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Commercial Paper ALLIANCEBERNSTEIN 11/06/12 0.36                              15,000,000                  14,998,350                  

Commercial Paper ALLIANCEBERNSTEIN 01/02/13 0.51                              5,000,000                    4,993,625                    

Commercial Paper AMERICAN TRANSMISSIO 11/01/12 0.16                              25,500,000                  25,496,827                  

Commercial Paper BANK TOKYO MIT UFJ NY 11/01/12 0.17                              20,000,000                  19,999,150                  

Commercial Paper BANK TOKYO MIT UFJ NY 01/02/13 0.30                              50,000,000                  49,953,333                  

Commercial Paper BHP BILL FIN USA LTD 11/27/12 0.20                              15,000,000                  14,992,417                  

Commercial Paper BP CAPITAL MARKETS PLC 08/12/13 0.62                              66,000,000                  65,586,253                  

Commercial Paper BP CAPITAL MARKETS PLC 02/08/13 0.64                              75,000,000                  75,016,275                  

Commercial Paper COCA-COLA COMPANY 11/05/12 0.23                              9,550,000                    9,542,556                    

Commercial Paper COLONIAL PIPELINE CO 11/06/12 0.18                              11,634,000                  11,633,651                  

Commercial Paper KOREA DEVELOPMENT BANK/THE 11/01/12 0.18                              50,000,000                  49,996,250                  

Commercial Paper KOREA DEVELOPMENT BANK/THE 01/03/13 0.34                              12,900,000                  12,892,081                  

Commercial Paper MITSUI & CO. USA INC 11/01/12 0.30                              50,000,000                  49,999,167                  

Commercial Paper MIZUHO FDG LLC 12/14/12 0.25                              20,000,000                  19,989,306                  

Commercial Paper NATEXIS BANQUES POPL 11/01/12 0.24                              25,000,000                  24,997,333                  

Commercial Paper NATEXIS BANQUES POPL 01/02/13 0.47                              25,000,000                  24,966,382                  

Commercial Paper NATNWIDE LIFE INS CO 11/01/12 0.24                              5,070,000                    5,068,952                    

Commercial Paper PACIFIC LIFE INX COMPA 11/05/12 0.14                              15,000,000                  14,999,417                  

Commercial Paper PACIFIC LIFE INX COMPA 11/06/12 0.14                              25,000,000                  24,998,833                  

Commercial Paper PRECISION CASTPARTS CORP 11/01/12 0.23                              15,000,000                  14,999,808                  

Commercial Paper PRECISION CASTPARTS CORP 11/30/12 0.17                              25,000,000                  24,995,632                  

Commercial Paper PRUDENTIAL FNDG LLC 11/01/12 0.16                              25,000,000                  24,996,556                  

Commercial Paper RECKITT BENCKISER TREAS 02/01/13 0.95                              25,000,000                  24,761,840                  

Commercial Paper RECKITT BENCKISER TREAS 06/28/13 0.75                              10,000,000                  9,926,667                    

Commercial Paper RECKITT BENCKISER TREAS 10/09/13 0.70                              25,000,000                  24,823,542                  

Commercial Paper SALVATION ARMY ESTN 11/01/12 0.16                              19,000,000                  18,996,453                  

Commercial Paper UNION BANK NA 12/31/12 0.21                              25,000,000                  24,985,125                  

Commercial Paper UNION BANK NA 01/02/13 0.21                              50,000,000                  49,968,646                  

Commercial Paper WHEELS INC 11/01/12 0.27                              13,862,000                  13,861,064                  

Commercial Paper WHEELS INC 11/01/12 0.35                              10,000,000                  9,999,806                    

Corporate AMERICAN HONDA FINANCE 09/20/13 1.63                              5,000,000                    4,998,100                    

Corporate ANHEUSER BUSCH INBEV WOR 01/27/14 0.86                              5,691,000                    5,732,487                    

Corporate ANHEUSER BUSCH INBEV WOR 07/15/15 0.80                              5,000,000                    4,990,850                    

Corporate ANZ NATIONAL INTL NZ 12/20/13 1.38                              100,000,000                100,000,000                

Corporate AUST + NZ BANKING GROUP 05/02/14 1.41                              50,000,000                  50,000,000                  

Corporate BANK OF AMERICA CORP 01/30/14 1.73                              50,000,000                  50,000,000                  

Corporate BANK OF AMERICA CORP 10/09/15 1.50                              10,000,000                  9,995,000                    

Corporate BANK OF MONTREAL 09/11/15 0.88                              50,000,000                  50,000,000                  

Corporate BANK OF NEW YORK MELLON 11/24/14 1.28                              50,000,000                  50,000,000                  

Corporate BANK OF NOVA SCOTIA 01/22/13 2.25                              50,000,000                  50,796,000                  

Corporate BANK OF NOVA SCOTIA 01/12/15 1.38                              50,000,000                  50,000,000                  

Corporate BANK OF NOVA SCOTIA 10/09/15 0.75                              15,000,000                  14,999,550                  
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Corporate BARCLAYS BANK PLC 03/28/14 1.56                              50,000,000                  50,000,000                  

Corporate BARCLAYS BANK PLC 05/09/14 1.57                              60,000,000                  60,000,000                  

Corporate BARCLAYS BANK PLC 01/13/14 1.38                              35,000,000                  35,000,000                  

Corporate BB+T CORPORATION 04/28/14 1.01                              24,655,000                  24,633,982                  

Corporate BEAR STEARNS COS LLC 10/28/14 1.03                              9,833,000                    9,858,762                    

Corporate BERKSHIRE HATHAWAY INC 02/11/13 2.13                              40,000,000                  39,986,000                  

Corporate BERKSHIRE HATHAWAY INC 08/15/14 1.13                              25,000,000                  25,000,000                  

Corporate BHP BILLITON FIN USA LTD 11/21/14 1.13                              10,000,000                  9,964,500                    

Corporate BHP BILLITON FIN USA LTD 02/18/14 0.70                              15,000,000                  15,000,000                  

Corporate BLACKROCK INC 05/24/13 0.73                              40,000,000                  40,000,000                  

Corporate BLACKROCK INC 06/01/15 1.38                              10,000,000                  9,988,500                    

Corporate BOEING CO 11/20/12 1.88                              10,000,000                  10,028,330                  

Corporate BP CAPITAL MARKETS PLC 11/07/13 5.25                              13,000,000                  14,047,698                  

Corporate BP CAPITAL MARKETS PLC 05/08/14 3.63                              20,000,000                  20,996,200                  

Corporate BP CAPITAL MARKETS PLC 12/06/13 1.04                              60,000,000                  60,000,000                  

Corporate BP CAPITAL MARKETS PLC 12/05/14 1.70                              15,000,000                  14,999,100                  

Corporate BROADCOM CORP 11/01/13 1.50                              17,830,000                  17,824,234                  

Corporate CAISSE CENTRALE DESJARDN 09/16/13 1.70                              15,000,000                  14,992,500                  

Corporate CATERPILLAR FINANCIAL SE 06/17/13 0.56                              25,000,000                  25,000,000                  

Corporate CATERPILLAR FINANCIAL SE 02/09/15 0.79                              25,000,000                  25,000,000                  

Corporate CATERPILLAR FINANCIAL SE 05/29/15 1.10                              5,000,000                    4,998,400                    

Corporate CATERPILLAR FINANCIAL SE 08/27/14 0.58                              50,000,000                  50,000,000                  

Corporate CITIGROUP INC 11/05/14 0.72                              24,000,000                  23,747,040                  

Corporate CITIGROUP INC 03/07/14 0.53                              29,769,000                  29,358,406                  

Corporate CITIGROUP INC 04/11/13 5.50                              25,000,000                  26,975,300                  

Corporate CITIGROUP INC 12/13/13 6.00                              84,591,000                  89,685,050                  

Corporate CITIGROUP INC 04/01/14 1.29                              25,000,000                  25,000,000                  

Corporate COCA COLA CO/THE 11/15/13 0.75                              60,000,000                  59,913,300                  

Corporate COMMONWEALTH BANK AUST 10/28/13 0.76                              36,600,000                  36,600,000                  

Corporate COMMONWEALTH BANK AUST 03/17/14 1.12                              35,000,000                  35,000,000                  

Corporate COMMONWEALTH BANK AUST 08/07/13 1.14                              70,000,000                  70,000,000                  

Corporate COMMONWEALTH BANK AUST 02/13/15 1.80                              100,000,000                100,000,000                

Corporate DAIMLER FINANCE NA LLC 09/15/14 1.88                              9,675,000                    9,776,331                    

Corporate DAIMLER FINANCE NA LLC 04/10/14 1.13                              25,000,000                  25,000,000                  

Corporate FINANCE FOR DANISH IND 12/06/12 1.75                              2,370,000                    2,373,555                    

Corporate GENERAL ELEC CAP CORP 09/20/13 5.40                              20,000,000                  21,397,600                  

Corporate GENERAL ELEC CAP CORP 09/16/13 1.88                              120,000,000                120,318,550                

Corporate GENERAL ELEC CAP CORP 01/07/14 1.20                              25,000,000                  25,000,000                  

Corporate GENERAL ELEC CAP CORP 04/07/14 0.98                              40,000,000                  40,000,000                  

Corporate GENERAL ELEC CAP CORP 07/02/15 1.63                              25,000,000                  24,978,750                  

Corporate GENERAL ELEC CAP CORP 07/02/15 1.39                              25,000,000                  25,000,000                  

Corporate GENERAL ELEC CAP CORP 08/07/15 1.13                              75,000,000                  75,000,000                  
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Corporate GENERAL ELEC CAP CORP 09/15/14 0.65                              10,000,000                  9,959,200                    

Corporate GENERAL ELECTRIC CO 02/01/13 5.00                              3,000,000                    3,045,270                    

Corporate GEORGIA POWER COMPANY 08/10/15 0.75                              7,500,000                    7,495,125                    

Corporate GLAXOSMITHKLINE CAPITAL 05/08/15 0.75                              10,000,000                  9,974,600                    

Corporate GOLDMAN SACHS GROUP INC 01/12/15 0.84                              5,000,000                    4,856,400                    

Corporate GOLDMAN SACHS GROUP INC 09/29/14 0.96                              20,000,000                  19,801,100                  

Corporate GOLDMAN SACHS GROUP INC 08/19/13 1.48                              75,000,000                  75,000,000                  

Corporate GOLDMAN SACHS GROUP INC 09/23/13 1.42                              50,000,000                  50,000,000                  

Corporate GOLDMAN SACHS GROUP INC 02/07/14 1.44                              75,000,000                  75,140,500                  

Corporate GOLDMAN SACHS GROUP INC 11/01/12 5.45                              20,000,000                  21,571,200                  

Corporate HEWLETT PACKARD CO 09/13/13 1.25                              59,050,000                  59,044,800                  

Corporate HEWLETT PACKARD CO 05/30/14 0.82                              28,000,000                  28,000,000                  

Corporate HP ENTERPRISE SERVICES 08/01/13 6.00                              14,478,000                  16,254,453                  

Corporate HSBC BANK PLC 08/12/13 1.63                              19,200,000                  19,294,445                  

Corporate IBM CORP 02/06/15 0.55                              15,000,000                  14,926,650                  

Corporate JOHN DEERE CAPITAL CORP 09/22/14 0.90                              25,000,000                  25,000,000                  

Corporate JOHN DEERE CAPITAL CORP 06/16/14 0.56                              15,000,000                  15,000,000                  

Corporate JOHN DEERE CAPITAL CORP 10/08/14 0.44                              20,000,000                  20,000,000                  

Corporate JPMORGAN CHASE + CO 01/24/14 1.12                              50,000,000                  50,000,000                  

Corporate JPMORGAN CHASE + CO 05/02/14 1.14                              71,650,000                  71,350,091                  

Corporate JPMORGAN CHASE + CO 03/20/15 1.43                              75,000,000                  75,000,000                  

Corporate JPMORGAN CHASE + CO 10/15/15 0.98                              100,000,000                100,000,000                

Corporate JPMORGAN CHASE + CO 01/02/13 5.75                              31,455,000                  31,820,681                  

Corporate JPMORGAN CHASE + CO 09/15/14 5.13                              25,000,000                  26,844,750                  

Corporate MELLON FUNDING CORP 05/15/14 5.20                              8,541,000                    9,461,634                    

Corporate MERRILL LYNCH + CO 02/05/13 5.45                              16,661,000                  17,588,219                  

Corporate MERRILL LYNCH + CO 04/25/13 6.15                              5,350,000                    5,740,208                    

Corporate MORGAN STANLEY 01/09/14 0.65                              26,950,000                  26,435,781                  

Corporate MORGAN STANLEY 10/15/15 1.00                              26,511,000                  25,616,254                  

Corporate MORGAN STANLEY 01/24/14 1.92                              145,000,000                144,946,460                

Corporate MORGAN STANLEY 05/14/13 2.94                              64,000,000                  64,539,996                  

Corporate MORGAN STANLEY 04/29/13 1.29                              3,500,000                    3,500,000                    

Corporate NATIONAL AUSTRALIA BANK 08/07/15 1.57                              10,000,000                  10,000,000                  

Corporate NATIONAL AUSTRALIA BANK 11/12/13 1.04                              75,000,000                  75,000,000                  

Corporate NATIONAL AUSTRALIA BANK 07/25/14 1.26                              25,000,000                  25,232,500                  

Corporate NATIONAL AUSTRALIA BK LT 08/07/15 1.60                              15,000,000                  14,990,400                  

Corporate NATIONAL BANK OF CANADA 06/26/15 1.50                              12,500,000                  12,469,750                  

Corporate NEW YORK LIFE GLOBAL FDG 05/09/13 4.65                              5,761,000                    6,257,425                    

Corporate NYSE EURONEXT 06/28/13 4.80                              15,000,000                  16,011,029                  

Corporate PROCTER + GAMBLE CO/THE 08/15/14 0.70                              7,000,000                    6,971,230                    

Corporate SCHLUMBERGER INVESTMENT 09/12/14 0.95                              25,000,000                  25,000,000                  

Corporate SHELL INTERNATIONAL FIN 03/25/13 1.88                              34,235,000                  34,919,650                  
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Corporate SOCIETE GENERALE 04/11/14 1.40                              19,500,000                  19,500,000                  

Corporate SSIF NEVADA LP 04/14/14 1.04                              115,000,000                115,233,600                

Corporate SWEDBANK AB 01/14/13 2.90                              3,900,000                    3,921,333                    

Corporate TEVA PHARM FIN III 03/21/14 1.70                              16,550,000                  16,488,198                  

Corporate TEVA PHARMACEUT FIN BV 11/08/13 1.34                              39,000,000                  39,000,000                  

Corporate UBS AG STAMFORD CT 10/14/13 1.09                              125,000,000                125,000,000                

Corporate UBS AG STAMFORD CT 01/28/14 1.31                              80,000,000                  80,000,000                  

Corporate US BANCORP 09/13/13 1.38                              50,000,000                  49,942,125                  

Corporate US BANK NA 02/04/14 6.30                              38,000,000                  41,798,880                  

Corporate WACHOVIA BANK NA 11/03/14 0.82                              37,800,000                  36,741,681                  

Corporate WACHOVIA CORP 08/01/14 5.25                              40,475,000                  43,318,881                  

Corporate WALT DISNEY COMPANY/THE 12/01/14 0.88                              10,000,000                  9,967,300                    

Corporate WELLS FARGO + COMPANY 02/13/15 1.25                              75,000,000                  74,787,000                  

Corporate WELLS FARGO + COMPANY 07/01/15 1.50                              25,000,000                  25,341,750                  

Corporate WELLS FARGO + COMPANY 06/26/15 1.29                              150,000,000                150,000,000                

Corporate WEST CORP FED CRED UNION 11/02/12 1.75                              43,623,000                  43,970,595                  

Corporate WESTPAC BANKING CORP 12/09/13 1.14                              100,000,000                100,000,000                

Corporate WESTPAC BANKING CORP 12/09/13 1.85                              25,000,000                  24,987,000                  

Corporate WESTPAC BANKING CORP 09/25/15 1.13                              25,000,000                  25,000,000                  

Corporate WESTPAC BANKING CORP 10/18/13 0.87                              78,000,000                  78,000,000                  

Corporate WESTPAC BANKING CORP 01/30/14 1.56                              28,000,000                  28,000,000                  

Corporate WESTPAC BANKING CORP 09/16/13 0.76                              45,000,000                  44,992,890                  

FDIC Guaranteed ALLY FINANCIAL INC 12/19/12 2.20                              61,647,000                  62,554,798                  

FDIC Guaranteed ALLY FINANCIAL INC 12/19/12 0.38                              21,769,000                  21,778,948                  

FDIC Guaranteed CITIBANK NA 12/28/12 1.75                              36,000,000                  36,644,099                  

FDIC Guaranteed CITIGROUP FUNDING INC 12/10/12 2.25                              50,000,000                  50,189,000                  

FDIC Guaranteed CITIGROUP FUNDING INC 11/15/12 1.88                              14,945,000                  14,984,930                  

FDIC Guaranteed FDIC STRUCT SALE GTD NTS 10/25/13 0.30                              4,200,000                    4,185,212                    

FDIC Guaranteed GENERAL ELEC CAP CORP 12/07/12 0.66                              2,400,000                    2,402,328                    

FDIC Guaranteed GENERAL ELEC CAP CORP 12/21/12 0.38                              58,100,000                  58,131,665                  

FDIC Guaranteed GENERAL ELEC CAP CORP 12/21/12 2.13                              14,773,000                  14,867,460                  

FDIC Guaranteed GENERAL ELEC CAP CORP 12/28/12 2.63                              103,000,000                107,010,080                

FDIC Guaranteed JPMORGAN CHASE + CO 12/26/12 2.13                              28,027,000                  28,201,164                  

Foreign Government ONTARIO (PROVINCE OF) 06/16/14 4.10                              70,000,000                  74,781,050                  

Foreign Government ONTARIO (PROVINCE OF) 11/19/12 0.58                              53,000,000                  53,064,130                  

Foreign Government ONTARIO (PROVINCE OF) 01/27/14 1.38                              58,535,000                  59,358,745                  

Foreign Government ONTARIO (PROVINCE OF) 05/26/15 0.95                              25,000,000                  24,994,750                  

Municipals ARIZONA BRD OF RGTS ST UNIV SY 07/01/34 0.19                              17,500,000                  17,500,000                  

Municipals LOWER NECHES VLY TX AUTH INDL 11/01/51 0.20                              27,400,000                  27,400,000                  

Municipals MICHIGAN ST 05/01/13 4.16                              5,665,000                    5,830,871                    

Municipals N TX TOLLWAY AUTH REVENUE 09/01/13 2.31                              2,500,000                    2,572,575                    

Municipals N TX TOLLWAY AUTH REVENUE 09/01/13 2.44                              4,950,000                    5,085,779                    
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Municipals NEW YORK ST 04/15/13 5.22                              2,500,000                    2,589,175                    

Municipals UNIV OF CALIFORNIA CA REVENUES 07/01/41 0.80                              50,000,000                  50,000,000                  

Municipals VIRGINIA ST CMWLTH UNIV HLTH S 07/01/30 0.21                              15,925,000                  15,925,000                  

Municipals WASHINGTON ST 01/01/13 0.17                              16,130,000                  16,130,000                  

Municipals WASHINGTON ST 01/01/14 0.37                              18,940,000                  18,940,000                  

Municipals WASHINGTON ST 01/01/15 0.50                              10,000,000                  10,000,000                  

Municipals WISCONSIN ST HSG + ECON DEV AU 03/01/28 0.24                              15,000,000                  15,000,000                  

Time Certificate of Deposit COLUMBIA COMMUNITY BANK 11/07/12 0.27                              100,000                        100,000                        

Time Certificate of Deposit PACIFIC CONTINENTAL BANK TCD 01/09/13 0.22                              17,600,000                  17,600,000                  

Time Certificate of Deposit PACIFIC CONTINENTAL BANK TCD 12/12/12 0.20                              7,500,000                    7,500,000                    

Time Certificate of Deposit PACIFIC CONTINENTAL BANK TCD 11/07/12 0.27                              7,500,000                    7,500,000                    

Time Certificate of Deposit PACIFIC CONTINENTAL BANK TCD 11/07/12 0.18                              5,000,000                    5,000,000                    

Time Certificate of Deposit PACIFIC CONTINENTAL BANK TCD 11/07/12 0.22                              5,000,000                    5,000,000                    

Time Certificate of Deposit PACIFIC CONTINENTAL BANK TCD 12/12/12 0.25                              2,500,000                    2,500,000                    

Time Certificate of Deposit UMPQUA BANK 11/07/12 0.27                              15,000,000                  15,000,000                  

Time Certificate of Deposit UMPQUA BANK 12/12/12 0.25                              15,000,000                  15,000,000                  

U S Agency FANNIE DISCOUNT NOTE 11/01/12 0.10                              2,600,000                    2,599,957                    

U S Agency FANNIE DISCOUNT NOTE 11/07/12 0.12                              25,100,000                  25,098,912                  

U S Agency FANNIE DISCOUNT NOTE 11/15/12 0.16                              1,410,000                    1,409,906                    

U S Agency FANNIE DISCOUNT NOTE 11/28/12 0.13                              200,000                        199,955                        

U S Agency FANNIE DISCOUNT NOTE 12/03/12 0.12                              50,200,000                  50,189,416                  

U S Agency FANNIE DISCOUNT NOTE 01/02/13 0.12                              11,580,000                  11,576,997                  

U S Agency FANNIE DISCOUNT NOTE 01/16/13 0.20                              35,000,000                  34,985,222                  

U S Agency FANNIE DISCOUNT NOTE 01/23/13 0.13                              30,000,000                  29,990,792                  

U S Agency FANNIE DISCOUNT NOTE 02/01/13 0.13                              25,030,000                  25,021,504                  

U S Agency FANNIE DISCOUNT NOTE 03/01/13 0.14                              29,620,000                  29,605,947                  

U S Agency FANNIE DISCOUNT NOTE 03/27/13 0.16                              25,000,000                  24,980,625                  

U S Agency FANNIE MAE 05/01/13 4.63                              115,257,000                119,424,880                

U S Agency FANNIE MAE 01/02/14 5.13                              60,120,000                  65,311,541                  

U S Agency FANNIE MAE 11/07/14 1.00                              14,985,000                  14,991,234                  

U S Agency FANNIE MAE 11/21/13 0.60                              23,550,000                  23,576,376                  

U S Agency FANNIE MAE 12/06/13 0.63                              8,100,000                    8,104,374                    

U S Agency FANNIE MAE 12/27/13 0.50                              80,375,000                  80,334,813                  

U S Agency FANNIE MAE 04/17/15 0.75                              35,000,000                  34,973,750                  

U S Agency FANNIE MAE 04/24/15 0.75                              35,000,000                  35,000,000                  

U S Agency FANNIE MAE 04/23/15 1.25                              67,050,000                  67,401,342                  

U S Agency FANNIE MAE 05/29/15 0.70                              75,472,000                  75,428,445                  

U S Agency FANNIE MAE 06/04/15 0.75                              50,000,000                  50,025,000                  

U S Agency FANNIE MAE 08/07/15 0.50                              65,000,000                  64,967,500                  

U S Agency FANNIE MAE 11/06/15 0.50                              25,000,000                  25,000,000                  

U S Agency FANNIE MAE 05/29/15 0.50                              28,000,000                  27,991,600                  

U S Agency FANNIE MAE 11/19/12 4.75                              50,000,000                  50,328,300                  



Oregon State Treasury

Investment Compliance

Oregon Short Term Fund Holdings

October 31, 2012

350 Winter St NE

Salem, OR  97301-3896

Investment Type Security Name Legal Maturity Date

 Coupon/ 

Discount Rate Par Value Original Cost
U S Agency FANNIE MAE 05/07/13 1.75                              5,487,000                    5,533,091                    

U S Agency FANNIE MAE 02/12/13 3.63                              22,947,000                  23,316,791                  

U S Agency FANNIE MAE 12/27/12 1.00                              50,000,000                  50,176,650                  

U S Agency FED FARM CRD DISCOUNT NT 11/01/12 0.11                              4,586,000                    4,585,608                    

U S Agency FED FARM CRD DISCOUNT NT 11/05/12 0.11                              15,000,000                  14,999,771                  

U S Agency FED FARM CRD DISCOUNT NT 11/05/12 0.13                              2,332,000                    2,331,949                    

U S Agency FED FARM CRD DISCOUNT NT 12/12/12 0.12                              25,005,000                  25,000,916                  

U S Agency FED FARM CRD DISCOUNT NT 12/17/12 0.12                              1,515,000                    1,514,611                    

U S Agency FED HOME LN DISCOUNT NT 11/01/12 0.10                              71,200,000                  71,194,762                  

U S Agency FED HOME LN DISCOUNT NT 11/02/12 0.08                              43,524,000                  43,521,491                  

U S Agency FED HOME LN DISCOUNT NT 11/05/12 0.04                              25,000,000                  24,999,694                  

U S Agency FED HOME LN DISCOUNT NT 11/07/12 0.12                              49,445,000                  49,415,129                  

U S Agency FED HOME LN DISCOUNT NT 11/09/12 0.12                              56,600,000                  56,594,728                  

U S Agency FED HOME LN DISCOUNT NT 11/14/12 0.13                              3,034,000                    3,033,332                    

U S Agency FED HOME LN DISCOUNT NT 11/16/12 0.13                              116,780,000                116,733,757                

U S Agency FED HOME LN DISCOUNT NT 11/21/12 0.12                              43,000,000                  42,991,007                  

U S Agency FED HOME LN DISCOUNT NT 11/23/12 0.13                              58,400,000                  58,391,052                  

U S Agency FED HOME LN DISCOUNT NT 11/23/12 0.14                              6,500,000                    6,499,393                    

U S Agency FED HOME LN DISCOUNT NT 11/28/12 0.10                              66,500,000                  66,488,107                  

U S Agency FED HOME LN DISCOUNT NT 11/30/12 0.13                              209,626,000                209,577,816                

U S Agency FED HOME LN DISCOUNT NT 12/05/12 0.12                              85,510,000                  85,486,161                  

U S Agency FED HOME LN DISCOUNT NT 12/07/12 0.13                              2,270,000                    2,269,428                    

U S Agency FED HOME LN DISCOUNT NT 12/17/12 0.15                              2,500,000                    2,498,542                    

U S Agency FED HOME LN DISCOUNT NT 12/19/12 0.12                              43,202,000                  43,187,850                  

U S Agency FED HOME LN DISCOUNT NT 12/21/12 0.17                              3,000,000                    2,997,690                    

U S Agency FED HOME LN DISCOUNT NT 12/26/12 0.13                              20,000,000                  19,993,428                  

U S Agency FED HOME LN DISCOUNT NT 01/02/13 0.12                              115,589,000                115,554,162                

U S Agency FED HOME LN DISCOUNT NT 01/04/13 0.14                              2,000,000                    1,999,487                    

U S Agency FEDERAL FARM CREDIT BANK 12/07/12 1.88                              9,400,000                    9,428,702                    

U S Agency FEDERAL FARM CREDIT BANK 11/19/12 0.55                              4,000,000                    4,002,508                    

U S Agency FEDERAL FARM CREDIT BANK 03/19/13 0.36                              42,670,000                  42,651,665                  

U S Agency FEDERAL FARM CREDIT BANK 05/24/13 0.25                              100,000,000                100,000,000                

U S Agency FEDERAL FARM CREDIT BANK 01/28/15 0.20                              100,000,000                99,899,000                  

U S Agency FEDERAL FARM CREDIT BANK 03/24/15 0.30                              50,000,000                  49,962,000                  

U S Agency FEDERAL FARM CREDIT BANK 03/26/15 0.30                              54,200,000                  54,194,363                  

U S Agency FEDERAL HOME LOAN BANK 01/29/13 0.38                              3,800,000                    3,802,052                    

U S Agency FEDERAL HOME LOAN BANK 11/27/13 0.38                              50,000,000                  49,922,500                  

U S Agency FEDERAL HOME LOAN BANK 11/14/12 0.18                              80,000,000                  79,981,440                  

U S Agency FEDERAL HOME LOAN BANK 11/02/12 0.13                              2,530,000                    2,529,975                    

U S Agency FEDERAL HOME LOAN BANK 05/14/13 0.35                              25,000,000                  25,023,250                  

U S Agency FEDERAL HOME LOAN BANK 05/02/13 0.20                              12,700,000                  12,695,047                  

U S Agency FEDERAL HOME LOAN BANK 03/01/13 0.20                              20,170,000                  20,173,227                  
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U S Agency FEDERAL HOME LOAN BANK 03/14/13 0.15                              50,000,000                  49,996,000                  

U S Agency FEDERAL HOME LOAN BANK 11/30/12 1.75                              3,400,000                    3,405,158                    

U S Agency FEDERAL HOME LOAN BANK 01/16/13 1.50                              13,750,000                  13,791,371                  

U S Agency FREDDIE MAC 05/22/13 4.25                              8,500,000                    8,867,115                    

U S Agency FREDDIE MAC 04/02/14 4.50                              20,000,000                  22,062,800                  

U S Agency FREDDIE MAC 12/26/12 0.91                              50,000,000                  50,103,450                  

U S Agency FREDDIE MAC 11/26/12 0.52                              50,000,000                  50,028,425                  

U S Agency FREDDIE MAC 11/14/14 0.85                              25,000,000                  25,015,900                  

U S Agency FREDDIE MAC 11/21/14 0.81                              8,410,000                    8,395,703                    

U S Agency FREDDIE MAC 12/20/13 0.63                              13,500,000                  13,510,530                  

U S Agency FREDDIE MAC 02/21/14 0.50                              17,940,000                  17,955,967                  

U S Agency FREDDIE MAC 12/21/12 4.13                              50,000,000                  52,240,000                  

U S Agency FREDDIE MAC 05/29/13 3.50                              30,000,000                  30,762,900                  

U S Agency FREDDIE MAC 06/28/13 3.75                              66,570,000                  68,223,949                  

U S Agency FREDDIE MAC 04/15/13 1.63                              25,000,000                  25,231,500                  

U S Agency FREDDIE MAC 11/30/12 0.38                              4,000,000                    4,001,760                    

U S Agency FREDDIE MAC 12/28/12 0.63                              117,450,000                117,757,719                

U S Agency FREDDIE MAC DISCOUNT NT 11/01/12 0.10                              1,200,000                    1,199,867                    

U S Agency FREDDIE MAC DISCOUNT NT 11/06/12 0.13                              4,100,000                    4,099,896                    

U S Agency FREDDIE MAC DISCOUNT NT 11/13/12 0.15                              22,111,000                  22,095,062                  

U S Agency FREDDIE MAC DISCOUNT NT 11/27/12 0.10                              10,000,000                  9,998,333                    

U S Agency FREDDIE MAC DISCOUNT NT 12/04/12 0.12                              63,700,000                  63,686,366                  

U S Agency FREDDIE MAC DISCOUNT NT 12/17/12 0.13                              8,058,000                    8,055,735                    

U S Agency FREDDIE MAC DISCOUNT NT 12/24/12 0.12                              89,420,000                  89,392,939                  

U S Agency FREDDIE MAC DISCOUNT NT 12/27/12 0.14                              34,915,000                  34,900,879                  

U S Agency FREDDIE MAC DISCOUNT NT 12/31/12 0.11                              40,000,000                  39,987,167                  

U S Agency FREDDIE MAC DISCOUNT NT 01/03/13 0.12                              3,475,000                    3,474,230                    

U S Agency FREDDIE MAC DISCOUNT NT 01/22/13 0.13                              5,389,000                    5,387,365                    

U S Agency FREDDIE MAC DISCOUNT NT 01/22/13 0.13                              3,149,000                    3,148,056                    

U S Agency FREDDIE MAC DISCOUNT NT 01/28/13 0.14                              37,500,000                  37,487,484                  

U S Agency TVA DISCOUNT NOTE 11/02/12 0.08                              20,000,000                  19,999,911                  

U S Agency TVA DISCOUNT NOTE 11/08/12 0.10                              50,000,000                  49,993,194                  

U S Agency TVA DISCOUNT NOTE 11/15/12 0.11                              10,000,000                  9,999,542                    

US Treasury TREASURY BILL 12/13/12 0.10                              25,000,000                  24,993,958                  

US Treasury TREASURY BILL 11/01/12 0.08                              215,000,000                214,991,376                

US Treasury TREASURY BILL 12/20/12 0.10                              25,000,000                  24,993,523                  

US Treasury US TREASURY N/B 11/30/12 3.38                              15,000,000                  15,046,875                  

US Treasury US TREASURY N/B 12/31/12 3.63                              130,000,000                131,171,875                

US Treasury US TREASURY N/B 05/31/13 3.50                              145,000,000                148,170,117                

US Treasury US TREASURY N/B 12/15/12 1.13                              50,000,000                  50,111,328                  

US Treasury US TREASURY N/B 10/31/14 0.25                              20,000,000                  19,982,813                  


