Oregon State Treasury
Investment Compliance

Investment Type
Commercial Paper
Commercial Paper
Commercial Paper
Commercial Paper
Commercial Paper
Commercial Paper
Commercial Paper
Commercial Paper
Commercial Paper
Commercial Paper
Commercial Paper
Commercial Paper
Commercial Paper
Commercial Paper
Commercial Paper
Commercial Paper
Commercial Paper
Commercial Paper
Commercial Paper
Commercial Paper
Commercial Paper
Commercial Paper
Commercial Paper
Commercial Paper
Commercial Paper
Commercial Paper
Commercial Paper
Commercial Paper
Commercial Paper
Commercial Paper
Commercial Paper
Commercial Paper
Corporate

Corporate

Corporate

Corporate

Corporate

Corporate

Corporate

Corporate

Corporate

Corporate

Corporate

Corporate

Corporate

Security Name
ARCHER DANIELS MIDLA

BAKER HUGHES INC

BANK TOKYO MIT UFJ NY
BHP BILL FIN USALTD

BP CAPITAL MARKETS PLC
BP CAPITAL MARKETS PLC
CARGILL GBL FUNDING
CARGILL GBL FUNDING
COCA-COLA COMPANY
HENKEL CORPORATION
JOHN DEERE BANK S.A.
JOHN DEERE CREDIT LT
KOCH RESOURCES LLC
MIZUHO FDG LLC

NATEXIS BANQUES POPL
NATEXIS BANQUES POPL
NATEXIS BANQUES POPL
NEW JERSEY NATURAL G
NORTHWEST NAT GAS CO
NORTHWEST NAT GAS CO
PRUDENTIAL FNDG LLC
RECKITT BENCKISER TREAS
RECKITT BENCKISER TREAS
RECKITT BENCKISER TREAS
RICOH FINANCE CORP
SALVATION ARMY ESTN
UNION BANK NA

UNION BANK NA

UNION BANK NA

WHEELS INC

WHEELS INC

WHEELS INC

AMERICAN HONDA FINANCE
ANHEUSER BUSCH INBEV WOR
ANHEUSER BUSCH INBEV WOR
ANZ NATIONAL INTL NZ
AUST + NZ BANKING GROUP
BANK OF AMERICA CORP
BANK OF MONTREAL

BANK OF NEW YORK MELLON
BANK OF NOVA SCOTIA
BANK OF NOVA SCOTIA
BARCLAYS BANK PLC
BARCLAYS BANK PLC
BARCLAYS BANK PLC

OSTF Monthly Holdings
September 30, 2012

Coupon/

Legal Maturity Date Discount Rate
10/16/2012 0.150
10/22/2012 0.160
1/2/2013 0.300
11/27/2012 0.200
2/8/2013 0.637
8/12/2013 0.620
10/1/2012 0.150
10/1/2012 0.130
11/5/2012 0.230
10/1/2012 0.160
10/1/2012 0.160
10/12/2012 0.140
10/1/2012 0.110
12/14/2012 0.250
10/1/2012 0.160
10/1/2012 0.250
1/2/2013 0.470
10/1/2012 0.120
10/23/2012 0.140
10/24/2012 0.140
10/1/2012 0.150
10/10/2012 0.750
2/1/2013 0.950
6/28/2013 0.750
10/22/2012 0.240
11/1/2012 0.160
10/1/2012 0.120
12/31/2012 0.210
1/2/2013 0.210
10/1/2012 0.300
10/1/2012 0.260
10/31/2012 0.300
9/20/2013 1.625
1/27/2014 1.000
7/15/2015 0.800
12/20/2013 1.379
5/2/2014 1.412
1/30/2014 1.867
9/11/2015 1.000
11/24/2014 1.281
1/12/2015 1.498
1/22/2013 2.250
1/13/2014 1.496
5/9/2014 1.570
3/28/2014 1.461

Par Value
15,000,000.00
14,500,000.00
50,000,000.00
15,000,000.00
75,000,000.00
66,000,000.00
20,000,000.00
13,000,000.00

9,550,000.00
10,000,000.00
9,771,000.00
25,000,000.00
25,000,000.00
20,000,000.00
25,000,000.00
10,000,000.00
25,000,000.00
6,000,000.00
5,000,000.00
5,000,000.00
25,000,000.00
27,000,000.00
25,000,000.00
10,000,000.00
10,000,000.00
19,000,000.00
50,000,000.00
25,000,000.00
50,000,000.00
40,000,000.00
15,600,000.00
15,000,000.00
5,000,000.00
5,691,000.00
5,000,000.00
100,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
35,000,000.00
60,000,000.00
50,000,000.00

Original Cost
14,997,937.50
14,498,002.22
49,953,333.33
14,992,416.67
75,016,275.00
65,586,253.33
19,998,833.33
12,999,389.72
9,542,556.31
9,999,200.00
9,769,219.51
24,995,625.00
24,998,625.00
19,989,305.56
24,999,555.56
9,999,305.56
24,966,381.94
5,999,720.00
4,999,358.33
4,999,338.89
24,996,770.83
26,862,187.50
24,761,840.28
9,926,666.67
9,997,933.33
18,996,453.33
49,998,000.00
24,985,125.00
49,968,645.83
39,996,000.00
15,599,662.00
14,995,500.00
4,998,100.00
5,732,487.39
4,990,850.00
100,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,796,000.00
35,000,000.00
60,000,000.00
50,000,000.00

350 Winter St NE Suite 100
Salem, Oregon 97301-3896



Oregon State Treasury
Investment Compliance

Investment Type
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate

Security Name
BB+T CORPORATION

BERKSHIRE HATHAWAY INC
BERKSHIRE HATHAWAY INC
BHP BILLITON FIN USA LTD
BHP BILLITON FIN USA LTD
BLACKROCK INC

BLACKROCK INC

BOEING CO

BP CAPITAL MARKETS PLC

BP CAPITAL MARKETS PLC

BP CAPITAL MARKETS PLC

BP CAPITAL MARKETS PLC
BROADCOM CORP

CAISSE CENTRALE DESJARDN
CATERPILLAR FINANCIAL SE
CATERPILLAR FINANCIAL SE
CATERPILLAR FINANCIAL SE
CATERPILLAR FINANCIAL SE
CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

COCA COLA CO/THE
COMMONWEALTH BANK AUST
COMMONWEALTH BANK AUST
COMMONWEALTH BANK AUST
COMMONWEALTH BANK AUST
DAIMLER FINANCE NA LLC
DAIMLER FINANCE NA LLC
GENERAL ELEC CAP CORP
GENERAL ELEC CAP CORP
GENERAL ELEC CAP CORP
GENERAL ELEC CAP CORP
GENERAL ELEC CAP CORP
GENERAL ELEC CAP CORP
GENERAL ELEC CAP CORP
GENERAL ELEC CAP CORP
GEORGIA POWER COMPANY
GLAXOSMITHKLINE CAPITAL
GOLDMAN SACHS GROUP INC
GOLDMAN SACHS GROUP INC
GOLDMAN SACHS GROUP INC
GOLDMAN SACHS GROUP INC
GOLDMAN SACHS GROUP INC
GOLDMAN SACHS GROUP INC

OSTF Monthly Holdings
September 30, 2012

Coupon/

Legal Maturity Date Discount Rate
4/28/2014 1.147
8/15/2014 1.135
2/11/2013 2.125
2/18/2014 0.704
11/21/2014 1.125
5/24/2013 0.731
6/1/2015 1.375
11/20/2012 1.875
12/6/2013 1.037
11/7/2013 5.250
5/8/2014 3.625
12/5/2014 1.700
11/1/2013 1.500
9/16/2013 1.700
2/9/2015 0.788
8/27/2014 1.000
6/17/2013 0.559
5/29/2015 1.100
4/1/2014 1.391
10/17/2012 5.300
3/7/2014 0.535
4/11/2013 5.500
11/15/2013 0.750
10/28/2013 0.897
8/7/2013 1.139
3/17/2014 1.119
2/13/2015 1.800
4/10/2014 1.238
9/15/2014 1.875
7/2/2015 1.491
4/7/2014 1.090
1/7/2014 1.310
9/15/2014 0.649
8/7/2015 1.125
9/16/2013 1.875
9/20/2013 5.400
7/2/2015 1.625
8/10/2015 0.750
5/8/2015 0.750
1/12/2015 0.958
11/1/2012 5.450
2/7/2014 1.439
8/19/2013 1.484
9/23/2013 1.423
9/29/2014 1.061

Par Value
24,655,000.00
25,000,000.00
40,000,000.00
15,000,000.00
10,000,000.00
40,000,000.00
10,000,000.00
10,000,000.00
60,000,000.00
13,000,000.00
20,000,000.00
15,000,000.00
17,830,000.00
15,000,000.00
25,000,000.00
50,000,000.00
25,000,000.00

5,000,000.00
25,000,000.00
141,121,000.00
24,769,000.00
25,000,000.00
60,000,000.00
36,600,000.00
70,000,000.00
35,000,000.00
100,000,000.00
25,000,000.00
9,675,000.00
25,000,000.00
40,000,000.00
25,000,000.00
10,000,000.00
75,000,000.00
120,000,000.00
20,000,000.00
25,000,000.00
7,500,000.00
10,000,000.00
5,000,000.00
20,000,000.00
75,000,000.00
75,000,000.00
50,000,000.00
10,000,000.00

Original Cost
24,633,981.50
25,000,000.00
39,986,000.00
15,000,000.00
9,964,500.00
40,000,000.00
9,988,500.00
10,028,330.00
60,000,000.00
14,047,698.00
20,996,200.00
14,999,100.00
17,824,233.69
14,992,500.00
25,000,000.00
50,000,000.00
25,000,000.00
4,998,400.00
25,000,000.00
148,759,965.17
24,397,355.92
26,975,300.00
59,913,300.00
36,600,000.00
70,000,000.00
35,000,000.00
100,000,000.00
25,000,000.00
9,776,331.00
25,000,000.00
40,000,000.00
25,000,000.00
9,959,200.00
75,000,000.00
120,318,550.00
21,397,600.00
24,978,750.00
7,495,125.00
9,974,600.00
4,856,400.00
21,571,200.00
75,140,500.00
75,000,000.00
50,000,000.00
9,848,000.00

350 Winter St NE Suite 100
Salem, Oregon 97301-3896



Oregon State Treasury
Investment Compliance

Investment Type
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate

Security Name
HEWLETT PACKARD CO

HEWLETT PACKARD CO

HP ENTERPRISE SERVICES
HSBC BANK PLC

IBM CORP

JOHN DEERE CAPITAL CORP
JOHN DEERE CAPITAL CORP
JPMORGAN CHASE + CO
JPMORGAN CHASE + CO
JPMORGAN CHASE + CO
JPMORGAN CHASE + CO
JPMORGAN CHASE + CO
MELLON FUNDING CORP
MERRILL LYNCH + CO
MERRILL LYNCH + CO
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
NATIONAL AUSTRALIA BANK
NATIONAL AUSTRALIA BANK
NATIONAL AUSTRALIA BANK
NATIONAL AUSTRALIA BK LT
NATIONAL BANK OF CANADA
NEW YORK LIFE GLOBAL FDG
NYSE EURONEXT

PROCTER + GAMBLE CO/THE
RABOBANK NEDERLAND
SCHLUMBERGER INVESTMENT
SHELL INTERNATIONAL FIN
SOCIETE GENERALE

SSIF NEVADA LP

TEVA PHARM FIN 111

TEVA PHARMACEUT FIN BV
UBS AG STAMFORD CT

UBS AG STAMFORD CT

US BANCORP

US BANK NA

US CENTRAL FEDERAL CRED
WACHOVIA BANK NA
WACHOVIA CORP

WALT DISNEY COMPANY/THE
WELLS FARGO + COMPANY
WELLS FARGO + COMPANY
WELLS FARGO + COMPANY

OSTF Monthly Holdings
September 30, 2012

Coupon/

Legal Maturity Date Discount Rate
5/30/2014 0.823
9/13/2013 1.250
8/1/2013 6.000
8/12/2013 1.625
2/6/2015 0.550
6/16/2014 0.559
9/22/2014 0.903
1/24/2014 1.252
5/2/2014 1.139
3/20/2015 1.429
1/2/2013 5.750
9/15/2014 5.125
5/15/2014 5.200
2/5/2013 5.450
4/25/2013 6.150
1/9/2014 0.760
1/24/2014 2.052
4/29/2013 1.427
5/14/2013 2.937
7/25/2014 1.398
8/7/2015 1.569
11/12/2013 1.038
8/7/2015 1.600
6/26/2015 1.500
5/9/2013 4.650
6/28/2013 4.800
8/15/2014 0.700
1/22/2013 0.593
9/12/2014 0.954
3/25/2013 1.875
4/11/2014 1.508
4/14/2014 1.155
3/21/2014 1.700
11/8/2013 1.339
10/14/2013 1.700
1/28/2014 1.447
9/13/2013 1.375
2/4/2014 6.300
10/19/2012 1.900
11/3/2014 0.822
8/1/2014 5.250
12/1/2014 0.875
6/26/2015 1.287
2/13/2015 1.250
7/1/2015 1.500

Par Value
28,000,000.00
59,050,000.00
14,478,000.00
19,200,000.00
15,000,000.00
15,000,000.00
25,000,000.00

100,000,000.00
121,650,000.00
75,000,000.00
5,155,000.00
25,000,000.00
8,541,000.00
16,661,000.00
5,350,000.00
26,950,000.00
125,000,000.00
50,000,000.00
64,000,000.00
25,000,000.00
10,000,000.00
75,000,000.00
15,000,000.00
12,500,000.00
5,761,000.00
15,000,000.00
7,000,000.00
25,000,000.00
25,000,000.00
34,235,000.00
19,500,000.00
115,000,000.00
16,550,000.00
39,000,000.00
125,000,000.00
80,000,000.00
50,000,000.00
38,000,000.00
34,175,000.00
27,787,000.00
40,475,000.00
10,000,000.00
150,000,000.00
75,000,000.00
25,000,000.00

Original Cost
28,000,000.00
59,044,799.50
16,254,452.62
19,294,444.80
14,926,650.00
15,000,000.00
25,000,000.00
100,000,000.00
120,958,244.85
75,000,000.00
5,227,040.70
26,844,750.00
9,461,634.39
17,588,218.98
5,740,207.60
26,435,780.50
124,816,660.00
50,000,000.00
64,539,996.00
25,232,500.00
10,000,000.00
75,000,000.00
14,990,400.00
12,469,750.00
6,257,425.37
16,011,028.60
6,971,230.00
25,000,000.00
25,000,000.00
34,919,649.55
19,500,000.00
115,233,600.00
16,488,197.50
39,000,000.00
125,000,000.00
80,000,000.00
49,942,125.00
41,798,880.00
34,275,170.25
26,789,260.05
43,318,881.00
9,967,300.00
150,000,000.00
74,787,000.00
25,341,750.00

350 Winter St NE Suite 100
Salem, Oregon 97301-3896



Oregon State Treasury
Investment Compliance

Investment Type
Corporate

Corporate

Corporate

Corporate

Corporate

Corporate

Corporate

FDIC guaranteed

FDIC guaranteed

FDIC guaranteed

FDIC guaranteed

FDIC guaranteed

FDIC guaranteed

FDIC guaranteed

FDIC guaranteed

FDIC guaranteed

FDIC guaranteed

FDIC guaranteed

FDIC guaranteed

FDIC guaranteed

Foreign Governmentt
Foreign Governmentt
Foreign Governmentt
Foreign Governmentt
Foreign Governmentt
Foreign Governmentt
Municipals

Municipals

Municipals

Municipals

Municipals

Municipals

Municipals

Municipals

Municipals

Time Certificate of Deposit
Time Certificate of Deposit
Time Certificate of Deposit
Time Certificate of Deposit
Time Certificate of Deposit
Time Certificate of Deposit
Time Certificate of Deposit
Time Certificate of Deposit
Time Certificate of Deposit
Time Certificate of Deposit

Security Name

WEST CORP FED CRED UNION

WESTPAC BANKING CORP
WESTPAC BANKING CORP
WESTPAC BANKING CORP
WESTPAC BANKING CORP
WESTPAC BANKING CORP
WESTPAC BANKING CORP
ALLY FINANCIAL INC
ALLY FINANCIAL INC
ALLY FINANCIAL INC
CITIBANK NA

CITIGROUP FUNDING INC
CITIGROUP FUNDING INC
FDIC STRUCT SALE GTD NTS
FDIC STRUCT SALE GTD NTS
GENERAL ELEC CAP CORP
GENERAL ELEC CAP CORP
GENERAL ELEC CAP CORP
GENERAL ELEC CAP CORP
JPMORGAN CHASE + CO
ONTARIO (PROVINCE OF)
ONTARIO (PROVINCE OF)
ONTARIO (PROVINCE OF)
ONTARIO (PROVINCE OF)
PROV. BRITSH COLUMBIA
QUEBEC GOVT

FLORIDA ST HURRICANE CATASTROP

MICHIGAN ST

N TX TOLLWAY AUTH REVENUE
N TX TOLLWAY AUTH REVENUE

NEW YORK ST

UNIV OF CALIFORNIA CA REVENUES

WASHINGTON ST
WASHINGTON ST
WASHINGTON ST

COLUMBIA COMMUNITY BANK

COLUMBIA COMMUNITY BANK

PACIFIC CONTINENTAL BANK TCD
PACIFIC CONTINENTAL BANK TCD
PACIFIC CONTINENTAL BANK TCD
PACIFIC CONTINENTAL BANK TCD
PACIFIC CONTINENTAL BANK TCD
PACIFIC CONTINENTAL BANK TCD

UMPQUA BANK
UMPQUA BANK

OSTF Monthly Holdings
September 30, 2012

Coupon/

Legal Maturity Date Discount Rate
11/2/2012 1.750
10/18/2013 1.005
1/30/2014 1.697
12/9/2013 1.138
9/16/2013 0.764
9/25/2015 1.000
12/9/2013 1.850
10/30/2012 1.750
12/19/2012 2.200
12/19/2012 0.381
12/28/2012 1.750
10/22/2012 1.875
11/15/2012 1.875
10/25/2012 0.000
10/25/2013 0.000
12/7/2012 0.660
12/21/2012 1.000
12/21/2012 2.125
12/28/2012 2.625
12/26/2012 2.125
11/19/2012 0.584
1/27/2014 1.375
6/16/2014 4.100
5/26/2015 0.950
10/26/2012 0.130
10/22/2012 0.195
10/15/2012 1.001
5/1/2013 4.160
9/1/2013 2.441
9/1/2013 2.306
4/15/2013 5.220
7/1/2041 0.811
1/1/2013 0.000
1/1/2014 0.370
1/1/2015 0.500
10/10/2012 0.330
11/7/2012 0.270
10/10/2012 0.180
10/10/2012 0.225
10/10/2012 0.330
11/7/2012 0.270
11/7/2012 0.215
12/12/2012 0.250
10/10/2012 0.330
11/7/2012 0.270

Par Value
40,772,000.00
78,000,000.00
28,000,000.00

100,000,000.00
45,000,000.00
25,000,000.00
25,000,000.00
165,613,000.00
61,647,000.00
21,769,000.00
36,000,000.00
63,373,000.00
14,945,000.00
22,800,000.00
4,200,000.00
2,400,000.00
58,100,000.00
14,773,000.00
103,000,000.00
28,027,000.00
53,000,000.00
58,535,000.00
70,000,000.00
25,000,000.00
8,000,000.00
10,000,000.00
57,250,000.00
5,665,000.00
4,950,000.00
2,500,000.00
2,500,000.00
50,000,000.00
16,130,000.00
18,940,000.00
10,000,000.00

100,000.00

100,000.00

7,500,000.00
5,000,000.00
2,500,000.00
7,500,000.00
5,000,000.00
2,500,000.00
15,000,000.00
15,000,000.00

Original Cost
41,115,774.46
78,000,000.00
28,000,000.00
100,000,000.00
44,992,890.00
25,000,000.00
24,987,000.00
167,993,821.19
62,554,797.58
21,778,948.43
36,644,098.50
64,663,596.25
14,984,930.25
22,795,314.30
4,185,211.80
2,402,328.00
58,131,664.50
14,867,460.06
107,010,080.00
28,201,164.00
53,064,130.00
59,358,745.40
74,781,050.00
24,994,750.00
7,996,764.44
9,991,766.67
55,857,150.00
5,830,871.20
5,085,778.50
2,572,575.00
2,589,175.00
50,000,000.00
16,130,000.00
18,940,000.00
10,000,000.00
100,000.00
100,000.00
7,500,000.00
5,000,000.00
2,500,000.00
7,500,000.00
5,000,000.00
2,500,000.00
15,000,000.00
15,000,000.00

350 Winter St NE Suite 100
Salem, Oregon 97301-3896



Oregon State Treasury
Investment Compliance

Investment Type
Time Certificate of Deposit
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency

Security Name

UMPQUA BANK

FANNIE DISCOUNT NOTE
FANNIE DISCOUNT NOTE
FANNIE DISCOUNT NOTE
FANNIE DISCOUNT NOTE
FANNIE DISCOUNT NOTE
FANNIE DISCOUNT NOTE
FANNIE DISCOUNT NOTE
FANNIE DISCOUNT NOTE
FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FED HOME LN DISCOUNT NT
FED HOME LN DISCOUNT NT
FED HOME LN DISCOUNT NT
FED HOME LN DISCOUNT NT
FED HOME LN DISCOUNT NT
FED HOME LN DISCOUNT NT
FED HOME LN DISCOUNT NT
FED HOME LN DISCOUNT NT
FED HOME LN DISCOUNT NT
FED HOME LN DISCOUNT NT
FED HOME LN DISCOUNT NT
FED HOME LN DISCOUNT NT
FED HOME LN DISCOUNT NT
FED HOME LN DISCOUNT NT
FED HOME LN DISCOUNT NT
FED HOME LN DISCOUNT NT
FED HOME LN DISCOUNT NT
FED HOME LN DISCOUNT NT
FED HOME LN DISCOUNT NT
FED HOME LN DISCOUNT NT

OSTF Monthly Holdings
September 30, 2012

Coupon/

Legal Maturity Date Discount Rate
12/12/2012 0.250
10/1/2012 0.090
10/3/2012 0.010
10/17/2012 0.120
10/24/2012 0.090
10/31/2012 0.125
11/28/2012 0.125
12/3/2012 0.115
3/27/2013 0.155
11/19/2012 4.750
12/27/2012 1.000
2/12/2013 3.625
5/1/2013 4.625
11/21/2013 0.600
12/27/2013 0.500
1/2/2014 5.125
10/17/2014 0.750
10/24/2014 0.850
4/17/2015 0.750
4/17/2015 0.500
4/24/2015 0.750
5/29/2015 0.700
5/29/2015 0.500
6/4/2015 0.750
8/7/2015 0.500
10/1/2012 0.100
10/2/2012 0.090
10/3/2012 0.110
10/4/2012 0.050
10/5/2012 0.070
10/10/2012 0.120
10/12/2012 0.100
10/16/2012 0.100
10/19/2012 0.080
10/31/2012 0.095
11/1/2012 0.060
11/2/2012 0.120
11/7/2012 0.115
11/9/2012 0.110
11/14/2012 0.130
11/16/2012 0.115
11/21/2012 0.120
11/23/2012 0.095
11/28/2012 0.095
11/30/2012 0.095

Par Value
15,000,000.00
200,000,000.00
50,000,000.00
50,000,000.00
2,000,000.00
46,875,000.00
200,000.00
50,200,000.00
25,000,000.00
50,000,000.00
50,000,000.00
22,947,000.00
67,082,000.00
23,550,000.00
80,375,000.00
60,120,000.00
38,800,000.00
100,000,000.00
35,000,000.00
25,000,000.00
35,000,000.00
75,472,000.00
28,000,000.00
50,000,000.00
65,000,000.00
105,950,000.00
100,000,000.00
57,915,000.00
52,000,000.00
6,000,000.00
15,700,000.00
7,352,000.00
1,687,000.00
20,565,000.00
89,974,000.00
19,700,000.00
13,824,000.00
49,445,000.00
21,600,000.00
3,034,000.00
111,780,000.00
43,000,000.00
33,400,000.00
66,500,000.00
230,876,000.00

Original Cost
15,000,000.00
199,973,243.05
49,998,555.56
49,970,500.00
1,999,820.00
46,852,134.95
199,954.86
50,189,416.17
24,980,625.00
50,328,300.00
50,176,650.00
23,316,790.91
70,037,315.48
23,576,376.00
80,334,812.50
65,311,541.20
38,722,400.00
100,000,000.00
34,973,750.00
24,987,500.00
35,000,000.00
75,428,444.80
27,991,600.00
50,025,000.00
64,967,500.00
105,940,162.57
99,987,562.50
57,908,992.51
51,997,998.33
5,999,760.23
15,697,558.50
7,351,081.00
1,686,873.48
20,560,957.44
89,952,291.22
19,697,806.92
13,821,742.08
49,415,129.20
21,596,477.73
3,033,331.68
111,734,191.12
42,991,006.66
33,393,655.87
66,488,107.00
230,815,921.60

350 Winter St NE Suite 100
Salem, Oregon 97301-3896



Oregon State Treasury
Investment Compliance

Investment Type
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Agency
United States Treasury
United States Treasury
United States Treasury
United States Treasury

Security Name
FED HOME LN DISCOUNT NT

FED HOME LN DISCOUNT NT
FED HOME LN DISCOUNT NT
FED HOME LN DISCOUNT NT
FED HOME LN DISCOUNT NT
FED HOME LN DISCOUNT NT
FED HOME LN DISCOUNT NT
FEDERAL FARM CREDIT BANK
FEDERAL FARM CREDIT BANK
FEDERAL FARM CREDIT BANK
FEDERAL FARM CREDIT BANK
FEDERAL FARM CREDIT BANK
FEDERAL FARM CREDIT BANK
FEDERAL FARM CREDIT BANK
FEDERAL HOME LOAN BANK
FEDERAL HOME LOAN BANK
FEDERAL HOME LOAN BANK
FEDERAL HOME LOAN BANK
FREDDIE MAC

FREDDIE MAC

FREDDIE MAC

FREDDIE MAC

FREDDIE MAC

FREDDIE MAC

FREDDIE MAC

FREDDIE MAC

FREDDIE MAC

FREDDIE MAC

FREDDIE MAC

FREDDIE MAC DISCOUNT NT
FREDDIE MAC DISCOUNT NT
FREDDIE MAC DISCOUNT NT
FREDDIE MAC DISCOUNT NT
FREDDIE MAC DISCOUNT NT
FREDDIE MAC DISCOUNT NT
FREDDIE MAC DISCOUNT NT
FREDDIE MAC DISCOUNT NT
FREDDIE MAC DISCOUNT NT
FREDDIE MAC DISCOUNT NT
TVA DISCOUNT NOTE
TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

OSTF Monthly Holdings
September 30, 2012

Coupon/

Legal Maturity Date Discount Rate
12/5/2012 0.120
12/7/2012 0.130
12/17/2012 0.150
12/19/2012 0.120
12/21/2012 0.165
12/26/2012 0.130
1/2/2013 0.120
3/24/2015 1.000
1/28/2015 0.226
11/19/2012 0.550
3/26/2015 1.000
12/7/2012 1.875
3/19/2013 0.361
5/24/2013 0.250
11/14/2012 0.180
3/1/2013 0.200
5/2/2013 0.200
11/27/2013 0.375
11/30/2012 0.375
12/21/2012 4.125
12/26/2012 0.910
12/28/2012 0.625
4/15/2013 1.625
5/22/2013 4.250
5/29/2013 3.500
10/18/2013 0.500
4/2/2014 4.500
10/17/2014 0.750
11/21/2014 0.810
10/3/2012 0.130
10/10/2012 0.130
11/1/2012 0.095
11/13/2012 0.150
11/27/2012 0.100
12/4/2012 0.115
12/17/2012 0.130
12/24/2012 0.120
12/27/2012 0.140
12/31/2012 0.110
11/8/2012 0.100
12/13/2012 0.100
12/20/2012 0.103
12/15/2012 1.125
12/31/2012 3.625

Par Value
85,510,000.00
1,270,000.00
2,500,000.00
43,202,000.00
3,000,000.00
20,000,000.00
106,219,000.00
50,000,000.00
100,000,000.00
4,000,000.00
54,200,000.00
6,400,000.00
42,670,000.00
100,000,000.00
80,000,000.00
20,170,000.00
12,700,000.00
50,000,000.00
4,000,000.00
50,000,000.00
50,000,000.00
117,450,000.00
25,000,000.00
8,500,000.00
30,000,000.00
90,000,000.00
20,000,000.00
28,151,000.00
8,410,000.00
12,000,000.00
65,000,000.00
1,200,000.00
22,111,000.00
10,000,000.00
63,700,000.00
8,058,000.00
89,420,000.00
34,915,000.00
40,000,000.00
50,000,000.00
25,000,000.00
25,000,000.00
50,000,000.00
75,000,000.00

Original Cost
85,486,160.80
1,269,669.80
2,498,541.67
43,187,849.62
2,997,690.00
19,993,427.78
106,186,706.07
49,962,000.00
99,899,000.00
4,002,508.00
54,194,363.20
6,421,862.40
42,651,664.70
100,000,000.00
79,981,440.00
20,173,227.20
12,695,047.00
49,922,500.00
4,001,760.00
52,240,000.00
50,103,450.00
117,757,719.00
25,231,500.00
8,867,115.00
30,762,900.00
89,962,500.00
22,062,800.00
28,101,735.75
8,395,703.00
11,994,150.00
64,968,977.77
1,199,867.00
22,095,061.65
9,998,333.33
63,686,366.43
8,055,734.50
89,392,939.48
34,900,878.82
39,987,166.67
49,993,194.44
24,993,958.33
24,993,522.57
50,111,328.13
75,769,531.26

350 Winter St NE Suite 100
Salem, Oregon 97301-3896



