State Treasury Asset Reserve of Ohio (STAR Ohio)
List of Investments as of May 31, 2012 (UNAUDITED)

Final Reset Principal Amortized Cost
CUSIP # Issuer Maturity Maturity ~ Coupon Yield Amount (a) (a)
Bank Deposits
212121214 DEP - FICA Program (FDIC) 06/06/12 06/06/12 0.250 0.2500 $ 24,000,000 $ 24,000,000
454545450 DEP - HUNTINGTON (COLL) 06/01/12 06/01/12 1.000 1.0000 10,000,000 10,000,000
787878784 DEP - HUNTINGTON (FDIC) 06/01/12 06/01/12 0.000 0.0000 90,000,000 90,000,000
123123127 DEP - KEY (COLL) 06/01/12 06/01/12 0.480 0.4800 25,000,000 25,000,000
234234235 DEP - KEY (FDIC) 06/01/12 06/01/12 0.000 0.0000 75,000,000 75,000,000
898989892 DEP - PNC (COLL) 06/01/12 06/01/12 0.150 0.1500 100,000,000 100,000,000
$ 324,000,000 $ 324,000,000
Commercial Paper
06416JF40 CP-BANK OF NOVA SCOTIA 06/04/12 06/04/12 0.170 01720 $ 19,991,500 $ 19,999,717
06416JFT5 CP-BANK OF NOVA SCOTIA 06/27/12 06/27/12 0.175 0.1780 24,989,184 24,996,840
06416JFVO CP-BANK OF NOVA SCOTIA 06/29/12 06/29/12 0.160 0.1620 6,997,542 6,999,129
06416JFJ7 CP-BANK OF NOVA SCOTIA 06/18/12 06/18/12 0.140 0.1420 24,994,167 24,998,347
06416JGL1 CP-BANK OF NOVA SCOTIA 07/20/12 07/20/12 0.150 0.1520 24,993,958 24,994,896
06416JF16 CP-BANK OF NOVA SCOTIA 06/01/12 06/01/12 0.130 0.1320 24,999,910 25,000,000
14912DFBO CP-CATERPILLAR FINANCIAL SERVICES CORP 06/11/12 06/11/12 0.150 0.1520 19,997,667 19,999,167
36960LFU4 CP-GECC 06/28/12 06/28/12 0.150 0.1520 24,994,583 24,997,187
36959HF85 CP-GECC 06/08/12 06/08/12 0.130 0.1320 24,998,646 24,999,368
36959HF10 CP-GECC 06/01/12 06/01/12 0.130 0.1320 24,999,368 25,000,000
36959HFV4 CP-GECC 06/29/12 06/29/12 0.140 0.1420 19,997,667 19,997,822
36960LFK6 CP-GECO 06/19/12 06/19/12 0.130 0.1320 24,995,757 24,998,375
36960LFV2 CP-GECO 06/29/12 06/29/12 0.160 0.1620 14,996,667 14,998,133
36960LFB6 CP-GECO 06/11/12 06/11/12 0.130 0.1320 24,997,201 24,999,097
63743CF40 CP-NATIONAL RURAL UTILITIES CFC 06/04/12 06/04/12 0.130 0.1320 39,994,222 39,999,567
63743CF57 CP-NATIONAL RURAL UTILITIES CFC 06/05/12 06/05/12 0.120 0.1220 24,997,000 24,999,667
63743CFL2 CP-NATIONAL RURAL UTILITIES CFC 06/20/12 06/20/12 0.130 0.1320 24,997,292 24,998,285
63743CF81 CP-NATIONAL RURAL UTILITIES CFC 06/08/12 06/08/12 0.130 0.1320 14,999,133 14,999,621
63743CFB4 CP-NATIONAL RURAL UTILITIES CFC 06/11/12 06/11/12 0.130 0.1320 29,997,942 29,998,917
63743CFB4 CP-NATIONAL RURAL UTILITIES CFC 06/11/12 06/11/12 0.130 0.1320 13,499,366 13,499,513
63743CFK4 CP-NATIONAL RURAL UTILITIES CFC 06/19/12 06/19/12 0.140 0.1420 8,799,281 8,799,384
63743CFR9 CP-NATIONAL RURAL UTILITIES CFC 06/25/12 06/25/12 0.140 0.1420 24,997,472 24,997,667
69372AF64 CP-PACCAR FINANCIAL 06/06/12 06/06/12 0.150 0.1520 19,092,838 19,099,602
69372AFL1 CP-PACCAR FINANCIAL 06/20/12 06/20/12 0.170 0.1720 21,660,790 21,668,056
69372AF15 CP-PACCAR FINANCIAL 06/01/12 06/01/12 0.120 0.1220 14,998,500 15,000,000
69372AFT4 CP-PACCAR FINANCIAL 06/27/12 06/27/12 0.130 0.1320 27,995,753 27,997,371
69372AFE7 CP-PACCAR FINANCIAL 06/14/12 06/14/12 0.120 0.1220 19,998,600 19,999,133
69372AF80 CP-PACCAR FINANCIAL 06/08/12 06/08/12 0.120 0.1220 19,999,067 19,999,533
69349JGHO CP-PNC BANK N.A. 07/17/12 07/17/12 0.210 0.2130 24,986,875 24,993,292
69349JGK3 CP-PNC BANK N.A. 07/19/12 07/19/12 0.210 0.2130 24,986,875 24,993,000
69349IGW7 CP-PNC BANK N.A. 07/30/12 07/30/12 0.210 0.2130 24,986,875 24,991,396
69349JH14 CP-PNC BANK N.A. 08/01/12 08/01/12 0.210 0.2130 24,986,729 24,991,104
69349JFC2 CP-PNC BANK N.A. 06/12/12 06/12/12 0.150 0.1520 19,997,167 19,999,083
69349JFC2 CP-PNC BANK N.A. 06/12/12 06/12/12 0.145 0.1470 9,998,671 9,999,557
565656568 CP-US BANK 06/01/12 06/01/12 0.120 0.1200 114,639,080 114,651,609
565656568 CP-US BANK 06/01/12 06/01/12 0.150 0.1500 10,000,000 10,000,125
909090904 CP-US BANK 31 DAY PUT 07/01/12 07/01/12 0.170 0.1700 50,000,000 50,007,319
$ 917,553,345 $ 917,660,879
Corporate Bonds
91159HGS3 CB-US BANKCORP 02/15/13 02/15/13 2.150 0.3580 5,067,082 5,087,433
149121358 CB-CATC 02/08/13 02/08/13 4.250 0.4820 7,279,360 7,249,395
14912L.3N9 CB-CATC 12/07/12 12/07/12 4.850 0.3460 4,047,695 4,082,653
14912L4L2 CB-CATC 04/05/13 04/05/13 2.000 0.3650 4,409,787 4,400,912
36962G4H4 CB-GECC 01/08/13 01/08/13 2.800 0.7250 2,856,980 2,835,971
36962G4H4 CB-GECC 01/08/13 01/08/13 2.800 0.6400 3,629,513 3,603,615
369604AY9 CB-GECC 02/01/13 02/01/13 5.000 0.6630 5,220,550 5,144,093
36962G4H4 CB-GECC 01/08/13 01/08/13 2.800 0.6910 5,100,550 5,069,142
36962G4H4 CB-GECC 01/08/13 01/08/13 2.800 0.7310 2,193,753 2,177,389
46623EJA8 CB-JPM 02/26/13 08/28/12 1.141 0.5150 10,061,227 10,046,567
46625HGT1 CB-JPM 10/01/12 10/01/12 5.375 0.4450 5,131,150 5,081,634
46625HGT1 CB-JPM 10/01/12 10/01/12 5.375 0.4380 3,070,200 3,053,252
91159HGW4 CB-US BANK 06/14/13 06/14/13 2.000 0.4510 5,083,400 5,121,755
931142CL5 CB-WMT 04/15/13 04/15/13 4.250 0.3280 3,136,050 3,146,724
$ 66,287,297 $ 66,100,535
Money Market Funds
38141W273 GOLDMAN SACHS GOVERNMENT 06/01/12 06/01/12 0.030 0.0300 $ 6,069,998 $ 6,069,998
4812C0670 JP MORGAN GOVERNMENT 06/01/12 06/01/12 0.010 0.0100 115,644 115,644
61747C707 MORGAN STANLEY LIQ GOVT 06/01/12 06/01/12 0.050 0.0500 86,083,605 86,083,605



http://tos.ohio.gov/Documents/CMS/STARohio/STAR Ohio FICA Holdings as of May 31, 2012.pdf

State Treasury Asset Reserve of Ohio (STAR Ohio)
List of Investments as of May 31, 2012 (UNAUDITED)

Final Reset Principal Amortized Cost
CUSIP # Issuer Maturity Maturity ~ Coupon Yield Amount (a) (a)
$ 92,269,247 $ 92,269,247
Federal Agency Discount Notes
313312C40 FFCB/DN 08/17/12 08/17/12 0.140 0.1420 $ 24,982,986 $ 24,992,514
313312UP3 FFCB/DN 12/28/12 12/28/12 0.180 0.1830 24,967,375 24,973,750
313312U24 FFCB/DN 12/21/12 12/21/12 0.170 0.1730 24,970,722 24,976,035
313312XY1 FFCB/DN 06/05/12 06/05/12 0.090 0.0920 24,998,250 24,999,750
313312YJ3 FFCB/DN 06/20/12 06/20/12 0.080 0.0810 49,997,111 49,997,889
313312Y27 FFCB/DN 07/05/12 07/05/12 0.080 0.0810 10,705,025 10,705,191
313312YKO FFCB/DN 06/21/12 06/21/12 0.080 0.0810 49,997,444 49,997,778
313312YR5 FFCB/DN 06/27/12 06/27/12 0.080 0.0810 24,998,444 24,998,556
313312YR5 FFCB/DN 06/27/12 06/27/12 0.080 0.0810 24,998,500 24,998,556
313384YJ2 FHLB/DN 06/20/12 06/20/12 0.110 0.1120 14,995,096 14,999,129
313384733 FHLB/DN 12/14/12 12/14/12 0.180 0.1830 4,993,425 4,995,100
31338434 FHLB/DN 10/03/12 10/03/12 0.165 0.1680 17,374,936 17,380,117
313385AG1 FHLB/DN 01/07/13 01/07/13 0.180 0.1830 10,935,272 10,937,955
313384YG8 FHLB/DN 06/18/12 06/18/12 0.090 0.0920 14,997,675 14,999,363
313384YS2 FHLB/DN 06/28/12 06/28/12 0.070 0.0710 24,996,646 24,998,687
313384YR4 FHLB/DN 06/27/12 06/27/12 0.110 0.1120 24,995,188 24,998,014
313384XP9 FHLB/DN 06/01/12 06/01/12 0.100 0.1020 49,996,111 50,000,000
313384XP9 FHLB/DN 06/01/12 06/01/12 0.100 0.1020 24,998,264 25,000,000
313384ZA0 FHLB/DN 07/06/12 07/06/12 0.110 0.1120 24,995,493 24,997,326
313384XU8 FHLB/DN 06/06/12 06/06/12 0.095 0.0970 24,998,153 24,999,670
313384YAL FHLB/DN 06/12/12 06/12/12 0.090 0.0920 49,995,750 49,998,625
313384XW4 FHLB/DN 06/08/12 06/08/12 0.095 0.0970 24,998,153 24,999,538
313384YD5 FHLB/DN 06/15/12 06/15/12 0.085 0.0860 24,008,016 24,009,206
313384ZA0 FHLB/DN 07/06/12 07/06/12 0.105 0.1050 29,995,363 29,996,938
313384XW4 FHLB/DN 06/08/12 06/08/12 0.090 0.0920 21,997,735 21,998,615
313384Y86 FHLB/DN 06/13/12 06/13/12 0.095 0.0970 49,996,570 49,998,417
313384YD5 FHLB/DN 06/15/12 06/15/12 0.080 0.0800 34,098,257 34,098,939
313384YR4 FHLB/DN 06/27/12 06/27/12 0.085 0.0860 24,997,934 24,998,465
313384YB9 FHLB/DN 06/13/12 06/13/12 0.090 0.0920 19,999,000 19,999,400
313396YG2 FHLMC/DN 06/18/12 06/18/12 0.065 0.0660 24,992,146 24,999,233
313396C43 FHLMC/DN 08/17/12 08/17/12 0.070 0.0710 24,988,771 24,996,257
313396YP2 FHLMC/DN 06/25/12 06/25/12 0.060 0.0610 24,470,738 24,477,021
313396XS7 FHLMC/DN 06/04/12 06/04/12 0.055 0.0560 18,195,829 18,199,917
313396XP3 FHLMC/DN 06/01/12 06/01/12 0.100 0.1020 17,996,050 18,000,000
313396YG2 FHLMC/DN 06/18/12 06/18/12 0.110 0.1120 49,986,250 49,997,403
313396YP2 FHLMC/DN 06/25/12 06/25/12 0.105 0.1070 24,994,458 24,998,250
313396YP2 FHLMC/DN 06/25/12 06/25/12 0.105 0.1070 24,995,042 24,998,250
313396XP3 FHLMC/DN 06/01/12 06/01/12 0.100 0.1020 29,996,917 30,000,000
313396XU2 FHLMC/DN 06/06/12 06/06/12 0.100 0.1020 17,998,250 17,999,750
313396XP3 FHLMC/DN 06/01/12 06/01/12 0.095 0.0970 20,799,232 20,800,000
313396YG2 FHLMC/DN 06/18/12 06/18/12 0.085 0.0860 24,998,406 24,998,997
313396XS7 FHLMC/DN 06/04/12 06/04/12 0.070 0.0710 24,999,417 24,999,854
313396XS7 FHLMC/DN 06/04/12 06/04/12 0.060 0.0610 8,414,860 8,414,958
313396XP3 FHLMC/DN 06/01/12 06/01/12 0.080 0.0810 5,399,964 5,400,000
313396YQ0 FHLMC/DN 06/26/12 06/26/12 0.080 0.0810 29,998,133 29,998,333
313396ZE6 FHLMC/DN 07/10/12 07/10/12 0.090 0.0920 4,199,559 41,999,591
313396YQ0 FHLMC/DN 06/26/12 06/26/12 0.080 0.0810 40,568,566 40,568,746
313588YR0 FNMA/DN 06/27/12 06/27/12 0.070 0.0710 24,991,153 24,998,736
313588YR0 FNMA/DN 06/27/12 06/27/12 0.065 0.0660 21,592,980 21,598,986
313588YJ8 FNMA/DN 06/20/12 06/20/12 0.060 0.0610 24,993,042 24,999,208
313588XU4 FNMA/DN 06/06/12 06/06/12 0.105 0.1070 12,996,019 12,999,810
313588YP4 FNMA/DN 06/25/12 06/25/12 0.095 0.0970 24,997,889 24,998,417
313588XZ3 FNMA/DN 06/11/12 06/11/12 0.085 0.0860 13,739,578 13,739,676
880592XV7 TVA/DN 06/07/12 06/07/12 0.060 0.0610 24,998,167 24,999,750
880592YS3 TVA-DEBENTURE 06/28/12 06/28/12 0.090 0.0920 24,997,188 24,998,313
880592YS3 TVA-DEBENTURE 06/28/12 06/28/12 0.090 0.0900 24,997,188 24,998,313
880592YS3 TVA-DEBENTURE 06/28/12 06/28/12 0.080 0.0810 40,996,902 40,997,540
$ 1,436,271,584 $ 1,474,218,828
Federal Agency Interest Bearing Notes

31331KZ60 FFCB/FLOATER 12/05/12 06/01/12 0.220 0.2400 9,998,400 9,999,184
31331JH89 FFCB/FLOATER 09/20/12 06/20/12 0.225 0.0700 10,014,450 10,006,217
31331KPE4 FFCB/FLOATER 02/20/13 06/05/12 0.196 0.2160 9,997,900 9,998,559
31331KPE4 FFCB/FLOATER 02/20/13 06/05/12 0.196 0.1960 10,000,000 10,000,000
3133EAFX1 FFCB/FLOATER 03/01/13 06/05/12 0.196 0.1960 15,000,000 15,000,000
3133EAJBS FFCB/FLOATER 11/20/12 06/05/12 0.166 0.1810 14,998,485 14,998,936



State Treasury Asset Reserve of Ohio (STAR Ohio)
List of Investments as of May 31, 2012 (UNAUDITED)

Final Reset Principal Amortized Cost
CUSIP # Issuer Maturity Maturity ~ Coupon Yield Amount (a) (a)

313376QQ1 FHLB/DEB CALLABLE 01/25/13 01/25/13 0.300 0.3000 25,000,000 25,000,000
313378GU9 FHLB/DEB CALLABLE 03/27/13 03/27/13 0.300 0.3000 25,000,000 25,000,000
313378CP4 FHLB/DEB CALLABLE 02/28/13 02/28/13 0.250 0.2500 25,000,000 25,005,903
313378YN5 FHLB/DEB CALLABLE 05/07/13 05/07/13 0.280 0.2800 25,000,000 25,000,000
313378YN5 FHLB/DEB CALLABLE 05/07/13 05/07/13 0.280 0.2800 10,000,000 10,000,000
313378279 FHLB/DEB CALLABLE 05/08/13 05/08/13 0.300 0.3000 5,000,000 5,000,000
313374UF5 FHLB/FLOATER 01/25/13 06/01/12 0.310 0.2600 8,004,376 8,002,636
313378VMO FHLB/FLOATER 04/11/13 06/01/12 0.220 0.2200 15,000,000 15,000,000
313378VV0 FHLB/FLOATER 04/12/13 06/01/12 0.210 0.2300 9,998,000 9,998,274
313379AH2 FHLB/FLOATER 04/26/13 06/01/12 0.210 0.2100 10,000,000 10,000,261
313379AH2 FHLB/FLOATER 04/26/13 06/01/12 0.210 0.2100 15,000,000 15,000,479
313379ET2 FHLB/FLOATER 05/15/13 06/01/12 0.210 0.2100 10,000,000 10,000,000
313379GZ6 FHLB/FLOATER 05/15/13 06/01/12 0.210 0.2300 9,998,477 9,998,548
313379GS2 FHLB/FLOATER 05/15/13 06/01/12 0.190 0.2100 9,998,486 9,998,654
313373zZM7 FHLB-DEBENTURE 06/06/12 06/06/12 0.220 0.2340 24,996,582 24,999,950
313376K79 FHLB-DEBENTURE 12/13/12 12/13/12 0.210 0.2490 24,990,250 24,994,805
313376AH8 FHLB-DEBENTURE 10/25/12 10/25/12 0.125 0.1520 24,994,526 24,997,299
31337648 FHLB-DEBENTURE 11/15/12 11/15/12 0.125 0.1570 22,468,743 22,471,673
313376M85 FHLB-DEBENTURE 12/28/12 12/28/12 0.180 0.1980 24,996,500 25,007,537
313376BF1 FHLB-DEBENTURE 10/30/12 10/30/12 0.200 0.2000 15,000,000 15,000,000
313376EE1 FHLB-DEBENTURE 11/19/12 11/19/12 0.200 0.2090 9,999,380 9,999,560
313376G66 FHLB-DEBENTURE 12/21/12 12/21/12 0.190 0.2090 15,497,861 15,506,239
313376XM2 FHLB-DEBENTURE 05/02/13 05/02/13 0.200 0.2530 24,986,000 24,987,912
313376F26 FHLB-DEBENTURE 11/23/12 11/23/12 0.180 0.1830 24,999,500 24,999,611
313376PN9 FHLB-DEBENTURE 12/19/12 12/19/12 0.180 0.1910 13,799,020 13,807,407
313376PQ2 FHLB-DEBENTURE 12/28/12 12/28/12 0.180 0.1990 10,998,570 11,004,868
313376G58 FHLB-DEBENTURE 12/28/12 12/28/12 0.200 0.2000 9,495,000 9,500,803
313376G58 FHLB-DEBENTURE 12/28/12 12/28/12 0.200 0.2000 16,000,000 16,009,956
3133795Y1 FHLB-DEBENTURE 01/23/13 01/23/13 0.170 0.1940 14,997,360 14,997,734
313376TA3 FHLB-DEBENTURE 01/17/13 01/17/13 0.170 0.1940 16,797,094 16,805,131
3133796B0 FHLB-DEBENTURE 01/30/13 01/30/13 0.170 0.2040 14,996,220 14,996,660
313379857 FHLB-DEBENTURE 05/24/13 05/24/13 0.250 0.2500 15,000,000 15,000,000
3133784B4 FHLB-DEBENTURE 02/08/13 02/08/13 0.170 0.1990 19,995,708 20,005,140
313379A82 FHLB-DEBENTURE 05/22/13 05/22/13 0.250 0.2500 25,000,000 25,000,000
3134G1WNO FHLMC/FLOATER 10/12/12 06/01/12 0.300 0.2600 10,003,770 10,001,476
3134G1X90 FHLMC/FLOATER 01/24/13 06/01/12 0.330 0.2200 5,785,185 5,784,165
3134G1U69 FHLMC/FLOATER 01/10/13 06/01/12 0.350 0.2000 5,215,762 5,215,208
31398A6R8 FNMA/FLOATER 11/23/12 06/01/12 0.360 0.2600 10,010,750 10,004,849
31398A6V9 FNMA/FLOATER 12/03/12 06/01/12 0.360 0.2700 10,009,768 10,004,612
31398A3X8 FNMA/FLOATER 09/13/12 06/01/12 0.390 0.2600 10,811,956 10,804,038
31398A6R8 FNMA/FLOATER 11/23/12 06/01/12 0.360 0.2500 10,011,300 10,005,316
31398A6R8 FNMA/FLOATER 11/23/12 06/01/12 0.360 0.2400 10,012,000 10,005,817
31398A3X8 FNMA/FLOATER 09/13/12 06/01/12 0.390 0.2400 10,012,100 10,004,400
31398A2C5 FNMA/FLOATER 07/26/12 06/26/12 0.229 0.0870 10,008,650 10,002,162
3135G0BE2 FNMA/FLOATER 03/14/13 06/05/12 0.246 0.2060 15,005,550 15,007,568
31398A2C5 FNMA/FLOATER 07/26/12 06/26/12 0.229 0.1020 18,703,740 18,704,084

$ 768,607,419 $ 768,643,634

United States Treasury Bills

9127955R8 USTB 06/07/12 06/07/12 0.073 0.0740 $ 24,998,590 $ 24,999,698

$ 3,629,987,482 $  3,667,892,822
WAM: 52 WAM refers to Weighted Average Maturity computed pursuant to regulations for registered money market funds.

WAM is calculated based on the maturity date or reset date for floating rate and variable rate securities.
WAL: 69 WAL refers to Weighted Average Life Maturity computed pursuant to regulations for registered money market funds.
WAL is calculated based on a securities final maturity date and does not take into account reset dates.

Notes:
a. Rounded to the nearest dollar
b. The foregoing unaudited information is being presented pursuant to the Fund's Policy of Disclosure of Portfolio Holdings.



State Treasury Asset Reserve of Ohio (STAR Ohio)
List of Investments as of April 30, 2012

Final Reset Principal Amortized Cost
CUSIP # Issuer Maturity Maturity Coupon Yield Amount (a) (a)
Bank Deposit
212121214 DEP - FICA Program (FDIC) 05/09/12 05/09/12 0.250 0.2500 $ 24,000,000 $ 24,000,000
454545450 DEP - HUNTINGTON (COLL) 05/01/12 05/01/12 1.000 1.0000 10,000,000 10,000,000
787878784 DEP - HUNTINGTON (FDIC) 05/01/12 05/01/12 0.000 0.0000 90,000,000 90,000,000
123123127 DEP - KEY (COLL) 05/01/12 05/01/12 0.480 0.4800 25,000,000 25,000,000
234234235 DEP - KEY (FDIC) 05/01/12 05/01/12 0.000 0.0000 75,000,000 75,000,000
898989892 DEP - PNC (COLL) 05/01/12 05/01/12 0.150 0.1500 100,000,000 100,000,000
$ 324,000,000 $ 324,000,000
Commercial Paper
06416JE74 CP-BANK OF NOVA SCOTIA 05/07/12 05/07/12 0.150 0.1500 $ 24,990,625 $ 24,999,375
06416JEP4 CP-BANK OF NOVA SCOTIA 05/23/12 05/23/12 0.170 0.1720 9,995,750 9,998,961
06416JEP4 CP-BANK OF NOVA SCOTIA 05/23/12 05/23/12 0.170 0.1720 24,989,493 24,997,403
06416JF40 CP-BANK OF NOVA SCOTIA 06/04/12 06/04/12 0.170 0.1720 19,991,500 19,996,789
06416JEV1 CP-BANK OF NOVA SCOTIA 05/29/12 05/29/12 0.145 0.1470 19,995,086 19,997,744
06416JFT5 CP-BANK OF NOVA SCOTIA 06/27/12 06/27/12 0.175 0.1780 24,989,184 24,993,073
06416JFVO CP-BANK OF NOVA SCOTIA 06/29/12 06/29/12 0.160 0.1620 6,997,542 6,998,164
06416JFJ7 CP-BANK OF NOVA SCOTIA 06/18/12 06/18/12 0.140 0.1420 24,994,167 24,995,333
14912DE39 CP-CATERPILLAR FINANCIAL SERVICES CORP 05/03/12 05/03/12 0.120 0.1220 29,994,300 29,999,800
36959HER4 CP-GECC 05/25/12 05/25/12 0.130 0.1320 24,994,764 24,997,833
36959HEE3 CP-GECC 05/14/12 05/14/12 0.120 0.1220 24,996,250 24,998,917
36960LE27 CP-GECO 05/02/12 05/02/12 0.120 0.1220 24,997,500 24,999,917
36960LE35 CP-GECO 05/03/12 05/03/12 0.120 0.1220 14,998,500 14,999,900
36960LEA9 CP-GECO 05/10/12 05/10/12 0.100 0.1010 24,999,097 24,999,375
4662J0E32 CP-JP MORGAN CHASE 05/03/12 05/03/12 0.180 0.1830 24,988,750 24,999,750
4662J0EG3 CP-JP MORGAN CHASE 05/16/12 05/16/12 0.150 0.1500 24,990,521 24,998,437
4662J0EG3 CP-JP MORGAN CHASE 05/16/12 05/16/12 0.150 0.1500 24,990,625 24,998,438
4662J0EN8 CP-JP MORGAN CHASE 05/22/12 05/22/12 0.180 0.1800 14,993,250 14,998,425
4662J0EP3 CP-JP MORGAN CHASE 05/23/12 05/23/12 0.200 0.2030 14,992,500 14,998,167
4662J0EP3 CP-JP MORGAN CHASE 05/23/12 05/23/12 0.170 0.1720 34,989,918 34,996,364
63306TE92 CP-NAT BANK OF CANADA NY 05/09/12 05/09/12 0.190 0.1930 2,399,139 2,399,899
63943CEP2 CP-NATIONAL RURAL UTILITIES CFC 05/23/12 05/23/12 0.120 0.1220 24,997,500 24,998,167
63743CEV1 CP-NATIONAL RURAL UTILITIES CFC 05/29/12 05/29/12 0.120 0.1220 17,997,960 17,998,320
63743CF40 CP-NATIONAL RURAL UTILITIES CFC 06/04/12 06/04/12 0.130 0.1320 39,994,222 39,995,089
63743CEV1 CP-NATIONAL RURAL UTILITIES CFC 05/29/12 05/29/12 0.120 0.1220 24,997,333 24,997,667
63743CF57 CP-NATIONAL RURAL UTILITIES CFC 06/05/12 06/05/12 0.120 0.1220 24,997,000 24,997,083
69372AE40 CP-PACCAR FINANCIAL 05/04/12 05/04/12 0.130 0.1320 11,096,553 11,099,880
69372AEA6 CP-PACCAR FINANCIAL 05/10/12 05/10/12 0.130 0.1320 15,095,038 15,099,509
69372AF64 CP-PACCAR FINANCIAL 06/06/12 06/06/12 0.150 0.1520 19,092,838 19,097,135
69372AFL1 CP-PACCAR FINANCIAL 06/20/12 06/20/12 0.170 0.1720 21,660,790 21,664,883
69372AE99 CP-PACCAR FINANCIAL 05/09/12 05/09/12 0.130 0.1320 19,998,411 19,999,422
69372AEQ1 CP-PACCAR FINANCIAL 05/24/12 05/24/12 0.120 0.1220 20,998,040 20,998,390
69349JE17 CP-PNC BANK N.A. 05/01/12 05/01/12 0.230 0.2330 24,985,625 25,000,000
69349JE25 CP-PNC BANK N.A. 05/02/12 05/02/12 0.230 0.2330 24,985,625 24,999,840
69349JGHO CP-PNC BANK N.A. 07/17/12 07/17/12 0.210 0.2130 24,986,875 24,988,771
69349JGK3 CP-PNC BANK N.A. 07/19/12 07/19/12 0.210 0.2130 24,986,875 24,988,479
565656568 CP-US BANK 05/01/12 05/01/12 0.120 0.1200 129,639,080 129,651,783
909090904 CP-US BANK 31 DAY PUT 05/31/12 05/31/12 0.170 0.1700 50,000,000 50,007,083
$ 964,778,226 $ 964,943,566
Corporate Bonds
149121358 CB-CATC 02/08/13 02/08/13 4.250 0.4820 7,279,360 7,271,678
14912L.3N9 CB-CATC 12/07/12 12/07/12 4.850 0.3460 4,047,695 4,097,610
149121412 CB-CATC 04/05/13 04/05/13 2.000 0.3650 4,409,787 4,406,922
36962G4H4 CB-GECC 01/08/13 01/08/13 2.800 0.7250 2,856,980 2,840,864
36962G4H4 CB-GECC 01/08/13 01/08/13 2.800 0.6400 3,629,513 3,610,086
369604AY9 CB-GECC 02/01/13 02/01/13 5.000 0.6630 5,220,550 5,162,325
36962G4H4 CB-GECC 01/08/13 01/08/13 2.800 0.6910 5,100,550 5,078,023
36962G4H4 CB-GECC 01/08/13 01/08/13 2.800 0.7310 2,193,753 2,181,136
46623EJA8 CB-JPM 02/26/13 05/29/13 1.141 0.5150 10,061,227 10,055,082
46625HGT1 CB-JPM 10/01/12 10/01/12 5.375 0.4450 5,005,733 5,102,377
46625HGT1 CB-JPM 10/01/12 10/01/12 5.375 0.4380 3,070,200 3,065,759
$ 52,875,348 $ 52,871,862
Money Market Funds
38141W273 GOLDMAN SACHS GOVERNMENT 05/01/12 05/01/12 0.030 0.0300 $ 62,102,426 $ 62,102,426
4812C0670 JP MORGAN GOVERNMENT 05/01/12 05/01/12 0.010 0.0100 115,643 115,643
$ 62,218,068 $ 62,218,068

Federal Agency and Corporation Discount Notes

313312C40 FFCB/DN 08/17/12 08/17/12 0.140 0.1420 $ 24,982,986 $ 24,989,500
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State Treasury Asset Reserve of Ohio (STAR Ohio)
List of Investments as of April 30, 2012

Final Reset Principal Amortized Cost

CUSIP # Issuer Maturity Maturity Coupon Yield Amount (a) (a)
313312UP3 FFCB/DN 12/28/12 12/28/12 0.180 0.1830 24,967,375 24,969,875
313312U24 FFCB/DN 12/21/12 12/21/12 0.170 0.1730 24,970,722 24,972,375
313312WG1 FFCB/DN 05/01/12 05/01/12 0.060 0.0610 24,999,833 25,000,000
313384XM6 FHLB/DN 05/30/12 05/30/12 0.110 0.1120 24,993,049 24,997,785
313384YJ2 FHLB/DN 06/20/12 06/20/12 0.110 0.1120 14,995,096 14,997,708
313384WX3 FHLB/DN 05/16/12 05/16/12 0.095 0.0970 24,995,976 24,999,010
313384733 FHLB/DN 12/14/12 12/14/12 0.180 0.1830 4,993,425 4,994,325
31338434 FHLB/DN 10/03/12 10/03/12 0.165 0.1680 17,374,936 17,377,646
313384WW5 FHLB/DN 05/15/12 05/15/12 0.070 0.0710 12,703,864 12,704,654
313384WP0O FHLB/DN 05/08/12 05/08/12 0.065 0.0660 24,998,375 24,999,684
313384WH8 FHLB/DN 05/02/12 05/02/12 0.080 0.0810 24,998,500 24,999,944
313384WK1 FHLB/DN 05/04/12 05/04/12 0.095 0.0970 49,996,701 49,999,604
313384WK1 FHLB/DN 05/04/12 05/04/12 0.085 0.0860 24,998,642 24,999,823
313384WQ8 FHLB/DN 05/09/12 05/09/12 0.095 0.0970 24,998,285 24,999,472
313385AG1 FHLB/DN 01/07/13 01/07/13 0.180 0.1830 10,935,272 10,936,258
313384WQ8 FHLB/DN 05/09/12 05/09/12 0.095 0.0970 24,998,483 24,999,472
313384YG8 FHLB/DN 06/18/12 06/18/12 0.090 0.0920 14,997,675 14,998,200
313384XM6 FHLB/DN 05/30/12 05/30/12 0.105 0.1070 26,496,754 26,497,759
313384YS2 FHLB/DN 06/28/12 06/28/12 0.070 0.0710 24,996,646 24,997,181
313384WV7 FHLB/DN 05/14/12 05/14/12 0.055 0.0560 4,999,840 4,999,901
313384XF1 FHLB/DN 05/24/12 05/24/12 0.060 0.0610 9,999,483 9,999,617
313384YR4 FHLB/DN 06/27/12 06/27/12 0.110 0.1120 24,995,188 24,995,646
313384XE4 FHLB/DN 05/23/12 05/23/12 0.100 0.1020 24,998,125 24,998,472
313384XE4 FHLB/DN 05/23/12 05/23/12 0.100 0.1020 36,997,225 36,997,739
313384WK1 FHLB/DN 05/04/12 05/04/12 0.080 0.0810 24,999,778 24,999,833
313396YG2 FHLMC/DN 06/18/12 06/18/12 0.065 0.0660 24,992,146 24,997,833
313396C43 FHLMC/DN 08/17/12 08/17/12 0.070 0.0710 24,988,771 24,994,750
313396YP2 FHLMC/DN 06/25/12 06/25/12 0.060 0.0610 24,470,738 24,475,756
313396WH2 FHLMC/DN 05/02/12 05/02/12 0.030 0.0310 24,997,542 24,999,979
313396XS7 FHLMC/DN 06/04/12 06/04/12 0.055 0.0560 18,195,829 18,199,055
313396WN9 FHLMC/DN 05/07/12 05/07/12 0.090 0.0920 26,594,414 26,599,601
313396XD0 FHLMC/DN 05/22/12 05/22/12 0.100 0.1020 24,993,403 24,998,542
313396XE8 FHLMC/DN 05/23/12 05/23/12 0.100 0.1020 24,993,333 24,998,472
313396WV1 FHLMC/DN 05/14/12 05/14/12 0.085 0.0860 24,195,029 24,199,257
313396XL2 FHLMC/DN 05/29/12 05/29/12 0.090 0.0920 24,993,625 24,998,250
313396XM0 FHLMC/DN 05/30/12 05/30/12 0.080 0.0810 49,989,000 49,996,778
313396XP3 FHLMC/DN 06/01/12 06/01/12 0.100 0.1020 17,996,050 17,998,450
313396YG2 FHLMC/DN 06/18/12 06/18/12 0.110 0.1120 49,986,250 49,992,667
313396YP2 FHLMC/DN 06/25/12 06/25/12 0.105 0.1070 24,994,458 24,995,990
313396YP2 FHLMC/DN 06/25/12 06/25/12 0.105 0.1070 24,995,042 24,995,990
313396XG3 FHLMC/DN 05/25/12 05/25/12 0.055 0.0530 10,599,482 10,599,611
313396XL2 FHLMC/DN 05/29/12 05/29/12 0.060 0.0610 9,999,400 9,999,533
313396WR0 FHLMC/DN 05/10/12 05/10/12 0.080 0.0810 49,998,333 49,999,000
313396XC2 FHLMC/DN 05/21/12 05/21/12 0.100 0.1020 24,998,194 24,998,611
313396XP3 FHLMC/DN 06/01/12 06/01/12 0.100 0.1020 29,996,917 29,997,417
313396XC2 FHLMC/DN 05/21/12 05/21/12 0.100 0.1020 20,998,542 20,998,833
313396WH2 FHLMC/DN 05/02/12 05/02/12 0.100 0.1020 49,999,306 49,999,861
313588WH4 FNMA/DN 05/02/12 05/02/12 0.200 0.2040 24,950,694 24,999,861
313588WG6 FNMA/DN 05/01/12 05/01/12 0.065 0.0660 26,143,445 26,151,000
313588YR0O FNMA/DN 06/27/12 06/27/12 0.070 0.0710 24,991,153 24,997,229
313588YR0O FNMA/DN 06/27/12 06/27/12 0.065 0.0660 21,592,980 21,597,777
313588YJ8 FNMA/DN 06/20/12 06/20/12 0.060 0.0610 24,993,042 24,997,917
313588WX9 FNMA/DN 05/16/12 05/16/12 0.085 0.0860 38,346,940 38,353,642
313588XU4 FNMA/DN 06/06/12 06/06/12 0.105 0.1070 12,996,019 12,998,635
313588WW1 FNMA/DN 05/15/12 05/15/12 0.070 0.0710 16,069,563 16,070,563
313588XC4 FNMA/DN 05/21/12 05/21/12 0.100 0.1020 43,894,878 43,897,561
313588WQ4 FNMA/DN 05/09/12 05/09/12 0.050 0.0510 5,499,878 5,499,939
313588XC4 FNMA/DN 05/21/12 05/21/12 0.050 0.0510 12,122,529 12,122,663
880592XV7 TVA/DN 06/07/12 06/07/12 0.060 0.0610 24,998,167 24,998,458
$ 1,463,947,322 $ 1,464,140,963

Federal Agency Interest Bearing Notes

31331KZ60 FFCB/FLOATER 12/05/12 05/01/12 0.190 0.2100 $ 9,998,400 $ 9,999,048
31331JH89 FFCB/FLOATER 09/20/12 05/20/12 0.225 0.0700 10,014,450 10,007,953
31331KPE4 FFCB/FLOATER 02/20/13 05/01/12 0.191 0.2110 9,997,900 9,998,391
31331KPE4 FFCB/FLOATER 02/20/13 05/01/12 0.191 0.1900 10,000,000 10,000,157
3133EAFX1 FFCB/FLOATER 03/01/13 05/01/12 0.191 0.1910 15,000,000 15,000,000

3133EAJBS FFCB/FLOATER 11/20/12 05/01/12 0.161 0.1760 14,998,485 14,998,745



State Treasury Asset Reserve of Ohio (STAR Ohio)
List of Investments as of April 30, 2012

Final Reset Principal Amortized Cost

CUSIP # Issuer Maturity Maturity Coupon Yield Amount (a) (a)
313376ED3 FHLB/DEB CALLABLE 12/07/12 12/07/12 0.300 0.3000 25,000,000 25,000,000
313376QQ1 FHLB/DEB CALLABLE 01/25/13 01/25/13 0.300 0.3000 25,000,000 25,000,000
3133784H1 FHLB/DEB CALLABLE 05/05/12 05/05/12 0.200 0.2350 11,534,423 11,535,134
313378GU9 FHLB/DEB CALLABLE 03/27/13 03/27/13 0.300 0.3000 25,000,000 25,000,000
313378CP4 FHLB/DEB CALLABLE 02/28/13 02/28/13 0.250 0.2500 25,000,000 25,005,903
313378YN5 FHLB/DEB CALLABLE 05/07/13 05/07/13 0.280 0.2800 25,000,000 25,000,000
313378YN5 FHLB/DEB CALLABLE 05/07/13 05/07/13 0.280 0.2800 10,000,000 10,000,000
313378279 FHLB/DEB CALLABLE 05/08/13 05/08/13 0.300 0.3000 5,000,000 5,000,000
313374UF5 FHLB/FLOATER 01/25/13 05/01/12 0.280 0.2300 8,004,376 8,002,980
313378VMO FHLB/FLOATER 04/11/13 05/01/12 0.190 0.1900 15,000,000 15,000,000
313378VV0 FHLB/FLOATER 04/12/13 05/01/12 0.180 0.2000 9,998,000 9,998,104
313373zM7 FHLB-DEBENTURE 06/06/12 06/06/12 0.220 0.2340 24,996,582 24,999,661
313376FNO FHLB-DEBENTURE 05/18/12 05/18/12 0.070 0.1000 24,996,250 24,999,650
313376FNO FHLB-DEBENTURE 05/18/12 05/18/12 0.070 0.1000 24,996,250 24,999,650
313376K79 FHLB-DEBENTURE 12/13/12 12/13/12 0.210 0.2490 24,990,250 24,993,980
313376AH8 FHLB-DEBENTURE 10/25/12 10/25/12 0.125 0.1520 24,994,526 24,996,726
313376348 FHLB-DEBENTURE 11/15/12 11/15/12 0.125 0.1570 22,468,743 22,474,567
313376M85 FHLB-DEBENTURE 12/28/12 12/28/12 0.180 0.1980 24,996,500 25,007,155
313376BF1 FHLB-DEBENTURE 10/30/12 10/30/12 0.200 0.2000 15,000,000 15,000,000
313376EE1 FHLB-DEBENTURE 11/19/12 11/19/12 0.200 0.2090 9,999,380 10,006,425
313376G66 FHLB-DEBENTURE 12/21/12 12/21/12 0.190 0.2090 15,497,861 15,505,993
313376XM2 FHLB-DEBENTURE 05/02/13 05/02/13 0.200 0.2530 24,986,000 24,996,099
313376F26 FHLB-DEBENTURE 11/23/12 11/23/12 0.180 0.1830 24,999,500 25,016,667
313376PN9 FHLB-DEBENTURE 12/19/12 12/19/12 0.180 0.1910 13,799,020 13,807,283
313376PQ2 FHLB-DEBENTURE 12/28/12 12/28/12 0.180 0.1990 10,998,570 11,004,693
313376G58 FHLB-DEBENTURE 12/28/12 12/28/12 0.200 0.2000 9,495,000 9,500,803
313376G58 FHLB-DEBENTURE 12/28/12 12/28/12 0.200 0.2000 16,000,000 16,009,956
3133795Y1 FHLB-DEBENTURE 01/23/13 01/23/13 0.170 0.1940 14,997,360 14,997,437
313376TA3 FHLB-DEBENTURE 01/17/13 01/17/13 0.170 0.1940 16,797,094 16,804,796
3133796B0 FHLB-DEBENTURE 01/30/13 01/30/13 0.170 0.2040 14,996,220 14,996,234
3133784V0 FHLB-STEP 02/08/13 02/08/13 0.100 0.2030 9,998,000 9,998,966
3134G1WNO FHLMC/FLOATER 10/12/12 05/01/12 0.270 0.2300 10,003,770 10,001,820
3134G1X90 FHLMC/FLOATER 01/24/13 05/01/12 0.300 0.1900 5,785,185 5,784,710
3134G1U69 FHLMC/FLOATER 01/10/13 05/01/12 0.320 0.1700 5,215,762 5,215,877
31398A6R8 FNMA/FLOATER 11/23/12 05/01/12 0.330 0.2300 10,010,750 10,005,707
31398A6V9 FNMA/FLOATER 12/03/12 05/01/12 0.330 0.2400 10,009,768 10,005,384
31398A3X8 FNMA/FLOATER 09/13/12 05/01/12 0.360 0.2300 10,811,956 10,805,241
31398A6R8 FNMA/FLOATER 11/23/12 05/01/12 0.330 0.2200 10,011,300 10,006,258
31398A6R8 FNMA/FLOATER 11/23/12 05/01/12 0.330 0.2200 10,012,000 10,006,848
31398A3X8 FNMA/FLOATER 09/13/12 05/01/12 0.360 0.2100 10,012,100 10,005,712
31398A2C5 FNMA/FLOATER 07/26/12 05/26/12 0.229 0.0870 10,008,650 10,003,381
3135GOBE2 FNMA/FLOATER 03/14/13 05/01/12 0.241 0.2010 15,005,550 15,008,078

$ 731,435,931 $ 731,512,169

United States Treasury Bills

9127953N9 UsTB 05/03/12 05/03/12 0.058 0.0590 24,999,758 24,999,919
9127953N9 USTB 05/03/12 05/03/12 0.060 0.0610 $ 24,999,750 $ 24,999,917

$ 49,999,508 $ 49,999,836

$  3,649,254,404 $  3,649,686,465
WAM: 57 WAM refers to Weighted Average Maturity computed pursuant to regulations for registered money market funds.

WAM is calculated based on the maturity date or reset date for floating rate and variable rate securities.

WAL: 71 WAL refers to Weighted Average Life Maturity computed pursuant to regulations for registered money market funds.

WAL is calculated based on a securities final maturity date and does not take into account reset dates.

Notes:
a. Rounded to the nearest dollar
b. The foregoing unaudited information is being presented pursuant to the Fund's Policy of Disclosure of Portfolio Holdings.



State Treasury Asset Reserve of Ohio (STAR Ohio)
List of Investments as of March 31, 2012 (UNAUDITED)

Maturity Reset Principal Amortized
CUSIP Issuer Date Date Coupon Yield Amount (a) Cost (a)
Bank Deposit
454545450 DEP - HUNTINGTON (COLL) 04/02/12 04/02/12 1.000 1.0000 $ 10,000,000 $ 10,000,000
787878784 DEP - HUNTINGTON (FDIC) 04/02/12 04/02/12 0.000 0.0000 90,000,000 90,000,000
123123127 DEP - KEY (COLL) 04/02/12 04/02/12 0.480 0.4800 25,000,000 25,000,000
234234235 DEP - KEY (FDIC) 04/02/12 04/02/12 0.000 0.0000 75,000,000 75,000,000
898989892 DEP - PNC (COLL) 04/02/12 04/02/12 0.150 0.1500 100,000,000 100,000,000
$ 300,000,000 $ 300,000,000
Commercial Paper
06416JE74 CP-BANK OF NOVA SCOTIA 05/07/12 05/07/12 0.150 0.1500 $ 24,990,625 $ 24,996,250
06416JEP4 CP-BANK OF NOVA SCOTIA 05/23/12 05/23/12 0.170 0.1720 9,995,750 9,997,544
06416JEP4 CP-BANK OF NOVA SCOTIA 05/23/12 05/23/12 0.170 0.1720 24,989,493 24,993,861
06416JF40 CP-BANK OF NOVA SCOTIA 06/04/12 06/04/12 0.170 0.1720 19,991,500 19,993,956
06416JD67 CP-BANK OF NOVA SCOTIA 04/06/12 04/06/12 0.115 0.1170 19,999,042 19,999,681
06416JEV1 CP-BANK OF NOVA SCOTIA 05/29/12 05/29/12 0.145 0.1470 19,995,086 19,995,328
06416JD67 CP-BANK OF NOVA SCOTIA 04/06/12 04/06/12 0.110 0.1120 24,999,465 24,999,618
06416JFT5 CP-BANK OF NOVA SCOTIA 06/27/12 06/27/12 0.175 0.1780 24,989,184 24,989,427
14912DDR7 CP-CATERPILLAR FINANCIAL SERVICES CORP 04/25/12 04/25/12 0.110 0.1120 19,997,006 19,998,533
14912DE39 CP-CATERPILLAR FINANCIAL SERVICES CORP 05/03/12 05/03/12 0.120 0.1220 29,994,300 29,996,800
14912DDJ5 CP-CATERPILLAR FINANCIAL SERVICES CORP 04/18/12 04/18/12 0.130 0.1320 24,997,472 24,998,465
14912DDJ5 CP-CATERPILLAR FINANCIAL SERVICES CORP 04/18/12 04/18/12 0.130 0.1320 19,998,122 19,998,772
36959HDS3 CP-GECC 04/26/12 04/26/12 0.110 0.1120 24,997,708 24,998,090
36959HER4 CP-GECC 05/25/12 05/25/12 0.130 0.1320 24,994,764 24,995,125
36959HEE3 CP-GECC 05/14/12 05/14/12 0.120 0.1220 24,996,250 24,996,417
4662J0E32 CP-JP MORGAN CHASE 05/03/12 05/03/12 0.180 0.1830 24,988,750 24,996,000
4662J0EG3 CP-JP MORGAN CHASE 05/16/12 05/16/12 0.150 0.1500 24,990,521 24,995,312
4662J0EG3 CP-JP MORGAN CHASE 05/16/12 05/16/12 0.150 0.1500 24,990,625 24,995,313
4662J0EN8 CP-JP MORGAN CHASE 05/22/12 05/22/12 0.180 0.1800 14,993,250 14,996,175
4662J0EP3 CP-JP MORGAN CHASE 05/23/12 05/23/12 0.200 0.2030 14,992,500 14,995,667
4662J0EP3 CP-JP MORGAN CHASE 05/23/12 05/23/12 0.170 0.1720 34,989,918 34,991,406
63306TE92 CP-NAT BANK OF CANADA NY 05/09/12 05/09/12 0.190 0.1930 2,399,139 2,399,519
63743CDC4 CP-NATIONAL RURAL UTILITIES CFC 04/12/12 04/12/12 0.100 0.1000 14,998,792 14,999,542
63743CDH3 CP-NATIONAL RURAL UTILITIES CFC 04/17/12 04/17/12 0.120 0.1220 18,998,290 18,998,987
63743CDP5 CP-NATIONAL RURAL UTILITIES CFC 04/23/12 04/23/12 0.120 0.1220 24,997,667 24,998,167
63743CDT7 CP-NATIONAL RURAL UTILITIES CFC 04/27/12 04/27/12 0.110 0.1120 49,995,417 49,996,028
63743CDR1 CP-NATIONAL RURAL UTILITIES CFC 04/25/12 04/25/12 0.110 0.1120 17,765,534 17,765,697
69372AE40 CP-PACCAR FINANCIAL 05/04/12 05/04/12 0.130 0.1320 11,096,553 11,098,677
69372AEA6 CP-PACCAR FINANCIAL 05/10/12 05/10/12 0.130 0.1320 15,095,038 15,097,873
69372AF64 CP-PACCAR FINANCIAL 06/06/12 06/06/12 0.150 0.1520 19,092,838 19,094,748
69372AD90 CP-PACCAR FINANCIAL 04/09/12 04/09/12 0.120 0.1220 24,998,333 24,999,333
69372ADD1 CP-PACCAR FINANCIAL 04/13/12 04/13/12 0.140 0.1420 19,998,133 19,999,067
69372AFL1 CP-PACCAR FINANCIAL 06/20/12 06/20/12 0.170 0.1720 21,660,790 21,661,814
69372AD82 CP-PACCAR FINANCIAL 04/11/12 04/11/12 0.140 0.1420 3,816,718 3,816,852
69372ADW9 CP-PACCAR FINANCIAL 04/30/12 04/30/12 0.120 0.1220 23,747,308 23,747,704
69349JE17 CP-PNC BANK N.A. 05/01/12 05/01/12 0.230 0.2330 24,985,625 24,995,208
69349JE25 CP-PNC BANK N.A. 05/02/12 05/02/12 0.230 0.2330 24,985,625 24,995,049
565656568 CP-US BANK 04/02/12 04/02/12 0.120 0.1200 130,000,000 130,012,433
909090904 CP-US BANK 31 DAY PUT 04/30/12 04/30/12 0.170 0.1700 50,000,000 50,007,319
$ 978,503,131 $ 978,601,755
Corporate Bonds
149121358 CB-CATC 02/08/13 02/08/13 4.250 04820 $ 7,279,360 $ 7,293,242
36962G4H4 CB-GECC 01/08/13 01/08/13 2.800 0.7250 2,856,980 2,845,600
36962G4H4 CB-GECC 01/08/13 01/08/13 2.800 0.6400 3,629,513 3,616,347
369604AY9 CB-GECC 02/01/13 02/01/13 5.000 0.6630 5,220,550 5,179,969
36962G4H4 CB-GECC 01/08/13 01/08/13 2.800 0.6910 5,100,550 5,086,617
36962G4H4 CB-GECC 01/08/13 01/08/13 2.800 0.7310 2,193,753 2,184,763
46623EJA8 CB-JPM 02/26/13 05/29/12 1.141 0.5150 10,061,227 10,060,256
46625HGT1 CB-JPM 10/01/12 10/01/12 5.375 0.4450 5,131,150 5,247,868
$ 41,473,082 $ 41,514,662
Money Market Funds
38141W273 GOLDMAN SACHS GOVERNMENT 04/02/12 04/02/12 0.040 0.0400 $ 255,920,946 $ 255,920,946
4812C0670 JP MORGAN GOVERNMENT 04/02/12 04/02/12 0.010 0.0100 115,628 115,628
$ 256,036,574 $ 256,036,574
Federal Agency Discount Notes
313312VJ6 FFCB/DN 04/09/12 04/09/12 0.110 0.1120 $ 43,099,624 $ 43,105,946
313312C40 FFCB/DN 08/17/12 08/17/12 0.140 0.1420 24,982,986 24,986,583



State Treasury Asset Reserve of Ohio (STAR Ohio)
List of Investments as of March 31, 2012 (UNAUDITED)

Maturity Reset Principal Amortized
CUSIP Issuer Date Date Coupon Yield Amount (a) Cost (a)

313312WB2 FFCB/DN 04/26/12 04/26/12 0.050 0.0510 49,998,056 49,998,264
313384VV8 FHLB/DN 04/20/12 04/20/12 0.065 0.0660 24,996,389 24,999,142
313384VN6 FHLB/DN 04/13/12 04/13/12 0.095 0.0970 24,995,844 24,999,208
313384XM6 FHLB/DN 05/30/12 05/30/12 0.110 0.1120 24,993,049 24,995,493
313384YJ2 FHLB/DN 06/20/12 06/20/12 0.110 0.1120 14,995,096 14,996,333
313384VD8 FHLB/DN 04/04/12 04/04/12 0.065 0.0660 24,998,781 24,999,865
313384VLO FHLB/DN 04/11/12 04/11/12 0.075 0.0760 16,932,012 16,932,647
313384VS5 FHLB/DN 04/17/12 04/17/12 0.070 0.0710 20,898,618 20,899,350
313384VLO FHLB/DN 04/11/12 04/11/12 0.080 0.0810 18,998,902 18,999,578
313384WX3 FHLB/DN 05/16/12 05/16/12 0.095 0.0970 24,995,976 24,997,031
313384VT3 FHLB/DN 04/18/12 04/18/12 0.080 0.0810 24,998,333 24,999,056
313384VT3 FHLB/DN 04/18/12 04/18/12 0.105 0.1070 23,998,040 23,998,810
313384VT3 FHLB/DN 04/18/12 04/18/12 0.105 0.1070 24,997,958 24,998,760
313384VR7 FHLB/DN 04/16/12 04/16/12 0.110 0.1120 20,971,398 20,972,039
313384VLO FHLB/DN 04/11/12 04/11/12 0.050 0.0510 39,998,944 39,999,444
313384733 FHLB/DN 12/14/12 12/14/12 0.180 0.1830 4,993,425 4,993,575
313384VN6 FHLB/DN 04/13/12 04/13/12 0.050 0.0510 24,999,375 24,999,583
313384VV8 FHLB/DN 04/20/12 04/20/12 0.040 0.0410 19,999,467 19,999,578
313384734 FHLB/DN 10/03/12 10/03/12 0.165 0.1680 17,374,936 17,375,255
313384WA3 FHLB/DN 04/25/12 04/25/12 0.065 0.0660 39,997,978 39,998,267
313384WW5 FHLB/DN 05/15/12 05/15/12 0.070 0.0710 12,703,864 12,703,913
313396VC4 FHLMC/DN 04/03/12 04/03/12 0.080 0.0800 24,989,667 24,999,889
313396WF6 FHLMC/DN 04/30/12 04/30/12 0.060 0.0610 24,993,292 24,998,792
313396YG2 FHLMC/DN 06/18/12 06/18/12 0.065 0.0660 24,992,146 24,996,479
313396C43 FHLMC/DN 08/17/12 08/17/12 0.070 0.0710 24,988,771 24,993,292
313396YP2 FHLMC/DN 06/25/12 06/25/12 0.060 0.0610 24,470,738 24,474,532
313396WH2 FHLMC/DN 05/02/12 05/02/12 0.030 0.0310 24,997,542 24,999,354
313396XS7 FHLMC/DN 06/04/12 06/04/12 0.055 0.0560 18,195,829 18,198,220
313396VR1 FHLMC/DN 04/16/12 04/16/12 0.050 0.0510 24,996,980 24,999,480
313396VJ9 FHLMC/DN 04/09/12 04/09/12 0.040 0.0410 24,198,010 24,199,785
313396VY6 FHLMC/DN 04/23/12 04/23/12 0.075 0.0760 24,996,146 24,998,854
313396VR1 FHLMC/DN 04/16/12 04/16/12 0.085 0.0860 48,617,423 48,623,278
313396WC3 FHLMC/DN 04/27/12 04/27/12 0.085 0.0860 29,994,546 29,998,158
313396WN9 FHLMC/DN 05/07/12 05/07/12 0.090 0.0920 26,594,414 26,597,606
313396XD0 FHLMC/DN 05/22/12 05/22/12 0.100 0.1020 24,993,403 24,996,458
313396XE8 FHLMC/DN 05/23/12 05/23/12 0.100 0.1020 24,993,333 24,996,389
313396WV1 FHLMC/DN 05/14/12 05/14/12 0.085 0.0860 24,195,029 24,197,543
313396XL2 FHLMC/DN 05/29/12 05/29/12 0.090 0.0920 24,993,625 24,996,375
313396XMO FHLMC/DN 05/30/12 05/30/12 0.080 0.0810 49,989,000 49,993,444
313396XP3 FHLMC/DN 06/01/12 06/01/12 0.100 0.1020 17,996,050 17,996,950
313396YG2 FHLMC/DN 06/18/12 06/18/12 0.110 0.1120 49,986,250 49,988,083
313588WH4 FNMA/DN 05/02/12 05/02/12 0.200 0.2040 24,950,694 24,995,694
313588WG6 FNMA/DN 05/01/12 05/01/12 0.065 0.0660 26,143,445 26,149,583
313588YRO FNMA/DN 06/27/12 06/27/12 0.070 0.0710 24,991,153 24,995,771
313588YRO FNMA/DN 06/27/12 06/27/12 0.065 0.0660 21,592,980 21,596,607
313588YJ8 FNMA/DN 06/20/12 06/20/12 0.060 0.0610 24,993,042 24,996,667
313588WX9 FNMA/DN 05/16/12 05/16/12 0.085 0.0860 38,346,940 38,350,925
313588XU4 FNMA/DN 06/06/12 06/06/12 0.105 0.1070 12,996,019 12,997,498
313588WW1 FNMA/DN 05/15/12 05/15/12 0.070 0.0710 16,069,563 16,069,625

$  1,324,175,078 $  1,324,343,053

United States Treasury Bills
912795516 USTB 04/19/12 04/19/12 0.105 0.1070 $ 39,994,400 $ 39,997,900
Federal Agency Interest Bearing Notes

31331KZ60 FFCB/FLOATER 12/05/12 04/02/12 0.190 0.2100 $ 9,998,400 $ 9,998,917
31331JH89 FFCB/FLOATER 09/20/12 04/20/12 0.236 0.0700 10,014,450 10,009,633
31331KPE4 FFCB/FLOATER 02/20/13 04/03/12 0.196 0.2160 9,997,900 9,998,227
31331KPE4 FFCB/FLOATER 02/20/13 04/03/12 0.196 0.1960 10,000,000 10,000,157
3133EAFX1 FFCB/FLOATER 03/01/13 04/03/12 0.196 0.1960 15,000,000 15,000,000
3133EAIBS FFCB/FLOATER 11/20/12 04/03/12 0.160 0.1810 14,998,485 14,998,559
31331KHZ6 FFCB-DEBENTURE 04/25/12 04/25/12 0.270 0.2850 24,996,375 24,999,761
313375WQ6 FHLB/DEB CALLABLE 10/29/12 10/29/12 0.310 0.3100 25,000,000 25,000,000
313376ED3 FHLB/DEB CALLABLE 12/07/12 12/07/12 0.300 0.3000 25,000,000 25,000,000
313376MS1 FHLB/DEB CALLABLE 04/03/12 04/03/12 0.250 0.2650 9,998,500 9,998,865
313376PL3 FHLB/DEB CALLABLE 04/03/12 04/03/12 0.300 0.3000 9,100,000 9,100,000



State Treasury Asset Reserve of Ohio (STAR Ohio)
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CUSIP Issuer Date Date Coupon Yield Amount (a) Cost (a)

313376NK7 FHLB/DEB CALLABLE 01/11/13 01/11/13 0.300 0.3000 25,000,000 25,000,000
313376QQ1 FHLB/DEB CALLABLE 01/25/13 01/25/13 0.300 0.3000 25,000,000 25,000,000
313376RA5 FHLB/DEB CALLABLE 01/25/13 01/25/13 0.250 0.2550 24,998,750 24,998,978
3133784H1 FHLB/DEB CALLABLE 03/05/13 03/05/13 0.200 0.2100 24,997,500 24,997,685
3133784H1 FHLB/DEB CALLABLE 03/05/13 03/05/13 0.200 0.2350 24,991,250 24,992,014
313376MS1 FHLB/DEB CALLABLE 04/03/12 04/03/12 0.250 0.2500 20,000,000 20,009,722
313378GU9 FHLB/DEB CALLABLE 03/27/13 03/27/13 0.300 0.3000 25,000,000 25,000,000
313378P88 FHLB/DEB CALLABLE 04/15/13 04/15/13 0.300 0.3000 25,000,000 25,000,625
313374UF5 FHLB/FLOATER 01/25/13 04/02/12 0.280 0.2300 8,004,376 8,003,312
313373zZM7 FHLB-DEBENTURE 06/06/12 06/06/12 0.220 0.2340 24,996,582 24,999,381
313375T23 FHLB-DEBENTURE 04/02/12 04/02/12 0.110 0.1220 24,998,487 25,000,220
313375723 FHLB-DEBENTURE 04/02/12 04/02/12 0.110 0.1100 25,000,000 25,000,382
313375T23 FHLB-DEBENTURE 04/02/12 04/02/12 0.110 0.1100 25,000,000 25,000,535
313376FNO FHLB-DEBENTURE 05/18/12 05/18/12 0.070 0.1000 24,996,250 24,999,032
313376FNO FHLB-DEBENTURE 05/18/12 05/18/12 0.070 0.1000 24,996,250 24,999,032
313376K79 FHLB-DEBENTURE 12/13/12 12/13/12 0.210 0.2490 24,990,250 24,993,180
313376AH8 FHLB-DEBENTURE 10/25/12 10/25/12 0.125 0.1520 24,994,526 25,001,813
313376148 FHLB-DEBENTURE 11/15/12 11/15/12 0.125 0.1570 22,468,743 22,473,969
313376M85 FHLB-DEBENTURE 12/28/12 12/28/12 0.180 0.1980 24,996,500 25,006,785
313376BF1 FHLB-DEBENTURE 10/30/12 10/30/12 0.200 0.2000 15,000,000 15,011,667
313376EE1 FHLB-DEBENTURE 11/19/12 11/19/12 0.200 0.2090 9,999,380 10,006,348
313376G66 FHLB-DEBENTURE 12/21/12 12/21/12 0.190 0.2090 15,497,861 15,505,754
3133784V0 FHLB-STEP 02/08/13 02/08/13 0.100 0.2030 9,998,000 9,998,791
3134G1WNO FHLMC/FLOATER 10/12/12 04/02/12 0.270 0.2300 10,003,770 10,002,152
31398A6R8 FNMA/FLOATER 11/23/12 04/02/12 0.330 0.2300 10,010,750 10,006,539
31398A6V9 FNMA/FLOATER 12/03/12 04/02/12 0.330 0.2400 10,009,768 10,006,131
31398A3X8 FNMA/FLOATER 09/13/12 04/02/12 0.360 0.2300 10,811,956 10,806,406
31398A6R8 FNMA/FLOATER 11/23/12 04/02/12 0.330 0.2200 10,011,300 10,007,169
31398A6R8 FNMA/FLOATER 11/23/12 04/02/12 0.330 0.2200 10,012,000 10,007,845
31398A3X8 FNMA/FLOATER 09/13/12 04/02/12 0.360 0.2100 10,012,100 10,006,981
31398A2C5 FNMA/FLOATER 07/26/12 04/26/12 0.232 0.0900 10,008,650 10,004,561

$ 745,909,108 $ 745,951,128

$ 3,686,091,373

$ 3,686,445,071

WAM: 58 WAM refers to Weighted Average Maturity computed pursuant to regulations for registered money market funds.
WAM is calculated based on the maturity date or reset date for floating rate and variable rate securities.

WAL: 69 WAL refers to Weighted Average Life Maturity computed pursuant to regulations for registered money market funds.
WAL is calculated based on a securities final maturity date and does not take into account reset dates.

Notes:
a. Rounded to the nearest dollar
b. The foregoing unaudited information is being presented pursuant to the Fund's Policy of Disclosure of Portfolio Holdings.
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State Treasury Asset Reserve of Ohio (STAR Ohio)

Final Reset Principal Amortized Cost
CUSIP # Issuer Maturity Maturity Coupon Yield Amount (a) (@)
Bank Deposit
454545450 DEP - HUNTINGTON (COLL) 03/01/12 03/01/12 1.000 1.0000 $ 10,000,000 $ 10,000,000
787878784 DEP - HUNTINGTON (FDIC) 03/01/12 03/01/12 0.000 0.0000 90,000,000 90,000,000
898989892 DEP - PNC (COLL) 03/01/12 03/01/12 0.150 0.1500 100,000,000 100,000,000
$ 200,000,000 $ 200,000,000
Commercial Paper
06416JC92 CP-BANK OF NOVA SCOTIA 03/09/12 03/09/12 0.090 0.0910 $ 9,998,525 $ 9,999,800
06416JCW1 CP-BANK OF NOVA SCOTIA 03/30/12 03/30/12 0.100 0.1010 49,991,806 49,995,972
06416JE74 CP-BANK OF NOVA SCOTIA 05/07/12 05/07/12 0.150 0.1500 24,990,625 24,993,021
06416JEP4 CP-BANK OF NOVA SCOTIA 05/23/12 05/23/12 0.170 0.1720 9,995,750 9,996,081
06416JEP4 CP-BANK OF NOVA SCOTIA 05/23/12 05/23/12 0.170 0.1720 24,989,493 24,990,201
06416JCV3 CP-BANK OF NOVA SCOTIA 03/29/12 03/29/12 0.110 0.1120 19,998,167 19,998,289
14912DCS6 CP-CATERPILLAR FINANCIAL SERVICES 03/26/12 03/26/12 0.090 0.0900 24,997,625 24,998,438
1667T0C19 CP-CHEVRON FUNDING 03/01/12 03/01/12 0.050 0.0510 29,998,750 30,000,000
30229ACS6 CP-EXXON MOBIL 03/26/12 03/26/12 0.050 0.0510 24,998,368 24,999,132
36959HCM7 CP-GECC 03/21/12 03/21/12 0.120 0.1220 34,989,500 34,997,667
36959HCT2 CP-GECC 03/27/12 03/27/12 0.130 0.1320 49,983,750 49,995,306
36960LCU7 CP-GECO 03/28/12 03/28/12 0.130 0.1320 49,983,750 49,995,125
36960LCU7 CP-GECO 03/28/12 03/28/12 0.130 0.1320 4,998,375 4,999,513
36960LCU7 CP-GECO 03/28/12 03/28/12 0.130 0.1320 9,997,472 9,999,025
4662J0CP5 CP-JP MORGAN CHASE 03/23/12 03/23/12 0.100 0.1010 49,991,667 49,996,944
4662J0CS9 CP-JP MORGAN CHASE 03/26/12 03/26/12 0.100 0.1010 24,995,694 24,998,264
4662J0E32 CP-JP MORGAN CHASE 05/03/12 05/03/12 0.180 0.1830 24,988,750 24,992,125
4662J0EG3 CP-JP MORGAN CHASE 05/16/12 05/16/12 0.150 0.1500 24,990,521 24,992,083
4662J0EG3 CP-JP MORGAN CHASE 05/16/12 05/16/12 0.150 0.1500 24,990,625 24,992,083
4662J0ENS CP-JP MORGAN CHASE 05/22/12 05/22/12 0.180 0.1800 14,993,250 14,993,850
4662J0EP3 CP-JP MORGAN CHASE 05/23/12 05/23/12 0.200 0.2030 14,992,500 14,993,083
63743CC84 CP-NATIONAL RURAL UTILITIES CFC 03/08/12 03/08/12 0.090 0.0910 29,996,175 29,999,475
63743CC50 CP-NATIONAL RURAL UTILITIES CFC 03/05/12 03/05/12 0.090 0.0910 39,996,000 39,999,600
63743CC76 CP-NATIONAL RURAL UTILITIES CFC 03/07/12 03/07/12 0.090 0.0910 39,996,600 39,999,400
63743CC19 CP-NATIONAL RURAL UTILITIES CFC 03/01/12 03/01/12 0.070 0.0700 19,999,067 20,000,000
63743CCM3 CP-NATIONAL RURAL UTILITIES CFC 03/21/12 03/21/12 0.100 0.1010 10,749,164 10,749,403
63743CCP6 CP-NATIONAL RURAL UTILITIES CFC 03/23/12 03/23/12 0.100 0.1010 9,999,194 9,999,389
63743CCU5 CP-NATIONAL RURAL UTILITIES CFC 03/28/12 03/28/12 0.100 0.1010 7,999,333 7,999,400
69372AC26 CP-PACCAR FINANCIAL 03/02/12 03/02/12 0.130 0.1320 3,498,850 3,499,987
69372ACL4 CP-PACCAR FINANCIAL 03/20/12 03/20/12 0.160 0.1620 22,091,062 22,098,134
69372AC67 CP-PACCAR FINANCIAL 03/06/12 03/06/12 0.080 0.0800 9,999,378 9,999,889
69372AE40 CP-PACCAR FINANCIAL 05/04/12 05/04/12 0.130 0.1320 11,096,553 11,097,435
69372AEA6 CP-PACCAR FINANCIAL 05/10/12 05/10/12 0.130 0.1320 15,095,038 15,096,183
69372ACL4 CP-PACCAR FINANCIAL 03/20/12 03/20/12 0.100 0.1000 24,998,056 24,998,681
69372AC67 CP-PACCAR FINANCIAL 03/06/12 03/06/12 0.090 0.0910 19,999,650 19,999,750
69349JE17 CP-PNC BANK N.A. 05/01/12 05/01/12 0.230 0.2330 24,985,625 24,990,257
69349JE25 CP-PNC BANK N.A. 05/02/12 05/02/12 0.230 0.2330 24,985,625 24,990,097
565656568 CP-US BANK 03/01/12 03/01/12 0.120 0.1200 115,000,000 115,011,633
909090904 CP-US BANK 31 DAY PUT 03/31/12 03/31/12 0.170 0.1700 50,000,000 50,006,611
$  1,030,340,332 $  1,030,451,325
Money Market Funds
38141W273 GOLDMAN SACHS GOVERNMENT 03/01/12 03/01/12 0.020 0.0200 $ 77,071,341 $ 77,071,341
4812C0670 JP MORGAN GOVERNMENT 03/01/12 03/01/12 0.010 0.0100 7,479,990 7,479,990
$ 84,551,331 $ 84,551,331
Federal Agency Discount Notes
313312UA6 FFCB/DN 03/08/12 03/08/12 0.050 0.0510 $ 24,999,028 $ 24,999,757
313312VJ6 FFCB/DN 04/09/12 04/09/12 0.110 0.1120 43,099,624 43,101,863
313312UG3 FFCB/DN 03/14/12 03/14/12 0.100 0.1020 24,998,056 24,999,097
313312UMO FFCB/DN 03/19/12 03/19/12 0.050 0.0510 24,999,097 24,999,375
313312C40 FFCB/DN 08/17/12 08/17/12 0.140 0.1420 24,982,986 24,983,569
313384URS8 FHLB/DN 03/23/12 03/23/12 0.080 0.0800 24,990,222 24,998,778
313384UP2 FHLB/DN 03/21/12 03/21/12 0.035 0.0360 24,998,493 24,999,514
313384VV8 FHLB/DN 04/20/12 04/20/12 0.065 0.0660 24,996,389 24,997,743
313384TU3 FHLB/DN 03/02/12 03/02/12 0.085 0.0860 9,999,339 9,999,976
313384TU3 FHLB/DN 03/02/12 03/02/12 0.090 0.0920 15,998,880 15,999,960
313384TU3 FHLB/DN 03/02/12 03/02/12 0.070 0.0710 14,999,271 14,999,971
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313384TU3 FHLB/DN 03/02/12 03/02/12 0.080 0.0810 11,999,333 11,999,973
313384722 FHLB/DN 03/07/12 03/07/12 0.075 0.0760 24,998,542 24,999,688
313384722 FHLB/DN 03/07/12 03/07/12 0.075 0.0760 49,997,083 49,999,375
313384UB3 FHLB/DN 03/09/12 03/09/12 0.070 0.0710 49,997,278 49,999,222
313384UB3 FHLB/DN 03/09/12 03/09/12 0.080 0.0810 24,998,444 24,999,556
313384VN6 FHLB/DN 04/13/12 04/13/12 0.095 0.0970 24,995,844 24,997,163
313384UB3 FHLB/DN 03/09/12 03/09/12 0.080 0.0810 49,996,889 49,999,111
313384UG2 FHLB/DN 03/14/12 03/14/12 0.125 0.1270 24,997,569 24,998,872
313384UG2 FHLB/DN 03/14/12 03/14/12 0.100 0.1020 49,996,389 49,998,194
313384URS8 FHLB/DN 03/23/12 03/23/12 0.070 0.0710 24,998,639 24,998,931
313384UW7 FHLB/DN 03/28/12 03/28/12 0.070 0.0710 24,998,639 24,998,688
313384XM6 FHLB/DN 05/30/12 05/30/12 0.110 0.1120 24,993,049 24,993,125
313396VC4 FHLMC/DN 04/03/12 04/03/12 0.080 0.0800 24,989,667 24,998,167
313396WF6 FHLMC/DN 04/30/12 04/30/12 0.060 0.0610 24,993,292 24,997,500
313396YG2 FHLMC/DN 06/18/12 06/18/12 0.065 0.0660 24,992,146 24,995,080
313396C43 FHLMC/DN 08/17/12 08/17/12 0.070 0.0710 24,988,771 24,991,785
313396YP2 FHLMC/DN 06/25/12 06/25/12 0.060 0.0610 24,470,738 24,473,268
313396WH?2 FHLMC/DN 05/02/12 05/02/12 0.030 0.0310 24,997,542 24,998,708
313396XS7 FHLMC/DN 06/04/12 06/04/12 0.055 0.0560 18,195,829 18,197,358
313396VR1 FHLMC/DN 04/16/12 04/16/12 0.050 0.0510 24,996,980 24,998,404
313396VJ9 FHLMC/DN 04/09/12 04/09/12 0.040 0.0410 24,198,010 24,198,951
313396TT0 FHLMC/DN 03/01/12 03/01/12 0.080 0.0810 25,527,468 25,529,000
313396TY9 FHLMC/DN 03/06/12 03/06/12 0.060 0.0610 13,299,379 13,299,889
313396UG6 FHLMC/DN 03/14/12 03/14/12 0.070 0.0710 24,998,250 24,999,368
313396TX1 FHLMC/DN 03/05/12 03/05/12 0.070 0.0710 49,997,472 49,999,611
313396TX1 FHLMC/DN 03/05/12 03/05/12 0.070 0.0710 7,597,616 7,597,941
313396UN1 FHLMC/DN 03/20/12 03/20/12 0.060 0.0610 24,998,333 24,999,208
313396VY6 FHLMC/DN 04/23/12 04/23/12 0.075 0.0760 24,996,146 24,997,240
313396UN1 FHLMC/DN 03/20/12 03/20/12 0.060 0.0610 49,996,750 49,998,417
313396VR1 FHLMC/DN 04/16/12 04/16/12 0.085 0.0860 48,617,423 48,619,719
313396WC3 FHLMC/DN 04/27/12 04/27/12 0.085 0.0860 29,994,546 29,995,962
313396WN9 FHLMC/DN 05/07/12 05/07/12 0.090 0.0920 26,594,414 26,595,545
313396UV3 FHLMC/DN 03/27/12 03/27/12 0.085 0.0860 10,998,909 10,999,325
313396XD0 FHLMC/DN 05/22/12 05/22/12 0.100 0.1020 24,993,403 24,994,306
313396XE8 FHLMC/DN 05/23/12 05/23/12 0.100 0.1020 24,993,333 24,994,236
313396WV1 FHLMC/DN 05/14/12 05/14/12 0.085 0.0860 24,195,029 24,195,772
313396XL2 FHLMC/DN 05/29/12 05/29/12 0.090 0.0920 24,993,625 24,994,438
313396XMO0 FHLMC/DN 05/30/12 05/30/12 0.080 0.0810 49,989,000 49,990,000
313588WH4 FNMA/DN 05/02/12 05/02/12 0.200 0.2040 24,950,694 24,991,389
313588UG8 FNMA/DN 03/14/12 03/14/12 0.090 0.0920 27,261,068 27,272,114
313588UG8 FNMA/DN 03/14/12 03/14/12 0.080 0.0800 49,981,333 49,998,556
313588UY9 FNMA/DN 03/30/12 03/30/12 0.090 0.0920 9,995,575 9,999,275
313588WG6 FNMA/DN 05/01/12 05/01/12 0.065 0.0660 26,143,445 26,148,119
313588YRO FNMA/DN 06/27/12 06/27/12 0.070 0.0710 24,991,153 24,994,264
313588UW3 FNMA/DN 03/28/12 03/28/12 0.020 0.0200 24,998,764 24,999,625
313588YRO FNMA/DN 06/27/12 06/27/12 0.065 0.0660 21,592,980 21,595,398
313588YJ8 FNMA/DN 06/20/12 06/20/12 0.060 0.0610 24,993,042 24,995,375
313588TT2 FNMA/DN 03/01/12 03/01/12 0.060 0.0610 17,819,525 17,820,000
313588UM5 FNMA/DN 03/19/12 03/19/12 0.110 0.1120 24,997,479 24,998,625
313588UM5 FNMA/DN 03/19/12 03/19/12 0.110 0.1120 24,997,556 24,998,625
313588WX9 FNMA/DN 05/16/12 05/16/12 0.085 0.0860 38,346,940 38,348,117
313588XU4 FNMA/DN 06/06/12 06/06/12 0.105 0.1070 12,996,019 12,996,322
1,703,698,726 $  1,703,866,500
United States Treasury Bills
9127953G4 usTB 03/08/12 03/08/12 0.055 0.0560 49,997,938 $ 49,999,465
9127953G4 usTB 03/08/12 03/08/12 0.055 0.0560 49,998,167 49,999,465
9127955D9 usTB 03/15/12 03/15/12 0.095 0.0970 24,998,087 24,999,076
9127955D9 USTB 03/15/12 03/15/12 0.085 0.0860 24,998,288 24,999,174
912795SE2 usTB 03/22/12 03/22/12 0.060 0.0610 24,998,875 24,999,125
174,991,354 $ 174,996,306
Corporate Bonds
36962G4H4 CB-GECC 01/08/13 01/08/13 2.800 0.7250 2,856,980 $ 2,850,493
36962G4H4 CB-GECC 01/08/13 01/08/13 2.800 0.6400 3,629,513 3,622,818



State Treasury Asset Reserve of Ohio (STAR Ohio)
List of Investments as of February 29, 2012 (UNAUDITED)

Final Reset Principal Amortized Cost
CUSIP # Issuer Maturity Maturity Coupon Yield Amount (a) (@)
369604AY9 CB-GECC 02/01/13 02/01/13 5.000 0.6630 5,220,550 5,198,201
36962G4H4 CB-GECC 01/08/13 01/08/13 2.800 0.6910 5,100,550 5,095,497
36962G4H4 CB-GECC 01/08/13 01/08/13 2.800 0.7310 2,193,753 2,188,511
$ 19,001,345 $ 18,955,520
Federal Agency Interest Bearing Notes
31331KZ60 FFCB/FLOATER 12/05/12 03/01/12 0.160 0.1800 $ 9,998,400 $ 9,998,781
31331JH89 FFCB/FLOATER 09/20/12 03/20/12 0.276 0.0740 10,014,450 10,011,370
31331KPE4 FFCB/FLOATER 02/20/13 03/06/12 0.227 0.2470 9,997,900 9,998,058
31331KPE4 FFCB/FLOATER 02/20/13 03/06/12 0.227 0.2270 10,000,000 10,000,157
31331KHZ6 FFCB-DEBENTURE 04/25/12 04/25/12 0.270 0.2850 24,996,375 24,999,454
31331KEUO FFCB-DEBENTURE 03/23/12 03/23/12 0.230 0.2300 25,000,000 25,000,000
313374F70 FHLB/DEB CALLABLE 07/16/12 07/16/12 0.330 0.3300 25,000,000 25,000,000
313375D61 FHLB/DEB CALLABLE 03/02/12 03/02/12 0.350 0.3500 25,000,000 25,000,000
313375WQ6 FHLB/DEB CALLABLE 10/29/12 10/29/12 0.310 0.3100 25,000,000 25,000,000
313376ED3 FHLB/DEB CALLABLE 12/07/12 12/07/12 0.300 0.3000 25,000,000 25,000,000
313376MS1 FHLB/DEB CALLABLE 01/03/13 01/03/13 0.250 0.2650 9,998,500 9,998,738
313376PL3 FHLB/DEB CALLABLE 01/15/13 01/15/13 0.300 0.3000 9,100,000 9,100,000
313376NK7 FHLB/DEB CALLABLE 01/11/13 01/11/13 0.300 0.3000 25,000,000 25,000,000
313376QQ1 FHLB/DEB CALLABLE 01/25/13 01/25/13 0.300 0.3000 25,000,000 25,000,000
313376RA5 FHLB/DEB CALLABLE 01/25/13 01/25/13 0.250 0.2550 24,998,750 24,998,873
313788BX8 FHLB/DEB CALLABLE 03/15/13 03/15/13 0.250 0.2500 25,000,000 25,000,000
313374UF5 FHLB/FLOATER 01/25/13 03/01/12 0.250 0.2000 8,004,376 8,003,656
313373zZM7 FHLB-DEBENTURE 06/06/12 06/06/12 0.220 0.2340 24,996,582 24,999,092
3133757H4 FHLB-DEBENTURE 03/08/12 03/08/12 0.160 0.1930 24,995,235 24,999,843
313375723 FHLB-DEBENTURE 04/02/12 04/02/12 0.110 0.1220 24,998,487 24,999,963
313375723 FHLB-DEBENTURE 04/02/12 04/02/12 0.110 0.1100 25,000,000 25,000,382
313375723 FHLB-DEBENTURE 04/02/12 04/02/12 0.110 0.1100 25,000,000 25,000,535
313376FNO FHLB-DEBENTURE 05/18/12 05/18/12 0.070 0.1000 24,996,250 24,998,393
313376FNO FHLB-DEBENTURE 05/18/12 05/18/12 0.070 0.1000 24,996,250 24,998,393
313376K79 FHLB-DEBENTURE 12/13/12 12/13/12 0.210 0.2490 24,990,250 24,992,355
313376AH8 FHLB-DEBENTURE 10/25/12 10/25/12 0.125 0.1520 24,994,526 25,001,240
31337648 FHLB-DEBENTURE 11/15/12 11/15/12 0.125 0.1570 22,468,743 22,473,351
3134G1WNO FHLMC/FLOATER 10/12/12 03/01/12 0.240 0.2000 10,003,770 10,002,496
3134G3AL4 FHLMC-MTN CALLABLE 12/14/12 12/14/12 0.350 0.3500 25,000,000 25,000,000
31398A6R8 FNMA/FLOATER 11/23/12 03/01/12 0.300 0.2000 10,010,750 10,007,398
31398A6V9 FNMA/FLOATER 12/03/12 03/01/12 0.280 0.1900 10,009,768 10,006,904
31398A3X8 FNMA/FLOATER 09/13/12 03/01/12 0.330 0.2000 10,811,956 10,807,609
31398A6R8 FNMA/FLOATER 11/23/12 03/01/12 0.300 0.1900 10,011,300 10,008,110
31398A6R8 FNMA/FLOATER 11/23/12 03/01/12 0.300 0.1900 10,012,000 10,008,875
31398A3X8 FNMA/FLOATER 09/13/12 03/01/12 0.330 0.1800 10,012,100 10,008,292
31398A2C5 FNMA/FLOATER 07/26/12 03/26/12 0.234 0.0920 10,008,650 10,005,780
$ 670,425,367 $ 670,428,096
$ 3,883,008,455 $ 3,883,249,077
WAM: 54 WAM refers to Weighted Average Maturity computed pursuant to regulations for registered money market funds.
WAM is calculated based on the maturity date or reset date for floating rate and variable rate securities.
WAL: 62 WAL refers to Weighted Average Life Maturity computed pursuant to regulations for registered money market funds.

WAL is calculated based on a securities final maturity date and does not take into account reset dates.

Notes:
a. Rounded to the nearest dollar
b. The foregoing unaudited information is being presented pursuant to the Fund's Policy of Disclosure of Portfolio Holdings.



State Treasury Asset Reserve of Ohio (STAR Ohio)
List of Investments as of January 31, 2012 (UNAUDITED)

Final Reset Coupon Principal Amount Amortized Cost
CUsIP Issuer Maturity Maturity Rate Yield (a) (a)
Bank Deposit
454545450 DEP - HUNTINGTON (COLL) 02/01/12 02/01/12 1.000 1.0000 $ 10,000,000 $ 10,000,000
787878784 DEP - HUNTINGTON (FDIC) 02/01/12 02/01/12 0.000 0.0000 90,000,000 90,000,000
898989892 DEP - PNC (COLL) 02/01/12 02/01/12 0.150 0.1500 150,000,000 150,000,000
$ 250,000,000 $ 250,000,000
Commercial Paper
06416JBH5 CP-BANK OF NOVA SCOTIA 02/17/12 02/17/12 0.100 0.1010 $ 49,991,806 $ 49,997,778
06416JC92 CP-BANK OF NOVA SCOTIA 03/09/12 03/09/12 0.090 0.0910 9,998,525 9,999,075
06416JB28 CP-BANK OF NOVA SCOTIA 02/02/12 02/02/12 0.050 0.0510 14,999,708 14,999,979
06416JB77 CP-BANK OF NOVA SCOTIA 02/07/12 02/07/12 0.050 0.0510 24,999,514 24,999,792
06416JCW1 CP-BANK OF NOVA SCOTIA 03/30/12 03/30/12 0.100 0.1010 49,991,806 49,991,944
1667T0B69 CP-CHEVRON FUNDING 02/06/12 02/06/12 0.060 0.0610 39,997,933 39,999,667
1667T0B69 CP-CHEVRON FUNDING 02/06/12 02/06/12 0.040 0.0410 24,999,528 24,999,861
1667T0C19 CP-CHEVRON FUNDING 03/01/12 03/01/12 0.050 0.0510 29,998,750 29,998,792
36959HCM7 CP-GECC 03/21/12 03/21/12 0.120 0.1220 34,989,500 34,994,283
36959HCT?2 CP-GECC 03/27/12 03/27/12 0.130 0.1320 49,983,750 49,990,069
36960LCU7 CP-GECO 03/28/12 03/28/12 0.130 0.1320 49,983,750 49,989,889
36960LCU7 CP-GECO 03/28/12 03/28/12 0.130 0.1320 4,998,375 4,998,989
36960LCU7 CP-GECO 03/28/12 03/28/12 0.130 0.1320 9,997,472 9,997,978
4662J0CP5 CP-JP MORGAN CHASE 03/23/12 03/23/12 0.100 0.1010 49,991,667 49,992,917
4662J0CS9 CP-JP MORGAN CHASE 03/26/12 03/26/12 0.100 0.1010 24,995,694 24,996,250
63743CB28 CP-NATIONAL RURAL UTILITIES CFC 02/02/12 02/02/12 0.100 0.1010 49,993,889 49,999,861
63743CBD4 CP-NATIONAL RURAL UTILITIES CFC 02/13/12 02/13/12 0.080 0.0810 24,998,167 24,999,333
63743CBP7 CP-NATIONAL RURAL UTILITIES CFC 02/23/12 02/23/12 0.090 0.0910 9,999,075 9,999,450
63743CC84 CP-NATIONAL RURAL UTILITIES CFC 03/08/12 03/08/12 0.090 0.0910 29,996,175 29,997,300
63743CB28 CP-NATIONAL RURAL UTILITIES CFC 02/02/12 02/02/12 0.080 0.0810 9,999,711 9,999,978
63743CC50 CP-NATIONAL RURAL UTILITIES CFC 03/05/12 03/05/12 0.090 0.0910 39,996,000 39,996,700
69372AB84 CP-PACCAR FINANCIAL 02/08/12 02/08/12 0.140 0.1420 15,094,598 15,099,589
69372AB76 CP-PACCAR FINANCIAL 02/07/12 02/07/12 0.150 0.1520 6,997,375 6,999,825
69372AC26 CP-PACCAR FINANCIAL 03/02/12 03/02/12 0.130 0.1320 3,498,850 3,499,621
69372ACL4 CP-PACCAR FINANCIAL 03/20/12 03/20/12 0.160 0.1620 22,091,062 22,095,285
69372AB76 CP-PACCAR FINANCIAL 02/07/12 02/07/12 0.050 0.0510 9,999,514 9,999,917
69372AB84 CP-PACCAR FINANCIAL 02/08/12 02/08/12 0.080 0.0810 19,998,533 19,999,689
69372ABM3 CP-PACCAR FINANCIAL 02/21/12 02/21/12 0.070 0.0710 16,998,843 16,999,339
69372ABG6 CP-PACCAR FINANCIAL 02/16/12 02/16/12 0.060 0.0610 19,999,067 19,999,500
69372ABP6 CP-PACCAR FINANCIAL 02/23/12 02/23/12 0.060 0.0610 4,999,767 4,999,817
69372ABQ4 CP-PACCAR FINANCIAL 02/24/12 02/24/12 0.080 0.0810 19,998,756 19,998,978
565656568 CP-US BANK 02/01/12 02/01/12 0.120 0.1200 180,000,000 180,018,600
$ 954,577,158 $ 954,650,044
Corporate Bonds
36962G4H4 CB-GECC 01/08/13 01/08/13 2.800 0.7250 $ 2,856,980 $ 2,855,070
36962G4H4 CB-GECC 01/08/13 01/08/13 2.800 0.6400 3,629,513 3,628,871
369604AY9 CB-GECC 02/01/13 02/01/13 5.000 0.6630 5,220,550 5,334,701
36962G4H4 CB-GECC 01/08/13 01/08/13 2.800 0.6910 5,100,550 5,103,805
36962G4H4 CB-GECC 01/08/13 01/08/13 2.800 0.7310 2,193,753 2,192,017
$ 19,001,345 $ 19,114,464
Money Market Funds
38141W273 GOLDMAN SACHS GOVERNEMENT 02/01/12 02/01/12 0.020 0.0200 $ 209,530,776 $ 209,530,776
4812C0670 JP MORGAN GOVERNMENT 02/01/12 02/01/12 0.010 0.0100 248,810,528 248,810,528
$ 458,341,305 $ 458,341,305
Federal Agency Discount Notes
313384SX8 FHLB/DN 02/10/12 02/10/12 0.060 0.0600 $ 29,992,950 $ 29,999,550
313384TS8 FHLB/DN 02/29/12 02/29/12 0.060 0.0600 24,993,583 24,998,833
313384UR8 FHLB/DN 03/23/12 03/23/12 0.080 0.0800 24,990,222 24,997,167
313384TK5 FHLB/DN 02/22/12 02/22/12 0.060 0.0610 24,994,458 24,999,125
313384SX8 FHLB/DN 02/10/12 02/10/12 0.030 0.0300 29,997,825 29,999,775
313384SV2 FHLB/DN 02/08/12 02/08/12 0.026 0.0260 24,998,501 24,999,874
313384SX8 FHLB/DN 02/10/12 02/10/12 0.025 0.0250 24,999,583 24,999,844
313384SX8 FHLB/DN 02/10/12 02/10/12 0.020 0.0200 24,999,681 24,999,875
313384SQ3 FHLB/DN 02/03/12 02/03/12 0.030 0.0300 49,999,375 49,999,917
313384TC3 FHLB/DN 02/15/12 02/15/12 0.020 0.0200 49,999,250 49,999,611
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State Treasury Asset Reserve of Ohio (STAR Ohio)
List of Investments as of January 31, 2012 (UNAUDITED)

Final Reset Coupon Principal Amount Amortized Cost
CUsIP Issuer Maturity Maturity Rate Yield (a) (a)
313384UP2 FHLB/DN 03/21/12 03/21/12 0.035 0.0360 24,998,493 24,998,809
313384TE9 FHLB/DN 02/17/12 02/17/12 0.035 0.0350 49,998,639 49,999,222
313384SQ3 FHLB/DN 02/03/12 02/03/12 0.030 0.0300 49,999,542 49,999,917
313384SQ3 FHLB/DN 02/03/12 02/03/12 0.030 0.0300 10,654,902 10,654,982
313384SQ3 FHLB/DN 02/03/12 02/03/12 0.030 0.0300 49,999,583 49,999,917
313384SX8 FHLB/DN 02/10/12 02/10/12 0.030 0.0300 13,999,825 13,999,895
313396VJ9 FHLB/DN 04/09/12 04/09/12 0.040 0.0410 24,198,010 24,198,172
313384TE9 FHLB/DN 02/17/12 02/17/12 0.060 0.0610 49,998,250 49,998,667
313384TM1 FHLB/DN 02/24/12 02/24/12 0.050 0.0510 24,999,167 24,999,201
313384VV8 FHLB/DN 04/20/12 04/20/12 0.065 0.0660 24,996,389 24,996,434
313396SU8 FHLMC/DN 02/07/12 02/07/12 0.040 0.0400 49,992,556 49,999,667
313396ST1 FHLMC/DN 02/06/12 02/06/12 0.040 0.0400 24,996,417 24,999,861
313396VC4 FHLMC/DN 04/03/12 04/03/12 0.080 0.0800 24,989,667 24,996,556
313396WF6 FHLMC/DN 04/30/12 04/30/12 0.060 0.0610 24,993,292 24,996,292
313396YG2 FHLMC/DN 06/18/12 06/18/12 0.065 0.0660 24,992,146 24,993,771
313396C43 FHLMC/DN 08/17/12 08/17/12 0.070 0.0710 24,988,771 24,990,375
313396YP2 FHLMC/DN 06/25/12 06/25/12 0.060 0.0610 24,470,738 24,472,084
313396WH2 FHLMC/DN 05/02/12 05/02/12 0.030 0.0310 24,997,542 24,998,104
313396XS7 FHLMC/DN 06/04/12 06/04/12 0.055 0.0560 18,195,829 18,196,552
313396VR1 FHLMC/DN 04/16/12 04/16/12 0.050 0.0510 24,996,980 24,997,397
313396SW4 FHLMC/DN 02/09/12 02/09/12 0.020 0.0200 49,999,556 49,999,778
313396SW4 FHLMC/DN 02/09/12 02/09/12 0.025 0.0250 24,999,740 24,999,861
313396TD5 FHLMC/DN 02/16/12 02/16/12 0.050 0.0510 24,999,410 24,999,479
313396TJ2 FHLMC/DN 02/21/12 02/21/12 0.045 0.0460 24,999,313 24,999,375
313588WH4 FNMA/DN 05/02/12 05/02/12 0.200 0.2040 24,950,694 24,987,361
313588UG8 FNMA/DN 03/14/12 03/14/12 0.090 0.0920 27,261,068 27,270,136
313588SV8 FNMA/DN 02/08/12 02/08/12 0.060 0.0600 24,994,250 24,999,708
313588UG8 FNMA/DN 03/14/12 03/14/12 0.080 0.0800 49,981,333 49,995,333
313588UY9 FNMA/DN 03/30/12 03/30/12 0.090 0.0920 9,995,575 9,998,550
313588SN6 FNMA/DN 02/01/12 02/01/12 0.060 0.0600 41,991,810 42,000,000
313588SN6 FNMA/DN 02/01/12 02/01/12 0.050 0.0510 24,996,076 25,000,000
313588SV8 FNMA/DN 02/08/12 02/08/12 0.025 0.0250 24,998,525 24,999,879
313588WG6 FNMA/DN 05/01/12 05/01/12 0.065 0.0660 26,143,445 26,146,750
313588YRO FNMA/DN 06/27/12 06/27/12 0.070 0.0710 24,991,153 24,992,854
313588UW3 FNMA/DN 03/28/12 03/28/12 0.020 0.0200 24,998,764 24,999,222
313588YR0O FNMA/DN 06/27/12 06/27/12 0.065 0.0660 21,592,980 21,594,267
313588YJ8 FNMA/DN 06/20/12 06/20/12 0.060 0.0610 24,993,042 24,994,167
313588SN6 FNMA/DN 02/01/12 02/01/12 0.010 0.0100 49,999,819 50,000,000
313588SN6 FNMA/DN 02/01/12 02/01/12 0.020 0.0200 24,999,903 25,000,000
313588TA3 FNMA/DN 02/13/12 02/13/12 0.030 0.0300 39,999,368 39,999,601
$ 1,493,307,989 $ 1,493,455,766
Federal Agency Interest Bearing Notes

31331KZ60 FFCB/FLOATER 12/05/12 02/01/12 0.150 0.1700 $ 9,998,400 $ 9,998,654
31331JH89 FFCB/FLOATER 09/20/12 02/20/12 0.311 0.1090 10,014,450 10,012,994
31331KHZ6 FFCB-DEBENTURE 04/25/12 04/25/12 0.270 0.2850 24,996,375 24,999,167
31331KEUO FFCB-DEBENTURE 03/23/12 03/23/12 0.230 0.2300 25,000,000 25,000,000
313374F70 FHLB/DEB CALLABLE 07/16/12 07/16/12 0.330 0.3300 25,000,000 25,000,000
3133755H6 FHLB/DEB CALLABLE 08/28/12 08/28/12 0.440 0.4400 25,000,000 25,000,000
313375D61 FHLB/DEB CALLABLE 09/10/12 09/10/12 0.350 0.3500 25,000,000 25,000,000
313375WQ6 FHLB/DEB CALLABLE 10/29/12 10/29/12 0.310 0.3100 25,000,000 25,000,000
313376ED3 FHLB/DEB CALLABLE 12/07/12 12/07/12 0.300 0.3000 25,000,000 25,000,000
313376EF8 FHLB/DEB CALLABLE 12/07/12 12/07/12 0.280 0.2810 24,999,750 25,000,765
313376MS1 FHLB/DEB CALLABLE 01/03/13 01/03/13 0.250 0.2650 9,998,500 9,998,619
313376NK7 FHLB/DEB CALLABLE 01/11/13 01/11/13 0.300 0.3000 25,000,000 25,000,000
313376QQ1 FHLB/DEB CALLABLE 01/25/13 01/25/13 0.300 0.3000 25,000,000 25,000,000
313376RA5 FHLB/DEB CALLABLE 01/25/13 01/25/13 0.250 0.2550 24,998,750 24,998,774
313376PL3 FHLB/DEB CALLABLE 01/15/13 01/15/13 0.300 0.3000 9,100,000 9,102,175
313374UF5 FHLB/FLOATER 01/25/13 02/01/12 0.240 0.1900 8,004,376 8,003,977
313373SK9 FHLB-DEBENTURE 02/23/12 02/23/12 0.150 0.1650 24,997,250 24,999,783
313373zZM7 FHLB-DEBENTURE 06/06/12 06/06/12 0.220 0.2340 24,996,582 24,998,821
313374TEO FHLB-DEBENTURE 02/13/12 02/13/12 0.120 0.1600 24,994,500 25,000,675
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3133757H4 FHLB-DEBENTURE 03/08/12 03/08/12 0.160 0.1930 24,995,235 24,999,195
313375FH5 FHLB-DEBENTURE 02/23/12 02/23/12 0.120 0.1630 24,994,560 24,999,350
313375723 FHLB-DEBENTURE 04/02/12 04/02/12 0.110 0.1220 24,998,487 24,999,722
313375723 FHLB-DEBENTURE 04/02/12 04/02/12 0.110 0.1100 25,000,000 25,000,382
313375723 FHLB-DEBENTURE 04/02/12 04/02/12 0.110 0.1100 25,000,000 25,000,535
313376FNO FHLB-DEBENTURE 05/18/12 05/18/12 0.070 0.1000 24,996,250 24,997,795
313376FNO FHLB-DEBENTURE 05/18/12 05/18/12 0.070 0.1000 24,996,250 24,997,795
313376K79 FHLB-DEBENTURE 12/13/12 12/13/12 0.210 0.2490 24,990,250 24,991,582
313376AH8 FHLB-DEBENTURE 10/25/12 10/25/12 0.125 0.1520 24,994,526 25,000,704
31337648 FHLB-DEBENTURE 11/15/12 11/15/12 0.125 0.1570 22,468,743 22,472,773
3134G1WNO FHLMC/FLOATER 10/12/12 02/01/12 0.230 0.1900 10,003,770 10,002,817
3134G3AL4 FHLMC-MTN CALLABLE 12/14/12 12/14/12 0.350 0.3500 25,000,000 25,000,000
31398A6R8 FNMA/FLOATER 11/23/12 02/01/12 0.290 0.1900 10,010,750 10,008,201
31398A6V9 FNMA/FLOATER 12/03/12 02/01/12 0.290 0.2000 10,009,768 10,007,626
31398A3X8 FNMA/FLOATER 09/13/12 02/01/12 0.320 0.1900 10,811,956 10,808,734
31398A6R8 FNMA/FLOATER 11/23/12 02/01/12 0.290 0.1800 10,011,300 10,008,991
31398A6R8 FNMA/FLOATER 11/23/12 02/01/12 0.290 0.1800 10,012,000 10,010,242
31398A3X8 FNMA/FLOATER 09/13/12 02/01/12 0.320 0.1700 10,012,100 10,009,519
31398A2C5 FNMA/FLOATER 07/26/12 02/26/12 0.265 0.1240 10,008,650 10,006,920

$ 750,413,527 $ 750,437,287

$ 3,925,641,324 $ 3,925,998,866

WAM: 53 WAM refers to Weighted Average Maturity computed pursuant to regulations for registered money market funds.
WAM is calculated based on the maturity date or reset date for floating rate and variable rate securities.

WAL: 61 WAL refers to Weighted Average Life Maturity computed pursuant to regulations for registered money market funds.
WAL is calculated based on a securities final maturity date and does not take into account reset dates.

Notes:
a. Rounded to the nearest dollar
b. The foregoing unaudited information is being presented pursuant to the Fund's Policy of Disclosure of Portfolio Holdings.





