
State Treasury Asset Reserve of Ohio (STAR Ohio)

List of Investments as of September 30, 2014 (UNAUDITED)

IssuerCUSIP #
Final 

Maturity

Reset 

Maturity Coupon Yield
Principal 

Amount (a)

Amortized Cost 

(a)

Bank Deposits

$ 76,378,25010/01/1410/01/14123123127 DEP - Key Bank $76,378,250 0.1200 0.120
 50,000,00010/08/1410/08/14212121214 FICA  50,000,000 0.1500 0.095

$126,378,250 $126,378,250

Commercial Paper

$ 18,499,66210/06/1410/06/1402665KK63 AM HOND $18,499,666 0.1300 0.000
 19,999,55110/07/1410/07/1402665KK71 AM HOND  19,999,567 0.1300 0.000
 30,495,43211/25/1411/25/1402665KLR6 AM HOND  30,495,501 0.1000 0.000
 24,998,95910/30/1410/30/1436960MKW2 GE CO.  24,998,993 0.0500 0.000
 24,994,67012/09/1412/09/1437056KM98 GEN RE  24,994,729 0.1100 0.000

 2,119,79010/28/1410/28/1446640QKU4 JPM SEC  2,119,793 0.1300 0.000
 19,996,38811/12/1411/12/1446640QLC3 JPM SEC  19,996,500 0.1500 0.000

 1,999,58011/14/1411/14/1446640QLE9 JPM SEC  1,999,584 0.1700 0.000
 6,998,52211/20/1411/20/1446640QLL3 JPM SEC  6,998,542 0.1500 0.000

 19,994,56812/02/1412/02/1446640QM24 JPM SEC  19,994,833 0.1500 0.000
 7,947,35712/05/1412/05/1446640QM57 JPM SEC  7,947,416 0.1800 0.000
 9,995,51812/09/1412/09/1446640QM99 JPM SEC  9,995,592 0.2300 0.000
 9,995,33612/11/1412/11/1446640QMB4 JPM SEC  9,995,464 0.2300 0.000

 10,994,41712/19/1412/19/1446640QMK4 JPM SEC  10,994,448 0.2300 0.000
 14,990,78901/02/1501/02/1546640QN23 JPM SEC  14,991,088 0.2300 0.000

 9,993,42601/08/1501/08/1546640QN80 JPM SEC  9,993,675 0.2300 0.000
 9,992,93501/16/1501/16/1546640QNG2 JPM SEC  9,993,164 0.2300 0.000
 9,989,93302/19/1502/19/1546640QPK1 JPM SEC  9,990,208 0.2500 0.000

 26,000,00010/01/1410/01/14565656568A CP - US Bank  26,000,000 0.1500 0.150
 13,000,00010/01/1410/01/1462478YK15 MUFG Union Bank  13,000,000 0.1200 0.000
 24,999,42610/09/1410/09/1462478YK98 MUFG Union Bank  24,999,444 0.1000 0.000

 9,999,45610/20/1410/20/1462478YKL1 MUFG Union Bank  9,999,472 0.1000 0.000
 19,998,83510/30/1410/30/1462478YKW7 MUFG Union Bank  19,998,872 0.0700 0.000
 24,995,68911/17/1411/17/1462478YLH9 MUFG Union Bank  24,995,757 0.1300 0.000
 24,992,36012/08/1412/08/1462478YM88 MUFG Union Bank  24,992,444 0.1600 0.000
 19,980,21303/04/1503/04/1562478YQ43 MUFG Union Bank  19,980,322 0.2300 0.000

 4,994,90003/16/1503/16/1562478YQG6 MUFG Union Bank  4,994,928 0.2200 0.000
 5,000,00010/01/1410/01/1463743DK18 Nat. Rural Utilities  5,000,000 0.0900 0.000

 29,999,86110/03/1410/03/1463743DK34 Nat. Rural Utilities  29,999,867 0.0800 0.000
 19,999,62810/09/1410/09/1463743DK91 Nat. Rural Utilities  19,999,644 0.0800 0.000
 19,999,16810/17/1410/17/1463743DKH3 Nat. Rural Utilities  19,999,200 0.0900 0.000
 29,998,52210/20/1410/20/1463743DKL4 Nat. Rural Utilities  29,998,575 0.0900 0.000
 14,999,14610/23/1410/23/1463743DKP5 Nat. Rural Utilities  14,999,175 0.0900 0.000
 11,399,29010/24/1410/24/1463743DKQ3 Nat. Rural Utilities  11,399,345 0.0900 0.000
 24,973,88703/19/1503/19/1569349KQK9 PNC Bank N.A.  24,974,181 0.2200 0.000
 24,967,91904/02/1504/02/1569349KR28 PNC Bank N.A.  24,968,229 0.2500 0.000

 4,998,07412/11/1412/11/147426M3MB2 PEFCO  4,998,126 0.1900 0.000
 5,197,71601/07/1501/07/157426M5N75 PEFCO  5,197,735 0.1600 0.000
 9,999,96310/02/1410/02/1489233HK29 Toyota Motor Credit  9,999,964 0.1300 0.000

 29,999,45210/06/1410/06/1489233HK60 Toyota Motor Credit  29,999,458 0.1300 0.000
 19,998,69410/24/1410/24/1489233HKQ6 Toyota Motor Credit  19,998,722 0.1000 0.000
 24,996,33111/10/1411/10/1489233HLA0 Toyota Motor Credit  24,996,389 0.1300 0.000

 9,997,43311/24/1411/24/1489233HLQ5 Toyota Motor Credit  9,997,450 0.1700 0.000
 34,990,16812/01/1412/01/1489233HM19 Toyota Motor Credit  34,990,257 0.2000 0.000

 6,497,77512/08/1412/08/1489233HM84 Toyota Motor Credit  6,497,790 0.1800 0.000
 14,992,53001/08/1501/08/1589233HN83 Toyota Motor Credit  14,992,575 0.1800 0.000
 87,639,49310/31/1410/31/14919191916 US Bank 31 Day Put  87,639,493 0.2500 0.200
 24,999,50910/06/1410/06/149497F1K66 Wells Fargo  24,999,514 0.1400 0.000

 9,999,68210/09/1410/09/149497F1K90 Wells Fargo  9,999,689 0.1400 0.000
 24,999,11610/10/1410/10/149497F1KA7 Wells Fargo  24,999,125 0.1400 0.000

 9,999,24510/20/1410/20/149497F1KL3 Wells Fargo  9,999,261 0.1400 0.000
 30,000,00010/01/1410/01/14OPNCP8020 CP - US Bank  30,000,000 0.2000 0.200

$953,600,312 $953,603,767

Corporate Bonds

$ 2,648,29306/24/1506/24/1514912L4M0 CATC $2,647,450 0.2600 2.750
 3,926,10512/15/1412/15/1414912L4Y4 CATC  3,926,007 0.2700 1.125
 6,594,48603/26/1503/26/1514912L5B3 CATC  6,594,202 0.2600 1.050
 3,217,63805/29/1505/29/1514912L5D9 CATC  3,217,593 0.2700 1.100
 5,008,58412/02/1412/02/1424422ERK7 JDCC  5,008,380 0.2800 1.250
 8,627,42104/17/1504/17/1524422ERQ4 JDCC  8,626,957 0.2600 0.875
 2,513,17106/29/1506/29/1524422ERS0 JDCC  2,512,929 0.2600 0.950

 12,565,53901/09/1501/09/1536962G5M2 GECC  12,564,478 0.2700 2.150
 3,333,95907/02/1507/02/1536962G5Z3 GECC  3,333,390 0.2800 1.625

 13,952,41301/20/1501/20/1546625HHP8 JPM  13,950,611 0.5300 3.700
 13,502,75910/07/1405/01/1563743HEJ7 Nat Rur Util - FLOAT  13,502,750 0.2500 0.282
 13,409,22806/05/1506/05/1569371RK62 Paccar Financial  13,408,090 0.2500 1.050
 11,044,18008/14/1508/14/1569371RK88 Paccar Financial  11,043,376 0.3000 0.750
 12,125,42903/04/1503/04/1591159HGU8 US Bancorp  12,121,634 0.2800 3.150
 11,870,66604/01/1504/01/15931142CR2 WMT  11,868,532 0.2300 2.875
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 11,537,51902/13/1502/13/1594974BFA3 Wells Fargo  11,536,930 0.3800 1.250
 3,731,69307/01/1507/01/1594974BFE5 Wells Fargo  3,731,605 0.3600 1.500

$139,609,081 $139,594,914

Money Market Funds

$ 313,266,32910/01/1410/01/1452470G791 MMKT- WESTERN ASSET $313,266,329 0.0400 0.040
 114,336,49110/01/1410/01/1461747C582 MMKT- MS Treasury  114,336,491 0.0300 0.030
 313,050,84110/01/1410/01/1461747C707 MMKT- MS Government  313,050,841 0.0400 0.040

$740,653,661 $740,653,661

Federal Agency Discount Notes

$ 24,997,90810/31/1410/31/14313313M62 FFCB Discount Note $24,997,917 0.1000 0.000
 25,000,00010/01/1410/01/14313385H82 FHLB Discount Note  25,000,000 0.0800 0.000
 19,709,64910/10/1410/10/14313385J98 FHLB Discount Note  19,709,655 0.0700 0.000
 14,999,07310/29/1410/29/14313385M45 FHLB Discount Note  14,999,078 0.0800 0.000
 49,994,41711/26/1411/26/14313385Q82 FHLB Discount Note  49,994,478 0.0700 0.000
 24,996,77912/03/1412/03/14313385R73 FHLB Discount Note  24,996,850 0.0700 0.000
 24,994,42812/24/1412/24/14313385U46 FHLB Discount Note  24,994,458 0.1000 0.000
 24,993,93012/31/1412/31/14313385V37 FHLB Discount Note  24,993,997 0.1000 0.000
 19,998,69210/24/1410/24/14313397L74 FHLMC Discount Note  19,998,722 0.1000 0.000
 24,998,71810/29/1410/29/14313589M42 FNMA Discount Note  24,998,736 0.0700 0.000
 11,799,06711/12/1411/12/14313589P23 FNMA Discount Note  11,799,078 0.0700 0.000

$266,482,662 $266,482,969

Federal Agency Interest Bearing Notes

$ 15,000,00011/21/1411/21/143130A0QP8 FHLB - Debenture $15,000,000 0.1400 0.140
 15,000,03410/04/1412/04/143130A0UT5 FHLB - Floater  15,000,033 0.1000 0.097
 10,000,00010/03/1402/03/153130A0V23 FHLB - Floater  10,000,000 0.1000 0.102
 10,000,01110/03/1402/03/153130A0VH0 FHLB - Floater  10,000,011 0.1000 0.102
 15,000,00011/25/1402/25/153130A13K2 FHLB - Floater  15,000,000 0.1200 0.115
 15,000,71502/18/1502/18/153130A1C48 FHLB - Debenture  15,000,712 0.1300 0.140
 10,000,00010/20/1403/20/153130A1EZ7 FHLB - Floater  10,000,000 0.1000 0.104
 20,000,00010/14/1404/14/153130A1PE2 FHLB - Floater  20,000,000 0.1000 0.101
 24,999,87310/30/1410/30/143130A1SQ2 FHLB - Debenture  24,999,874 0.0900 0.080
 24,999,89410/27/1410/27/143130A1TU2 FHLB - Debenture  24,999,895 0.0900 0.080
 24,999,51811/06/1411/06/143130A1VC9 FHLB - Debenture  24,999,520 0.0900 0.070
 19,999,24110/12/1405/12/153130A1WR5 FHLB - Floater  19,999,257 0.0900 0.087

 9,999,85710/28/1405/28/153130A26U5 FHLB - Floater  9,999,860 0.1000 0.102
 31,533,96712/11/1412/11/143130A2DG8 FHLB - Debenture  31,533,982 0.1000 0.080
 40,000,00007/17/1507/17/153130A2G75 FHLB - Deb. Callable  40,000,000 0.2000 0.200
 14,999,43201/14/1501/14/153130A2K47 FHLB - Debenture  14,999,469 0.1000 0.090
 24,998,35001/15/1501/15/153130A2KC9 FHLB - Debenture  24,998,369 0.1100 0.090
 35,000,00008/03/1508/03/153130A2L46 FHLB - Deb. Callable  35,000,000 0.2300 0.230
 14,998,99401/15/1501/15/153130A2LD6 FHLB - Debenture  14,999,031 0.1100 0.090
 20,000,00008/27/1508/27/153130A2SG2 FHLB - Deb. Callable  20,000,000 0.2500 0.250
 19,997,46009/18/1509/18/153130A2WD4 FHLB - Debenture  19,997,466 0.2200 0.200
 19,993,23609/29/1509/29/153130A2XA9 FHLB - Debenture  19,993,457 0.2200 0.190
 39,847,68409/24/1509/24/153130A2XJ0 FHLB - Debenture  39,847,815 0.2500 0.240
 20,000,00010/09/1510/09/153130A32E3 FHLB - Deb. Callable  20,000,000 0.2700 0.270
 20,000,27610/14/1411/14/14313382Z22 FHLB - Floater  20,000,272 0.0900 0.104

 8,302,99510/01/1401/26/153133ECBG8 FFCB - Floater  8,302,950 0.0600 0.170
 20,004,01910/19/1401/19/163133ECM27 FFCB - Floater  20,003,995 0.1400 0.153
 15,000,24910/24/1411/24/143133ECQB3 FFCB - Floater  15,000,248 0.0900 0.104
 15,001,58811/19/1411/19/143133ECXK5 FFCB - Debenture  15,001,558 0.1100 0.190
 19,999,84910/01/1410/28/143133ED5V0 FFCB - Floater  19,999,852 0.1000 0.090
 10,000,00010/01/1411/24/143133EDA93 FFCB - Floater  10,000,000 0.0900 0.090
 21,755,43612/24/1412/24/143133EDCE0 FFCB - Debenture  21,755,431 0.1400 0.170
 19,999,50210/23/1401/23/153133EDE40 FFCB - Floater  19,999,513 0.1000 0.089
 50,016,93310/01/1408/25/153133EDFT4 FFCB - Floater  50,016,859 0.1100 0.150
 30,921,44210/01/1410/26/153133EDHN5 FFCB - Floater  30,921,410 0.1200 0.140
 14,999,54810/01/1403/30/153133EDHQ8 FFCB - Floater  14,999,559 0.1000 0.090
 19,999,11110/01/1403/09/153133EDL91 FFCB - Floater  19,999,135 0.0900 0.080

 9,999,37310/01/1405/08/153133EDLA8 FFCB - Floater  9,999,378 0.1000 0.090
 20,001,09310/01/1410/07/143134G2Z47 FHLMC - Floater  20,001,087 0.1200 0.380
 15,001,70310/05/1412/05/143134G32P4 FHLMC - Floater  15,001,643 0.1000 0.156
 11,011,08803/18/1503/18/153134G36G0 FHLMC - Debenture  11,011,055 0.1300 0.350
 15,004,54310/26/1406/26/153134G4C97 FHLMC - Floater  15,004,521 0.1000 0.143
 10,002,06310/01/1410/27/143135G0EY5 FNMA - Floater  10,002,057 0.1100 0.380
 15,006,23510/21/1410/21/153135G0YU1 FNMA - Floater  15,006,188 0.1100 0.143

 9,063,34802/18/1502/18/153136FM6V1 FNMA - Debenture  9,063,000 0.1700 2.000
 5,003,95210/01/1401/27/153136FP6B8 FNMA - Floater  5,003,932 0.1100 0.350

 10,073,30503/24/1503/24/153136FPHW0 FNMA - Debenture  10,072,756 0.1900 1.700
 3,276,18104/17/1504/17/153137EADD8 FHLMC - Debenture  3,276,163 0.1600 0.500

$885,812,095 $885,811,311

Federal Agency Strips
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$ 12,499,55110/15/1410/15/1431358DHD9 FNMA Strip $12,499,561 0.0900 0.000

$12,499,551 $12,499,561

United States Treasury Notes

$ 14,996,35210/07/1401/31/16912828WK2 US Treasury- Floater $14,996,357 0.0800 0.060

$14,996,352 $14,996,357

$3,140,031,964

WAM:

WAL:

 55

 83

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 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.

b.

Rounded to the nearest dollar

The foregoing unaudited information is being presented pursuant to the Fund's Policy of Disclosure of Portfolio Holdings.

$3,140,020,789
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