List of Investments as of February 29, 2012 (UNAUDITED)

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



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) (@)
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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CUsIP Issuer Maturity Maturity Rate Yield (a) (a)

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.



State Treasury Asset Reserve of Ohio (STAR Ohio)
List of Investments as of December 31, 2011 (UNAUDITED)

Final Reset Principal Amortized
CUSIP Issuer Maturity Maturity Coupon Yield Amount (a) Cost (a)
Bank Deposit
454545450 DEP - HUNTINGTON (COLL) 01/03/12 01/03/12 1.000 1.0000 $ 10,000,000 $ 10,000,000
787878784 DEP - HUNTINGTON (FDIC) 01/03/12 01/03/12 0.000 0.0000 90,000,000 90,000,000
898989892 DEP - PNC (COLL) 01/03/12 01/03/12 0.150 0.1500 100,000,000 100,000,000
$ 200,000,000 $ 200,000,000
Commercial Paper
06416JAD5 CP-BANK OF NOVA SCOTIA 01/13/12 01/13/12 0.105 0.1060 $ 44,992,125 $ 44,998,425
06416JAH6 CP-BANK OF NOVA SCOTIA 01/17/12 01/17/12 0.110 0.1120 29,994,500 29,998,533
06416JBH5 CP-BANK OF NOVA SCOTIA 02/17/12 02/17/12 0.100 0.1010 49,991,806 49,993,472
06416JAP8 CP-BANK OF NOVA SCOTIA 01/23/12 01/23/12 0.040 0.0410 39,998,622 39,999,022
1667TOAG0 CP-CHEVRON FUNDING 01/06/12 01/06/12 0.030 0.0300 39,999,500 39,999,833
1667TOAQ6 CP-CHEVRON FUNDING 01/24/12 01/24/12 0.030 0.0300 49,998,667 49,999,042
36959HCM7 CP-GECC 03/21/12 03/21/12 0.120 0.1220 34,989,500 34,990,667
36959HCT2 CP-GECC 03/27/12 03/27/12 0.130 0.1320 49,983,750 49,984,472
36959HAJ6 CP-GECO 01/18/12 01/18/12 0.030 0.0300 24,999,375 24,999,646
36960LCU7 CP-GECO 03/28/12 03/28/12 0.130 0.1320 49,983,750 49,984,292
36960LCU7 CP-GECO 03/28/12 03/28/12 0.130 0.1320 4,998,375 4,998,429
63743CA94 CP-NATIONAL RURAL UTILITIES CFC 01/09/12 01/09/12 0.100 0.1010 49,993,194 49,998,889
63743CAR4 CP-NATIONAL RURAL UTILITIES CFC 01/25/12 01/25/12 0.100 0.1010 33,121,227 33,122,792
63743CAR4 CP-NATIONAL RURAL UTILITIES CFC 01/25/12 01/25/12 0.100 0.1010 21,997,800 21,998,533
63743CB28 CP-NATIONAL RURAL UTILITIES CFC 02/02/12 02/02/12 0.100 0.1010 49,993,889 49,995,556
69372AA51 CP-PACCAR FINANCIAL 01/05/12 01/05/12 0.140 0.1420 40,185,774 40,199,375
69372AAH5 CP-PACCAR FINANCIAL 01/17/12 01/17/12 0.130 0.1320 16,994,782 16,999,018
69372AAKS CP-PACCAR FINANCIAL 01/19/12 01/19/12 0.120 0.1220 24,993,583 24,998,500
69372AB84 CP-PACCAR FINANCIAL 02/08/12 02/08/12 0.140 0.1420 15,094,598 15,097,769
69372AB76 CP-PACCAR FINANCIAL 02/07/12 02/07/12 0.150 0.1520 6,997,375 6,998,921
69372AC26 CP-PACCAR FINANCIAL 03/02/12 03/02/12 0.130 0.1320 3,498,850 3,499,229
69372AA36 CP-PACCAR FINANCIAL 01/03/12 01/03/12 0.060 0.0610 9,999,633 9,999,967
69372ACL4 CP-PACCAR FINANCIAL 03/20/12 03/20/12 0.160 0.1620 22,091,062 22,092,240
565656568 CP-US BANK 01/03/12 01/03/12 0.120 0.1200 170,000,000 170,018,050
$ 884,891,737 $ 884,964,671
Money Market Funds
38141W273 GOLDMAN SACHS GOVERNMENT 01/03/12 01/03/12 0.010 0.0100 $ 322,012,133 $ 322,012,133
4812C0670 JP MORGAN GOVERNMENT 01/03/12 01/03/12 0.010 0.0100 368,764,001 368,764,001
$ 690,776,134 $ 690,776,134
Federal Agency Discount Notes
313384SX8 FHLB/DN 02/10/12 02/10/12 0.060 0.0600 $ 29,992,950 $ 29,998,000
313384TS8 FHLB/DN 02/29/12 02/29/12 0.060 0.0600 24,993,583 24,997,542
313384UR8 FHLB/DN 03/23/12 03/23/12 0.080 0.0800 24,990,222 24,995,444
313384RR2 FHLB/DN 01/11/12 01/11/12 0.033 0.0330 24,997,915 24,999,771
313384TK5 FHLB/DN 02/22/12 02/22/12 0.060 0.0610 24,994,458 24,997,833
313384RT8 FHLB/DN 01/13/12 01/13/12 0.030 0.0300 24,998,333 24,999,750
313384SX8 FHLB/DN 02/10/12 02/10/12 0.030 0.0300 29,997,825 29,999,000
313384SV2 FHLB/DN 02/08/12 02/08/12 0.026 0.0260 24,998,501 24,999,314
313396RS4 FHLMC/DN 01/12/12 01/12/12 0.110 0.1120 24,981,285 24,999,160
313396RT2 FHLMC/DN 01/13/12 01/13/12 0.050 0.0500 11,056,234 11,057,816
313396RX3 FHLMC/DN 01/17/12 01/17/12 0.040 0.0400 13,980,151 13,981,751
313396SU8 FHLMC/DN 02/07/12 02/07/12 0.040 0.0400 49,992,556 49,997,944
313396ST1 FHLMC/DN 02/06/12 02/06/12 0.040 0.0400 24,996,417 24,999,000
313396VC4 FHLMC/DN 04/03/12 04/03/12 0.080 0.0800 24,989,667 24,994,833
313396RS4 FHLMC/DN 01/12/12 01/12/12 0.030 0.0300 24,998,063 24,999,771
313396RX3 FHLMC/DN 01/17/12 01/17/12 0.030 0.0300 24,998,250 24,999,667
313396WF6 FHLMC/DN 04/30/12 04/30/12 0.060 0.0610 24,993,292 24,995,000
313396YG2 FHLMC/DN 06/18/12 06/18/12 0.065 0.0660 24,992,146 24,992,372
313396YP2 FHLMC/DN 06/25/12 06/25/12 0.070 0.0710 24,991,250 24,991,444
313396C43 FHLMC/DN 08/17/12 08/17/12 0.070 0.0710 24,988,771 24,988,868
313396YP2 FHLMC/DN 06/25/12 06/25/12 0.060 0.0610 24,470,738 24,470,820
313588WH4 FNMA/DN 05/02/12 05/02/12 0.200 0.2040 24,950,694 24,983,056



State Treasury Asset Reserve of Ohio (STAR Ohio)
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Final Reset Principal Amortized
CUSIP Issuer Maturity Maturity Coupon Yield Amount (a) Cost (a)

313588RHO FNMA/DN 01/03/12 01/03/12 0.140 0.1400 24,980,556 24,999,806
313588RR8 FNMA/DN 01/11/12 01/11/12 0.060 0.0600 24,994,250 24,999,583
313588RR8 FNMA/DN 01/11/12 01/11/12 0.060 0.0600 24,994,375 24,999,583
313588UG8 FNMA/DN 03/14/12 03/14/12 0.090 0.0920 27,261,068 27,268,023
313588SV8 FNMA/DN 02/08/12 02/08/12 0.060 0.0600 24,994,250 24,998,417
313588UG8 FNMA/DN 03/14/12 03/14/12 0.080 0.0800 49,981,333 49,991,889
313588UY9 FNMA/DN 03/30/12 03/30/12 0.090 0.0920 9,995,575 9,997,775
313588SN6 FNMA/DN 02/01/12 02/01/12 0.060 0.0600 41,991,810 41,997,830
313588SN6 FNMA/DN 02/01/12 02/01/12 0.050 0.0510 24,996,076 24,998,924
3135885V8 FNMA/DN 02/08/12 02/08/12 0.025 0.0250 24,998,525 24,999,341
313588WG6 FNMA/DN 05/01/12 05/01/12 0.065 0.0660 26,143,445 26,145,286
313588YRO FNMA/DN 06/27/12 06/27/12 0.070 0.0710 24,991,153 24,991,347
313588YJ8 FNMA/DN 06/20/12 06/20/12 0.065 0.0660 24,992,146 24,992,281
313588UW3 FNMA/DN 03/28/12 03/28/12 0.020 0.0200 24,998,764 24,998,792
313588YRO FNMA/DN 06/27/12 06/27/12 0.065 0.0660 21,592,980 21,593,058

$ 961,249,606 $ 961,410,090

Federal Agency Interest Bearing Notes

31331KZ60 FFCB/FLOATER 12/05/12 01/03/12 0.130 0.1500 $ 9,998,400 $ 9,998,518
31331KHZ6 FFCB-DEBENTURE 04/25/12 04/25/12 0.270 0.2850 24,996,375 24,998,860
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
313375XG7 FHLB/DEB CALLABLE 11/02/12 11/02/12 0.350 0.3500 25,000,000 25,000,000
313375XU6 FHLB/DEB CALLABLE 01/03/12 01/03/12 0.400 0.4000 25,000,000 25,000,000
313375XU6 FHLB/DEB CALLABLE 01/03/12 01/03/12 0.400 0.4000 25,000,000 25,001,667
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 25,000,745
313376K87 FHLB/DEB CALLABLE 01/06/12 01/06/12 0.400 0.4000 25,000,000 25,000,000
313374UF5 FHLB/FLOATER 01/25/13 01/03/12 0.220 0.1700 8,004,376 8,007,496
313373278 FHLB-DEBENTURE 01/09/12 01/09/12 0.190 0.2340 24,991,250 24,999,759
313373DS8 FHLB-DEBENTURE 01/12/12 01/12/12 0.240 0.2600 24,996,261 24,999,849
313373SK9 FHLB-DEBENTURE 02/23/12 02/23/12 0.150 0.1650 24,997,250 24,999,478
313373zM7 FHLB-DEBENTURE 06/06/12 06/06/12 0.220 0.2340 24,996,582 24,998,532
313374TEO FHLB-DEBENTURE 02/13/12 02/13/12 0.120 0.1600 24,994,500 24,999,835
3133757H4 FHLB-DEBENTURE 03/08/12 03/08/12 0.160 0.1930 24,995,235 24,998,501
313375FH5 FHLB-DEBENTURE 02/23/12 02/23/12 0.120 0.1630 24,994,560 24,998,433
313375723 FHLB-DEBENTURE 04/02/12 04/02/12 0.110 0.1220 24,998,487 24,999,464
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 24,997,157
313376FNO FHLB-DEBENTURE 05/18/12 05/18/12 0.070 0.1000 24,996,250 24,997,157
313376K79 FHLB-DEBENTURE 12/13/12 12/13/12 0.210 0.2490 24,990,250 24,990,756
3134G1WNO FHLMC/FLOATER 10/12/12 01/03/12 0.210 0.1700 10,003,770 10,004,708
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 01/03/12 0.270 0.1700 10,010,750 10,009,060
31398A6V9 FNMA/FLOATER 12/03/12 01/03/12 0.270 0.1800 10,009,768 10,008,398
31398A3X8 FNMA/FLOATER 09/13/12 01/03/12 0.300 0.1700 10,811,956 10,809,937
31398A6R8 FNMA/FLOATER 11/23/12 01/03/12 0.270 0.1600 10,011,300 10,009,933
31398A6R8 FNMA/FLOATER 11/23/12 01/03/12 0.270 0.1600 10,012,000 10,011,273
31398A3X8 FNMA/FLOATER 09/13/12 01/03/12 0.300 0.1500 10,012,100 10,010,831
31398A2C5 FNMA/FLOATER 07/26/12 01/26/12 0.284 0.1420 10,008,650 10,008,139

$ 748,826,069

$ 748,859,401

$ 3,485,743,546

$ 3,486,010,296




State Treasury Asset Reserve of Ohio (STAR Ohio)
List of Investments as of December 31, 2011 (UNAUDITED)

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

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: 66 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 November 30, 2011 (UNAUDITED)

Final Reset Principal Amortized
CUSIP Issuer Maturity Maturity Coupon Yield Amount (a) Cost (a)
Bank Deposit
454545450 DEP - HUNTINGTON (COLL) 12/01/11 12/01/11 1.000 1.0000 $ 10,000,000 $ 10,000,000
787878784 DEP - HUNTINGTON (FDIC) 12/01/11 12/01/11 0.000 0.0000 90,000,000 90,000,000

$ 100,000,000 $ 100,000,000

Commercial Paper

06416KZL7 CP-BANK OF NOVA SCOTIA 12/20/11 12/20/11 0.145 0.1470 49,987,917 49,996,174
06416KZP8 CP-BANK OF NOVA SCOTIA 12/23/11 12/23/11 0.145 0.1470 44,989,125 44,996,013
06416JAD5 CP-BANK OF NOVA SCOTIA 01/13/12 01/13/12 0.105 0.1060 44,992,125 44,994,356
06416JAH6 CP-BANK OF NOVA SCOTIA 01/17/12 01/17/12 0.110 0.1120 29,994,500 29,995,692
166771212 CP-CHEVRON FUNDING 12/01/11 12/01/11 0.050 0.0510 29,999,375 30,000,000
166771287 CP-CHEVRON FUNDING 12/08/11 12/08/11 0.060 0.0610 49,998,667 49,999,417
1667T1ZV6 CP-CHEVRON FUNDING 12/29/11 12/29/11 0.040 0.0410 49,998,389 49,998,444
36960MZD8 CP-GECO 12/13/11 12/13/11 0.130 0.1320 49,989,167 49,997,833
36960MZG1 CP-GECO 12/16/11 12/16/11 0.130 0.1320 49,989,167 49,997,292
36960MZ22 CP-GECO 12/02/11 12/02/11 0.120 0.1220 29,995,500 29,999,900
36960MZ89 CP-GECO 12/08/11 12/08/11 0.110 0.1120 9,999,083 9,999,786
36960MZN6 CP-GECO 12/22/11 12/22/11 0.090 0.0910 24,998,500 24,998,688
63743DZC8 CP-NATIONAL RURAL UTILITIES CFC 12/12/11 12/12/11 0.090 0.0910 29,998,200 29,999,175
63743CA94 CP-NATIONAL RURAL UTILITIES CFC 01/09/12 01/09/12 0.100 0.1010 49,993,194 49,994,583
63743DZG9 CP-NATIONAL RURAL UTILITIES CFC 12/16/11 12/16/11 0.075 0.0760 29,998,438 29,999,063
63743DZG9 CP-NATIONAL RURAL UTILITIES CFC 12/16/11 12/16/11 0.090 0.0910 24,998,563 24,999,063
63743DZG9 CP-NATIONAL RURAL UTILITIES CFC 12/16/11 12/16/11 0.090 0.0910 29,998,275 29,998,875
63743DZD6 CP-NATIONAL RURAL UTILITIES CFC 12/13/11 12/13/11 0.085 0.0860 9,999,575 9,999,717
69372BZC7 CP-PACCAR FINANCIAL 12/12/11 12/12/11 0.140 0.1420 10,096,465 10,099,568
69372BZL7 CP-PACCAR FINANCIAL 12/20/11 12/20/11 0.190 0.1930 22,089,386 22,097,784
69372AA51 CP-PACCAR FINANCIAL 01/05/12 01/05/12 0.140 0.1420 40,185,774 40,194,528
69372AAH5 CP-PACCAR FINANCIAL 01/17/12 01/17/12 0.130 0.1320 16,994,782 16,997,115
69372AAK8 CP-PACCAR FINANCIAL 01/19/12 01/19/12 0.120 0.1220 24,993,583 24,995,917
69372AB84 CP-PACCAR FINANCIAL 02/08/12 02/08/12 0.140 0.1420 15,094,598 15,095,948
69372AB76 CP-PACCAR FINANCIAL 02/07/12 02/07/12 0.150 0.1520 6,997,375 6,998,017
565656568 CP-US BANK 12/01/11 12/01/11 0.120 0.1200 188,099,493 188,118,535

$ 964,469,214 $ 964,561,480

Money Market Funds

38141W273 GOLDMAN SACHS GOVERNMENT 12/01/11 12/01/11 0.010 0.0100 118,852,424 118,852,424
4812C0670 JP MORGAN GOVERNMENT 12/01/11 12/01/11 0.010 0.0100 234,179,591 234,179,591

$ 353,032,015 $ 353,032,015

Federal Agency Discount Notes

313312QL7 FFCB/DN 12/13/11 12/13/11 0.030 0.0300 34,998,425 34,999,650
313384QG7 FHLB/DN 12/09/11 12/09/11 0.045 0.0450 24,997,250 24,999,750
313384SX8 FHLB/DN 02/10/12 02/10/12 0.060 0.0600 29,992,950 29,996,450
313384QW2 FHLB/DN 12/23/11 12/23/11 0.025 0.0250 24,998,420 24,999,618
313384TS8 FHLB/DN 02/29/12 02/29/12 0.060 0.0600 24,993,583 24,996,250
313384UR8 FHLB/DN 03/23/12 03/23/12 0.080 0.0800 24,990,222 24,993,722
313384RR2 FHLB/DN 01/11/12 01/11/12 0.033 0.0330 24,997,915 24,999,060
313384TK5 FHLB/DN 02/22/12 02/22/12 0.060 0.0610 24,994,458 24,996,542
313384QG7 FHLB/DN 12/09/11 12/09/11 0.030 0.0300 24,998,813 24,999,833
313384QP7 FHLB/DN 12/16/11 12/16/11 0.030 0.0300 24,998,792 24,999,688
313384QW?2 FHLB/DN 12/23/11 12/23/11 0.030 0.0300 24,998,688 24,999,542
313384RB7 FHLB/DN 12/28/11 12/28/11 0.025 0.0250 24,998,872 24,999,531
313384RD3 FHLB/DN 12/30/11 12/30/11 0.025 0.0250 24,998,854 24,999,497
313384RT8 FHLB/DN 01/13/12 01/13/12 0.030 0.0300 24,998,333 24,999,104
313384RB7 FHLB/DN 12/28/11 12/28/11 0.025 0.0250 24,999,045 24,999,531
313384QK8 FHLB/DN 12/12/11 12/12/11 0.020 0.0200 11,999,747 11,999,927
313384RD3 FHLB/DN 12/30/11 12/30/11 0.025 0.0250 49,998,056 49,998,993
313384SX8 FHLB/DN 02/10/12 02/10/12 0.030 0.0300 29,997,825 29,998,225
313384SV2 FHLB/DN 02/08/12 02/08/12 0.026 0.0260 24,998,501 24,998,754
313396QL0 FHLMC/DN 12/13/11 12/13/11 0.200 0.2030 24,961,250 24,998,333
313396RS4 FHLMC/DN 01/12/12 01/12/12 0.110 0.1120 24,981,285 24,996,792
313396PZ0 FHLMC/DN 12/02/11 12/02/11 0.100 0.1000 24,986,111 24,999,931



State Treasury Asset Reserve of Ohio (STAR Ohio)
List of Investments as of November 30, 2011 (UNAUDITED)

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

313396QS5 FHLMC/DN 12/19/11 12/19/11 0.135 0.1350 24,983,031 24,998,313
313396QU0 FHLMC/DN 12/21/11 12/21/11 0.085 0.0850 24,991,028 24,998,819
313396QD8 FHLMC/DN 12/06/11 12/06/11 0.030 0.0300 24,997,875 24,999,896
313396QF3 FHLMC/DN 12/08/11 12/08/11 0.040 0.0400 24,997,444 24,999,806
313396QM8 FHLMC/DN 12/14/11 12/14/11 0.040 0.0400 24,497,332 24,499,646
313396QC0 FHLMC/DN 12/05/11 12/05/11 0.040 0.0400 24,997,750 24,999,889
313396QU0 FHLMC/DN 12/21/11 12/21/11 0.035 0.0350 21,998,032 21,999,572
313396RT2 FHLMC/DN 01/13/12 01/13/12 0.050 0.0500 11,056,234 11,057,340
313396RX3 FHLMC/DN 01/17/12 01/17/12 0.040 0.0400 13,980,151 13,981,270
313396SU8 FHLMC/DN 02/07/12 02/07/12 0.040 0.0400 49,992,556 49,996,222
313396ST1 FHLMC/DN 02/06/12 02/06/12 0.040 0.0400 24,996,417 24,998,139
313396VC4 FHLMC/DN 04/03/12 04/03/12 0.080 0.0800 24,989,667 24,993,111
313396RS4 FHLMC/DN 01/12/12 01/12/12 0.030 0.0300 24,998,063 24,999,125
313396RC9 FHLMC/DN 12/29/11 12/29/11 0.030 0.0300 24,998,542 24,999,417
313396RX3 FHLMC/DN 01/17/12 01/17/12 0.030 0.0300 24,998,250 24,999,021
313396QT3 FHLMC/DN 12/20/11 12/20/11 0.025 0.0250 23,999,200 23,999,683
313396QS5 FHLMC/DN 12/19/11 12/19/11 0.020 0.0200 19,374,516 19,374,806
313396WF6 FHLMC/DN 04/30/12 04/30/12 0.060 0.0610 24,993,292 24,993,708
313588WH4 FNMA/DN 05/02/12 05/02/12 0.200 0.2040 24,950,694 24,978,750
313588RD9 FNMA/DN 12/30/11 12/30/11 0.120 0.1200 24,983,333 24,997,583
313588RHO FNMA/DN 01/03/12 01/03/12 0.140 0.1400 24,980,556 24,996,792
313588RD9 FNMA/DN 12/30/11 12/30/11 0.130 0.1300 24,982,576 24,997,382
313588QMO FNMA/DN 12/14/11 12/14/11 0.130 0.1320 24,984,201 24,998,826
313588QU2 FNMA/DN 12/21/11 12/21/11 0.090 0.0900 24,989,625 24,998,750
313588RR8 FNMA/DN 01/11/12 01/11/12 0.060 0.0600 24,994,250 24,998,292
313588RR8 FNMA/DN 01/11/12 01/11/12 0.060 0.0600 24,994,375 24,998,292
313588RB3 FNMA/DN 12/28/11 12/28/11 0.050 0.0500 23,096,599 23,099,134
313588PZ2 FNMA/DN 12/02/11 12/02/11 0.040 0.0400 24,997,833 24,999,972
313588QC2 FNMA/DN 12/05/11 12/05/11 0.040 0.0400 24,997,778 24,999,889
313588QMO FNMA/DN 12/14/11 12/14/11 0.040 0.0400 24,997,611 24,999,639
313588QU2 FNMA/DN 12/21/11 12/21/11 0.020 0.0200 24,998,736 24,999,722
313588UG8 FNMA/DN 03/14/12 03/14/12 0.090 0.0920 27,261,068 27,265,909
313588SV8 FNMA/DN 02/08/12 02/08/12 0.060 0.0600 24,994,250 24,997,125
313588UG8 FNMA/DN 03/14/12 03/14/12 0.080 0.0800 49,981,333 49,988,444
313588UY9 FNMA/DN 03/30/12 03/30/12 0.090 0.0920 9,995,575 9,997,000
313588SN6 FNMA/DN 02/01/12 02/01/12 0.060 0.0600 41,991,810 41,995,660
313588SN6 FNMA/DN 02/01/12 02/01/12 0.050 0.0510 24,996,076 24,997,847
313588PZ2 FNMA/DN 12/02/11 12/02/11 0.030 0.0300 24,998,979 24,999,979
313588SV8 FNMA/DN 02/08/12 02/08/12 0.025 0.0250 24,998,525 24,998,803
313588PY5 FNMA/DN 12/01/11 12/01/11 0.030 0.0300 49,999,375 50,000,000
313588WG6 FNMA/DN 05/01/12 05/01/12 0.065 0.0660 26,143,445 26,143,823

$ 1,650,025,378 $ 1,650,304,118

Federal Agency Interest Bearing Notes

31331KHZ6 FFCB-DEBENTURE 04/25/12 04/25/12 0.270 0.2850 24,996,375 24,998,553
31331KEU0 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
313375XG7 FHLB/DEB CALLABLE 11/02/12 11/02/12 0.350 0.3500 25,000,000 25,000,000
313375XU6 FHLB/DEB CALLABLE 11/01/12 11/01/12 0.400 0.4000 25,000,000 25,000,000
313375XU6 FHLB/DEB CALLABLE 11/01/12 11/01/12 0.400 0.4000 25,000,000 25,001,667
313376JQ9 FHLB/DEB CALLABLE 12/19/12 12/19/12 0.370 0.3700 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 25,000,724
3133732C5 FHLB-DEBENTURE 12/16/11 12/16/11 0.190 0.2140 24,995,500 24,999,754
313373278 FHLB-DEBENTURE 01/09/12 01/09/12 0.190 0.2340 24,991,250 24,998,827
3133735V0 FHLB-DEBENTURE 12/28/11 12/28/11 0.200 0.2390 24,992,650 24,999,278
313373DS8 FHLB-DEBENTURE 01/12/12 01/12/12 0.240 0.2600 24,996,261 24,999,427



State Treasury Asset Reserve of Ohio (STAR Ohio)
List of Investments as of November 30, 2011 (UNAUDITED)

Final Reset Principal Amortized
CUSIP Issuer Maturity Maturity Coupon Yield Amount (a) Cost (a)
313373SK9 FHLB-DEBENTURE 02/23/12 02/23/12 0.150 0.1650 24,997,250 24,999,172
313373ZM7 FHLB-DEBENTURE 06/06/12 06/06/12 0.220 0.2340 24,996,582 24,998,242
313374TEO FHLB-DEBENTURE 02/13/12 02/13/12 0.120 0.1600 24,994,500 24,998,995
3133757H4 FHLB-DEBENTURE 03/08/12 03/08/12 0.160 0.1930 24,995,235 24,997,807
313375FH5 FHLB-DEBENTURE 02/23/12 02/23/12 0.120 0.1630 24,994,560 24,997,517
313375T23 FHLB-DEBENTURE 04/02/12 04/02/12 0.110 0.1220 24,998,487 24,999,206
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 24,996,518
313376FNO FHLB-DEBENTURE 05/18/12 05/18/12 0.070 0.1000 24,996,250 24,996,518
313376JR7 FHLB-DEBENTURE 12/28/12 12/28/12 0.370 0.3700 10,000,000 10,000,000
3134G1WNO FHLMC/FLOATER 10/12/12 12/01/11 0.220 0.1800 10,003,770 10,005,051
31398A6R8 FNMA/FLOATER 11/23/12 12/01/11 0.280 0.1800 10,010,750 10,009,919
31398A6V9 FNMA/FLOATER 12/03/12 12/01/11 0.280 0.1900 10,009,768 10,014,179
31398A3X8 FNMA/FLOATER 09/13/12 12/01/11 0.310 0.1800 10,811,956 10,816,466
31398A6R8 FNMA/FLOATER 11/23/12 12/01/11 0.280 0.1700 10,011,300 10,010,875
31398A6R8 FNMA/FLOATER 11/23/12 12/01/11 0.280 0.1600 10,012,000 10,012,303
$ 720,800,443 $ 720,851,915
$ 3,788,327,049 $ 3,788,749,528
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: 64 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

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 October 31, 2011 (UNAUDITED)

Cusip Issuer Final Reset Coupon Yield Principal Amortized
Maturity Maturity Amount (a) Cost (a)
Bank Deposit
454545450 DEP - HUNTINGTON (COLL) 11/01/11 11/01/11 1.000 1.0000 $ 10,000,548 $ 10,000,548
787878784 DEP - HUNTINGTON (FDIC) 11/01/11 11/01/11 0.000 0.0000 90,000,000 90,000,000
$ 100,000,548 $ 100,000,548
Commercial Paper
06416KY79 CP-BANK OF NOVA SCOTIA 11/07/11 11/07/11 0.155 0.1570 24,993,542 24,999,354
06416KYE4 CP-BANK OF NOVA SCOTIA 11/14/11 11/14/11 0.155 0.1570 9,997,331 9,999,440
06416KYE4 CP-BANK OF NOVA SCOTIA 11/14/11 11/14/11 0.150 0.1520 24,993,854 24,998,646
06416KYJ3 CP-BANK OF NOVA SCOTIA 11/18/11 11/18/11 0.145 0.1470 29,992,750 29,997,946
06416KZL7 CP-BANK OF NOVA SCOTIA 12/20/11 12/20/11 0.145 0.1470 49,987,917 49,990,132
06416KZP8 CP-BANK OF NOVA SCOTIA 12/23/11 12/23/11 0.145 0.1470 44,989,125 44,990,575
06416KYE4 CP-BANK OF NOVA SCOTIA 11/14/11 11/14/11 0.155 0.1570 9,997,417 9,999,440
1667T1Y70 CP-CHEVRON FUNDING 11/07/11 11/07/11 0.040 0.0410 49,999,056 49,999,667
1667T1Y96 CP-CHEVRON FUNDING 11/09/11 11/09/11 0.040 0.0410 49,999,167 49,999,556
1667T1YA3 CP-CHEVRON FUNDING 11/10/11 11/10/11 0.040 0.0410 24,999,583 24,999,750
1667T1YA3 CP-CHEVRON FUNDING 11/10/11 11/10/11 0.030 0.0310 24,999,729 24,999,813
1667T1YGO CP-CHEVRON FUNDING 11/16/11 11/16/11 0.040 0.0410 29,999,467 29,999,500
36960MYUL CP-GECO 11/28/11 11/28/11 0.120 0.1220 24,996,250 24,997,750
36960MZD8 CP-GECO 12/13/11 12/13/11 0.130 0.1320 49,989,167 49,992,417
36960MZG1 CP-GECO 12/16/11 12/16/11 0.130 0.1320 49,989,167 49,991,875
36960MZ22 CP-GECO 12/02/11 12/02/11 0.120 0.1220 29,995,500 29,996,900
36959SYRS CP-GECS 11/25/11 11/25/11 0.120 0.1220 21,996,700 21,998,240
69372BZC7 CP-PACCAR FINANCIAL 12/12/11 12/12/11 0.140 0.1420 10,096,465 10,098,390
69372BZL7 CP-PACCAR FINANCIAL 12/20/11 12/20/11 0.190 0.1930 22,089,386 22,094,285
69372AA51 CP-PACCAR FINANCIAL 01/05/12 01/05/12 0.140 0.1420 40,185,774 40,189,838
69372BY12 CP-PACCAR FINANCIAL 11/01/11 11/01/11 0.070 0.0710 13,999,646 14,000,000
69372AAH5 CP-PACCAR FINANCIAL 01/17/12 01/17/12 0.130 0.1320 16,994,782 16,995,273
69372BY87 CP-PACCAR FINANCIAL 11/08/11 11/08/11 0.080 0.0810 14,999,533 14,999,767
69372BY79 CP-PACCAR FINANCIAL 11/07/11 11/07/11 0.070 0.0710 9,999,864 9,999,883
565656568 CP-US BANK 11/01/11 11/01/11 0.120 0.1200 195,001,520 195,022,437
$ 875,282,689 $ 875,350,872
Money Market Funds
38141W273 GOLDMAN SACHS GOVERNMENT 11/01/11 11/01/11 0.010 0.0100 250,307,076 250,307,076
4812C0670 JP MORGAN GOVERNMENT 11/01/11 11/01/11 0.010 0.0100 340,517,164 340,517,164
$ 590,824,240 $ 590,824,240
Federal Agency Discount Notes
313312QL7 FFCB/DN 12/13/11 12/13/11 0.030 0.0300 34,998,425 34,998,775
313384NV7 FHLB/DN 11/04/11 11/04/11 0.045 0.0450 49,994,313 49,999,813
313384NV7 FHLB/DN 11/04/11 11/04/11 0.045 0.0450 24,997,156 24,999,906
313384NV7 FHLB/DN 11/04/11 11/04/11 0.045 0.0450 19,997,725 19,999,925
313384PK9 FHLB/DN 11/18/11 11/18/11 0.055 0.0550 29,995,829 29,999,221
313384QG7 FHLB/DN 12/09/11 12/09/11 0.045 0.0450 24,997,250 24,998,813
3133845X8 FHLB/DN 02/10/12 02/10/12 0.060 0.0600 29,992,950 29,994,950
313384QW2 FHLB/DN 12/23/11 12/23/11 0.025 0.0250 24,998,420 24,999,097
313384TS8 FHLB/DN 02/29/12 02/29/12 0.060 0.0600 24,993,583 24,995,000
313384UR8 FHLB/DN 03/23/12 03/23/12 0.080 0.0800 24,990,222 24,992,056
313384RR2 FHLB/DN 01/11/12 01/11/12 0.033 0.0330 24,997,915 24,998,373
313384TK5 FHLB/DN 02/22/12 02/22/12 0.060 0.0610 24,994,458 24,995,292
313384QG7 FHLB/DN 12/09/11 12/09/11 0.030 0.0300 24,998,813 24,999,208
313384QP7 FHLB/DN 12/16/11 12/16/11 0.030 0.0300 24,998,792 24,999,063
313384PS2 FHLB/DN 11/25/11 11/25/11 0.020 0.0200 24,999,514 24,999,667
313384QW2 FHLB/DN 12/23/11 12/23/11 0.030 0.0300 24,998,688 24,998,917
313384RB7 FHLB/DN 12/28/11 12/28/11 0.025 0.0250 24,998,872 24,999,010
313384RD3 FHLB/DN 12/30/11 12/30/11 0.025 0.0250 24,998,854 24,998,976
313384RT8 FHLB/DN 01/13/12 01/13/12 0.030 0.0300 24,998,333 24,998,479
313396QL0 FHLMC/DN 12/13/11 12/13/11 0.200 0.2030 24,961,250 24,994,167
313396RS4 FHLMC/DN 01/12/12 01/12/12 0.110 0.1120 24,981,285 24,994,500
313396PZ0 FHLMC/DN 12/02/11 12/02/11 0.100 0.1000 24,986,111 24,997,847
313396QS5 FHLMC/DN 12/19/11 12/19/11 0.135 0.1350 24,983,031 24,995,500
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313396NT6 FHLMC/DN 11/02/11 11/02/11 0.050 0.0500 24,995,938 24,999,965
313396QUO FHLMC/DN 12/21/11 12/21/11 0.085 0.0850 24,991,028 24,997,049
313396PP2 FHLMC/DN 11/22/11 11/22/11 0.030 0.0300 22,498,313 22,499,606
313396QD8 FHLMC/DN 12/06/11 12/06/11 0.030 0.0300 24,997,875 24,999,271
313396QF3 FHLMC/DN 12/08/11 12/08/11 0.040 0.0400 24,997,444 24,998,972
313396QM8 FHLMC/DN 12/14/11 12/14/11 0.040 0.0400 24,497,332 24,498,829
313396PHO FHLMC/DN 11/16/11 11/16/11 0.030 0.0300 24,998,583 24,999,687
313396QC0 FHLMC/DN 12/05/11 12/05/11 0.040 0.0400 24,997,750 24,999,056
313396QUO0 FHLMC/DN 12/21/11 12/21/11 0.035 0.0350 21,998,032 21,998,931
313396RT2 FHLMC/DN 01/13/12 01/13/12 0.050 0.0500 11,056,234 11,056,879
313396RX3 FHLMC/DN 01/17/12 01/17/12 0.040 0.0400 13,980,151 13,980,804
313396SU8 FHLMC/DN 02/07/12 02/07/12 0.040 0.0400 49,992,556 49,994,556
313396ST1 FHLMC/DN 02/06/12 02/06/12 0.040 0.0400 24,996,417 24,997,306
313396VC4 FHLMC/DN 04/03/12 04/03/12 0.080 0.0800 24,989,667 24,991,444
313396RS4 FHLMC/DN 01/12/12 01/12/12 0.030 0.0300 24,998,063 24,998,500
313396RC9 FHLMC/DN 12/29/11 12/29/11 0.030 0.0300 24,998,542 24,998,792
313396RX3 FHLMC/DN 01/17/12 01/17/12 0.030 0.0300 24,998,250 24,998,396
313588PN9 FNMA/DN 11/21/11 11/21/11 0.150 0.1520 24,977,604 24,997,917
313588WH4 FNMA/DN 05/02/12 05/02/12 0.200 0.2040 24,950,694 24,974,583
313588RD9 FNMA/DN 12/30/11 12/30/11 0.120 0.1200 24,983,333 24,995,083
313588RH0 FNMA/DN 01/03/12 01/03/12 0.140 0.1400 24,980,556 24,993,875
313588RD9 FNMA/DN 12/30/11 12/30/11 0.130 0.1300 24,982,576 24,994,674
313588QMO0 FNMA/DN 12/14/11 12/14/11 0.130 0.1320 24,984,201 24,996,118
313588PQ2 FNMA/DN 11/23/11 11/23/11 0.100 0.1000 24,989,444 24,998,472
313588QU2 FNMA/DN 12/21/11 12/21/11 0.090 0.0900 24,989,625 24,996,875
313588PQ2 FNMA/DN 11/23/11 11/23/11 0.035 0.0350 24,997,788 24,999,465
313588RR8 FNMA/DN 01/11/12 01/11/12 0.060 0.0600 24,994,250 24,997,042
313588RR8 FNMA/DN 01/11/12 01/11/12 0.060 0.0600 24,994,375 24,997,042
313588PX7 FNMA/DN 11/30/11 11/30/11 0.030 0.0300 24,998,146 24,999,396
313588RB3 FNMA/DN 12/28/11 12/28/11 0.050 0.0500 23,096,599 23,098,171
313588PZ2 FNMA/DN 12/02/11 12/02/11 0.040 0.0400 24,997,833 24,999,139
313588QC2 FNMA/DN 12/05/11 12/05/11 0.040 0.0400 24,997,778 24,999,056
313588QMO FNMA/DN 12/14/11 12/14/11 0.040 0.0400 24,997,611 24,998,806
313588QU2 FNMA/DN 12/21/11 12/21/11 0.020 0.0200 24,998,736 24,999,306
313588UG8 FNMA/DN 03/14/12 03/14/12 0.090 0.0920 27,261,068 27,263,864
313588SV8 FNMA/DN 02/08/12 02/08/12 0.060 0.0600 24,994,250 24,995,875
313588UG8 FNMA/DN 03/14/12 03/14/12 0.080 0.0800 49,981,333 49,985,111
313588UY9 FNMA/DN 03/30/12 03/30/12 0.090 0.0920 9,995,575 9,996,250
313588SN6 FNMA/DN 02/01/12 02/01/12 0.060 0.0600 41,991,810 41,993,560
313588SN6 FNMA/DN 02/01/12 02/01/12 0.050 0.0510 24,996,076 24,996,806
313588PZ2 FNMA/DN 12/02/11 12/02/11 0.030 0.0300 24,998,979 24,999,354
313588PN9 FNMA/DN 11/21/11 11/21/11 0.025 0.0250 24,999,410 24,999,653
$ 1,685,963,614 $ 1,686,220,085
Federal Agency Interest Bearing Notes
31331KHZ6 FFCB-DEBENTURE 04/25/12 04/25/12 0.270 0.2850 24,996,375 24,998,256
31331KEUO FFCB-DEBENTURE 03/23/12 03/23/12 0.230 0.2300 25,000,000 25,000,000
313371P26 FHLB/DEB CALLABLE 11/23/11 11/23/11 0.300 0.3000 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
313374HD5 FHLB/DEB CALLABLE 07/12/12 07/12/12 0.300 0.3000 25,000,000 25,000,000
313374L40 FHLB/DEB CALLABLE 07/27/12 07/27/112 0.400 0.4000 8,333,333 8,333,333
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
313375XG7 FHLB/DEB CALLABLE 11/02/12 11/02/12 0.350 0.3500 25,000,000 25,000,000
313372KA1 FHLB-DEBENTURE 11/04/11 11/04/11 0.250 0.2680 24,996,663 24,999,963
313372588 FHLB-DEBENTURE 11/22/11 11/22/11 0.250 0.2500 25,000,000 25,000,000
3133732C5 FHLB-DEBENTURE 12/16/11 12/16/11 0.190 0.2140 24,995,500 24,999,263
313373278 FHLB-DEBENTURE 01/09/12 01/09/12 0.190 0.2340 24,991,250 24,997,925
3133735V0 FHLB-DEBENTURE 12/28/11 12/28/11 0.200 0.2390 24,992,650 24,998,476
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313373DS8 FHLB-DEBENTURE 01/12/12 01/12/12 0.240 0.2600 24,996,261 24,999,020

313373QA3 FHLB-DEBENTURE 11/09/11 11/09/11 0.130 0.1430 49,996,700 49,999,857

313373RJ3 FHLB-DEBENTURE 11/10/11 11/10/11 0.120 0.1440 24,997,000 24,999,853

313373SL7 FHLB-DEBENTURE 11/18/11 11/18/11 0.090 0.1180 24,996,500 24,999,673

313373SK9 FHLB-DEBENTURE 02/23/12 02/23/12 0.150 0.1650 24,997,250 24,998,876

313373SL7 FHLB-DEBENTURE 11/18/11 11/18/11 0.090 0.1230 24,996,000 24,999,808

313373zM7 FHLB-DEBENTURE 06/06/12 06/06/12 0.220 0.2340 24,996,582 24,997,963

313374TEO FHLB-DEBENTURE 02/13/12 02/13/12 0.120 0.1600 24,994,500 24,998,182

3133757H4 FHLB-DEBENTURE 03/08/12 03/08/12 0.160 0.1930 24,995,235 24,997,136

313375FH5 FHLB-DEBENTURE 02/23/12 02/23/12 0.120 0.1630 24,994,560 24,996,630

313375723 FHLB-DEBENTURE 04/02/12 04/02/12 0.110 0.1220 24,998,487 24,998,957

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
$ 708,264,845 $ 708,314,088
$ 3,960,335,937 $ 3,960,709,834

WAM: 55 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: 55 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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