Arapahoe County Treasurer, CO
Recap of SecuritiesHeld

April 30, 2014
Weighted Weighted Weighted
Unrealized Average Average % Weighted Average
Historical Amortized Gain Final Effective Portfolio/ Average Market
Cost Cost Fair Vaue (Loss) Maturity (Days) Maturity (Days) Segment Yield * Duration (Y ears)
Commercial Paper 24,960,630.55 24,969,905.56 24,973,215.00 3,309.44 152 152 15.82 0.30 0.00
U.S. Treasury 7,450,390.63 7,456,509.92 7,425,390.00 (31,119.92) 1,167 1,167 472 0.85 3.15
U.S. Instrumentality 62,054,472.70 61,946,580.72 61,608,342.03 (338,238.69) 1,110 941 39.32 1.05 252
Corporate 63,353,706.80 62,853,509.57 63,048,882.07 195,372.50 566 566 40.14 0.81 153
Total 157,819,200.68 157,226,505.77 157,055,829.10 (170,676.67) 743 676 100.00 0.82 1.75
* Weighted Average Yield is calculated on a"yield to worst" basis.
Portfolio / Segment Diversification
. Commercial Paper 15.8 %
. U.S. Treasury 4.7 %
. U.S. Instrumentality 39.3%
Corporate 40.1 %
Total: 100.0 %
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Arapahoe County Treasurer, CO

SecuritiesHeld
April 30, 2014
Historical Cost/  Amortized Cost/ Fair Vaue/ Unrealized Tota %

CUSIP/ Purchase Rate/ Maturity/ Par Value/ Accrued Interest Accretion Change In Fair Gain Interest Interest Accured Port
Description Date Coupon  Cal Date Shares Purchased (Amortization) Value (Loss) Received Earned Interest Cost Yied
Commercial Paper
83365SH55 02/06/14 0.000 08/05/14 5,000,000.00 4,991,500.00 4,995,466.67 4,997,280.00 1,813.33 0.00 0.00 0.00 3.16 0.35
Societe Generale NA 0.00 1,416.67 1,635.00
83365SHT3 02/28/14 0.000 08/27/14 5,000,000.00 4,991,500.00 4,994,427.78 4,996,065.00 1,637.22 0.00 0.00 0.00 3.16 0.35
Societe Generale NA 0.00 1,416.67 1,630.00
4497TW1IF4 03/17/14 0.000 09/15/14 5,000,000.00 4,992,922.22 4,994,672.22 4,995,055.00 382.78 0.00 0.00 0.00 3.16 0.28
ING Funding 0.00 1,166.67 1,915.00
449TW1KN5 04/22/14 0.000 10/22/14 5,000,000.00 4,992,375.00 4,992,750.00 4,992,830.00 80.00 0.00 0.00 0.00 3.16 0.30
ING Funding 0.00 375.00 455.00
74977TLMKO 04/23/14 0.000 12/19/14 5,000,000.00 4,992,333.33 4,992,588.89 4,991,985.00 (603.89) 0.00 0.00 0.00 3.16 0.23
Rabobank USA 0.00 255.56 (348.33)
TOTAL (Commercial Paper) 25,000,000.00 24,960,630.55 24,969,905.56 24,973,215.00 3,309.44 0.00 0.00 0.00 15.82

0.00 4,630.57 5,286.67
U.S. Treasury
912828TB6 05/31/13 0.750 06/30/17 5,000,000.00 4,991,406.25 4,993,337.11 4,966,015.00 (27,322.11) 0.00 3,107.73 12,534.53 3.16 0.79
T-Note 0.00 172.92 11,720.00
912828TG5 12/17/13 0.500 07/31/17 2,500,000.00 2,458,984.38 2,463,172.81 2,459,375.00 (3,797.81) 0.00 1,035.91 3,107.73 1.56 0.96
T-Note 0.00 930.76 7,030.00
TOTAL (U.S. Treasury) 7,500,000.00 7,450,390.63 7,456,509.92 7,425,390.00 (31,119.92) 0.00 4,143.64 15,642.26 4.72

0.00 1,103.68 18,750.00
U.S. Instrumentality
3133XWE70 06/21/10 2.500 06/13/14 4,500,000.00 4,596,840.00 4,502,865.88 4,509,139.50 6,273.62 0.00 9,375.00 43,125.00 291 1.94
FHLB 0.00 (1,999.45) (12,600.00)
3134G3S50 10/24/12 0.625 11/01/16 5,000,000.00 4,987,950.00 4,992,494.38 4,992,795.00 300.62 0.00 2,604.17 15,625.00 3.16 0.69
FHLMC 0.00 246.08 4,805.00
313371PV2 04/24/14 1.625 12/09/16 5,000,000.00 5,115,050.00 5,114,211.09 5,109,950.00 (4,261.09) 0.00 1,579.86 32,048.61 324 0.74
FHLB 30,468.75 (838.91) (5,100.00)
3135G0UC5 Call 02/26/13 1.000 02/13/17 5,000,000.00 5,011,550.00 5,000,000.00 5,001,375.00 1,375.00 0.00 4,166.66 10,833.33 3.18 1.00
FNMA 05/13/14 0.00 0.00 6,490.00
3133ECLG7 cal 04/17/13 0.690 04/17/17 5,000,000.00 4,993,750.00 4,995,371.32 4,955,170.00 (40,201.32) 17,250.00 2,875.00 1,341.67 3.16 0.72
FFCB 05/17/14 0.00 128.34 (27,100.00)
3135GOMK6 07/17/12 1.200 07/17/17 5,000,000.00 5,000,000.00 5,000,000.00 5,005,505.00 5,505.00 0.00 5,000.00 17,333.33 317 1.20
FNMA 0.00 0.00 37,155.00
3134G4220 Cal 05/08/13 0.800 08/07/17 5,000,000.00 4,998,750.00 4,999,038.34 4,938,345.00 (60,693.34) 0.00 3,333.33 19,333.33 317 0.81
FHLMC 05/07/14 0.00 24.16 9,485.00
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Arapahoe County Treasurer, CO

SecuritiesHeld
April 30, 2014
Historical Cost/  Amortized Cost/ Fair Vaue/ Unrealized Tota %

CUSIP/ Purchase Rate/ Maturity/ Par Vaue/ Accrued Interest Accretion Change In Fair Gain Interest Interest Accured Port
Description Date Coupon  Cal Date Shares Purchased (Amortization) Value (Loss) Received Earned Interest Cost Yied
3136GOUAT7 cal 08/16/12 0.750V 08/16/17 5,000,000.00 4,997,250.00 4,998,188.25 5,000,790.00 2,601.75 0.00 3,125.00 7,812.50 317 1.44
FNMA 08/16/14 0.00 45,18 6,420.00
3136G0C66 Cal 09/19/12 0.950 09/19/17 5,000,000.00 5,014,850.00 5,002,868.29 4,960,255.00 (42,613.29) 0.00 3,958.34 5,541.67 3.18 0.80
FNMA 09/19/14 0.00 (610.27) 14,995.00
3135GORT2 01/30/13 0.875 12/20/17 5,000,000.00 4,967,800.00 4,976,025.88 4,929,015.00 (47,010.88) 0.00 3,645.83 15,920.14 3.15 1.01
ENMA 0.00 541.17 12,115.00
3133ECIX3 Call 04/15/13 1.040 03/26/18 2,370,000.00 2,371,682.70 2,370,000.00 2,333,902.53 (36,097.47) 0.00 2,054.00 2,396.33 1.50 1.04
FFCB 05/01/14 0.00 0.00 8,366.10
3135GOWB5 Call 04/18/13 1.200 04/18/18 5,000,000.00 5,004,500.00 5,000,000.00 4,931,180.00 (68,820.00) 30,000.00 5,000.00 2,166.67 3.17 1.20
FNMA 07/18/14 0.00 0.00 21,555.00
3136GIMLO call 05/29/13 0.700V 05/25/18 5,000,000.00 4,994,500.00 4,995,517.29 4,940,920.00  (54,597.29) 0.00 2,916.67 15,166.67 316 114
ENMA 05/25/14 0.00 90.56 22,470.00
TOTAL (U.S. Instrumentality) 61,870,000.00 62,054,472.70 61,946,580.72 61,608,342.03  (338,238.69) 47,250.00 49,633.86 188,644.25 39.32

30,468.75 (2,373.14) 99,056.10
Corporate
59217GAM1 01/31/13 2.000 01/09/15 3,000,000.00 3,074,700.00 3,026,693.64 3,033,972.00 7,278.36 0.00 5,000.00 18,666.67 1.95 0.70
Met Life Glob 0.00 (3,165.26) (2,274.00)
084670AV0 06/12/12 3.200 02/11/15 5,000,000.00 5,314,250.00 5,092,274.64 5,113,670.00 21,395.36 0.00 13,333.34 35,555.56 3.37 0.81
Berkshire Hathaway 0.00 (9,679.16) (9,580.00)
63254AAA6 10/05/12 2.000 03/09/15 6,500,000.00 6,648,200.00 6,552,246.78 6,590,233.00 37,986.22 0.00 10,833.34 18,777.78 421 1.05
National Austraia 0.00 (5,023.73) (12,486.50)
59217GAV1 02/01/13 1.700 06/29/15 2,000,000.00 2,042,880.00 2,020,707.43 2,025,994.00 5,286.57 0.00 2,833.33 11,522.22 1.29 0.80
Met Life Glob 0.00 (1,465.14) (464.00)
96122WAC4 10/05/12 1.029V 07/17/15 5,400,000.00 5,459,238.00 5,425,796.25 5,444,744.40 18,948.15 14,010.98 4,663.22 2,160.17 3.46 0.64
Westpac Banking 0.00 (1,750.88) (3,164.40)
63254AAC2 09/14/12 1.600 08/07/15 3,440,000.00 3,481,520.80 3,458,187.45 3,489,714.88 31,527.43 0.00 4,586.67 12,842.67 221 1.17
National Australia 0.00 (1,178.45) 2,156.88
20271RAB6 10/03/12 1.250 09/18/15 1,555,000.00 1,558,965.25 1,556,854.12 1,571,479.89 14,625.77 0.00 1,619.79 2,321.70 0.99 1.16
Commonwealth BK AU 0.00 (110.15) 149.28
369604BE2 10/15/12 0.850 10/09/15 5,475,000.00 5,488,851.75 5,481,690.56 5,505,791.40 24,100.84 23,268.75 3,878.13 2,843.96 348 0.76
General Electric 0.00 (381.59) 5,699.47
78008SLD6 10/23/12 0.226V 10/23/15 5,000,000.00 5,000,000.00 5,000,000.00 4,981,905.00 (18,095.00) 2,957.50 973.88 250.94 317 0.23
ROYAL BANK OF CAN 0.00 0.00 1,245.00
78008SPH3 11/01/12 0.800 10/30/15 5,000,000.00 5,010,950.00 5,005,480.01 5,023,345.00 17,864.99 20,000.00 3,333.33 111.11 3.18 0.73
ROYAL BANK OF CAN 0.00 (300.55) 5,825.00
57629WBP4 09/03/13 3.125 04/14/16 1,000,000.00 1,052,980.00 1,039,651.70 1,046,003.00 6,351.30 15,625.00 2,604.16 1,475.69 0.67 1.06
MassMutual Global 0.00 (1,666.04) (2,054.00)
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Arapahoe County Treasurer, CO

SecuritiesHeld
April 30, 2014
Historical Cost/  Amortized Cost/ Fair Vaue/ Unrealized Tota %
CUSIP/ Purchase Rate/ Maturity/ Par Vaue/ Accrued Interest Accretion Change In Fair Gain Interest Interest Accured Port
Description Date Coupon  Cal Date Shares Purchased (Amortization) Value (Loss) Received Earned Interest Cost Yied
89236TAL9 05/23/13 0.800 05/17/16 5,000,000.00 5,006,500.00 5,004,454.59 5,023,790.00 19,335.41 0.00 3,333.33 18,222.22 3.17 0.76
ToyotaMotor Credit 0.00 (178.90) 4,525.00
166764ACA 06/25/13 0.889 06/24/16 5,000,000.00 5,000,150.00 5,000,107.53 5,031,220.00 31,112.47 0.00 3,704.16 15,680.97 317 0.89
Chevron Corp 0.00 (4.11) 4,445.00
90327QCW7 02/07/14 2.250 12/13/16 3,900,000.00 4,053,621.00 4,041,360.86 4,028,719.50 (12,641.36) 0.00 7,312.50 7,556.25 2.57 0.85
USAA Capital Corp. 0.00 (4,431.38) 43,024.80
89233P5S1 02/04/14 2.050 01/12/17 5,000,000.00 5,160,900.00 5,148,004.01 5,138,300.00 (9,704.01) 0.00 8,541.66 31,034.72 3.27 0.94
Toyota Motor Credit 6,263.89 (4,498.60) 5,190.00
TOTAL (Corporate) 62,270,000.00 63,353,706.80 62,853,509.57 63,048,882.07 195,372.50 75,862.23 76,550.84 179,022.63 40.14
6,263.89 (33,833.94) 42,237.53
GRAND TOTAL 156,640,000.00 157,819,200.68 157,226,505.77 157,055,829.10  (170,676.67) 123,112.23 130,328.34 383,300.14 100.00
36,732.64 (30,472.83) 165,330.30

V = variablerate, current rate shown, average rate for Cash & Equivalents
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Arapahoe County Treasurer, CO

GASB 40 - Deposit and Investment Risk Disclosure

April 30, 2014

Maturity S&P Moody Par Value/ Historical % Portfolio Market % Portfolio Weighted Avg
CusIP Type Coupon Date Call Date Rating Rating Shares Cost Hist Cost Value Mkt Value Mkt Dur (Yrs)
FNMA
3135G0UC5 U.S. Instrumentality 1.000 02/13/2017 05/13/2014 AA+ Aaa 5,000,000.00 5,011,550.00 318 5,001,375.00 3.18 0.04
3136GOUAT7 U.S. Instrumentality 0.750 08/16/2017 08/16/2014 AA+ Aaa 5,000,000.00 4,997,250.00 317 5,000,790.00 3.18 0.29
3135GOMK6 U.S. Instrumentality 1.200 07/17/2017 AA+ Aaa 5,000,000.00 5,000,000.00 317 5,005,505.00 3.19 3.13
3136G0C66 U.S. Instrumentality 0.950 09/19/2017 09/19/2014 AA+ Aaa 5,000,000.00 5,014,850.00 318 4,960,255.00 3.16 332
3135GORT2 U.S. Instrumentality 0.875 12/20/2017 AA+ Aaa 5,000,000.00 4,967,800.00 3.15 4,929,015.00 3.14 3.56
3135GOWB5 U.S. Instrumentality 1.200 04/18/2018 07/18/2014 AA+ Aaa 5,000,000.00 5,004,500.00 317 4,931,180.00 3.14 3.85
3136G1IMLO U.S. Instrumentality 0.700 05/25/2018 05/25/2014 AA+ Aaa 5,000,000.00 4,994,500.00 3.16 4,940,920.00 3.15 3.95
ISSUER TOTAL 35,000,000.00 34,990,450.00 22.17 34,769,040.00 22.14 2.58
Toyota Motor Credit
89236TAL9 Corporate 0.800 05/17/2016 AA- Aa3 5,000,000.00 5,006,500.00 3.17 5,023,790.00 3.20 2.02
89233P5S1 Corporate 2.050 01/12/2017 AA- Aa3 5,000,000.00 5,160,900.00 3.27 5,138,300.00 3.27 2,61
ISSUER TOTAL 10,000,000.00 10,167,400.00 6.44 10,162,090.00 6.47 2.32
National Australia
63254AAA6 Corporate 2.000 03/09/2015 AA- Aa2 6,500,000.00 6,648,200.00 421 6,590,233.00 4.20 0.85
63254AAC2 Corporate 1.600 08/07/2015 AA- Aa2 3,440,000.00 3,481,520.80 221 3,489,714.88 222 1.25
ISSUER TOTAL 9,940,000.00 10,129,720.80 6.42 10,079,947.88 6.42 0.99
ROYAL BANK OF CANADA
78008SLD6 Corporate 0.226 10/23/2015 AA- Aa3 5,000,000.00 5,000,000.00 317 4,981,905.00 317 1.48
78008SPH3 Corporate 0.800 10/30/2015 AA- Aa3 5,000,000.00 5,010,950.00 3.18 5,023,345.00 3.20 1.49
ISSUER TOTAL 10,000,000.00 10,010,950.00 6.34 10,005,250.00 6.37 1.48
Societe Generale NA
83365SH55 Commercial Paper 0.000 08/05/2014 A-1 P-1 5,000,000.00 4,991,500.00 3.16 4,997,280.00 3.18 0.00
83365SHT3 Commercial Paper 0.000 08/27/2014 A-1 P-1 5,000,000.00 4,991,500.00 3.16 4,996,065.00 3.18 0.00
ISSUER TOTAL 10,000,000.00 9,983,000.00 6.33 9,993,345.00 6.36 0.00
ING Funding
4497TW1JF4 Commercial Paper 0.000 09/15/2014 A-1 P-1 5,000,000.00 4,992,922.22 3.16 4,995,055.00 3.18 0.00
4497TW1KN5 Commercial Paper 0.000 10/22/2014 A-1 P-1 5,000,000.00 4,992,375.00 3.16 4,992,830.00 3.18 0.00
ISSUER TOTAL 10,000,000.00 9,985,297.22 6.33 9,987,885.00 6.36 0.00
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Arapahoe County Treasurer, CO
GASB 40 - Deposit and Investment Risk Disclosure

April 30, 2014

Maturity S&P Moody Par Value/ Historical % Portfolio Market % Portfolio Weighted Avg
CUSsIP Type Coupon Date Cadll Date Rating Rating Shares Cost Hist Cost Vaue Mkt Value Mkt Dur (Yrs)
FHLMC
3134G3S50 U.S. Instrumentality 0.625 11/01/2016 AA+ Aaa 5,000,000.00 4,987,950.00 3.16 4,992,795.00 3.18 247
3134G42Z0 U.S. Instrumentality 0.800 08/07/2017 05/07/2014 AA+ Aaa 5,000,000.00 4,998,750.00 3.17 4,938,345.00 3.14 3.20
ISSUER TOTAL 10,000,000.00 9,986,700.00 6.33 9,931,140.00 6.32 2.83
FHLB
3133XWET70 U.S. Instrumentality 2.500 06/13/2014 AA+ Aaa 4,500,000.00 4,596,840.00 291 4,509,139.50 2.87 0.12
313371PV2 U.S. Instrumentality 1.625 12/09/2016 AA+ Aaa 5,000,000.00 5,115,050.00 3.24 5,109,950.00 3.25 2.54
ISSUER TOTAL 9,500,000.00 9,711,890.00 6.15 9,619,089.50 6.12 141
T-Note
912828TB6 U.S. Treasury 0.750 06/30/2017 AA+ Aaa 5,000,000.00 4,991,406.25 3.16 4,966,015.00 3.16 311
912828TG5 U.S. Treasury 0.500 07/31/2017 AA+ Aaa 2,500,000.00 2,458,984.38 1.56 2,459,375.00 157 321
ISSUER TOTAL 7,500,000.00 7,450,390.63 472 7,425,390.00 4,73 3.15
FFCB
3133ECLG7 U.S. Instrumentality 0.690 04/17/2017 05/17/2014 AA+ Aaa 5,000,000.00 4,993,750.00 3.16 4,955,170.00 3.16 2.92
3133ECIX3 U.S. Instrumentality 1.040 03/26/2018 05/01/2014 AA+ Aaa 2,370,000.00 2,371,682.70 1.50 2,333,902.53 1.49 381
ISSUER TOTAL 7,370,000.00 7,365,432.70 4,67 7,289,072.53 4.64 321
General Electric
369604BE2 Corporate 0.850 10/09/2015 AA+ Aa3 5,475,000.00 5,488,851.75 348 5,505,791.40 351 1.43
ISSUER TOTAL 5,475,000.00 5,488,851.75 348 5,505,791.40 351 1.43
Westpac Banking
96122WAC4 Corporate 1.029 07/17/2015 NR Aaa 5,400,000.00 5,459,238.00 3.46 5,444,744.40 3.47 122
ISSUER TOTAL 5,400,000.00 5,459,238.00 3.46 5,444,744.40 347 122
Berkshire Hathaway
084670AV0 Corporate 3.200 02/11/2015 AA Aa2 5,000,000.00 5,314,250.00 3.37 5,113,670.00 3.26 0.77
ISSUER TOTAL 5,000,000.00 5,314,250.00 3.37 5,113,670.00 3.26 0.77
Met Life Glob
59217GAM1 Corporate 2.000 01/09/2015 AA- Aa3 3,000,000.00 3,074,700.00 1.95 3,033,972.00 1.93 0.69
59217GAV1 Corporate 1.700 06/29/2015 AA- Aa3 2,000,000.00 2,042,880.00 1.29 2,025,994.00 1.29 1.15
ISSUER TOTAL 5,000,000.00 5,117,580.00 3.24 5,059,966.00 3.22 0.87
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Arapahoe County Treasurer, CO
GASB 40 - Deposit and Investment Risk Disclosure

April 30, 2014

Maturity S&P Moody Par Value/ Historical % Portfolio Market % Portfolio Weighted Avg
CUSsIP Type Coupon Date Cadll Date Rating Rating Shares Cost Hist Cost Vaue Mkt Value Mkt Dur (Yrs)
Chevron Corp
166764AC4 Corporate 0.889  06/24/2016 AA Aal 5,000,000.00 5,000,150.00 3.17 5,031,220.00 3.20 212
ISSUER TOTAL 5,000,000.00 5,000,150.00 3.17 5,031,220.00 3.20 212
Rabobank USA
74977LMKO Commercial Paper 0.000 12/19/2014 A-1+ P-1 5,000,000.00 4,992,333.33 3.16 4,991,985.00 3.18 0.00
ISSUER TOTAL 5,000,000.00 4,992,333.33 3.16 4,991,985.00 3.18 0.00
USAA Capital Corp.
90327QCW7 Corporate 2.250 12/13/2016 AA+ Aal 3,900,000.00 4,053,621.00 257 4,028,719.50 257 2.54
ISSUER TOTAL 3,900,000.00 4,053,621.00 257 4,028,719.50 257 2.54
Commonwealth BK AU
20271RAB6 Corporate 1.250 09/18/2015 AA- Aa2 1,555,000.00 1,558,965.25 0.99 1,571,479.89 1.00 137
ISSUER TOTAL 1,555,000.00 1,558,965.25 0.99 1,571,479.89 1.00 1.37
MassM utual Global
57629WBP4 Corporate 3.125 04/14/2016 AA+ Aa2 1,000,000.00 1,052,980.00 0.67 1,046,003.00 0.67 1.90
ISSUER TOTAL 1,000,000.00 1,052,980.00 0.67 1,046,003.00 0.67 1.90
GRAND TOTAL 156,640,000.00 157,819,200.68 100.00 157,055,829.10 100.00 1.75

Highlighted totals are issuers representing 5.00% or more of the portfolio's market value
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