RECAP OF SECURITIES HELD ARAPAHOE COUNTY TREASURER, CO
As of October 31, 2016

Historical Amortized Fair value Unrealized Weighted Percent Weighted

cost cost gain (loss) average of average

final portfolio effective

maturity (days) duration (years)

Cash and Cash Equivalents 5,096,416.02 5,096,416.02 5,096,416.02 0.00 1 2.73 0.00
Commercial Paper 4,960,355.55 4,963,895.23 4,964,158.35 263.12 204 2.66 0.55
Corporate Bonds 70,642,375.38 70,197,983.15 70,118,376.02 (79,607.13) 590 37.90 1.58
Government Agencies 88,102,923.74 87,902,362.11 87,948,423.50 46,061.39 651 47.26 1.35
Government Bonds 17,603,710.95 17,574,873.85 17,685,930.00 111,056.15 662 9.44 1.78

186,405,781.64 185,735,530.36 185,813,303.89 77,773.53

Portfolio diversification (%)

B Cash and Cash Equivalents 2.73
B Commercial Paper 2.66
W Corporate Bonds 37.90
B Government Agencies 47.26
B Government Bonds 9.44

Total 100.00




SECURITIES HELD
As of October 31, 2016

ARAPAHOE COUNTY TREASURER, CO

Cusip/ Coupon Maturity/ Par value or  Historical cost/ Amortized cost/ Fair value/  Unrealized Interest Interest Total %
Description Call date shares Accrued interest Accretion Change in fair gain received earned accrued Port
purchased (amortization) value (loss) interest cost

Cash and Cash Equivalents

Cash and Cash Equivalents 0.000 5,096,416.02 5,096,416.02 5,096,416.02 5,096,416.02 0.00 0.00 0.00 0.00 273
0.00 0.00 0.00

Total Cash and Cash Equivalents 5,096,416.02 5,096,416.02 5,096,416.02 5,096,416.02 0.00 0.00 0.00 0.00 273
0.00 0.00 0.00

Commercial Paper

4497W0SP4 0.000 05/23/2017 5,000,000.00 4,960,355.55 4,963,895.23 4,964,158.35 263.12 0.00 0.00 0.00 2.66

CP ING US FUNDING LLC 0% 0.00 3,539.68 3,802.80

23/05/2017

Total Commercial Paper 5,000,000.00 4,960,355.55 4,963,895.23 4,964,158.35 263.12 0.00 0.00 0.00 2.66
0.00 3,539.68 3,802.80

Corporate Bonds

90327QCW7 2.250 12/13/2016 3,900,000.00 4,053,621.00 3,906,413.30 3,905,538.00 (875.30) 0.00 7,312.50 7,31250 2.7

USAA CAPITAL CORP 2.25% 0.00 (4,474.40) (4,797.00)

13/12/2016

89233P551 2.050 01/12/2017 5,000,000.00 5,160,900.00 5,011,049.58 5,013,097.50 2,047.92 0.00 8,826.39 31,034.72 277

TOYOTA MOTOR CREDIT CORP 0.00 (4,389.55) 2,137.50

2.05% 12/01/2017

90331HMH3 1.375 09/11/2017 5,000,000.00 5,034,000.00 5,011,297.01 5,007,580.00 (3,717.01) 0.00 5,920.14 9,548.61 2.70

US BANK NA CINCINNATI 08/11/2017 0.00 (1,089.74) 900.00

1.375% 11/09/2017 (CALLABLE

11/08/17)

166764AL4 1.345 11/15/2017 5,000,000.00 5,036,200.00 5,013,852.04 5,007,755.00 (6,097.04) 0.00 5,790.97 31,009.72 2.70

CHEVRON CORP 1.345% 0.00 (1,108.16) (2,500.00)

15/11/2017

94988J5A1 1.650 01/22/2018 5,000,000.00 5,022,300.00 5,014,495.00 5,017,000.00 2,505.00 0.00 7,104.17 22,687.50  2.69

WELLS FARGO BANK NA 1.65% 0.00 (983.82) 2,505.00

22/01/2018



SECURITIES HELD
As of October 31, 2016

ARAPAHOE COUNTY TREASURER, CO

Cusip/ Coupon Maturity/ Par value or  Historical cost/ Amortized cost/ Fair value/  Unrealized Interest Interest Total %

Description Call date shares Accrued interest Accretion Change in fair gain received earned accrued Port
purchased (amortization) value (loss) interest cost

Corporate Bonds

90331HMQ3 1.350 01/26/2018 5,000,000.00 5,007,140.00 5,003,009.87 5,006,060.00 3,050.13 0.00 5,812.50 17,812.50  2.69

US BANK NA CINCINNATI 12/26/2017 0.00 (202.46) (1,895.00)

1.35% 26/01/2018 (CALLABLE

26/12117)

459200HKO 1.250 02/08/2018 5,000,000.00 5,008,850.00 5,004,144.48 5,007,150.00 3,005.52 0.00 5,381.94 14,409.72 2.69

IBM CORP 1.25% 08/02/2018 0.00 (271.47) 1,120.00

084670BHO 1.550 02/09/2018 6,500,000.00 6,564,935.00 6,528,224.59 6,529,614.00 1,389.41 0.00 8,675.69 22,948.61 3.52

BERKSHIRE HATHAWAY INC 0.00 (1,844.74) (8,079.50)

1.55% 09/02/2018

89236TCU7 1.700 02/19/2019 5,000,000.00 5,061,550.00 5,051,024.95 5,025,135.00 (25,889.95) 0.00 7,319.44 17,000.00 2.72

TOYOTA MOTOR CREDIT CORP 0.00 (1,846.50) (13,870.00)

1.7% 19102/2019

037833BQ2 1.700 02/22/2019 5,000,000.00 5,054,600.00 5,042,140.26 5,044,435.00 2,294.74 0.00 7,319.45 16,055.56  2.71

APPLE INC 1.7% 22/02/2019 0.00 (1,519.48) (12,200.00)

037833AQ3 2.100 05/06/2019 5,000,000.00 5,134,200.00 5,112,892.48 5,097,310.00 (15,582.48) 0.00 9,041.67 51,041.67 2.75

APPLE INC 2.1% 06/05/2019 0.00 (3,738.16) (12,005.00)

94988J5D5 1.750 05/24/2019 5,000,000.00 5,031,249.99 5,027,011.22 5,019,470.00 (7,541.22) 0.00 7,534.72 36,215.28  2.70

WELLS FARGO BANK NA 1.75% 0.00 (876.98) (3,025.00)

24/05/2019

594918BN3 1.100 08/08/2019 5,000,000.00 5,004,399.99 5,004,047.18 4,969,035.00 (35,012.18) 0.00 4,736.12 12,680.56  2.68

MICROSOFT CORP 1.1% 0.00 (121.66) (15,020.00)

08/08/2019

48125LRG9 1.650 09/23/2019 4,460,000.00 4,468,429.40 4,468,381.19 4,469,196.52 815.33 0.00 613.25 7,767.83 2.40

JP MORGAN CHASE BANK NA 08/23/2019 (7,154.58) (48.21) 767.12

1.65% 23/09/2019

Total Corporate Bonds 69,860,000.00 70,642,375.38 70,197,983.15 70,118,376.02 (79,607.13) 0.00 91,388.95 297,524.78 37.90

(7,154.58)

(22,515.33)

(65,961.88)



SECURITIES HELD ARAPAHOE COUNTY TREASURER, CO
As of October 31, 2016

Cusip/ Coupon Maturity/ Par value or  Historical cost/ Amortized cost/ Fair value/  Unrealized Interest Interest Total %
Description Call date shares Accrued interest Accretion Change in fair gain received earned accrued Port
purchased (amortization) value (loss) interest cost

Government Agencies

3134G3S50 0.625 11/01/2016 5,000,000.00 4,987,950.00 4,999,991.68 5,000,000.00 8.32 0.00 2,690.97 15,625.00  2.68
FREDDIE MAC 0.625% 0.00 249.48 (1,200.00)

01/11/2016

3130A3J70 0.625 11/23/2016 5,000,000.00 4,999,900.00 4,999,996.34 5,000,965.00 968.66 0.00 2,690.97 13,715.28  2.68
FEDERAL HOME LOAN BANK 0.00 4.78 (1,335.00)

0.625% 23/11/2016

313371PV2 1.625 12/09/2016 10,000,000.00 10,220,650.00 10,009,688.07 10,013,630.00 3,941.93 0.00 13,993.05 64,097.22 548
FEDERAL HOME LOAN BANK 0.00 (7,452.35) (9,740.00)

1.625% 09/12/2016

3134G4270 0.800 08/07/2017 5,000,000.00 4,998,750.00 4,999,773.84 5,000,150.00 376.16 0.00 3,444.44 19,333.33  2.68
FREDDIE MAC 0.8% 07/08/2017 11/07/2016 0.00 24.49 (850.00)

(CALLABLE 07/11/16)

3136G0C66 0.950 09/19/2017 5,000,000.00 5,014,850.00 5,000,000.00 5,009,100.00 9,100.00 0.00 4,090.28 5,541.67  2.69
FANNIE MAE 0.95% 19/09/2017 0.00 0.00 7,300.00

CALLABLE

3135GORT2 0.875 12/20/2017 5,000,000.00 4,967,800.00 4,992,507.38 5,007,225.00 14,717.62 0.00 3,767.36 15,920.14  2.67
FANNIE MAE 0.875% 0.00 548.24 (235.00)

20/12/2017

3133ECIX3 1.040 03/26/2018 2,370,000.00 2,371,682.70 2,370,000.00 2,366,563.50 (3,436.50) 0.00 2,122.46 2,396.33 1.27
FEDERAL FARM CREDIT BANK 0.00 0.00 (2,678.10)

1.04% 26/03/2018 (CALLABLE

09/11/16)

3130A57L7 1.050 09/07/2018 5,000,000.00 4,986,950.00 4,992,770.47 5,007,400.00 14,629.53 0.00 4,520.83 7,875.00 2.68
FEDERAL HOME LOAN BANK 0.00 325.16 (8,200.00)

1.05% 07/09/2018

3134G8TN9 1.150 12/28/2018 5,000,000.00 4,996,250.00 4,997,067.84 5,000,150.00 3,082.16 0.00 4,951.39 19,645.83  2.68
FREDDIE MAC 1.15% 12/28/2016 0.00 113.07 (1,100.00)

28/12/2018 (CALLABLE
28/12/16)



SECURITIES HELD
As of October 31, 2016

ARAPAHOE COUNTY TREASURER, CO

Cusip/ Coupon Maturity/ Par value or  Historical cost/ Amortized cost/ Fair value/  Unrealized Interest Interest Total %

Description Call date shares Accrued interest Accretion Change in fair gain received earned accrued Port
purchased (amortization) value (loss) interest cost

Government Agencies

3136G3AU9 1.250 05/24/2019 5,000,000.00 5,000,000.00 5,000,000.00 4,994,700.00 (5,300.00) 0.00 5,381.94 27,256.94  2.68

FANNIE MAE 1.25% 24/05/2019 11/24/2016 0.00 0.00 (5,800.00)

(CALLABLE 24/11/16) #0000

313379EES 1.625 06/14/2019 5,000,000.00 5,042,600.00 5,027,338.14 5,075,085.00 47,746.86 0.00 6,996.53 30,920.14  2.71

FEDERAL HOME LOAN BANK 0.00 (868.79) (4,035.00)

1.625% 14/06/2019

3135G0L76 1.075 07/11/2019 5,000,000.00 5,000,000.00 5,000,000.00 4,975,150.00 (24,850.00) 0.00 4,628.47 16,423.61 2.68

FANNIE MAE 1.075% 01/11/2017 0.00 0.00 (13,650.00)

11/07/2019 (CALLABLE

11/01/17)

3133EF5V5 1.350 08/02/2019 5,000,000.00 4,995,650.00 4,996,327.49 4,984,150.00 (12,177.49) 0.00 5,812.50 16,687.50  2.68

FEDERAL FARM CREDIT BANK 0.00 111.06 (15,600.00)

1.35% 02/08/2019 (CALLABLE

09/11/16)

3137EADMS8 1.250 10/02/2019 5,000,000.00 5,003,766.05 5,003,260.81 5,025,605.00 22,344.19 31,250.00 5,381.94 5,034.72 2.68

FREDDIE MAC 1.25% 0.00 (92.99) (9,695.00)

02/10/2019

3136G0T68 1.330 10/24/2019 5,000,000.00 5,022,750.00 5,019,391.67 5,028,150.00 8,758.33 33,250.00 5,726.39 1,293.06  2.69

FANNIE MAE 1.33% 24/10/2019 0.00 (541.66) (19,100.00)

CALLABLE

3133EGBKO 1.300 11/25/2019 5,500,000.00 5,493,125.00 5,494,013.49 5,481,300.00 (12,713.49) 0.00 6,156.94 30,983.33 2.95

FEDERAL FARM CREDIT BANK 11/25/2016 0.00 162.52 (18,645.00)

1.3% 25/11/2019 (CALLABLE

25/11/16)

3133EGPP4 1.360 08/03/2020 5,000,000.00 5,000,249.99 5,000,234.89 4,979,100.00 (21,134.89) 0.00 5,855.55 16,622.22 2.68

FEDERAL FARM CREDIT BANK 08/03/2017 0.00 (5.20) (14,350.00)

1.36% 03/08/2020 (CALLABLE

03/08/17)

Total Government Agencies 87,870,000.00 88,102,923.74 87,902,362.11 87,948,423.50 46,061.39 64,500.00 88,212.01 309,371.32 47.26

0.00

(7,422.19)

(118,913.10)



SECURITIES HELD
As of October 31, 2016

ARAPAHOE COUNTY TREASURER, CO

Cusip/ Coupon Maturity/ Par value or  Historical cost/ Amortized cost/ Fair value/  Unrealized Interest Interest Total %

Description Call date shares Accrued interest Accretion Change in fair gain received earned accrued Port
purchased (amortization) value (loss) interest cost

Government Bonds

912828TG5 0.500 07/31/2017 2,500,000.00 2,458,984.38 2,491,536.46 2,497,655.00 6,118.54 0.00 1,052.99 3,125.00 1.32

USA TREASURY 0.5% 0.00 961.06 0.00

31/07/2017

912828G79 1.000 12/15/2017 5,000,000.00 4,999,414.06 4,999,763.78 5,014,060.00 14,296.22 0.00 4,234.97 18,852.46  2.68

USA TREASURY 1% 15/12/2017 0.00 17.86 (3,715.00)

912828RP7 1.750 10/31/2018 5,000,000.00 5,119,921.88 5,067,496.51 5,085,545.00 18,048.49 43,750.00 7,370.92 0.00 275

USA TREASURY 1.75% 0.00 (2,866.29) (11,135.00)

31/10/2018

912828D80 1.625 08/31/2019 5,000,000.00 5,025,390.63 5,016,077.10 5,088,670.00 72,592.90 0.00 6,957.87 13,691.30 2.70

USA TREASURY 1.625% 0.00 (482.01) (16,605.00)

31/08/2019

185,326,416.02

186,405,781.64

(7,154.58)

185,735,530.36

(28,767.22)

185,813,303.89

(212,527.18)

77,773.53

108,250.00

199,217.71

642,564.86 100.00
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