
RECAP OF SECURITIES HELD

As of November 30, 2016

ARAPAHOE COUNTY TREASURER, CO

Weighted

average

final

maturity (days)

Weighted

average

effective

duration (years)

Percent

of

portfolio

Amortized

cost

Historical

cost

Fair value Unrealized

gain (loss)

Commercial Paper 4,960,355.55 4,969,204.76 4,972,377.50 3,172.74 174 2.98 0.47

Corporate Bonds 70,642,375.38 70,174,972.20 69,825,157.28 (349,814.92) 560 42.47 1.50

Government Agencies 73,116,323.74 72,894,899.28 72,454,679.20 (440,220.08) 734 43.96 1.79

Government Bonds 17,603,710.95 17,572,580.91 17,599,510.00 26,929.09 632 10.58 1.70

Total 166,322,765.62 165,611,657.15 164,851,723.98 (759,933.17) 632 100.00 1.62

Commercial Paper 2.98

Corporate Bonds 42.47

Government Agencies 43.96

Government Bonds 10.58

Portfolio diversification (%)
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SECURITIES HELD

As of November 30, 2016

ARAPAHOE COUNTY TREASURER, CO

Amortized cost/

Accretion

(amortization)

Fair value/

Change in fair

value

Interest

received

Interest

earned

Unrealized

gain

(loss)

Coupon Maturity/

Call date

Historical cost/

Accrued interest

purchased

Cusip/

Description

Total

accrued

interest

%

Port

cost

Par value or

shares

Commercial Paper

4497W0SP4 0.000 05/23/2017 4,960,355.55 4,969,204.76

8,219.15

3,172.74 0.00 0.00 0.00

0.00 5,309.53CP ING US FUNDING LLC 0%

23/05/2017

2.984,972,377.505,000,000.00

Total Commercial Paper 4,960,355.55 4,969,204.76 4,972,377.50 3,172.74 0.00 0.00

0.00 5,309.53

2.980.00

8,219.15

5,000,000.00

Corporate Bonds

90327QCW7 2.250 12/13/2016 4,053,621.00 3,901,938.91

(4,485.00)

(885.91) 0.00 7,312.50 14,625.00

0.00 (4,474.39)USAA CAPITAL CORP 2.25%

13/12/2016

2.443,901,053.003,900,000.00

89233P5S1 2.050 01/12/2017 5,160,900.00 5,006,357.29

(7,380.00)

(639.79) 0.00 8,256.95 39,291.67

0.00 (4,692.29)TOYOTA MOTOR CREDIT CORP

2.05% 12/01/2017

3.105,005,717.505,000,000.00

90331HMH3 1.375 09/11/2017 5,034,000.00 5,010,207.26

1,535.00

(1,092.26) 0.00 5,538.20 15,086.81

08/11/2017 0.00 (1,089.75)US BANK NA CINCINNATI

1.375% 11/09/2017 (CALLABLE

11/08/17)

3.035,009,115.005,000,000.00

166764AL4 1.345 11/15/2017 5,036,200.00 5,012,743.88

(3,165.00)

(8,153.88) 33,625.00 5,417.36 2,802.08

0.00 (1,108.16)CHEVRON CORP 1.345%

15/11/2017

3.035,004,590.005,000,000.00

94988J5A1 1.650 01/22/2018 5,022,300.00 5,013,511.18

(12,360.00)

(8,871.18) 0.00 6,645.83 29,333.33

0.00 (983.82)WELLS FARGO BANK NA 1.65%

22/01/2018

3.025,004,640.005,000,000.00

90331HMQ3 1.350 01/26/2018 5,007,140.00 5,002,807.41

(7,755.00)

(4,502.41) 0.00 5,437.50 23,250.00

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

1.35% 26/01/2018 (CALLABLE

26/12/17)

3.014,998,305.005,000,000.00

459200HK0 1.250 02/08/2018 5,008,850.00 5,003,873.01

(12,360.00)

(9,083.01) 0.00 5,034.72 19,444.44

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

3.014,994,790.005,000,000.00
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SECURITIES HELD

As of November 30, 2016

ARAPAHOE COUNTY TREASURER, CO
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Corporate Bonds

084670BH0 1.550 02/09/2018 6,564,935.00 6,526,379.84

(14,046.50)

(10,812.34) 0.00 8,115.97 31,064.58

0.00 (1,844.75)BERKSHIRE HATHAWAY INC

1.55% 09/02/2018

3.956,515,567.506,500,000.00

89236TCU7 1.700 02/19/2019 5,061,550.00 5,049,178.45

(38,665.00)

(62,708.45) 0.00 6,847.22 23,847.22

0.00 (1,846.50)TOYOTA MOTOR CREDIT CORP

1.7% 19/02/2019

3.044,986,470.005,000,000.00

037833BQ2 1.700 02/22/2019 5,054,600.00 5,040,620.78

(31,835.00)

(28,020.78) 0.00 6,847.22 22,902.78

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

3.045,012,600.005,000,000.00

037833AQ3 2.100 05/06/2019 5,134,200.00 5,109,154.32

(46,570.00)

(58,414.32) 52,500.00 8,458.33 7,000.00

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

3.095,050,740.005,000,000.00

94988J5D5 1.750 05/24/2019 5,031,249.99 5,026,134.23

(35,095.00)

(41,759.23) 41,805.56 7,048.61 1,458.33

0.00 (876.99)WELLS FARGO BANK NA 1.75%

24/05/2019

3.024,984,375.005,000,000.00

594918BN3 1.100 08/08/2019 5,004,399.99 5,003,925.52

(38,025.00)

(72,915.52) 0.00 4,430.55 17,111.11

0.00 (121.66)MICROSOFT CORP 1.1%

08/08/2019

3.014,931,010.005,000,000.00

48125LRG9 1.650 09/23/2019 4,468,429.40 4,468,140.12

(43,012.24)

(41,955.84) 0.00 5,928.09 13,695.92

08/23/2019 0.00 (241.07)JP MORGAN CHASE BANK NA

1.65% 23/09/2019

2.694,426,184.284,460,000.00

Total Corporate Bonds 70,642,375.38 70,174,972.20 69,825,157.28 (349,814.92) 127,930.56 91,319.05

0.00 (23,010.95)

42.47260,913.27

(293,218.74)

69,860,000.00

Government Agencies

313371PV2 1.625 12/09/2016 10,220,650.00 10,002,235.71

(10,700.00)

694.29 0.00 13,090.28 77,187.50

0.00 (7,452.36)FEDERAL HOME LOAN BANK

1.625% 09/12/2016

6.1510,002,930.0010,000,000.00

3136G0C66 0.950 09/19/2017 5,014,850.00 5,000,000.00

(5,850.00)

3,250.00 0.00 3,826.39 9,368.06

0.00 0.00FANNIE MAE 0.95% 19/09/2017

CALLABLE

3.025,003,250.005,000,000.00
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SECURITIES HELD

As of November 30, 2016

ARAPAHOE COUNTY TREASURER, CO
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Accretion

(amortization)
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Government Agencies

3135G0RT2 0.875 12/20/2017 4,967,800.00 4,993,055.62

(11,505.00)

2,664.38 0.00 3,524.30 19,444.44

0.00 548.24FANNIE MAE 0.875%

20/12/2017

2.994,995,720.005,000,000.00

3133ECJX3 1.040 03/26/2018 2,371,682.70 2,370,000.00

(8,034.30)

(11,470.80) 0.00 1,985.54 4,381.87

0.00 0.00FEDERAL FARM CREDIT BANK

1.04% 26/03/2018 (CALLABLE

12/12/16)

1.432,358,529.202,370,000.00

3130A57L7 1.050 09/07/2018 4,986,950.00 4,993,095.64

(22,650.00)

(8,345.64) 0.00 4,229.17 12,104.17

0.00 325.17FEDERAL HOME LOAN BANK

1.05% 07/09/2018

3.004,984,750.005,000,000.00

3134G8TN9 1.150 12/28/2018 4,996,250.00 4,997,180.90

(9,450.00)

(6,480.90) 0.00 4,631.95 24,277.78

12/28/2016 0.00 113.06FREDDIE MAC 1.15%

28/12/2018 (CALLABLE

28/12/16)

3.004,990,700.005,000,000.00

3136G3AU9 1.250 05/24/2019 5,000,000.00 5,000,000.00

(45,650.00)

(50,950.00) 31,250.00 5,034.73 1,041.67

02/24/2017 0.00 0.00FANNIE MAE 1.25% 24/05/2019

(CALLABLE 24/02/17) #0000

3.014,949,050.005,000,000.00

313379EE5 1.625 06/14/2019 5,042,600.00 5,026,469.34

(42,215.00)

6,400.66 0.00 6,545.14 37,465.28

0.00 (868.80)FEDERAL HOME LOAN BANK

1.625% 14/06/2019

3.035,032,870.005,000,000.00

3135G0L76 1.075 07/11/2019 5,000,000.00 5,000,000.00

(35,000.00)

(59,850.00) 0.00 4,329.86 20,753.47

01/11/2017 0.00 0.00FANNIE MAE 1.075%

11/07/2019 (CALLABLE

11/01/17)

3.014,940,150.005,000,000.00

3133EF5V5 1.350 08/02/2019 4,995,650.00 4,996,438.55

(47,250.00)

(59,538.55) 0.00 5,437.50 22,125.00

0.00 111.06FEDERAL FARM CREDIT BANK

1.35% 02/08/2019 (CALLABLE

12/12/16)

3.004,936,900.005,000,000.00

3137EADM8 1.250 10/02/2019 5,003,766.05 5,003,167.82

(52,095.00)

(29,657.82) 0.00 5,034.72 10,069.44

0.00 (92.99)FREDDIE MAC 1.25%

02/10/2019

3.014,973,510.005,000,000.00
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SECURITIES HELD

As of November 30, 2016

ARAPAHOE COUNTY TREASURER, CO

Amortized cost/

Accretion

(amortization)

Fair value/

Change in fair

value

Interest

received

Interest

earned

Unrealized

gain
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Call date
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%

Port

cost

Par value or

shares

Government Agencies

3136G0T68 1.330 10/24/2019 5,022,750.00 5,018,850.00

(51,850.00)

(42,550.00) 0.00 5,356.94 6,650.00

0.00 (541.67)FANNIE MAE 1.33% 24/10/2019

CALLABLE

3.024,976,300.005,000,000.00

3133EGBK0 1.300 11/25/2019 5,493,125.00 5,494,176.02

(58,080.00)

(70,956.02) 35,750.00 5,759.73 993.06

0.00 162.53FEDERAL FARM CREDIT BANK

1.3% 25/11/2019 (CALLABLE

12/12/16)

3.305,423,220.005,500,000.00

3133EGPP4 1.360 08/03/2020 5,000,249.99 5,000,229.68

(92,300.00)

(113,429.68) 0.00 5,477.78 22,100.00

08/03/2017 0.00 (5.21)FEDERAL FARM CREDIT BANK

1.36% 03/08/2020 (CALLABLE

03/08/17)

3.014,886,800.005,000,000.00

Total Government Agencies 73,116,323.74 72,894,899.28 72,454,679.20 (440,220.08) 67,000.00 74,264.03

0.00 (7,700.97)

43.96267,961.74

(492,629.30)

72,870,000.00

Government Bonds

912828TG5 0.500 07/31/2017 2,458,984.38 2,492,466.52

(1,660.00)

3,528.48 0.00 1,019.02 4,144.02

0.00 930.06USA TREASURY 0.5%

31/07/2017

1.482,495,995.002,500,000.00

912828G79 1.000 12/15/2017 4,999,414.06 4,999,781.06

(9,175.00)

5,103.94 0.00 4,098.36 22,950.82

0.00 17.28USA TREASURY 1% 15/12/2017

3.015,004,885.005,000,000.00

912828RP7 1.750 10/31/2018 5,119,921.88 5,064,722.68

(25,585.00)

(4,762.68) 0.00 7,251.38 7,251.38

0.00 (2,773.83)USA TREASURY 1.75%

31/10/2018

3.085,059,960.005,000,000.00

912828D80 1.625 08/31/2019 5,025,390.63 5,015,610.65

(50,000.00)

23,059.35 0.00 6,733.42 20,424.72

0.00 (466.45)USA TREASURY 1.625%

31/08/2019

3.025,038,670.005,000,000.00
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SECURITIES HELD

As of November 30, 2016

ARAPAHOE COUNTY TREASURER, CO

Amortized cost/

Accretion

(amortization)

Fair value/

Change in fair

value

Interest

received

Interest

earned

Unrealized

gain

(loss)

Coupon Maturity/

Call date

Historical cost/

Accrued interest

purchased

Cusip/

Description

Total

accrued

interest

%

Port

cost

Par value or

shares

Government Bonds

Total Government Bonds 17,603,710.95 17,572,580.91 17,599,510.00 26,929.09 0.00 19,102.18

0.00 (2,292.94)

10.5854,770.94

(86,420.00)

17,500,000.00

Grand total 166,322,765.62 165,611,657.15

(864,048.89)

(759,933.17) 194,930.56 184,685.26165,230,000.00

0.00 (27,695.33)

100.00583,645.95164,851,723.98
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