
RECAP OF SECURITIES HELD

As of December 31, 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 4,974,691.27 4,976,720.00 2,028.73 144 3.26 0.39

Corporate Bonds 66,588,754.38 66,254,799.45 65,874,567.88 (380,231.57) 563 43.79 1.51

Government Agencies 62,895,673.74 62,892,414.98 62,438,421.10 (453,993.88) 822 41.37 2.01

Government Bonds 17,603,710.95 17,570,211.55 17,590,625.00 20,413.45 602 11.58 1.62

Total 152,048,494.62 151,692,117.25 150,880,333.98 (811,783.27) 661 100.00 1.69

Commercial Paper 3.26

Corporate Bonds 43.79

Government Agencies 41.37

Government Bonds 11.58

Portfolio diversification (%)
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SECURITIES HELD

As of December 31, 2016

ARAPAHOE COUNTY TREASURER, CO

Amortized cost/

Accretion

(amortization)
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Change in fair

value
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gain
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Coupon Maturity/

Call date

Historical cost/

Accrued interest

purchased

Cusip/
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accrued

interest

%

Port

cost

Par value or

shares

Commercial Paper

4497W0SP4 0.000 05/23/2017 4,960,355.55 4,974,691.27

4,342.50

2,028.73 0.00 0.00 0.00

0.00 5,486.51CP ING US FUNDING LLC 0%

23/05/2017

3.264,976,720.005,000,000.00

Total Commercial Paper 4,960,355.55 4,974,691.27 4,976,720.00 2,028.73 0.00 0.00

0.00 5,486.51

3.260.00

4,342.50

5,000,000.00

Corporate Bonds

89233P5S1 2.050 01/12/2017 5,160,900.00 5,001,967.73

(4,775.00)

(1,025.23) 0.00 8,826.39 48,118.06

0.00 (4,389.56)TOYOTA MOTOR CREDIT CORP

2.05% 12/01/2017

3.395,000,942.505,000,000.00

90331HMH3 1.375 09/11/2017 5,034,000.00 5,009,117.52

(5,135.00)

(5,137.52) 0.00 5,920.13 21,006.94

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

1.375% 11/09/2017 (CALLABLE

11/08/17)

3.315,003,980.005,000,000.00

166764AL4 1.345 11/15/2017 5,036,200.00 5,011,635.71

1,370.00

(5,675.71) 0.00 5,790.98 8,593.06

0.00 (1,108.17)CHEVRON CORP 1.345%

15/11/2017

3.315,005,960.005,000,000.00

94988J5A1 1.650 01/22/2018 5,022,300.00 5,012,527.35

(4,775.00)

(12,662.35) 0.00 7,104.17 36,437.50

0.00 (983.83)WELLS FARGO BANK NA 1.65%

22/01/2018

3.304,999,865.005,000,000.00

90331HMQ3 1.350 01/26/2018 5,007,140.00 5,002,604.95

(7,025.00)

(11,324.95) 0.00 5,812.50 29,062.50

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

1.35% 26/01/2018 (CALLABLE

26/12/17)

3.294,991,280.005,000,000.00

459200HK0 1.250 02/08/2018 5,008,850.00 5,003,601.53

(685.00)

(9,496.53) 0.00 5,381.95 24,826.39

0.00 (271.48)IBM CORP 1.25% 08/02/2018

3.294,994,105.005,000,000.00

084670BH0 1.550 02/09/2018 6,564,935.00 6,524,535.10

(2,463.50)

(11,431.10) 0.00 8,675.70 39,740.28

0.00 (1,844.74)BERKSHIRE HATHAWAY INC

1.55% 09/02/2018

4.326,513,104.006,500,000.00
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SECURITIES HELD

As of December 31, 2016

ARAPAHOE COUNTY TREASURER, CO
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Corporate Bonds

89236TCU7 1.700 02/19/2019 5,061,550.00 5,047,331.95

(2,270.00)

(63,131.95) 0.00 7,319.45 31,166.67

0.00 (1,846.50)TOYOTA MOTOR CREDIT CORP

1.7% 19/02/2019

3.334,984,200.005,000,000.00

037833BQ2 1.700 02/22/2019 5,054,600.00 5,039,101.30

(3,130.00)

(29,631.30) 0.00 7,319.44 30,222.22

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

3.325,009,470.005,000,000.00

037833AQ3 2.100 05/06/2019 5,134,200.00 5,105,416.16

(3,305.00)

(57,981.16) 0.00 9,041.67 16,041.67

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

3.385,047,435.005,000,000.00

94988J5D5 1.750 05/24/2019 5,031,249.99 5,025,257.24

(8,550.00)

(49,432.24) 0.00 7,534.73 8,993.06

0.00 (876.99)WELLS FARGO BANK NA 1.75%

24/05/2019

3.314,975,825.005,000,000.00

594918BN3 1.100 08/08/2019 5,004,399.99 5,003,803.86

1,755.00

(71,038.86) 0.00 4,736.11 21,847.22

0.00 (121.66)MICROSOFT CORP 1.1%

08/08/2019

3.294,932,765.005,000,000.00

48125LRG9 1.650 09/23/2019 4,468,429.40 4,467,899.05

(10,547.90)

(52,262.67) 0.00 6,336.91 20,032.83

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

1.65% 23/09/2019

2.944,415,636.384,460,000.00

Total Corporate Bonds 66,588,754.38 66,254,799.45 65,874,567.88 (380,231.57) 0.00 89,800.13

0.00 (18,233.84)

43.79336,088.40

(49,536.40)

65,960,000.00

Government Agencies

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

2,100.00

5,350.00 0.00 4,090.27 13,458.33

0.00 0.00FANNIE MAE 0.95% 19/09/2017

CALLABLE

3.305,005,350.005,000,000.00

3135G0RT2 0.875 12/20/2017 4,967,800.00 4,993,603.86

1,510.00

3,626.14 21,875.00 3,767.37 1,336.81

0.00 548.24FANNIE MAE 0.875%

20/12/2017

3.274,997,230.005,000,000.00

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

(308.10)

(11,778.90) 0.00 2,122.46 6,504.33

0.00 0.00FEDERAL FARM CREDIT BANK

1.04% 26/03/2018 (CALLABLE

12/01/17)

1.562,358,221.102,370,000.00
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SECURITIES HELD

As of December 31, 2016

ARAPAHOE COUNTY TREASURER, CO
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Government Agencies

3130A57L7 1.050 09/07/2018 4,986,950.00 4,993,420.81

(2,300.00)

(10,970.81) 0.00 4,520.83 16,625.00

0.00 325.17FEDERAL HOME LOAN BANK

1.05% 07/09/2018

3.284,982,450.005,000,000.00

3134G8TN9 1.150 12/28/2018 4,996,250.00 4,997,293.97

(2,950.00)

(9,543.97) 28,750.00 4,951.39 479.17

0.00 113.07FREDDIE MAC 1.15%

28/12/2018 CALLABLE

3.294,987,750.005,000,000.00

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

(1,650.00)

(52,600.00) 0.00 5,381.94 6,423.61

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

(CALLABLE 24/02/17) #0000

3.294,947,400.005,000,000.00

313379EE5 1.625 06/14/2019 5,042,600.00 5,025,600.54

(8,615.00)

(1,345.54) 40,625.00 6,996.53 3,836.81

0.00 (868.80)FEDERAL HOME LOAN BANK

1.625% 14/06/2019

3.325,024,255.005,000,000.00

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

13,300.00

(46,550.00) 0.00 4,628.47 25,381.94

01/11/2017 0.00 0.00FANNIE MAE 1.075%

11/07/2019 (CALLABLE

11/04/17)

3.294,953,450.005,000,000.00

3133EF5V5 1.350 08/02/2019 4,995,650.00 4,996,549.62

(5,550.00)

(65,199.62) 0.00 5,812.50 27,937.50

0.00 111.07FEDERAL FARM CREDIT BANK

1.35% 02/08/2019 (CALLABLE

12/01/17)

3.294,931,350.005,000,000.00

3137EADM8 1.250 10/02/2019 5,003,766.05 5,003,074.83

(2,755.00)

(32,319.83) 0.00 5,381.95 15,451.39

0.00 (92.99)FREDDIE MAC 1.25%

02/10/2019

3.294,970,755.005,000,000.00

3136G0T68 1.330 10/24/2019 5,022,750.00 5,018,308.33

(4,250.00)

(46,258.33) 0.00 5,726.39 12,376.39

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

CALLABLE

3.304,972,050.005,000,000.00

3133EGBK0 1.300 11/25/2019 5,493,125.00 5,494,338.55

(5,610.00)

(76,728.55) 0.00 6,156.94 7,150.00

0.00 162.53FEDERAL FARM CREDIT BANK

1.3% 25/11/2019 (CALLABLE

12/01/17)

3.615,417,610.005,500,000.00
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SECURITIES HELD

As of December 31, 2016

ARAPAHOE COUNTY TREASURER, CO

Amortized cost/
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(amortization)
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Government Agencies

3133EGPP4 1.360 08/03/2020 5,000,249.99 5,000,224.47

3,750.00

(109,674.47) 0.00 5,855.56 27,955.56

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

1.36% 03/08/2020 (CALLABLE

03/08/17)

3.294,890,550.005,000,000.00

Total Government Agencies 62,895,673.74 62,892,414.98 62,438,421.10 (453,993.88) 91,250.00 65,392.60

0.00 (248.59)

41.37164,916.84

(13,328.10)

62,870,000.00

Government Bonds

912828TG5 0.500 07/31/2017 2,458,984.38 2,493,427.58

1,465.00

4,032.42 0.00 1,052.99 5,197.01

0.00 961.06USA TREASURY 0.5%

31/07/2017

1.622,497,460.002,500,000.00

912828G79 1.000 12/15/2017 4,999,414.06 4,999,798.93

390.00

5,476.07 25,000.00 4,246.98 2,197.80

0.00 17.87USA TREASURY 1% 15/12/2017

3.295,005,275.005,000,000.00

912828RP7 1.750 10/31/2018 5,119,921.88 5,061,856.39

(6,640.00)

(8,536.39) 0.00 7,493.10 14,744.48

0.00 (2,866.29)USA TREASURY 1.75%

31/10/2018

3.375,053,320.005,000,000.00

912828D80 1.625 08/31/2019 5,025,390.63 5,015,128.65

(4,100.00)

19,441.35 0.00 6,957.88 27,382.60

0.00 (482.00)USA TREASURY 1.625%

31/08/2019

3.315,034,570.005,000,000.00

Total Government Bonds 17,603,710.95 17,570,211.55 17,590,625.00 20,413.45 25,000.00 19,750.95

0.00 (2,369.36)

11.5849,521.89

(8,885.00)

17,500,000.00

Grand total 152,048,494.62 151,692,117.25

(67,407.00)

(811,783.27) 116,250.00 174,943.68151,330,000.00

0.00 (15,365.28)

100.00550,527.13150,880,333.98
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