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3/31/2020

Government

Sub-total
Agencies

Sub-total
Municipals
Corporates
Mortgages

Sub-total
Asset Backed Securities

Repurchase Agreements

Sub-total

Money Market Securities

Sub-total

Derivatives

Sub-total

TOTALS

PORTFOLIO SUMMARY

POOLS
MARKET MARKET DURATION PERCENT
TYPE VALUE YIELD (%) (Years) of TOTAL

Bills 307,618,436.14 0.07 0.12 6.5%
Treasury Notes 1,411,481,262.28 0.14 1.02 29.9%
Sovereign 0.00 0.00 0.00 0.0%
1,719,099,698.42 0.12 0.86 36.5%
Notes 508,222,049.99 0.36 0.49 10.8%
Discounts 824,759,823.75 0.09 0.13 17.5%
1,332,981,873.74 0.19 0.27 28.3%
0.00 0.00 0.00 0.0%
91,481,924.45 1.34 1.37 1.9%
Pools 53,820,575.61 2.23 0.64 1.1%
CMO's 146,653,096.08 0.44 0.36 3.1%
200,473,671.69 0.92 0.43 4.3%
207,841,969.11 1.93 1.48 4.4%
Overnight 200,000,055.56 0.01 0.00 4.2%
<30 days 36,048,171.14 1.64 0.01 0.8%
<60 days 0.00 0.00 0.00 0.0%
<90 days 0.00 0.00 0.00 0.0%
<1 year 0.00 0.00 0.00 0.0%
Flex Repos 0.00 0.00 0.00 0.0%
236,048,226.70 0.26 0.00 5.0%
Commercial Paper 74,916,444.50 1.11 0.06 1.6%
Money Mkt Fund 800,000,000.00 0.33 0.00 17.0%
Certificates of Deposit 50,094,208.34 1.58 0.02 1.1%
925,010,652.84 0.46 0.01 19.6%
Swaps 0.00 0.00 0.00 0.0%
OTC Options 0.00 0.00 0.00 0.0%
0.00 0.00 0.00 0.0%
4,712,938,016.95 0.35 0.50 100.0%
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3/31/2020

Government

Sub-total
Agencies

Sub-total
Municipals
Corporates
Mortgages

Sub-total
Asset Backed Securities

Repurchase Agreements

Sub-total

Money Market Securities

Sub-total

Derivatives

Sub-total

TOTALS

PORTFOLIO SUMMARY
INTERMEDIATE TERM POOL

MARKET MARKET DURATION PERCENT

TYPE VALUE YIELD (%) (Years) of TOTAL

Bills 0.00 0.00 0.00 0.0%
Treasury Notes 1,411,481,262.28 0.14 1.02 52.6%
Sovereign 0.00 0.00 0.00 0.0%
1,411,481,262.28 0.14 1.02 52.6%

Notes 255,762,883.32 0.73 0.74 9.5%
Discounts 99,948,500.00 0.12 0.42 3.7%
355,711,383.32 0.56 0.65 13.2%

0.00 0.00 0.00 0.0%

91,481,924.45 1.34 1.37 3.4%

Pools 53,820,575.61 2.23 0.64 2.0%
CMO's 146,653,096.08 0.44 0.36 5.5%
200,473,671.69 0.92 0.43 7.5%

207,841,969.11 1.93 1.48 7.7%

Overnight 168,339,608.64 0.01 0.00 6.3%
<30 days 0.00 0.00 0.00 0.0%
<60 days 0.00 0.00 0.00 0.0%
<90 days 0.00 0.00 0.00 0.0%
<1 year 0.00 0.00 0.00 0.0%
Flex Repos 0.00 0.00 0.00 0.0%
168,339,608.64 0.01 0.00 6.3%

Commercial Paper 25,000,000.00 0.73 0.00 0.9%
Money Mkt Fund 200,000,000.00 0.33 0.00 7.4%
Certificates of Deposit 25,047,104.17 1.58 0.02 0.9%
250,047,104.17 0.49 0.00 9.3%

Swaps 0.00 0.00 0.00 0.0%
OTC Options 0.00 0.00 0.00 0.0%
0.00 0.00 0.00 0.0%

2,685,376,923.66 0.46 0.82 100.0%
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3/31/2020

Government

Sub-total
Agencies

Sub-total
Corporates
Municipals
Mortgages
ABS

Repurchase Agreements

Sub-total

Money Market Securities

Sub-total

TOTALS
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PORTFOLIO SUMMARY
LIMITED TERM POOL

MARKET MARKET DURATION PERCENT

TYPE VALUE YIELD (%) (Years) of TOTAL

Bills 149,982,657.00 0.04 0.01 8.8%
Treasury Notes 0.00 0.00 0.00 0.0%
Supranational 0.00 0.00 0.00 0.0%
Sovereign 0.00 0.00 0.00 0.0%
149,982,657.00 0.04 0.01 8.8%

Notes 0.00 0.00 0.00 0.0%
Discounts 724,811,323.75 0.08 0.09 42.7%
724,811,323.75 0.08 0.09 42.7%

0.00 0.00 0.00 0.0%

0.00 0.00 0.00 0.0%

0.00 0.00 0.00 0.0%

0.00 0.00 0.00 0.0%

Overnight 285,097,738.57 0.01 0.00 16.8%
<30 days 36,048,171.14 1.64 0.01 2.1%
<60 days 0.00 0.00 0.00 0.0%
<90 days 0.00 0.00 0.00 0.0%
<1 year 0.00 0.00 0.00 0.0%
Flex Repos 0.00 0.00 0.00 0.0%
321,145,909.71 0.19 0.00 18.9%

Commercial Paper 49,916,444.50 1.31 0.09 2.9%
Money Mkt Fund 425,000,000.00 0.34 0.00 25.1%
Certificates of Deposit 25,047,104.17 1.58 0.02 1.5%
499,963,548.67 0.49 0.01 29.5%

1,695,903,439.13 0.22 0.04 100.0%



3/31/2020

Government

Sub-total
Agencies

Sub-total
Corporates
Municipals
Mortgages
ABS

Repurchase Agreements

Sub-total

Money Market Securities

Sub-total

TOTALS
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PORTFOLIO SUMMARY
SHORT TERM POOL

MARKET MARKET DURATION PERCENT
TYPE VALUE YIELD (%) (Years) of TOTAL
Bills 0.00 0.00 0.00 0.0%
Treasury Notes 0.00 0.00 0.00 0.0%
Supranational 0.00 0.00 0.00 0.0%
Sovereign 0.00 0.00 0.00 0.0%
0.00 0.00 0.00 0.0%
Notes 0.00 0.00 0.00 0.0%
Discounts 0.00 0.00 0.00 0.0%
0.00 0.00 0.00 0.0%
0.00 0.00 0.00 0.0%
0.00 0.00 0.00 0.0%
CMOs 0.00 0.00 0.00 0.0%
0.00 0.00 0.00 0.0%
Overnight -255,857,151.79 0.01 0.00 316.4%
<30 days 0.00 0.00 0.00 0.0%
< 60 days 0.00 0.00 0.00 0.0%
<90 days 0.00 0.00 0.00 0.0%
<1 year 0.00 0.00 0.00 0.0%
Flex Repos 0.00 0.00 0.00 0.0%
-255,857,151.79 0.01 0.00 316.4%
Commercial Paper 0.00 0.00 0.00 0.0%
Money Mkt Fund 175,000,000.00 0.33 0.00 -216.4%
Certificates of Deposit 0.00 0.00 0.00 0.0%
175,000,000.00 1.58 0.08  -216.4%
-80,857,151.79 0.69 0.00 100.0%



3/31/2020

Treasuries

Sub-total
Agencies

Sub-total
Municipals
Mortgages

Sub-total

Asset Backed Securities

Repurchase Agreements

Sub-total

Money Market Securities

Sub-total

TOTALS

PORTFOLIO SUMMARY

TRAN POOL
MARKET MARKET DURATION PERCENT
TYPE VALUE YIELD (%) (Years) of TOTAL
Bills 157,635,779.14 0.10 0.22 38.2%
Treasury Notes 0.00 0.00 0.00 0.0%
157,635,779.14 0.10 0.22 38.2%
Notes 252,459,166.67 -0.02 0.24 61.2%
Discounts 0.00 0.00 0.00 0.0%
252,459,166.67 -0.02 0.24 61.2%
0.00 0.00 0.00 0.0%
Pools 0.00 0.00 0.00 0.0%
CMO's 0.00 0.00 0.00 0.0%
0.00 0.00 0.00 0.0%
0.00 0.00 0.00 0.0%
Overnight 2,419,860.14 0.01 0.00 0.6%
<30 days 0.00 0.00 0.00 0.0%
<60 days 0.00 0.00 0.00 0.0%
<90 days 0.00 0.00 0.00 0.0%
<1 year 0.00 0.00 0.00 0.0%
<2 years 0.00 0.00 0.00 0.0%
> 2 years 0.00 0.00 0.00 0.0%
Flex Repos 0.00 0.00 0.00 0.0%
2,419,860.14 0.01 0.00 0.6%
Commercial Paper 0.00 0.00 0.00 0.0%
Money Mkt Fund 0.00 0.00 0.00 0.0%
Certificates of Deposit 0.00 0.00 0.00 0.0%
0.00 0.00 0.00 0.0%
412,514,805.95 0.03 0.23 100.0%
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INVESTABLE BALANCES
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INTERMEDIATE
INVESTABLE BALANCES
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LIMITED POOL

INVESTABLE BALANCES
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SHORT TERM POOL
INVESTABLE BALANCES
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TRAN POOL

INVESTABLE BALANCES
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LIMITS
Corporates 25%
Mortgages 25%
Asset Backs 20%
Money Mkt. 35%

Term Repo

0.8%

Overnight Repo

4.2%

Distribution of Investments for March

T-Bills
6.5%

Money Mkt.
19.6%

Discounts
17.5%

Mortgages
4.3%

Agy Notes
10.8%

Asset Back
4.4%

Corporates
1.9%

T-Notes
29.9%



PERFORMANCE RESULTS JULY 1995 THROUGH MARCH 2020

Intermediate Pool Benchmark A* Benchmark B**
Period Return Period Return Period Return
1 Month 0.556% 1.054% 0.851%
3 Month 1.359% 2.345% 1.507%
6 Month 1.870% 2.871% 2.080%
FYTD 2.432% 3.529% 2.649%
1 Year 3.451% 4.991% 3.558%
3 Year 2.314% 2.648% 2.223%
5 Year 1.667% 1.786% 1.514%
10 Year 1.282% 1.425% 0.929%
Since Inception 3.283% 3.429% 2.856%

*Benchmark A consists of 70% Government 1-3 year, 15% Mortgage 0-3 and 15% money market.
**Benchmark B consists of 85% U.S. Treasury 1-Year Note Index and 15% Fed Funds Rate Index.
Returns less than a year are unannualized.

PERFORMANCE RESULTS JULY 2011 THROUGH MARCH 2020

Limited Pool Benchmark A* Benchmark B**
Period Return Period Return Period Return
1 Month 0.078% 0.113% 0.065%
3 Month 0.328% 0.382% 0.326%
6 Month 0.742% 0.839% 0.751%
FYTD 1.305% 1.401% 1.321%
1 Year 1.905% 2.006% 1.936%
3 Year 1.687% 1.736% 1.753%
5 Year 1.142% 1.167% 1.185%
Since Inception 0.704% 0.695% 0.723%

*Benchmark A is S&P Local Government Investment Pool
**Benchmark B is Fed Funds Rate Index
Returns less than a year are unannualized.

PERFORMANCE RESULTS JULY 2019 THROUGH MARCH 2020

TRAN Pool
Period Return
1 Month 0.153%
3 Month 0.469%
6 Month 0.951%
FYTD 1.272%
Since Inception 1.272%

Returns less than a year are unannualized.
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