
COLORADO STATE TREASURY FY21

Portfolio Detail--Unclaimed Property Tourism Promotion Trust Fund

9/30/2020

Asset Type
Cusip
Description
Par Value
Market Value
Stated Rate
Moody's
Days to Maturity
Maturity Date

ABS SOFT BULLET 12X

161571GK4
CHASE ISSUANCE TRUST
1,000,000 
1,011,750 
2.770
N/R
896
3 /15/2023

Asset Total
1,000,000
1,011,750

Asset Type Total
1,000,000
1,011,750

CORPORATE NOTES & MTN'S

031162CP3
AMGEN INC
3,000,000 
3,103,560 
2.650
BAA1
588
5 /11/2022

031162CR9
AMGEN INC
1,000,000 
1,063,850 
3.150
BAA1
7,083
2 /21/2040

031162CS7
AMGEN INC
1,000,000 
1,074,740 
3.375
BAA1
10,736
2 /21/2050

037833AR1
APPLE INC
1,000,000 
1,014,900 
2.850
AA1
218
5 /6 /2021

037833BZ2
APPLE INC
1,000,000 
1,089,730 
2.450
AA1
2,134
8 /4 /2026

084670BF4
BERKSHIRE HATHAWAY INC
1,000,000 
1,040,500 
3.400
AA2
488
1 /31/2022

09247XAH4
BLACKROCK INC
1,000,000 
1,025,790 
4.250
AA3
236
5 /24/2021

10373QBG4
BP CAP MARKETS AMERICA
1,000,000 
962,590 
3.000
A1
10,739
2 /24/2050

166764AH3
CHEVRON CORP
1,000,000 
1,068,650 
3.191
AA2
997
6 /24/2023

17275RAN2
CISCO SYSTEMS INC
2,000,000 
2,216,120 
3.625
A1
1,251
3 /4 /2024

19416QEG1
COLGATE-PALMOLIVE CO
2,000,000 
2,185,280 
3.250
AA3
1,262
3 /15/2024

22160KAL9
COSTCO WHOLESALE CORP
3,000,000 
3,238,470 
2.750
AA3
1,326
5 /18/2024

24422ERE1
JOHN DEERE CAPITAL CORP
3,000,000 
3,085,860 
3.900
A2
285
7 /12/2021

29379VBX0
ENTERPRISE PRODUCTS OPER
1,500,000 
1,596,690 
2.800
BAA1
3,410
1 /31/2030

30231GAF9
EXXON MOBIL CORPORATION
2,250,000 
2,431,823 
2.709
AA1
1,618
3 /6 /2025

369550AR9
GENERAL DYNAMICS CORP
3,000,000 
3,058,320 
3.875
A2
288
7 /15/2021

Asset Type
Cusip
Description
Par Value
Market Value
Stated Rate
Moody's
Days to Maturity
Maturity Date

377373AJ4
GLAXOSMITHKLINE CAPITAL
1,000,000 
1,038,260 
2.875
A2
609
6 /1 /2022

438516BA3
HONEYWELL INTERNATIONAL
1,000,000 
1,016,330 
4.250
A2
152
3 /1 /2021

440452AE0
HORMEL FOODS CORP
1,000,000 
1,010,690 
4.125
A1
197
4 /15/2021

459200HU8
IBM CORP
1,000,000 
1,101,190 
3.625
A2
1,230
2 /12/2024

46625HJX9
JPMORGAN CHASE&CO
3,000,000 
3,311,460 
3.625
A2
1,321
5 /13/2024

478160BH6
JOHNSON&JOHNSON
1,000,000 
1,096,880 
3.375
AAA
1,161
12/5 /2023

494368BH5
KIMBERLY-CLARK CORP
2,000,000 
2,057,380 
2.400
A2
517
3 /1 /2022

501044DC2
KROGER CO/THE
1,000,000 
1,126,700 
3.500
BAA1
1,950
2 /1 /2026

539830BP3
LOCKHEED MARTIN CORP
2,000,000 
2,081,800 
1.850
A3
3,545
6 /15/2030

548661DP9
LOWE'S COS INC
3,000,000 
3,345,210 
3.100
BAA1
2,406
5 /3 /2027

579780AH0
MCCORMICK&CO
2,000,000 
2,040,380 
3.900
BAA2
288
7 /15/2021

58933YBB0
MERCK&CO INC
3,000,000 
3,011,400 
2.450
A1
10,859
6 /24/2050

594918AL8
MICROSOFT CORP
1,000,000 
1,013,450 
4.000
AAA
131
2 /8 /2021

61746BEF9
MORGAN STANLEY
3,000,000 
3,399,780 
3.625
A2
2,303
1 /20/2027

654106AF0
NIKE INC
2,000,000 
2,178,200 
2.375
A1
2,223
11/1 /2026

665772CQ0
NORTHERN STATES PWR-MINN
2,000,000 
2,374,300 
3.600
AA3
9,846
9 /15/2047

66989HAE8
NOVARTIS CAPITAL CORP
1,000,000 
1,041,060 
2.400
A1
721
9 /21/2022

695114CT3
PACIFICORP
2,000,000 
2,497,420 
4.125
A1
10,334
1 /15/2049

713448CM8
PEPSICO INC
1,000,000 
1,096,470 
3.600
A1
1,248
3 /1 /2024

713448DP0
PEPSICO INC
4,000,000 
4,636,760 
3.450
A1
9,502
10/6 /2046

717081EY5
PFIZER INC
3,000,000 
3,091,740 
1.700
A1
3,527
5 /28/2030

74251VAS1
PRINCIPAL FINANCIAL GRP
2,000,000 
2,060,220 
2.125
BAA1
3,545
6 /15/2030

74340XBM2
PROLOGIS LP
1,000,000 
1,062,880 
2.250
A3
3,484
4 /15/2030

Asset Type
Cusip
Description
Par Value
Market Value
Stated Rate
Moody's
Days to Maturity
Maturity Date

74432QCJ2
PRUDENTIAL FINANCIAL INC
1,000,000 
1,072,580 
3.000
A3
7,101
3 /10/2040

857477AG8
STATE STREET CORP
1,000,000 
1,018,270 
4.375
A1
158
3 /7 /2021

872540AQ2
TJX COS INC
3,000,000 
3,193,590 
2.250
A2
2,176
9 /15/2026

87612EAZ9
TARGET CORP
2,000,000 
2,069,300 
2.900
A2
472
1 /15/2022

89233P5T9
TOYOTA MOTOR CREDIT CORP
2,000,000 
2,072,340 
3.300
A1
469
1 /12/2022

907818EY0
UNION PACIFIC CORP
2,000,000 
2,358,980 
3.950
BAA1
2,902
9 /10/2028

92343VEU4
VERIZON COMMUNICATIONS
1,000,000 
1,197,460 
4.016
BAA1
3,351
12/3 /2029

94974BEV8
WELLS FARGO&COMPANY
1,000,000 
1,021,240 
4.600
A2
183
4 /1 /2021

Asset Total
83,750,000
89,950,593

Asset Type Total
83,750,000
89,950,593

FED HOME LOAN BANK

3130A07B0
FED HOME LN BK
1,000,000 
1,244,330 
4.000
AAA
2,893
9 /1 /2028

313376FE0
FED HOME LN BK
1,000,000 
1,167,280 
3.300
AAA
2,253
12/1 /2026

Asset Total
2,000,000
2,411,610

TENNESSE VALLEY AUTHORITY

880591EU2
TENN VALLEY AUTH
5,000,000 
5,683,050 
2.875
AAA
2,315
2 /1 /2027

Asset Total
5,000,000
5,683,050

Asset Type Total
7,000,000
8,094,660

TAXABLE MUNICIPAL BONDS

913366KB5
UNIV OF CALIFORNIA CA RGTS MED
1,305,000 
1,410,327 
3.006
AA3
10,819
5 /15/2050

Asset Total
1,305,000
1,410,327

Asset Type Total
1,305,000
1,410,327

FNMA PC

3140Q7DP9
FED NATL MTG ASSN POOL #CA0109
2,575,797 
2,727,820 
3.500
N/A
9,801
8 /1 /2047

3140QCHG4
FED NATL MTG ASSN POOL #CA4730
4,663,244 
4,929,982 
2.500
N/A
10,624
11/1 /2049

Asset Type
Cusip
Description
Par Value
Market Value
Stated Rate
Moody's
Days to Maturity
Maturity Date

3140X44Q6
FED NATL MTG ASSN POOL #FM1730
4,741,447 
5,083,115 
3.000
N/A
10,593
10/1 /2049

31418DFF4
FED NATL MTG ASSN POOL #MA3765
3,634,420 
3,815,341 
2.500
N/A
10,563
9 /1 /2049

Asset Total
15,614,908
16,556,259

Asset Type Total
15,614,908
16,556,259

CMO PLAN AMORT CLASS

3136ANK48
FED NATL MTG ASSN
3,504,000 
3,834,252 
3.500
N/A
9,034
6 /25/2045

38377RXU4
GOVT NATL MTG ASSN
669,140 
670,645 
4.000
N/A
6,625
11/20/2038

Asset Total
4,173,140
4,504,897

CMO SEQUENTIAL PAY

3136AK6M0
FED NATL MTG ASSN
2,337,171 
2,458,447 
3.000
N/A
7,481
3 /25/2041

3137BDUD6
FED HOME LN MTG CORP
1,200,000 
1,264,104 
3.000
N/A
7,593
7 /15/2041

3137BGZZ5
FED HOME LN MTG CORP
2,503,895 
2,626,461 
3.000
N/A
7,777
1 /15/2042

Asset Total
6,041,066
6,349,011

Asset Type Total
10,214,206
10,853,909

U.S. TREASURY NOTES & BONDS

912810QA9
US TREASURY BOND
5,000,000 
7,027,950 
3.500
AAA
6,712
2 /15/2039

912810QU5
US TREASURY BOND
2,000,000 
2,713,980 
3.125
AAA
7,808
2 /15/2042

912810RU4
US TREASURY BOND
3,500,000 
4,636,415 
2.875
AAA
9,542
11/15/2046

912810SA7
US TREASURY BOND
1,000,000 
1,362,190 
3.000
AAA
9,999
2 /15/2048

Asset Total
11,500,000
15,740,535

Asset Type Total
11,500,000
15,740,535

MISC. GOV'T GUARANTEE

742651DP4
PRIVATE EXPORT FUNDING
1,000,000 
1,074,060 
2.450
AAA
1,384
7 /15/2024

742651DT6
PRIVATE EXPORT FUNDING
1,000,000 
1,084,660 
3.550
AAA
1,202
1 /15/2024

742651DW9
PRIVATE EXPORT FUNDING
1,000,000 
1,117,690 
3.250
AAA
1,719
6 /15/2025

Asset Total
3,000,000
3,276,410

Asset Type
Cusip
Description
Par Value
Market Value
Stated Rate
Moody's
Days to Maturity
Maturity Date

Asset Type Total
3,000,000
3,276,410

FHMS

3137BSP72
FHLMC MULTIFAMILY STRUCTURED P
5,000,000 
5,522,400 
2.653
N/A
2,155
8 /25/2026

3137FGZT5
FED HOME LN MTG CORP
4,000,000 
4,803,400 
3.926
N/A
2,825
6 /25/2028

3137FJXV6
FHLMC MULTIFAMILY STRUCTURED P
5,000,000 
6,116,800 
4.050
N/A
2,917
9 /25/2028

3137FKUP9
FHLMC MULTIFAMILY STRUCTURED P
2,540,000 
3,046,984 
3.771
N/A
3,008
12/25/2028

Asset Total
16,540,000
19,489,584

Asset Type Total
16,540,000
19,489,584

Grand Total
149,924,114
166,384,026
