
COLORADO STATE TREASURY FY21

Portfolio Detail--Public School Permanent Fund

6/30/2021

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

ABS SOFT BULLET 12X

02587AAN4
AMERICAN EXPRESS CREDIT ACCOUN
8,000,000 
8,158,880 
2.670
AAA
1,234
11/15/2024

Asset Total
8,000,000
8,158,880

Asset Type Total
8,000,000
8,158,880

CORPORATE NOTES & MTN'S

00206RDJ8
AT&T INC
5,000,000 
5,896,750 
4.500
BAA2
9,749
3 /9 /2048

00206RGQ9
AT&T INC
5,000,000 
5,779,150 
4.300
BAA2
3,152
2 /15/2030

00287YAS8
ABBVIE INC
7,500,000 
9,339,375 
4.700
BAA2
8,719
5 /14/2045

00724FAC5
ADOBE SYSTEMS INC
10,000,000 
10,831,700 
3.250
A2
1,312
2 /1 /2025

015271AW9
ALEXANDRIA REAL ESTATE E
3,000,000 
2,922,390 
2.000
BAA1
3,975
5 /18/2032

023135AP1
AMAZON.COM INC
5,000,000 
6,448,850 
4.800
A1
4,906
12/5 /2034

025816BS7
AMERICAN EXPRESS CO
5,000,000 
5,234,750 
3.400
A3
607
2 /27/2023

031162BN9
AMGEN INC
5,000,000 
5,090,400 
3.625
BAA1
319
5 /15/2022

031162CR9
AMGEN INC
1,000,000 
1,042,000 
3.150
BAA1
6,810
2 /21/2040

031162CS7
AMGEN INC
1,000,000 
1,055,790 
3.375
BAA1
10,463
2 /21/2050

037833AK6
APPLE INC
4,000,000 
4,151,520 
2.400
AA1
672
5 /3 /2023

037833CG3
APPLE INC
3,000,000 
3,183,420 
3.000
AA1
954
2 /9 /2024

037833CX6
APPLE INC
5,000,000 
5,497,350 
3.000
AA1
2,181
6 /20/2027

04685A2B6
ATHENE GLOBAL FUNDING
5,000,000 
5,103,900 
4.000
N/A
209
1 /25/2022

06406HBY4
BANK OF NEW YORK MELLON
5,000,000 
5,023,950 
3.550
A1
85
9 /23/2021

0778FPAA7
BELL CANADA
5,000,000 
6,210,250 
4.464
BAA1
9,772
4 /1 /2048

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

084670BF4
BERKSHIRE HATHAWAY INC
3,000,000 
3,054,780 
3.400
AA2
215
1 /31/2022

09247XAN1
BLACKROCK INC
5,000,000 
5,543,450 
3.200
AA3
2,084
3 /15/2027

09256BAL1
BLACKSTONE HOLDINGS FINA
5,000,000 
5,198,550 
2.500
N/A
3,116
1 /10/2030

10373QBG4
BP CAP MARKETS AMERICA
1,000,000 
966,010 
3.000
A2
10,466
2 /24/2050

11133TAD5
BROADRIDGE FINANCIAL SOL
7,000,000 
7,401,520 
2.900
BAA1
3,076
12/1 /2029

166764AH3
CHEVRON CORP
2,000,000 
2,099,840 
3.191
AA2
724
6 /24/2023

25389JAR7
DIGITAL REALTY TRUST LP
5,000,000 
5,596,450 
3.700
BAA2
2,237
8 /15/2027

25389JAU0
DIGITAL REALTY TRUST LP
5,000,000 
5,554,550 
3.600
BAA2
2,923
7 /1 /2029

26078JAD2
DOWDUPONT INC
10,000,000 
11,922,500 
4.725
BAA1
2,695
11/15/2028

26441CBL8
DUKE ENERGY CORP
5,000,000 
5,059,600 
2.550
BAA2
3,637
6 /15/2031

278642AX1
EBAY INC
2,000,000 
2,006,780 
1.400
BAA1
1,775
5 /10/2026

29379VBX0
ENTERPRISE PRODUCTS OPER
1,500,000 
1,584,630 
2.800
BAA1
3,137
1 /31/2030

30161MAS2
EXELON GENERATION CO LLC
7,000,000 
7,547,610 
3.250
BAA2
1,432
6 /1 /2025

30231GAF9
EXXON MOBIL CORPORATION
10,000,000 
10,632,000 
2.709
AA2
1,345
3 /6 /2025

369604BG7
GENERAL ELECTRIC CO
5,000,000 
5,358,850 
3.375
BAA1
985
3 /11/2024

377373AJ4
GLAXOSMITHKLINE CAPITAL
4,000,000 
4,088,920 
2.875
A2
336
6 /1 /2022

459200HU8
IBM CORP
2,000,000 
2,154,740 
3.625
A2
957
2 /12/2024

46625HJX9
JPMORGAN CHASE&CO
10,000,000 
10,842,500 
3.625
A2
1,048
5 /13/2024

501044DP3
KROGER CO
2,000,000 
2,011,440 
2.200
BAA1
3,227
5 /1 /2030

539830BH1
LOCKHEED MARTIN CORP
5,000,000 
5,525,150 
3.550
A3
1,660
1 /15/2026

58013MFC3
MCDONALD'S CORP
5,000,000 
6,121,350 
4.450
BAA1
9,375
3 /1 /2047

594918AT1
MICROSOFT CORP
3,000,000 
3,100,290 
2.375
AAA
670
5 /1 /2023

594918AW4
MICROSOFT CORP
5,000,000 
5,367,950 
3.625
AAA
898
12/15/2023

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

61744YAP3
MORGAN STANLEY
10,000,000 
11,223,300 
3.772
A1
2,765
1 /24/2029

65339KBG4
NEXTERA ENERGY CAPITAL
5,000,000 
5,314,200 
3.150
BAA1
1,006
4 /1 /2024

665772CQ0
NORTHERN STATES PWR-MINN
5,000,000 
5,658,200 
3.600
AA3
9,573
9 /15/2047

665859AM6
NORTHERN TRUST CORP
1,500,000 
1,506,675 
3.375
A2
54
8 /23/2021

66989HAE8
NOVARTIS CAPITAL CORP
1,000,000 
1,025,360 
2.400
A1
448
9 /21/2022

66989HAN8
NOVARTIS CAPITAL CORP
5,000,000 
5,467,200 
3.100
A1
2,147
5 /17/2027

695114CT3
PACIFICORP
8,000,000 
9,566,960 
4.125
A1
10,061
1 /15/2049

713448CC0
PEPSICO INC
5,000,000 
5,786,250 
3.600
A1
7,714
8 /13/2042

74340XBM2
PROLOGIS LP
4,000,000 
4,085,600 
2.250
A3
3,211
4 /15/2030

74432QCJ2
PRUDENTIAL FINANCIAL INC
7,000,000 
7,149,870 
3.000
A3
6,828
3 /10/2040

775109BN0
ROGERS COMMUNICATIONS IN
5,000,000 
5,885,000 
4.350
BAA1
10,167
5 /1 /2049

822582BE1
SHELL INTERNATIONAL FIN
5,000,000 
5,946,800 
4.125
AA2
5,063
5 /11/2035

882508BJ2
TEXAS INSTRUMENTS INC
2,000,000 
1,989,960 
1.750
A1
3,230
5 /4 /2030

89233P5F9
TOYOTA MOTOR CREDIT CORP
3,000,000 
3,019,440 
3.400
A1
77
9 /15/2021

911312BM7
UNITED PARCEL SERVICE
5,000,000 
5,548,350 
3.050
A2
2,329
11/15/2027

91159HHX1
US BANCORP
5,000,000 
5,259,700 
2.400
A2
1,126
7 /30/2024

91324PCY6
UNITEDHEALTH GROUP INC
5,000,000 
5,547,400 
3.375
A3
2,115
4 /15/2027

91324PDU3
UNITEDHEALTH GROUP INC
4,000,000 
4,579,280 
3.700
A3
10,273
8 /15/2049

92343VCQ5
VERIZON COMMUNICATIONS
5,000,000 
5,956,050 
4.400
BAA1
4,872
11/1 /2034

92343VEA8
VERIZON COMMUNICATIONS
5,000,000 
5,974,850 
4.500
BAA1
4,424
8 /10/2033

92343VFU3
VERIZON COMMUNICATIONS
5,000,000 
4,749,600 
2.875
BAA1
10,735
11/20/2050

92826CAD4
VISA INC
5,000,000 
5,469,950 
3.150
AA3
1,628
12/14/2025

931142DH3
WAL-MART STORES INC
5,000,000 
5,184,650 
2.550
AA2
650
4 /11/2023

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

94106BAA9
WASTE CONNECTIONS INC
5,000,000 
5,166,150 
2.600
BAA2
3,138
2 /1 /2030

95040QAC8
WELLTOWER INC
5,000,000 
5,639,100 
4.250
BAA1
1,736
4 /1 /2026

95040QAD6
WELLTOWER INC
5,000,000 
5,731,600 
4.250
BAA1
2,481
4 /15/2028

Asset Total
309,500,000
339,982,500

Asset Type Total
309,500,000
339,982,500

FED HOME LOAN BANK

3130A4CH3
FED HOME LN BK
10,000,000 
10,630,900 
2.375
AAA
1,353
3 /14/2025

Asset Total
10,000,000
10,630,900

FED HOME LOAN MORTGAGE CORP

3137EADB2
FED HOME LN MTG CORP
6,000,000 
6,073,440 
2.375
AAA
197
1 /13/2022

Asset Total
6,000,000
6,073,440

FED NATL MORTGAGE ASSOCIATION

3136BH6R5
FED NATL MTG ASSN
5,000,000 
4,989,845 
1.500
10,982
7 /25/2051

Asset Total
5,000,000
4,989,845

PRE-PAYMENT LINKED NOTE

3134G3KS8
FED HOME LN MTG CORP
208,842 
210,839 
2.060
WR
199
1 /15/2022

Asset Total
208,842
210,839

Asset Type Total
21,208,842
21,905,024

TAXABLE MUNICIPAL BONDS

29157TAD8
EMORY UNIVERSITY
5,000,000 
5,106,850 
2.143
AA2
3,350
9 /1 /2030

913366KB5
UNIV OF CALIFORNIA CA RGTS MED
5,000,000 
5,145,650 
3.006
AA3
10,546
5 /15/2050

Asset Total
10,000,000
10,252,500

Asset Type Total
10,000,000
10,252,500

FHLMC PC

31283GJE8
FED HOME LN MTG CORP POOL #G00261
1,857 
1,866 
8.500
N/A
1,128
8 /1 /2024

3128F4LD1
FED HOME LN MTG CORP POOL #D64824
12,889 
13,346 
7.000
N/A
1,554
10/1 /2025

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

3128FBVU6
FED HOME LN MTG CORP POOL #D70627
7,402 
8,292 
6.500
N/A
1,736
4 /1 /2026

31292GMF0
FED HOME LN MTG CORP POOL #C00358
3,861 
4,145 
8.500
N/A
1,128
8 /1 /2024

31292GMH6
FED HOME LN MTG CORP POOL #C00360
3,280 
3,499 
8.000
N/A
1,159
9 /1 /2024

31298QVK1
FED HOME LN MTG CORP POOL #C54218
2,529 
2,833 
6.500
N/A
3,653
7 /1 /2031

3132AC2W9
FED HOME LN MTG CORP POOL #ZT0789
5,194,989 
5,583,782 
4.000
N/A
9,955
10/1 /2048

31334WD81
FED HOME LN MTG CORP POOL #QA0127
5,869,186 
6,229,731 
3.500
N/A
10,198
6 /1 /2049

31335GHQ1
FED HOME LN MTG CORP POOL #C80239
2,606 
2,805 
8.500
N/A
1,220
11/1 /2024

3133KGLL0
FED HOME LN MTG CORP POOL #RA1231
5,403,655 
5,677,025 
3.000
N/A
10,259
8 /1 /2049

3133KJMD1
FED HOME LN MTG CORP POOL #RA3056
7,652,021 
7,992,918 
3.000
N/A
10,593
7 /1 /2050

Asset Total
24,154,277
25,520,243

FHLMC PC GOLD

31296W5X1
FED HOME LN MTG CORP POOL #A20862
67,999 
77,145 
5.000
N/A
4,658
4 /1 /2034

31296WKH9
FED HOME LN MTG CORP POOL #A20296
119,030 
135,516 
5.000
N/A
4,658
4 /1 /2034

31335H4Q3
FED HOME LN MTG CORP POOL #C90831
41,727 
45,657 
5.000
N/A
1,036
5 /1 /2024

Asset Total
228,756
258,318

FNMA PC

31380HBM8
FED NATL MTG ASSN POOL #440244
7,014 
7,853 
6.500
N/A
2,620
9 /1 /2028

31384CXK5
FED NATL MTG ASSN POOL #520082
36,043 
37,210 
7.500
N/A
3,076
12/1 /2029

31402CYK2
FED NATL MTG ASSN POOL #725314
192,431 
219,181 
5.000
N/A
4,658
4 /1 /2034

3140FXKG6
FED NATL MTG ASSN POOL #BF0294
6,571,496 
7,125,079 
3.500
N/A
9,894
8 /1 /2048

3140H6J91
FED NATL MTG ASSN POOL #BJ4787
8,062,277 
8,520,375 
3.500
N/A
9,712
2 /1 /2048

3140JXTD0
FED NATL MTG ASSN POOL #BO3247
7,795,314 
8,362,813 
3.000
N/A
10,351
11/1 /2049

3140L0SJ7
FED NATL MTG ASSN POOL #BR2320
9,747,499 
9,863,591 
2.000
N/A
10,777
1 /1 /2051

3140QB4R6
FED NATL MTG ASSN POOL #CA4431
4,403,319 
4,635,065 
3.500
N/A
10,320
10/1 /2049

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

3140QCHG4
FED NATL MTG ASSN POOL #CA4730
7,015,442 
7,281,958 
2.500
N/A
10,351
11/1 /2049

3140QHGH2
FED NATL MTG ASSN POOL #CA9199
5,342,887 
5,531,331 
2.500
N/A
10,808
2 /1 /2051

3140QKGG7
FED NATL MTG ASSN POOL #CB0198
4,934,270 
5,254,553 
3.000
N/A
10,867
4 /1 /2051

3140X4V94
FED NATL MTG ASSN POOL #FM1539
7,502,016 
8,119,732 
4.500
N/A
10,290
9 /1 /2049

3140X5FC2
FED NATL MTG ASSN POOL #FM1962
2,866,892 
3,020,586 
3.500
N/A
10,351
11/1 /2049

3140X5FK4
FED NATL MTG ASSN POOL #FM1969
5,485,915 
5,733,330 
3.000
N/A
10,351
11/1 /2049

31418DFF4
FED NATL MTG ASSN POOL #MA3765
3,952,993 
4,092,415 
2.500
N/A
10,290
9 /1 /2049

Asset Total
73,915,807
77,805,073

GOV NATL MORTGAGE ASSOCIATION

36206PVT4
GOVT NATL MTG ASSN POOL #417426
15,519 
16,890 
7.500
N/A
1,780
5 /15/2026

36211EKS6
GOVT NATL MTG ASSN POOL #510705
2,051 
2,060 
7.500
N/A
3,060
11/15/2029

Asset Total
17,570
18,950

Asset Type Total
98,316,409
103,602,585

CMO PLAN AMORT CLASS

38376PG20
GOVT NATL MTG ASSN
256,318 
256,820 
4.500
N/A
6,225
7 /16/2038

38377NGB4
GOVT NATL MTG ASSN
4,103,467 
4,197,723 
4.000
N/A
6,686
10/20/2039

38378TTN0
GOVT NATL MTG ASSN
2,500,000 
2,612,200 
3.500
N/A
7,752
9 /20/2042

38378U6J1
GOVT NATL MTG ASSN
2,367,561 
2,389,461 
2.500
N/A
5,983
11/16/2037

38379GAP2
GOVT NATL MTG ASSN
2,625,545 
2,702,710 
3.000
N/A
8,391
6 /20/2044

Asset Total
11,852,891
12,158,915

CMO PLANNED

38380UDY6
GOVT NATL MTG ASSN
3,375,064 
3,558,296 
3.000
N/A
6,107
3 /20/2038

Asset Total
3,375,064
3,558,296

CMO SEQUENTIAL PAY

3136AK6D0
FED NATL MTG ASSN
1,959,633 
1,982,228 
3.000
N/A
6,904
5 /25/2040

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

3137BCVX3
FED HOME LN MTG CORP
4,350,771 
4,593,762 
3.500
N/A
4,368
6 /15/2033

3137BDSA5
FED HOME LN MTG CORP
9,284,000 
9,795,270 
3.000
N/A
5,037
4 /15/2035

3137FRSW2
FED HOME LN MTG CORP
10,000,000 
10,536,600 
3.000
N/A
10,467
2 /25/2050

31392VFF4
FED HOME LN MTG CORP
77,693 
78,999 
5.500
N/A
442
9 /15/2022

31392WG95
FED HOME LN MTG CORP
61,642 
63,025 
5.500
N/A
472
10/15/2022

38375DCG1
GOVT NATL MTG ASSN
254,362 
262,433 
5.500
N/A
746
7 /16/2023

Asset Total
25,988,101
27,312,316

Asset Type Total
41,216,056
43,029,527

U.S. TREASURY NOTES & BONDS

912810QZ4
US TREASURY BOND
15,000,000 
17,922,600 
3.125
AAA
7,900
2 /15/2043

912810RH3
US TREASURY BOND
10,000,000 
12,001,200 
3.125
AAA
8,447
8 /15/2044

912810RJ9
US TREASURY BOND
10,000,000 
11,772,700 
3.000
AAA
8,539
11/15/2044

912810RY6
US TREASURY BOND
6,000,000 
6,825,000 
2.750
AAA
9,542
8 /15/2047

9128283U2
US TREASURY NOTE
15,000,000 
15,518,550 
2.375
AAA
580
1 /31/2023

9128286G0
US TREASURY NOTE
15,000,000 
15,790,500 
2.375
AAA
974
2 /29/2024

912828K74
US TREASURY NOTE
15,000,000 
15,785,100 
2.000
AAA
1,507
8 /15/2025

912828X88
US TREASURY NOTE
17,500,000 
18,839,100 
2.375
AAA
184
5 /15/2027

Asset Total
103,500,000
114,454,750

Asset Type Total
103,500,000
114,454,750

MISC. GOV'T GUARANTEE

742651DM1
PRIVATE EXPORT FUNDING
3,000,000 
3,069,540 
2.800
AAA
319
5 /15/2022

742651DP4
PRIVATE EXPORT FUNDING
4,000,000 
4,218,320 
2.450
AAA
1,111
7 /15/2024

742651DT6
PRIVATE EXPORT FUNDING
3,500,000 
3,768,730 
3.550
AAA
929
1 /15/2024

Asset Total
10,500,000
11,056,590

Asset Type Total
10,500,000
11,056,590

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

SOVEREIGN NOTES

168863DN5
REPUBLIC OF CHILE
5,000,000 
5,110,000 
2.550
A1
3,863
1 /27/2032

698299BK9
REPUBLIC OF PANAMA
5,000,000 
5,243,800 
3.160
BAA2
3,129
1 /23/2030

Asset Total
10,000,000
10,353,800

WORLD BANK IBRD

459058GE7
INTL BK RECON&DEVELOP
10,000,000 
10,822,200 
2.500
AAA
2,336
11/22/2027

Asset Total
10,000,000
10,822,200

Asset Type Total
20,000,000
21,176,000

FHMS

3137B36J2
FED HOME LN MTG CORP
10,000,000 
10,433,500 
3.320
N/A
605
2 /25/2023

3137BLMZ8
FHLMC MULTIFAMILY STRUCTURED P
5,741,000 
6,196,606 
3.010
N/A
1,517
8 /25/2025

3137FGZT5
FED HOME LN MTG CORP
10,000,000 
11,633,600 
3.926
N/A
2,552
6 /25/2028

3137FJXQ7
FHLMC MULTIFAMILY STRUCTURED P
10,000,000 
11,003,200 
3.750
N/A
1,517
8 /25/2025

3137FNAE0
FHLMC MULTIFAMILY STRUCTURED P
7,129,000 
7,800,267 
2.785
N/A
2,917
6 /25/2029

Asset Total
42,870,000
47,067,172

Asset Type Total
42,870,000
47,067,172

Grand Total
665,111,308
720,685,528

NOTE:  This report represents bond portion only; $462.6 million in investments with a market

 value of $560.1 million managed externally are excluded.
