
COLORADO STATE TREASURY FY21

Portfolio Detail--Public School Permanent Fund

12/31/2020

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 
8,250,320 
2.670
AAA
1,415
11/15/2024

161571GK4
CHASE ISSUANCE TRUST
10,000,000 
10,049,800 
2.770
N/R
804
3 /15/2023

Asset Total
18,000,000
18,300,120

Asset Type Total
18,000,000
18,300,120

BANK NOTES 2X

94988J5N3
WELLS FARGO BANK NA
5,000,000 
5,003,250 
2.600
AA2
15
1 /15/2021

Asset Total
5,000,000
5,003,250

CORPORATE NOTES & MTN'S

00206RDJ8
AT&T INC
5,000,000 
5,980,750 
4.500
BAA2
9,930
3 /9 /2048

00287YAS8
ABBVIE INC
7,500,000 
9,811,650 
4.700
BAA2
8,900
5 /14/2045

00724FAC5
ADOBE SYSTEMS INC
10,000,000 
11,010,400 
3.250
A2
1,493
2 /1 /2025

015271AV1
ALEXANDRIA REAL ESTATE E
5,000,000 
4,992,000 
1.875
BAA1
4,415
2 /1 /2033

023135AP1
AMAZON.COM INC
5,000,000 
6,860,550 
4.800
A2
5,087
12/5 /2034

025816BS7
AMERICAN EXPRESS CO
5,000,000 
5,317,800 
3.400
A3
788
2 /27/2023

031162BN9
AMGEN INC
5,000,000 
5,180,400 
3.625
BAA1
500
5 /15/2022

031162CR9
AMGEN INC
1,000,000 
1,100,810 
3.150
BAA1
6,991
2 /21/2040

031162CS7
AMGEN INC
1,000,000 
1,117,280 
3.375
BAA1
10,644
2 /21/2050

037833AK6
APPLE INC
4,000,000 
4,195,840 
2.400
AA1
853
5 /3 /2023

037833CG3
APPLE INC
3,000,000 
3,227,280 
3.000
AA1
1,135
2 /9 /2024

037833CX6
APPLE INC
5,000,000 
5,600,950 
3.000
AA1
2,362
6 /20/2027

04685A2B6
ATHENE GLOBAL FUNDING
5,000,000 
5,177,350 
4.000
N/A
390
1 /25/2022

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

06406HBY4
BANK OF NEW YORK MELLON
5,000,000 
5,105,850 
3.550
A1
266
9 /23/2021

0778FPAA7
BELL CANADA
5,000,000 
6,675,850 
4.464
BAA1
9,953
4 /1 /2048

084664BQ3
BERKSHIRE HATHAWAY FIN
3,000,000 
3,003,360 
4.250
AA2
15
1 /15/2021

084670BF4
BERKSHIRE HATHAWAY INC
3,000,000 
3,101,940 
3.400
AA2
396
1 /31/2022

09247XAN1
BLACKROCK INC
5,000,000 
5,639,900 
3.200
AA3
2,265
3 /15/2027

09256BAL1
BLACKSTONE HOLDINGS FINA
5,000,000 
5,388,850 
2.500
N/A
3,297
1 /10/2030

10112RAS3
BOSTON PROPERTIES LP
10,000,000 
10,041,400 
4.125
BAA1
135
5 /15/2021

10373QBG4
BP CAP MARKETS AMERICA
1,000,000 
1,026,730 
3.000
A1
10,647
2 /24/2050

11133TAD5
BROADRIDGE FINANCIAL SOL
7,000,000 
7,667,660 
2.900
BAA1
3,257
12/1 /2029

126650DC1
CVS HEALTH CORP
10,000,000 
10,054,800 
3.350
BAA2
68
3 /9 /2021

166764AH3
CHEVRON CORP
2,000,000 
2,127,120 
3.191
AA2
905
6 /24/2023

189054AX7
CLOROX COMPANY
2,000,000 
2,064,000 
1.800
BAA1
3,422
5 /15/2030

191216AZ3
COCA-COLA CO/THE
5,000,000 
5,252,600 
2.500
A1
821
4 /1 /2023

191216BZ2
COCA-COLA CO/THE
8,000,000 
8,681,040 
2.250
A1
2,070
9 /1 /2026

25389JAR7
DIGITAL REALTY TRUST LP
5,000,000 
5,746,900 
3.700
BAA2
2,418
8 /15/2027

25389JAU0
DIGITAL REALTY TRUST LP
5,000,000 
5,732,450 
3.600
BAA2
3,104
7 /1 /2029

26078JAD2
DOWDUPONT INC
10,000,000 
12,319,300 
4.725
BAA1
2,876
11/15/2028

29379VBX0
ENTERPRISE PRODUCTS OPER
1,500,000 
1,625,730 
2.800
BAA1
3,318
1 /31/2030

30161MAS2
EXELON GENERATION CO LLC
7,000,000 
7,632,870 
3.250
BAA2
1,613
6 /1 /2025

30231GAF9
EXXON MOBIL CORPORATION
10,000,000 
10,796,700 
2.709
AA1
1,526
3 /6 /2025

369604BG7
GENERAL ELECTRIC CO
5,000,000 
5,432,150 
3.375
BAA1
1,166
3 /11/2024

377373AJ4
GLAXOSMITHKLINE CAPITAL
4,000,000 
4,136,120 
2.875
A2
517
6 /1 /2022

459200HU8
IBM CORP
2,000,000 
2,196,420 
3.625
A2
1,138
2 /12/2024

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

46625HJX9
JPMORGAN CHASE&CO
10,000,000 
11,056,700 
3.625
A2
1,229
5 /13/2024

501044DP3
KROGER CO
2,000,000 
2,101,640 
2.200
BAA1
3,408
5 /1 /2030

539830BH1
LOCKHEED MARTIN CORP
5,000,000 
5,679,500 
3.550
A3
1,841
1 /15/2026

58013MFC3
MCDONALD'S CORP
5,000,000 
6,496,700 
4.450
BAA1
9,556
3 /1 /2047

594918AT1
MICROSOFT CORP
3,000,000 
3,135,480 
2.375
AAA
851
5 /1 /2023

594918AW4
MICROSOFT CORP
5,000,000 
5,460,850 
3.625
AAA
1,079
12/15/2023

61744YAP3
MORGAN STANLEY
10,000,000 
11,592,900 
3.772
A2
2,946
1 /24/2029

65339KBG4
NEXTERA ENERGY CAPITAL
5,000,000 
5,404,950 
3.150
BAA1
1,187
4 /1 /2024

665772CQ0
NORTHERN STATES PWR-MINN
5,000,000 
6,160,850 
3.600
AA3
9,754
9 /15/2047

665859AM6
NORTHERN TRUST CORP
1,500,000 
1,529,535 
3.375
A2
235
8 /23/2021

66989HAE8
NOVARTIS CAPITAL CORP
1,000,000 
1,036,900 
2.400
A1
629
9 /21/2022

66989HAN8
NOVARTIS CAPITAL CORP
5,000,000 
5,618,050 
3.100
A1
2,328
5 /17/2027

695114CT3
PACIFICORP
8,000,000 
10,285,920 
4.125
A1
10,242
1 /15/2049

713448CC0
PEPSICO INC
5,000,000 
6,109,250 
3.600
A1
7,895
8 /13/2042

713448EZ7
PEPSICO INC
5,000,000 
5,131,700 
1.625
A1
3,408
5 /1 /2030

715638DP4
REPUBLIC OF PERU
2,000,000 
2,016,000 
1.862
N/A
4,353
12/1 /2032

74340XBM2
PROLOGIS LP
4,000,000 
4,286,320 
2.250
A3
3,392
4 /15/2030

74432QCJ2
PRUDENTIAL FINANCIAL INC
7,000,000 
7,667,590 
3.000
A3
7,009
3 /10/2040

775109BN0
ROGERS COMMUNICATIONS IN
5,000,000 
6,474,000 
4.350
BAA1
10,348
5 /1 /2049

822582BE1
SHELL INTERNATIONAL FIN
5,000,000 
6,255,300 
4.125
AA2
5,244
5 /11/2035

882508BJ2
TEXAS INSTRUMENTS INC
2,000,000 
2,074,160 
1.750
A1
3,411
5 /4 /2030

89233P5F9
TOYOTA MOTOR CREDIT CORP
3,000,000 
3,064,290 
3.400
A1
258
9 /15/2021

911312BM7
UNITED PARCEL SERVICE
5,000,000 
5,725,300 
3.050
A2
2,510
11/15/2027

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

91159HHX1
US BANCORP
5,000,000 
5,329,950 
2.400
A1
1,307
7 /30/2024

91324PCY6
UNITEDHEALTH GROUP INC
5,000,000 
5,709,500 
3.375
A3
2,296
4 /15/2027

92343VCQ5
VERIZON COMMUNICATIONS
5,000,000 
6,239,650 
4.400
BAA1
5,053
11/1 /2034

92343VEA8
VERIZON COMMUNICATIONS
5,000,000 
6,309,050 
4.500
BAA1
4,605
8 /10/2033

92343VFU3
VERIZON COMMUNICATIONS
5,000,000 
5,038,000 
2.875
BAA1
10,916
11/20/2050

92826CAD4
VISA INC
5,000,000 
5,609,250 
3.150
AA3
1,809
12/14/2025

931142DH3
WAL-MART STORES INC
5,000,000 
5,238,100 
2.550
AA2
831
4 /11/2023

94106BAA9
WASTE CONNECTIONS INC
5,000,000 
5,381,800 
2.600
BAA2
3,319
2 /1 /2030

95040QAC8
WELLTOWER INC
5,000,000 
5,821,750 
4.250
BAA1
1,917
4 /1 /2026

95040QAD6
WELLTOWER INC
5,000,000 
5,844,350 
4.250
BAA1
2,662
4 /15/2028

98459LAB9
YALE UNIVERSITY
5,000,000 
5,132,150 
1.482
AAA
3,392
4 /15/2030

Asset Total
345,500,000
387,040,235

Asset Type Total
350,500,000
392,043,485

FED HOME LOAN BANK

3130A4CH3
FED HOME LN BK
10,000,000 
10,827,000 
2.375
AAA
1,534
3 /14/2025

Asset Total
10,000,000
10,827,000

FED HOME LOAN MORTGAGE CORP

3137EADB2
FED HOME LN MTG CORP
6,000,000 
6,138,720 
2.375
AAA
378
1 /13/2022

3137FXQW1
FHLMC MULTIFAMILY STRUCTURED P
5,000,000 
5,155,550 
1.860
N/A
5,411
10/25/2035

Asset Total
11,000,000
11,294,270

PRE-PAYMENT LINKED NOTE

3134G3KS8
FED HOME LN MTG CORP
236,861 
240,855 
2.060
WR
380
1 /15/2022

Asset Total
236,861
240,855

TENNESSE VALLEY AUTHORITY

880591EL2
TENN VALLEY AUTH
3,000,000 
3,012,840 
3.875
AAA
46
2 /15/2021

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

880591EP3
TENN VALLEY AUTH
5,000,000 
6,236,900 
3.500
AAA
8,019
12/15/2042

Asset Total
8,000,000
9,249,740

Asset Type Total
29,236,861
31,611,865

TAXABLE MUNICIPAL BONDS

913366KB5
UNIV OF CALIFORNIA CA RGTS MED
5,000,000 
5,306,450 
3.006
AA3
10,727
5 /15/2050

Asset Total
5,000,000
5,306,450

Asset Type Total
5,000,000
5,306,450

FHLMC PC

31283GJE8
FED HOME LN MTG CORP POOL #G00261
2,142 
2,152 
8.500
N/A
1,309
8 /1 /2024

3128F4LD1
FED HOME LN MTG CORP POOL #D64824
14,111 
14,648 
7.000
N/A
1,735
10/1 /2025

3128FBVU6
FED HOME LN MTG CORP POOL #D70627
10,438 
11,698 
6.500
N/A
1,917
4 /1 /2026

31292GMF0
FED HOME LN MTG CORP POOL #C00358
5,386 
5,849 
8.500
N/A
1,309
8 /1 /2024

31292GMH6
FED HOME LN MTG CORP POOL #C00360
4,512 
4,855 
8.000
N/A
1,340
9 /1 /2024

31298QVK1
FED HOME LN MTG CORP POOL #C54218
2,762 
3,095 
6.500
N/A
3,834
7 /1 /2031

3132AC2W9
FED HOME LN MTG CORP POOL #ZT0789
7,699,973 
8,295,489 
4.000
N/A
10,136
10/1 /2048

31334WD81
FED HOME LN MTG CORP POOL #QA0127
8,045,463 
8,561,741 
3.500
N/A
10,379
6 /1 /2049

31335GHQ1
FED HOME LN MTG CORP POOL #C80239
3,049 
3,309 
8.500
N/A
1,401
11/1 /2024

3133KGLL0
FED HOME LN MTG CORP POOL #RA1231
7,315,262 
7,800,776 
3.000
N/A
10,440
8 /1 /2049

Asset Total
23,103,098
24,703,613

FHLMC PC GOLD

31296W5X1
FED HOME LN MTG CORP POOL #A20862
89,212 
103,781 
5.000
N/A
4,839
4 /1 /2034

31296WKH9
FED HOME LN MTG CORP POOL #A20296
148,679 
172,955 
5.000
N/A
4,839
4 /1 /2034

31335H4Q3
FED HOME LN MTG CORP POOL #C90831
55,089 
60,838 
5.000
N/A
1,217
5 /1 /2024

Asset Total
292,980
337,575

FNMA PC

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

31380HBM8
FED NATL MTG ASSN POOL #440244
7,745 
8,677 
6.500
N/A
2,801
9 /1 /2028

31384CXK5
FED NATL MTG ASSN POOL #520082
37,522 
38,776 
7.500
N/A
3,257
12/1 /2029

31402CYK2
FED NATL MTG ASSN POOL #725314
222,100 
256,683 
5.000
N/A
4,839
4 /1 /2034

3140FXKG6
FED NATL MTG ASSN POOL #BF0294
7,303,590 
7,944,407 
3.500
N/A
10,075
8 /1 /2048

3140H6J91
FED NATL MTG ASSN POOL #BJ4787
10,050,350 
10,689,955 
3.500
N/A
9,893
2 /1 /2048

3140JXTD0
FED NATL MTG ASSN POOL #BO3247
9,064,694 
9,840,632 
3.000
N/A
10,532
11/1 /2049

3140QB4R6
FED NATL MTG ASSN POOL #CA4431
6,404,576 
6,765,473 
3.500
N/A
10,501
10/1 /2049

3140QCHG4
FED NATL MTG ASSN POOL #CA4730
8,655,347 
9,200,893 
2.500
N/A
10,532
11/1 /2049

3140X4V94
FED NATL MTG ASSN POOL #FM1539
11,194,833 
12,146,729 
4.500
N/A
10,471
9 /1 /2049

3140X5FC2
FED NATL MTG ASSN POOL #FM1962
3,909,172 
4,133,441 
3.500
N/A
10,532
11/1 /2049

3140X5FK4
FED NATL MTG ASSN POOL #FM1969
7,706,258 
8,096,811 
3.000
N/A
10,532
11/1 /2049

31418DFF4
FED NATL MTG ASSN POOL #MA3765
5,760,884 
6,078,135 
2.500
N/A
10,471
9 /1 /2049

Asset Total
70,317,070
75,200,614

GOV NATL MORTGAGE ASSOCIATION

36206PVT4
GOVT NATL MTG ASSN POOL #417426
17,008 
18,670 
7.500
N/A
1,961
5 /15/2026

36211EKS6
GOVT NATL MTG ASSN POOL #510705
2,137 
2,146 
7.500
N/A
3,241
11/15/2029

Asset Total
19,145
20,816

Asset Type Total
93,732,293
100,262,617

CMO PLAN AMORT CLASS

38376PG20
GOVT NATL MTG ASSN
1,341,306 
1,362,284 
4.500
N/A
6,406
7 /16/2038

38377NGB4
GOVT NATL MTG ASSN
7,293,964 
7,554,723 
4.000
N/A
6,867
10/20/2039

38378TTN0
GOVT NATL MTG ASSN
2,500,000 
2,647,475 
3.500
N/A
7,933
9 /20/2042

38378U6J1
GOVT NATL MTG ASSN
4,456,508 
4,518,142 
2.500
N/A
6,164
11/16/2037

38379GAP2
GOVT NATL MTG ASSN
3,520,403 
3,710,434 
3.000
N/A
8,572
6 /20/2044

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

Asset Total
19,112,181
19,793,058

CMO PLANNED

3137BRVB8
FED HOME LN MTG CORP
8,354,875 
9,050,836 
3.000
N/A
9,146
1 /15/2046

38380UDY6
GOVT NATL MTG ASSN
3,375,064 
3,580,099 
3.000
N/A
6,288
3 /20/2038

Asset Total
11,729,939
12,630,935

CMO SEQUENTIAL PAY

3136AK6D0
FED NATL MTG ASSN
4,657,225 
4,737,516 
3.000
N/A
7,085
5 /25/2040

3137BCVX3
FED HOME LN MTG CORP
4,350,771 
4,723,806 
3.500
N/A
4,549
6 /15/2033

3137BDSA5
FED HOME LN MTG CORP
9,284,000 
9,850,974 
3.000
N/A
5,218
4 /15/2035

3137FRSW2
FED HOME LN MTG CORP
10,000,000 
10,742,700 
3.000
N/A
10,648
2 /25/2050

31392VFF4
FED HOME LN MTG CORP
134,494 
137,676 
5.500
N/A
623
9 /15/2022

31392WG95
FED HOME LN MTG CORP
101,388 
104,494 
5.500
N/A
653
10/15/2022

38375DCG1
GOVT NATL MTG ASSN
377,659 
391,523 
5.500
N/A
927
7 /16/2023

Asset Total
28,905,537
30,688,689

Asset Type Total
59,747,657
63,112,683

U.S. TREASURY NOTES & BONDS

912810QZ4
US TREASURY BOND
15,000,000 
19,674,000 
3.125
AAA
8,081
2 /15/2043

912810RH3
US TREASURY BOND
10,000,000 
13,188,700 
3.125
AAA
8,628
8 /15/2044

912810RJ9
US TREASURY BOND
10,000,000 
12,942,200 
3.000
AAA
8,720
11/15/2044

912810RY6
US TREASURY BOND
6,000,000 
7,522,260 
2.750
AAA
9,723
8 /15/2047

9128283U2
US TREASURY NOTE
15,000,000 
15,698,400 
2.375
AAA
761
1 /31/2023

9128286G0
US TREASURY NOTE
15,000,000 
16,034,250 
2.375
AAA
1,155
2 /29/2024

912828K74
US TREASURY NOTE
15,000,000 
16,156,650 
2.000
AAA
1,688
8 /15/2025

912828PX2
US TREASURY NOTE
25,000,000 
25,099,000 
3.625
AAA
46
2 /15/2021

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

912828X88
US TREASURY NOTE
17,500,000 
19,520,025 
2.375
AAA
365
5 /15/2027

Asset Total
128,500,000
145,835,485

Asset Type Total
128,500,000
145,835,485

MISC. GOV'T GUARANTEE

742651DM1
PRIVATE EXPORT FUNDING
3,000,000 
3,107,250 
2.800
AAA
500
5 /15/2022

742651DP4
PRIVATE EXPORT FUNDING
4,000,000 
4,269,720 
2.450
AAA
1,292
7 /15/2024

742651DT6
PRIVATE EXPORT FUNDING
3,500,000 
3,827,075 
3.550
AAA
1,110
1 /15/2024

Asset Total
10,500,000
11,204,045

Asset Type Total
10,500,000
11,204,045

WORLD BANK IBRD

459058GE7
INTL BK RECON&DEVELOP
10,000,000 
11,148,500 
2.500
AAA
2,517
11/22/2027

Asset Total
10,000,000
11,148,500

Asset Type Total
10,000,000
11,148,500

FHMS

3137B36J2
FED HOME LN MTG CORP
10,000,000 
10,575,100 
3.320
N/A
786
2 /25/2023

3137BLMZ8
FHLMC MULTIFAMILY STRUCTURED P
5,741,000 
6,332,955 
3.010
N/A
1,698
8 /25/2025

3137FGZT5
FED HOME LN MTG CORP
10,000,000 
11,992,200 
3.926
N/A
2,733
6 /25/2028

3137FJXQ7
FHLMC MULTIFAMILY STRUCTURED P
10,000,000 
11,218,500 
3.750
N/A
1,698
8 /25/2025

3137FNAE0
FHLMC MULTIFAMILY STRUCTURED P
7,129,000 
8,055,271 
2.785
N/A
3,098
6 /25/2029

Asset Total
42,870,000
48,174,025

Asset Type Total
42,870,000
48,174,025

Grand Total
748,086,812
826,999,274

NOTE:  This report represents bond portion only; $391.2 million in investments with a market

 value of $451.6 million managed externally are excluded.
