CITY OF EDMOND, OK

é City of MONTHLY INVESTMENT REPORT
Pooled Investments
]
mond 3/31/2016

In accordance with the City of Edmond's investment policy, the City is required to have City Council approved investment policies, defining authorized investments
which are limited to those allowed by the Oklahoma State Statute 62. Monthly reports are to be presented to the City Council to disclose the book and market values
of the investments and to demonstrate compliance with the approved policy.

The City of Edmond is in compliance with the adopted policy and Oklahoma State Statute. All investments purchased meet the four basic tenets of the investment
policy — legality is first, followed by investment safety, liquidity, and yield.

Security Sector Face Amount/Shares Market Value Book Value % of Portfolio YTM @ Cost Days To Maturity
Cash 22,783,704.83 22,783,704.83 22,783,704.83 13.09 0.33 1

Certificate Of Deposit 45,960,412.67 45,960,412.67 45,960,412.67 26.41 0.79 356
US Agency 105,300,000.00 105,829,437.45 105,642,514.22 60.50 0.84 453

Total / Average 174,044,117.50 174,573,554.95 174,386,631.72 100.00 0.76 368




City of Edmond
mon d Distribution by Broker/Dealer - Market Value

Report Group: Pooled Investments

% City of_
]

Begin Date: 2/29/2016, End Date: 3/31/2016

Broker/Dealer Allocation
Market Value % of Portfolio Market Value % of Portfolio
Broker/Dealer 2/29/2016 2/29/2016 3/31/2016 3/31/2016
Bank of Oklahoma 27,270,643.33 15.74 21,494,841.87 12.31
Coastal Securities 6,963,051.20 4.02 8,018,656.00 459
Country Club Bank 6,725,466.00 3.88 6,722,647.95 3.85
Oppenheimer 16,992,950.00 9.81 20,998,519.00 12.03
Piper Jaffray 10,012,235.00 5.78 10,031,720.00 5.75
Raymond James 7,026,668.00 4.06 7,031,154.00 4.03
RCB Bank 10,293,539.43 5.94 10,296,061.82 5.90
Spirit Bank 22,700,000.00 13.10 22,700,000.00 13.00
UMB Bank 15,631,191.00 9.02 17,637,997.00 10.10
Vining Sparks 18,526,726.50 10.69 18,532,740.00 10.62
Wells Fargo 27,592,485.50 15.93 27,602,044.50 15.81
Other 3,509,111.90 2.03 3,507,172.81 2.01
Total / Average 173,244,067.86 100.00 174,573,554.95 100.00

Portfolio Holdings as of 2/29/2016

Portfolio Holdings as of 3/31/2016

® 15.749-Bank of Oklah...
4,02%-Coastal Securi

® 3.82%-Country ClubB.,,

® 5.81%-Oppenheimer

® 3.78%-PiperJaffray
4.06%-Raymond James

@® S5.94%-RCB Bank

©® 13.1%-SpiritBank

- 9.02%-UMB Bark

® 10.69%-Vining Sparks
15.93%-Wells Farge
2,0396-Other

Ye

@ 12.31%-Bank of Oklah...

# 4.59%-Coastal Secuti., :

® 3.85%-Country ClubB...

® 12.03%-Oppenheimer

® 5.75%-PiperJaffray
4.03%-Rayniond James

® 5.9%-RCB Bank

® 13%-SpiritBank

<+ 10,19%-UMB Bank

® 10.52%-Vining Sparks
15.819%-Wealls Fargo
2,019 -Cther




& City of. City of Edmond
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Camon d Distribution by Security Sector - Market Value

Report Group: Pooled Investments Begin Date: 2/29/2016, End Date: 3/31/2016

Security Sector Allocation

. Market Value % of Portfolio Market Value % of Portfolio

Security Sector 2/29/2016 2/29/2016 3/31/2016 3/34/2016
Cash 28,556,983.90 16.48 22,783,704.83 13.05

Certificate Of Deposit 41,958,419.76 24.22 45 960,412.67 26.33
US Agency 102,728,664.20 59.30 105,829,437.45 60.62

Total / Average 173,244,067.86 100.00 174,573,554.95 100.00

Portfolio Haldings as of 2/29/2016 Portfoho Holdings as of 3/31/2016

@ 16.48%-Cash
24.22%-Certificate Q..
® 59.3%-US Agency

@ 13.05%-Cash
® 26,339%-Certificate Q..
@ 60.62%-US Agency
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City of Edmond
Distribution by Security Type - Market Value

Report Group: Pooled Investments

<dmond

Begin Date: 2/29/2016, End Date: 3/31/2016

Security Type Allocation

] Market Value % of Portfolio Market Value % of Portfolio
Security Type 2/29/2016 2/29/2016 313112016 3/31/2016
Cash 28,556,983.90 16.48 22,783,704 .83 13.05

Certificate Of Deposit 35,950,000.00 20.75 39,950,000.00 22.88
Compound CD 6,008,419.76 3.47 6,010,412.67 3.44
FAMC Bond 5,142,811.00 2.97 5,141,558.00 2.95
FFCB Bond 14,879,959.00 8.59 14,883,968.00 8.53
FHLB Bond 48,560,805.70 28.03 47,115,221.50 26.99
FHLMC Bond 18,534,331.00 10.70 22,071,540.00 12.64
FNMA Bond 15,610,757.50 9.01 16,617,149.95 9.52
Total / Average 173,244,067.86 100.00 174,573,554.95 100.00

Portfolio Holdings as of 2/29/2016 Portfolio Holdings as of 3/31/2016

@ 15,483 -Cash

20,75%-Certificate O..
& 3.47%-Compound CD

2.979%-FAMC Bond
® 3.59%-FFCB Bond

28.03%-FHLR Bond
@ 10.7%-FHLMC Bond

9.01%-FNMA Bond

@ 13.05%-Cash

® 22,88%-Certificate Q..

® 2.44%-Compound CD

® 2.95%-FAMC Bond
® 58.53%-FFCB Bond
26,999 -FHLB Bond

@ 12.64%-FHUMC Bond

® 9.52%-FNMA Bond




City of City of Edmond
mon d Distribution by Maturity Range - Market Value

Report Group: Pooled Investments

Begin Date: 2/29/2016, End Date: 3/31/2016

Maturity Range Allocation

] Market Value % of Portfolio Market Value % of Portfolio
Maturity Range 2/29/2016 2/29/2016 3/31/2016 3/31/2016
0-1 Month 30,522,570.10 17.62 25,785,519.83 1477

1-3 Months 7,006,639.00 404 15,035,354.00 8.61

3-6 Months 22,047,856.00 12.73 18,020,768.00 10.32

6-9 Months 16,793,310.62 9.69 10,786,908.62 6.18
9-12 Months 16,503,036.14 9.53 29,023,381.05 16.63
1-2 Years 55,781,149.00 32.20 51,301,175.95 29.39

2-3 Years 24,589,507.00 14.19 24,620,447.50 14.10

Total / Average 173,244,067.86 100.00 174,573,554.95 100.00

Portfolio Holdings as of 3/31/2016

Portfolio Holdings as of 2/29/2016

@ 17.62%-0-1 M
¥ 4.04%-1-3M
® 12,73%-3-6 M
9.69%-6-9 M
® 3.53%-9-12M
32.29%-1-2 Y
@ 14.19%-2-3Y

@ 14.77%-0-1 M
» B861%-1-3M
® 10.32%-36 M
® £.18%-6-9M
® 16.63%-9-12M
29.399-1-2 ¥
@ 14.1%-2-3Y¥
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City of Edmond
Portfolio Summary by Month

Report Group: Pooled Investments

Begin Date: 7/31/2015, End Date: 3/31/2016

Month Market Value Book Value Unrealized Gain/Loss YTM @ Cost YTM @ Market Duration Days To Maturity
7/31/2015 154,051,372.10 153,905,115.22 146,256.88 0.72 0.68 1.22 453
8/31/2015 160,995,700.06 160,935,462.89 60,237.17 0.67 0.65 1.16 425
9/30/2015 169,0562,078.65 168,817,967.19 234,111.46 0.72 0.64 1.26 462

10/31/2015 169,901,253.58 169,778,861.75 122,391.83 0.73 0.68 1.31 464
11/30/2015 169,909,481.75 169,996,397.68 -86,915.93 0.77 0.80 1.41 482
12/31/2015 172,971,537.11 173,207,551.12 -236,014.01 0.75 0.85 1.20 446
1/31/2016 172,395,255.67 172,269,905.78 125,349.89 0.75 0.71 1.1 410
2/29/2016 173,244,067.86 173,150,861.51 93,206.35 0.74 0.75 1.02 377
3/31/2016 174,573,554 .95 174,386,631.72 186,923.23 0.76 0.69 1.00 368
Total / Average 168,566,033.53 168,494,306.10 71,727.43 0.74 0.72 1.19 431

Market Value / Book Value Comparison

03/2016

02 L e ——_.

01,2016

12!“2015 T — e R— I I

11/2015 P
10/2015 =
a9/2015

0842015

07/2015 -

@ Market value

® Book Value

20,000

60,000

20,000 100,000

In Thousands

120,000

140,000

160,000 180,000




Citv of City of Edmond

mon d Portfolio Holdings by Security Sector

Report Group: Pooled Investments Date: 3/31/2016

Description Settlement Date Cost Value Market Price Market Value % Portfolio Credit Rating Days To Call/Maturity
Face Amount/
CusIpP Shares YTM @ Cost Book Value YTM @ Markel Accrued Interest Unre. Gain/Loss Credit Rating Duration To Maturity
Cash
Bank of Oklahoma - Operating Cash 8/3/2006 12,713,687 .12 100.00 12,713,697.12 7.29% NR 1
MM6459 12,713,697.12 0.36 12,713,697,12 0.36 0.00 NR 0
RCB Reserve Account Cash 7/24/2014 10,070.007.71 100.00 10,070,007.71 5.77% NR 1
MMOQ71 10,070,007.71 0.30 10,070,007.71 0.30 0.00 NR 0
22,783,704.83 22,783,704.83 13.06% 1

Sub Total Cash 22,783,704.83 0.33 22,783,704.83 0.33 0.00 1]
Certificate Of Deposit
CD RCB 0.95 1/28/2017 1/28/2014 226,054.11 100.00 226,054.11 0.13% NR 303
300068692C 226,054 11 Q.85 226,054, 11 0.95 37067 0.00 NR 0.82
CDARS Bank of Oklahoma 0.67 2/9/2017 2/11/2016 3,503,213.81 100.00 3.503,213.81 2.01% NR 315
1018758551 3.503,213,81 0.67 3,503,213.81 0.67 0.00 0.00 NR 0.86
CDARS Bank of Oklahoma 0.87 10/20/2016 10/24/2013 1,268,458.62 100.00 1,268,458.62 0.73% NR 203
1015935436 1,268,458.62 0.87 1.268,458.62 0.87 2,754.34 0.00 NR 0.55
CDARS Bank of Oklahoma 089 1/26/2017 1/30/12014 1,012,686.13 100.00 1,012,686.13 0.58% NR 301
1016273917 1,012,686.13 089 1,012,686.13 0.89 2,249.57 0.00 NR 0.82
CDARS Bank of Oklahoma 0,89 11/16/2017 11/19/2015 3,000,000.00 100.00 3,000,000.00 1.72% NR 595
1018481274 3.000,000.00 0.98 3,000,000 00 0.99 0.00 0.00 NR 1.62
CDARS Oppeheimer 1.14 1/25/2018 1/28/2015 1,250,000.00 100.00 1,250,000.00 0.72% NR 665
1017501883 1,250,000.00 1.14 1,250,000.00 1.14 3,6567.75 0.00 NR 1.8
CDARS Oppenheimer 0.45 5/18/2016 5/21/2015 4,000,000.00 100.00 4,000,000.00 2.29% NR 49
1017871168 4,000,000.00 0.45 4,000,000.00 0.45 15.614.16 0.00 NR 0.13
CDARS Oppenheimer 0.68 8/4/2016 8/7/2014 2,000,000.00 100,00 2,000,000.00 1.15% NR 126
1016820823 2,000.000.00 0.68 2,000.000.00 0.68 3,393.50 0.00 NR 0.35
CDARS Oppenheimer 0.75 3/23/2017 3/24/2016 4,000,000.00 100.00 4,000,000.00 2.29% NR 357

1018899287 4,000.000.00 0,75 4,000,000.00 0.75 657.58 0.00 NR 0.98



A City of City of Edmond
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Camon d Portfolio Holdings by Security Sector

Report Group: Pooled Investments Date: 3/31/2016

Description - A . Settlement Date Cost Value Market Price Market Vaiiue % Porttoho Credit Raling Days To Call/Maturity
ace Amount /
CcusiP ELENCH YTM @ Cosl Book Value YTM @ Market Accrued Interest Unre. GainiLoss Creait Rating Duration To Maturity
CDARS Oppenheimer 1.25 9/27/2018 10/1/2015 3,000.000.00 100.00 3,000,000.00 1.72% NR 910
1018317938 3,000,000.00 1.25 3.000.000.00 1.25 9,363.85 0.00 NR 245
CDARS Spirit Bank 0.55 8/15/2016 9/16/2015 4,000,000.00 100.00 4,000,000.00 2.29% NR 168
1018268619 4,000,000.00 0.55 4,000.000.00 0.55 11.951.59 0.00 NR 0.46
CDARS Spirit Bank 0 62 7/14/2016 7/17/2014 4,000,000.00 100.00 4,000,000.00 2.29% NR 105
1016844809 4,000,000.00 062 4,000.000.00 0.62 6,187.63 0.00 NR 0.28
CDARS Spirit Bank 0.65 11/25/2016 11/27/2015 3,000,000.00 100.00 3.000,000.00 1.72% NR 239
10185044386 3,000,000.00 0.65 3,000,000,00 0.65 6,738.92 0.00 NR 065
CDARS Spirit Bank 0.68 11/17/2016 11/20/2014 2,500,000,00 100.00 2,500,000.00 1.43% NR 231
1017274046 2,500,000.00 068 2,500,000.00 0.68 4,241.88 0.00 NR 063
CDARS Spirit Bank 0 86 6/15/2017 6/18/2015 3,000,000.00 100.00 3,000,000.00 1.72% NR 441
1017866401 3,000,000.00 0.86 3,000,000.00 0.88 6,439.25 0.00 NR 1.2
CDARS Spirit Bank 0.9 8/17/2017 8/20/2015 2,500,000.00 100.00 2,500,000.00 1.43% NR 504
1018176773 2,500,000.00 0.90 2,500,000.00 0.90 5615.92 0.00 NR 137
CDARS Spirit Bank 1.13 10/19/2017 10/22/2014 1,700,000.00 100.00 1,700,000.00 0.97% NR 567
1017182648 1,700,000.00 1.13 1,700,000.00 1.13 4,796.04 0.00 NR 1.54
CDARS Spirit Bank 1,13 4/5/2018 - 418/2015 2,000,000 00 100.00 2,000,000.00 1.15% NR 735
1017716324 2,000,000,00 1.13 2,000,000.00 1.13 5,642.40 0.00 NR 1.99
45,960,412.67 45,960,412.67 26.34% 356
Sub Total Certificate Of Deposit 45,960,412.67 0.79 45,960,412.67 0.79 89,575.05 0.00 0.97
US Agency
FAMC 1.04 12/1812017 12/19/2014 1.891,020.00 100.46 2,009,192.00 1.14% Moodys-Aaa 627
31315PwW21 2,000,000.00 1.19 1.994 858.03 0.77 5,951.11 14,333.97 S&P-AA+ 1.7
FAMC 5.125 411912017 4/29/2014 3.360,030.00 104.41 3,132,366.00 1.79% Moodys-Aaa 384

30769QAA8 3,000,000.00 1.02 3.127.303.43 0.89 69,187.50 5,062.57 S&P-AA+ 1.01



City of City of Edmond
mon d Portfolio Holdings by Security Sector

Report Group: Pooled Investments Date: 3/31/2016

Description = A : Settlement Date Cost Value Market Price Market Value % Porttoho Credit Rating Days To CatiMaturity
ace Amount
cusip Shares YTM @ Cost Book Value YTM (@ Market Accrued Interest Unre, Gain/Loss Credit Rating Duration To Maturity
FFCB 0.83 1/23/2017 1/31/2014 2,752,420.00 100.24 2,756,479.00 1.58% Moodys-Aaa 298
3133EDE24 2,750,000.00 0.80 2,750,662.83 0.54 4,311.39 5,816.17 S&P-AA+ 0.81
FFCB 1.2 8/14/2017 8/19/2015 2,013,638.00 100.61 2,012,254.00 1.15% Moodys-Aaa 501
3133ECXG4 2,000,000.00 0.85 2,009,411.35 075 3,133.33 2,842.65 S&P-AA+ 1.36
FFCB 1.28 9/6/2018-16 9/1/2015 4,000,000.00 100.08 4,003,072.00 2.29% Moodys-Aaa 159
3133EFAZO 4,000,000.00 1.28 4,000,000.00 1.25 3,655.56 3,072.00 S&P-AA+ 2.4
FFCB 1.29 11/19/2018 11/19/2015 3,999,600.00 100.92 4.036,936.00 2.29% Moodys-Aaa 963
3133EFPJO 4,000,000.00 1.29 3,999,648.54 0.93 18,920.00 37,287.46 S&P-AA+ 2.59
FFCB 2.125 12/6/2016 4/28/2014 1,034,846.87 101.12 1,011,181.00 0.58% Moodys-Aaa 250
31331J4K6 1,000,000.00 077 1,008,150.96 048 6,788.19 2,030.04 S&P-AA+ 0.68
FFCB 5.55 8/1/2017 7/15/2015 1,096,791.71 106.40 1,064,046.00 061% Moodys-Aaa 488
31331X852 1,000,000.00 0.77 1.063,147.53 0.71 9,250.00 898.47 S&P-AA+ 129
FHLB 0.375 8/4/2016 8/12/2018 4,997,197.42 100.00 5,000,215.00 2.87% Moodys-Aaa 126
3130A66Q5 §,000,000.00 0.43 4,998,013.62 0.36 2,968.75 1,201.38 S&P-AA+ 0.34
FHLB 0.625 5/30/2017 10/14/2015 5,003,250.00 99.94 4,996,865.00 2.87% Moodys-Aaa 425
3130A5EPOQ 5,000,000.00 059 5.002,325.34 0.68 10,416.67 -5,460.34 S&P-AA+ 116
FHLB 0.72 3/6/2017 3/25/2015 1,000.694.59 100.04 1,000,420,00 0.57% Moodys-Aaa 340
3130A4K27 1,000,000.00 0.68 1.000,331.69 0.68 500.00 88.31 S&P-AA+ 0.93
FHLB 0.75 3/2/2017 3/2/2015 6,004,638.00 100.08 6,005,004.00 3.44% Moodys-Aaa 336
3130A4FR8 6,000,000,00 071 6,002,131.83 0.66 3,625.00 2,872.17 S&P-AA+ 0.92
FHLB 0.75 9/8/2017 8/27/2015 3,997,708.00 99,95 3,997,932.00 2.29% Moodys-Aaa 526
313380EC7 4,000,000.00 0.78 3,998,377.40 0.79 1.816.67 -445.40 S&P-AA+ 143
FHLB 0.85 8/28/2017 8/19/2015 1,000,200.00 100.26 1,002,570.00 0.57% Moodys-Aaa 515
3130A5MLO 1,000,000,00 0.84 1.000,139.19 0.67 779.17 2,430.81 S&P-AA+ 1.4
FHLB 0.875 3/10/2017 2/11/2015 3,506,615.00 100.21 3,807,245.00 2.01% Moodys-Aaa 344

3133782N0 3,500,000.00 0.78 3,503,002.06 0.65 1,786.46 4,242.94 S&P-AA+ 0,94



Citvo

mon

Description
cusiP
FHLB 1 9/27/2017

313383JB38

FHLB 1.15 6/22/2018
3130A5QA0

FHLB 1.875 1/26/2019-17
3130A6ZG5

FHLB 2 9/9/2016
313370TW8

FHLB 2.125 6/10/2016
3133735826

FHLB 2.125 6/10/2016
3133735726

FHLB 2.125 6/10/2016
313373526

FHLMC 0.75 1/12/2018
3137EADN6

FHLMC 0.8 12/30/2016-15
3134G4590

FHLMC (.8 12/30/2016-15
3134G4S90

FHLMC 0.875 10/14/2016
3137EADSS

FHLMC 1 3/8/2017
3137EADCO

FHLMC 1 7/25/2017
3134G3YY0

f

d

Face Amnaunt

Shares

1,000,000.00

5,000,000.00

1,500,000.00

3,000,000.00

4,500,000.00

2,500,000.00

4,000,000.00

2,000,000.00

1.000,000.00

1,000,000.00

3,000,000.00

3,000,000.00

5,000,000.00

City of Edmond

Portfolio Holdings by Security Sector

Report Group: Pooled Investments

Settement Date
YTM @ Cost
9/16/2015

Q.88

6/22/2015
117

2/11/2016
149

10/30/2014
0.51

2/20/2014
0.45

5/29/2014
0.42

4/29/2014
0.48

12/19/2014
1.19

12/30/2013
0.80

12/30/2013
0.80

3/25/2014
0.77

12/30/2013
0.95

7/15/2015
0.76

Cost Vatue
Book Vatue
1,002,329.93
1,001,711.34

4,996,700.00
4,997,552.10

1,516,845.00
1,516,080.74

3,082,794.00
3,018,724.45

4,672,755.00
4,514,584.55

2,586,300.00
2,508,246.70

4,138,300.00
4,012,702.85

1,873,638.40
1,984,653.78

1,000,000.00
1,000,000.00

1,000,000.00
1,000,000.00

3,007,635.00
3,001,610.38

3,004,500.00
3,001,322.16

5,023,900.00
5,015,514 04

Markel Price

YTM (@ Market

100.35
Q.77

100.62
Q.87

100.96
1.53

100.68
0.44

100.32
0.44

100.32
0.44

100.32
Q.44

99.96
0.77

100.10
0.66

100.10
0.66

100.24
0.42

100.31
0.67

100.38
0.71

Market Vabue
Accrued nterest
1,003,479.00
2,611.11

5,031,180.00
15,812.50

1,514,404.50
5,156.25

3,020,553.00
3,666.67

4,514,463.00
29,484.37

2,508,035.00
16,380.21

4,012,856.00
26,208.33

1,998,290.00
3,291.67

1,001,036.00
2,000.00

1,001,036.00
2,000.00

3,007,269.00
12,177.08

3,009,165.00
1,916.67

5,018,900.00
9,166.67

+ Parttolio
Unre, Gain/Loss

0.57%
1,767.66

2.87%
33,627.90

0.87%
-1,676.24

1.73%
828.55

2.59%
-121.55

1.44%
-211.70

2.3%
183.15

1.14%
14,636.22

0.57%
1.036.00

0.57%
1,036.00

1.72%
5,658.62

1.72%
7,842.84

2.88%
3,385.96

Credit Rating
Credit Raling

Moodys-Aaa
S&P-AA+

Moodys-Aaa
S&P-AA+

Moodys-Aaa
S&P-AA+

Moodys-Aaa
S&P-AA+

Moodys-Aaa
S&P-AA+

Moodys-Aaa
S&P-AA+

Moodys-Aaa
S&P-AA+

Moodys-Aaa
S&P-AA+

Moodys-Aaa
S&P-AA+

Moodys-Aaa
S&P-AA+

Moodys-Aaa
S&P-AA+

Moodys-Aaa
S&P-AA+

Moodys-Aaa
S&P-AA+

Date: 3/31/2016

Days To CalllMatcirity

Duration To Maturity

545
1.48

813
22

300
2.75

162
0.44

71
0.19

71
0.19

71
0.19

652
177

274
0.75

274
0.75

197
0.53

342
0.93

481
1,31
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City of Edmond
Portfolio Holdings by Security Sector

Report Group: Pooled Investments

Date: 3/31/2016

Description Settlement Date Cost Value Market Price Marhet Value % Portiolio Credit Rating Days To CalliMaturity
Face Amount

CUSIP Shares YTM @ Cosl Book Value YTM @ Market Accrued Interest Unre. GamiLoss Credit Rating Duration To Maturity
FHLMC 1 9/27/2017 9/16/2015 501,175.00 100.43 5§02,144.00 0.29% Moodys-Aaa 545
3134G3M31 500,000.00 0.88 500,863.04 0.71 55.56 1,280.96 S&P-AA+ 1.48
FHLMC 1.25 5/12/2017 3/2/2016 3,016,150.41 100.61 3,018,441.00 1.73% Moodys-Aaa 407
3137EADF3 3,000,000.00 Q.80 3,015.076.19 0.70 14,479.17 3,364.81 S&P-AA+ 11
FHLMC 1.5 2/22/2018-16 2/22/2016 3,515,627.64 100.41 3,514,259.00 2.02% Maodys-Aaa 144
3134G8KP3 3,500,000.00 1.28 3.514,720.46 1.28 5.687.50 -461.46 S&P-AA+ 1.87
FNMA 0 6/1/2017 1/29/2014 1,928,380.00 99.14 1,982,848.00 1.13% Moodys-Aaa 427
31359MEL3 2,000,000.00 1.10 1,874,912.44 0.74 0.00 7,935.56 S&P-AA+ 1.17
FNMA 0.75 3/14/2017 3/2/2016 2,000,660.00 100.05 2,001,042.00 1.15% Moodys-Aaa 348
3135GOVM2 2,000,000.00 0.72 2,000,608,23 Q.70 708.33 432,77 S&P-AA+ 0.95
FNMA 1.125 10/19/2018 9/30/2015 5,014,100.00 100.70 5.034,855,00 2.87% Moodys-Aaa 932
3135GOES8 5,000,000 .00 1.03 5.011,785.83 0.85 25,312.50 23,069.17 S&P-AA+ 2.51
FNMA 1.35 2/22/2018-16 8/22/2014 3,004,518.00 100.26 3,007,764.00 1.72% Moodys-Aaa 144
3136G2354 3,000,000.00 1.31 3,002,446.07 1.21 4,387.50 5,317.93 S&P-AA+ 1.87
FNMA 2 375 4/11/2016 12/18/2013 3,134,820.00 100.06 3,001,815.00 1.72% Maodys-Aaa 1
3135G0OBAO 3,000,000.00 0.42 3,001,755.05 0.20 33,645.83 59.95 S&P-AA+ 0.03
FNMA 2.5 9/29/2017 9/16/2015 1,600,514.50 102.50 1,688,825.95 0.91% Moodys-Aaa 547
3136FPMH7 1,550,000.00 0.88 1,587,139.02 0.81 215.28 1,686.93 S&P-AA+ 148

106,480,192.47 105,829,437.45 60.56% 381
Sub Total US Agency 105,300,000.00 0.84 105,642,514.22 0.72 357,453.00 186,923.23 1.22

175,224,309.97 174,573,554.95 100.00% 325
TOTAL PORTFOLIO 174,044,117.50 0.76 174,386,631.72 0.69 447,028.05 186,923.23 1




CITY OF EDMOND, OK

Citv of MONTHLY INVESTMENT REPORT
m 0 n d Trustee Investments
3/31/2016

Under the Public Funds Investment Act (PFIA), the City is required to have City Council approved investment policies, defining authorized investments which are
limited to those allowed by the Act. Monthly reports are to be presented to the City Council to disclose the book and market values of the investments and to
demonstrate compliance with the approved policy.

The City of Edmond is in compliance with PFIA and adopted policy. All investments purchased meet the four basic tenets of the investment policy — legality is first,
followed by investment safety, liquidity, and yield.

Security Sector Face Amount/Shares Market Value Book Value % of Portfolio YTM @ Cost Days To Maturity
Cash 1.00 1.00 1.00 0.00 0.00 1

Money Market 12,035,073.84 12,035,078.84 12,035,078.84 38.15 0.33 1
US Treaswry 19,508,000.00 19,465,214.54 19,371,696.93 61.85 2.09 315
Total / Averags 31,543,079.84 31,500,294.38 31,406,776.77 160.00 1.41 195




City of - City of Edmond
mon d Distribution by Broker/Dealer - Market Value

Report Group: Trustee Accounts Begin Date: 2/29/2016, End Date: 3/31/2016

Broker/Dealer Atlocalion

Market Value % of Portfolio Market Value % of Portfolio

Broker/Dealer 2/29/2016 2129/2016 3/31/2016 313172016

Bank of New Yeuk 1,289,006.33 425 1,295,897.54 4.11
Bank of Oklahoma 23,195,560.29 76.56 24,175,701.03 76.75
JPMorgan Securities 5,811,307.45 19.18 6,028,695.81 19.14
Total / Average 30,295,874.07 160.00 31,500,294.38 100.00

Portfohio He ngs as of 2/29/2016 Portfolio Holdings as of 3/131/2016

@ 4.11%-Bank of New Yo... |
® 76.75%-Bank of Oklah... |
® 12.149%-IJPMorgan Secu..

@ +.25%-Bank of New Yo..,
® 76.56%-Bank of Oklah...
@ 19.189%-IPMorgan Secu.




City of - City of Edmond
mon d Distribution by Security Sector - Market Value

Report Group: Trustee Accounts Begin Date: 2/29/2016, End Date: 3/31/2016

Security Sector Aliocation

Market Value % of Portfolio Market Value % of Portfolio

Security Sector 2/29/2016 2129/2016 3/31/2016 3/31/2016
Cash -4,620,381.00 -15.25 1.00 0.00

Money Market 15,686,758.32 51.78 12,035,078.84 38.21
US Treasury 19,229,496.75 63.47 19,465,214.54 61.79
Total / Average 30,295,874.07 160.00 31,500,294.38 100.00

Porttolio Holdings as of 2/29/2016 Portfolio Holdings as of 3/31/2

{ @ -15.25%-Cash
® 51.78%-Money Market
| @ 563.47%-US Treasury

@ 0%-Cash
® 38.21%-Monay Market
® 61.799%-US Treasury




City of Edmond
Distribution by Security Type - Market Value

Report Group: Trustee Accounts Begin Date: 2/29/2016, End Date: 3/31/2016

Securty Type Aliocation

3 Market Value % of Portfolio Market Value % of Portfolio
Security Type 2/28/2016 2/29/2016 3/31/2016 3/31/2016
Cash -4,620,381.00 -15.25 1.00 0.00

Money Market 15,686,758.32 51.78 12,035,078.84 38.21
Treasury Bdl 1,646,135.63 5.43 1,647,313.00 5.23
Treasury Band 8,518,951.00 28.12 8,533,687.00 27.09
Treasury Note 9,064,410.12 29.92 9,284,214.54 29.47
Total / Average 30,295,874.07 100.06 31,500,294.38 100.00

Portfoho Hold as as of 2/129/2016

2/29/2 Portfoho Holdings as of 3/131/2016

@ -15.25%-Cash

® S1.78%-Money Market
® 5.43%-Treasury Bil

@ 28.12%-Treasury Bond
@ 29.92%-Treasury Note

@ 0%-Cash

©® 38.21%-Money Market
@ 5.23%-Treasury 8l
©® 27,09%-Treasury Bord
©® 29.47%-Treasury Note




City of _ City of Edmond

Camon d Distribution by Maturity Range - Market Value

Report Group: Trustee Accounts Begin Date: 2/29/2016, End Date: 3/31/2016

Maturity Range Allacaiion

. Market Value % of Portfolio Market Value % of Portfolio
Maturity Range 2/29/2016 2/28/2016 33112016 313112016
0-1 Month 11,066,377.32 36.53 12,035,079.84 38.21

1-3 Mondis 0.00 0.00 349,839.00 1.11

3-6 Months 8,308,865.75 27.43 8,177,762.54 25.96

6-9 Months 3,385,312.00 11.17 3,389,392.00 10.76

1-2 Years 5,353,260.00 17.67 5,362,268.00 17.02

2-3 Years 2,182,059.00 7.20 2,185,953.00 6.94

Total / Average 30,295,874.07 100.60 31,500,294.38 100.00

Portfolio Holdings as of 2/29/2016 Portfolic Hoidings as of 3/31/2016

@ 36.53%-0-1 M

® 0%-1-3M

® 27.43%-3-6 M

®11.17%-6-9M

®17.67%-1-2¥
7.2%-2-3Y

® 38.21%-0-1 M
®1.11%-1-3M™
® 25.96%-36M
® 10.76%-6-9 M
@ 17.02%-1-2 ¥
6.94%-2-3 ¥




% City of

mond

City of Edmond
Portfolio Summary by Month

Report Group: Trustee Accounts

Begin Date: 7/31/2015, End Date: 3/31/2016

03/20156
02/2016
01/2016

11/z015%
10/201%

09/2015

07/2015

12/2015 [ —

08/ 0] [ o————— T —

0o

15,000

In Thousands

30,000

35,000

Month Market Value Book Value Unrealized Gain/Loss YTM @ Cost YTM @ Market Duration Days To Maturity
7/31/2015 31,656,670.92 31,533,696.30 123,074.62 1.15 0.29 0.71 261
8/31/2015 30,208,538.88 30,113,331.42 95,207.46 1.23 0.33 0.70 255
9/30/2015 30,988,887.25 30,883,685.05 105,202.20 1.30 0.33 0.86 318

10/31/2015 32,245,603.19 32,182,405.44 63,197.75 1.29 0.43 0.77 282
11/30/2015 33,535,086.51 33,529,023.98 6,062.52 1.27 0.55 0.69 251
12/31/2015 34,795,030.17 34,769,104.56 25,925.61 0.82 0.62 0.65 237
1/31/2016 33,646,948.35 33,5635,299.30 111,649.05 1.29 0.52 0.65 239
2/29/2016 30,295,874.07 30,195,996.57 99,877.50 1.48 0.57 0.61 222
3/31/2016 31,500,294.38 31,406,776.77 93,517.61 1.42 044 0.53 195

Total / Average 32,096,992.64 32,016,579.93 80,412.70 1.26 0.46 0.69 251

L e . - e s ]
Market Value / Book Value Comparison
e R R R it i ———————.

® Market alue
® Book Value




City of

mond

Descripthan

CusIP

City of Edmond

Portfolio Holdings by Security Sector

Report Group: Trustee Accounts

Cast Vaiue

Book Value YTM @ Market

Markel Value

Cried inferes:

% Poctolio

wre, Gain/Loss

Crechit Rating

Credit Rating

Date: 3/31/2016

Days To CallMaturity

Duratiaon To Maturity

Cash
Equity Place Holder Cash 6/30/2015 1.00 100.00 1.00 0% NR 1
MMOOOKSGP 1.00 0.00 1.00 0.00 0.00 NR 0
1.00 1.00 0% 1
Sub Total Cash 1.00 0.00 1.00 0.00 0.00 0
Money Market
Bank of New York MM 11/30/2015 1,068,780.47 100.00 1,058,790.47 3.37% NR 1
XSUSDEYSM-75 1,058,790 47 0.00 1,058,790.47 0.00 0.00 NR 0
Bank of New York MM 1/31/2015 237,106.07 100.00 237,106.07 0.75% NR 1
XSUSDEYSM-74 237.106.07 0.01 237,106.07 0.01 0.00 NR 0
Invesco AIM Premier Inst MM 4/30/2015 2,481412.85 100.00 2,481,412.85 7.9% NR 1
00142868 2,481,412.85 037 2,481,412.85 0.37 0.00 NR 0
Invesco AIM Premier Inst MM 4/3/2014 212,692.10 100.00 212,692.10 0.68% NR 1
00142Wg68 212,692.10 0.37 212,682.10 0.37 0.00 NR 0
Invesco AIM Premier Inst MM 1/31/2011 32,648.31 100.00 32.648.31 0.1% NR 1
00142868 32,648.31 0.37 32,648.31 0.37 0.00 NR 0
Invesca AIM Premier Inst MM 4/30/2015 120,881.75 100.00 120.881.75 0.38% NR 1
00142868 120,881.75 0.37 120,881.75 0.37 0.00 NR ¥}
Invesco AIM Premier Inst MM 8/31/2013 373,131.25 100.00 373,131.25 1.19% NR 1
00142868 373,131.25 0.37 373,131.25 0.37 0.00 NR 0
Invesco AIM Premier Inst MM 5/31/2013 597.438.56 100.00 597,438.56 1.9% NR 1
00142W868 597,438.56 0.37 597,438.56 0.37 0.00 NR 0
Invesco AIM Premier Inst MM 2/28/2015 167,799.35 100.00 167,799.35 0.53% NR 1
00142W868 167,799.35 0.37 167.799.35 0.37 0.00 NR 0
Invesco AIM Premier Inst MM 4/30/2015 2,066,146.32 100.00 2,056,146.32 6.55% NR 1
00142wW868 2,056,146.32 0.37 2,056,146.32 0.37 0.00 NR 0



City of_, City of Edmond
mond Portfolio Holdings by Security Sector

Report Group: Trustee Accounts Date: 3/31/2016

edit Rating SalliMaturity

relit Ratiing Diuration To Maturity

Invesco AIM Premier Inst MM 9/30/2012 31,305.21 100.00 31.305.21 0.1% NR 1
00142W868 31,305.21 0.37 31,305.21 0.37 0.00 NR o}
Invesco AIM Premier inst MM 2/28/2015 31,174.61 100.00 31.174.61 0.1% NR 1
00142W868 31,174.61 0.37 31,174.61 0.37 0.00 NR 1]
Invesca AIM Premier Inst MM 4/10/2014 Q.01 100.00 0.01 0% NR 1
00142W368 0.01 0.37 0.01 0.37 0.00 NR 1]
Invesco AlM Premier Inst MM 1/31/2011 0.01 100.00 0.01 0% NR 1
00142WB68 0.01 0.37 a.01 0.37 0.00 NR 0
Invesco AIM Premier Inst MM 8/31/2013 0.01 100.00 0.01 0% NR 1
00142W868 0.01 0.37 Q.01 0.37 0.00 NR 0
Invesco AIM Premier Inst MM 5/31/2013 40,550.00 100.00 40,550.00 0.13% NR 1
00142W868 40,550.00 0.37 40,550.00 0.37 0.00 NR 0
Invesco AIM Premier Inst MM 4/3/2014 62,810.63 100.00 62,810.63 0.2% NR 1
00142W86E8 62,810.63 0.37 62,6810.63 0.37 0.00 NR 0
Invesco AIM Premier inst MM 4/9/2014 104,825.29 100.00 104,825.29 0.33% NR 1
00142Ws68 104,825.2¢ 0.37 104,825.29 0.37 0.00 NR 0
Invesco AIM Premier Inst MM 9/30/2012 988,787.50 100.00 988,787.50 3.15% NR 1
00142Ws68 988,787.50 0.37 988.787.50 0.37 0.00 NR 0
Invesco AIM Premier Inst MM 9/30/2012 0.01 100.00 0.01 0% NR 1
00142W868 0.01 0.37 0.01 0.37 0.00 NR 0
Invesco AIM Premier Inst MM 6/30/2013 0.01 100.00 0.01 0% NR 1
00142Ws868 0.01 0.37 0.01 0.37 0.00 NR 0
Invesco AIM Premier inst MM 1/31/2011 1,042,566.00 100.00 1,042,566.00 3.32% NR 1
00142W868 1,042,566.00 0.37 1,042 566.00 0.37 0.060 NR 0
Invesco AIM Premier Inst MM 2/28/2015 0.01 100.00 0.01 0% NR 1

00142W8a68 0.01 0.37 0.01 037 0.00 NR 0



City of Edmond
Portfolio Holdings by Security Sector

Report Group: Trustee Accounts Date: 3/31/2016

Cesarption ! trlement Date Cost Value Price Markel Value « Portfolio Craan Rating Days To CaillMatunity

CuUsIp Share TTM @ Cost Book Value 1 el Accrued Interest inte. GainiLoss Credit Rating Duratien To Matunty

Invesco AIM Premier Inst MM 6/30/2013 1,035,925.00 100.00 1,035,925.00 3.3% NR 1

00142\W868 1,035,925.00 0.37 1,035,825.00 0.37 0.00 NR [t]
Invesco AIM Premier Inst MM 2/28/2015 1,358,837.50 100.00 1,358,837.50 4.33% NR 1
00142Ws8e8 1,358,837.50 0.37 1.358,837.50 0.37 0.00 NR 0
Invesco AlM Premier Inst MM 4/30/2015 250.01 100.00 250.01 0% NR 1
00142\v868 250.01 0.37 250.01 0.37 0.00 NR o]
12,035,078.84 12,035,078.84 38.31% 1
Sub Total Money Market 12,035,078.84 0.33 12,035,078.84 0.33 0.00 0
US Treasury
T-Bill 0 6/23/2016 9/14/2015 349,312,165 99.85 349.839.00 1.11% Moodys-Aaa 84
912796GS2 350,000.00 0.26 348,7965.83 0.20 0.00 43.17 S&P-AA+ 0.23
T-Bill 0 8/18/2016 9/14/2015 7987,627.00 99.87 798.984.00 2.54% Moodys-Aaa 140
912796HA0-B 800,000.00 0.32 799,020.00 0.33 0.00 -36.00 S&P-AA+ 0.38
T-Bill 0 8/18/2016 9/14/2015 498,516.88 99.70 498.490.00 1.59% Moodys-Aaa 140
912796HAQ-A 500,000.00 0.32 489,387 .50 0.7¢ 0.00 -897.50 S&P-AA+ 0.38
T-Bond 0 10/15/2016 12122/2014 2,079,399.00 99.69 2,093,448.00 6.67% Moodys-Aaa 198
812803AK3S 2,100,000.00 0.54 2,093,847.67 0.58 0.00 -399.67 S&P-AA+ 0.54
T-Bond 0 10/15/2016 12/20/2014 1,287,247.00 99.69 1,295,844.00 4.13% Moodys-Aaa 198
912803AK¢g 1,300,000.00 0.54 1.296,202.87 0.58 0.00 -258.87 S&P-AA+ 0.54
T-Bond 0 8/15/2017 8/6/2014 2,919,680,00 99,11 2.973.350.00 9.44% Moodys-Aaa 502
912833KN9 3,000,000.00 0.90 2,963,515.28 0.65 0.00 8.874.72 S&P-AA+ 1.38
T-Bond 0 8/15/2017 5/28/2015 1,084,281.00 99.11 1.,090.243.00 3.47% Moodys-Aaa 502
912833KNg 1,100,000.00 0.65 1,090,258.10 0.68 0.00 -15.10 S&P-AA+ 1.38
T-Bond 0 8/15/2018 5/28/2015 1,064,910.00 98.24 1,080,662.00 3.42% Moodys-Aaa 867

912833KS8 1,100,000.00 1.01 1,074,108.06 0.75 0.00 6,553.94 S&P-AA+ 2.38



City of_ City of Edmond
Portfolio Holdings by Security Sector

Report Group: Trustee Accounts Date: 3/31/2016

SalliMarirny

are Te Matuonwy

T-Note 0.5 6/30/2016 12/10/2015 62,587.18 100.05 64,032.64 0.2% Moodys-Aaa a1
912828WQ9 64,000.00 4.56 63,366.67 0.30 80.00 665.97 SEP-AA+ 0.25
T-Note 0.5 6/30/2016 3/10/2016 30,613.64 100.05 31,015.81 0.1% Moodys-Aaa 91
912828WQ9 31,000.00 4.60 30,686.08 0.30 38,75 320.73 S&P-AA+ 0.25
T-Note 0.5 6/30/2016 10/13/2018 62,199.63 100.08 64,032.64 0.2% Moodys-Aaa 91
912828WQ9 64,000.00 4.54 63,372.28 0.30 80.00 660.36 S&P-AA+ 0.25
T-Note 0.5 6/30/2016 2/25/2016 84,823.31 100.05 86,043.86 0.27% Moodys-Aaa 91
912828WQ9 86,000.00 4.51 85,150.17 0.30 107.50 893.69 S&P-AA+ 0.25
T-Note 0.5 6/30/2016 2/10/2016 62,022.95 100.05 63,032.13 0.2% Moodys-Aaa g1
912828WQ9 63,000.00 457 62,369.42 0.30 78.75 662.71 S&P-AA+ 0.25
T-Note 0.5 6/30/2016 12/28/2015 84,263.01 100,05 86,043.86 0.27% Moodys-Aaa 91
912828WQ9 86,000.00 4,57 85,145.59 0.30 107.50 898.27 S&P-AA+ 0.25
T-Note 0.5 6/30/2016 3/28/2018 84,011.63 100.05 85,043.35 0.27% Moodys-Aaa 91
912828WQ9 85,000.00 5.06 84,043.17 0.30 108.25 1,000.18 S&P-AA+ 0.25
T-Note 0.5 6/30/2016 8/10/2015 61,968.78 100.05 64,032.64 0.2% Moodys-Aaa 91
912828WQ89 64,000.00 4.56 63,371.29 0.30 80.00 661.35 S&P-AA+ 0.25
T-Note 0.5 6/30/2016 9/25/2015 84,399.66 100.05 87,044 .37 0.27% Moodys-Aaa 91
912828WQ89 87.000.00 4.53 86,151.86 0.30 108.75 892,51 S&P-AA+ 0.25
T-Note 0.5 6/30/2016 3/28/2016 42,536.02 100.05 43,021.93 0.14% Moodys-Aaa 91
812828WQ9 43,000.00 4.72 42,550.83 0.30 53.75 471.10 S&P-AA+ 0.25
T-Note 0.5 6/30/2016 111/2016 62,814.13 100.05 64,032.64 0.2% Moodys-Aaa 91
912828WQ¢% 64,000.00 4,53 63,368.92 0.30 80.00 663.72 S&P-AA+ 0.25
T-Note 0.5 6/30/2016 3/10/2016 62,225.42 100.05 63,032,113 0.2% Moodys-Aaa 91
812828WQS 63,000.00 4,55 62,370.65 0.30 78.75 661.48 S&P-AA+ 0.25
T-Note 0.5 6/30/2016 212512016 43,388.21 100.05 44,022.44 0.14% Moodys-Aaa 91

91282BWQ89 44,000.00 4.51 43,665.37 0.30 55.00 457.07 S&P-AA+ 0.25



City of - City of Edmond
mon d Portfolio Holdings by Security Sector

Report Group: Trustee Accounts Date: 3/31/2016

Description Cost v i I wrttelicn Crodis Days To Call'Malirity
CUSIP Duration To Maturity
T-Note 0.5 6/30/2016 7/27/2015 84,858,897 100,05 88,044.88 0.28% Moodys-Aaa 91
912828WQ89 88,000.00 4,48 87.156.83 0.30 110.00 888.05 S&P-AA+ 0.25
T-Note 0.5 6/30/2016 111/2016 30,407.32 100.05 31,015.81 0.1% Moodys-Aaa 91
912828WQ89 31,000.00 4.66 30,684.60 0.30 38.75 331.21 S&P-AA+ 0.25
T-Note 0.5 6/30/2016 11/25/2015 83,945.18 100.08§ 86,043.86 0.27% Moodys-Aaa 91
912828WQ9 86,000.00 4,60 85,142.25 0.30 107.50 801.61 S&P-AA+ 0.25
T-Note 0.5 6/30/2016 1/4/2016 1,380,344.32 100.05 1,410,719.10 4.44% Moodys-Aaa 91
912828WQ9 1,410,000.00 4.90 1,394,838.95 0.30 1,762.50 15,880.15 S&P-AA+ 0.25
T-Note 0.5 6/30/2016 8/10/2015 146,881.80 100.05 152,077.52 0.48% Moodys-Aaa 91
912828WQ9 152,000.00 4.41 150,566.90 0.30 190.00 1,510.62 SEP-AA+ 0.25
T-Note 0.5 6/30/2016 2/10/2016 30,512.65 100,05 31,015.81 0.1% Moodys-Aaa 91
912828WQ89 31,000.00 483 30,685.47 0.30 38,75 330.34 S&P-AA+ 0.25
T-Note 0.5 6/30/2016 1/4/2016 1,115,138.2¢9 100.05 1,139,580.89 3.59% Moodys-Aaa 91
912828WQ8 1,139,000.00 4.89 1,126,801.04 0.30 1,423.75 12,779.85 S&P-AA+ 0.25
T-Note 0.5 6/30/2016 10/26/2015 84,692.39 100.05 87,044.37 0.27% Moodys-Aaa 91
912828WQ89 87.000.00 4.51 86,153.26 0.30 108.75 891.11 S&P-AA+ 0.25
T-Note 0.5 6/30/2016 1/25/2016 84,530.08 100.05 86,043.86 0.27% Moodys-Aaa 91
912828WQ9 86,000.00 4.54 85,148.01 0.30 107.50 895.85 S&P-AA+ 0.25
T-Note 0.5 6/30/2016 11/10/2015 64,305.43 100,05 64,032.64 0.2% Maodys-Aaa 91
912828WQ9 64,000.00 -0.25 64,119.29 0.30 80.00 -86.65 S&P-AA+ 0.25
T-Note 0.5 6/30/2016 1/25/2016 43,248.25 100.05 44,022.44 0.14% Moodys-Aaa 91
912828WQ9 44,000.00 4.54 43,564.27 0.30 55.00 458.17 S&P-AA+ 0.25
T-Note 0.625 8/31/2017 9/14/2015 798,843.74 99.90 799,160.00 2.54% Moodys-Aaa 518
912828TM2 800,000.00 0.70 799,164.65 0.70 421.20 465 S&P-AA+ 1.41
T-Note 0.625 8/31/2017 9/14/2015 498,277.34 99.90 490,475.00 1.58% Moodys-Aaa 518

912828TM2 500,000.00 0.70 499 477.91 0.70 263.25 -2.91 S&P-AA+ 1.41



City ol

City of Edmond
Portfolio Holdings by Security Sector

Report Group: Trustee Accounts

<dmond

Descrnption

Date: 3/31/2016

Cos! Value 2 Markel Vailie Credit Raung Days To CaliMaturnity

CuSIF Book Value Y TM @ Market Crued dnraopst Credit Rating Duration To Maturity
T-Note 1 8/15/2018 8/14/2015 699,945.31 10048 703,367.00 2.23% Moodys-Aaa 867
912828K82 700,000.00 1.00 699,955.52 0.80 894 44 3411.48 S&P-AA+ 235
T-Note 1 8/15/2018 9/14/2015 399,968.75 100.48 401,924.00 1.27% Moodys-Aaa 867
912828K82 400,000.00 1.00 389,974.58 0.80 511.11 1,949.42 S&P-AA+ 2.35
T-Note 1.5 6/30/2016 7/10/2015 62,173.43 100.30 64,191,236 0.2% Moodys-Aaa 91
912828QR4 64,000.00 4.53 63,533.10 0.30 240.00 858.26 S&P-AA+ 0.25
T-Note 3.25 6/30/2016 12/31/2015 1,325,031.92 100.73 1.343,778.22 4.23% Moodys-Aaa 91
912828KZ2 1,334,000.00 4.63 1,329,515.96 0.31 10,838.75 14,262.26 S&P-AA+ 0.25
T-Note 3.25 6/30/2016 12/31/2015 1,389,133.46 100.73 1,408,247 .34 4.44% Moodys-Aaa 91
912828KZ2 1,398,000.00 4,55 1,393,566.73 0.31 11,358,785 14,680.61 S&P-AA+ 0.25
19,232,085.23 19,465,214.54 61.67% 315

Sub Total US Treasury 19.508,000.00 2.09 19,371,696.93 0.51 29,605.00 93,517.61 0.86
31,267,165.07 31,500,294.38 100.00% 194

TOTAL PORTFOLIO 31,543,079.84 1.42 31,406,776.77 0.44 29,605.00 93,517.61 0.53




