
    

   

    

   

  

 

  

   

  

  

 

 

  

  

  

  

  

  

 

  

  

   

 

 

 

  

  

  

   

 

LGIP Portfolio 
(as of 10/26/2016) 

Security Description Asset Group Coupon Rate Market Price Maturity Date Settle Date Shares/Par Amortized Cost Market Value 

NORDEA BANK FLD PLC NY CERTIFI CERTIFICATE OF DEPOSIT 0.66 100.004119 11/1/2016 7/5/2016 $50,000,000.00 $50,000,000.00 $50,002,059.50 

STATE STREET BK & TR CERTIFICA CERTIFICATE OF DEPOSIT 0.68 100.004818 11/1/2016 6/29/2016 $18,000,000.00 $18,000,000.00 $18,000,867.24 

NORDEA BANK FLD PLC NY CERTIFI CERTIFICATE OF DEPOSIT 0.41 100 11/2/2016 10/26/2016 $11,000,000.00 $11,000,000.00 $11,000,000.00 

SKANDIN ENS BANKEN CERTIFICAT CERTIFICATE OF DEPOSIT 0.84 100.012942 11/4/2016 7/19/2016 $40,000,000.00 $40,001,053.93 $40,005,176.80 

CITIBANK N.A. NEW YORK CERTIFIC CERTIFICATE OF DEPOSIT 0.75 100.012966 11/8/2016 7/8/2016 $24,000,000.00 $24,000,000.00 $24,003,111.84 

CANADIAN IMPERIAL BANK OF COM CERTIFICATE OF DEPOSIT 0.88 100.0183 11/10/2016 5/11/2016 $50,000,000.00 $50,000,000.00 $50,009,150.00 

STATE STREET BANK & TRUST CO CERTIFICATE OF DEPOSIT 0.88 100.0183 11/10/2016 5/10/2016 $40,000,000.00 $40,000,000.00 $40,007,320.00 

CANADIAN IMPERIAL BANK OF COM CERTIFICATE OF DEPOSIT 0.88 100.0183 11/10/2016 5/11/2016 $15,000,000.00 $15,000,000.00 $15,002,745.00 

BANK OF NOVA SCOTIA/HOUSTON CERTIFICATE OF DEPOSIT 0.88 100.015161 11/10/2016 8/22/2016 $38,600,000.00 $38,601,024.13 $38,605,852.15 

SWEDBANK (SPARBANK) CERTIFIC CERTIFICATE OF DEPOSIT 0.76 100.022073 11/16/2016 8/23/2016 $17,000,000.00 $17,000,000.00 $17,003,752.41 

TORONTO-DOMINION CERTIFICATE CERTIFICATE OF DEPOSIT 0.73 100.014273 11/16/2016 6/20/2016 $25,000,000.00 $25,000,000.00 $25,003,568.25 

BNP PARIBAS NY BANCH CERTIFIC CERTIFICATE OF DEPOSIT 0.50 100.00006 11/18/2016 10/18/2016 $24,000,000.00 $24,000,000.00 $24,000,014.40 

SVENSKA HANDLSBNKN A CERTIFI CERTIFICATE OF DEPOSIT 0.79 100.019306 11/18/2016 8/19/2016 $40,000,000.00 $40,000,123.32 $40,007,722.40 

BANK OF AMERICA N/A CERTIFICAT CERTIFICATE OF DEPOSIT 0.93 100.051622 12/1/2016 6/1/2016 $17,000,000.00 $17,000,000.00 $17,008,775.74 

WELLS FARGO BANK NA CERTIFICA CERTIFICATE OF DEPOSIT 0.90 100.052363 12/5/2016 6/7/2016 $16,000,000.00 $16,000,000.00 $16,008,378.08 

COMMONWEALTH BANK OF AUSTR CERTIFICATE OF DEPOSIT 0.88 100.0389 12/6/2016 8/22/2016 $50,000,000.00 $50,001,919.43 $50,019,450.00 

CANADIAN IMPERIAL BANK OF COM CERTIFICATE OF DEPOSIT 0.87 100 12/8/2016 6/8/2016 $29,000,000.00 $29,000,000.00 $29,000,000.00 

MIZUHO BANK LTD CERTIFICATE OF CERTIFICATE OF DEPOSIT 0.90 100.044119 12/14/2016 9/14/2016 $24,000,000.00 $24,000,000.00 $24,010,588.56 

BNK OF TKYO-MTBSHI LTD CERTIFI CERTIFICATE OF DEPOSIT 0.85 100.025861 12/15/2016 9/16/2016 $24,000,000.00 $24,000,000.00 $24,006,206.64 

SVENSKA HANDLSBNKN A CERTIFI CERTIFICATE OF DEPOSIT 0.85 100.035309 12/15/2016 9/15/2016 $40,000,000.00 $40,000,271.64 $40,014,123.60 

BANK OF MONTREAL/CHICAGO IL C CERTIFICATE OF DEPOSIT 0.88 100 12/19/2016 6/22/2016 $50,000,000.00 $50,000,000.00 $50,000,000.00 

DNB BANK ASA, NY BRANC CERTIFI CERTIFICATE OF DEPOSIT 0.55 100.002088 12/19/2016 10/18/2016 $50,000,000.00 $50,000,000.00 $50,001,044.00 

SWEDBANK (SPARBANK) CERTIFIC CERTIFICATE OF DEPOSIT 0.53 100.000891 12/19/2016 10/19/2016 $22,000,000.00 $22,000,000.00 $22,000,196.02 

TORONTO-DOMINION CERTIFICATE CERTIFICATE OF DEPOSIT 0.94 100.048447 12/20/2016 5/19/2016 $38,000,000.00 $38,000,000.00 $38,018,409.86 

SUMITOMO MTSU BKG CORP CERTI CERTIFICATE OF DEPOSIT 0.85 100.051929 12/23/2016 9/23/2016 $25,000,000.00 $25,000,000.00 $25,012,982.25 

BANK OF AMERICA N/A CERTIFICAT CERTIFICATE OF DEPOSIT 0.89 100.060674 1/4/2017 9/13/2016 $40,000,000.00 $40,000,000.00 $40,024,269.60 

WELLS FARGO BANK NA CERTIFICA CERTIFICATE OF DEPOSIT 0.98 100.072809 1/13/2017 7/19/2016 $15,000,000.00 $15,000,000.00 $15,010,921.35 

AUSTR & NEW ZEALND B CERTIFIC CERTIFICATE OF DEPOSIT 0.95 100.015495 2/1/2017 9/28/2016 $10,000,000.00 $10,002,679.22 $10,001,549.50 
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LGIP Portfolio 
(as of 10/26/2016) 

Security Description Asset Group Coupon Rate Market Price Maturity Date Settle Date Shares/Par Amortized Cost Market Value 

WESTPAC BKING CORP N CERTIFIC CERTIFICATE OF DEPOSIT 1.02 100.03417 2/3/2017 10/13/2016 $40,000,000.00 $40,017,984.43 $40,013,668.00 

NATL AUSTRALIA BK LT CERTIFICA CERTIFICATE OF DEPOSIT 0.97 100 2/15/2017 8/15/2016 $40,000,000.00 $40,000,000.00 $40,000,000.00 

CITIBANK N.A. NEW YORK CERTIFIC CERTIFICATE OF DEPOSIT 0.88 99.98883 2/21/2017 10/18/2016 $30,000,000.00 $30,000,000.00 $29,996,649.00 

WESTPAC BANKING CORP/NY CERT CERTIFICATE OF DEPOSIT 1.21 100.1356 3/1/2017 6/2/2016 $25,000,000.00 $25,004,245.27 $25,033,900.00 

WESTPAC BANKING CORP/NY CERT CERTIFICATE OF DEPOSIT 1.21 100.1356 3/1/2017 6/6/2016 $15,000,000.00 $15,002,662.25 $15,020,340.00 

STATE STREET BANK & TRUST CO CERTIFICATE OF DEPOSIT 1.12 100.1058 3/8/2017 6/8/2016 $29,000,000.00 $29,000,000.00 $29,030,682.00 

WELLS FARGO BANK NA CERTIFICA CERTIFICATE OF DEPOSIT 0.98 99.9942 3/13/2017 6/14/2016 $50,000,000.00 $50,000,000.00 $49,997,100.00 

SWEDBANK (SPARBANK) CERTIFIC CERTIFICATE OF DEPOSIT 1.12 100.085365 3/14/2017 9/15/2016 $40,000,000.00 $40,000,000.00 $40,034,146.00 

SKANDIN ENS BANKEN CERTIFICAT CERTIFICATE OF DEPOSIT 1.13 100.084037 3/21/2017 9/21/2016 $18,000,000.00 $18,000,000.00 $18,015,126.66 

TORONTO-DOMINION CERTIFICATE CERTIFICATE OF DEPOSIT 1.25 100.142074 6/5/2017 6/1/2016 $20,000,000.00 $20,000,000.00 $20,028,414.80 

CERTIFICATE OF DEPOSIT $1,149,600,000.00 $1,149,631,963.62 $1,149,958,261.65 

COOPERATIEVE CENTRALE CORPO COMMERCIAL PAPER 0.00 99.998906 10/27/2016 10/26/2016 $15,000,000.00 $15,000,000.00 $14,999,835.90 

COOPERATIEVE CENTRALE CORPO COMMERCIAL PAPER 0.00 99.998906 10/27/2016 10/26/2016 $50,000,000.00 $50,000,000.00 $49,999,453.00 

COOPERATIEVE CENTRALE CORPO COMMERCIAL PAPER 0.00 99.998906 10/27/2016 10/26/2016 $50,000,000.00 $50,000,000.00 $49,999,453.00 

AUTOMATIC DATA PROCE CORPOR COMMERCIAL PAPER 0.00 99.998958 10/27/2016 10/26/2016 $130,000,000.00 $130,000,000.00 $129,998,645.40 

NATIONAL SECS CLEARING CORPO COMMERCIAL PAPER 0.00 99.99355 11/1/2016 10/11/2016 $25,000,000.00 $24,998,506.95 $24,998,387.50 

PHILIP MORRIS INTL INC CORPORA COMMERCIAL PAPER 0.00 99.993033 11/1/2016 10/3/2016 $23,000,000.00 $22,998,466.67 $22,998,397.59 

ROCHE HOLDINGS, INC. CORPORAT COMMERCIAL PAPER 0.00 99.99355 11/1/2016 10/5/2016 $23,000,000.00 $22,998,690.28 $22,998,516.50 

NATIONAL SECS CLEARING CORPO COMMERCIAL PAPER 0.00 99.99355 11/1/2016 8/15/2016 $25,000,000.00 $24,998,263.89 $24,998,387.50 

US BANK N.A. CORPORATE COMME COMMERCIAL PAPER 0.35 99.999052 11/3/2016 9/22/2016 $50,000,000.00 $50,000,000.00 $49,999,526.00 

EXXON MOBIL CORP CORPORATE C COMMERCIAL PAPER 0.00 99.992867 11/3/2016 9/22/2016 $25,000,000.00 $24,997,763.89 $24,998,216.75 

EXXON MOBIL CORP CORPORATE C COMMERCIAL PAPER 0.00 99.992867 11/3/2016 9/22/2016 $50,000,000.00 $49,995,527.78 $49,996,433.50 

US BANK N.A. CORPORATE COMME COMMERCIAL PAPER 0.35 99.999052 11/3/2016 9/22/2016 $32,000,000.00 $32,000,000.00 $31,999,696.64 

EXXON MOBIL CORP CORPORATE C COMMERCIAL PAPER 0.00 99.991875 11/4/2016 10/6/2016 $17,000,000.00 $16,998,300.00 $16,998,618.75 

AMERICAN HONDA FINAN CORPOR COMMERCIAL PAPER 0.00 99.985917 11/8/2016 8/22/2016 $25,000,000.00 $24,995,416.67 $24,996,479.25 

MICROSOFT CORPORATION CORP COMMERCIAL PAPER 0.00 99.985917 11/8/2016 9/22/2016 $50,000,000.00 $49,992,000.00 $49,992,958.50 

TOYOTA MOTOR CREDIT CORPORA COMMERCIAL PAPER 0.85 100 11/16/2016 5/17/2016 $48,000,000.00 $48,000,000.00 $48,000,000.00 

INTL BUS MACH CORP CORPORATE COMMERCIAL PAPER 0.00 99.9582 12/1/2016 10/11/2016 $45,000,000.00 $44,978,125.00 $44,981,190.00 
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LGIP Portfolio 
(as of 10/26/2016) 

Security Description Asset Group Coupon Rate Market Price Maturity Date Settle Date Shares/Par Amortized Cost Market Value 

INTL BUS MACH CORP CORPORATE COMMERCIAL PAPER 0.00 99.9582 12/1/2016 10/18/2016 $11,000,000.00 $10,994,438.89 $10,995,402.00 

J.P. MORGAN SECURITIES CORPOR COMMERCIAL PAPER 0.00 99.9492 12/1/2016 6/2/2016 $50,000,000.00 $49,957,222.22 $49,974,600.00 

METLIFE SHORT TERM FUNDING LL COMMERCIAL PAPER 0.00 99.9398 12/1/2016 10/11/2016 $35,000,000.00 $34,982,645.83 $34,978,930.00 

MICROSOFT CORPORATION CORP COMMERCIAL PAPER 0.00 99.9552 12/1/2016 9/22/2016 $17,000,000.00 $16,991,240.28 $16,992,384.00 

GE CAPITAL TREASURY CORPORAT COMMERCIAL PAPER 0.00 99.947778 12/5/2016 10/4/2016 $50,000,000.00 $49,973,458.34 $49,973,889.00 

CHEVRON CORP CORPORATE COM COMMERCIAL PAPER 0.00 99.948783 12/7/2016 10/17/2016 $36,000,000.00 $35,980,320.00 $35,981,561.88 

NATIONAL SECS CLEARING CORPO COMMERCIAL PAPER 0.00 99.931808 12/14/2016 8/23/2016 $25,000,000.00 $24,977,333.33 $24,982,952.00 

METLIFE SHORT TERM FDG CORPO COMMERCIAL PAPER 0.00 99.906528 12/15/2016 10/18/2016 $28,000,000.00 $27,981,706.67 $27,973,827.84 

TOYOTA MOTOR CREDIT CORPORA COMMERCIAL PAPER 0.00 99.9187 12/19/2016 8/19/2016 $15,000,000.00 $14,981,008.33 $14,987,805.00 

J.P. MORGAN SECURITIES CORPOR COMMERCIAL PAPER 0.00 99.897067 12/29/2016 6/28/2016 $50,000,000.00 $49,928,250.00 $49,948,533.50 

OLD LINE FUNDING LLC CORPORAT COMMERCIAL PAPER 0.00 99.563667 1/30/2017 8/29/2016 $22,000,000.00 $21,940,783.34 $21,904,006.74 

OLD LINE FUNDING LLC CORPORAT COMMERCIAL PAPER 0.00 99.754806 1/31/2017 10/26/2016 $18,000,000.00 $17,956,320.00 $17,955,865.08 

OLD LINE FUNDING LLC CORPORAT COMMERCIAL PAPER 0.00 99.734311 2/1/2017 9/7/2016 $18,000,000.00 $17,949,075.00 $17,952,175.98 

THUNDER BAY FNDNG LL CORPOR COMMERCIAL PAPER 1.12 100 2/16/2017 8/17/2016 $40,000,000.00 $40,000,000.00 $40,000,000.00 

COCA-COLA COMPANY CORPORAT COMMERCIAL PAPER 0.00 99.750756 3/3/2017 10/19/2016 $50,000,000.00 $49,860,652.78 $49,875,378.00 

COMMERCIAL PAPER $1,148,000,000.00 $1,147,405,516.14 $1,147,431,506.80 

FEDERAL HOME LOAN BANKS BON GOVERNMENT BOND 0.59 100.012 11/10/2016 2/10/2016 $50,000,000.00 $50,000,000.00 $50,006,000.00 

FEDERAL HOME LOAN BANKS BON GOVERNMENT BOND 0.51 100.051 1/27/2017 5/10/2016 $50,000,000.00 $50,000,000.00 $50,025,500.00 

FEDERAL HOME LOAN BANKS BON GOVERNMENT BOND 0.53 100.076 3/17/2017 9/23/2015 $25,000,000.00 $24,999,602.54 $25,019,000.00 

FEDERAL HOME LOAN MORTGAGE GOVERNMENT BOND 0.56 100.095 4/27/2017 10/27/2015 $50,000,000.00 $49,994,923.93 $50,047,500.00 

FEDERAL HOME LOAN BANKS BON GOVERNMENT BOND 0.63 100.181 10/12/2017 4/12/2016 $50,000,000.00 $50,000,000.00 $50,090,500.00 

FEDERAL FARM CREDIT BANK BON GOVERNMENT BOND 0.62 100.153 5/25/2018 9/16/2016 $25,490,000.00 $25,502,610.52 $25,528,999.70 

GOVERNMENT BOND $250,490,000.00 $250,497,136.99 $250,717,499.70 

BLACKROCK LIQUIDITY FUNDS INST MONEY MARKET 0.32 100 12/31/2049 $243,086,387.31 $243,086,387.31 $243,086,387.31
 

INVESCO TREASURY PORTFOLIO IN MONEY MARKET 0.21 100 12/31/2099 $2,063,941.17 $2,063,941.17 $2,063,941.17
 

MONEY MARKET $245,150,328.48 $245,150,328.48 $245,150,328.48 

DVP Repo - PRESIDENT AND FELLO REPURCHASE AGREEMENT 0.45 100 10/27/2016 10/26/2016 $52,062,500.00 $52,062,500.00 $52,062,500.00
 

TRG THE BANK OF NOVA SCOTIA T REPURCHASE AGREEMENT 0.32 100 10/27/2016 10/26/2016 $245,000,000.00 $245,000,000.00 $245,000,000.00
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REPURCHASE AGREEMENT $297,062,500.00 $297,062,500.00 $297,062,500.00 

UNITED STATES OF AMERICA NOTE TREASURY NOTE 0.51 100.13 10/31/2017 12/15/2015 $25,000,000.00 $24,976,557.42 $25,032,500.00 

UNITED STATES OF AMERICA NOTE TREASURY NOTE 0.51 100.13 10/31/2017 11/27/2015 $25,000,000.00 $24,994,381.53 $25,032,500.00 

UNITED STATES OF AMERICA NOTE TREASURY NOTE 0.53 100.122 4/30/2018 5/19/2016 $25,000,000.00 $24,996,196.44 $25,030,500.00 

UNITED STATES OF AMERICA NOTE TREASURY NOTE 0.53 100.122 4/30/2018 5/27/2016 $25,000,000.00 $24,999,993.74 $25,030,500.00 

UNITED STATES OF AMERICA NOTE TREASURY NOTE 0.53 100.122 4/30/2018 6/23/2016 $25,000,000.00 $25,001,513.52 $25,030,500.00 

UNITED STATES OF AMERICA NOTE TREASURY NOTE 0.51 100.036 7/31/2018 9/22/2016 $25,000,000.00 $24,999,103.81 $25,009,000.00 

UNITED STATES OF AMERICA NOTE TREASURY NOTE 0.51 100.036 7/31/2018 9/30/2016 $25,000,000.00 $24,999,520.18 $25,009,000.00 

TREASURY NOTE $175,000,000.00 $174,967,266.64 $175,174,500.00 

$3,265,302,828.48 $3,264,714,711.87 $3,265,494,596.63 
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