PIMA COUNTY
SCHEDULE OF INVESTMENTS
For the month ended April 30, 2021

Assets at Beginning of Period (including Accrued Income)

Receipts

Capital Contributions

Realized Asset Gain
Total Receipts

Income

Interest Earned

Accretion / Amortization

Total Income

Disbursements

Capital Withdrawals

Assets Delivered

Other Disbursements (Fees)

Total Disbursements

Change Unrealized Gain (Loss) Based on Amortized Cost

Assets at End of Period (including Accrued Income)

Yield

WAM (days)

WAM (years)

Market
1,014,939,205.62

249,585,296.40
0.00
249,585,296.40
618,898.41

(40,577.03)

578,321.38

(142,517,181.62)

(142,517,181.62)
(163,399.90)

1,122,422,241.88

0.8%

71.78

0.20

LGIP
533,943,519.23

92,631,573.60

92,631,573.60

162,906.40

162,906.40

(124,282,931.62)

(124,282,931.62)
0.00

502,455,067.61

0.4%

67.87

0.19

Commercial Paper Treasuries Corporate Bonds Agency Bonds Money Market
0.00 0.00 98,751,924.07 133,182,368.84 249,061,393.48
0.00 0.00 0.00 0.00 156,953,722.80
0.00 0.00 0.00 0.00 156,953,722.80
0.00 0.00 224,992.01 231,000.00
0.00 0.00 (18,502.28) (22,074.75)

0.00 0.00 206,489.73 208,925.25
0.00 0.00 (3,136,750.00) (15,097,500.00)
0.00 0.00 (3,136,750.00) (15,097,500.00)
0.00 0.00 (108,881.43) (54,518.47)
0.00 0.00 95,712,782.37 118,239,275.62 406,015,116.28
0.0% 0.0% 2.8% 2.1%
0.00 0.00 383.31 82.64
0.00 0.00 1.05 0.23



PIMA COUNTY

SCHEDULE OF INVESTMENTS -- Portfolio Management Detail

For the month ended April 30, 2021

Preliminary

Investment

Purchase Date

U.S. GOV'T OBLIGATIONS

CCORPORATE BONDS
91324PCH3  United Health Group
89236TEUS  Toyota

31677QBG3  Fifth Third

166764AH3  Chevron Corp
037833AK6  Apple

17325FAQ1  Citibank

24422EUK3  John Deere

91IS9HHPS  US Bancorp
06406RAAS  Bank of NY Mellon Corp
808513AWS  Charles Schwab
009158AR7  Air Products

023135A15 Amazon
904764AW7  Unilever
438516BT2 Honeywell

375558AW3  Gilead
14913Q2T5 Caterpillar
747525AE3 Qualcomm
94974BFC9 Wells Fargo
4592001Q5 IBM
822582481 Shell

AGENCY BONDS

3134GBMA7  FREDDIE MAC DOMESTIC MTN UNSECURED
3134GBUF7  Freddic Mac
3133EIK24 Federal Farm Credit
3133ELXW9  Federal Farm Credit
3133ELZHO Federal Farm Credit
3130AKFD3  FEDERAL HOME
3130AIW95  FEDERAL HOME
313385HF6 FHLB

313385EW2 FHLB

313385GC4. FHLB

COMMERCIAL PAPER

Total

1031118
1031118,
1031118,
10118,
110118,
05/02/19
05/02/19
05/02/19
05/02/19
05/03/19
05/03/19
05/14/19
1112119
1112119
1112119
11714119
11714119
11714119
11718119
11718119

04724117
06/09/17
1031118,
05/01120
05/08120
1104120
11/04120
1106120
11/06120
11/06120

Ending Fair Value April
30,2021

5.135.261.84

0.00
5.045,350.00
6,391,375.49
6.472,615.46
5.067,594.58
5.073,995.97
5.112,669.35
5.111,813.50
5.074.29031
5.143,11115
5.206,112.63
5,149.483.36
5.143,039.11
5.426,725.63
2,830.241.66
2,867,985.72
5,170.319.77
5.122,143.27
5.168,653.58

95,712,782.38

18,598,303.60
5.050,453.60
5.072,602.29
15,037,489.90
15,009.643.35
15,008,295.98
14,462,486.90
15,000,000.00
0.00
15,000,000.00

118,239,275.62

0.00

213,952,058.00

Rate

Settlement

11/02/18
11/02/18
1102118
11/05/18
11/05/18
05/06/19
05/06/19
05/06/19
05/06/19
05/07/19
05/07/19
05/16/19
11714119
11714119
11714119
11/18/19
11/18/19
11/18/19
1120119
1120119

05/17/17
0629117
110118
05/05120
05/14120
1105120
1105120
11710120
11710120
11710120

Shares/Par

5,000,000.00
3,000,000.00
5,000,000.00
6,000,000.00
6,000,000.00
5.000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
2,750,000.00
2,749,000.00
5.000,000.00
5,000,000.00
5,000,000.00

95,499,000.00

15,000,000.00

5,000,000.00

5,000,000.00
15,000,000.00
15,000,000.00
15,000,000.00
14,300,000.00
15,000,000.00
15,000,000.00
15,000,000.00

129,300,000.00

0.00

224,799,000.00

Original Cost

4,934,000.00
2,982,449.90
4,857,100.00
5.927.391.00
5.746,980.00
5.068,650.00
5,055,000.00
5.003,750.00
4,983,750.00
5.061,700.00
5.045,500.00
4,995.200.00
5.034,650.00
5,048,000.00
5.293,400.00
2,812,590.00
2,824,157.66
5.160,150.00
5.063,350.00
5.074,850.00

95,972,618.56

15,000,000.00

5.000,000.00

4,998,500.00
15,006,450.00
14,995,950.00
15,000,300.00
14,483,840.80
14,992,500.00
14,994,400.00
14,993,400.00

129,465,340.80

0.00

225,437,959.36

Accrued Interest at
Purchase

54,704.86
4,670.93
43,125.00
69.679.17
800.00
48,638.89
24,305.56
37,187.50
32,138.89
74,930.56
1.666.67
57.986.11
2.750.00
28,666.67
22,097.22
18,478.47
40,776.83
34,027.78
39.236.11
29.357.64

665,224.86

5.000.00
1,000.00
0.00

45.83
128,700.00

134,745.83

0.00

799,970.69

Total Cost

4,988,704.86
2987,120.83
4,900,225.00
5.997,070.17
5,747,780.00
5.117,288.89
5.079,305.56
5,040,937.50
5.015,888.89
5.136,630.56
5.047,166.67
5,053,186.11
5,037,400.00
5.076,666.67
531549722
2,831,068.47
2,864,934.49
5.194,177.78
5,102,586.11
5.104,207.64

96,637,843.42

15,000,000.00

5,000,000.00

5,003,500.00
15,007,450.00
14,995,950.00
15,000,345.83
14,612,540.80
14,992,500.00
14,994,400.00
14,993.400.00

129,600,086.63

0.00

226,237,930.05

Amortized Cost

4,986,730.47
3,000,000.00
4,993,266.56
5.966,313.23
5.886,912.43
5.007,128.06
5,008,525.62
5.001,014.86
4,995,437.72
5.001,739.25
5.009,339.76
4,997,854.27
5.014,197.73
502621007
5.195,661.08
2,772,746.25
2,780,658.34
505941355
5.021,565.98
5,035,600.26

95,760,315.49

15,000,000.00

5,000,000.00

4,999,761.82
15,000,000.00
14,999,844.65
15,000,006.65
14,335.418.87
14,998,199.99
15,000,000.00
14,999,099.99

129,332,331.97

0.00

225,092,647.46

Price

101.63

100.06
105.41
10421
100.44
101.05
101.55
101.64
100.05
10139
103.07
101.83
102.29
108.09
102.25
102.84
102.73
101.66
102.79

103.02
100.26
10136
100.25
100.00
100.00
100.24
100.00

100.00

Market Value

5.081,355.50

0.00
5,002,850.00
6324,355.50
6252,648.78
5,021,788.95
5.052,294.65
5.077,669.35
5.081,84135
5.002,519.40
5.069.361.15
5.153,682.00
5.091,733.30
5.114,372.50
5.404,628.35
2811,763.13
2,827,208.89
5.136,292.05
5,082,907.10
5.139,296.00

94,728,567.95

15,453,303.60
5.012,953.60
5.068,018.95
15,037,614.90
15,000,268.35
15,000,000.15
14,333,786.90
15,000,000.00
0.00
15,000,000.00

114,905,946.45

0.00

209,634,514.40

% Of Total

0.00%

242%
0.00%
239%
3.02%
298%
240%
241%
242%
242%
239%
242%
246%
243%
244%
2.58%
1.34%
1.35%
245%
242%
245%

45.19%

737%
239%
242%
717%
7.16%
7.16%
6.84%
7.16%
0.00%
7.16%

54.81%

0.00%

100.00%

Accrued Income

53.906.34
0.00
42,500.00
67.019.99
219.966.68
45,805.63
21,701.32
35,000.00
29.972.15
71,770.91
73,750.00
52,430.63
57,750.06
28,666.61
22,097.28
18.478.53
40,776.83
34,027.72
39.236.17
29.357.58

984,214.43

3,145,000.00
37,500.00
4,583.34
(125.00)
9,375.00
8.295.83
128,700.00

3,333,329.17

0.00

4,317,543.60

Unrealized Gain/Loss

94,625.03
0.00
9,583.44
358,042.27
36573635
14,660.89
43,769.03
76,654.49
86,403.63
780.15
60,021.39
155.827.73
77.535.57
88,162.43
208.967.27
39.016.88
46,550.55
76,878.50
61,341.12
103,695.74

1,968,252.46

453,303.60
12,953.60
68,257.13
37.614.90

42370
(6.50)
(1,631.97)
1.800.01
0.00
900.01

573,614.48

0.00

2,541,866.94

Maturity Date

121521
04/13121
06/1421
06124123
05/03/23
072321
09/1021
01724122
02/07122
0572121
110321
1129122
05/05/22
08/08/22
04/0124
02126122
05/20122
03/08/22
0127122
08721122

05/17/22
0629721
101921
0321721
05/1421
05/0421
06/11721
062321
0427121
0527121

Effective
Maturity
Date

121521
04/1321
06/1421
06124123
05/03/23
07/2321
09/1021
01724122
02/07/22
052121
110321
1129122
05/05/22
08/08/22
04/0124
02126122
05/20122
03/08/22
0127122
08721122

05/17/22
0629721
101921
0321721
05/1421
05/0421
06/11721
062321
0427121
0527121

Days to
Effective
Maturity

Yield at Cost

S&P Rating

Moody
Rating

Fitch Rating

A+

AA-



PIMA COUNTY
DISCLOSURE STATEMENTS
For the month ended April 30, 2021

As of April 30, 2021, Pima County has the following investments and maturities.

Fair Investment Maturities (in years)

Investment Type Value Less than 1 year 2 Years 3 Years 4 Years
Repurchase Agreements - - - - -
LGIP's 502,455,067.61 502,455,067.61 - - -
Money Market 406,015,116.28 406,015,116.28 - - -
U.S. Treasuries - - - - -
U.S. Agencies 118,239,275.62 99,640,972.02 18,598,303.60 - -
Corporate Bonds 95,712,782.37 53,886,791.40 23,535,274.40 18,290,716.58 (0.01)
Commercial Paper - - - - -

Total 1,122,422 .241.88 1,061,997,947.31 42,133,578.00 18,290,716.58 (0.01)

% of Total 94.6% 3.8% 1.6% 0.0%

Interest Rate Risk. As a means of limiting its exposure to fair value losses arising from
changes in interest rates, the county's investment policy limits its investments
to maturities of less than 5 years.

Credit Risk. State law limits investments in commercial paper to issuances rated "A1" or "P1" or better and corporate bonds
to issuances rated "A" or better by nationally recognized statistical rating organizations (NRSROs).

Custodial Credit Risk. For an investment, custodial credit risk is the risk that in the event

of the failure of the counterparty, the county will not be able to recover the value of its investments
or collateral securites that are in the possession of an outside party. As of April 30, 2021,

less than 2.5% of the county's investments are in repurchase agreements.

Concentration of Credit Risk. The county limits the investment in any one issuer to less than 5% of the total
pool, excluding U.S. Treasuries and bonds issued by U.S. Agencies. U.S. Treasuries represent 0% of

the county's total investment pool. Of the total investment pool, 0% is invested in the Federal National Mortgage Association and
2.7% is invested in the Federal Home Loan Bank. No other single investment represents more than 5% of the total investment pool.

Certfication: The Treasurer certifies that the portfolio complies with Arizona Revised Statutes and the Investment Policy.
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