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7 Day Yields 30 Day Yields
7 Day Yield 0.20% 30 Day Yield 0.24% 
7 Day Gross Yield 0.30% 30 Day Gross Yield 0.34% 
7 Day Net Average Yield * 0.35% 0.39% 
Net Asset Value Info 12 Month Return 
Net Asset Vale $1.00 12 Month Return 1.24%

Days to Maturity Fitch Ratings
Avg Maturity 29.19 Days AAAm

Securities
Overnight to 30 

Days 31 to 90 Days 91 to 180 Days Above 181 Days Total
Money Market 669,419.08$   -$   -$   -$   669,419.08$   
Repurchase Agreements 240,000,000.00$   -$   -$   -$   240,000,000.00$  
U.S. Treasuries 10,001,104.00$   29,997,687.00$   -$   -$   39,998,791.00$  
U.S. Agencies 45,009,990.00$   -$   -$   -$   45,009,990.00$  
Asset Backed Securities 6,063,670.60$   102,537,625.56$   -$   -$   108,601,296.16$  
Collateralized Mortgage Obligations 1,569,044.60$   -$   -$   -$   1,569,044.60$  
Commercial Paper 57,697,579.67$   47,516,855.24$   -$   -$   105,214,434.91$  
Agency Discount Notes -$   -$   -$   -$   -$   
Corporates 33,952,203.27$   27,409,067.81$   10,349,787.67$   21,450,663.90$   93,161,722.65$  
Certificate of Deposit 34,734,979.10$   26,165,139.47$   21,714,462.70$   -$   82,614,581.27$  
Supranationals -$   -$   -$   -$   -$   
Municipal 51,486,068.15$   22,011,791.62$   -$   -$   73,497,859.77$  
Govt. Relatd Securities 32,537,933.69$   11,815,482.60$   3,012,802.50$   8,433,836.81$   55,800,055.60$  

Total: 513,721,992.16$   267,453,649.30$   35,077,052.87$   29,884,500.71$   846,137,195.04$  
% of Portfolio: 60.71% 31.61% 4.15% 3.53% 100.00%

* This is averaged over the last 3 months.

PORTFOLIO SUMMARY

Security Distribution
Credit Quality

July 31, 2020 to August 31, 2020

30 Day Net Average Yield *
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Yield Comparison and Performance Summary

Day to Day Fund Net 7-Day SEC Yield, Since Inception vs. Crane Money Fund Average Yield* As of August 31, 2020 

*Institutional (government) 7-day yields 

New 2a-7 
Money Mkt 
Fund rules 
take effect 

10-16

First round of SEC 
Reforms target 2a-7 

Money Mkt Fund 
guidelines 01-10

SEC New 
2a-7 Money 

Mkt Fund 
rules 

announced 
07-14 

Fed raises 
rates 25 basis 

points, 
ending 7  

years of zero 
interest rate 
policy 12-15

Fed extends 
Operation Twist 

06-12

Fed announces QE3, 
$40B MBS 

purchases/mo and low  
rates through 2015 

09-12QE2 
Announced, 

Fed to 
purchase 

$600B of Tsys  
11-10

Quantitative 
Easing 

(“QE1”) Ends 
03-10

Fed announces 
Taper of $10 bn 
per month 12-13

Fed announces 
“Operation Twist”  -

extends avg maturity 
of Fed portfolio 09-11

J. Powell 
named Fed 
Chair 11-17

Fed cuts 
interest 

rates 7-19, 
9-19, 10-19, 

3-20

The Fed 
raises rates

Interest rates
12-15 – 12-18

Portfolio (gross) 0.37% 0.28% 0.22% 0.33%   0.20% 0.18% 0.23%     0.65% 1.13% 2.09%  2.43% 0.69% 1.18%

Portfolio (net) 0.29% 0.16% 0.12% 0.18%   0.09% 0.08% 0.14% 0.51% 1.04% 1.98% 2.32% 0.59% 1.05%

ICE BofAML 3M US Tsy Bill 0.17% 0.13% 0.08% 0.08%    0.05% 0.04% 0.05% 0.33% 0.86% 1.87% 2.28% 0.63% 1.09%

*Returns under one year are unannualized

FLORIDA TRUST DAY TO DAY FUND  & INDEX RETURNS Fiscal
YTD     YTD.

2009 2010 2011 2012 2013 2014 2015 2016 2017     2018 2019 2020 9/30)
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In the U.S., the 2-year Treasury note yield rose to 0.13% at the end of August from 0.11% at the
end of July. The yield on the benchmark 10-year Treasury was 0.70%, up from 0.53% at the end of
July. Corporate spreads continued to tighten in August and major equity indices again produced
positive returns on the month. Gridlock continued in Congress on another round of stimulus, but 40
states have now applied for additional unemployment benefit funding authorized under the Trump
administration’s executive order.

This year the Kansas City Fed's famous Jackson Hole Economic Policy Symposium was open to
the public for the first time. The keynote speaker, Fed Chair Jerome Powell, used the opportunity to
unveil the FOMC's new monetary policy strategy - a flexible, average 2% inflation target. Under this
new strategy, the Fed will tolerate a "modest" overshoot of the 2% inflation target for brief periods to
allow average inflation to "catch-up" after periods of low inflation, prioritizing the pursuit of maximum,
"inclusive" employment. What does this all mean for investors? The FOMC has hinted at changing its
strategy for quite some time, so the announcement was not a surprise. Front-end rates will be low for a
long time before the Fed even "thinks about thinking about raising rates." How long will that be? If the
last cycle is any guide, it could be a while: despite historically low unemployment, inflation consistently
trailed the 2% line.

The unemployment rate was 10.2% in July and firms added 1.7 million net, new jobs to nonfarm
payrolls. August's nonfarm payroll employment rose by 1.4 million. In the household survey, which
feeds into the unemployment rate calculation, employment posted a monster 3.4 million gain, enough
to send the unemployment rate down to 8.4% from 10.2% in July. Jobs have bounced back quicker
than any recovery ever witnessed. Of the 22 million jobs lost in March and April, 48% have been
added back. But there is still a way to go before achieving full employment. Despite the robust job
reports in recent months, we are 11.5 million jobs short of February levels. As well, the unemployment
rate could also fall more slowly from here. As of April, 18 million workers were reporting that they were
on "temporary layoff." Millions of those workers have returned to work. However, the number of
workers on "permanent layoff" rose to 3.4 million in August. The number of permanently unemployed
could move higher. Regardless, the bounce back in jobs is happening faster than anyone expected,
even if we have a long way to go.

Globally, Purchasing Managers’ Indices (PMIs) showed that service and manufacturing sector
activity continued to rebound in August. The global composite PMI, a weighted average of both PMI
measures, improved to a seventeen-month high of 52.4. The services sector PMI reading of 51.9
indicates the sector hardest hit by the pandemic is on the mend. While the services sector was not
nearly as hard-hit in 2008 as it was during the COVID-induced recession, the services PMI only spent
five months below 50 in 2020, compared to 14 months in the Great Recession. Similarly, the
manufacturing PMI languished below 50 for 15 months in 2008-2009, while in 2020 it is already back in
expansionary territory after just five months. The rapid bounce-back in services and manufacturing
readings this month bodes well for second-half global growth.

.

Florida Trust Day to Day Fund
The Florida Trust Day to Day Fund posted a total return of

+0.03% in August versus the benchmark ICE BofA Three-Month
Treasury Index return of +0.01%. Fiscal year-to-date performance
for fund was +1.18%, compared to +1.09% for the index for the
fiscal year beginning October 1, 2019. The net 7-day SEC yield of
the Day to Day Fund was 0.20% at month end, down from 0.29% at
July month end, as ultra-short yields remain low.

We continue with efforts to maximize portfolio yield but
importantly also search for opportunities that provide favorable
income, as yields globally and across sectors remain low. We
continue to adhere to the strict investment guidelines and liquidity
required by Fitch to maintain the AAA rating. We evaluate high-
quality corporate securities for the portfolio, and search for value in
commercial paper (“CP”) and corporate notes that enhance yield
and adhere to the guidelines of the fund, with a focus on liquidity.
Short maturity repurchase agreements backed by US Treasury
collateral are also utilized. Only highest quality counterparties are
used, with repo agreements ranging from overnight to one week in
term. Short-term funding markets continue to be flush with cash, and
opportunities for yield are challenging to identify. We expect to
remain active in purchases of corporate and asset-backed securities
as markets continue to digest cash, while simultaneously
maintaining ample liquidity levels to meet potential redemptions.

The fund remains highly liquid with approximately 41% of the
portfolio invested in overnight and short-term securities. Additionally,
45% of the portfolio is invested in government or government
guaranteed securities, also enhancing liquidity. The weighted-
average maturity of the portfolio ended the month at 30 days. The
fund net approximately $16 million outflows during the month. The
fund is assigned Fitch rating agency’s highest Money Market Fund
Rating of AAA mmf.
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ASSETS 31-Jul-2020 31-Aug-2020 31-Jul-2020 31-Aug-2020
Investments INCOME
 Investments @ Amortized Cost $870,402,484.44 $845,828,676.43 Interest income $361,812.51 $297,140.64

   Cash ($6,921,865.58) $7,630.17 Net realized gain (loss) on investments ($1,086.04) ($4,352.47)
Total Investments $863,480,618.86 $845,836,306.60 Other income $0.00 $0.00

Amortization of securities: discount / (premium) ($15,989.85) ($46,413.99)
Receivables  Total income $344,736.62 $246,374.18
 Due From Sponsor $0.00 $0.00
 Investment Securities Sold $0.00 $0.00 EXPENSES
 Interest Receivable $753,986.84 $1,057,479.33  Audit fees $804.14 $804.14
 Capital Shares Sold $0.00 $0.00  Custodian fees $5,405.78 $5,405.78

Other Assets $0.00 $0.00  Fund accounting fees $8,198.10 $7,771.20
TOTAL ASSETS $864,234,605.70 $846,893,785.93  Investment management fees $61,202.82 $58,119.51

 Legal services $884.12 $884.12
LIABILITIES  Pricing expense $764.77 $764.77
Payables  Transfer agency fees $3,145.26 $3,145.26
 Investment Securities Purchased $0.00 $0.00  Fitch Rating Service Fee $1,018.35 $1,018.35
 Dividends Payable $264,399.12 $172,895.01  Miscellaneous $0.00 $0.00
 Accrued Expenses $94,100.67 $93,594.24 Total gross expenses $81,423.34 $77,913.13
 Other Payables $0.00 $0.00

Other Liabilities $0.00 $0.00    Less reimbursement of expenses by sponsor $0.00 $0.00
TOTAL LIABILITIES $358,499.79 $266,489.25 Total net expenses $81,423.34 $77,913.13

NET ASSETS $863,876,105.91 $846,627,296.68 Net increase in net assets $263,313.28 $168,461.05

Accum net realized gain (loss) on investments ($2,518.55) ($6,871.02)
Shares Outstanding: 863,878,624.46  846,634,167.70 

Net Asset Value Per Share: 1.00 1.00

MONTH-END STATEMENT OF ASSETS & LIABILITIES MONTH-END STATEMENT OF OPERATIONS
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ACCOUNT NET ASSET 7 DAY
DATE BALANCE VALUE  ANN. YIELD*

August 1, 2020 $863,878,624.46 1.0000 0.2920%
August 2, 2020 $863,878,624.46 1.0000 0.2919%
August 3, 2020 $860,457,995.65 1.0000 0.2900%
August 4, 2020 $859,329,711.83 1.0000 0.2898%
August 5, 2020 $856,906,913.05 1.0000 0.2873%
August 6, 2020 $863,576,178.79 1.0000 0.2840%
August 7, 2020 $864,201,085.38 1.0000 0.2806%
August 8, 2020 $864,201,085.38 1.0000 0.2771%
August 9, 2020 $864,201,085.38 1.0000 0.2736%
August 10, 2020 $862,424,412.72 1.0000 0.2716%
August 11, 2020 $861,205,223.96 1.0000 0.2678%
August 12, 2020 $858,415,375.97 1.0000 0.2672%
August 13, 2020 $855,477,508.47 1.0000 0.2673%
August 14, 2020 $854,477,508.47 1.0000 0.2661%
August 15, 2020 $854,477,508.47 1.0000 0.2650%
August 16, 2020 $854,477,508.47 1.0000 0.2638%
August 17, 2020 $870,014,366.72 1.0000 0.2582%
August 18, 2020 $869,476,296.77 1.0000 0.2531%
August 19, 2020 $870,413,708.90 1.0000 0.2476%
August 20, 2020 $860,905,749.90 1.0000 0.2363%
August 21, 2020 $861,363,776.16 1.0000 0.2262%
August 22, 2020 $861,363,776.16 1.0000 0.2161%
August 23, 2020 $861,363,776.16 1.0000 0.2060%

Fund Balance and Net Asset Value Report
August 2020
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ACCOUNT NET ASSET 7 DAY
DATE BALANCE VALUE  ANN. YIELD*

August 24, 2020 $864,751,010.64 1.0000 0.2009%
August 25, 2020 $865,003,234.65 1.0000 0.1925%
August 26, 2020 $840,037,847.07 1.0000 0.1875%
August 27, 2020 $842,288,316.18 1.0000 0.1898%
August 28, 2020 $842,202,432.59 1.0000 0.1910%
August 29, 2020 $842,202,432.59 1.0000 0.1922%
August 30, 2020 $842,202,432.59 1.0000 0.1934%
August 31, 2020 $846,634,167.70 1.0000 0.1952%

Average : $928,032,657.63

End of Month NAV $1.0000
* This is the 30 day yield, annualized.
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CUSIP Description Coupon 
Rate

Effective 
Maturity Fitch Rating S&P Rating Face Amount Market Price Market Value Days to 

Mat. PCT

FIGXX FIDELITY MM 0.000 9/1/2020 AAA AAA 669,419.08 100.000 669,419.08 1 0.08%
$669,419.08 $669,419.08 0.08%

RPE212EQ0 TRI-PARTY FLORIDA BANK OF MONTREAL Cash 0.050 09/01/20 F1 A-1 105,000,000.00 100.000 105,000,000.00 1 12.41%
RPE712B66 TRI-PARTY FLORIDA CIBC WORLD MARKETS Cash 0.050 09/02/20 F1 A-1 45,000,000.00 100.000 45,000,000.00 2 5.32%
RPE2128D6 TRI-PARTY FLORIDA CITIGROUP REPO Cash 0.050 09/03/20 F1 A-1 45,000,000.00 100.000 45,000,000.00 3 5.32%
RPE7128A1 TRI-PARTY FLORIDA GOLDMAN SACHS Cash 0.050 09/01/20 F1 A-1 45,000,000.00 100.000 45,000,000.00 1 5.32%

$240,000,000.00 $240,000,000.00 28.36%

9127962J7 T-BILL 0 10/1/2020 0.000 10/01/20 AAA AA+ 30,000,000.00 99.992 29,997,687.00 31 3.55%
9128285H9 TREASURY VAR. T-NOTE 10/31/2020 0.145 09/08/20 AAA AA+ 10,000,000.00 100.011 10,001,104.00 8 1.18%

$40,000,000.00 $39,998,791.00 4.73%

3130AJ2N8 FHLB Var. FHLB 5/3/2021 0.146 09/03/20 AAA AA+ 15,000,000.00 100.029 15,004,342.50 3 1.77%
3130AJ2X6 FHLB Var. FHLB 4/5/2021 0.147 09/05/20 AAA AA+ 15,000,000.00 100.026 15,003,841.50 5 1.77%
3130AJ3S6 FHLB Var. FHLB 3/26/2021 0.164 09/26/20 AAA AA+ 15,000,000.00 100.012 15,001,806.00 26 1.77%

$45,000,000.00 $45,009,990.00 5.32%

00217TAA3 ARIFL MBS Var. Corp 2/16/2021 1.685 10/28/2020 F1+ A-1+ 1,684,202.99 100.158 1,686,870.26 58 0.20%
03066EAA2 AMERICREDIT 2020-2 A1 CAR MBS 0.261 7/19/2021 0.261 11/2/2020 F1+ A-1+ 4,673,667.28 100.004 4,673,867.31 63 0.55%
03067DAA3 AMERICREDIT AUTOMOBILE MBS 1.214 3/18/2021 1.214 9/20/2020 F1+ Moodys-P1 461,784.67 100.049 462,011.31 20 0.05%
14315FAA5 CARMX 2020-3 A1 CAR MBS 0.277 7/15/2021 0.277 11/19/2020 F1+ A-1+ 5,473,506.46 100.008 5,473,934.49 80 0.65%
14315VAA0 CARMAX 2020-2 A1 CAR MBS 1.252 5/17/2021 1.252 10/4/2020 F1+ A-1+ 1,759,720.25 100.088 1,761,261.41 34 0.21%
24703NAA7 DELL 2020-1 A1 EQP 144A MBS Var. Corp 5/21/2021 1.983 11/20/2020 F1+ NR 1,182,066.13 100.400 1,186,793.09 81 0.14%
26208VAA4 DRIVE 2020-2 A1 CAR MBS 0.324 6/15/2021 0.324 9/17/2020 NR A-1+ 1,964,460.54 100.004 1,964,539.51 17 0.23%
34528GAH9 FORD 2020-A A1 CAR MBS 0.267 5/15/2021 0.267 9/17/2020 F1+ NR 969,044.07 100.000 969,039.90 17 0.11%
34531MAA6 FORD CREDIT AUTO LEASE TRUST MBS 1.728 2/15/2021 1.728 9/24/2020 F1+ A-1+ 1,086,646.27 100.077 1,087,481.47 24 0.13%
34531RAA5 FORD CREDIT AUTO LEASE TRUST MBS 0.276 8/15/2021 0.276 11/26/2020 NR A-1+ 9,761,287.02 100.005 9,761,791.68 87 1.15%
34533GAA7 FORD 2020-B A1 CAR MBS 0.263 7/15/2021 0.263 10/23/2020 F1+ A-1+ 5,025,815.15 100.003 5,025,961.90 53 0.59%
36258VAA2 GMCAR 2020-2 A1 CAR MBS Var. Corp 4/16/2021 1.259 9/18/2020 F1+ A-1+ 237,466.43 100.043 237,568.07 18 0.03%
362590AA9 GMCAR 2020-3 A1 CAR MBS 0.19 8/16/2021 0.190 11/7/2020 F1+ NR 8,540,000.00 100.000 8,539,972.67 68 1.01%
36259PAA4 GMALT 2020-2 A1 LEASE Var. Corp 6/20/2021 0.280 10/29/2020 NR A-1+ 4,735,510.83 100.002 4,735,615.01 59 0.56%
40438PAA0 HPEFS 2020-2A A1 EQP 144A 0.428 7/20/2021 0.428 11/25/2020 NR A-1+ 4,371,477.93 100.038 4,373,134.28 86 0.52%
44933FAA4 HYUNDAI 2020-B A1 CAR MBS 0.271 7/15/2021 0.271 11/16/2020 A A-1+ 4,140,021.51 100.006 4,140,264.12 77 0.49%
47789KAA1 JOHN DEERE MBS 1.1 3/15/2021 1.100 10/9/2020 F1+ Moodys-P1 1,803,014.97 100.091 1,804,661.12 39 0.21%
50116YAA9 KUBOTA CREDIT OWNER TRUST MBS 0.269 8/16/2021 0.269 11/28/2020 F1+ NR 6,045,083.70 100.019 6,046,243.75 89 0.71%
50117WAA2 KUBOTA 2020-1A A1 EQP 144A MBS Var. Corp 5/17/2021 1.500 10/16/2020 F1+ NR 1,247,034.50 100.156 1,248,984.61 46 0.15%
58769VAA8 MERCEDES 2020-1 A1 CAR MBS 0.263 7/15/2021 0.263 11/16/2020 F1+ A-1+ 3,176,762.52 100.006 3,176,944.23 77 0.38%
60700MAA6 MASSMUTUAL 2020-A A1 EQP 144A MBS 0.36 7/7/2021 0.360 11/1/2020 F1+ NR 2,977,015.39 100.018 2,977,557.80 62 0.35%
65479MAA4 NISSAN 2020-A A1 CAR MBS Var. Corp 4/15/2021 0.978 9/28/2020 NR A-1+ 1,040,785.14 100.044 1,041,241.63 28 0.12%
802830AA7 SANTANDER PRIME 2020-BA A1 CAR 144A MBS 0.445 9/15 0.445 11/22/2020 F1+ A-1+ 4,870,000.00 100.001 4,870,068.18 83 0.58%
80285RAA6 SANTANDER DRIVE RECEIVABLE MBS 0.241 7/15/2021 0.241 10/17/2020 F1+ Moodys-P1 3,317,987.35 99.999 3,317,943.22 47 0.39%
89237VAE9 TOYOTA AUTO RECEIVABLES MBS 0.202 8/16/2021 0.202 11/10/2020 NR A-1+ 8,582,565.22 99.996 8,582,191.88 71 1.01%
89239RAA4 TOYOTA 2020-B A1 CAR MBS Var. Corp 5/17/2021 1.141 10/1/2020 NR A-1+ 1,607,246.68 100.068 1,608,332.21 31 0.19%
92868JAA4 VOLKSWAGEN 2020-1A A1 CAR MBS 0.3 5/20/2021 0.300 10/5/2020 F1+ NR 2,907,002.36 100.003 2,907,090.15 35 0.34%
96042KAA1 WESTLAKE MBS 1.62 3/15/2021 1.150 10/8/2020 NR A-1+ 1,770,643.14 100.045 1,771,448.25 38 0.21%
96042PAA0 WESTLAKE 2020-2A 1A CAR 144A MBS 0.385 6/15/2021 0.385 10/27/2020 NR A-1+ 4,827,634.55 100.009 4,828,064.21 57 0.57%
98163CAA8 WORLD OMNI 2020-C A1 CAR MBS 0.207 8/16/2021 0.207 11/27/2020 F1+ A-1+ 5,060,000.00 100.006 5,060,310.68 88 0.60%
98163MAA6 WORLD OMNI MBS 1.05 3/15/2021 1.049 9/18/2020 F1+ A-1+ 301,693.98 100.031 301,788.71 18 0.04%

MONTH-END SCHEDULE OF INVESTMENTS
August 31, 2020

Money Market

Sub Total

Repurchase Agreement

Sub Total

Asset Backed Securities

U.S. Agency Notes

Sub Total

U.S. Treasury Notes

Sub Total
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CUSIP Description Coupon 
Rate

Effective 
Maturity Fitch Rating S&P Rating Face Amount Market Price Market Value Days to 

Mat. PCT

98163WAA4 WORLD OMNI 2020-B A1 CAR 0.268 7/15/2021 0.268 11/7/2020 F1+ A-1+ 2,978,072.47 100.008 2,978,319.05 68 0.35%
$108,579,219.50 $108,601,296.16 12.83%

62888VAA6 NGN 2010-R1 1A 1MOFRN NCUA MBS Var. Corp 10/7/2020 0.599 9/4/2020 AAA AA+ 1,569,827.63 99.950 1,569,044.60 4 0.19%

$1,569,827.63 $1,569,044.60 0.19%

05571BKG7 BPCE CP DTD 0 10/16/2020 0.000 10/16/2020 F1 A-1 9,000,000.00 99.987 8,998,838.10 46 1.06%
13607EKM0 CANADIAN IMPERIAL HLDING CP 0 10/21/2020 0.000 10/21/2020 F1+ A-1 1,000,000.00 99.981 999,813.00 51 0.12%
16677JJH0 CHEVRON CORP 0 9/17/2020 0.000 9/17/2020 NR A-1+ 3,000,000.00 99.997 2,999,906.40 17 0.35%
22533TJP2 CREDIT AGRICOLE CP 0 9/23/2020 0.000 9/23/2020 F1 A-1 5,000,000.00 99.995 4,999,728.50 23 0.59%
23305DJ89 DBS BANK 0 9/8/2020 0.000 9/8/2020 F1+ A-1+ 5,000,000.00 99.997 4,999,850.00 8 0.59%
25215VJE0 DEXIA CREDIT LOCAL CP 144A 0 9/14/2020 0.000 9/14/2020 F1 A-2 5,000,000.00 99.997 4,999,834.50 14 0.59%
25472HJ17 DC DISTRICT OF COLUMBIA TXB CP 0 9/1/2020 0.000 8/31/2020 F1 A-1+ 1,500,000.00 99.999 1,499,985.45 0 0.18%
31428FJR7 FED CAISSE DESJARDINS CP 144A 0 9/25/2020 0.000 9/25/2020 F1+ A-1 3,000,000.00 99.993 2,999,795.70 25 0.35%
31428FK79 FEDERATION DES CAISSES CP 0 10/7/2020 0.000 10/7/2020 F1+ A-1 5,000,000.00 99.989 4,999,450.00 37 0.59%
34411GLH7 FMS WERTMANAGEMENT CP 144A 0 11/17/2020 0.000 11/17/2020 NR A-1+ 9,400,000.00 99.976 9,397,698.88 78 1.11%
50045VJ46 KOMATSU FINANCE AMERICA CP 144A 0 9/4/2020 0.000 9/4/2020 NR A- 6,000,000.00 99.999 5,999,943.60 4 0.71%
50045VKP7 KOMATSU FINANCE AMERICA CP 0 10/23/2020 0.000 10/23/2020 NR A- 3,000,000.00 99.985 2,999,545.20 53 0.35%
60682WJ82 MITSUBISHI UFJ TRUST & BANK CP 144A 0 9/8/2020 0.000 9/8/2020 F1 A-1 8,000,000.00 99.999 7,999,882.40 8 0.95%
62939LJM2 NRW.BANK CP 144A 0 9/21/2020 0.000 9/21/2020 F1+ A-1+ 1,200,000.00 99.994 1,199,933.52 21 0.14%
62939LKK4 NRW BK CP DTD 0 10/19/2020 0.000 10/19/2020 F1+ A-1+ 8,000,000.00 99.981 7,998,497.60 49 0.95%
63975UK50 NEDER WATERSCHAPSBANK CP 144A 0 10/5/2020 0.000 10/5/2020 NR A-1+ 8,000,000.00 99.988 7,999,066.40 35 0.95%
68328GJA5 ONTARIO TEACHER 0 9/10/2020 0.000 9/10/2020 NR A-1+ 4,000,000.00 99.996 3,999,858.80 10 0.47%
8010M2JB9 SANOFI CP 144A 0 9/11/2020 0.000 9/11/2020 F1+ A-1+ 8,000,000.00 99.998 7,999,840.80 11 0.95%
80285PL26 SANTANDER UK CP 0 11/2/2020 0.000 11/2/2020 F1 A-1 4,125,000.00 99.974 4,123,946.06 63 0.49%
8672E2J90 SUNCORP METWAY CP 144A 0 9/9/2020 0.000 9/9/2020 F1 A-1 8,000,000.00 99.988 7,999,020.00 9 0.95%

$105,225,000.00 $105,214,434.91 12.43%
 

05252ACY5 AUST & NZ BANKING GROUP Var. Corp 11/9/2020 0.563 11/9/2020 A+ AA- 1,000,000.00 100.066 1,000,656.00 70 0.12%
05253JAK7 AUST & NZ BANK 2.7 11/16/2020 2.700 11/16/2020 A+ AA- 1,000,000.00 100.520 1,005,201.00 77 0.12%
06367WHA4 BANK OF MONTREAL FRN Var. Corp 1/22/2021 0.658 10/22/2020 AA- A- 1,081,000.00 100.144 1,082,561.61 52 0.13%
06406FAA1 BANK NEW YORK MELLON 2.5 4/15/2021 2.500 3/18/2021 AA- A 1,850,000.00 101.214 1,872,449.94 199 0.22%
064159LG9 BANK NOVA SCOTIA 3.125 4/20/2021 3.125 4/20/2021 AA A+ 1,040,000.00 101.839 1,059,124.87 232 0.13%
06416CAC2 BANK OF NOVA SCOTIA 1.875 4/26/2021 1.875 4/26/2021 AAA NR 1,015,000.00 101.052 1,025,682.47 238 0.12%
14913Q2B4 CATERPILLAR FINANCIAL FRN Var. Corp 9/4/2020 0.621 9/4/2020 A A 3,520,000.00 100.003 3,520,096.80 4 0.42%
17275RBD3 CISCO SYSTEMS 2.2 2/28/2021 2.200 2/28/2021 NR AA- 1,005,000.00 100.947 1,014,519.76 181 0.12%
17325FAJ7 CITIBANK 2.125 10/20/2020 2.125 9/29/2020 A+ A+ 5,000,000.00 100.131 5,006,539.50 29 0.59%
375558BB8 GILEAD SCIENCES 2.55 9/1/2020 2.550 8/31/2020 NR A 4,000,000.00 100.000 4,000,000.00 0 0.47%
377373AE5 GLAXOSMITHKLINE 3.125 5/14/2021 3.125 5/14/2021 A- A 1,305,000.00 102.067 1,331,969.26 256 0.16%
437076BL5 HOME DEPOT 2 4/1/2021 2.000 3/4/2021 A A 3,673,000.00 100.894 3,705,827.44 185 0.44%
44932HAB9 IBM 1.8 1/20/2021 1.800 1/20/2021 NR A 1,100,000.00 100.625 1,106,874.67 142 0.13%
46625HHU7 JPMORGAN CHASE 4.25 10/15/2020 4.250 10/15/2020 AA- A- 1,080,000.00 100.481 1,085,197.18 45 0.13%
46625HNX4 JPMORGAN CHASE 2.55 10/29/2020 2.550 10/1/2020 AA- A- 6,000,000.00 100.175 6,010,519.80 31 0.71%
59217GCQ0 MET LIFE GLOB FUNDING I Var. Corp 9/7/2020 0.640 9/2/2020 AA- AA- 3,110,000.00 100.007 3,110,226.72 2 0.37%
60688DBW3 MIZUHO SEC USA FRN Var. Corp 2/16/2021 0.438 9/14/2020 NR A 8,700,000.00 100.065 8,705,666.31 14 1.03%
6325C0DT5 NATL AUSTRALIA BANK FRN 144A Var. Corp 1/12/2021 0.616 10/13/2020 NR AA- 6,000,000.00 100.138 6,008,303.40 43 0.71%
63307A2G9 NATL BANK OF CANADA 2.2 11/2/2020 2.200 10/4/2020 AA- A 3,820,000.00 100.156 3,825,942.77 34 0.45%
64952WCV3 NEW YORK LIFE GLOBAL FUNDING 1.95 9/28/2020 1.950 9/28/2020 AAA AA+ 3,300,000.00 100.129 3,304,247.76 28 0.39%
69353RFH6 PNC BANK NA 2.5 1/22/2021 2.500 12/24/2020 A+ A 6,300,000.00 100.694 6,343,696.80 115 0.75%
713448DX3 PEPSICO 2 4/15/2021 2.000 3/18/2021 NR A+ 1,016,000.00 100.940 1,025,548.06 199 0.12%
74368CAJ3 PROTECTIVE LIFE 144A 2.161 9/25/2020 2.161 9/25/2020 NR AA- 4,050,000.00 100.125 4,055,061.28 25 0.48%
780082AC7 ROYAL BANK OF CANADA 2.1 10/14/2020 2.100 10/14/2020 AAA NR 1,000,000.00 100.217 1,002,172.70 44 0.12%
780082AE3 ROYAL BANK OF CANADA Var. Corp 3/22/2022 2.300 3/22/2021 AAA NR 6,300,000.00 101.144 6,372,040.50 203 0.75%
80685XAA9 SCHLUMBERGER FIN CDA LTD 2.2 11/20/2020 2.200 11/20/2020 NR A 1,250,000.00 100.387 1,254,842.12 81 0.15%
865622CN2 SUMITOMO MITSUI BANKING CORP Var. Corp 10/16/2020 0.641 10/16/2020 NR A 2,870,000.00 100.054 2,871,556.11 46 0.34%

Sub Total

Corporate Bonds

Sub Total

Collateralized Mortgage Obligations

Sub Total

Commercial Paper

Day to Day Portfolio Report August 2020 Page 9 of 11



CUSIP Description Coupon 
Rate

Effective 
Maturity Fitch Rating S&P Rating Face Amount Market Price Market Value Days to 

Mat. PCT

86960BAR3 SVENSKA HANDELSBANKEN 1.95 9/8/2020 1.950 9/8/2020 AA+ AA- 1,000,000.00 100.027 1,000,274.90 8 0.12%
86960BAS1 SVENSKA HANDELSBANKEN FRN Var. Corp 9/8/2020 2.813 9/8/2020 AA+ AA- 1,250,000.00 100.007 1,250,090.00 8 0.15%
8911457V0 TORONTO-DOMINION BANK 144A 2.25 3/15/2021 2.250 3/15/2021 NR Moodys-Aaa 4,000,000.00 101.088 4,043,501.60 196 0.48%
902674XJ4 UBS AG DTD Var. Corp 12/1/2020 0.830 12/1/2020 AA- A+ 2,897,000.00 100.077 2,899,216.20 92 0.34%
961214CS0 WESTPAC BANKING 2.6 11/23/2020 2.600 11/23/2020 NR AA- 2,250,000.00 100.538 2,262,115.12 84 0.27%

$92,782,000.00 $93,161,722.65 11.01%

05971XTV3 BANCO ESTADO CHILE YCD FRN 0.455 10/15/2020 0.432 9/15/2020 NR A-1 9,600,000.00 100.015 9,601,444.80 15 1.13%
06417MHM0 BANK OF NOVA SCOTIA YCD FRN Var. CD 2/16/2021 0.370 11/16/2020 NR A-1 700,000.00 100.057 700,400.75 77 0.08%
06742TQD1 BARCLAYS BANK PLC NY C/D Var. CD 10/15/2020 0.725 10/15/2020 F1 A-1 2,880,000.00 100.058 2,881,667.23 45 0.34%
0727MAX30 BAYERISCHE LANDESBANK NY CD Var. CD 1/22/2021 0.458 10/22/2020 NR Moodys-P1 9,000,000.00 99.948 8,995,282.20 52 1.06%
22535CKZ3 CREDIT AGRICOLE CRP&IN 1.76 1/25/2021 1.760 1/25/2021 F1 A-1 3,390,000.00 100.646 3,411,912.96 147 0.40%
22549LU29 CREDIT SUISSE AG C/D 1.97 11/20/2020 1.970 11/20/2020 F1 A-1 2,000,000.00 100.399 2,007,982.80 81 0.24%
22549LZD0 PENDING ISSUANCE-INSTITUTIONAL CD 1.8 1/22/2021 1.800 1/22/2021 F1 A-1 4,500,000.00 100.629 4,528,316.70 144 0.54%
23341VD32 DNB BANK ASA FRN YCD Var. CD 2/5/2021 0.289 11/5/2020 NR A-1+ 325,000.00 100.024 325,076.41 66 0.04%
23341VE31 DNB BANK ASA FRN YCD Var. CD 2/11/2021 0.253 9/11/2020 NR A-1+ 1,525,000.00 100.052 1,525,786.14 11 0.18%
53947BAC4 LLOYDS BANK CORP MKTS/NY Var. CD 9/24/2020 0.797 9/24/2020 NR A 7,600,000.00 100.035 7,602,634.16 24 0.90%
53947BAE0 LLOYDS BANK CORP MKTS/NY C/D Var. CD 10/26/2020 0.768 10/9/2020 F1 A-1 3,000,000.00 100.079 3,002,368.20 39 0.35%
60710AJP8 MIZUHO BANK LTD/NY 1.73 1/22/2021 1.730 1/22/2021 F1 A-1 9,000,000.00 100.606 9,054,558.00 144 1.07%
63873QDQ4 NATIXIS NEW YORK BRANHC PIDI C/D 1.77 1/22/2021 1.770 1/22/2021 F1 A-1 4,690,000.00 100.633 4,719,675.04 144 0.56%
65558TF34 NORDEA BANK NY YCD FRN Var. CD 8/9/2021 0.282 11/9/2020 NR A-1+ 4,250,000.00 100.042 4,251,793.08 70 0.50%
83050PME6 SKANDINAV ENSKILDA BK YCD FRN Var. CD 8/11/2021 0.293 11/12/2020 NR A-1 4,000,000.00 100.014 4,000,568.80 73 0.47%
86565CPK9 SUMITOMO MITSUI BANK YCD FRN Var. CD 2/22/2021 0.288 9/22/2020 NR A-1 7,000,000.00 100.008 7,000,574.00 22 0.83%
89114NLU7 TORONTO-DOMINION NY YCD FRN 0.428 6/10/2021 0.428 9/10/2020 NR A-1+ 5,000,000.00 100.050 5,002,506.00 10 0.59%
96130AES3 WESTPAC BKING CORP NY Var. CD 12/11/2020 0.465 9/11/2020 F1 A-1+ 4,000,000.00 100.051 4,002,034.00 11 0.47%

$82,460,000.00 $82,614,581.27 9.76%

011839VW4 ALASKA HOUSING FINANCE CORPORATION 1.59 12/1/2044 0.200 9/3/2020 NR AA+ 4,600,000.00 100.000 4,600,000.00 3 0.54%
012663AM2 ALBEMARLE CNTY VA ECONOMIC DEV AUTH HOSP REV Var. 0.030 9/2/2020 NR AA 900,000.00 100.000 900,000.00 2 0.11%
13068BFV4 CA STATE GO/ULT CP TXB 0.85 9/3/2020 0.850 9/3/2020 F1+ A-1+ 500,000.00 100.002 500,008.70 3 0.06%
13068BFZ5 ME ST HSG AUTH MTG W-VRDN TXB Var. Muni 11/15/2052 0.700 10/29/2020 F1+ A-1+ 500,000.00 100.003 500,016.15 59 0.06%
13068PDZ6 CA STATE GO/ULT TXB 0.25 9/14/2020 0.250 9/14/2020 F1 A-1+ 7,500,000.00 100.005 7,500,350.25 14 0.89%
196480CW5 CO HSG & FIN AUTH W-VRDN TXB Var. Muni 10/1/20 0.140 9/2/2020 NR AAA 2,280,000.00 100.000 2,280,000.00 2 0.27%
246003MG9 PA DELAWARE CNTY HAVERFORD CLG PRE-20 5 11/15/2020 5.000 11/15/2020 NR AA- 2,600,000.00 100.989 2,625,714.00 76 0.31%
45130HCX6 ID HSG AGY CP TXB 0.32 10/1/2020 0.320 10/1/2020 F1 NR 6,000,000.00 100.007 6,000,412.80 31 0.71%
45130HDA5 ID HOUSING 0 11/2/2020 0.210 11/2/2020 F1 NR 4,885,000.00 100.003 4,885,167.07 63 0.58%
45201YB97 IL ST HSG DEV AUTH REV W-VRDN TXB Var. Muni 8/1/20 0.180 9/3/2020 NR AA 1,650,000.00 100.000 1,650,000.00 3 0.20%
56052FHZ1 ME ST HSG AUTH MTG W-VRDN TXB Var. Muni 11/15/2052 0.140 9/3/2020 NR AA+ 2,100,000.00 100.000 2,100,000.00 3 0.25%
59465M6V2 MI STATE HSG DEV AUTH AMT VRDN-W Var. Muni 10/1/20 0.120 9/2/2020 NR AA+ 6,000,000.00 100.000 6,000,000.00 2 0.71%
64966G2G6 NEW YORK NY Var. Muni 8/1/2024 0.040 9/2/2020 AAA AA+ 400,000.00 100.000 400,000.00 2 0.05%
64966MU98 NEW YORK NY Var. Muni 10/1/2046 0.330 9/2/2020 AA AA 1,500,000.00 100.000 1,500,000.00 2 0.18%
64986ML37 NY STATE HOUSING FIN AGY D-VRDN TXB Var. Muni 5/1/ 0.080 9/2/2020 NR Moodys-Aa3 1,900,000.00 100.000 1,900,000.00 2 0.22%
6498835A9 NY ST MTGE AGCY REV W-VRDN TXB Var. Muni 10/1/2048 0.160 9/2/2020 NR Moodys-AA-1 1,250,000.00 100.000 1,250,000.00 2 0.15%
79815QFN6 CA SAN JOSE FIN AUTH CP TXB 0.28 9/24/2020 0.280 9/24/2020 F1+ A-1+ 9,000,000.00 100.008 9,000,709.20 24 1.06%
81727NGP0 SENTARA HEALTHCARE 0.25 10/1/2020 0.250 10/1/2020 NR A-1+ 8,000,000.00 100.006 8,000,481.60 31 0.95%
91471FAW5 NC UNC CHAPEL HILL HOSP VRDN-D Var. Muni 2/15/2031 0.040 9/2/2020 NR AA 4,000,000.00 100.000 4,000,000.00 2 0.47%
97689PX37 WI ST HSG & ECON DEV AUTH W-VRDN AMT Var. Muni 0.130 9/2/2020 NR AA+ 2,660,000.00 100.000 2,660,000.00 2 0.31%
976904MZ2 Wisconsin St Hsg & Econ Dev Auth Var. Muni 5/1 0.130 9/2/2020 NR AA 5,245,000.00 100.000 5,245,000.00 2 0.62%

$73,470,000.00 $73,497,859.77 8.69%

00254EMV1 SWEDISH EXPORT CREDIT Var. Corp 12/14/2020 0.363 9/14/2020 NR AA+ 1,350,000.00 100.021 1,350,286.88 14 0.16%
045167DL4 ASIAN DEVELOPMENT BANK 1.625 3/16/2021 1.625 3/16/2021 AAA AAA 1,000,000.00 100.771 1,007,706.30 197 0.12%
045167DY6 ASIAN DEVELOPMENT BANK Var. Corp 3/16/2021 0.371 9/16/2020 AAA AAA 1,550,000.00 100.013 1,550,207.24 16 0.18%
125094AS1 CDP FINANCIAL INC 2.125% 06/11/2021 2.125 6/11/202 2.125 6/11/2021 AAA AAA 2,350,000.00 101.401 2,382,915.51 284 0.28%
12593CAG6 CPPIB CAPITAL Var. Corp 10/16/2020 0.301 10/16/2020 NR AAA 7,800,000.00 100.012 7,800,959.40 46 0.92%

Government Related Securities

Sub Total

Cerificates of Deposit

Sub Total

Municipal Bonds

Sub Total
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25214BAU8 DEXIA CREDIT LOCAL Var. Corp 9/4/2020 0.651 9/4/2020 AA- AA 3,000,000.00 100.003 3,000,075.90 4 0.35%
45818WBT2 INTER-AMERICAN DEVELOPMENT BANK FRN Var. Corp 10/9 0.155 9/9/2020 AAA AAA 18,136,000.00 100.002 18,136,275.67 9 2.14%
471048BN7 JAPAN BK INTL COOPERATION 2.125 11/16/2020 2.125 11/16/2020 NR A+ 4,000,000.00 100.363 4,014,523.20 77 0.47%
563469UH6 MANITOBA PROVINCE 2.05 11/30/2020 2.050 11/30/2020 NR A+ 3,000,000.00 100.427 3,012,802.50 91 0.36%
62944BBH6 BNG BANK 144A 1.625 4/19/2021 1.625 4/19/2021 AAA AAA 5,000,000.00 100.864 5,043,215.00 231 0.60%
748149AP6 PROVINCE OF QUEBEC Var. Corp 9/21/2020 0.436 9/21/2020 AA- AA- 8,500,000.00 100.013 8,501,088.00 21 1.00%

$55,686,000.00 $55,800,055.60 6.59%

$845,441,466.21 $846,137,195.04 100.00%

Sub Total

Grand Total
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