PIMA COUNTY
SCHEDULE OF INVESTMENTS
For the month ended March 31, 2024

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
1,519,372,939.45

183,131,132.11
0.00
183,131,132.11
5,209,190.35

47,539.41

5,256,729.76

(167,518,170.04)

(167,518,170.04)
857,123.54

1,541,099,754.82

4.7%

149.31

0.41

LGIP
658,878,573.55

136,526,402.07

136,526,402.07

2,501,247.42

2,501,247.42

(122,576,238.40)

(122,576,238.40)
0.00

675,329,984.64

4.7%

66.06

0.18

Commercial Paper Treasuries Corporate Bonds Agency Bonds
0.00 0.00 49,466,790.86 506,892,336.00
0.00 0.00 0.00 0.00
0.00 0.00 0.00 0.00
0.00 0.00 128,610.95 1,629,760.04
0.00 0.00 17,135.32 30,404.09
0.00 0.00 145,746.27 1,660,164.13
0.00 0.00 (14,319.00) 0.00
0.00 0.00 (14,319.00) 0.00
0.00 0.00 71,547.94 785,575.60
0.00 0.00 49,669,766.07 509,338,075.73

0.0% 0.0% 3.2% 4.0%
0.00 0.00 367.52 328.33
0.00 0.00 1.01 0.90

ICSA
131,096,197.00

0.00

0.00

209,646.76

209,646.76

(1,427,612.64)

(1,427,612.64)
0.00

129,878,231.12

2.0%

Money Market
173,039,042.04

46,604,730.04

46,604,730.04

739,925.18

739,925.18

(43,500,000.00)

(43,500,000.00)
0.00

176,883,697.26

5.3%



PIMA COUNTY
SCHEDULE OF INVESTMENTS -- Portfolio Management Detail
For the month ended March 31, 2024

Preliminary

Purchase Date

Date 313112024
U.S. GOV'T OBLIGATIONS

CCORPORATE BONDS
3755S8AW3  Gilead

721863RL4 Catalina Foothills USD
T21863RK6 Catalina Foothills USD

721863R19 Catalina Foothills USD

693S3REKO  PNC Bank NA

166764BD1 CHEVRON CORP GLOBAL SR UNSECURED

48133DPS3 JPMORGAN CHASE FINANCIAL DOMESTIC MTN SR UNSECURED
6174468C6 MORGAN STANLEY GLOBAL SR UNSECURED

14913R2P1 CATERPILLAR FINL SERVICE DOMESTIC MTN SR UNSECURED
14913R2P1 CATERPILLAR FINL SERVICE DOMESTIC MTN SR UNSECURED

48133MAM2  JPMORGAN CHASE FINANCIAL DOMESTIC MTN SR UNSECURED
6944PL2B4 PACIFIC LIFECORP PRIV PLACEMENT SERIES 144A SR UNSECURED

478160CT1 JOHNSON & JOHNSON GLOBAL SR UNSECURED
023135AN6 AMAZON.COM INC GLOBAL SR UNSECURED

AGENCY BONDS

3130APUR4  FHLB

3130APZL2 FEDERAL HOME LOAN

3130AQ2N2  FEDERAL HOME LOAN

3130AQ201 FEDERAL HOME LOAN

3130AQTAl  FEDERAL HOME LOAN BANK US DOMESTIC UNSECURED
3130AQYCl  FEDERAL HOME LOAN BANK US DOMESTIC UNSECURED

3130AQUX9  FEDERAL HOME LOAN BANK US DOMESTIC UNSECURED
3133ENUZI FEDERAL FARM CREDIT BANK US DOMESTIC UNSECURED
3130ASBR9  FEDERAL FARM CREDIT BANK US DOMESTIC UNSECURED
3133ENYH7  FEDERAL FARM CREDIT BANK US DOMESTIC UNSECURED
3134GXXKS  FREDDIE MAC GLOBAL UNSECURED

3134GXXL3  FREDDIE MAC GLOBAL UNSECURED

3130ASDSS  FEDERAL HOME LOAN BANK GLOBAL UNSECURED
3130ASQU6  FEDERAL HOME LOAN BANK US DOMESTIC UNSECURED
3130ASRK7  FEDERAL HOME LOAN BANK US DOMESTIC UNSECURED
3134GXI62 FREDDIE MAC DOMESTIC MTN UNSECURED

3134GXJ70 FREDDIE MAC DOMESTIC MTN UNSECURED

3130ATMRS ~ FEDERAL HOME LOAN BANK US DOMESTIC UNSECURED
3134GX6T6  FREDDIE MAC DOMESTIC MTN UNSECURED

3130A3GES  FEDERAL HOME LOAN BANK US DOMESTIC UNSECURED
3130ATVCS  FEDERAL HOME LOAN BANK US DOMESTIC UNSECURED
3130ATYD3  FEDERAL HOME LOAN BANK US DOMESTIC UNSECURED
3134GX7E8  FREDDIE MAC DOMESTIC MTN UNSECURED

3134GY2Y7  FREDDIE MAC DOMESTIC MTN UNSECURED

3134GY4B5  FREDDIE MAC DOMESTIC MTN UNSECURED

3134GY5P3 FREDDIE MAC DOMESTIC MTN UNSECURED

3135GADG3  FANNIE MAE US DOMESTIC UNSECURED

3135GADHI  FANNIE MAE US DOMESTIC UNSECURED

3130AWSQ9  FEDERAL HOME LOAN BANK US DOMESTIC UNSECURED
3130AW2L3  FEDERAL HOME LOAN BANK US DOMESTIC UNSECURED
3130AWE97  FEDERAL HOME LOAN BANK US DOMESTIC UNSECURED
3130AWDSO  FEDERAL HOME LOAN BANK US DOMESTIC UNSECURED
3130AWDY3  FEDERAL HOME LOAN BANK US DOMESTIC UNSECURED
3130AWLL2  FEDERAL HOME LOAN BANK US DOMESTIC UNSECURED

CCOMMERCIAL PAPER

Total

111219
0610721
06110721
0610721
1119721
071822
0719722
071822
08/14/22
08/14/22
08/09/22
08/03/22
1112922
1112922

1119721
1119721
112221
12221
013122
021022
02/03/22
0414122
06/08/22
06/08/22
06/08/22
06/08/22
071822
07122
071722
0718022
071822
10/06/22
1012622
1112922
1112922
12122
11/08/22
11/03/22
11/15/22
1112222
1112922
1112922
05/17/23
05/11/23
06/06/23
06/06/23
06/06/23
0706123

Ending Fair Value
March 31,2024

5.099,180.73

630,047.06

500,191.85

53022284
4916,153.63
3.807,822.36
4,935479.60
4,966,643.00
271364382
195732325
4,895.023.10
4,775319.64
4929.024.93
5.013,690.27

49.669,766.08

13,867.463.95
14,618,174.05
1421586545
13.876,931.80
14.802,175.25

9,742.425.30

9,708.259.18

9,890.435.90
11,509.087.20
15358,758.68
13248,610.74

7,140,680.57
17341,929.99
10,165,321.24
10018,515.64
14.873,981.55
14,799,822.15
25,511,288.69
1023527110
1487102177
15200,049.70
20,340,.835.76
2551244478
15252,682.62
15,098,248.67
25,395,151.19
20,290,090.45
20.251,448.55
15.171,896.75
15280,173.50
20,290,607.28
1523422200
15.154,502.70

5.069,701.58

509,338,075.73

0.00

559,007.841.81

Rate

370
266
2,66
266
295

575

Settlement

11714119
0610721
0610721
0610721
172321
072022
072122
0772022
08/05/22
08/09/22
08/11/22
08/05/22
12001/22
12001722

112421
120621
1208721
1208721
0272822
0272822
0224122

0719722
072922
072922
072822
0772822
1021722
10/28/22
1130122
1130122
1130122
111522
1130122
1172822
1130122
121222
1212722
05/23/23
05/15/23
06/14/23
06/12/23
06/12/23
0717723

Shares/Par

5,000,000.00

615,000.00

490,000.00

525,000.00
5,000,000.00
3.836,000.00
5.000,000.00
5,000,000.00
2.773,000.00
2,000,000.00
5.000,000.00
5,000,000.00
5.000,000.00
5.000,000.00

50,239,000.00

15,000,000.00
15,000,000.00
15,000,000.00
15,000,000.00
15,000,000.00
10,000,000.00
10,000,000.00
10,000,000.00
11,470,000.00
15,300,000.00
13,250,000.00

7,110,000.00
17,305,000.00
10,000,000.00
10,000,000.00
15,000,000.00
15,000,000.00
25,000,000.00
10,000,000.00
15,000,000.00
15,000,000.00
20,000,000.00
25,000,000.00
15,000,000.00
15,000,000.00
25,000,000.00
20,000,000.00
20,000,000.00
15,000,000.00
15,000,000.00
20,000,000.00
15,000,000.00
15,000,000.00

5,000,000.00

509,435,000.00

0.00

559,674,000.00

Original Cost

5,293,400.00

797.523.20

635.424.99

680.812.49
5,285,500.00
3.811,449.60
5.000,000.00
5,005,000.00
262345211
1,891,380.00
5.000,000.00
4,632,200.00
4,818.900.00
4,928,650.00

50,403,692.38

15,000,000.00
15,000,000.00
15,000,000.00
15,000,000.00
15,000,000.00
10,000,000.00
10,000,000.00
10,000,000.00
11,452,795.00
15,254,253.00
13,250,000.00

7,110,000.00
17,155,657.85
10,000,000.00
10,000,000.00
15,000,000.00
15,000,000.00
25,000,000.00
10,000,000.00
14,469.600.00
15,025,200.00
20,000,000.00
24,987,500.00
15,000,000.00
15,000,000.00
25,000,000.00
20,000,000.00
20,000,000.00
15,000,000.00
15,000,000.00
20,000,000.00
15,000,000.00
15,000,000.00

5,000,000.00

508,705,005.85

0.00

559,108,698.23

Accrued Interest
at Purchase

22,097.22

36,875.00
232744

9833333
6,562.77
4.866.67
683333

49,5833

92.888.89

340,367.98

5155448

191,354.17
4671875

289,627.40

0.00

629,995.38

Total Cost

5315497.22
797.523.20
635.424.99
680.812.49

5,322,375.00

3833,777.04

5.000,000.00

5,103,333.33
2,630,014.88
1,896,246.67
5.000,000.00
4,639,033.33

486848333

5.021,538.89

50,744,060.36

15,000,000.00
15,000,000.00
15,000,000.00
15,000,000.00
15,000,000.00
10,000,000.00
10,000,000.00
10,000,000.00
11,452,795.00
15,254,253.00
13,250,000.00

7,110,000.00
1720721233
10,000,000.00
10,000,000.00
15,000,000.00
15,000,000.00
25,000,000.00
10,000,000.00
14,660,954.17
1507191875
20,000,000.00
24,987,500.00
15,000,000.00
15,000,000.00
25,000,000.00
20,000,000.00
20,000,000.00
15,000,000.00
15,000,000.00
20,000,000.00
15,000,000.00
15,000,000.00

5,000,000.00

508,994,633.25

0.00

559,738,693.61

Amortized Cost

5,000,183.22

62551385

496,576.51

526,338.56
5,079,065.12
3,823,967.00
5,000,000.00
5,002,179.20
2,740.759.81
197646097
5,000,000.00
4,842,969.67
493232084
497582835

50,022,163.10

15,000,000.00
15,000,000.00
15,000,000.00
15,000,000.00
15,000,000.00
10,000,000.00
10,000,000.00
10,000,000.00
11,467,905.24
15,294,999.32
13,250,000.00

7,110,000.00
17,286,279.60
10,000,000.00
10,000,000.00
15,000,000.00
15,000,000.00
25,000,000.00
10,000,000.00
14,816,783.88
15,003,362.92
20,000,000.00
24,994,288.70
15,000,000.00
15,000,000.00
25,000,000.00
20,000,000.00
20,000,000.00
15,000,000.00
15,000,000.00
20,000,000.00
15,000,000.00
15,000,000.00

5,000,000.00

509,223,619.66

0.00

559,245,782.76

Price

10000
10172
101.35
10026
9783
97.85
97.62
9837
9782
97.82
9719
95.18
98.03
99.05

9191
9715
94.34
92.05
98.45
9711
96.83
9736
99.41
99.50
98.99
99.42
99.37
9987
99.78
98.27
97.77
99.67
99.78
98.32
99.90
99.97
99.97
99.94
99.79
9982
99.94
9.7
99.06
99.66
99.95
9991
99.49
10023

Market Value

5,000,000.00

625,548.33

496,607.39

526,382.46
4,891,570.20
3,753,598.65
4,881,104.60
4,918,309.60
2,712,627.05
1,956,456.58
4,859,606.50
4,758819.65
4,901316.60
4,952,468.10

4923441571

13,786.213.95
14,572,174.05
14,150,865.45
13,806,931.80
14,767,175.25

9.711,175.30

9.682,592.60

9,735,935.90
11,402,033.94
1522348118
13,116,110.74

7,068,869.57
17,195,198.04

9,987,404.50

9.978,098.90
14,740.856.55
14,664,822.15
24917,538.75

9.977,546.10
14,748.417.60
14,984,737.20
19,993.474.60
24.991,819.75
14,990.890.95
14,969,082.00
24,954,262.25
19,987,090.40
19,953,248.60
14,859.396.75
14,948.923.50
19,989,096.20
14,986,722.00
14922,752.70

5,011,403.00

502,776,342.22

0.00

552,010,757.93

% Of Total

0.00%

091%
0.11%
0.09%
0.10%
0.89%
0.68%
0.88%
0.89%
049%
035%
0.88%
0.86%
0.89%
090%

892%

250%
2.64%
2.56%
250%
2.68%
176%
175%
176%
207%
276%
238%
128%
3.12%
181%
181%
267%
2.66%
451%
181%
267%
271%
3.62%
4.53%
272%
271%
452%
3.62%
3.61%
2.69%
271%
3.62%
271%
270%
091%

91.08%

0.00%

100.00%

Accrued Income

99,180.73
449872
3,584.46
384037

24,583.43

5422371

54,375.00

48.333.40
101677

866.67

3541660

16,499.99

27,70833

6122217

435350.36

81.250.00
46,000.00
63.000.00
70,000.00
35.000.00
31,250.00
25.666.58

154,500.00

107,053.26

135,277.50

132,500.00
7181100

146,731.95

177.916.74
4041674

133,125.00

135,000.00

593,749.94

257.725.00

122,604.17

21531250

347,361.16

520,625.03

261,791.67

129,166.67

440,888.94

303,000.05

298,199.95

312,500.00

331,250.00

30151108

247,500.00

231,750.00
58,298.58

6,561,733.51

0.00

6,997,083.87

Unrealized Gain/Loss

(183.22)
3448

3088

4390
(187.494.92)
(70368.35)
(118,895.40)
(83.869.60)
(28,132.76)
(20,004.39)
(140,393.50)
(84,150.02)
(31,004.24)
(23.36025)

(787,747.39)

(1.213,786.05)
(427.825.95)
(849,134.55)

(1,193,068.20)
(232.824.75)
(288,824.70)
(317.407.40)
(264,064.10)

(65.871.30)
(T1518.14)
(133.889.26)
(1,13043)
(91,081.56)
(12,595.50)
(21,901.10)
(259,143.45)
(335,177.85)
(82.461.25)
(22.453.90)
(68,366.28)
(18.625.72)
(6,525.40)
(2.468.95)
(9,109.05)
(30,918.00)
45,737.75)
(12,909.60)
(46,751.40)

(140,603.25)
(51,076.50)
(10,903.80)
(13,278.00)
(77.24730)

11.403.00

(6:447.277.44)

0.00

(7,235,024.83)

Maturity Date

04/01/24
01/01/26
07001125
07/01/24
02/23125
117725
0121126
07723125
09/13/24
09/13/24
08/11725
0624125
01/15/25
1205724,

11124726
120624
12/08/25
12/08/26
08/28/24
02728025
0224125
1012025
06/28/24
0612024
0927724
06/28/24
06/28/24
042624
012626
07728025
01/28/26
1021724
10125724
121324
06/14/24
05/28/24
1115724
05/28/24
08/26/24
08/26/24
06/12/24
121224
022327
05/15125
06/14/24
06/12/26
12112725
0717126

Effective
Maturity

04/0124
01/0126
0701125
07/0124
02723125
117725
0172126
07723125
09/13/24
09/13024
08/11125
06/24125
01/15125
12/05/24

11124726
12/06/24
12/08/25
12/08/26
08728124
02728125
02724125
1012025
06/28124
0620124
09727124
06/28/24
06/28124
04726124
01726126
07728125
01728026
10121724
1012524
1211324
06/14124
05/28/24
111524
05/28/24
08726124
08726124
06/1224
121224
0272327
05/15/25
06/14124
06/12126
1211225
0717126

Days to
Effecti

fective
Maturity ~ Yield at Cost S&P Rating

641

661

166
166
498
450
290
249

968
250
617

150

838

221
168
146
107
L1l
353
435
396
327
331
425
392
443
4.55

130
092
130
140
140
188
154

288
278
3.00
303
321
350
3.50
355
3.60
475
507
459
475
513
5.03
515
5.00
512
505
497
5.00
530
512
5.50
515
575

Moody
Rating

A2
Ax2
A2
Al

A2
A2
A2
As3

Al

Fitch Rating

At



PIMA COUNTY
DISCLOSURE STATEMENTS
For the month ended March 31, 2024

As of March 31, 2024, 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 675,329,984.64 675,329,984.64 - - -
CD's/ICSA 129,878,231.12 129,878,231.12
Money Market 176,883,697.26 176,883,697.26 - - -
U.S. Treasuries - - - - -
U.S. Agencies 509,338,075.73 351,884,562.76 94,233,296.89 63,220,216.08 -
Corporate Bonds 49,669,766.07 25,159,239.47 24,510,526.61 - (0.01)
Commercial Paper - - - - -
Total 1,541,099,754.82 1,359,135,715.25 118,743,823.50 63,220,216.08 (0.01)
% of Total 88.2% 7.7% 4.1% 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 March 31, 2024,

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
0.9% 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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