Colorado Treasury Pool

December 31,2023
Portfolio Mix B CP $5186.2
24.7% Portfolio Value
8 Other $246.5
1.2% -
B Sov/Snat $96.1 @ M 14750 Market Value $19,755.5 M!Il!on
0.5% 7.0% Book Value $20,964.4 Million

O MBS $3155.0

@ Treas $3977.5
19.0% 15.0%

@ ABS $473.6
2.3%

0O AGENCY $1135.7
5.4%

Yield and Average Maturity

Portfolio Book Yield
Portfolio Average Maturity

3.54%
58 Months

Total Return Performance (three months)

Portfolio
Benchmark*

3.83%
4.10%

$ Millions o °°’§f§§/33'8 *BarCap US Aggregate (50%) Plus BarCap US Treausry Bill — 1-3 months (50%)
Portfolio Realized Income and Yield Performance
Monthly Yield (6)(7)(8) vs Benchmark (1) Average Realized Bf)ok Performance
Portfolio Income Yield Benchmarks (2)
5.0
FY '24 YTD 41,252.5 365.6 ° 3.5% 4.6%
. Last 12 months 20,379.5 690.2 3.4% 4.6%
4.0 FY '23 19,938.9 556.3 7 2.8% 4.1%
N 1 FY'22 19,163.9 206.6 © 1.1% 1.2%
9 FY'21 12,662.4 125.6 ° 1.0% 0.2%
£ 301 FY '20 9,623.6 193.0 * 2.0% 1.1%
8 FY 19 8,804.2 197.4 3 22% 2.5%
& 20 Avg FY '19-23 14,038.6 255.8 1.8% 1.8%
(1) 12 month moving average of the constant maturity yield on the 1 year Treasury note
10 through June 2019; 12 month moving average of the constant maturity yield on the 2 year
o Treasury note beginning July 2019
(2) 12 month moving average of the constant maturity yield on the 1 year Treasury note at
0.0 L i T end of period through June 2019; 12 month moving average of the constant maturity yield on
' o~ ~ ~ o~ » P P o the 2 year Treasury note at end of period beginning July 2019
2 Q@ 2 %‘ p a@ iy § (3) Excludes $7K in net gains for FYTD 2019
= 3 B a = 3 & a (4) Excludes $14.5M in net gains for FYTD 2020
(5) Excludes $28.6M in net gains for FYTD 2021
et Benchmark s Portiolio (6) Excludes $14.5M in net gains for FYTD 2022
(7) Excludes $201K in net gains for FYTD 2023
(8) Excludes $4.2M in net loss for FYTD 2024
Book Value vs Market Value Average Maturity
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Unclaimed Property Tourism Fund

December 31,2023
Portfolio Mix
[CATEGORY NAVE] Portfolio Value
[CATEGORY NAME]
22% Market Value $175.4 Million
Corp $88.1 T'pg"a'vfsv" Book Value $193.5 Million
45.5% -0
ABS 950 Yield and Average Maturity
Portfolio Book Yield 2.86%
Portfolio Average Maturity 84 Yrs

Total Return Performance (three months)

$ Millions MBS $51.4 Portfolio 6.54%
26.0% Benchmark* 6.82%
Treas $32.2 *BarCap US Aggregate
16.6%
Portfolio Realized Income and Book Yield Performance
Monthly Yield (1)(7)(8)(9) vs Benchmark (2) $ Millions
5.0 Average Realized Book Performance
Portfolio Income Yield Benchmarks (3)
40 4 A FY 24 YTD 183.9 27 % 29% 4.0%
Last 12 months 185.0 52 28% 4.0%
% FY '23 1775 47 8 26% 3.6%
£ 3.0 ! FY '22 171.2 38 7 22% 1.9%
g FY 21 1714 42 8 25% 0.8%
o i FY '20 195.1 55 ° 28% 1.3%
20 1 FY'19 208.3 59 * 28% 27%
Avg FY '19-23 184.7 4.8 26% 21%
4
1.0 1 (1) Does not include State Treasury Pool cash balances in calculation.
(2) 12 month moving average of the constant maturity yield on the 7 year Treasury note
(3) 12 month moving average of the constant maturity yield on the 7 year Treasury note at end of period
00— (4) Excludes $107K in net gains for FYTD 2019
] ] N ] Q Q Q Q (5) Excludes $2.7M in net gains for FYTD 2020
5 S IS 2 5 < & 8 (6) Excludes $2.8M in net gains for FYTD 2021
= > & o = = * o (7) Excludes $134K in net gains for FYTD 2022
(8) Excludes $8K in net gains for FYTD 2023
R . (9) Excludes $27K in net gains for FYTD 2024
(10) Does not include State Treasury Pool cash balances in calculation
Book Value vs Market Value Average Maturity (10)
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