Colorado Treasury Pool

June 30, 2024

Portfolio Mix

® CP $5186.2
22.6%

@ Other $244.4
9

3%

0 Sov/ Snat $160.4
o

0.8%

0 MM $1187.0
6.1%

B Treas $3694.8
19.0%

0 MBS $3513.4
9

18.1%

Portfolio Value

Market Value
Book Value

$18,056.6 Million
$19,424.2 Million

Yield and Average Maturity

Portfolio Book Yield
Portfolio Average Maturity

3.67%
60 Months

Total Return Performance (three months)

@ ABS $394.8

2.0%
O Corp $4838.8

Portfolio
Benchmark*

0.79%
0.71%

Book
Yield

3.7%
3.7%
2.8%
1.1%
1.0%
2.0%
2.2%
1.8%

*BarCap US Aggregate (50%) Plus BarCap US Treausry Bill — 1-3 months (50%)-Source: Custodial Bank-Princig

Performance
Benchmarks (2)

4.8%
4.8%
4.1%
1.2%
0.2%
1.1%
2.5%
1.8%

through June 2019; 12 month moving average of the constant maturity yield on the 2 year

(2) 12 month moving average of the constant maturity yield on the 1 year Treasury note at
end of period through June 2019; 12 month moving average of the constant maturity yield on

illi o 0O AGENCY $1135.
$ Millions 24.9% e 135.7
Portfolio Realized Income and Yield Performance
Monthly Yield (6)(7)(8) vs Benchmark (1) Average  Realized
Portfolio Income
5.0
§ FY '24 YTD 20,836.1 7642 ®
Last 12 months 20,836.1 764.2
40 | FY '23 19,938.9 556.3 7
Y " FY 22 19,163.9 206.6 ©
g FY '21 12,662.4 125.6 °
£ 30 FY '20 9,623.6 193.0
] FY 19 8,804.2 197.4 3
& 2o | Avg FY '19-23 14,038.6 255.8
’ N
A (1) 12 month moving average of the constant maturity yield on the 1 year Treasury note
107 Treasury note beginning July 2019
0.0 — . o
~ ~ P P » » < <+ the 2 year Treasury note at end of period beginning July 2019
S ‘g 2 Q@ iy %‘ 2 e (3) Excludes $7K in net gains for FYTD 2019
& a = 3 & a = 3

=t Benchmark —&— Portiolio

(4) Excludes $14.5M in net gains for FYTD 2020
(5) Excludes $28.6M in net gains for FYTD 2021
(6) Excludes $14.5M in net gains for FYTD 2022
(7) Excludes $201K in net gains for FYTD 2023

®)

Excludes $3.6M in net loss for FYTD 2024

$ Millions

Book Value vs Market Value

Average Maturity

70.0

65.0 4
60.0
55.0
50.0
45.0
40.0
35.0
30.0
25.0
20.0

Months

Dec-22 +

15.0
10.0 t

Jun-24 -

Dec-22 +

Dec-23 +

Jun-24




Unclaimed Property Tourism Fund
June 30, 2024

Portfolio Mix

Agency $.7.0
3.6%%

[Other $4.4]
2.3%

T-pool $6.9
Corp $91.3 p3»5%
46.9%
ABS $4.0
21%

MBS $50.8
26.1%

$ Millions

Treas $30.5
15.6%

Percentages

Monthly Yield (1)(7)(8)(9) vs Benchmark (2)

5.0

Portfolio Value

Market Value
Book Value

$166.4 Million
$188.0 Million

Yield and Average Maturity

Portfolio Book Yield
Portfolio Average Maturity

2.96%
8.5 Yrs

Total Return Performance (three months)

Portfolio
Benchmark*

0.18%
0.07%

*BarCap US Aggregate-Source: Custodial Bank-Principal

Portfolio Realized Income and Book Yield Performance

4.0 T

$ Millions
Average Realized Book Performance
Portfolio Income Yield Benchmarks (3)
FY '24 YTD 191.2 57 ° 3.0% 4.3%
Last 12 months 191.9 5.6 2.9% 4.3%
FY 23 177.5 4.7 26% 3.6%
FY '22 171.2 3.8 22% 1.9%
FY 21 171.4 4.2 25% 0.8%
FY '20 195.1 55 28% 1.3%
FY'19 208.3 59 28% 2.7%
Avg FY '19-'23 184.7 4.8 26% 21%

0.0 +

Jun-23 +

$ Millions

Book Value vs Market Value
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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

(
(
(
(4) Excludes $107K in net gains for FYTD 2019
(5) Excludes $2.7M in net gains for FYTD 2020
(6) Excludes $2.8M in net gains for FYTD 2021
(7) Excludes $134K in net gains for FYTD 2022
(8) Excludes $8K in net gains for FYTD 2023
(9) Excludes $21K in net loss for FYTD 2024
(10) Does not include State Treasury Pool cash balances in calculation
Average Maturity (10)
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