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For the Fiscal Year Ended September 30, 2019
MARION COUNTY BOARD OF COLINTY COMMIZSIONERS Markel Lipdaie

Market Indicators Mixed, but Recession Does Not Appear Imminent
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For the Fiscal Year Ended September 30, 2019

MARION COUNTY BOARD OF COUNTY COMMISSIONERS Markel Lpdate
Tariffs Take a Toll on Global Trade Volume, Especially U.S. Agriculture
Global Trade Volume YoY U.S. Agricultural Exports to China
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For the Fiscal Year Ended September 30, 2019
MARION COUNTY BOARD OF COLINTY COMMIZSIONERS Marke! Lipdafe

The OECD Follows World Bank & IMF in Lowering Growth Projections

OECD GDP Growth Projections
September 2019

® The world growth outlook was cut to 2.9% for 2019,

down from the 3.2% projection from 4 months ago Region

& This rate is the slowest pace since the global

financial crisis World 2.9% ‘ 3.0% ‘,
U.S. 2 4% ', 2.0% ..,
i | 5
“The global economy has become Chilna s1% §| s @
increasingly fragile and uncertain, United Kingdom 10% B 0.9%
with growth slowing and downside ——— 11w | 10w
risks continuing to mount.”
g Germany 05% 9| 06%B
-OECD, 9/19/19

France 1.3% 12% 3§
Italy 0.0% 0.4% 3

Japan 1.0% 4 0.6%
Canada 15% 4| 1e%@

Sounse; | he Urganization Tor Econarmes Lo-operatan and Development. Armows Indicate change Trom prior propedchon

PFM Asset Management LLC Page 6ol 52



For the Fiscal Year Ended September 30, 2019
MARION COUNTY BOARD OF COLINTY COMMIZSIONERS Markel Lipdafe

The Federal Reserve Cut Rates in July and September

SwiG

The Fed cited “...weak global growth ...trade policy uncertainty ...and muted inflation...”
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For the Fiscal Year Ended September 30, 2019
MARION COUNTY BOARD OF COLINTY COMMIZSIONERS Marke! Lipdafe

Yields Continued to Decline in the Third Quarter

U.S. Treasury Yield Curve
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MARIQON COUNTY BOARD OF COLINTY COMMISSIONERS

For the Fiscal Year Ended September 30, 2019
Markel Lipdate

Yield Spreads Narrow Across All Spread Sectors

Federal Agency Yield Spreads
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For the Fiscal Year Ended September 30, 2019

MARIQON COUNTY BOARD OF COLINTY COMMISSIONERS Markel Lipdaie

Corporate Issuance Surges in September

#® After a slow start to the quarter, investment grade corporate issuance broke records in September
- $163 billion issued in September
+ 3rd busiest month on record
» The first week of September was the busiest single week on record

@ Spreads tightened as demand was high to meet the surge in supply

U.S. Corporate Investment Grade Issuance
$175

$150

$125

2 $100
= &7
$50
S0 =m

Jan-18 Apr-18 Jul-18 Oct-18 Jan-19 Apr-19 Jul-18

([}

Bill
n

o

]
D
|'_|'
-
=
=
o
T
£
L
it

sepRamber 2U1H

PFM Asset Management LLC Page 10 of 92



For the Fiscal Year Ended September 30, 2019
MARION COUNTY BOARD OF COLINTY COMMISSIONERS Markel Lipdaie

Short-Term Credit Spreads Stretch to Near 8-Month Wides

Yield Spread on
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MARIQON COUNTY BOARD OF COLINTY COMMISSIONERS

For the Fiscal Year Ended September 30, 2019
Marke! Lipdate

Fixed-Income Sector Outlook — October 2019

Our Investment Preferences

Comments

COMMERCIAL PAPER » CPinegotiable GO spreads are near histone tights, though securies
I CD - m-- appear cheap relative to corporate notes
TREASURIES = Treasury bill supply is expected bo increase by over 5100 bilion during
the fourth quarier
T-Bill - = The Treasury yield curve remains inverted, providing lithe oppenunities
to beneafit from roll-down
T-Note
FEDERAL AGENCIES * Federal agency spreads remain near histonic tights. Treasuries continue
io be altractive relative b0 agencies.
Bullets - » Callables have been underperforming duration-matched bullats as
redamptian activity has been elevated, especkally in shorf lock-out
Callables| | @ ek,
SUPRANATIONALS * Spreads remain near historical tights; Treasunes have batter value.
- * Thera may be opportunities to sell at single digit yweld spreads before a

possible demand-side lechnical decay imo year-gnd

CORPORATES « Tighter credit spreads and a cloudy economic outlook have reduced the
afiractveness of the corporate sactor,
Financials » Steady demand from forelgn investors and a lower interest rate
. environment, supported by recent FOMC action, are bath posilives for
Industrials the secior
SECURITIZED * The AAA-rated ABS sector offers a defensive outlet to credit axposure
bait has tightened to near mulli=gear lights
Asset-Backed + As interest rates have fallen and supply has increased, MBS spreads
X have widened significantly to a more historic norme We view this as an
Agency Mortgage-Backed Buying dppandy
Agency CMBS « Agency CMBS are an attractve aternative to other governmant seciors

du to thair incremental income patential

MUNICIPALS

= The low interest rate environmant should spur refunding actvity and
increase taxable municipal supply

PFM Asset Management LLC Page 12 af 92



Tab I

PFM Asset Management LLC Page 13 of 92



MARION COUNTY B0OARD OF COLUNTY COMMISSIONERS

Annual Investment Report - For the Fiscal Year Ended September 30, 2018

Marlon County Board of County Commissionars
Sumemary of Investment Balances and Interes! Income as of September 30, 2019
Enlempnse Funds
[Irestments’ Genersl Fund  Specal Reverwe Dbt Serace  Capilal Progect  Solkd Wasbe il Indeemal Senace Toial
rparate Cibligaticns 12,737,015 15,012,742 4,083,237 20,445,088 11,632,503 6,440,075 70,580,651
ederal Mational Mig Assc 2,002 Bl 230,644 B42,059 3,214,994 1,880,578 1,014,070 11,095,160
Fadaral Home Loan Bank - = - - _
edaral Home Loan Mig Comp. 1638 424 1,531,174 525,250 2 630,006 1522002 825581 2076818
ites States Treasury 5, 865 624 8,082, 3.0 2,200 584 11,020 057 G ATBOTS B4TE 246 38034379
I::mpal Bonds - : - 4 §
Tolal Securities £ 23243888 27,306, 881 §  T.451534 37312240 & HMS03206 3 O ITEBATR)E 12B7EET4D
Suntrusi Money Mashuet Fund 78,405 2,415 25,135 125,862 Tae38 29,695 434 357
Flarsda Prime (SBA) 116,354 80,031 675 3511337 45 179,652 11,243,084 12,280,470 2522285 165 994 868
Tatal Money Marked Funds 154,761 80,124,091 3511, 337 45,204 827 11,358 045 12 453 308 2561965 166420224
Total Invesimenls 23,438 847 117,520,972 3,511,337 53,656,382 48,581,186 34 056 544 14,350,927 295,195,973
|1r'harm Incoms’ 1,488 482 4182333 93,358 1,267 930 2,076,908 1,165 644 547,975 10823 608
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MARION COUNTY BOARD OF COUNTY COMMISSIONERS Annual Investment Report - For the Fiscal Year Ended September 30, 2019

Pooled Operating Portfolio Fact Sheet

Simce Incaption

] Balances go € in ¥ Last 12 Months  March 31, 2004
Market Value $128 76665138  Pooled Operating Portfolio 177 165
Amortized Cost 312727499318 Merrill Lynch -3 Year U.S. Treasury Benchmark 1.8 1.78

TotlRewm _ Forfolo Benchmark

. Fiscal Year 20153 Fiscal Year 2018

Quarterly Retum 0.73% 0.58% (5361,15302) (526110379
Arnual Return 4.57% 4.36% Last 12 Months  Snce Inception’
Since Inception - March 31, 2004 2 42% 2 0% 52605 351 65 $42.300,988 30

Last 12 Months  Sénce Incaption’
$266,714.45 $7.511,332.10

Last 12 Months  Since Inceplion’
Al BA

1. Based on marks vabue oy of Saptomser 3 2015
2. Pooled Opsaling Postilio inceplion dete March 31, 2004
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For the Fiscal Year Ended Septembaer 30, 2018

ARION COUNTY BOARD OF COUNTY COMMISSIONERS Execuiive Summary

The Pooled Operating Portfolio is of high credit quality and invested in U.S. Treasury, Federal Agency/GSE, Federal
Agency/CMO, mortgage-backed, asset-backed, supranational, and corporate securities.

The Portfolio’s annual total return performance of 4,57% outperformed the benchmark's performance of 4.36% by 0.21%.
Since inception, the Portfolio earned 2.42%, versus 2.04% annualized for the benchmark.

The first quarter of the County's fiscal year was not for the faint of heart as markets experienced surging volatility, a
worldwide equity sell-off, yield curve inversion, ongoing trade tensions, and a partial government shutdown. The S&P 500
equity index plummeted 14% in the quarter, nearing bear market territory and erasing all gains in 2018. International
indices didn't fare any better, hampered by falling oil prices, rising protectionism, and policy uncertainties. In response to
the stock market sell-off and glebal turmail, U.S. Treasury yields fell sharply.

The second quarter proved itself to be slightly more resilient, characterized by moderating gross domestic product (GDP)
growth, as the impact of fiscal stimulus waned; continuing strength in the labor market, with a low unemployment rate of
3.8%; improving conditions in the housing market, as mortgage rates fell and home price increases moderated; and
potential imbalances, including a growing budget deficit, trade deficit, trade tensions, and challenges over border security
funding.

The third quarter saw plunging interest rates, surging equity prices, mixed economic data, and increased global growth
concerns. While few economists expected the decade-long U.S. expansion to end soon, the Federal Reserve's (Fed)
cautionary tone set the stage for rate cuts in the second half of the year.

In the fourth quarter, U.5. economic conditions were characterized by slowing projected growth; a low unemployment
rate with moderating wage gains; two Fed rate cuts; growing risks to the economic outlook, including escalating trade
conflicts, further weakening in manufacturing, and deteriorating business confidence and investment, worsening
conditions abroad, including a messy Brexit and geopolitical conflicts with lran/Saudi Arabia, Syria/Turkey and
Ukraine/Russia; and U.5. presidential impeachment proceedings that created a new political wildcard.

Throughout the year, our sector allocation strategy continued to favor broad diversification, including the widest range of
permitted investments. Our weighting to corporates and asset-backed securities (ABS) generally offset the negative
relative performance of agency MBS for the final quarter.

Qur strategy as we enter the County’s first quarter in their next fiscal year is to maintain well-diversified portfolios as we
seek to balance portfolio earnings potential with profit-taking in sectors that appear overly expensive. |ssue selection has
become increasingly important, regardless of sector, as market cross-currents have created both risks and opportunities.

PFM Asset Management LLC
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MARION COUNTY POOLED OPERATING FUND

For the Quarter Ended September 30, 2019
Paortfoio Snapshol

Credit Quality (S&P Ratings) Sector Allocation

Agsel-Backed

s s PR EREGRG

s, 17.5%
Treasur
Portfalio Statistics 5 29.5%
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Mortgage -Bac
Tolal Masket Value: $120. 74T 00 53%
Federal
5 Marked Vale: 128 TG A5
o AgencylGE
Accrred fnterest 5SS 313%
Ak Federal Corporate
Canh: roey 4% AgencyCM 33.6%
Amorized Cost: $127. T4 560 T1%
Yield ot Marked: 1.90%:
Yield at Cost: 2.51%
o g Maturity Distribution
Duration to ‘Weesi: 190 Years 40.5%
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MARION COUNTY POCLED OPERATING FUND

For the Quarter Ended September 30, 2019

Parffolio Performance

Portfolio Performance {Total Return)

Armualized Retem
EMeciive Current
Portiolio/Benchmark Duration Cuarier 1 Toar 3 Yaar § Year 1 Year SI*T;‘I_’MIJ H,
MARION COUNTY POOLED OPERATING FUND 1682 0.73% 457% 1.94% 1.69% 1.40% Z247%
ICE BofAML 1-3 Year U5, Treasury lndex 187 0.58% 4.36% 152% 1.32% 1.16% 204%
Difference 0.15% 0.21% 0.42% 0.37% 0.22% 0.38%
5.0%
4.5%
4.0%
3.5%
£
% 3.0%
® 2.5% 2.42%
E 2.04%
g 2.0% 1.69%
1.40%
1.5% 1.32% 1.18%
1.0%
0.73% 0.58%
u.E‘“ J
0.0%
Current Quarter 1 Year 3 Year 5Year 10 Year Since Inceplion

. MARION COUNTY POOLED OPERATIMG FLMD

oo peronmanor A sl O leos sriess oftereon isdoaled " Snoe INOREIGN Coniormasor & ol E0sT for GeTiody kS ST 0ne pear

ICE BofARiL 1-3 Yesr U 5 Treasury (noker
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For the Quarter Ended September 30, 2019
MARION COUNTY POOLED OPERATING FUND Fortfolio Performance

Portfolio Performance (Total Return)

Swanrier Ended Armualizged Meturn
Effective
PorttolioBenchmark Duration 09730113 083019 (AT 1231118 1 Yoar 3 Year & Year
MARIIN COUNTY PODLED OPERATING FUND 1.82 0.73% 1.46% 1.23% 1.00% 4 57% 1.94% 1 %
ICE BorAML 1-3 Year U5, Treasury index 1.8 0 58% 1. 44% ( PE% 1.29% 4.368% 1.52% 1.327%
Difference 015% [l 0.25% <[ F2% 0.21% 2% 03T %
5.0%
4.5%
4.0%
3.5%
E 3.0%
E 2.5%
= 1.94%
,‘P_r? 2.0% —_— 1.65%
1 45,“ 4
1.5% 1.44% 4,239 1.258% — 1.32%
0.98% 1.07% :
1.0% | o.73%
0.58%
ﬂ‘ﬁ j
0.0% — — -
0%30M19 08/30M9 033119 1273118 1 Year 3 Year 5 Year
. MASRION COUNTY POSDLED DPERATIFG FLEID: MCE BoPAML 0-3 Vea' LS Trisgaory Mickee

el peronmenos A Qross O leos aniess ofvereon isdoaied
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For the Quarter Ended September 30, 2019
MARION COUNTY POOLED OPERATING FUND Fortfolio Performance

Portfolio Performance (Total Return)

Chiaited Ended Annualized Beturm
E"hl:ﬂ'il‘l EEe—————————"\
Porticlic/Benchmark Diuraticn (TR E 0&/30/48 03531/49 1273118 1 Year 3 Yoar & Yoar
FARION COUNTY POOLED OPERATING FUND 1682 0.73% 1.48% 1.25% 1.07% 4. 57% 1.94%, 1.65%
Met of Faes ™ . 0.71% 1.44% 1.29% 1.05% o, 45% 1.86% 1.61%
FCE BofAML 7-3 Yoar ULS. Treasury ndox 181 0.53% 1.44% 0.98% 1.20% 4.36% 1.52% 1.32%
Difference [Gross) 0,15% 0.02% 0. 25% 0 2% 021% D47% 037s
Difference [Met) 013% 0.00% 0.25% 0.24% 013% 0.34% 0.29%
5.0%
4.5T%

4 B8 4. 36%

4,04

3.5%
E
5 3.0%
- 2.5%
g 2.0% 1.84%. :
& 1.46% 1.44% 1.52% '

1.5% ' 1.23% 1.29% 1.32%

o 0.98% 1.07% ¢ :

' 0.73% o canp
UIﬁ _-
0.0%
08319 OEN1S 0331119 123118 1 Year 3 Year 5 Yaoar
[ "eFiOH COUNTY POOLED CPERATING FUND PCE BofML 123 Year L05 Treasury inclex
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For the Quarter Ended September 30, 2019

MARION COUNTY POCLED OPERATING FUND Fartfolio Performance
Portfolic Earnings
Quarter-Ended September 30, 2019

Market Value Basis Accrual (Amortized Cost) Basis
Beginning Value (06/30/2019) $126,069,008.31 $126,604 052.96
Met PurchasesiSales $545,366.53 $545,366 .53
Change in Value $152.276.54 $35,573.69
Ending Value (08/30/2018) $128,766 651.38 §127,274,993.18
Interest Eamed $783,8090.22 §783.890.22
Portfolic Earnings $936,166.76 $810.463.91
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For the Quarter Ended September 30, 2013
MARION COUNTY POCLED OPERATING FUND Portfaife Composifion

Sector Allocation

Seplember 3, 2015 June 0, 2018 March 31, 2018 December 31, 2018
Sector WAV (S haNT) % ol Tatal MV (EMM) % of Total MV [SMBY) % ol Total MV (SMIMY % al Tatal
Corporate 433 33 6% 41.4 A2 3% 422 334% 405 25%
U5, Treasury 380 28.5% 424 J31% 404 J20% 408 26%
AszetBacked 25 17 8% 23 17 4% 4 17T 0% 206 166%
Federal Agency/CMO a1 1% 4.8 38% 40 2% 24 1.5%
Mortgage-Backed 648 5.3% 53 41% 52 4.1% 31 2.5%
Supra-Sov | Supra-Natl Agency 48 3 T% 50 3 9% 44 3 9% 1.3 o 0R
Federal Agency/GSE 42 13% 43 33% 5.4 4.3% 33 27%
Municipal oo 0.0% 27 1% 27 21% ¥ 2. 2%
Total 51208 A0, 04 S1FRA 100.0% §128.2 100.0% 1248 1000%

1
—_— [ ]
W Municipal

B Federal Agency/GSE

Supra-Sov | Supra-MNati
Agency

B Morgage-Backed
B Federal Agency/CHO
B Assal-Backed

B US, Treasury

FRESEEFREE

B Cosporais

=]
i

Seplember 2019 June 2019 March 2018 December 2018

sl el ek i dolal s B roasdling
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For the Quarter Ended September 30, 2019

MARION COUNTY POOLED OPERATING FUND Portfaifo Composifion

Maturity Distribution
As of September 30, 2019
Yietd Average 01 12 23 34 45 5
MARION COUNTY PODLED OPERATING FUND 1.90% 272 yra B.1% 29.4% A0.5% 11.4% 4.5% B1%
ICE BolAML 1-3 Year ULS. Treasury Index 1.66% 1.94 yra 27 54.2% 43.1% 0.0% 0.0% oo

B0%
50%
40%
ot
0%
10%
0%
-1 Years 1-2 Years 2=3 Years 3-4 Years 4.5 Years > 5 Years
[ ARICHCOUNTY POOLED OPERATING FLIND [ ICE BotAML 1-3 Year U5, Treasury indes
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For the Quarter Ended September 30, 2019
MARION COUNTY POOLED OPERATING FUND Portfollo Composifion

Duration Distribution

As of September 30, 2018

EMeclive 0-1 YEARS 1-2 YEARS 233 YEARS 34 YEARS 485 YEARS =6YEARS
Portialio | Benchmeark Duration
MARION COUNTY POOLED OPERATING FUND 182 15 3% &0 % 42 % 2.5% 0.0% 0.0%
ICE BolAML 1-3 Year L5, Treasury Index 1.81 L% 56.5% 41, 1% 0.0 iR 0%
Distribution by Effective Duration Contribution to Portfolio Duration
6O
$6%
GG ETY,
50% 53%
— S0 e
A0
3
o 0%
200
15% 20%
"Il -
% 2% 1% i
- — 0% % 0% 0% w.-' i EEE N
0-1 Years 1.2 ¥ears 23 Years 3 Years 4.5 Years =5 Years 0-1 Yoars 1-2¥ears 2-3Years 34 Years 4-5Years =5 Years
. MARION COUNTY POOLED OPERATIMNG FLIND . MARICOHN COUNTY POOLED OPERATIMNG FLRD
| ICE BofAML 1-3 Year WS, Treasury indox | ICE BolAML 1.3 Year U5, Treasry indax
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For the Quarter Ended September 30, 2013

MARION SOLNTY POOLED OPERATING FUND Portfalto Composifion
Credit Quality
As of September 30, 2019

SAP Rating Market Valus [§) % of Portfalia

s £50 275 558 45 0%

L. £30 745 (14 16.1%

s £13 246,328 103%

A- $5,404.140 3%

A+ $8 503243 66%

Mot Rated 86 T49.417 52%

LT &5 474 263 4.3%

GEB- &4 044 502 1%

AR $1,205,658 1.0%

Totals §128.765.,651 10:,0%
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MARION COUNTY POOLED OPERATING FUND

For the Quarter Ended September 30, 2013
Portfalto Composifion

{

CAPITAL ONE FINANCIAL CORP

TOYOTA MOTOR CORP

BAME OF AMERICA CO

Issuer Distribution
As of Seplember 30, 2019

Market Value ($]

11,095,160

4 B13356

1,970,450

1,57 440

1,645 345

51.2%

=
=
=
=
-

1,540,320

1488833

1.1%

THE BaNK OF NEW ¥ ORE MELLON CORPORATION

1323858

10%

MITSUBISH UFJ FINANCIAL GROLUP INCG

120047

1.0%

PFM Azzet Management LLC
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For the Quarter Ended September 30, 2018
MARION COUNTY POOLED OPERATING FUND Portfalto Composition

E
:
:

% of Portlolio

:
:
:
:
:

:
:
:
8

1,228242 1.0%

’
.
E
:

1,257.181 1.0%

3
b
§
B
2

2
;
;

1143168 0.8%

|
|
2

0.8%

g
%
|
|

08%

E
&
:

0.7

§;
:
|

0.7%

§
|
-
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For the Quarter Ended September 30, 2013

MARION COUNTY POOLED OPERATING FUND Portfoifo Composition
Issuer Market Value ($) % of Portfolio
GM FINANCIAL AUTO LEASING TRUST BT0 462 0.7%

WAL-MART STORES INC

0.7%

CHARLES SCHWABR

:
;

BOENG COMPANY

§
;

LUNITED PARCEL SERVICE ING DE

;

HS8C HOLDINGS PLC ToT 08 D&

GOLOMAN SACHS GROUP NG B5T.066 0.5%

MERCEDES-BENE ALITO RECEIVABLES 582,084 0.5%

WORLD OMMI AUTO REC TRUST 560,730 0.4%

MATIONAL RURAL UTILITIES CO FINANCE CORP 516,389 0.4%
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For the Quarter Ended September 30, 2018
MARION COUNTY POOLED OPERATING FUND Portfalio Composifion

% of Porilolio

E
:
:

4.5 0.4

E

;
:
3

0.3%

%
:
5

CAPITAL ONE FRIME AUTO REC TRUST 404,535 0.3%
HOMNEYWELL INTERRATICHNAL BT 20 0.2%
FIFTH THIRD AUTO TRUST a0zma 0.2%
Grand Total: 128,766,651 100.0%
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For the Quarter Ended September 30, 2018
MARION COUNTY POOLED OPERATING FUND Portfalio Composifion

Sector/lssuer Distribution
As of Seplember 30, 2019

Seclor | lssuer Markel Value (5] % of Sector % of Tedal Poriolio

AMERICAN EXPRESS CO 2TE6126 124% 2.2%

BRRY FINAMNCIAL SERVICES NA LLC 227 606 1.0% 0.2%

CAPITAL OME PRIME ALTO REC TRUST

&
;
:

CITIGROUP IMC

2
:
§

FIFTH THIRD AUTO TRUST

:
;
;

GM FIMANCIAL ALITO LEASIMNG TRUST

:
;
a

HOND& AUTO RECENABLES

§
:
E
3

JOHN DEERE OMVMER TRUET 41% 0.7%

g
g

MERCEDES-BEMZ AUTO RECENVABLES

;
;
;

RISSAM AUTO RECENABLES 873,188

$
3
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For the Quarter Ended September 30, 2013

MARION COUNTY POOLED OPERATING FUND Portfalio Composifion
Sector [ Issuer Market Value (5} % of Sector % of Todal Portiolio
WORLD OMMI AUTO REC TRUST 560,730 25% 0.4%
Sector Total 13522818 0. 0% T.5%

||

AMERICAN EXPRESS CO 207232 4.7% 1.6%

AFPLE INC 433,430 10% 0.3%

BANK OF AMERICA CO 775,869 18% 0.6%

BANE OF MOWA SCOTIA 1,434 482

|

3
3

BOEING COMPANY V55685

BURLINGTON NORTHERM SANTA FE 200,220

§
2

¥
E

CATERPILLAR INC 1,087,238

CITIGROUP INC 1.210,368

3
2

EXxOM MOBIL CORP 634,529 1.5%

3

GLAXOEMITHELINE PLE 484,415 1.1%

o
#
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For the Quarter Ended September 30, 2018
MARION COUNTY POOLED OPERATING FUND Portfalio Composifion

Seclor | lssuer Market Value (5} % of Sector % of Todal Portiolio

HERSHEY COMPANY 57,785 1.3% 0.4%

HONEYWELL INTERMATIOMAL 267,210 06% 0.2%

JOHNE0N & JOHRZON 200,020 0.5% 0:2%

LLOYDS BANKING GROUP PLC 813,630 1.9% 0.6%

MITSUBISH UFJ FINANCIAL GROUP ING 1,270,037 25% 1.0%

NATIONAL RURAL UTILITIES GO FIMANCE CORP 916,389 1.2% 0.4%

PACCAR FINAMNCIAL CORP 1,267,343 205 1.0%

ROYAL BANE OF CARADS 1,043,620 4% 0.E%

THE WALT DISNEY CORPORATION

:

24% 0.6%

TOTAL A

:
;
;

UNILEVER PLC 1,143,166 L5% 0.5%

LIS BANCORP 440,316 1.0% 0.3%

WAL-MART STORES INC 858,950 0% 0.7%

PFM Azzet Management LLC Page 33 of 92



MARION COUNTY POOLED QPERA TING FUNL

For the Quarter Ended September 30, 2019
Portfalio Composifion

Seclor | lssuer Market Value (§) % of Sector % of Tolal Poritfolio
WELLS FARGO & COMPANY 1,549,320 6% 1.2%
WESTPAL BANKING CORP 1,237,263 2.9% 1.0%
Secior Total 43,262,174 100.0% 35.6%

Fedlaral fgpend yCRd
FAMNMIE MAE 1,727 254 189% 1.5%
FREDDIE MaC 7416721 B1.1% 5.8%
Secior Total 5,143,045 10:0.0% 7%

Frderal AgencyGSE
FANNIE MAE 4 214 835 100.0% 3.3%
Seclar Total 4,214 536 100.0% 1%

Morgage-Backed
FAMNNIE MAE 5,152,830 To6% 4.0%
FREDDIE MAC 1,660, A5 24 4% 1.3%
Sacior Tolal 6013 821 100.0% 5.2%

Supra-Sov | Suprahlall Lgency
AFRICAN DEVELOFPMENT BANK 555,650 11.7% 0.4%
INTER-AMERICAN DEVELOPMEMNT BANK 1.7ET.603 3T o 1.4%
INTERMATIOMAL FINANCE CORPORATION 1,225,050 28 T% 1.0%
INTL BAMNE OF RECONSTRUCTION AND DEV 1222 28 5% 0.5%

PFM Azset Management LLC
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MARION COUNTY POOLED QFPERATING FUNL

For the Quarter Ended September 30, 2019
Portfalio Composifion

Seclor | Issuer Markoet Value (5] % of Sector % aof Todal Portfolio
Sactor Tolal 4,776,525 00,04 3.T%

1.5, Treasury
UMNITED STATES TREASLIRY 38034 285 100.0% 29.5%
Sector Total 38,034,265 100,04 H.5%

Partfaolio Tolal 128,768,651 100.0% 100.0%

PFM Azset Management LLC
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For the Quarter Ended September 30, 2018
MARION COUNTY POOLED OPERATING FUND Fortfolio Activity

Quarterly Portfolio Transactions

Trade Settle Maturity Tranaact Vield Reealined
Data Date p..-ﬂ CUSE Security Description Caplipoay Date A (%) at Market GiL [BV)
BuY

g THOE BTR000 asisavaRD  TOTAL CAPITAL INTL SA 221% T2t 67500000 223%

THENS THENG 425000 OG41500Q01  BANK OF NOVA SCOTIA 2.37% 1HB23 42480025 2.3%

308 MG 25000 433516872 HONEYWELL INTERNATIOHNAL CORPORATE MOTE 2.105% a2 AT 215

] 81419 260,000 3B0M3TADI  GMALT 2018-3 A3 2.00% B2 2587132 204%

. 3137 H1 KMULTIFAMILY STRUCTURED P

R e] w1TNg TB000 FITFRANVG  FHMS K36 A1 1.88% Lt

GMTNe w2018 566,108 JN3IEMOVMZ  FMHAQET1Z 2.50% 12625027 STA0ES 1 215%
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http:574,095.91
http:307,163.45
http:309,947.30
http:583,785.01
http:437,389.10
http:324,294.75
http:505,983.94
http:443,238.27
http:424,800.25
http:1,000,000.00
http:875,000.00
http:2,679,488.80

For the Quarter Ended September 30, 2018
MARION COUNTY POOLED OPERATING FUND Fortfolio Activity

Trate Sattla Maturity Transacl Yiielel Reealined
Darte Date Par(§)  CUSIP Date

az2ang waang 350000 BEATIROII  PACCAR FINANCIAL CORF 2.00% o 34857300  204%

Total BUY 16,573,667 17.103,677.99

Fralal] TG 0 MONEYDD0Z MONEY MARKET FUND 0.2

g THSNG 380641 MM20PYJAS  FREDDIE MAC POOL 300% anar 551,60

mns  wmne  tomaws wevads  FAwEwAEPOOL 2% vasm 2
.' STRUCTURED P . 1
. _ .. . mEs 2015-M13 AS02 1 n

fang Trang FEOOD 2MAZETI2  JOHN DEERE CARITAL CORP ROTES 2.35% 182 4,135
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http:1,661.03
http:1,606.49
http:2,123.25
http:1,358.11
http:1,373.39
http:1,252.74
http:29,200.50
http:17,108,677.99

For the Quarter Ended September 30, 2018
MARION COUNTY POOLED OPERATING FUND Fortfolio Activity

Trade Seftle Maturity Transaet Yield Realired
Date Date Par(§) Cus®P Security Description Coupon Date Amd () at Market GL (BV)

THiNng

TG 1225000 MIGE0EE  FANNIE MAE NOTES 252% i 16,078.13

ens  rans 1ren  anee
.. .. umm . .
msts e oo vz mMEmcan s s orr s 200 o
TSt s 135 MONPADS  MYLNONABSZOTAAS 17o% | anez ss32
i"l .. 114- T I:IE-A.IE 1. 1'.|"

THENE THS1E SP5000 SETTZRADE  MBART 20181 A3 3.00% 1HEE 1,451,648
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http:1,451.88
http:2,106.00

For the Quarter Ended September 30, 2018
MARION COUNTY POOLED OPERATING FUND Fortfolio Activity

Trade Seftle Maturity Transaet Yield Realired
Date Date Par(§) Cus®P Security Description Coupon Date Amd () at Market GL (BV)

THES THE1S 425000 O2GOTAANSG  AMNCA 2015-2 A 26T% 1RS84 B4562

.H 1!'1 AHEI:HT—MM ‘I . .-I.
e e
ons 7ns sechD!  GMAT I3 A5 s oS
N T S SSeRS BETResce e s

¥i2ena Tra6Ma 300000 9487465A0  WELLS FARGO & CO CORP NOTES 2.10% R 3,150.00
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http:7,470.00
http:1,053.50
http:1,069.58
http:1,980.00
http:1,212.50

For the Quarter Ended September 30, 2018
MARION COUNTY POOLED OPERATING FUND Fortfolio Activity

Trade Seftle Maturity Transaet Yield Realired
Date Date Par(§) Cus®P Security Description Coupon Date Amd () at Market GL (BV)

TG TS 1,250,000 S49T4BGF

WELLS FARGO & CO CORP BONDS 2.15% 17000 13,437 50

s s vores s
7o TS 2650000 SRR USTREASLRY ROTES v vz e
o e RO BRANCH AN 4 TOUST (ALARLE OTES 2 o
s7so16 AR A (e
” ﬂ'1ﬂ1-'ﬂ .1 . | -W'l-
wis s s sianod e I
T T T

T T— e e —

anang aMansg B20000 05565QCx4  BP CAPITAL MARKETS PLC BONDS 231% 21an 77550
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http:2,272.00
http:1,636.56
http:2,103.32
http:1,788.24
http:1,574.89
http:1,200.89
http:1,916.72
http:4,125.00
http:10,312.50
http:24,843.75
http:52,968.75
http:13,593.75
http:42,187.50
http:13,437.50

For the Quarter Ended September 30, 2018
MARION COUNTY POOLED OPERATING FUND Fortfolio Activity

Trade Seftle Maturity Transaet Yield Realired
Date Date Par(§) Cus®P Security Description Coupon Date Amd () at Market GL (BV)

Mg &1Eg 400000 140420WAC4  COPAR 20181 A3 251% 11A5ES BEGET

l-I'n’ﬂABLEﬂ-
Bl"l -E! ﬂEﬂT H:I‘I-A ‘IH‘I H-E
g S S e T -
.. E 3113-2 . .. "Iiﬁ .
I amuce ooTanbAR s msm e
s s __zmsom e _ o o omen s F S

HARDT 2019-A A 2.50% 101523 1,908.17

aMSNe aMshe CARME XH5-2 AQ 26 b T25 .83

CMH ABS 2016-B A3

aMsne 81518 MBALT 2018-8 A3 321% 521 232755
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http:1,548.75
http:1,909.17
http:1,451.88
http:1,051.25
http:1,212.50

For the Quarter Ended September 30, 2018
MARION COUNTY POOLED OPERATING FUND Fortfolio Activity

Trade Seftle Maturity Transaet Yield Realired
Date Date Par(§) Cus®P Security Description Coupon Date Amd () at Market GL (BV)

Mg &1Eg BI0000 126EEVACT  CNH 20M8-A AD 112% THEE o, 106,00

HH . ; 11 AH-M 'I 15
?n 1 : MJTEHEFLLHHI.EI ” a
awe  azis ouTS HoNOA RSB ZTARD T e @0t
.. a"l nu : . _ P MOTES E . “1'.
i'ii .. .!‘I? 31 E- F‘H . l 1 1 .

Mg 225018 1250000 313TE1B50  FHLMC MULTIFAMILY STRUCTURED P 251% Rl 261458
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http:10,150.00
http:5,414.06
http:2,843.75
http:1,980.00
http:1,872.50
http:1,069.58

For the Quarter Ended September 30, 2018
MARION COUNTY POOLED OPERATING FUND Fortfolio Activity

Trade Seftle Maturity Transaet Yield Realired
Date Date Par(§) Cus®P Security Description Coupon Date Amd () at Market GL (BV)

SHAg b BITO63 JIIBETXCE  FHALETTY 3.00% I 1,542.68

JM3BYEUNE  FANMIE MAE POOL 1125z 2,085 16

s SRR AR 0L g
. . - L"I'ETFH.I'I':TI..I'HEDF . : -
s 740 CMORES  AWERAN EXPESS CREDT LIS OTE |
nmns ymn .. .
i .. 1. ? TIGDHFQMTHHMG‘I‘E 'EH'A- 1.E:I'

81518 91518 J25000 14316LACTY  CARM 2052 A 2.69% Ihna T E3
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http:1,051.25
http:1,305.72
http:1,193.62
http:1,570.99
http:2,272.00
http:2,065.16
http:1,303.37
http:1,542.66

For the Quarter Ended September 30, 2018
MARION COUNTY POOLED OPERATING FUND Fortfolio Activity

Trade Seftle Maturity Transaet Yield Realired
Date Date Par(§) Cus®P Security Description Coupon Date Amd () at Market GL (BV)

SME1G E1g 430000 ST159HHCTY  US BANCORP (CALLABLE) NOTE 3.00% L) 645000

JOH DEERE ABS 20175 A3
E’I E‘I . 'HiEHT FFI " 3 n' 11.
5’1 ” : 11 -EH . 1.342,
s wiso  sesss NSSANABS 201643 vew  wsz e
ih'i!l"l .. 'I'l'! 1? .. . .

R 1518 475000 SCEMAUADE  TAOT 2018.C A3 181% anseE BOG 44

81518 91518 425000 O25BTAANA  AMKCA 2018-2 A 2675 11524 4563
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http:7,395.00
http:1,739.83
http:1,326.67
http:1,212.50
http:2,327.25
http:4,037.50
http:1,451.88
http:6,450.00

For the Quarter Ended September 30, 2018
MARION COUNTY POOLED OPERATING FUND Fortfolio Activity

Trade Seftle Maturity Transaet Yield Realired
Date Date Par(§)  cuswe Security Description Coupon Date Amd () at Market GL (BV)

SME1G E1g 250000 SMIEIEADD  WORLD OMNIAUTO RECERABLES TR 313% 11A5ES 1,434 58

HyYLUWDAI ABS 201E-B A3
SISNE #151E 89171 ATTETHACY  JOHN DEERE ABS 2017-A AZ 1.78% AMER 13237

aMshe &g 400000 140420ACH  COPAR 20189 A3 251% 111623 BISET

SeNE W1ENE TOOO00 38013FADE GMCAR 2189 A3 A% TOMGES 187250

Tatal INTEREST 152,291,368 804,352,958
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http:904,352.95
http:21,656.25
http:1,069.58
http:1,980.00
http:1,548.75
http:65,312.50
http:2,106.00

For the Quarter Ended September 30, 2019

MARION COUNTY POOLED OPERATING FUND Forfiole Actialy
Trade Seftle Maturity Transact Yield Realired
Date Date Par(§)  cuswe Security Description Coupon Date Amt {§)  at Market GiL (BV)

MATURITY

Mg Mg 2700000 341271AA2  FL ST BOARD ADMIN FIN CORP TXBL REV BD 2.16% TG 2.700,000.00 0.00

TH2NG TH2He 5000 O2GE5WBED  AMERICAN HONDA FINANCE 1:20% TH218 5,000.00 000

28N8  Tr2aNe 475000 TEHM2KRKS  ROYAL BANK OF CANADA CORP NOTES 1.50% Trzang 475,000.00 0.00

aHans aManse 1370000 851140806  TORONTO DOMINION BANK NY CORP NOTES 1.45% g 1,370, 000,00 000

ansEns aMEne 0 1434EART  CARMAX ABS 20168-3 A2 1.17% BMEMS (0.01) 0,00

Total MATURITY 4,550,000 4.543,999.99 0.00
PAYDOWNS

THHE TIS1e 16,834 313BYBUMNE  FANNIE MAE POOL 2.50% 110520 1683387 0.0

Mg 2518 12640 JIIBETHCS  FNALETT 3.00% A5 12,639,898 0.00

THHE TIENE B892 IMIBEJR42  FHMA POOL BALZTINEG A50% B80T 8,55 &1 o1 1]

THHS r2ENe 11,154 N418AFW3 FHMA POOL #MA1080 3.00% ) ) 11,154.07 0.0

THng TI2Ee TE14 313TBLILB FHLMC MULTIFAMILY STRUCTURED P 2 65% 2A2Er TE1352 0.00

Mg 712518 1,175 JM3IEBIXP4  FNA 2018-M5 A2 3 56% 2521 117485 0.00

THHD 7r2sig B381 31418DAZS  FANNIE MAE POOL 350% s 8,391 43 0.0o

THHS Tr2She 10233 H3BAUG4E  FhMA POOL #AJ3174 350% 10H5%5 10,233,168 Q.00

THMG TrENE 1251 3M3EA00A0  FAMNIE MAE SERIES 2015-M13 ASO2 1.64%. anng 1.250.74 Q00

THHD TIENG 19,718 MITFKKIS  FHMS KPOSA 320 THIZ3 19,718.57 0,00

mng 2518 24720 M4ITOXEI1  FNMA POOL #ABEEES 250% Lkl [ 24,218,597 0iog

THHD M50 TESS JN2BMFPES  FHLMC POOL #G16545 350% W82 7,655 05 0.00

THHS THSME BA4S1 JN2BFYJAI  FREDDIE MAC POOL 3.00% aner 8,450 0ioa

THHS THEME 8258 JMITASQP4  FHLMC SERIES 3842 PH 4 00% 401441 9,258.70 0,00

THHS THMSE 24888 J30EYCES  FHLMC POOL #J20593 250% Az 24,887 TG 0.00

FHSHG  THSMG 19984 BOZ3AMADD TOYOTAABS 2017-A A3 173% 21521 19,994.10 0.00

TASHE THSME 12878 12636WADB  CNH ABS 2017-A A3 207% =g b 12,877 BS 000

THEMS MsNa 17529 14314X885  CARMN 20082 A2 273% BMER 17.928.63 0,00

PFM Aszset Management LLC
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http:4,549,999.99

For the Quarter Ended September 30, 2018
MARION COUNTY POOLED OPERATING FUND Fortfolio Activity

Trade  Seltie Maturity  Transact
Date  Date Coupon  Date

THshe THahe 14788 44330UADE  HYUNDAI ABS 2016-A A3 1.56% ansa 14,788,239

THSHE THSNG 36534 G54TATADS  MNISSAN ABS 2MT-A A3 1.74% BMSE 36,634 43

THSNG THSNG G276 a4ER1EACT  HYUNDAI ABS 20168 Ad 1.29% 45 HHATEM

TASNE THS19 26,005 891B0BADD  TOYOTA ABS 2017-B A3 1.76% TSR 26,035.28

THSNG THSME 13045 4TTEAMACZ  JOHMN DEERE ABS 2016-B A3 1.25% BNEm 13,044 50 000

THENS THENG 20771 43124403  HOMNDA ABS 20163 A3 1.16% SME20 2,770,864 0.00

aMrig 81518 8088 313TABGP4  FHLMC SERIES 3842 PH 4.00% A1 &, (.61 0.00

MG aMss 17545 3I0EYCEE  FHLMC POOL #0530 2.50% Lk Ly 1754544 0.00

aMM1g &2518 32258 314170MZ1 FHMA POOL RABEDES 2.50% 1Hz 32 257 BF 0.00

anE WG 224817 N4180A5  FANNIE MAE POOL A50% MEE 2400 44 000

aMne &g 3304 JM3BALICAZ  FHMA POOL #BAI31T4 3)50% 1028 3,304 25 0.00

anng B25NE 18318 3M3BYBUNE  FANMIE MAE POOL 2.50% TS 18,217 65 000

anng waahg 1087 M4184FWDE  FHMA POOL BMAI0E) 3.00'% B2 10,187.37 000

anng &25110 12891 3M3BETHCS  FMALATTA 3.00% S| 12,600 B8 000

aAsng aMsne A5740 4EEACT  HYUMDA ABS 3016-B A3 1.29% NS 74045 n.og
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http:35,740.49
http:21,583.78
http:12,890.88
http:4,199.75
http:32,257.87
http:7,729.21
http:17,545.44
http:30,783.52
http:36,275.71
http:21,342.32
http:36,834.43

For the Quarter Ended September 30, 2018
MARION COUNTY POOLED OPERATING FUND Fortfolio Activity

Trade  Seitle Maturity  Transact
Dabe  Dale Date

anshe &MEne 16,252 ATFETXACY MDEEHEIH?ﬂﬂ 1.78% AN 16,251.85

0.00
e St St e - -
wists SIS 30785 wGSIPACS  MYUNDN ABSZOITARD iew  sem  wsss

aMsng aMshe 18268 14314XAB5  CARMK 2018-2 A2 273 BNEA 18,258.76 000

=g fy ] 91518 41067 31306YC66  FHLMC POOL #2053 2.50% Lilalr] 41,066 75 0.00

=] S1518 THIT JZEMFPES  FHLMC POOL #G16545 350% e THIGES 0.00

QMg wWISNE 7210 313TECILE FHLMC MULTIFAMILY STRUCTURED P 266% 2R 7.210.3% 000

aHMg w2510 21 872 IM3EB1XP4 FA 201 8-M5 A2 356% LS 2 B B2 0.00

g B b WISNE 10556 125840400  CAHABS 20168 A3 1.63% BNER 10.556.18 n.og
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http:10,556.18
http:18,214.60
http:21,871.62
http:3,369.86
http:11,917.22
http:21,279.60
http:7,816.95
http:15,300.72
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MARION COUNTY POCLED OPERATING FUND

For the Quarter Ended September 30, 2019

Forfiole Actialy

Trada Seltle Maturity Transacl Yield Realined
Date Date Par($) Cusw Security Description Coupon Date Amd i§)  at Market GL (BV)
aHsng  sAS 11,885 4TTBTXACI  JOMN DEERE ABS 2017-A A3 178%  4nsm 11,88473 000
aM51e 9518 26305 128EnWADE CNHABS X017-A A3 2.07% o B 26, 304 B1 0.00
aMsne  1snS 16,408 BSTEWADT MNISSAN ABS 2016-C A3 118% e 16,408 80 000
gM5He 1518 12856 12635YADS CHH ABS 2016-C A3 1 8% 121552 12.556.05 0.00
GHENE  GMBAD 30522 44931PADE  HYUNDAI ABS 2017-A A3 176%  BME 082 79 0.00
SSNE W19 17487 4TTBSBADS  JOMN DEERE ABS 2017-B A3 182% 1051 17,487 24 0.00
ansng  sNg 34830 44BO1EACI  HYUNDAI ABS 20168 A3 129% NS 3483896 000
92118 = g R 24 8967 4Z814TACE HONDW ABS 2017-1 A3 1.72% Fieq ey 24 555 52 000
Total PAYDOWNS 1,380,773 1,500, 77327 0.0
SELL
7EMe  THOMS 205000 S12828L99  US TREASUIRY NOTES 1379 1020 20093426 190% (B48.63)
7848 THOMS 545000 512828159  US TREASURY NOTES 137T%  10@IE0  S42166T1  199% (2 396 05)
THENG THaNg 425000 S12828WT2  US TREASURY MOTES 1.87% j L) el A 20585 1 EIN B,202 &1
THEME THaMe 950,000 S12EZENLR Us TREASURY MOTES 1.75% 1253120 g4, 545951 1.92% {53.86)
Tr2sNe Tra1e #2565 000 DAZEZBVT2 S TREASLIRY MNOTES 1.87% 131rE2 4737740 1B3% B,729.41
aefe  awis 157525 85238MADOD  TOYOTA ABS 2017-A A3 173% e 15746501 192% (226 34)
88H9 AW 2118 B91S0BAD0  TOYOTA ABS 20178 A3 1TE%  THS 30187985 1.96% (567.17)
aMag a5 300,000 1280887 UMNITED STATES TREASURY MOTES i 452 791018 1. 52% 5 485 13
SN EMENE 575000 DI2EIBCST  US TREASURY NOTES 2% s SEE205E0  157% 7,850 56
anMane a8 TROOD 91ZEZEVT2 US TREASLUIRY NOTES 1.87% e - K 1.52% 1,72.10
aming  azIie 200000 4581X0CK4  INTER-AMERICAN DEVEL BK NOTE 162%  Szm 2052181 1.90% (277.03)
amang  w2Ie 310000 912828199  US TREASURY NOTES 13T%  10BIE0 00211 174% (273 48)
aEENS W8 1000000 458140AZ3  INTEL CORP NOTES 185%  SE0 100482556  199% (B40.93)
9ang a9 525000 149130245 CATERPILLAR FIML SERVICE HOTE 1.85% 220 524 555 1 1.05% (349 20
adne  awis 230000 25468F0FS  WALT DISNEY COMPANY CORP NOTES 195% 340 TmEsezE 201% 56.56)
aEne N9 100000 25468POUT  WALT DISNEY COMPANY CORP NOTES 180% &SR0 10033300  1.96% (82 50)
gdne s ST5000 S12828M98  US TREASURY NOTES 162%  11B020  STT.35086  166% 80351
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For the Quarter Ended September 30, 2019

MARION COUNTY POOLED OPERATING FUND Portiolio Activity
Trada Seitle Maturity Tramsacl Yield Realined
Date Date Par(§)  cuswe Security Description Coupon Date Amt {§)  at Market GiL (BV)

4 W12 310000 0ITEIICST  APPLE INC BONDS 1.80% 510 N1ATZED  1.57% (284.18)

aEMe w99 1125000 S1282BM38  US TREASURY NOTES 162% 118020 11255069 173% 518.18

a9 %1118 395 140 BoATATADSE MIESAN ABS 20017-A A3 1.74% B 3665, 0aa 00 187 [519.45)

anzne  w1Tne 0000 SZBIBLET  US TREASURY NOTES 137% 108120 04T 1EIR (567 03)

aMENE  SMTNE 135000 S12808MS8  US TREASURY NOTES 160% 110020 135,231 48 1.89% (184.66)

anans w9 440000 §VZE2BME  US TREASURY NOTES 162% 1130020 44080173 1.88% (538.32)

9MaMe e PR 350,000 SAZE0EMN4E US TREASLIRY MOTES 1.75% 123120 350, 08 19 18 18541

20N w219 00000 SIZEZBNME  US TREASURY NOTES 175% 1231720 30080248  1.86% 189,91

92318 S2EME 25000 BEITIRMBES FACCAR FINANCIAL CORP MOTES 2.05% 11320 3T BET E7 1.804% 417 48

Total SELL 10,685, TES 100630, 830,48 T2 B42. 40
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For the Quarter Ended September 30, 2018

MARION COUNTY POOLED OPERATING FUND Portfolio Activity
Quarterly Portfolio Transactions

Tran Trads  Settie Maturity Transact Realized

Type Dats Dot Par (8] CUSIP Security Description Coupon Date Amt (5} Wield G (BY)

INTEREST THAS  THHE 0.00 MOMEYDOOZ  MOMEY MARKET FUND 70|

B g TEhe 285000000 o128282Pd s TREASURY NOTES 1E87% TE1R2 (2679, 400 B0} 1.77%

INTEREST mhg  TREA9 38064054 N2BPYIAI FREDOIE MAC POOL 3.00% Ealrs) 851,60

INTEREST THHS  THEAS Se4.2T424 HITABQP4  FHLMC SERIES 3842 PH 4.00% 441 1,547 58

PAYDOWNS  7M18  THSMS 845081 312BPYJAI  FREDOIE MAC POOL 3.00% W .45 91 a.00

PAYDOWNS  7MAS  T15h9 2486776 31306YCES  FHLMC POOL KJ20993 2 50% 1A 2488776 000

INTEREST THHE  TR25H9 102642780 J138vAUXGE  FANMNE MAE FOOL 250 125 21338

INTEREST THA2  TRSHD 50881472 JMITFEKID FHMS KPOS A 3.20% T3 135811

INTEREST THHE TRSHS 950,000.00 31IATAYCES FHLMC MULTIFAMILY STRUCTURED P 268% 1025022 212325

INTEREST THH TrEH9 562,407 28 31418DAZ5 FANMIE MAE FOOL 3.50% arES28 1,661.06
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For the Quarter Ended September 30, 2018

MARION COUNTY POOLED OPERATING FUND Portfolio Activity
Tran. Trate Seftle Maturity Transact Realized
Type Date  Date iy U Facuiy Dscigaon Gonpon Date Art ) vield o e

INTEREST THng ?EH 32813086 3138EJR4Z FHMA POOL #ALZ306 3.50% G257 95706

INTEREST TAAg TSS9 1,250,744 '-!1 FANKIE MAE SERIES 2M5-M13 ASD2 1.64% g k) 1.72

INTEREST HB TrENg 625.414,05 I41TDRIY FMMA POOL #ABE0IS 2.50% Nz 1.311.28

PAYDOWNE YHHS  TRSHD 12E3308 313BETACS  FMALETTA .00 2s2e 12563398 000

PAYDOWNE YHHS TSNS 115407 34184FNE  FRINA POOL #MAT000 3.00% Gz 19.154.07 oog

PAYDOWNS  7MAZ  7RSHD 1,17455 MIEBIXP4  FNA 2018-M5 A2 3.56% ar2521 1174.95 000

PAYDOWNE MHg  TRSH9 1023398 JILALGAZ  FRIMA POOL #AJIITS 2.50% 101128 1073318 oog

PAYDOWNS mng  TREAI 197887 MITFREKE FHMS KPOS A 3.20% TNz 1971857 oo

INTEREST Tmas Tane 45500000 BSZIGTRO TOYOTA MOTOR GREDIT CORP CORP NOTES 3.05% a1 7 306,25

INTEREST Tang Tahs 100000000 054156KT2 BAMK OF MOWVA SCOTIA BANE NOTE 2.50% a2 12.500.00

SELL TEng Tnong 20500000 =N2823099 LIS TREASURY NOTES 1.37% 1031120 3 534,26 1.99% (BB 53)
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For the Quarter Ended September 30, 2018

MARION COUNTY POOLED OPERATING FUND Porifolio Activity
Tran. Trade  Settle Maturity Transact Realized
Type Date  Date iy U Facuiy Dscigaon Gonpon Date Art ) vield o e

INTEREST 71118 THIA9 122500000 3135C0US2  FANMIE MAE NOTES 262% w2 1607813

INTEREST THine Tﬂiﬂ!‘ 200000000 3135G0UEE  FANNIE MAE NOTES 2ET% 11122 26.250.00

INTEREST THane  TH2ng 500000 2EESWEED  AMERICAN HOMDA FINANCE 1.20% THzang 3000

INTEREST  7M5M8  7A5H9 47237367 B54TATADG  NISSAN ABS 2017.A A3 1.74% BHSR21 634,80

INTEREST 7HS18  THSMS TIS00000 O2004VACT  ALLYA 20182 A3 2.92% 1Hsz2 17083

INTEREST she TRSA9 1TTOMEA2 SOE3aMAld  TOYOTA ABS 2017-A A3 1.73% 215621 25590

INTEREST THSHE  TNEM9 TELOEE.30 143180005 CARMY 2018-2 A2 2.73% RS AT, 96

INTEREST nse  TNEA9 S80.00000 2S820H AMERICAN EXFRESS ABS 2NT-6 A 2.04% BrSs 1,865 00

INTEREST msha  Tnsae LO0000G00  928285vE LIS TREASURY NOTES 2.50% 1522 25 000,00

INTEREST 7H8NS  THSAS 80000000 14041NFNG  COMET 2017-A4 Ad 1.56% THTEE 132667

INTEREST THNShE TSS9 35135467 4393FADE  HYUNDAL ABS 2017-A A3 1.76% BAGR2Y 81532
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For the Quarter Ended September 30, 2018

MARION COUNTY POOLED OPERATING FUND Porifolio Activity
Tran. Trade  Settle Maturity Transact Realized
Type Date  Date iy U Facuiy Dscigaon Gonpon Date Art ) vield o e

INTEREST 7MEMS  TASMG 27075114 SBIIEACI  HYUNDAI ABS 2016-B A3 1.20% A5 21.06

INTEREST THE1E ?ﬂ!’ﬂ!‘ S.000,000.00 B5128285WE Uz TREASURY NOTES 2.50% 11522 G2.500.00

INTEREST THSNE  THEAD 1731375 Lrr8TAAl JOHN HEERE ABS 20M7-A A3 1.78% AHS2Y 174.02

INTEREST THENE  THSAD 32500000 14316LACT CARMX 2019-2 A3 2 BE%, 31524 T25.83

INTEREET S8 THEAS STS000.00 SATTZRADE  MBART 2018-1 AZ 3.03% 1523 145188

INTEREST she TRSA9 400000 C2SETAANS  AMNCANEZA 2ET% 1115024 45 B3

INTEREST THSHE  TNEM9 1TE00000 1857BCACT  CNH XM7-C A 2.08%, 215023 033

INTEREST nse  TNEA9 BrO00000 OS5Z2RCWE  BANK OF AMERICA ABS 2017-41 AY 1.95% -1 e 141275

INTEREST msha  Tnsae 13621042 12E3EVADS  CNHABG 26-C A3 1.44% 115 16345

INTEREST THShE  TRESAS S00000.00 MO0AMACE  ALLYAZMMS-1 A3 281% BHSE3 121250

INTEREST THNShE TSS9 40000000 14D42NMACH  COPAR 20081 A3 251% NS BI5ET
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For the Quarter Ended September 30, 2018

MARION SOLNTY POOLED OPERATING FUND Porfiolio Activily
Tran. Trade  Settle Maturity Transact Realized
Type Date  Date Farch DU Hacudhy Dascripfion e Date At 1) Yield oy e

INTEREST 7819 TNSMG 20000000 47788CACE  JOOT 2018-A A3 2 66% 4M822 -

INTEREST TASNE  TNSA9 2322558 4TTBANACZ  JOHN DEERE ABS 20M6-B A3 1.25% BASRD 24.10

INTEREST THSME  THSHZ 285,000:00 14313FADT CARMAX AUTD OWHER TRUST 313% BHS23 T43.38

PAYDOWNE THENE  THSAD 1287765 12636NADE  CNHABE 2017-A AQ 207% BMSZ2 12877.85 000

PAYDOWNE THSMG  THSMS BO0T0E4 12524DADD  CNHABS 20168 A3 1.63% B3 BOT0.84 oog

PAYDOWNS  7HMSHZ  THSMD 1653214 ES4TOWADT  NISSAN ABS 2018-C A3 1,18% 141521 18532 14 000

PAYDOWNS  7M5/10  TH5M3 2134232 12635YADS  CNH ABS 2016C A3 1.44% 121521 21242 32 000

PAYDOWNS nse  TNEA9 FTEAEE 449MPADE  HYUMDR ARS 201T-A A3 1. 7E% BB a0 7EL 52 oo

PAYDOWNS msha  Tnsae 1652471 47TE8BADG  JOHN DEERE ABS 2007-B A3 1 HZ% 10A15021 16.524.71 oo

PAYDOWNS 71518 TH5H9 1189140 &7TETEACT  JOHN DEERE ABS 2M7-AA3 1.78% 4821 11,891.40 0.00

SELL THNShE  Tnans 42500000 EN2828V72 LIS TREASURY NOTES 1.8T% 13122 420,205 86 1.82% 6,992 61
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For the Quarter Ended September 30, 2018

MARION COUNTY POOLED OPERATING FUND Porifolio Activity
Tran. Trade  Settle Maturity Transact Realized
Type Date  Date iy U Facuiy Dscigaon Gonpon Date Art ) vield o e

INTEREST 7619 THEMS 70000000 38013FAD3  GMCAR 2018-4 A3 321% 1001623 187250

INTEREST THENE  THEAS A425,000.00 35255JA06 GMCAR 2018.3 A3 0% Sre6z3 1.069.58

INTEREST 7HBNE  THEMS 42000000 43814UAG4  HAROT 20182 A3 301% SHEZ2 1.053.50

INTEREST T20M8  TROAD 25500000 3E2SEGAIN GMALT 2018-3 A3 3.18% B2 B75.75

INTEREET 7izone  TR0AS GOO000.00 17I0GEGKS COOIT 2ME8-A7 A1 2.45% AN2E TATO.00

INTEREST fing  TRAA9 297 B934 L814TACE HONDA, ARS 2017-1 A3 1.7E% T2 AD8.97

INTEREST TR23NG  TRAAg 120000000 £500508GHD  MTL BANK OF RECOMSTRUCTION AND DEV 2.75% I 16.500.00

INTEREST TREheg  TREND 0000000 S40THE5AD WELLS FARGO & CO CORP ROTES 2.90% TG 2.150.00

MATURITY TZahe TN ATS00000 TADZKERES  ROYAL BANK OF CANADA CORP NOTES 1.50% Treahg 475 000,00 oo

INTEREST TRE0hE  TRoAs 1250 00000 9497 eBGF WELLS FARGD & GO CORP BONDS 215% 130020 1343750
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For the Quarter Ended September 30, 2018

MARION COUNTY POOLED OPERATING FUND Portfolio Activity
Tran. Trate Seftle Maturity Transact Realized
Type Date  Date iy U Facuiy Dscigaon Gonpon Date Art ) vield o e

INTEREST Tang ?IEHH 4,500,000.00 9128282P4 Uﬁ NOTES 187% Tz 4218750

INTEREST TR3IAE  TonS S.650,000.00 B1ZBZEVTZ Uz TREASURY NOTES 1.BT% 13122 52968.75

INTEREST fAihe FEiAg 1.500,000.00 012828MED US TREASURY NOTES 1.37% 13121 1031250

INTEREST anmg  elne 000 MOMEYDOD2  MOMEY MARKET FUND g2 20

INTEREET anng  BNSA9 AEIIFIEY M2BMFPGEE  FHLMC POOL RG1E545 3.50% Bn5aE2 1,351.07

INTEREST anng  BnsAg Sre 42700 NIEYCES FHLMG POOL #J20592 2.50% 1Nz 1,200,898

PAYDOWNE aMAs  BAGAD D086 MITASOPY4  FHLUMC SERIES 3842 PH 4.00%, 4ni1 o008 81 oo

PAYDOWNS anng  Bnefg 17.545.44 31306065 FHLMC POCHL #2053 2.50% R T 17,545 44 oo

INTEREST anns  BESA9 G25.954.24 INJBETHCES  FMALETTA 3.00% Rt 157485

INTEREST annAs BESAD AER0SSTE NIFHEIE  FHMSKPOSA 3.20% 3 1,305.48

INTEREST anng  BESAD 263, TEAE3 IN3BAUCAZ FMMA POOL AT 3.50% 1011726 TES.H
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For the Quarter Ended September 30, 2018

MARION COUNTY POOLED OPERATING FUND Portfolio Activity
Tran. Trate Seftle Maturity Transact Realized
Type Date  Date iy U Facuiy Dscigaon Gonpon Date Art ) vield o e

INTEREST  8MN9  B2SA9 100955883 J138VEUXNG  FANNIE MAE FOOL 2.50% 1172529 2 103,32

INTEREST 8MME  BESHI 120000000 IITASMID  FHMS KD19AZ 2IM% s 277200

INTEREST anre  BESA9 350000.00 INIFAYCES  FHLMC MULTIFAMILY STRUCTURED P 2.68% 102502 217335

INTEREST ahng BRSNS S0E501.73 33BWIETS  FAMNNIE MAE POOL 200% 1152526 B47.50

PAYDOWNE anng  BRSA9 H2257 BT M4TDXIN FMMA POCL RABEDSS 2.50%, 1Nz a2 257 A7 ood

PAYDOWNS anng  BRSAY 2248144 N418DAZS FANNIE MAE POOL 3 50 23T 22481 44 (ke ]

PAYDOWNE anfg  BRSHI J30426 MILALGAZ  FRIMA POOL #AJIITS 2.50% 101128 3204, 26 oo

PAYDOWNS anng  BRSAY 183MTES 3N3IBYALIXE  FANNIE MAE POOL 2.50% 125 18.317.85 oo

PAYDOWNS anns  BESA9 10IE7AT 341BAFPWG FRMA POOL #MAIDED 3.00% Ly 10187 37 oo

PAYDOWNS annAs BESAD 1285088 J3METHCE  FMALEFTS 3.00% e 1289088 0o

SELL asns  BENne 30211841 SNB0BAD0  TOYOTA ABS 20N7-B A3 1.76% THSR2Y a0 B79.86 1.96% (BE7AT)
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For the Quarter Ended September 30, 2018

MARION SOLNTY POOLED OPERATING FUND Porfiolio Activily
Tran. Trade  Settle Maturity Transact Realized
Type Date  Date Farch DU Hacudhy Dascripfion e Date At 1) Yield oy e

BUY asng ﬂl"hll‘l 250,000.00 33013TADS CMALT 2019-3 A3 203% BrA22 [259,971.532) 204%

BUY 81218 BMSM9 135000000 31FTBIBS0  FHLMC MULTIFAMILY STRUCTURED P 251% M2H2  porazerom  1.30%

INTEREST 81318 BM319 137000000 BIT14CESE  TORONTO DOMINION BANK NY CORP NOTES 1.45% BH3NG 993250

INTEREET 81518 BHSAD 40000000 14042WACA  COPAR 20191 A 251% 1115323 B38.67

INTEREST a1nshe  BnSAg 0000000 L4532NADE  HYUNDA AUTO RECEIVABLES TRUST 2.68% BASRE3 855,00

INTEREST aMsie  BAGAD 42500000 C25OTAANS  AMMCA 20152 A 2ET% 11-I‘1 545 53

INTEREST anse  BneAg TZE00000 14315HACY CARMAX AUTC OWNER TRLIST 3.05% E.I"l 1,842 71

INTEREST anshE  Bnsag 500000 G54TEEADI  MNISSAN AUTO LEASE TRUST 3.25% s 634,38

INTEREST anshe Bnsas 43500000 3MG32FA04  FOROL 3N9-A A3 2.90% L 1.051.25

INTEREST 81518 81519 TIS00000 OZO0MVACT  ALLYA 2018-2 A3 297% 1152 173983
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For the Quarter Ended September 30, 2018

MARION COUNTY POOLED OPERATING FUND Portfolio Activity
Tran. Trate Seftle Maturity Transact Realized
Type Date  Date iy U Facuiy Dscigaon Gonpon Date Art ) vield o e

INTEREST  BNSMG  BASHS 14513786 14314XABS  CARMX 2018-2 A2 273% BMS21 33019

INTEREST 81519 BASHD 34500000 34531LADZ  FORDL 2018-8 A3 319% 125 N713

INTEREST 1518 B1SAS 32500000 477BAMADE  JOOT 2019-A A3 281% THS23 78813

INTEREST ansha  BASAD 28500000 14313FADN CARMAX AUTD OWHER TRUST 313% BMSZ3 T4338

INTEREET anshe  BNSA9 TOO00000 GI4TOKADZ  MNAROT 2019-4 A3 2.00% 101523 120817

INTEREST a1nshe  BnSAg 22200000 143ELALT  CARMX Z0M19-2 A3 2.68% ans24 7583

INTEREST aMsie  BAGAD TIESEG.84 12854DAD0 CNHABS 2ME-B AT 1.63% RS 15833

INTEREST anse  BneAg Br0.00000 SATERLACE MEALT 20188 A3 321% arisy 230705

INTEREST anshE  Bnsag B10.000.00 128520401 GNH 2018-A A3 31Z% THSES 2106.00

INTEREST anshe Bnsas 101B0:88 47TEANACZ  JOHN DEERE ABS 2016-B A3 1.25% GBS0 1061

INTEREST ansha  Bnsng 243131 44930UADE  HYUMDA ABS 2016-4 A3 1.56% BrSa0 316
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For the Quarter Ended September 30, 2018

MARION COUNTY POOLED OPERATING FUND Portfolio Activity
Tran. Trate Seftle Maturity Transact Realized
Type Date  Date iy U Facuiy Dscigaon Gonpon Date Art ) vield o e

INTEREST ansMe  BNSMG 32057115 S493IPADE  HYUNDAI ABS 2017-A A3 1.76% BMER1 AT0.17

INTEREST A58 BASMD 32500000 0(2SB880AB4  AMXCA 20181 A 267% 101524 77729

PAYDOWNS ahshe BMSAS 2158378 47TBEAADS  JOHN DEERE ABS 2017-B A3 185% 101521 2158378 0o

PAYDOWNS  8NM5H8  BASH9 4020057 BSATATADE  MISSAN ABS 2017-A A3 1.74% BAs21 40,260 57 000

PAYDOWNE anshe  BNSA9 1840220 ESATENADT  MISSAN ABS DNE-C AZ 1.18% 1132 1B 492 23 oog

PAYDOWNS a1nshe  BnSAg 1976018 12635YADS  CNHARS 2016-C AQ 1.44% 1315 19 760, 18 oo

PAYDOWNE aMsie  BAGAD 1530072 12636800 EHHABE-!E‘I?—AA! 207% =g B 15.300.72 oog

PAYDOWNS anse  BneAg ZAMA 4430UADE  HYUMDR ABS 2016-8 A3 1.5E% arsan 2433 oo

B ansha  enang G265, T4513  3140u544 FANNIE MAE POOL 2.50% Rt {637 517.31) 7 02%

INTEREST aMeNE BREAD 42500000 3525RIADE GMCAR 2018-3 A3 J02% SHGE3 1,055,568

INTEREST ansha  BnEnD 80000000  3525E0A04 GMCAR 2018-1 A3 2.97% 163 1,9680.00
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For the Quarter Ended September 30, 2018

MARION COUNTY POOLED OPERATING FUND Porifolio Activity
Tran. Trade  Settle Maturity Transact Realized
Type Date  Date iy U Facuiy Dscigaon Gonpon Date Art ) vield o e

INTEREST anens  BNang 1913021 43B124AC3  HONDA ABS 2016-3 A3 1.16% EMA20 18,49

PAYDOWNS  BMENS  BMBHI 1913021 438124AC3  HOMDA ABS 2016-3 A3 1.16% SHARZ0 1913021 oo

SELL aMane  BREHD 7500000 912828vT2 s TREASURY NOTES 1.B7% 1631122 7573800 1.52% 1,721.10

INTEREST a20h8 BROAD 22500000 O55BGCACE  BMWLT 20181 A3 3.26% TR0 E11.35

Bun a20he  BR23AY STO00000 DE40GRAKI  BANK OF NY MELLON CORP CORP NOTES 1.95% BRI {568,817 .60) 1.96%

PAYDOWNS 82113 82119 2576230 43B14TACE  HOMNDA ABS 2017-1 A3 172% 72121 25 782 30 000

INTEREST azang BXA9 SOO00000 2SMECEd  AMERICAN EXPRESS CO CORP ROTES 3.00% 2222 7.500.00

SELL azang aang 100000000 “58740473 INTEL CORF NOTES 1.B5% 120 1,004 825 55 1. 95% {B40.9%)

INTEREST AR anne 1TS000.00 £F0meVa HOME DEPOT IMNG 3.25% ) 2RAITE

INTEREST SHE  sANe T25000.00 S83TIRNEZ PACCAR FINARCIAL CORP NOTES 2.80% R 10,150.00

INTEREST aAe  sns9 SESHMEE3 NITASAP4  FHLMC SERIES 3842 PH 4.00% 4R 1.885.30
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For the Quarter Ended September 30, 2018

MARION COUNTY POOLED OPERATING FUND Porifolio Activity
Tran. Trade  Settle Maturity Transact Realized
Type Date  Date iy U Facuiy Dscigaon Gonpon Date Art ) vield o e

INTEREST  8ANS  S1Sn9 S58.8B156 J10GYCES  FHLMC POOL W20993 250% 1122 T,

FAYDOWNS  3M3 8159 41,066.76 I1306YCEE  FHLMC POOL WIE93 2.50F% 1nizz 41 1066 7B [k ei]

PAYDDOWNS  9MH9  9M5M9 781695 F12BMFPES  FHLMC POOL #G16545 3.50% arsaEz TEIGSS oo

INTEREST aMMAg  9ESH9 125000000 3137E1ESD FHLMC MULTIFAMILY STRUCTURED P 251% 112522 2 E14.58

INTEREET gMng 8RSA9 B17.063.36 INIVETHCS  FMALETTY 3.00% 37529 1542 86

INTEREST anng  SRSA9 FT.2TENE NIBVELXE  FANNIE MAE POOL 2.50% 112508 206516

INTEREST aMAg  SRSH9 SOOGESO8 MMIOWIETS  FANNIE MAE POOL 2.00%, 1125026 B34, 48

INTEREST aMng  aRsAg SE351512 M3EBTNP4 FRA, 201 B-M5 82 3.56% arzat2y 1,825.03

INTEREST AR SRS 326558962 NITESILE FHLMC MULTIFAMILY STRUCTURED P 2.66% 2RI . 9

INTEREST SAS  SESAD S 62441 J4180ATS FANNIE MAE POOL 3.50% e 1.570.99

INTEREST aMAe  8E5A9 626, 74513 314008474 FANNIE MAE POOL 2.50% et 130572
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For the Quarter Ended September 30, 2018

MARION COUNTY POOLED OPERATING FUND Portfolio Activity
Tran. Trate Seftle Maturity Transact Realized
Type Date  Date iy U Facuiy Dscigaon Gonpon Date Art ) vield o e

PAYDOWNS  8MN9 92519 11.917.22 I40JS4Y4  FANNIE MAE POOL 2.50% 2528 114722 0.00

PAYDOWMNS  8M43  B2519 15,124.86 3I13BWIETE  FANMIE MAE POOL 200% 112525 15.124.85 000

PAYDOWNS aMMHe  BE5H 20 260.64 3141TDNZY FHMA POCL RABSESS 2.50% 1inezz 28,360.64 [l ]

PAYDOWNE =g T ey T2I026 3137ESILE FHLMC MULTIFAMILY STRUCTURED P 266% 2025123 T210.26 000

PAYDOWNE gMng 8RSA9 1303538 I1IVETACS  FMALETTH 3.00% ArE52a 1% 036,38 ood

PAYDOWNS anng  SRSA9 21 8T62 NIEB1NP4 FMA 201 8-M5 A2 3.56% L=ty 2187182 oo

INTEREST 833 aang TAS00000 O2SOMOEES  AMERICAN EXPRESS CREDIT (CALLABLE) HOTE 2.20M% A B195.00

Bur aaMs  omNe S2500000 148130345 CATERPILLAR FINAMCIAL SERVICES CORP NOTE  1.90% SE {524,270.25) 1.95%

SELL WINE  SENe S25.000.00 149130206 GATERPILLAR FINL SERVIGE NOTE 1.85% a0 24 BEE 1.95% (34529

SELL S3MNs  SENe 10000000 Z5468P0UT  WALT DISHMEY COMPANY CORP NOTES 1.80% LT 100,333.00 1.96% (5250

INTEREST aae Bane 23000000 25468PDF8  WALT DISMEY COMPANY CORF NOTES 1.95% a0 224750
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For the Quarter Ended September 30, 2018

MARION COUNTY POOLED OPERATING FUND Portfolio Activity
Tran. Trate Seftle Maturity Transact Realized
Type Date  Date iy U Facuiy Dscigaon Gonpon Date Art ) vield o e

BUY GMNS B8NS 57500000 3137AWGH!  FHLMC MULTIFAMILY STRUCTURED P 2.30% B2S22 SEITESON 1.25%

SELL b1 U I 000000 O03TBIICET  APPLE INC BONDS 1.80% 5120 3147250 1.97% (2B4.18)

BUY Mg BHTHE 33500000 INITFNWANE  FHMS K736 Al 1.89% Br25/26 {335.957.14) 1.71%

INTEREST 9EMe  9E1D 47500000 302IGAN EXXON MOBIL CORP [CALLABLE) MOTE 2.35% ez 5E32 88

SELL aene  aEe 112500000 912828M58 LIS TREASURY NOTES 1.62% 11530/20 1.128,550.60 1.73% 51818

INTEREST arHa W.‘ 1TE000.00 14813028 EATEFFIMFINHEEMEWWHF J15% &zl 275625

INTEREST arrrg aFhg 29500000 S0ELEGHE MITSUEISHI LIFJ FIN GRP A21% AT 410295

SELL aang  aning A9 1XDET  BATTADG MISSAN ABS 201T-4 A2 1.7 4% H.I"I 95 00600 1. 87% (519.45)

B oG N3 TOZTET.64 NIGABPWT  FMA 20 3-MI A2 2.36% B2 {708, 719.50) 1.76%

BUY M8 SATHS 20505546 JIITAZVO  FHR 3745 NP 4.00% BMS/AE0 (07163.45)  3.08%
INTEREST S48 anang 29000000 B857EYEAR 3N COMPANY 3.00% a4y 4.350.00
PFM Azzet Management LLC
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For the Quarter Ended September 30, 2018

MARION COUNTY POOLED OPERATING FUND Porifolio Activity
Tran. Trade  Settle Maturity Transact Realized
Type Date  Date iy U Facuiy Dscigaon Gonpon Date Art ) vield o e

INTEREST  OMSM9  SHSMS 43500000 MSIFADY  FORDL 2019-A A3 200% &8z 1.051.25

INTEREST  9AS18 @519 9510793 12635YADS  CNH ABS 2016-C A3 1.44% 121521 mrm—

INTEREST aMshe 8H5A9 285,000.00 14313FADN CARMAX AUTC OWMER TRUST 313% BHS23 T43.38

INTEREST =g b ey 20000000 JEBOYADDS  FIFTH THIRD ALTO TRUST 2E4% 121523 4480 00

INTEREET 815 BA5AD STS000.00 SATYZRADE  MBART 2018-1 AZ 3.03% 1SS 1.451.88

INTEREST anshe  ansag 000000  SATESLACE MEALT 2018-8 A3 221% s 233725

INTEREST aMsie  ansAg BOO00000 1404MNFNE  COMET 2017-44 A4 1.95% THTRZS 1,326.67

INTEREST aMshe aneng 43000000 SAEI1ATY MERCK & COIMC CORP ROTES 2.20% arsz 5 460,00

INTEREST FBNE NS Sro00000 OSSZ2RCWE  BANK OF AMERICA ABS 201 7-41 Al 1.95% -1y B 1.413.75

INTEREST S5SN8 SNSAD ZESTESBD S8IPADE  HYUNDA ABS 20M7-A A3 1.76% BrER2Y 42500

INTEREST G518 B1SM9 500000 M5ILADZ  FORDL 21M8-B A3 319% 121521 ;713
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For the Quarter Ended September 30, 2018

MARION COUNTY POOLED OPERATING FUND Porifolio Activity
Tran. Trade  Settle Maturity Transact Realized
Type Date  Date iy U Facuiy Dscigaon Gonpon Date Art ) vield o e

INTEREST GNsMe  BNSMG 32000000 SBIKADT  HART 2018-A A3 279% THS22 744,00

INTEREST SMSME  BNSA9 32500000 47TERIADE JOOT 20184 A3 281% ?5’23 78313

INTEREST aMshe 8H5A9 34500000 GB547BBADA  MISSAN AUTO LEASE TRUST 3.25% arsz 90438

INTEREST aMs1e  SHSA3 32500000 O25BBOAE4  AMMCANISTA 2ET% 1011524 7R

INTEREET 815 BA5AD 51000000 GITAIHERS  MATIOMAL RURAL UTIL COOP HOTE 2.90% ans1 730500

INTEREST anshe  ansag 125 868.91 ‘I-H‘Ii CARMY 2018-2 A2 2.73% ars 288 &Y

INTEREST aMsie  ansAg 4E2 66002 12636000 EHHABE!D‘I?—HM 207% =g B 81018

INTEREST aMshe aneng 30000000 £4532MADZ  HYUMDA AUTO RECENVABLES TRUST 286 BASES 855,00

INTEREST FBNE NS 40000000 TH89LAFE BURLINGTN NORTH SANTA FE CORP NOTES 3.45% s E.900.00

INTEREST S5SN8 SNSAD B10.000.00 12653VACY CMH A A3 I12% THSRES 2.106.00

INTEREST aMshE  Bnsne 105000000 O2S82IHE3 AMERICAM EXFRESS ABS 2007-3 A 1.7 % 1nsE2 1,548 75
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For the Quarter Ended September 30, 2018

MARION COUNTY POOLED OPERATING FUND Portfolio Activity
Tran. Trate Seftle Maturity Transact Realized
Type Date  Date iy U Facuiy Dscigaon Gonpon Date Art ) vield o e

DAYDOWNS  SMSM8 S5 1055618 12504DAD0  CNH ABS 20168 A3 1.63% s —— G0

PAYDOWHS  SMSME 159 2630461 12635MADE  CHHABS 201T-A A3 207% SHS22 26,30 51 000

PAYDOWNS  9MSMD 911549 12866805 12635¢ADS  CNH ABS 2016-C A3 1.44% 12115021 12.856.05 000

PAYDOWNE gMsha  BnsAg 174E7F 24 STTREBADS  JOHMN DEERE ABS 20M7-B A3 1.8X% 1058 1748724 000

INTEREET 8161 BHBEAD BOOO000D  BESENADS GMCAR 20181 A3 297% 1111623 1.980.00

INTEREST aMens aneng TOOODO.00  F013FADS GMCAR 2018-4 A3 221% 1016823 187250

INTEREST aMThe anThg SOO00000 B511400M TORONTO-DOMINION BAMNK A15% TR0 7.875.00

INTEREST aMane anang 42000000 £8140AG4 HAROT 20M8-2 A2 301% Bria: 105350

B BNE  SAnd 1997118 NITEPVIS  FHLMC MULTIFAMILY KOSS A1 2.26% ANTES {623,846.31) Z13%

INTEREST S20NE  SE0AD 5000000 3IG2SEUAL0 GMALT 281 A3 2.8968% 1200 BESAT
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For the Quarter Ended September 30, 2018

MARION COUNTY POOLED OPERATING FUND Portfolio Activity
Tran. Trate Seftle Maturity Transact Realized
Type Date  Date iy U ooy asanon Gonpon Date Art ) vield o e

SELL aZoNs  BRang 30000000 D12828N48 LS TREASURY NOTES 1.75% 1273120 T Py

PAYDOWNS  921H8 82149 2496652 43R14TACE  HOMDA ABS 2017-1 A3 1.72% riraledl 24 966,52 000

INTEREST az2ne eE2Mg VBO,000.00  S04TEALD UNILEVER CAFPITAL CORP NOTES 2.75% Iz 10.725.00

SELL 8/23N8  SE6EHD 32500000 BSGETIRMNAS PACCAR FINANCIAL CORP HOTES 2.05% 111380 337 BET 6T 1.84% 41748

INTEREST 9EO0NS  9R0M8 193500000 S12828CS7  US TREASURY NOTES 2.25% F2 21 65695

TOTALS IETATRER 1284240
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For the Quarter Ended September 30, 2018
MARION COUNTY POOLED OPERATING FUND Fartfolio Holdings

Managed Account Detail of Securities Held

Security Type/Description SAP  Moody's Trade  Seltle Original ~ YTM Acermed  Amorfized Market
Diated CUsIP Par Dabe  Date Cost &t Cost Interest Cost Value

US TREASURY NOTES izazap4e 120000000 AA+  AsE 1200207 12mHT 1 18ase 198 B30vor 1487 1068003 1,158,203 20
DTD 12312015 1. 750% 1231/2000

US TREASURY NOTES B12828M0H E00000.00 AA+  faa 2M2me e SEZM2S0  2M 138056 59243087 506 859,60
D7D 013172016 1.375% 017312021

US TREASURY NOTES BIZEZBWRT 235000000 AA+ Aas gaNg  BEEMA Z3WEoE ZW 1262007 2,329.320.47 2,367 441.70

UNITED STATES TREASURY NOTES  9128286F3 40000000 AA+ Ass 1122018 1162018 10058438 297 531011 390,283 73 408,765 60
DT 10/1 572018 2 675% 10152021

US TREASURY NOTES 01282858 500000000 AA+  Asa 1292019 1G9 4909296875 255 26,494.57 450453815  S5096875.00
DTD 011572019 2.500% 01152022

US TREASURY NOTES M282eV72 SS57500000 AA+ Aaa 17208 128 547438887 240 1TEITM G497 BO7 27 560592453
DTD ENFANT 1.675% 0312022

US TREASURY NOTES B1ZE2EZP4 145000000 AA+  Aaa BLTIE0NS  GRERENY 145583063 0 1.4 458050 1455 415.05 1.460,818.45
OTD 073172017 1.675% O7/31/2022
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For the Quarter Ended September 30, 2019

MARION COUNTY POCLED OPERATING FUND Portfolio Holdings

Managed Account Detail of Securities Held

Securily Type/Descriplion S&F  Moody's  Trade Seltle Drrigginal YTM™ Accrued Amortized Market
Clated Cu Maturit CLUSEIP Par Rati Rati Duale Dane Caosl ol Cost Interest Cosl Value

U5, Treasury Bond ( Naobe

US TREASURY NOTES O128260P4 265000000 AA+  Asa THROWS  TAIO0 265848828 177 8.371.26 2,657 838 83 2,669,771.65

D7D 07RO T 1675% OF 32022

Security Type Sub-Total &7 500,000.00 ST A0 24026 207 15186843 AT ATARAT.ST 004, 364,58

Supra-Mational Agency Bond | Note

INTER-AMERICAN DEVEL BK NOTE 45B100CK4 102000000 AMA  Aaa ABENT  AN2ENT  10175EZE0 170 639978 1,019,507.87 1018,027.32

DTD 04/1 272017 1 625% 051 2/2020

INTERMATIONAL FINAMCE ABGEMVLGT  1,220000000  AAS Aaz 3Aa2ma  Aeana 1,210,085 00 288 1,584 54 1,219 547 44 1,220 049 96

CORPORATION NOTE

DITOr O3 BRA0HE 2 535 DA

AFRICAN DEVELOPMENT BANK NOTE  ODB28ECZD 55000000 AAA  Ass 2142018 2220018 54043350 268 36054 54571589 556 659,95

DTD 03222018 2 £25% 09/22/2021

INTER-AMERICAN DEVELOPMENT 4581 X008 7000000 A, haa AMH2ME  4harahg T3B 37200 270 B,741.25 738 142 67 Td8 57560

BANK NOTE

DD 0401 G208 2 E25% 04 2021

INTL BANK OF RECONSTRUCTION 4SD0SBGHO 120000000 AAA  Asa  THAR0IE TIRSEOI8 119719200 283 623333 1198273 48 1.222212.00

AND DEV NOTE

DTD 07252018 2 750% 07/232021

Security Type Sub-Total 4,730.000.00 4, 7TEE510 251 2369985 4,726, 18735 4,775 504,83

Federal Agency Morigage-Backed Securily

FRiba, POOL #hAT D8R0 J41HAFNE 204, 743.97  Adq A TSENE  TRAR02 21558105 1.73 S a7 20509512 06,179 8D

DD 05002012 3.000% DS/01 /2022

FHLMC POOL #J20093 II0EYCEE  SITEI4B0 AA+  Asa 2123 24PN 53857 165 107878 52414243 522531 84

DTD 100172012 2 500% 11/01/2022

FNMA POCL BABE995 I4I7DXZ1  S4IETSST AA+  Asa 1120E0N2 12ME012 ST0AFT 1M 113266 51 62085 548,367 60

OTD 1 10452012 2 500 110152022

FHMA POOL RAJ3TT4 NIBALG4Z  BTON0H AA+ Aaa 252016 2NTRME6 27315888 27 74985 269.279.56 267 .321.48

DTD 0S/01/2011 3 500% 100172028
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For the Quarter Ended September 30, 2019
MARION COUNTY POOLED OPERATING FUND Porftfolio Holdings

Managed Account Detail of Securities Held

Security Type/Description SAP  Moody's  Trade Seftle Original ~ YTM Rcerined Amartized Market
Diated D Maturit CLSIP Par  Rali Rati Dabe Date Cost at Cost Interest Cost Value

Federal Agency Mortgape Backed Security

FANKIE MAE POOL I IBNIETE 485560025 Afs Aas TI2Sf2018 TR0AHS 482 3TATH 220 BE T 482 3T T4 451 81216
OTD 10012016 2.000% 11/25/2026

FREDDIE MAC POOL 3128P% JAS ISEEETH AR Aaa 42019 4ANERHS B4 78 2268 891 84 258,338.39 T N4.68
DTD O304 2042 3.000% 0012027

FHNMA POOL RAL2306 JIBEIR4Z 414241 MA+ Aaa TE2ME T WE22932 300 BT 0B 307.797.90 31442315
DD OB 0 2 3 5000, Q6r2afa T

FH ACIET1S II/MOVME  SER100.06 AA+  Aaa BM7I2018  DEOR0ED G735 34832 215 1,18356 STE 346 32 573, TE0.32
DTD 120172012 2 500% 1252502027

FANNIE MAE POOL 4180825 EZ2ATATD Al fas TR01% ARG Sazeadm 285 152304 BN T2ETH 540 557 83
OTD 020472019 3.500% 037252029

FH ALATTA IBBETALS 402698 AA+  Asa R0 28NS 605.725.80 286 1.510.0F 805 636,87 £20,303.52
DTD D&O/2016 3/000% 037252029

FANMIE MAE POOL M40J84Y4  B14BTT S AR+ Aaa AMSEZ018 BNGGMMS  E4EETI 202 1,780.80 62452595 620,582 06
OTD 01 05 2 B00%, (s is

FANKIE MAE POOL 3B TALIXE 0509065 58 AA+ baw ITRME MBS S5 T4 284 202083 £06.097 52 ST0841.37
DT 1100 200 4 2.500% 11252025

FHLMC POOL BG16545 JI2BMFPED 44T ATI98 AA+  Aaa TIE2018  TAVEME 45378458 347 1,30513 452 52500 484122 45
OTD DE0A/20HA8 3.500% 09/ S/2002

FHR 3745 NP AETAILD ZG0E5.AE AA+ Asa AMH2018 SN TS 653713 308 #3685 30663713 06 50 B3
OTD 109042010 4 000% DM 52033

Socurity Type Sub-Total 6,689,353.94 6,798,320.10 243 15,862.99 8,750,544.56 8.813,821.13

Federal Agency Colkateralued Mortgage Obligation

FHA 2018-M5 A2 NIEIXP4 STIGES50 AA+ Aaa 4M1/2018 43072018 SEN0N407 2% 169588 578,118 03 582,231, 20
OTD 04/01/2018 3.560% DAr252021
FHMS KO8 A2 MITASNIE 120000000 AA+  Aaa 3E2019 AMaig 118415835 2 303 227200 110642014 1,207 044,00
D7D DEA 2012 2. 27 7% 0ar250s
FHLMC MULTIFAMILY STRUCTURED P 3137BLURT 60000000 AA+  Aaa WM WeMe SeesEzie 2T 1,358.00 596,992 19 £08.801.90

DT 1140452015 2. 716% Darzs2iEe

PFM Aszset Management LLC Page 72 of 92


http:6,813,821.13
http:6,750,544.56
http:15,863.99
http:6,798,320.10
http:6,689,353.94

For the Quarter Ended September 30, 2019
MARION COUNTY POOLED OPERATING FUND Forfiolio Haldings

Managed Account Detail of Securities Held

Security Type/Descriplion S&P  Moody's  Trade Settle Original ~ ¥YTM Rceried Amaortized Market
Dated Da Maluirit CUSIP Par  Rali Rati Durbe Date Cost &t Cost Interest Cost Value

Feteral Agency Collateralized Mortgage Obligation

Fila 20731 A2 JIIEABPWT  TO2T57.64 AA+  Ana 12018 B1ARNG TO8 16558 1.76 138480 To81E N TOS 475,10

D7D 002043 2 365% 08252022

FHLMC MULTIFAMILY STRUCTURED P 3137AWGQH1 40000000 AA+  Aas SER01S  WIENS 40465625 145 768,00 404 60777 40344332

D7D 120172012 2 307% Qa/25/2022

FHLMC MULTIFAMILY STRUCTURED P 3137MW0H1 57500000 AA+  Asa  D40019  S92019 58349023 129 1,105 44 58337059 575,943.77

DTD 1230012 2.207% DAZSR02e

FHLMC MULTIFAMILY STRUCTURED P 337AYCES 05000000 AA+  fAaa 620010 GOSDOIS 6736719 150 212325 065 241.00 S6R 002 TR

D7D 020172013 2 682% 107252022

FHLMC MULTIFAMILY STRUCTURED P  3137E1BS0 1mw Ald  Aas BAH2018 BASOMD 127304588 132 2651458 127237875 126886313

DTD: 0502043 2.510% 112502022

FNA 2013-MT A2 IIGAEGO 4351716 AR+ Asa SRS YRR AITATOHE 142 819.88 437 097 98 435 583 56

D7D 05072013 2 280% 1272502022

FHLMC MULTIFAMILY STRUCTURED P 3137BSJLE 038538 AA+ Aaa BMA2ME  &MBRANE Mr s 2M 71029 317898736 F22 97650

DTD 1100 £ 2 RS QRrasia

FHMS KPO5 A MATFKKIS  4TSO70 AA+  Asa 1270018 12A72M8 48750832 311 120124 487 508 33 495 817.08

DTD 12005208 3. 203% 07012023

FHLMC MULTIFAMILY KOS5 A1 MITBEPVID B19971.18  AA+  Asa BN92019  S24MN9 f22a98 213 116816 22939728 G4 08 B4

D7D D60 2006 2 263% 04205

FHMS K736 A1 IITFNMAE 3500000 AR+ Asa  SMRON9  SNTAONS ZIBETS00 1T 529 02 336 675,00 333854.74

DTD QS04 72010 1 BO5% 0E/25/2026

FHLMC SERIES 3542 PH ITAGAP4  BSTT221Z AA+ Aaa SE2MS  SBI0S SOBZET 6D 335 1,850.07 531,000 28 602 030,69

DTD 0400 2007 4.000% Q401 2041

Security Type Sub-Total 9,000 4T0.TE 9,103.19524 211 1971181 9,001,487.02 9,143,014.81

Federal Agency Bond / Note

FANNIE MAE NOTES IIBEOUS 90500000 AA+  Ass  GRI01E EOSO0I S0479185 276 6,044 08 204.877.16 22104384

D7D DERS2018 2. 7T50% 062300

FAMMIE MAE NOTES J3GE0UNE 200000000 AR+ Aaa 1292019 18 200052000 2 282 1166667 2,000.418.70 204272400

DTD 047 12049 2 625% 011 12022
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For the Quarter Ended September 30, 2018
MARION COUNTY POOLED OPERATING FUND Fartfolio Holdings

Managed Account Detail of Securities Held

Security Type/Descriplion S&F  Moody's  Trade Setile Crrigginal Y™ Bcerued Amaortized Market
Clated CLSIP Par Duale Date Cost il Cost Interest Cost Valise

Federal Agency Bond § Mobe

FANKIE MAE NOTES IISCE0UEZ  1,ZS500000 AA+ Asa 18208 1WAHS 1, 2411800 2265 7145483 1,534 5204 34 1,251,168.45

D7D 04N 152049 2.625% 0M 112022

Security Type Sub-Total 4,130,000.00 412941985  2.66 25,/656.56 4,129,620.10 4,214,936.29

Corporate Nole

BP CAPITAL MARKETS PLC BONDS  0S565QCX4 60000000 A~ Al 22017 2142017 60484200 204 1,852.00 600,607.46 600,639.00
OTD 021 32015 2.315% 021342020

AMERICAN EXPRESS CREDIT DZSBMOEES 74500000 A A2 2282017 MAP0NT 00 TS0 2M 127478 744,887.90 745.116.22
(CALLABLE) NOTE

UNILEVER CAPITAL CORP BONDS BO4TG4AVE 17500000 A+ Al SR2R20T BT 7444175 100 127750 174 8863 174 206,80
D7D OS50S T 1.600% DS0S2020

APPLE INC BOMDS QITEIICET 13000000 AA+  Aad ST ST 12086740  1.84 510,00 12097241 128914.07
172047 1 Q5 172020

HOME DEPOT INC CORP NOTES L3T0TEEQY 57500000 A Az G227 BRET GragEssl 182 33500 Sragidiiz 574,224 90
D7D DGOSR01T 1.600% DGDS2020
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For the Quarter Ended September 30, 2018
MARION COUNTY POOLED OPERATING FUND Fartfolio Holdings

Managed Account Detail of Securities Held

Security Type/Description SAP  Moody's  Trade Seftle Original ~ YTM Aceried Amartized Market
Diated CUsIP Par Dabe Date Cost &t Cost Interest Cost Value

Corporate Note

BAMEK OF MOMNTREAL CORPORATE DE3ETTYLE 000000 A Aal BMHET BT 258 873,00 210 1,85500 258 59350 300232 80

HOTE

DTD O8N Sa047 2. 100r%. O6M 520020

JOHN DEERE CAPITAL CORPNOTES  24422ETS8 30000000 A Az GMSQ0N7 &220007 28681700 197 1,808.75 290.954.82 299.965.30
DTD DE/Z2M2017 1 560% D6/22/2020

CATERPILLAR FINL SERVICE NOTE 148130246 500000 A A Q50T BTRANT M4gTesd 188 .10 A4 Bad 0 304 4805 64
OTD DSV07/017 1.650% DRM4/2000

CAMADIAN IMPERIAL BANE CORP THE0EEEE E1000000 A+ HAad Q282017 10SRMT 60950590 213 B.36267 600,870,965 E10,73017
MNOTE
OTD 100572017 2 100% 10/052020

JOHKSON & JOHNSON CORP NOTE 47B1BOCHS 20000000 AAA  Asa N\IT 1IN0RNT 19878600 199 152750 199.919.48 200,090.40
DTD 111 AT 1.850% 11102020

TOYOQTA MOTOR CREDIT CORP CORP  BSR3GTFQI 43500000 Ab- had 1@82M9  1BENE 48470900 308 41048 484 81338 432283 35
HOTES
DTD OHAEaHS 30500 O1/0820H

BRAMNCH BANKING & TRUST OS531FATE 2000000 A A2 ANEIPMT 10T Foes2an 217 114667 31093673 32050640

(CALLABLE) NOTES
DTD 10EER0TT 2.150% 020120
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For the Quarter Ended September 30, 2018
MARION COUNTY POOLED OPERATING FUND Fartfolio Holdings

Managed Account Detail of Securities Held

Security Type/Description SAP  Moody's Trade  Seltle Original ~ YTM Acermed  Amorfized Market
Diated CUsIP Par Dabe  Date Cost &t Cost Interest Cost Value

PACCAR FINANCIAL CORP NOTES BEATIRHED T2500000 A+ Al 2232018 22TRO8 THESTS 282 169167 T24 828,45 T3 TE0TE

UNILEVER CAPITAL CORP NOTES BOLTE4ATD TEOOO0.00 A+ Al AMNH201E 2208 THEN420 253 53625 TrrsET.08 TEES52.06

MORGAN STANLEY CORP NOTES G1T46EEAD 30000000 BEE+ AL 2MI2E  2NSRME 2496000 306 3333 FETABL IS H2OME
DT 0402172006 2 200 Gar210

GLAXCEMITHELINE CAPITAL ATTATIAES ATS000.00 A+ A2 SMANE  SMENE AFa TS AR Se4B87 474 2457 484 414 598
D7D 051 5ROHE 3. 125% 061 42021

DTD 052516 2 550% DS25020H

JOHN DEERE CAPITAL CORP CORP 244Z7ELIVG ZF500000 A A2 eai2ne  GTREMe Zragi3on 234 200292 Zr4 4210 27665578
NOTES
DTD O&0TR01S 2 300 OG0T
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For the Quarter Ended September 30, 2018
MARION COUNTY POOLED OPERATING FUND Fartfolio Holdings

Managed Account Detail of Securities Held

Security Type/Description SAP  Moody's  Trade Seftle Original ~ YTM Aceried Amartized Market
Diated CUsIP Par Dabe Date Cost &t Cost Interest Cost Value

Corporate Note

TOTAL CAFITAL INTL SA BRISHVARD BTR000.00 A+ Aad TN THOS BT5,000.00 i) 4 35668 BFS000.00 #75,338 25

D7D 071 02019 2 21 8% 07 2201

BOEING CO ET0R3CLY 25000000 A Az TIXW2E  TE2g 24099000 230 974 240,200 86 251.,087.00
07D 073172018 2 300% 0801 2021

CATERFILLAR FINANCIAL SERVICES 1491302N8 17500000 A Al Same  aTamae 17486525 318 35750 174 911.73 17B.620.40
CORP CORP
DTC o018 3. 150% fana i

3M COMPANY BESTOYEAR 23000000 AR Al SM1201E  BN4RME 2|o4A05.50 307 41083 280,606 94 23536872
DTD 051 Ar018 3.000%, Dar 4520

PFIZER INC CORP MOTE TITOS1EM TPR000.00 AR Al SMEME aTama e s 306 103333 T 30881 TH0,65 .43
D7D 02V0T2018 3.000% 09 S0t

BANK OF AMERICA CORP (CALLABLE) OSDS1GGS2 77500000 A A2 BHI2MT  SBRNT TIE00000 233 8.021.00 TrS.00000 TS 8ETR
DTD 08N B0 T 2.328% 100120

AMERICAMN EXFRESS CREDIT CORFP O2S816EYY 2500000 BEBs A3 1IR2018  1saHe ZHEE05 am 3ITEE 2455470 3230620
NOTES
DT 116018 300 11085201
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For the Quarter Ended September 30, 2018
MARION COUNTY POOLED OPERATING FUND Fartfolio Holdings

Managed Account Detail of Securities Held

Security Type/Description SAP  Moody's Trade  Seltle Original ~ YTM Acermed  Amorfized Market
Diated CUsIP Par Dabe  Date Cost &t Cost Interest Cost Value

AMERICAMN HOMDA FINANCE CORP OMEEWCPY 122000000 A A2 10008 10A0RNE - 121047440 338 1268563 1,219,584.508 1.254,203.92
MNCTES
DTO 100018 3.375% 121000

HOME DEPOT INC £3TOTEENT 1700000 A Az METREME 1262018 17452050 334 473.96 174632 7H 18057293
OTD 120652018 3, 2500 A a0z

EXXON MOBIL CORP (CALLABLE) e reca [e NG | 15000000 AA+  Aaa MRE2ME 117282018 1453750 340 24060 146 52230 152206 20
MOTE

UMILEVER CAPITAL CORP BMTE4EF3 17500000 A+ Al W28 BTENE 17415300 315 350,00 174,401,591 179,407 .55
OTD 08072018 3.000% 03/07 2022

PFIZER INC CORP BONDS TITOA1ERD 2000000 AA- Al Jarang A 19958800 280 3111 199.990.15 203 820,60
D7D 031152019 2 800 0AN 12022

BANKE OF MONTREAL DE3ETWIME  S00000.00 A AZ AA20e  AREg Er 400 200 Bk 8809126 "MraT
D7D O326EHE 2 6000 0362022
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For the Quarter Ended September 30, 2018
MARION COUNTY POOLED OPERATING FUND Fartfolio Holdings

Managed Account Detail of Securities Held

Security Type/Description SAP  Moody's  Trade Seftle Original ~ YTM Aceried Amartized Market
Diated CUsIP Par Dabe Date Cost &t Cost Interest Cost Value

Corporate Note

GOLDMAN SACHS GROUR INC IFA1GWCA 65000000 BEBs A AN4018 A0S 465 40 50 318 829583 €47 D88 26 E5T 065,50

{CALLABLE) NOTE

D7D MRG0T 3.0000% Q4r2602022

BOEING CO CORP MOTE oEToaCEa 17500000 A A2 430018 BRANG 7462028 276 150583 17473151 178428 43
D7D OS02EME 2. 700% 0501 2002

AMERICAMN EXPRESS CO aSs1ecs 52500000 BEE+ A3 M5S0 SROA0ND 52437000 270 5,253 85 52444370 533,358 90
DTD 05205019 2. 7500 D520z

MITSUIBISHI UFJ FIN GRP BOGEZIELT 100000000 A Al TA12NS  THEeRNS 100000000 2262 531888 1,000,000.00 1,008,037.00
DTD OTH A0S 2628 5% 0T R0E2

BAME OF MY MELLOMN CORF CORP DES0GRAKS 57000000 A Al A0S BREAANS Ssamied 156 147228 555,823 86 570,208 54
HOTES
I:I'-I'D'i'i.m

CATERFILLAR FINANCIAL SERVICES 1-!3135.13.!5 52500000 A Al 93203 BEEME 8243025 195 = 524 796 T4 G428
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For the Quarter Ended September 30, 2019

MARION COUNTY POCLED OPERATING FUND Parifolio Holdings

Managed Account Detail of Securities Held

Security Type/Description SAP  Moody's  Trade Seftle Original ~ YTM Rcerined Amartized Market
Diated D Maturit CLSIP Par  Rati Rati Dabe Date Cost al Cost Interest Cost Value

Corporate Note

MERCK & CO INC CORP NOTES SREZI1ATA 43000000 AR Al AN INSC0E 4280540 2T 450 67 426 262 46 436588 11

DTD 05V1 32012 2.400% 091 S/2022

PACCAR FINANCIAL CORP BOOTIRGI3 35000000 A+ Al Q@019 S280019 34957300 204 9722 34957493 350,468,565

DTD 02262040 2 D00 Dar262022

BANK OF NOVA SCOTIA DB4152001 42500000 A Az THS20S  THARMS 42480025 239 204670 424 811.41 426 549 90

DT 07N Br019 2 375% O BR0ES

I COMP AKY BESTOYELY ATH00000 AR A AMH2018 BRI ATRET1.2E 188 E38 02 STEE10.04 ATETT1.50

OTD DaRer2013 1, 750 D2H 42023

JEMORGAN CHASE & CO BONDS 4E547PEEYT  1,200000.00 A AZ AMSA00 ARAMS 1, 200,000.00 3:H 20,304 10 1,200,000 00 1,820 241 60

DTD 0322709 3.207% 040172023

Security Type Sub-Total 41,800,000.00 4174433776 269 268.852.76 41,754,365,19 42,756,442.08

Bank Note

BANE OF NOVA SCOTLA BANK NOTE OE4155KT2 10000000000 A+ #a2 15208 1EEEHE 9003000 2 253 576380 290,580 29 1,005,832.00

OTD 0SS 2 500r% sl

Security Type Sub-Total 1,000,000.00 ¥89.030.00 2.53 B.763.89 %09 500.28 1,005 832,04

Asset-Backed Security

MISSAN ABS 20M6-C A3 GEETEWADT 7048056 MR Aas 8206 BHDAHE 70453 83 1.16 688 T0458 55 TO 344 36

OTD D81 0F20HE 1.180% 01152021

HY LRI ﬂﬂsmﬂ-ﬂﬂ 44651 EACS 163005 50 AAA Asa SM4/2016  SEANEG 163 873 53 1.30 2367 163,885, 74 163,614.28

DTD D91 2015 1.2900% DM 5201

JOHN DEERE ABS 2017-A A3 ATTATXACI TT29577T MR Aaa AT AT TTITATE 178 6114 77.280.94 7721286

D7D ORI T 1. 780 (41 5202

GMALT #018-3 A3 36256GA01 25500000 AAL Aaa SMER0TE  BRER0HE 457986 318 247 78 254 BET. 06 £06,735.35

DTD D826E01E 3. 190% 0600

BMALT 20181 A3 O5586CACE 2500000 AAA ham 10M020E 1072048 24596073 3 224,13 S BTR 24 AT e 2

OTD 101 7raa 3 2505 OF 2020
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For the Quarter Ended September 30, 2018
MARION COUNTY POOLED OPERATING FUND Fartfolio Holdings

Managed Account Detail of Securities Held

Security Type/Description SAP  Moody's Trade  Seltle Original ~ YTM Acermed  Amorfized Market
Diated CUsIP Par Dabe  Date Cost &t Cost Interest Cost Value

CARMY 20182 A2 1431 48ABS 10865431 MMM, NR ANAANE  A2SNE 106 648 56 27 131.83 06 650 98 108,830.23

HY Uil 885 201 7-4 A3 44931PADE  I5BEB4A01 AAA KR VIHIAT BT L8807 176 249 238854 SRR

MEBALT 2018-8 A3 SETEALACE BT0000.00  AAA KR TASENE 117228 BEOSE0S51 35 124120 BG0.580.51 B7B,096.13
DT 11200018 321 0% 0ar S0

FORDL 2ME8-B A3 J531LADZ 34500000 MR Aaa BMER201E B8 3usn0es 34 48513 34457987 348390, 35
OTD 082172018 3.190% 121 52021

GMALT 20181 A3 IEZBELIADO 000000 AMA Aap M8 NG 34004505 2294 31868 40 956 43 353 B4£3.30
DTD 02212009 2.580% 1220201

CITIBANK ABS 2017-A3 A3 1T30SECES 60000000 AMA  NR 442017 4N12017 59982714 198 5,568,00 59950438 59960342
DTD 047 172017 1.820% 04/07/2022

JOOT AN 8-A AT ATTRACALE 23000000 WR Hfaa AME 2eeE W\OOSTINS 266 342 84 280,986 31 20,1851
DTD O2ZAC0NE 2650 D4 502
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For the Quarter Ended September 30, 2018
MARION COUNTY POOLED OPERATING FUND Fartfolio Holdings

Managed Account Detail of Securities Held

Security Type/Description SAP  Moody's  Trade Seftle Original ~ YTM Aceried Amartized Market
Diated CUsIP Par Dabe Date Cost &t Cost Interest Cost Value

Asset-Backed Security

FORDL 20M5-A A3 3453IFADY 43500000 AAA  Asa IXWAN8  HESIANG 434 565 98 2580 SE0ET A4 5T TS 440,136 26

OTD 02252019 2 800% 051 52022

GMALT 20193 A3 IOIITADS 25000000 ARA  NR BER01S  BN4ENS  2SEST132 204 161.27 25097280 25087733
DTD 08/1 42019 2 030% 067202022

BANK OF AMERICA ABS 2047-A1 A1 OSSZ2RCWE  BFD000.00  NR Aaa 2T BEO0ET BEOTERTD 106 TH4.00 850854 52 855,475,853
D7D 03B302MT 1.650% 0aH 5o

ALLYA 2M8-2 A3 D00ACT TS00000 MR HAam Ar2402018 40200018 TI48T01E 293 227 714,908 57 718,859 64
OTD 042072018 2 520% 11150022

CCCIT 20E-A1 A1 17305EGKS 60000000 NR  Asa 12S0E 13 faasEss 23 254650 590 543 42 04 41414
DTD 0312018 2 4500 02002023

AMERICAN EXPRESS ARS 201T-6 A 1L R S00.000.00  As, NR 1DZ2A2MT 10202047 oFo a5 3 208 B8B83 S78.501.61 B81,081.82

CARMAY AUTO CWNER TRUST 14313FADM 8500000 AAA NR THERDIE  TRGM0NE SB486115 338 BT FR4ET0 2 ZBR5015
D7D O7/25/0A 3.130% DEN 52003

CHH 2018-A A3 TSI 000000  AAA KR SME201E  SEaRME BO9B2EDN 3 112320 BOO.B58.15 821,011,068
DTD 0522018 3120 0TS0
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For the Quarter Ended September 30, 2019
MARION COUNTY POOLED OPERATING FUND Forfiolio Haldings

Managed Account Detail of Securities Held

Security Type/Description SAP  Moody's  Trade Seftle Original ~ YTM Rcerined Amartized Market
Diated D Maturit CLSIP Par  Rali Rati Dabe Date Cost at Cost Interest Cost Value

Asset-Backed Security

JOOT ANS-A A3 4TTBAJADE 2500000 MR Aas 352019 31aig 2456008 292 42033 X4 56419 30808 96

DTD 031 32049 2 8100% OTHSE2023

COMET 201 7-Ad Ad 14041 NFHE B0O000.00  AAA iR 1082017 1005207 T899 53816 1.58 TV Es TS5 58 47 BOO, 18520

DTD 1011 /2017 1.990% O7H 772023

TADT 2018.C A3 BOZIAUADZ 47500000 AAA  Aaa BS2019  BNAM9 47499611 18 40322 47499625 47490695

DT 08N 472045 1.910% DM SR2023

ALLYA 2049-1 A3 OXO4WACS  S0000000 NR  Aaa 252019 2130019 40093980 313 646 8T 49084777 507 321,60

DTD 021 32019 2.910% 08H 52023

HARDT 2019-A A3 GE4TAKAD2 mw HR Aas 2500019 2HAHO TEQER0 X2 25 1032 TELBOE AT il e s

DTD 024 32048 2 200% 10M 52023

GMCAR 2018-4 A3 IBO13IFADE  TOO00D.00 AAA  Aaa 02018 101028 gIesasis 33 5036 25 £99.910.49 712392 52

DTD 10V1 /2018 3.210% 10H 62023

WORLD OMNI AUTO RECENVABLES TR S81E3EADS E50,000.00  AAA NR Ti2draMe  airEne 540,048 63 X213 TES. 11 54096017 560, 730,34

DTD OAA 2018 3 130% 11M52023

COPAR 20191 A3 14047WACH 40000000 AAA  Aaa S22019  SE0e09 0091896 252 44822 339924 40 404 535,08

DTD 055052019 2. 510% 111 52003

GMCAR 2019-1 A3 3E25EXADS B0000000 MR Aag 18209 1NERHS TSR 44 297 590,00 T99.52393 B11.411.60

DTD 01N G018 2 800% 11 HGR0Z3

FIFTH THRD AUTO TRUST I1EROY ADS 20000000 AAA Aas 4303018 eS8 15949 555 04 72 267 198 556 53 202 f18 22

DTD DS/OER019 2 640% 12M 502023

CARMY 20132 A3 14316LACT  I2500000 AAA MR 482019 ANTINS 32498678 290 371 32496077 3024573

DT 04N TR0 2 Galrs DAM SR04

CARMAX AUTO OWNER TRUST 14315NACS  T2500000 AAA  NR 1MER019 1239 TS8O0 305 082 7R 724908 67 739.776.81

OTD 0123019 3.050% 03/ 52024

COMET ZH3-A2 AZ 14041 NFLG. 117500000 AAA KR BREEMD1E a0 117470494 173 1.455.81 1,174, 70848 1,170,354, 40

DTD OS0S2018 1. 720% DaM 52024

ANXCA 20191 A 025880AB4  Z2500000 MR Aaa 2729 2140018 32404517 208 #14.56 324.951.08 3297995

DTD 021472019 2 B70% 104152024

ANXCA 201582 A 02587 AANS 426000000 MR Aaa AZHANE ARG 424 97510 267 504,33 424 57702 433, 531.07

DT 0452052045 2 BT0 1115024
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For the Quarter Ended September 30, 2019
MARION COUNTY POOLED OPERATING FUND Porftfolio Holdings

Managed Account Detail of Securities Held

Security Type/Description SAP  Moody's  Trade Seftle Original ~ YTM Rcerined Amartized Market
Diated D Maturit CLSIP Par  Rali Rati Dabe Date Cost at Cost Interest Cost Value
Security Type Sub-Total 22,345,193.16 22,042.853.67 257 M, 5T9AT 22,243,341.16 21.522,815.66
Managed Account Sub Total 127,205 01708 127,240,071.97 259 545,997 62 127.274.993.18 128,768,661.38
Securities Sub-Total §127,295,017.86 $127,240,07197  251% §545997.82  S1IT.27489398  §128,766,65138
Accrued Interest 545,997 62
Tatal Investments §129,312,649.00

Bolded #ems ane forward seSing Srodos.
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For the Quarter Ended September 30, 2019

MAR] COUNTY BOARD OF LINTY MISSIONER Assel Allocation
piora reve (4 |, s:
psset-Backed Securties [ 75%
Agency Mortgage-Backed Securilies (MBS) - 5.4%
corporate Motes. [ 4%
Supranalionals I s
United States Treasury Securties [N 12 5%
Maoney Markat Funds | 0.1%
Federal Agency I 1.4%
0% 0% 20% 0% 40% 0% 0% TOWN  BO0% 50%
Amortized Cost Allocation Permitted by
Smuﬂ!'! IIE {Includes Interest) F-m-nE- F_:llh:]r In Compliance
Florida Prime (SBA) 165,994 857 69 56 41% 75% Yes
United States Treagury Securities 37631, 766.01 12.79% 100% Yes
Federal Agency 4,155,275 66 1.41% 75% Yes
Supranationals 4,749 887.20 1.61% 25% Yes
Corporate Notes 43,028 553.12 14.62% 50% Yes
Agency Mortgage-Backed Securities (MBS) 15,877 568718 2.40% 25% Yes
Assel-Backed Securities 22377 92063 T.61% 25% Yoo
Money Market Funds 434 356,65 0.15% 50% Yes

End of manth trade-dabe amortzed cosl of portfolo hokdings, including accreed inferesd,
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MARION COUNTY BOARD OF COLINTY COMMISSIONERS

For the Quarter Ended September 30, 2018

Azepf Aliacaiion

Sector

Individual Issuer Breakdown

ASSET-BACKED
ASSET-BACKED
ASSET-BACKED
ASSET-BACKED
ASSET-BACKED
ASSET-BACKED
ASSET-BACKED
ASSET-BACKED
ASSET-BACKED
ASSET-BACKED
ASSET-HBACKED
ASSET-BACKED
ASSET-BACKED
ASSET-BACKED
ASSET-BACKED
ASEET-BACKED
ASSET-HBACKED
ASSET-BACKED
ASSET-BACKED
ASSET-BACKED
ASSET-BACKED
ASSET-BACKED
ASSET-BACKED
CORPORATE MOTE
CORPORATE NOTE
CORPORATE MOTE
CORPORATE NOTE
CORPORATE NOTE
CORPORATE NOTE
CORPORATE MOTE
CORPORATE MOTE
CORPORATE NOTE
CORPORATE NOTE
CORPORATE MOTE
CORPORATE MOTE
CORPORATE MOTE
CORPORATE MOTE
CORPORATE NOTE

ALLY AUTO RECEIVABLES TRUST
AMERICAM EXPRESS CREDIT ACCOUN
CAFITAL OME MULTI-ASSET EXECUT
CAPITAL OME PRIME AUTO REC TRUST
CITIBANE CREDIT CARD ISSUANCE
CHH ECUIPMENT TRUST

FIFTH THIRD ALITC TRUST

GM FINANGEAL AUTO LEASING TRUST
GM FINANCIAL BECURITIZED TERM
HOMNDW AUTO RECEIVABLES OWMNER T
HYUMNDAI AUTO RECEIVABLES TRUST
MNISSAN AUTO RECEIVABLES OWMNER
TOYOTA AUTO RECEIVABLES OWHER
WORLD QMM AUTO RECEIVABLES TR
BMW VEHICLE LEASE TRUST

CARMAX AUTD OMNER TRLUST

JOHM DEERE OWHER TRUST
MERCEDES-BEMNE AUTO RECEIVABLES
FORD CREDIT AUTO LEASE TRUST
BANK OF AMERICA CREDIT CARD TR
MNISSAM AUTO RECEIVABLES

MISSAMN AUTO LEASE TRUST
MERCEDES-BENE AUTO LEASE TRUST
AMERICAM EXPRESS CREDIT
AMERICAM HONDWA FINAMCE

APPLE INC

BRANCH BANKING & TRUST
CITIGROUP ING

GOLDMAN SACHS GROUP INC
MORGAM STAMLEY

TOYOTA MOTOR CREDIT CORP

JOHM DEERE CARITAL CORP
JPMORGAN CHASE & CO

CHARLES SCHWAB CORF

LIS BANE MA CINCINRATI

BANK OF AMERICA CORP

UNILEVER CAPITAL CORF

3M COMPANY

Amortized Cost Allscation Permitted by Iri
(Includes Interest) Palley Compllance
1.216.431.32 0.41% 5% s
2782351 34 0.95% 5% Yes
1,876,835.62 0.67% 5% Yes
400,370 62 0.14% 5% Yes
1,451, 068.20 0.50% 5% Yes
1.6089,051.16 0.55% 5% Yoh
200,154.60 007 % 5% Yes
B65,644.03 0.29% 5% Yes
1,827 220,14 0.85% 5% Yesg
B42 03832 0.22% 5% Yas
104373519 035% 5%, Yes
790,914 36 0.2T% 5% Yes
475 35547 0.16% 5% Yos
550,725.28 0.18% 5% Yes
22520337 D.0E% 5% b=
1,445 417 83 D45 5% b
925 374 53 0.31% 9% Vs
ST5. 758,10 020% 5% Yes
TE1,002.35 D27 5% Yes
Br0G18 52 0.30% 5% Yes
710,495.90 0.02% 5% Yes
B70,65823 0:23% 5% Yies
Br. 217 0.30% 5% Tes
2,005,475.12 0.66% 5% Yes
1,.232,290.22 0.42% 55 Yes
441 123 44 015% 5% Yas
1,252 449 45 0.43% 55% Yeas
1211234 37 041% 5% b
G55.484.09 D.22% 5% Yed
BO8, 552 45 0.31% 5% Yas
1,373,641.28 D.47T% 5% Yas
1,536,223, 78 0.52% 59 Yes
1,220,204.10 041% 5% Yas
TR 082 2 02T% 5% Yas
438.534.75 0.15% 5% Yaos
TE4 02100 02T 5% hi-
1,129,440 26 0.3E% 5% Yes
1,039,984 74 0.35% 5% b
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MARION COUNTY BOARD OF COLINTY COMMISSIONERS

For the Quarter Ended September 30, 2018
Azzel Alocafion

Sector

CORPORATE NOTE
CORPORATE NOTE
CORPORATE MOTE
CORPORATE NOTE
CORPORATE NOTE
CORPORATE MOTE
CORPORATE NOTE
CORPORATE MOTE
CORPORATE MOTE
CORPORATE MOTE
CORPORATE MOTE
CORPORATE NOTE
CORPORATE NOTE
CORPORATE MOTE
CORPORATE MOTE
CORPORATE MOTE
CORPORATE NOTE
CORPORATE NOTE
CORPORATE MOTE
CORPORATE NOTE
CORPORATE MOTE
CORPORATE MOTE
CORPORATE MOTE
CORPORATE MOTE
CORPORATE NOTE
CORPORATE MOTE
CORPORATE NOTE
CORPORATE NOTE
CORPORATE NOTE
CORPORATE MOTE
CORPORATE MOTE
CORPORATE NOTE
CORPORATE NOTE
CORPORATE MOTE
CORPORATE MOTE

FED AGY BOMDVNOTE

MBS F CMOD
MBS / CMO

Amartized Cost Aflocation Permilited by I
Individual Issuer Breakdown (Includes Interest) Percentage Falicy Compllance
HOME DEFOT INC 753,364 BE 0.26%: 5% Yis
WALT DISNEY COMPANY/THE 1,028 555,73 0.35% 555 Yes
PACCAR FINANCIAL CORP 1,278,173.74 0.43% 5% Yes
CATERPILLAR FIMNANCIAL SERVICES CORP 1,085 850.84 0.37% 5% Yes
VISA IHC 303,138 33 0.10% 5% Yes
WAL-MART STORES INC 84T 115981 0.259% 3% Vs
WELLS FARGC & COMPANY 1.548871.71 0.53% 5% Vs
MELLCMN BANK 751,056 B4 0. 26%: 3% Yes
JOHMSON & JOHMSON 201,445 60 0.07% 556 Yes
UMITED PARCEL SERVICE 36,957 .47 0.25% 55 Yas
HERSHEY COMPANY 58117041 0. 20%: 55 Tes
MERCK & CO INC 436, 72113 0.15%: 5% Yes
PFIZER IHC 875 644 .40 0.3 % 3% Vs
MATIONAL RURAL UTIL COOP S10.3TR T 0.1T% 5% Yies
BOEING CO 427 65231 0.15% 5% Vs
HOMEYWELL INTERNATIONAL 285,583 03 D.0e% 5% s
BANE OF NOVA SCOTIA HOUSTON 1,432 202 37 0.45% 585 Yes
BANE OF MONTREAL CHICAGD 1,200,302 36 0.47% =] Yes
GEMERAL DYyHAMICS CORP 2725555 0.25% Sk Yes
TORONTO DOMIMION BAMNEK 500,581 24 017 % 5% Yas
MITSLIBISHI LIFJ FIN GRP 1360 885,52 0.43% 5% Yes
ROYAL BANK OF CAMADA NY 1,038,738.91 0.35%: 3% Yes
TOTAL CAPITAL S& B75,366.60 0. 30% 5% Tes
EXXON MOBIL CORP B11,718.15 0.21% 54 Yes
BF CAPITAL MARKETS PLC 1,225 054 50 0.42% 5% Yes
BANK OF NY MELLON CORP ST0,987.11 0. 15%: 5% Yes
CAMADHAN IMP BE COMM NY 616,082 &3 0.27% 5% Yes
BURLINGTHN HORTH SANTA FE 409, 963 65 0.14% 5% Yes
LLOYDS BANK PLC B10.025. 83 0.28% 5% Yes
GLAXOSMITHKLINE CAPITAL 470043 44 0, 16% 5% Yes
SANTANDER UK PLC BS& 730,50 0.20% 5% ¥l
HEBC BANE USA NA T4, 3t 84 0.24% 5o Yes
WESTPAC BANKING CORP MY 1,228,004, T8 O.42% 5% Yes
BOEING COMPANY A28, 344 25 0.11% S Vs
QORACLE CORP 415.810.79 0. 14% 5% Yes
FAMMIE MAE 4, 155 276 66 1.41%: 40% b=
FANMIE MAE 5,118,098.20 1.74% 40% Yes
FHLMC MULTIFAMILY STRUCTURED P 5678 157,38 1.83% 0% Yes
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For the Quarter Ended September 30, 2018

MARION COUNTY BOARD OF COUNTY COMMISSIONERS Aszat Allocation
Amortized Cost Allocation Permitted by In
Sector Individual Issuer Breakdown (Includes interest) Percentage Falicy Compllance
MBS/ CMO FRECDIE MAC 3,353,084 72 1.14% A% Yes
MBS/ CMO FAMMIEMAE-ACES 1,727 24588 0.59% 40 Yes
US TSY BOMDIMNOTE UMITED STATES TREASURY ﬂ,ﬁﬂi,?ﬂ.{ﬂ 12.75% 100% Yes
SUPRAMATL INTL BANK OF RECONSTRUCTION AND DEV 1,204,506 81 0.41% 10% Yes
SUPRAMATL INTER-AMERICAN DEVELOPMENT BANK 1,773.791.58 0.60% 1% Yes
SLUPRANATL INTERNATIONAL FINANCE CORPORATION 1,221.511.98 0.42% 0% Yes
SUPRANATL AFRICAN DEVELOPMENT BANK 550,076 83 0. 19% 10% Yes
Flarida Prime (SBA) FLORIDA PRIME (S8A) 165,504,867 69 56.41% T5% Yes
Mny MidMutual Frd SUNTRUST JIE:I-,H-H.EE 0.15% 255 Yes

EoGial month s -8 ANEre3 SN o [Rrtioln MGEngs. Fohadiy BCCTE mEene
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For the Quarter Ended September 30, 2019

MARION COUNTY BOARD OF COUNTY COMMISSIONERS Appendix

IMPORTANT DISCLOSURES

This matensl is based on information obtamed from sources generally belisved to be reliable and available 1o the puble, however, FFM Asset Managemeant LLC cannat guarantes is
accuracy, completeness or suitability. This matenal is for general infarmation purposes only and is nof intended to provide spediic advice of a specific recommendatan. Al slatements as
to what will of may happen under cerain arcumsiances are based on assumplions, some, but not all of which, are noted in the presentation. Assumptions may or may not be proven
coffect as actual events occur, and results may depend on events cutaice of your or our contrel. Changes in assurmplions may have a materal efect on results. Past performance does
not necessanty reflect and is not a guaranty of future results. The information contained in this presentation is not an offer to purchase or gell any securities,

Market values that include accrued interest are denved from chosing bid prices a3 of the tast business day of the month as supplied by Interactve Data, Bloomberng, or Telerale,
Wihere prices are not available from generally recognized sources, the securities are priced using a yield baged malrix sysiam 1o armve at an estimated market value.

In accordance with generally accepted accounting principles, information | presented on & frade date basis, forward setlling purchases are included in the monthly balances, and
foreard satiling sales are excluded

Perormance s presented in accordance with the CFRA Instiute's Global nvestment Performance Standards (GIPS). Unless otherwize noted, pedormance is shown gross of fees,
Quartedy refurns are présented on an unannualized basis. Returns for periods greater than one year are presented on an annualized bags, Past pefformance i§ nat indicatve of
future returns

Bank of AmencaMerrill Lynch Indices provided by Bloomberg Financial Markets

Money market fundicash balances are induded in parformance and duration computations.

Standard & Poor's i the source of the credit ratings, Distribubon of credit rating 18 exclusive of money market fundfLEIP holdings,

Callable securities in the portfolio ara included in the maturity distribution analysis to thair stated maturity date, although, they may be callad prior bo maturity.

MBS maturiies are rapresanied by axpectad average life
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GLOSSARY

& ACCRUED INTEREST: Interest that is due on a bond or other fixed income security since the |ast intarest payment was madea.

& AGENCIES: Federal agency secunties andior Government-sponsored enterprises.

& AMORTIZED COST: The onginal cost of the principal of the security i adustad for the amount of the periodic reduction of any discount or preamium from the purchase date until the
date of the report. Discount or premium with respact to short-term securities (thosea with less than one year to matunty at tme of issuance) is amorized on a straight ine basis.
Such discount or premium with respect to longar-term securites is amortized using the constant yield basis.

® BANKERS ACCEFTANCE: A draft or béll or exchange accepted by a bank or trust company. The accepting institution guarantees payment of the bill as well as the insurer,

s COMMERCIAL PAPER: An unssecured obligabion issued by a cosporation or bank to finance its shon-term credit needs, such a8 accounts receivable and ivventory.

& CONTRIBUTION TO DURATION: Represents each sector or maturity range's relative contibution to the oversll duration of the porfolio measured as a percentage weighting. Sinca
duration is @ key measure of interest rate sensitivity, the coninbution to duration measures the relative amount or contribution of that sector or maburnity range to the total rata

sansitivity of the portfolio

o DURATION TO WORST: A measure of the sensitivity of a secunity's price to a change in interest rates, stated in years, computed from cash flows to the maturity date o to the put
date, whichewvar results in the highest yiedd to the investor

® EFFECTIVE DURATION: A measure of the sensitivity of a security’s prce to a changs in interest rates, stated in years.

@ EFFECTIVE YIELD: The total yield an investor recaives in relation to the nominal yield or coupon of 8 bond. Effective yield takes info account the power of compounding on
investmant returns, while nominal yisld does not.

& FDIC: Federal Deposit Insurance Corporation. A federal agency that insures bank deposits fo a spacified amount.

e INTEREST RATE: Iinterest per year divided by principal amount and expressed as a percentage.

& MARKET VALUE: The value that would be received or paid for an investment in an ordery transacton betwesan market participants at the messurement date,
& MATURITY: The date upon which the principal or stated value of an investment becomes due and payable,

& MNEGOTIABLE CERTIFICATES OF DEPOSIT: A CD with a wery large denomination, usually 51 million or more, that can be traded in secondany markats,

& PAR VALUE: The noménal dollar face amount of 8 sacuity.
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GLOSSARY

e PASS THROUGH SECURITY: A security represantng pooled debd obligatons thet passes income from deblors 1o its shareholders. The most common type is the
morigage-backed sacumity

& REPURCHASE AGREEMEMNTS: A holder of securities sells these sacurities to an investor with an agreement to repurchasa them at a fixed price on a fised date,

& SETTLE DATE: The date on which the trarmaction is setiled and monies/securiies are exchanged. If the setile date of the transaction (i.e., coupon paymenis and maturity
proceeds) ocours on a8 non-business day, the funds are exchangad on the next business day.

e TRADE DATE: The date on which the transaction occurred; howeaver, the final consummation of the secunty trarsaction and payment has not yet taken place.
& UNSETTLED TRADE: A trade which has been executed, however, the final consummation of the security iransaction and payment has not yet taken placa.
& U5 TREASURY: The dapartment of the U5 government that issues Treasury secunties.

& YIELD: The rate of refurn based on the current market value, the annual inkerest receipts, maturity value, and the time period remaining until maturity, steted as a percantage on
an annuafized basis.

& YTM AT COST: The yield to maturity at cost is the expected rate of return based on the original cost, the annual interest receipts, maturity value, and the time pariod from
purchase date to maturnity, stated as a percentage on an annualized basis.

& YTM AT MARKET: The yield to maturity at market (s the rate of retumn based on the current market value, the anneal interest recaipts, maturity value, and the tme pedod
remaining uni maturity, stated a5 a parcentage on an annualized basis.
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