Patty Brennan
Cooke County Treasurer
101 S. Dixon
Telephone: 940-668-5424 Gainesville, TX 76240 Fax: 940-668-5480

Hon. Jason Brinkley
Cooke County Judge
101 S. Dixon
Gainesville, TX 76240

January 9, 2018

Dear Judge Brinkley,

In accordance with Section 2256.023 of the Local Government code, please find attached
hereto my Treasurer’s Quarterly Investment Report for the period of October-December,

2017 for the consideration and approval of the Cooke County Commissioners” Court.

I request that the report be placed on the agenda for the January 22, 2018 Commissioner’s
Court meeting.

Respectfully,

@ww& @/meaﬂ\)

Patty Brennan
Cooke County Treasurer, CIO



COOKE COUNTY TREASURER’S INVESTMENT REPORT TOTALS

OCT-DECEMBER 2017 {1" QUARTER 2018)

Pledges

Pledged Securities for Prosperity Bank

Pledged Securities for Landmark Bank

TOTAL PLEDGED

Interest Earned

Checking account at Landmark Bank
CD’s

Stone Castle FICA Account

Tex-Pool

Tex-Star

Logic

TOTAL INTEREST EARNED

Account Balances

Checking account at Landmark Bank
CD's

Stone Castle FICA Account

Tex-Pool

Tex-Star

Logic

TOTAL TREASURER’S FUND

368,960,95

11,001,677.98

11,370,638.93

8,678.28
4,533.95
4,685.32
26,341.61
24,310.22
13,575.73

82,125.11

8,203,352.40
1,784,000.00
2,001,724.22
9,875,242.53
8,927,892.82
4,136,271.10

34,928,523.07



DATE

01/05/2018 BARK RECONCILIATION FOR
TOTALS

FRIOR MONTH ENDING BAKK STATEMEHT BALANCE
CLEARED DEPOSITS

CLEARED ADDITIONS

CLEARED CHECKS

CLEARED DEDUCTIONS

CURRENT MONTH ENDING BANK STATEMENT BALANCE

CURRENT MONTH ENDING BANK STATEMENT EBALANCE
CUTSTANDING DEPOSITS

CQUTSTANDING ADDITIONS

QUTSTANDING CHECKS

OUTSTARDING DEDUCTIONS

RECONCILED BOOK BALANCE

ENDING STATEMEFT DATE

TREAS FURD BNAQLD PAGE 22

$4,612,767.26

$%,133,4717.722

$66,112.41
$2,803,565.81-
$804,999.19-

$8,203,392.40

$B,203,392.40

$.00D

5.00
$974,585.50~

$.00

§1,223,796.90

1273142017

226

i2a

450

CLERR: PB



COOKE COUNTY
C.D. INVESTMENTS
QUARTERLY REPORT
OCTOBER-DECEMBER 2017

LANDMARK BANK
C.D.# PURCHASED _ PRINCIPAL MAT. DATE _ INTEREST
Gen/4170806691 May 26,2017  500,000.00 May 26,2018 1,477.81 @ 1.24%
Gen/4170806709 May 26,2017  500,000.00 May 26,2018 1,477.81 @ 1.24%
Library-Liddell 6469  Jan 17,2017 7,500.00 Jan 17,2019 857 @ .80%
Library-Liddell 6451  Jan 17,2017 7,500.00 Jan 17,2019 8.57@ .80%
Library-Rosenstein 5099 Sept 12, 2017 11,000.00 Dec 12,2020  28.80 @ 1.05%
Library-Rosenstein 5198 Sep 16, 2014 8,000.00 Dec 16,2017 2094 @ 1.05%
PROSPERITY BANK
CD.# PURCHASE DATE  PRINCIPAL MAT. DATE _ INTEREST EARNED
14401708 Sept 17, 2017 250,00000  Sept 17,2019 51645@ .90%
THE FIRST STATE BANK
C.D4# PURCHASE DATE _ PRINCIPAL MAT. DATE  INTEREST EARNED
17445 Sept 17, 2017 250,000.00  Sept 17,2019 501.16 @ .90%
MUENSTER STATE BANK
CD.# PURCHASE DATE  PRINCIPAL MAT. DATE  INTEREST EARNED
2129 Sept 17, 2017 250,000.00  Sept 17,2019 49384 @ .90%

TOTAL INTEREST EARNED: $4,533.95

C.D. INVESTMENTS

Page 1



COOKE COUNTY
QUARTERLY REPORT
OCT-DEC 2017
(1ST QUARTER 2018)

STONE CASTLE FICA ACCOUNT

Account#: ... .....4900
Principal:  $2,000,000.00
Avg. Net APY: 0.93%

Net Interest Earned: $4,685.32

STONE CASTLE-FICA Page 1
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S&P GIObaI POOL PROF'LE March 30} 2017

e FEVPOOL

Principal Stability Fund

Ratings Defintions

AAAm Aundrated | About the Pool

AAAm demonsiales | poo| Rating AAAM

Pocl Type Stable NAV Government Portfolic Composition as of March 30, 2617
Investment Pool

investment Adviser Federated Investment Management Co.

MMF
REFO 4%

Portfolio Manager Susan R. Hill, CFA (Since 2002) THERS

18.T%

\_ Pool Rated Since March 1995

State Street Bank - GOWV-AGEY

B7 5%

Federated Securities Corp.

GOV-AGCY - Agency and Government; TREAS - Treasury, REPQ .
Repurchasa Agreament, MMF - Money Marketl Fund

Rationale policy changes to provide for a stable net asset
| S&P Global TEXPOOL 'AAAM'. This is S&P value {(NAV) pool, which, in effect, operates like an
' | Global's highest principal stability fund raling and is SEC regulated Rule 2a-7 money-market fund. These

| based on an analysis of the pool's investment changes were made 1o ensure a more conservative
| portfolio and guidelines, market price exposure, and investment sirategy and to provide a much higher
management. Thea rating signifies our forward- level of invesiment safely for local govemment
locking apinion about a fixed-income fund’s ability to funds.
maintain principal value (i.e., stable nel asset value,
or 'NAV). TEXPOOL has a very conservative Portfollo Assets
| investment policy, which is In line with Rule 2a-7 The pool invests a majority of its assets in
| money-market practices. To ensure an accuraie and repurchase agreements contracted with highly-rated
| current rating, S&P Global monitors pertingnt pool counlerparties, with the remainder of the portfolio

information, including its portfolic heldings, on a invested in fixed rate or fioating rate U.S. agency
weekly basis. securities. In order to meet the liguidity needs of the
pool's shareholder base and to limit its exposure to
| Overview significant market price fluctuations occurring during
“*" | TEXPOOL is a local government investment pool. It periods of volatile interest rale movements, the
uniain | Offers a safe, efficient and liquid investment weighted average maturity to reset (WAM(R)) of the
altemative to local governments in the state of pool's assels is limited to 60 days or less.

Texas, The primary objectives of the pool are to
preserve capital and protact principal, mainiain
sufficient liquidity, provide safety of funds and
investments, diversify to avoid unreasonable or
avoidable risks, and maximize the return on the

| pool. Citias, counties, school districts, instilutions
of higher education, special districts, and other
| public enlilies of Texas make up the investor base.

Management

TEXPOOL was originally rated in March 1995, but
effective April 2002, the Texas comptrotler

| contracted with Federated Investors, Inc. for the

| day-to-day operations of TEXPQOL. Federated
ralzed | INvestors, Inc. performs the pool's invesiment
management and custodial functions. It also
provides the marketing function, working closely
with participants. Federated Securities Corp. acts
as the distributor for the portfolio. Oversight of
TEXPOOL continues to be provided by the Texas
comptroller of public accounts, as well as the
TEXPQOOL advisory board. In January 1995, the
advisory board adopted and implemented long-term

modfied | S&P Global Ratings Analyst: Wendy Immerman - (1) _ www.spralings.com

| Participants shouid consider the investment objectives, risks charyes and expenses of the pool before .'m.»'eszmg The investment guidelines
which can be obtained from your broker-dealer, contain this and other information about the peol and should be read carefully before
investing.




Principal Stability Rating. TEXPOOL
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'SEP AAAM Money Fund Indlces are calculatsd weakiy by iMoneyNet, Inc., and are
comprised of lunds raled or assessed by S&P Global Ralings o within the specific rating
categories. The S&P Global Ratings Rated LGIP Indices are calculated weekly by SEP
Global Ratings and are comprised of "AAAM" and "AAm" govermmen! investmeant pools,
The yield quoled represents past performance, Past performance does not
guarantee future results. Current yield may be lpwer or higher than the yield
quoted.

*Ag assessed by SEP Global Ratings

Paol portfolios are monitored weekly for developments that could cause changes In the ratings. Rating decisions are based on periodic
meetings with senior pool executives and public information. F o e _ '

e e e

S&P Global Ratings s neither assodated nor affiliated with the fund.

Copyright © 2017 by Standard & Poor’s Financial Services LLC. Al rights reserved. Mo content (including ratings, credit-related analyses and data, valuations, model, softwere or ather application oF output
therefrom) or any part theseof {Content) may be modified, reverse engineered, reprotucad or distributed in any form by amy means, or stored in a database o refrieval system, without the prier written p2rmission
of Standard & Poor’s Financial Services LLC or ils affffates (collectively, S8P). The Conlent shall net be used for amy unlawful or unautherized purposes, S&P and any third-party providers, as well as their directors,
ofiicers, sharcholders, amployess or agents (collectivaly S&P Parties} do not guarantee the acruracy, compieteness, Bmelingss or availability of he Content. S&P Parties are not responsibde for any ermors or
amissions [negligent or otherwise), regardiess of the cause, for the results obiained from the use af the Contant, or for the sequnily or maintenance of any data input by the user. The Content is provided on an “as
is” basls. S&P PARTIES DISCLAIM ANY AND ALL EXPRESS OR IMPLIED WARRANTIES, INCLUDING, BUT NOT LIMITED TQ, ANY WARRANTIES OF MERCHANTABILITY OR FTTNESS FOR A PARTICULAR PURPQSE
OR USE, FREEDOM FROM BUGS, SOFTWARE ERRORS OR DEFECTS, THAT THE CONTENT'S AUNCTIONING WILL BE UNINTERRUPTED OR THAT THE CONTENT WILL OPERATE WITH ANY SOFTWARE OR
HARDWARE CONFIGURATION. [n no event shall SEP Parties be Eable to any party for any direct, indiredt, inddental, eemplary, compensatory, punitive, spedal of tonsequential damages, 0013, expenses, %gal
fees, or losses (induding, without Fimitation, last income or Jost profits and opportunity costs or kisses caused by negligence) n cannection with any use of the Content even if advised of the possibility of such
damages.

Credit-related and other analyses, Including ratings, and statements In the Content are statements of opinion as af the date they are expressed and not statemants of fact. S&P’s opinions, analyses and rating
acknowledgment dedisions {destribed below) are nol recommendations 10 purchase, hold, or sell any seturities or to make any investment decisions, and do not address the suitability of any security. S&P assumes
no obligation to update the Conlent lolawing publication in any form o formal. The Conlent should not be relfied on and is not 2 substitute for the skill, judgment and experience of the user, its management,
employees, advisors andfar clients when maldng investment and other buslness dacisions, SBP does not acl as 3 fduclary or an investment advisor except where registered as such. While SEP has obtalned
Infigrmation from sources it befieves to be rallable, S&P does not perform an audit and undertakes no duty of due diligence or Independent verification of any Information it receives,

Ta the extent that requiatory authorities akiow a rating agency to acdmowiledge In one jurisdicion 2 rating issued in anather jurisdiction for certain regulatory purpases, S&P reserves the righl to assign, withdraw
or suspend such acknowledgement at any time and in its sole distretion. S&P Parties disclaim any duty whatsoever arising out of the assignment, withdrawal or suspension 6f an acknowledgment as well 2s any
lrabifity for any damage abeged to have been suffered on acoount thereof.

SEP keeps certaln activilles of its business units separate from each oler In order to preserve the independance and ebjecvity of their respective attivities. As a result, certain business units of S&P may have
information that is not availzble to other S&P business unils. &P has established palicies and procedures Lo malntaln the confidentiality of certzin non-public information received [n connedtion with eadh anatical
Process.

S&P may recelve compensation for its ratings and certaln anatyses, normally from issuers or underwrilers of sequrities or from abiigors. S&P reserves Lhe right 1o disseminate its opimons and analyses. S&P's public
ratings and analyses are made available on its Web sites, winw.standardandpoors.com [free of charge), and www.ratingsdirect.oom and www.glcbaloreditpariat.com (subscription), and may be distributed through
other means, Including via S&F publications and third-party redistributors. Additional Information about our rabngs fees Is available 3t www.standardandpoors. comfusratingsfees.

SEP GLOBAL RATINGS, S&P, GLOBAL CREDIT PORTAL and RATINGSDIRECT are registered rademarks of Standard & Poor's Finandal Services LT
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S&P Global
Ratings

Principal Stability Fund

nd uncertaln
mﬂymmﬂnpﬁ:ﬁpﬁ
stabifity, 1t s vulnerable to
&wmmum i

Emfnamw

| Investment Adviser
3 EWebsite
Participant Services

Portfolio Manager

gPoof Rated Since

Distributor

POOL PROFILE

September 26, 2017

Texas Short Term Asset Reserve (TexSTAR) Cash

Reserve Fund

" |About the Pool
{Pool Rating
. Pool Type

AAAmM

Stable NAY Government
investment Pool

www.iexstar.org
1-800-TEXSTAR (1-800-839-7827)

Christopher Mercy (Since 2008)

April 2002

Custodian JPMorgan Chase Bank N.A.

Hilllop Securities Inc.

Paortfolic Composition as of September 26, 2017

J.P. Morgan Investrment Management Inc.

_ BOV-AGCY
52.2%

TREAS _
28.4%

GOV-AGCY - Agency and Govamment; TREAS - Traasury, REFO -
Repurthaze Agreamant

Rationale
S&P Global rales Texas Short Term Asset Reserve

| {TexSTAR) Cash Reserve Fund ‘AAAmM'. This is S&P
| Global's highest principal stability fund rating and is
| based on an analysis of the pool's investment

| portfolio and guidelines, market price exposure, and

management. The rating signifies our forwand-
looking opinlon about a fixed-income fund’s ability to
maintain principal value (i.e., stable net asset value,
or 'NAV"). TexSTAR has a conservative investment
policy and invests in only authorized investments
under the Texas Public Funds Investment Act. To
ensure an accurate and current rating, S&P Global
monitors pertinent pocl information, including the
fund's pertiolio holdings, on a weekiy basis.

Overview

s | TexSTAR is a local government investment pool
 organized under the authority of the Interlocal

Cooperation Act, chapter 791, of the Texas
Government Code, and the Public Funds Invesiment

 Act, chapler 22586, of the Texas Government Code.

The pool was created in April 2002 through a
contract among its participating governmental units,
and is governed by a board of directors {the board)
to provide for the joint invesiments of participant’s
public funds and funds under their control.

i | TexSTAR's policy seeks to invest pocled assets in a
" manner that will provide for preservation and safety
| of principal and competitive investment returns while

meeting the daily liquidity needs of the participants

| by utilizing economies of scale and professional

|nuestment expertise.

Managemaent

Since April 2002, J.P. Morgan Investment |
Management Inc. (JPMIM) has served as
investrment adviser to TexSTAR. JPMIM is an SEC
registered investment adviser and an affiliate of J.P.
Morgan Asset Management{JPMAM), which is the
marketing name for the asset management
business of JPMorgan Chase & Co. FirstSouthwest,
A Division of Hilltop Securities (FirstSouthwest) and
JPMIM serve as co-administralors for TexSTAR.
FirstSouthwest provides administrative, participant
support, and marketing services. Hilltop Securities
Inc. is a registered broker dealer, member of
FINRASSIPC, which provides financial advisory ang
investrent banking services ic governmental
entities across the county. JPMorgan Chase Bank
N.A. provides custodial services.

Portfolio Assets

The portfolio is a government-repurchase agreement
{REPQ) pool, utilizing primarily U.S. Treasury
securities, U.S. agency securities - both fixed and
floating - and REPO collateralized obligations, the
principal and interest of which are unconditionally
guaranteed or insured by the full faith and credit of
the United States or its agencies or its
instrumentalities. The weighted average maturity to
reset (WAM(R)) of the poal's assels is limited to 80
days or less and the weighted average to final
maturity (WAM(F)) of the poal's assets is limited to
90 days or less.

lPartfapanzs smuld consrder me :‘nvesmrent ob;ea‘;m rzsks and margs and expenses of the before investing. Thé mvéstmenr quidefines

whfd'.' can be obizined from your broker-clealer, contain this and other information about the pool and should be read carefully before

Lmvest.'ng



prinewsummy Rnﬂng Texas Short Term Asset Reserve {TexSTAR) Cash Reserve Fund
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*S&P ‘AAAM' Money Fund Indices are calculsted weekly by IMoneyMet. Inc., and are
comprised of funds raled or assessed by S&F Global Ratings 1o within the specific rating
calegories The S&F Global Ratings Rated LGIP Indices are calculated weekly by S&P
Global Ratings and are comprised of "AAAM’ and "AAM’ government invesiment paols.
The yield quoted represents past performance. Past performance does not
guarantee fubure results. Current yield may be fower or higher than the vield
quoted.

'As agsessed by S&P Global Ratings

financial obligations. | - N
stability fund ratings are ot Pac;!' rtfolios are morﬁ,; d weekly for developments that could cause changes in tha ratings. Ratmg -de
o wfmsenlorpdo!e%m v d public informatlm '

sions are based on periodic.

=

S&F Global Raungs is nedther assodated nor affiliated with the fund.

Copyright & 2017 by Sndard & Poor’s Financial Services LLC. All rights reserved. Mo content {including ratings, credit-related analyses and dats, valuations, model, software or other application or output
therefrom) ar any pant thereof (Content) may be modified, reverse engineared, reproduced or distributed In any ferm by any means, or stored bn a database or retrieval system, withoul the prior written permission
of Standard & Poor's Financial Senvces WC or its affiliates (collectively, S&P). The Content shall not be used for any unlawful or unauthorized purposes. SBP and any third-party providers, as well as thefr directors,
officers, sharcholders, employees or agents (colledtively SE& Parties) do not guarantee the accuracy, completeness, timeliness or availability of the Content. S&P Parties are nat responsible for any emors or
amissians {negligent or atherwise), regardless of the cause, for the results obtained from the use of e Content, or for the security or maintenance of any data Input by the user. The Conient s provided on an “as
Is" basts. S&P PARTIES DISCLAIM ANY AND ALL EXPRESS OR IMPLIFD WARRANTIES, INCLUDING, BUT NOT LIMITHD TO, ANY WARRANTIES OF MERCHANTARILITY OR FITNESS FOR A PARTICULAR PURPOSE
QR USE, FREEDOM FROM BUGS, SOFTWARE ERRORS OR DEFECTS, THAT THE CONTENT'S FUNCTIONING WILL BE UNINTERRUPTED QR THAT THE CONTENT WILL OPERATE WITH ANY SOFTWARE OR
HARDWARE CONFIGURATION, In no event shall S&P Parties be lizble to any party for any direct, indirect, Incidental, exemplary, compensatory, punitive, spedal or consequential damages, costs, expenses, legal
fees, or kisses (Including, without limitation, lost income or lost profits and oppartunity costs or fosses caused by negligence) in connection with any use of the Content even if advised of the possibility of such
damages.

Credit-related and other analyses, induding ratings, and statements In the Content are statements of opinfon a5 of the dale they are exp d and not stal ts of fact. S&P's opinions, analyses and rating
aknowledgment decslons (described below) are not recommendations to purchase, hold, or sell any securities or to make any vestment dedsions, and do not address the suitability of any security. S&P assumes
no obligation to wpdate the Content following publication In any form or format. The Content should not be relied on and is not a substitute for the skill, judgment and experience of the user, its management,
employees, advisars andfor clients when making lrvestment and ather business dedisions. SB does not, act as a fiduciary or an Investment advisor except where registered as such. While SBP has obtained
information from sources it believes to be reliable, S&P does not perform an audit and undertakes no duty of due diligence or independent verification of any information 1t recenves.

To the extent that requlatory authorities allow a rating agency to acknowledge in one jurksdiction 2 rating kssued In anather jurisdiction for certain regulatory purpases, S&P reserves the nght te assign, vithdraw
or suspend such acknowledgement at any time and in its sole discretion. S&P Partigs discialm any duty whatsoever arising out of the assignment, withdrawal or suspension of an acknowlkedgment as well as any
liability for any damage alleged to have been suffered on account thereof,

S&P keeps certain activities of its business units separale from each other in order to preserve the independence and objectivity of thelr respective activities. As a result, ceriain business units of $&P may have
information that Is not available to other S&P business units, S&P has established policies and procedures to maintzin the confidentiality of certain non-public information received in connection with each anaiytical

S&P may recelve compensation for its ratings and certaln anafyses, normally from lssuers or underwiiters of securities or from obligars. S&P reserves the right to disseminate its opinians ard analyses. S&P's public
ratings and analyses are made available on its Web sites, wvw. standardandpoors.com {free of dharge), and www.ratingsdirect.com and www.globaloreditportat.cam (subsaription), and may be distributed through
other means, including via S&P publcations and third-party redistritters. Additional Information about our ratings fees Is availatle at wew.standardandpoors.comyusratingsfees.
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Ratings Definitions

POOL PROFILE

September 26, 2017

Local Government Investment Cooperative

| Participant Services

Porlfolio Manager Doris Grillo (Since 2005)

Pool Rated Since
Custodian

February 2006
JPMorgan Chase Bank N.A.

Distribulor Hilltop Securities Inc.

1-800-TXLOGIC (1-800-835-8442)

Portfolic Composition as of September 26, 2017

REFD

About the Pool
Pool Rating AAAM
' Pool Type Stable NAV Government
= Investment Pool
\Investment Adviser  J.P. Margan Investment Management Inc.
Website www.logic.org

CORP
38T%

cP
5B.4%

P - Commarglal Paper, CORP - Cormp 1 REPG - Repurch Ay

Rationale

|’ S&P Global rates Local Government Investment

| Cooperative {LOGIC) 'AAAM'. This is S&P Global's
highest principal stability fund rating and is based
on an analysis of the pool's investment portfolio and
guidelines, market price exposure, and

- | management.The rating signifies our forward-looking
| opinfon about a fixed-income fund's ability io

maintain principal value {i.e., stable net asset value,
or 'NAV). LOGIC has a conservative investment
policy and invests in only authorized invesiments
under the Texas Public Fungs Investment Act. To

| ensure an accurate and current rating, S&P Global
§i | monitors pertinent pool information, including the

fund's portfolio heldings, on a weekly basis.

| Overview

LOGIC is & local government investment pool

| organized under the authority of the Interlocal

| Cooperation Act, chapter 791, of the Texas

. Government Cods, and the Public Funds Investment
| Act, chapter 2258, of the Texas Government Code.
The pool was created in April 1994 through a
contract among its participating governmenial units,
| and is governed by a board of directors (the board)
| to provide for the joint investments of parlicipant's
public funds and funds under their control. LOGIC's
policy seeks to invest pooled assets in a manner
that will provide for safety of principal, liquidity in
accordance with the operating requirements of the

| Participants, and a competitive rate of return by

utilizing economies of scale and professional
| investment expertise.

| Management

Since September 2005, J.P. Morgan Investment
Management Inc. (JPMIM) has served as
invesiment adviser to LOGIC. JPMIM is an SEC

| registered inveslment adviser and an affiliate of J.P.

Morgan Asset Management{JPMAM), which is the
marketing name for the asset management
business of JPMorgan Chase & Co. FirstSouthwest,
A Division of Hilltop Securities (FirstSouthwest) and
JPMIM serve as co-administrators to LOGIC, and
FirstSouthwest provides administrative, participant
support, and marketing services.Hilltop Securities
Inc.is a registered broker dealer, member of
FINRAJSIPC, which provides financial advisory ang
invesiment banking services to governmental
entities across the county. JPMorgan Chase Bank
N.A. provides custodial services.

Portfolio Assets

LOGIC's investment objectives are to seek
preservation of principal, liquidity, and current
income through investment in a diversified portfolio
of short-term marketable securities. The portfolio’s
maximum final stated maturity is 387 days for
fixed-rate securities and 24 months for variable rate
notes. The porifolio will maintain a dollar-weighted
average maturity to reset (WAM(R)) that does not
exceed B0 days and a dollar-weighted average 1o
final maturity (WAM(F)) of 20 days or less. LOGIC
may invest in securities including: certain
obligations of the United States or its agencies and
instrumentalities; repurchase agreemenils; and
SEC-registered money-markel funds rated in the
highest rating category by at least one nationally
recognized statisticai rating organization (NRSRO).
It can also invest in commerclal paper {that is rated
‘A-1" or 'P-1' or equivalent by two NRSROs or that is
rated 'A-1' or 'P-1' or equivalent by one NRSRO and
is fully secured by an irmevocable letter of credit
issued by a bank organized and existing under the
laws of the United States or any state}.

S&P Global Ratings Analyst: Peter Rizzo - (1) 212-438-5059 : ~ wwwispratings.com

The ratings may be modified
Dy fre ma"""\é ]ﬁ‘é Participants should consider the investment objectives, risks and charges and wmmses of the pool before lnwsrmg The lnvestment guidelines

-} sign 18
‘mm”"” which can be obtained from your broker-deater, contain this and other Information about the pool and should be read carefully before
rating categories. investing.
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The yield quoted represents past performance. Past performance does ot
guarantee future resufts. Current yield may be lower or higher than the yield
quoted.
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S&P Global Ratings s neither assooated nor affiliated with the fund.
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CUSIP #

3128MBNA1
3140G5S8
3128MMQX4

FOIC INS
OCT-TOTAL

SAME
SAME
SAME

FDIC INS
NOV-TOTAL

SAME
SAME
SAME

FDIC INS
DEC-TOTAL

BATE

0CT-2017
OCT-2017
OCT-2017

NOV-2017
NOV-2017
NOV-2017

DEC-2017
DEC-2017
DEC-2017

COOKE COUNTY TREASURER'S INVESTMENT REPORT
PLEDGE SECURITY LISTING FOR OCT-DEC 2017 (1ST QTR 2018}

DESCRIP

FHLM G12885
FNMA 889257
FHLMC G18469

SAME
SAME
SAME

SAME
SAME
SAME

PROSPERITY

FACE

157,950.00
105,405.00
212158.00

SAME
SAME
SAME

SAME
SAME
SAME

MATURITY BOOK

6/1/2021
4/1/2021
6/1/2028

SAME
SAME
SAME

SAME
SAME
SAME

4,570.61

2,792.78

118,802.20
126,165.59

4,339.80

2,646.14

117,144.1C
124,130.04

4,130.24
2,477.54
115,585.97
122,193.75

MARKET

4,722.53
2,881.65
116,470.30
124,074.48
250,000.00
374,074.48

4,471.24
2,722.45
114,195.82
121,389.51
250,000.00
371,389.51

4,241.73
2,542.96
112,176.26
118,960.95
250,000.00

368,960.95|




CUSIP #
313378CR0O
313380GJ0
33133XDVS57
31300LVHS5
31337TTX48
3136ACLE9
3136ACU25
3136AKIKO
313781C77
31382wWB41
31394H2Q3
31395HVMS
38374F2L7

FDIC INS
OCT-TOTAL

313378CR0O
313380GJ0
33133XDVs7
31300LVHS
3133TTX48
3136ACLE9
3136ACUZS
3136AKIKO
3137B1CT7
31392WB41
31394H2Q3
31395HVMS
38374F2L7

FDIC INS
NOV-TOTAL

DATE
0OCT-2017
OCT-2017
OCT-2017
OCT-2017
OCT-2017
QCT-2017
OCT-2017
OCT-2017
OCT-2017
QCT-2017
0CT-2017
OCT-2017
QCT-2017

NOV-2017
NOV-2017
NOV-2017
NOV-2017
NOV-2017
NOV-2017
NOV-2017
NOV-2017
NOV-2017
NOV-2017
NOV-2017
NOV-2017
NOV-2017

COOKE COUNTY TREASURER'S INVESTMENT REPORT
PLEDGE SECURITY LISTING FOR OCT-DEC 2017 (1ST QTR 2018)

DESCRIPTION
FED HOME LN BK
FEC HOME LN BK
FED HOME LN BK
FHLMC ARM POOHBA8716
FHLMC REMIC SER232620
FNM13025BD
FNM13015DC
FNRM CLOZ1CM
FHL41595LH
FHL2512PG
FHL2662DH
FHL2896BZ
GNMO4024ZM

FED HOME LN BK
FED HOME LN 8K
FED HOME LN BK
FRLMC ARM POOHEAS716
FHLMC REMIC SER2326Z0
FNM13025BD
FNM130150C

FNRM CLOAICM
FHL4195LH
FHL2512PG
FHL2662DH
FHL2896BZ
GNMO4024ZM

LANDMARK

ORIGINAL FACE
5,000,000.00
1,000,000.00

700,000.00
200,000.00
300,000.00

1,400,000.00

500,000.00

1,000,000.00

600,000.00

400,000.00

1,200,000.00

200,000.00

700,000.00

13200000.00

5,000,000.00
1,000,000.00
700,000.00
200,000.00
300,000.00
1,400,000.00
500,000.00
1,000,000.00
600,000.00
400,000.00
1,200,000.00
200,000.00
700,000.00
13,200,000.00

MATURITY BOOK VALUE

3/11/2022
9/9/2022
12/11/2020
1/1/2037
6/15/2031
3/25/2033
3/25/2033
6/25/2040
12/15/2031
10/15/2022
8/15/2023
11/152034
4/20/2034

3/11/2022
9/9/2022
12/11/2020
1/1/2037
6/15/2031
3/25/2033
3/25/2033
6/25/2040
12/15/2031
10/15/2022
8/15/2023
11/152034
4/20/2034

5051900.44
1000000.00
767541.09
75863.75
38162.75
705678.08
265951.77
572588.60
296556.57
70011.10
610126.97
233644.07
732912.92
10420938.11

5050968.24
1000000.00
765855.66
74859.27
37286.44
693598.43
262062.36
566190.76
251859.45
67620.66
593126.62
232054.51
719768.73
10355301.13

MARKET VALUE
5,024,800.10
995,800.02
771,580.98
74,875.21
38,364.47
713,007.43
265,666.84
583,139.73
298,858.84
70,192.08
608,289.89
230,720.65
738,482.24
10,414,178.48
250,000.00
10,664,178.48

5,021,649.95
990,280.00
766,415.99
74,191.10
37,349.81
696,790.98
260,342.74
572,032.98
292,506.47
67,482.83
588,324.67
228,293.12
724,345.76
10,320,006.40
250,000.00
10,570,006.40



CUsIP &
3130A5R35
3130A5R35
313378CRO
313380GJ0
33133XDVS7
31300LVH5
3133TTX48
3136ACLE9
3136ACU25
3136AKIKO
3137B1CT7
31392wB41
31394H2Q3
31385HVMI
38374F2L7

FDICINS
DEC-TOTAL

COOKE COUNTY TREASURER'S INVESTIMENT REPORT

PLEDGE SECURITY LISTING FOR OCT-DEC 2017 (1ST QTR 2018)

DATE
DEC-2017
DEC-2017
DEC-2017
DEC-2017
DEC-2017
DEC-2017
DEC-2017
DEC-2017
DEC-2017
DEC-2017
DEC-2017
DEC-2017
DEC-2017
DEC-2017
DEC-2017

DESCRIPTION
FED HOME LN BK
FED HOME LN BK
FED HOME LN BK
FED HOME LN BXK
FED HOME LN BK
FHLMC ARM POOHE48T 16
FHLMC REMIC SER232620)
FNM130258D
FNM13015DC
FNRM CLO41CM
FHL4195LH
FHL2512PG
FHL2662DH
FHL2896BZ
GNMO4024ZM

LANDMARK

ORIGINAL FACE
100000.60
400000.00

5,000,000.00
1,000,000.00
700,000.00
200,000.00
300,000.00
1,400,000.00
500,000.00
1,000,000.00
600,000.00
400,000.00
1,200,000.00
200,000.00
700,000.00
13,700,000.00

MATURITY BOOKVALUE

6/13/2025
6/13/2025
3/11/2022
9/9/2022
12/11/2020
1/1/2037
6/15/2031
3/25/2033
3/25/2033
6/25/2040
12/15/2031
10/15/2022
8/15/2023
11/152034
4/20/2034

103015.02
415660.43
5049986.17
1000000.00
764035.63
73686.11
36452.99
686396.51
258484.02
560825.78
285691.85
£65905.42
578752.69
226928.32
706085.15
10816406.09

MARKET VALUE
102509
410036.01
5,007,450.10
988,359.99
763,049.03
72,949.64
36,379.92
638,374.16
256,189.89
555,442.46
289,407.49
65,967.72
575,868.98
222,545.25
707,148.34
10,751,677.98
250,000.00

-

11,001,677.98|




