
Investment Type
Yield to 
Maturity Book Value

Minimum 
Allocation

Target 
Allocation

Maximum 
Allocation

Current 
Allocation

Linked Deposits 1.85% $663,625,892 0% 5% $1.2 Billion 4.0% Linked Deposits
General Time Deposits 4.60% $153,500,000 0% 5% 15% 0.9% Time Deposits
U.S. Treasuries 2.68% $1,644,298,265 0% 10% 95% 9.9% U.S. Treasuries
U.S. Government Agencies  (Non-callable) 1.72% $3,288,673,788 0% 15% 75% 19.9% U.S. Agencies 
U.S. Agency Mortgage Backed Securities 4.58% $614,603,748 0% 5% 20% 3.7% MBS
U.S Agency Callables 3.12% $7,575,208,212 0% 40% 55% 45.7% Callables
U.S. Agency Floating Rate Securities 0.00% $0 0% 0% 25% 0.0% Floaters
Commercial Paper 4.54% $877,272,273 0% 10% 30% 5.3% C/P
Repurchase Agreements 4.53% $1,746,972,000 5% 10% 75% 10.5% Repo
TOTAL 3.04% $16,564,154,179 100.0%

 

**The target allocation in the table above indicates general allocation objectives under steady market and economic conditions.  However, the target
allocation will fluctuate throughout the year based on cash flows and changes in the market.
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