Office of the State Treasurer
Georgia Department of Administrative Services (Risk Management) Holdings

As of December 31, 2014

Georgia Department of Administrative Services (Risk Management): A dedicated portfolio investing the portion of state self-insurance funds not invested in GF1 including worker’s compensation, liability and property coverage. The dedicated portfolio is managed for the
Office of the State Treasurer by Income Research + Management (IR+M). The portfolio is designed to enhance total rate of return of the State’s risk management funds. Portfolio target duration is 2.50. Eligible investments include residential mortgage-backed securities, commercial
mortgage-backed securities, asset-backed securities and corporates. Performance objective is to meet or exceed the Bank of America Merrill Lynch 1- to 5-year U.S. Corporate & Government A rated and above index.

Duration: 2.54

DESCRIPTION ASSET CATEGORY MATURITY PAR VALUE ORIGINAL COST MARKET VALUE MOODY'S m

BACM 2006-6 A2

GSMS 2005-GG4 A4A

FNA 2010-M4 A1

WEFRBS 2011-C2 A1
DIAMOND OFFSHORE DRILL
GCCFC 2005-GG5 A5

CD 2005-CD1 A4

WBCMT 2005-C21 A4

TCI COMMUNICATONS INC
BACM 2005-5 A4

GECMC 2005-C4 A4
WBCMT 2005-C22 A4
FHLMC 3865 DA

EATON CORP.

FHR 2590 NV

MBOT 2012-AA A

DUKE ENERGY FLORIDA INC.
PRINCIPAL LIFE

SBAP 2009-10A 1
DAILMLER FINANCE NA
FORDF 2013-1 A1

FHMS K703 A1

BSCMS 2006 -PW12 A4
GEORGIA POWER COMPANY
CD 2006-CD3 A5

FNR 2010-61 HJ

JP MORGAN CHASE

SBAP 2008-10D 1

SBAP 2009-10D 1

FHR 3977 AD

BANK OF AMERICA CORP
AT&T INC.

FNA 2014-Mg ASQ2

SBAP 2007-10E 1

JPMCC 2006-CB17 A4
FORDF 2013-5 A1

BSCMS 2006-PW14 A4

FHR 3852 CP

ALLYL 2014-SN2 A3

BACM 2007-1 A4

TOYOTA MOTOR CREDIT CORP
AMOT 2014-1 A2

CSMC 2007-C2 A2

JDOT 2013-B A4

US BANK NA CINCINNATI
BERKSHIRE HATHAWAY INC
ACE INA HOLDINGS
WACHOVIA CORP
CITIGROUP INC.

U.S. TREASURY NOTE

SBAP 2003-201 1
AMERICAN EX

IBM CORP

SIMON PROPERTY GROUP
HAROT 2014-2 A4

FN AL0o858

AMOT 2014-5 A2

FNA 2013-Mg ASQ2

FNMA DUS ADO149

CHAIT 2014-A7 A

COMCAST CORP
CITIGROUP INC.
PRUDENTIAL FINANCIAL INC
U.S. TREASURY NOTE
WAL-MART STORES INC.
COCA-COLA CO
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U.S. Treasury

Corporate

Corporate

01/10/15
03/10/15
03/25/15
04/15/15
07/01/15
07/10/15
07/15/15
07/15/15
08/01/15
08/10/15
09/10/15
09/15/15
10/15/15
11/02/15
11/15/15
11/15/15
12/01/15
12/11/15
01/01/16
01/11/16
01/15/16
01/25/16
03/11/16
04/15/16
05/15/16
05/25/16
06/13/16
07/01/16
07/01/16
07/15/16
08/01/16
08/15/16
08/25/16
09/01/16
09/12/16
09/15/16
10/11/16
10/15/16
10/20/16
12/15/16
01/12/17
01/15/17
01/15/17
01/15/17
01/30/17
01/31/17
02/15/17
06/15/17
08/14/17
08/31/17
09/01/17
09/13/17
09/14/17
09/15/17
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655,000.00
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1,899.71
1,761,778.86
608,290.62
909,936.40
322,623.36
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MORGAN STANLEY Corporate 04/01/18 800,000.00 937,352.00 0924,478.00 Baa2 A-

SBAP 2004-20E 1 Small Business Administration Pass-Through 05/01/18 195,685.66 217,639.15 213,176.70 Aaa AA+
SBAP 2007-20E 1 Small Business Administration Pass-Through 05/01/18 362,433.89 416,629.08 401,835.89 Aaa AA+
EMC CORP Corporate 06/01/18 534,000.00 533,605.62 533,019.31 A1 A
SBAP 2004-20F 1 Small Business Administration Pass-Through 06/01/18 148,785.59 158,456.65 164,630.62 Aaa AA+
CHEVRON CORP Corporate 06/24/18 330,000.00 330,000.00 331,778.39 Aai1 AA
U.S. TREASURY NOTE U.S. Treasury 07/31/18 6,088,000.00 6,087,771.37 6,129,216.22 Aaa AA+
NAROT 2014-B A4 Asset-Backed Security 08/15/18 450,000.00 449,932.23 449,314.35 Aaa NR
FN AL5810 Federal National Mortgage Association Adjustable Rate Mortgage-Backed Security 09/25/18 344,171.50 367,187.98 367,400.79 Aaa AA+
CATERPILLAR INC. Corporate 12/15/18 550,000.00 740,525.50 672,513.11 A2 A
CATERPILLAR FINANCIAL Corporate 02/15/19 307,000.00 395,518.78 375,556.20 A2 A
GOLDMAN SACHS GROUP INC Corporate 02/15/19 816,000.00 990,012.00 993,720.18 Baai A-
UNION PACIFIC CORP Corporate 02/15/19 480,000.00 479,371.20 490,191.36 A3 A
FHR 4016 CA Federal Home Loan Mortgage Association Mortgage-Backed Security 03/15/19 552,651.01 545,311.11 548,823.72 Aaa AA+
SBAP 2009-20E 1 Small Business Administration Pass-Through 05/01/19 324,250.81 353,788.04 355,120.25 Aaa AA+
AFLAC INC Corporate 05/15/19 305,000.00 395,847.30 384,477.55 A3 A
U.S. TREASURY NOTE U.S. Treasury 05/15/19 1,924,000.00 2,054,477.69 2,058,821.06 Aaa AA+
U.S.TREASURY NOTE U.S. Treasury 05/31/19 5,010,000.00 4,990,289.83 5,004,081.59 Aaa AA+
AGRIBANK FCB Corporate 07/15/19 679,000.00 883,528.38 895,449.17 NR A-
GENERAL ELEC CAP CORP Corporate 08/07/19 800,000.00 945,032.00 949,738.40 A1 AA+
SBAP 2010-201 1 Small Business Administration Pass-Through 09/01/19 415,812.72 426,005.77 434,202.40 Aaa AA+
U.S.TREASURY NOTE U.S. Treasury 09/30/19 1,797,000.00 1,800,094.61 1,815,563.28 Aaa AA+
BOSTON PROPERTIES Corporate 10/15/19 856,000.00 996,538.08 991,100.58 Baa2 A-
FH 847835 5 Federal Home Loan Mortgage Association Adjustable Rate Mortgage-Backed Security 12/15/19 80,142.46 81,353.99 85,570.91 Aaa AA+
FN 737542 Federal National Mortgage Association Adjustable Rate Mortgage-Backed Security 02/25/20 143,712.47 139,490.92 154,526.28 Aaa AA+
DELTA AIRLINES PT 2012-1 A Corporate 05/07/20 526,684.25 574,744.19 564,671.34 A3 A
FN ADo0065 Federal National Mortgage Association Adjustable Rate Mortgage-Backed Security 05/25/20 323,191.49 338,341.10 340,850.56 Aaa AA+
- |~ | 67.843,028.31 | 71,520,142.55 | 70722,779.65 | |
Notes: 3/9/2015

1. For securitized bonds with amortizing cash flows, the date on which the last principal cash flow is projected to be received is used as the maturity date. UNAUDITED



