Office of the State Treasurer
Georgia Extended Asset Pool Plus (GEAP+)
As of December 31, 2018

Georgia Extended Asset Pool Plus (GEAP+): GEAP+ is established as an additional investment option for an eligible public entity within the state of Georgia. GEAP+ offers target maturity funds on a periodic basis with an emphasis on principal preservation.

January 2019 Duration: 0.01
GEORGIA FUND 1 LGIP 01/02/19 165,908,535 165,908,535 165,908,535 NR AAAf NR
CREDIT INDUSTRIEL ET COMMERCIAL SA (NY) Certificate of Deposit 01/02/19 7,000,000 7,000,000 7,014,492 P-1 A-1 F1
LANDESBANK HESSEN THUERINGEN GIROZENTRALE(NY) Certificate of Deposit 01/02/19 5,000,000 5,000,000 5,054,440 P-1 A-1 Fi+
TORONTO-DOMINION BANK (NY) Certificate of Deposit 01/02/19 8,000,000 8,000,000 8,088,208 P-1 A-1+ Fi+
CANADIAN IMPERIAL BANK OF COMMERCE (NY) Certificate of Deposit 01/02/19 8,000,000 8,000,000 8,097,592 P-1 A-1 Fi+
DEXIA CREDIT (NY) Commercial Paper 01/02/19 8,000,000 7,999,469 7,999,022 P-1 A-1+ F2
$ 201,908,535 $ 201,908,004 $ 202,162,289
[ ! /! | [ [ [ |
April 2019 Duration: 0.24
GEORGIA FUND 1 LGIP 01/02/19 2,282,163 2,282,163 2,282,163 NR AAAf NR
COMMONWEALTH BANK OF AUSTRALIA (NY) Corporate 03/13/19 5,000,000 4,987,500 5,028,430 Aa3z AA- AA-
FIFTH THIRD BANK (OH) Corporate 03/15/19 7,234,000 7,217,000 7,274,736 A3 A- A-
JPMORGAN CHASE & CO Corporate 03/22/19 8,290,000 8,249,296 8,312,304 A2 A- AA-
COOPERATIEVE RABOBANK UA (NY) Certificate of Deposit 03/29/19 7,000,000 7,000,000 7,078,158 P-1 A-1 Fi+
TOYOTA MOTOR CREDIT CORP Commercial Paper 03/29/19 10,000,000 10,000,000 10,019,756 (P)P-1 A-1+ F1
U.S. TREASURY NOTE U.S. Treasury 03/31/19 140,000,000 139,321,875 140,296,875 Aaa AA+ AAA
SVENSKA HANDELSBANKEN AB (NY) Certificate of Deposit 04/01/19 7,000,000 7,000,000 7,014,992 P-1 A-1+ F1+
ING US FUNDING LLC Commercial Paper 04/01/19 1,000,000 993,675 993,308 P-1 A-1 NR
ING US FUNDING LLC Commercial Paper 04/01/19 7,000,000 7,000,000 7,014,637 P-1 A1 NR
DEXIA CREDIT (NY) Commercial Paper 04/01/19 7,000,000 6,955,900 6,952,402 P-1 A1+ F2
$ 201,806,163 $ 201,007,409 $ 202,267,762
. [ !/ /! | [ [ [ |
July 2019 Duration: 0.47
GEORGIA FUND 1 LGIP 01/02/19 9,456,003 9,456,003 9,456,003 NR AAAf NR
TRAVELERS COMPANIES INC Corporate 06/03/19 4,000,000 4,085,480 4,068,679 A2 A A
CATERPILLAR FINANCIAL SERVICES CORPORATION Corporate 06/10/19 4,627,000 4,603,865 4,622,402 A3 A A
PNC FUNDING CORP Corporate 06/10/19 5,817,000 6,018,617 5,932,411 A3 A- A+
AUSTRALIA AND NEW ZEALAND BANKING GROUP LTD (NY) Corporate 06/13/19 5,000,000 4,977,900 4,988,635 Aaz AA- NR
CANADIAN IMPERIAL BANK OF COMMERCE (NY) Certificate of Deposit 06/28/19 10,000,000 10,000,000 10,001,657 P-1 A-1 F1+
‘WELLS FARGO BANK NA Certificate of Deposit 06/28/19 10,000,000 10,000,000 10,016,711 P-1 A-1 Fi+
U.S. TREASURY NOTE U.S. Treasury 07/01/19 140,000,000 138,490,625 139,129,834 Aaa AA+ AAA
ROYAL BANK OF CANADA (NY) Certificate of Deposit 07/01/19 7,000,000 7,000,000 7,009,766 P-1 A-1+ Fi+
TORONTO-DOMINION BANK (NY) Certificate of Deposit 07/01/19 7,000,000 7,000,000 7,009,359 P-1 A-1+ F1+

$ 202,900,003 $ 201,632,490 $ 202,235,458



October 2019 Duration: 0.73

GEORGIA FUND 1 LGIP 01/02/19
ALTRIA GROUP INC Corporate 08/06/19
CITIBANK NA Corporate 09/18/19
GILEAD SCIENCES INC Corporate 09/20/19
CISCO SYSTEMS INC Corporate 09/20/19
JPMORGAN CHASE BANK NA Corporate 09/23/19
TORONTO-DOMINION BANK (NY) Certificate of Deposit 09/26/19
CANADIAN IMPERIAL BANK OF COMMERCE (NY) Certificate of Deposit 09/30/19
U.S. TREASURY NOTE U.S. Treasury 09/30/19

January 2020 Duration: 0.98

GEORGIA FUND 1 LGIP 01/02/19
INTERNATIONAL BUSINESS MACHINES CORP Corporate 11/01/19
HSBC USA INC Corporate 11/13/19
KEYBANK NA Corporate 12/15/19
U.S. TREASURY NOTE U.S. Treasury 12/31/19

April 2020 Duration: 1.21

GEORGIA FUND 1 LGIP 01/02/19
NATIONAL AUSTRALIA BANK LTD (NY) Corporate 01/10/20
GILEAD SCIENCES INC Corporate 02/01/20
APPLE INC Corporate 02/07/20
CHEVRON CORP Corporate 03/03/20
EXXON MOBIL CORP Corporate 03/06/20
KEYBANK NA Corporate 03/16/20
PHILIP MORRIS INTERNATIONAL INC Corporate 03/26/20
U.S. TREASURY NOTE U.S. Treasury 03/31/20

July 2020 Duration: 1.47

GEORGIA FUND 1 LGIP 01/02/19
GENERAL DYNAMICS CORPORATION Corporate 05/11/20
PNC BANK NA Corporate 06/01/20
GOLDMAN SACHS BANK USA Corporate 06/05/20
CITIBANK NA Corporate 06/12/20
JOHN DEERE CAPITAL CORP Corporate 06/22/20
U.S. TREASURY NOTE U.S. Treasury 06/30/20

October 2020 Duration: 1.71

GEORGIA FUND 1 LGIP 01/02/19
USAA CAPITAL CORP Corporate 07/01/20
PNC BANK NA Corporate 07/21/20
US BANK NA Corporate 07/24/20
INTEL CORPORATION Corporate 07/29/20
BANK OF NEW YORK MELLON CORP Corporate 08/17/20
STATE STREET CORP Corporate 08/18/20
HOME DEPOT INC Corporate 09/15/20
MASSMUTUAL GLOBAL FUNDING IT Corporate 09/22/20
UNITED STATES TREASURY U.S. Treasury 09/30/20
MICROSOFT CORPORATION Corporate 10/01/20

AP [ | |
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