SUBMITTAL TO THE BOARD OF SUPERVISORS
COUNTY OF RIVERSIDE, STATE OF CALIFORNIA

| ITEM: 2.6

| (ID # 20227)
MEETING DATE:

Tuesday, October 25, 2022

|

FROM : TREASURER-TAX COLLECTOR:

SUBJECT: TREASURER-TAX COLLECTOR: Receive and File the Treasurer's Monthly
Disclosure Report on Investments dated September, 2022, All Districts. [$0]

} RECOMMENDED MOTION: That the Board of Supervisors:
1. Receives and files the ‘Monthly Disclosure Report on Investments dated September,

2022'.

ACTION:Consent

- / / /,// /1/17
- ~c / / N

Métthew Jennings, Treasufer-1ax Coligetor  10/13/2022

MINUTES OF THE BOARD OF SUPERVISORS

|
| On motion of Supervisor Spiegel, seconded by Supervisor Perez and duly carried by
} unanimous vote, IT WAS ORDERED that the above matter is received and filed as recommended.

Ayes: Jeffries, Spiegel, Washington, Hewitt, and Perez
| Nays: None Kecia R. Harper
} Absent: None C?s of the Board 4
| Date: October 25, 2022 BY Ju A F prec
XC: Tax Collector géputty &, A
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SUBMITTAL TO THE BOARD OF SUPERVISORS COUNTY OF RIVERSIDE,
STATE OF CALIFORNIA

FINANCIAL DATA | currentFiscal Year: Next Fiscal Year: Total Cost: Ongoing Cost
COST $ O $ 0 $0 $0 ;
NET COUNTY COST $§ 0 $ 0 $0 $0 1

SOURCE OF FUNDS: NA Budget Adjustment:  No

For Fiscal Year: 2022-2023

C.E.O. RECOMMENDATION: Approve.

Summary
The County Treasurer -Tax Collector is submitting the above noted report to the County

Board of Supervisors in keeping with Section 53607 of the California Government Code,
which requires a quarterly report on the status of investments. The practice has been to
provide the Board with a monthly report. The report gives various statistics on the portfolio
as to overall composition, liquidity, credit quality on the various securities and provides
several trends on earning performance, average weighted maturity, and the portfolio’s
‘paper loss or gain’.

\
\
BACKGROUND:
|
\
\
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INFLATION FIGHT CONTINUES

September saw inflation readings continue to
come in on the high side. The Consumer Price Index
released mid-month was up 8.3%, far from the
Fed’s desired rate of 2.00%.
persistently high

In response to the
the Fed
increased the Federal Funds Rate to a range of
3.00% - 3.25% on September 21st, a 75-basis point
the third consecutive

inflation  reading,

jump, increase of that

magnitude.
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Things were more positive than expected for
employment. Non-farm payrolls added 315,000
which beat expectations of 298,000.
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Federal Reserve Chair Jerome Powell’s public
comments, reaffirming the Fed’s dedication to
stamp out inflation, encouraged investors who
now estimate the Fed will continue raising rates
to nearly 5.00% to slow the economy by cooling
the overheated demand for goods.

The housing sector has already begun slowing
due to higher rates. Higher mortgage rates are
limiting the purchasing power of homebuyers,
with the National Association of Home Builders
Index now down to 46, the ninth straight monthly
decline. The index peaked at 90 in late November
of 2020. A reading below 50 indicates that more
builders report conditions as ‘poor’ than those
who see conditions as ‘good’. Even Riverside
County, one of the hottest real estate markets in
the country over the past 3 years, is seeing a
slowdown. In our County, the most recent annual
price gain has dropped to 7.4% versus increases
as high as 24% during the peak of the boom.
Prices may even begin to show a decline as the
next few months pass, considering current data

shows activity from late summer.

In the bond market, September saw 2-year
Treasury yields start the month at 3.50% and end
the month at 4.28%. 5-year Treasury yields began
the month at 3.40% and ended at 4.09%. Stocks
declined in September, with the Dow Jones
Industrial Average beginning the month at 31,500
and ending at 28,725.

Matt Jennings

Treasurer-Tax Collector

COUNTY OF RIVERSIDE TREASURER-TAX COLLECTOR POOLED INVESTMENT FUND




Month End Values $ are

Treasurer Tax-
Collector
Statement

Expressed in 000,000 Mar-22 Sep-21
Principal Value $ 11,38837 §  11,359.75 § 9,562.12
MorketValue* 1106950 11249 956064
BookValue' 1040243 13975 95612
Unrealized Gain/Loss* (134.81) (1.48)
PaperGainorloss% -1.187% -0.015%
Yield 0.56 0.28
WAM (Yrs) 117 119

COUNTY OF RIVERSIDE TREASURER-TAX COLLECTOR POOLED INVESTMENT FUND

The Treasurer's Pooled
Investment Fund is comprised of
contributions  from the county,
schools, special districts, and
other discretionary depositors
throughout the County of
Riverside. The primary objective of
the Treasurer shall be to
safeguard the principal of the
funds under the Treasurer's
control, meet the liquidity needs
of the depositor, and to maximize
a return on the funds within the

given parameters.

The Treasurer-Tax Collector and
the Capital Markets team are
committed to maintaining the
credit

highest ratings. The

Treasurer's  Pooled Investment
Fund is currently rated Aaa-bf by
Moody's Investor Service and
AAAf/S1 by Fitch Ratings, two of
the nation's most trusted bond

credit rafing services.

Since its inception, the Treasurer’s
Pooled Investment Fund has been
in  full compliance with the
Treasurer's Statement of
Investment Policy, which is more
restrictive  than California.

Government Code 53646.




TPIF STATS

Composite Credit Ratings { Dixation-Allocation
Rating Market Value Moody's Rating  Fitch Rating 4,000,000,000
AAA 5,834.041,920.13 Aaa AAA 3,387,217,554.00
AA+ 300,748,507.72 Aaa AAA 3,000,000,000
AA 86,173,381.80 Aa2 AA g ) 000,000,000 B.0.031,768.36
O ’ B v p—
NA 469,567,955.33 NA NA £
Al 437897381955 P-1 AAA ¢ Bs5,340,933.26 ot
o D10, 713,812.00 F 1,000,000,000 T I i
N “ (S e} O () (8} O O
AAA 11069,505,584.53 Ana AAA S S P ST AP o S s
O () O (S ) O O
\;0000 W) '\\Q,L(_),bgvg
Holdings by Security Type ] Holdings by Security Type
Security Type  Days to Final
Category Maturity Par Value Market Price  Yield Principal
Agency CMO 45 66,364,591.12 987049 3416 66,035,853.95 Mutual Fund (0.83%)
Mutual Fund 93213,169.12 1.0086 94.017,200.84 Non-US Gov (1.13%)" iaa
Non-US Gov 695 128 895,000.00 93.4560 0.737 12873001314 Munl (1.68%) /‘\ “
Muni 6% 190,335,000.00 95.5731 1520 191,185,815.00 Repo (2.02%) 7 Agency (34.88%)
Repo 3 230,000,000.00 100.0000 2950 230,000,000.00 Agency MBS (2.23%)”
Agency MBS 779 255748944.34 96.9677 3462 253589.463.16 MM Fund (4.84%)
MM Fund 0 5509550169 10000 2914 550990,000.%9 CP (10.08%)
P 56 1,157.066000.00 05135 2493 114767309374 €D (14.80%)
(0] 110 1,695,000,000.00 100.0001 2151 1,695,002456.82
US Gov 426 3,070,000,000.00 97,0449 1195 305901800814
Agency 817 3,999,744,250.00 93.8835 1491 3972131101.06
US Gov (26.86%)
Total 464 11,437321,971.56 91.2002 1.758 11,388,373,006.85

Required Actual
Monthly Monthly Matured Investments Available to
Receipts Disbursements Difference Investments Balance Maturing Invest > 1 Year
10/2022 76.10
10/2022 1,500.00 1,700.00 -200.00 123.90 0.00 1,891.72
11/2022 1,600.00 1,700.00 -100.00 100.00 0.00 930.00
12/2022 3,500.00 1,800.00 1700.00 1,700.00 113.25
01/2023 1,600.00 2,400.00 -800.00 900.00 1,370.80
02/2023 1,500.00 1,800.00 -300.00 600.00 510.56
03/2023 2,350.00 1,800.00 §50.00 1,150.00 411.75
04/2023 2,750.00 2,070.00 680.00 1,830.00 73.43
05/2023 1,600.00 2,500.00 -900.00 930.00 767.19
06/2023 2,300.00 2,400.00 -100.00 830.00 365.00
07/2023 1,400.00 2,100.00 -700.00 130.00 94.64
08/2023 1,800.00 1,600.00 200.00 330.00 147.69
09/2023 2,100.00 1,750.00 350.00 150.50

COUNTY OF RIVERSIDE TREASURER-TAX COLLECTOR POOLED INVESTMENT FUND

24,000.00

680.00




FIXED INCOME MARKETS

FED FUNDS RATE Fed Fund Rate: 3.00% to 3.25%

'Next FOMC Scheduled Meeting: 11/02/2022
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The Treasurer’s Institutional Money Market Index (TIMMI) is a composite index of four AAA rated prime institutional money market funds.

Their average yield is compared to the yield of the Treasurer’s Pooled Investment Fund in the above graph.

US Treasury Market
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US Treasury Yield Curve 3Mo 6 Mo 1Yr 2Yr 3\r 5Yr 10Yr 30Yr

09/30/2022 - 09/01/2022

09/30/2022 3.33 392 405 42 425 406 383 379

09/01/2022 297 3.34 3.51 351 3.54 3.39 3.26 337

COUNTY OF RIVERSIDE TREASURER-TAX COLLECTOR POOLED INVESTMENT FUND




Compliance Status: Full Compliance

The Treasurer's Pooled Investment Fund was in full compliance with the County of Riverside's
Treasurer’s Statement of Investment Policy. The County’s Statement of Investment Policy is
more restrictive than California Government Code 53646. The County's Investment Policy is

reviewed annually by the County of Riverside’s Oversight Committee and approved by the

GOVERNMENT CODE COUNTY INVESTMENT POLICY

Maxi-

Board of Supervisors.

Authorized  S&P/ Maximum Ma-  Authorized % ;
Investment Category mum % Lirnit - Moody's oty Limit S&P/ Moody's Actual %
Maturity
wll:‘:f;IPAL REPNDS 5 YEARS  NO LIMIT NA 4 YEARS 15% AA-/AQ3/AA- 1.68%
U.S. TREASURIES 5YEARS  NO LIMIT NA 5 YEARS 100% NA 26.86%
LOCAL AGENCY - INVESTMENT
OBLIGATIONS (LAO) 5YEARS  NO LIMIT NA 3 YEARS 2.50% GRADE 0.00%
FEDERAL AGENCIES 5YEARS  NO LIMIT AAA 5 YEARS 100% NA 37.11%
(CC?,’)“MERC'AL e 270DAYS  40%  A1/PI 270 DAYS 40% A/P1/FI 10.08%
CERTIFICATE & TIME DE- 259
POSITS (NCD & 5 YEARS 30% NA 1 YEAR 2 A1/P1/F1 14.88%
Combined
TCD)
INT'L BANK FOR RECON-
STRUCTION AND DEVEL-
OPMENT AND INTL Fl- NA NA NA 4 YEARS 20% AA/AQ/AA 1.13%
NANCE CORPORATION
40% max, 25%
REPURCHASE ; ’
AGREEMENTS (REPO) 1 YEARS  NO LIMIT NA 45 DAYS in term repo A1/P1/F1 2.02%
over 7 days
REVERSE REPOS 92 DAYS 20% NA 60 DAYS 10% NA 0.00%
MEDIUM TERM NOTES 5 VEARS 30% A 3 YEARS 20% AA/AG2/AA 0.00%
(MTNO)
::lﬁ};RUST AIREnT TaRN NA NA NA DAILY LIQUIDITY 1.00% NA 0.82%
AAA by 2 Of 3
MONEY MARKET 60 DAYS AAA/
MUTUAL FUNDS (MMF) 20% Pyl DAILY LIQUIDITY 20% RATINGS 4.84%
AGC.

LOCAL AGENCY Max
INVESTMENT FUND (LAIF) NA MR INA DALY LIQUIBITY: e prilion A Op0%
CASH/DEPOSIT  AC- NA NA NA NA NA NA 0.00%

COUNT

COUNTY OF RIVERSIDE TREASURER-TAX COLLECTOR POOLED INVESTMENT FUND 6




Agency

AGCY BOND
Cusip Description Yickl  Market Price Final Muturity Par Value Market Value Book Value Net Unrealized Gain/Loss

31ATHV2 FEDERAL HOMI LOAN BANKS 4312 100 0688 112026 1.000.000 00 1OUO.O6RS (0 WTTR 6] 2903 39
31331 KQAT FEDERAL FARM CREDIT BANKS FUNDING CORP 1693 EARIIE M 102024 2.064.000 00 1977534 91 207903013 (101.49522)
3135GA2PS FEDERAL NATIONAL MORTGAGE ASSOCIATION 0356 w0132 05 032024 3,500,000 (0 3290462 0 3499680 26 (209218 26)
3136GAP3] FEDIERAL NATIONAL MOR IGAGE ASSOCIATION 0450 930291 0% 192024 3.701.000 00 44300699 3701000 00 (257.0301)
A 3GWACT FEDERAL HOME LOAN MORTGAGE CORI 3488 872750 1027 2026 5,000,000 00 4.363.750 00 AV RTR 8V (131128 89)
3L0ATELS FEDERAL THHOME LOAN BANKS 3941 R 2704 0911 2026 5.000.000 00 4913.520 00 4965477 37 (51.957.37)
333ENLMS FEDERAL TARM CREDIT BANKS FUNDING CORP 3294 V60314 O824 2026 5.000.000 00 H4RO1.570 00 496937478 (167.804 78%)
3133ENKSS FEDERAL FARM CREDIT BANKS FUNDING CORIY 1202 Y3 1343 01062025 5.000.000 00 465671500 4991461 96 (334.746.90)
R30AL2GK FEDERAL HOMI LOAN BANKS 0615 K8 4534 2026 5.000.000 (0 442267000 4907460 16 (574790 16)
31331 NS FEDERAL FARM CREDIT BANKS FUNDING CORP 3137 960314 2026 S.000.000 00 4.801.570 00 499785673 (196.286.73)
313NPYO FEDERAL FARM CREDIT BANKS FUNDING CORP 1764 O 1482 5.000.000 00 4707410 00 498397 81 (290,957 81)
333N FEDERAL FARM CREDIT BANKS FUNDING CORP 1542 96,3315 5.000.000 00 4R16.575 00 5,000,000 00 (183.42500)
31THGVWMO FEDERAL HOME LOAN MORTGAGE CORP 0730 W IST2 S.000.000 00 4347860 00 5.000.000 00 (452.140.00)
31A6GAXKA FEDERAL NATIONAL MORTGAGE ASSOCIATION 0630 90 4686 5.000.000 00 4523430 00 5.000.000 00 (476,570 00)
ALMGVSRS FEDERAL HOME LOAN MORTGAGH CORP 0570 935759 5.000.000.00 A6TRTIS 00 5.000.000.00 (321.205.00)
3136GH219 FEDERAL NATIONAL MORTGAGE ASSOCIATION 0625 89182 08 27.2025 5.000.000.00 4495910 00 5.000.000 00 (SO4.090 00)
3 36GAONS FEDERAL NATIONAL MORTGAGE ASSOCIATION 0600 K9 3133 1029:2025 5.000.000 00 4465605 00 5.000.000 00 (534.33500)
3135GO61S FEDERAL NATIONAL MORTGAGE ASSOCIATION 0310 95 7768 11162023 5.000.000 00 478K 840 (0 5.000.000 00 Q1L16000)
313GXBMS FEDERAL HOMI TOAN MORTGAGE CORP 0600 82777 11112:2025 5.000.000 (0 4463885 00 5.000.000 00 (S36.115.00)
3 MGXBMS FEDERAL HOMI LOAN MORTGAGE CORP 0.600 892777 1122025 5.000.000 00 4463 K85 (00 500000000 (536.115.00)
3135GA2/3 FEDERAL NATIONAL MORTGAGE ASSOCIATION 0560 891220 11 17:2025 5000000 00 4456100 00 5,000,000 00 (343,900 00)
3135GA2/Z3 FEDERAL NATIONAL MORTGAGE ASSOCIATION 0560 &0.1220 11172025 5000000 00 4456100 00 $.000.000.00 (543.900.00)
31EMLPS FEDERAL FARM CREDIT BANKS FUNDING CORI® 0320 915178 12232024 5.000.000 00 4,575,890 (0 5,000,000 00 (424,110 00)
330ALE2S FEDERAL HOMI 1LOAN BANK. 0400 91,9452 11262024 S.000.000 00 4.597.260.00 5.000.000.00 (402.740 00y
3130ALFNY FEDERAL HOMI LOAN BANK 0550 897337 08 25 2025 S.000.000 00 4ARGO85 00 S5.000.000.00 (513.315.00)
3EMSCT FEDERAL FARM CREDIT BANKS FUNDING CORP” 0480 11891 03 032025 S.000.000 00 4559455 00 5.000.000 00 (4H0.545.00)
333M/ZSA FEDERAL FARM CREDIT BANKS FUNDING CORI 0.900 88 7459 05 18 2026 S.000.000 00 5.000.000 00 (562.705 00)
3130AMINZ FEDERAL HOME TLOAN BANK 1030 K9 1106 05262026 S.000.000 00 5.000,000.00 (544,470 00)
A1306GH68T FEDERAL NATIONAL MORTGAGE ASSOCIATION 0560 89 2081 10282025 5.000.000 (0 4460405 00 5,000,000 00 (539,593 00)
MMGWITGH FEDERAL HOME LOAN MORTGAGE CORP 0600 89 5525 0 30 2025 S.000.000 00 447762500 S.000.000 00 522.375.00)
AMGWIMI FEDERAL HOME LOAN MORTGAGE CORP 0500 902128 0616 20235 500000000 4510640 00 5000000 00 (489360 00)
3136GAXZ ) FEDERAL NATIONAL MORTGAGE ASSOCIATION 0740 W) CIRK 06 30 2025 5,000,000 00 453494000 5.000.000 00 (465,060 00)
RIAMM/2 FEDERAL HOMI LOAN BANKS 1000 89127 0610 2026 5.000.000 00 44503500 5.000.000.00 (554365 00)
313G VIAL FEDERATL HOMIE TLOAN MORTGAGT CORIY 0500 93 5680 0701 2024 S.000.000 00 A6TR A0 00 5,000,000 00 (321.600 00)
3130AQRIIS FEDERAL HOMIE LOAN BANKS 2,000 02252027 5000000 (0 4549610 00 5.000.000.00 (450.390.00)
3130AQRIR FEDERAL THOME LOAN BANKS 2000 02252027 5000000 00 4549610 00 S.000.000 00 4 0 00)
F30ARAVO FEDERAL TIOME LOAN BANKS 2150 4 SOKR 03 142025 S.000.000 00 4740440 00 S.000.000 00 (259.560.00)
3130AROUIO FEDERAL HOME LOAN BANKS 2500 92 5984 2027 S.000.000 () 4629920 (0 5.000.000 00 (370,080 00)
3I30ARTDT FEDERAL HOME TLOAN BANKS 2050 04.5347 2025 SO00.000 10 4726735 00 5.000.000 00 (273265 00)
JI30ATHVE FEDERAL HOME LOAN BANKS 4150 97 6787 027 5000000 () 48R3 VIS 00 5.000.000 00 (L6065 00)
II30ATHVE FEDERAL HOME LLOAN BANKS 4150 97 6787 M 292027 S000.000 (0 ARKI VIS 00 5.000.000 00 (116,065 00)
3133ELHR0 FEDERAL FARM CREDIT BANKS FUNDING CORP® 0 680 90 7182 06102025 5.025.000 00 4.558.5%9 55 5.025.000 00 (66,410 45)
3I30ASDK2 FEDERAL HOMI LOAN BANKS 3250 95 U834 0629 2026 $.250 00000 5039128 50 5.250.000 00 (210.871 50y
A0ALOKS FEDERAL HOMIE LOAN BANKS 0580 RE 330) 02 25 2026 6000000 00 5.300.166.00 0.000.000.00 (699.834.00)
333EKPTS FEDERAL FARM CREDIT BANKS FUNDING CORIY 1671 4 KROS 172024 G125 000 00 SRI4277.04 6119746 95 (305.469.91)
FI30ARHGY FEDERAL HOME LOAN BANKS 2180 97 (03K 2024 7000000 00 6.790.266 (00 6994170 64 (203904 64)
3130A T2 FEDERAL HOME TLOAN BANK 4700 99 4067 2027 7000000 (0 6958 469 00 7000000 00 (41531 00)
330ATHVE FEDERAL HOME LOAN BANKS 4150 97 6787 227 7225000 00 7057286 08 7.225.000.00 (167.71393)
333EMKIH FEDERAL FARM CRIDIT BANKS FUNDING CORP 0160 93316 52022 R245.000 00 B1RO.890 42 R.245,000 00 (55,100 58)
3136GAQT FEDERAL NATIONAL MORTGAGE ASSOCIATION 0630 K9 URS6 2025 8650 000 00 7783754 40 R 650,000 00 (866245 (60)
AALGYT FEDERAL HOMIE LOAN BANKS 1016 EOREH 232026 8921250 00 7979 KKK 62 891633065 (V36.44203)
USRI30AL2X12 FEDERAL HOMI: LOAN BANKS 3001 RO.699) 72027 10.000.000 00 8669 99 (00 9.128.827 27 (45K 83727)
3133ELSSY FEDERAL FARM CREDET BANKS FUNDING CORP? 2903 92 V308 3 2024 10000 000 00 9,295,080 00 84324 (257.76. )
3133E1400 FEDERAL FARM CREDIT BANKS FUNDING CORP 2882 V30048 2024 10000000 00 Y306.480.00 D563 8RK U4 (257408 94)
3130AKYI3 FEDIRAL HOMIE LOAN BANKS 1 746 RO66T2 2T 1000000000 8.606.720 00 Q61900203 (952.282.03)
I30ALGT FEDERAL HOMI LOAN HANKS 1000 89 4IK] 2026 9.750.000 00 872118075 9,750,000 00 (1.028.810.25)
I30ALGIT FEDERAL HOME LOAN BANKS 1000 FUREN] 2026 9,750,000 00 RI21U89 7S 9,750,000 00 (1.028.810.25)
30ALGIT FEDERAL HOME LOAN BANK: 1 000 RO K] 2026 9750000 00 KT721.189.75 9.750.000 00 (1LO2RR10.25)
3130ANMIIO FEDERAL HOME LOAN BAN 1668 8R 767X 2026 10,000,000 00 KRT6.TRO (0 9.TRE1RE 29 (V11408 29)
IRIENL FEDERAL FARM CREDIT BANKS FUNDING CORP 3X30 90 5314 52027 10.000.000 (0 9653140 00 9.796.620 48 (143,480 4%)
I0ALHIO FEDERAL HOME LOAN BANKS 3040 894520 52026 10.500.000 00 9392 460 00 9.799.1 (406.7. )
3I33FNKGY FEDERAL FARM CREDIT BANKS FUNDING CORP 1908 892895 DT 10000000 00 RU28.950.00 9.821.793 .66 (82843 0660)
30AQIHSS FEDERAL HOME LOAN BANKS 1984 90 0368 28 2027 10,000,000 (0 9003 680 00 V883399 67 (879.719.67)
31331NBKS FEDERAL FARM CREDIT BANKS FUNDING CORI 1340 EERTRE] 1020 2026 10000000 (0 BRST 440 00 9.921.758.49 (1070318 49)
3133EMIQG FEDERAL FARM CREDIT BANKS FUNDING CORIY 0253 95 4853 1208 2023 YH3L000 00 DAR2645 14 Y.931.501 81 (HIBR56.6T)
31 33ENBKS FEDERAL FARM CREDIT BANKS FUNDING CORP 1249 BRS144 10202026 10.000.000.00 KRS1A40.00 9.957.071 82 (1.105.631.82)
3133ENLYY FEDERAL FARM CREDIT BANKS FUNDING CORP 3467 96 5314 152027 1000000000 V653140 00 9958467 14 (305,327 14)
J3TEAEX3 FEDERAL THOME LOAN MORTGAGE CORP 0497 K084 09232005 10.000.000 00 BOUR 240 (00 9.964.095 91 (1055855 91)
3133ENLZL FEDERAL FARM CREDIT BANKS FUNDING CORP 1860 % 3587 01 26 2027 10.000.000 00 9035 870 00 996709 62 (931.22462)
313ENYX2 FEDERAL FARM CREDIT BANKS FUNDING CORP 31439 98 2247 06172024 10,000,000 (0 982247000 996K 963 75 (146,493 75)
3130AQI 65 FEDERAL HOMI LOAN BANKS 1306 8K ROV 21 2026 10.000.000 00 8.K80.940 00 YITTITR A0

3133NVDY FEDERAL FARM CREDIT BANKS FUNDING CORP 2913 945423 04262027 10,000 000 00 9454230 00 9.983.922 89

3133ENH33 FEDERAL FARM CREDIT BANKS FUNDING CORIY 3075 EAREER 07 192027 10,000,000 (0 9.514.440.00 9.98R.966 05 (474,526 05)
3I33ENBOG FEDERAL FARM CREDIT BANKS FUNDING CORP 3174 96 1718 07 202026 10000000 (0 9617180 00 9991 449 69 (374.209 69)
3132X0315 FEDERAL AGRICULTURAL MORTGAGE CORIP 2960 990201 06302023 10.000.000 (0 900201000 9.92.116.30 (90,106 30)
313IEMSCT FEDERAL FARM CREDIT BANKS FUNDING CORP? 0512 91 1891 03032025 1000000000 QIR V1000 9992431 04

3130ARMIS FEDERAL HOME LOAN BANKS 2838 V6 7729 10252024 10,000,000 00 9.677.290 00 9.992.549 34 (315.259 34)
3133EMLPS FEDERAL FARM CREDIT BANKS FUNDING CORI 0339 91 5178 12232024 10.000.000.00 9151780 00 9,995 803 70 (844.023 70)
333EMLTT FEDERAL FARM CREDIT BANKS FUNDING CORP 0244 951955 12282023 10000000 00 9.519.550 00 Y.995 84 83 (476.254 83)
3133LTDIR FEDERAL FARM CREDIT BANKS FUNDING CORP 3092 YR 837 1002 2023 10,000,000 00 9883 970 00 9.995.845 88 (111.875 88)
3135GOTM FEDERAL NATIONAL MORTGAGE ASSOCIATION 249 99 5995 0119 2023 10,000,000 00 9,959,950 00 V99661917 (36669 17)
313TEALZR FEDERAL HOME T OAN MORTGAGE CORP 0280 957351 11062023 10.000.000 00 9.573.510.00 9.996.703 27 (423.19327)
3133 MKWI FEDERAL I ARM CREDIT BANKS FUNDING CORP? 952689 121212023 10.000.000.00 9.996.941 82 (470,051 82)
3135GOOAL FEDERAL NATIONAL MORTGAGIE ASSOCIATION RY. 3308 1020 2025 10.000.000 00 RO330K0 00 9.997.842 55 (1.064.762
3133LTER FEDERAL FARM CREDIT BANKS FUNDING CORP 8 4302 03152023 10.000.000 00 V843,020 00 9.998.637 .92 (155.61792)
AMGXEXR FEDERAL HOME LOAN MORTGAGE CORP 97 4884 0601 2023 10.000.000.00 9748 840 00 999866293 (249822 93)
3135G06C2 FEDERAL NATIONAL MORTGAGE ASSOCIATION RO 3133 10292025 10,000,000 00 8931330 00 IRTOR 11 (1067438 11)
3133EJKNS FEDERAL FARM CREDIT BANKS FUNDING CORP W 3637 04112023 10.000.000 (00 9.936.370 00 9998978 49 (62608 49)
3GXCAD FEDERAL HOME LOAN MORTGAGE CORP 95 7062 11242023 10.000.000 (0 9.570.620 00 9.999.042 (4284, 9)
3130ANRHS FEDERAL HOME LOAN BAN 920610 12172024 10,000.000 () 9206100 00 9,999.319.29 (79321929
AMGXEXS FEDIRAL HOME LOAN MORTGAGE CORP? 97 4884 06 012023 10.000.000 00 9748840 00 Y9331 46 (250,491 46)
3MGXEXR FEDERAL HOME LOAN MORTGAGIE CORP Y7 4884 0601 2023 10,000,000 (0 9.74K 840 00 9.999.598 44 (250.758 44)
3130AKDHG FEDERAL HOMIE LOAN BANKS V9 8283 1021 2022 10000000 00 9982 830 00 9.999,722 33 (16.892.33)
33GVWMO FEDERAL THHOME LOAN MORTG. Y9372 05 28 2025 10.000.000 00 9,095,720 00 10.000.000 00 (904.280.00)
31MGVY X0 FEDERAL HOMIE LOAN MORTGAGE CORP 9IRY1A 06 032024 10.000.000.00 VAR 140 00 10,000,000 00 (610860 00)
3136GADTS FEDERAL NATIONAL MORTGAGE ASSOCIATION 900829 07292025 10,000 000 00 9.008.290.00 10.000.000 00 (WLT10.00)
3136G4177 FEDERAL NATIONAL MORTGAGL ASSOCIATION 90 2920 08 04 2025 10.000.000 00 £.029.200 (0 10.000.000 (0 (970,800 00)
3136G4E32 FEDERAL NATIONAL MORTGAGE ASSOCIATION 9% 0829 07292025 10,000,000 00 9.008.290 (0 10.000.000 00 (991,710 00)
3MGWLWA FEDERAL HOME LOAN MORTGAGE CORP 899723 08 192025 10,000,000 00 899723000 10.000.000 00 (1.002.770.00)
3136GAX40 FEDERAL NATIONAL MORTGAGE ASSOCIATION 0600 89 8595 08 26 2025 10,000,000 00 8 YRS 950 00 10.000.000 00 (1.014.050.00)
3136G4/97 FEDERAL NATIONAL MORTGAGE ASSOCIATION 0375 947501 02282024 10,000,000 00 947501000 10,000,000 () (524.990 00)
3I130AK3TI FEDERAL HOMIE LOAN BANKS 0500 920361 1209 2024 10000000 (0 9203610 00 10.000.000 00 (796390 00)
AMGWLIR FEDERAL HOMI LOAN MORTGAGE CORP 0540 89 5187 09152025 10,000,000 00 8051870 00 10.000.000.00 (148,130 00)
JIMGWNSS FEDERAL HOMIE TOAN MORTGAGE CORP 0450 92 8187 0910 2024 10.000.000.00 V281870 00 10.000.000.00 (T18.130.00)
33MGW3/T FEDERAL THOME LOAN MORTGAGT CORIY 0600 803206 10 28 2025 10.000.000.00 803216000 10.000.000.00 (1.067.840.00)
3RGWIY0 FEDERAL HOMIT LOAN MORTGAGT CORI 0550 RO 1T 10 282025 10.000.000 00 801794000 10,000,000 00 (1082000 00)

AISGOOAG FEDERAL NATIONAL MORTGAGE ASSOCIATION 0580 8 3308 10202025 10000000 00 8310800 10.000.000 00 (1066920 00)
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A36GAY U FEDERAL NATIONAL MORTGAGE ASSOCIATION 0730 90,5440 07152025 15,000,000 00 13,581,600 00 15,000,000 00 (1418400 00)
IMGWETY FEDERAL HOME LOAN MORTGAGE CORP 0510 916059 01292025 15.000.000.00 13.740.885 00 15.000,000.00 (1.259.115.00)
3136G4C27 FEDERAL NATIONAL MORT ASS 0700 90 3456 07292025 15,000,000 00 13.551.840.00 15.000.000.00 (1448160 00)
336GA17T FEDERAL NATIONAL MORTGAGE ASSOCIATION 0700 90.2920 OR 04 2025 1500000000 13,543,800 00 15,000,000 00 (1.456.200.00)
3136G41H63 FEDERAL NATIONAL MORTGAGE ASSOCIATION 0350 89 7621 OR 192025 15000000 00 13464315 00 15.000.000 00 (1,535,685 00)
3136G4138 FEDERAL NATIONAL N 0410 930364 08 122024 15000000 00 13.955.460 00 15,000,000 00 (1044540 00)
3136GAKS1 FEDERAL NATIONAL 0310 967137 O8 172023 15.000.000 00 14,507,055 00 15.000.000.00 (492.945.00)
IMGWLIR FEDERAL HOME LOAN MORTGAGE CORP 0540 85187 09152025 1500000000 13.427.805.00 15,000,000 00 (1.572.195 00)
31331 MKG6 FEDERAL FARM CREDIT BANKS FUNDING CORP 0200 972999 06152023 15.000.000 00 14.594.985 00 15.000.000 00 (405.015.00)
3130AKKE2 FEDERAL HOMIC LOAN BANKS 0.270 94.2924 03282024 15.000.000 00 14.143.860.00 15.000.000 00 (856.140.00)
3133EMLPS FEDERAL FARM CREDIT BANKS FUNDING CORP 0320 915178 12232024 15.000.000 00 13.727.670.00 15.000.000.00 (1.272.330.00)
3I30ALEM2 FEDERAL HOME LOAN BANKS 079% RRURO2 02252026 15.000.000.00 13.347.930.00 15.000.000 00 (1.652.070.00)
3130AMKB7 FEDERAL HOME LOAN BANK 1050 891750 052620260 15,000,000 (00 13.376.250.00 15.000.000 00 (1.623.750.00)
3130AMWTS FEDERAL HOME LOAN BANKS 1050 8R 9989 06262026 15.000.000.00 1334983500 15.000.000 00 (1,650,165 00)
3130ANAY FEDERAL HOME LOAN BANKS 1000 88 5939 0727 2026 15.000.000.00 13.2%9.085 00 15.000.000 00 (1710915 00y
3IHGWCMO FEDERAL HOMI: LOAN MORTGAGE CORP 0420 950673 01242024 15.000.000.00 14.260.095 00 15.000,000.00 (739.905.00)
JI30ALFWY FEDERAL HOME LOAN BANKS 0,790 888317 03 18 2026 15.000.000 00 13.324.755 00 15.000.000 00 (1.675.245.00)
3130AMSS2 FEDERAL HOME LOAN BANKS 1.000 88 US10 06 08 2026 15.000.000 00 13,342,650 00 15.000.000.00 (1657350 00)
3130AKL 30 FEDERAL HOMI LOAN BANKS 0.260 932485 06 28 2024 15.000.000.00 13.987.275 00 15.000.000.00 (1.012.725.00)
FMGWALO FEDERAL HOMIE LOAN MORTGAGE CORP 0500 94 2841 04292024 15.000.000.00 14,142,615 00 15.000.000 00 (837385 00)
3130ANBX7 FEDFRAL HOMLE LOAN BANKS 1.000 8K 6270 07222026 15.000.000 00 13.294.050 00 15.000.000.00 (1.705.950.00)
3I30ANIBA FEDERAL TIOMIF LOAN BANKS 1020 8K K30K 07062026 15.000.000.00 13.324.620.00 15.000.000.00 (1.675.380.00)
33SGARZ2 FEDERAL NATIONAL MORTGAGT ASSOCIA TION 0 600 RO 1998 11/25:2025 15.000.000 00 13.379.970 00 15.000.000 00 (1,620 030.00)
3135GA4RY FEDERAL NATIONAL MORTGAGE ASSOCIATION 0420 929308 08 23 2024 15,000,000 00 13.939.620 00 15,000,000 00 (1.060 380 00)
AMGWI22 FEDERAL HOME LOAN MORTGAGE CORP 0475 9209527 03242025 15.000.000 00 13.642.905 00 15.000.000 00 (1.357.095 00)
3130A1LWLA FEDERAL HOME LOAN BANKS 0720 913872 04 08 2025 15,000,000 00 13,708,080 00 15.000.000 00 (1,291,920 00)
3I30ANSCS FEDERAL HOMI: LOAN BANKS 1000 883921 0826 2026 15.000.000 00 13.258 815 00 15.000.000 00 (1741185 00)
FI0ANTSY FEDERAL HOMIE LOAN BANKS 1.000 K8 3051 08 262026 15.000.000.00 13.259.265 00 15.000.000 00 (1.740.735.00)
3130APSM3 FEDERAL HOME LOAN BANKS 1 040 883120 0928 2026 15.000.000.00 13.246.800 00 15.000.000 00 (1.753.200.00)
I130APADT FEDERAL HOMI: LOAN BANKS 1035 883458 0928 2026 15.000.000 00 13.251.870.00 15,000,000 00 (1748130 00)
3130ASTHA FEDERAL HOMIE LOAN BANKS 4700 987597 06302027 15.000.000 00 14.813.955 00 15,000,000 00 (186.045.00)
33MGXVMR FEDERAL HOME LOAN MORTGAGE CORP 3001 972144 09232024 15,000,000 00 14.582.160 00 15,000,000 00 (417.840.00)
330ATIZ6 FEDERAL HOME LOAN BANKS 4200 99 8518 0920 2023 15.000.000.00 14.977.770.00 15.000.000 00 (2223000
3130ATEFO FEDERAL HOMIE LOAN BANKS 4250 97 7045 09302027 15.000.000.00 14.655.675.00 15.000.000 00 (344.325.00)
333EL32 FEDERAL FARM CREDIT BANKS FUNDING CORP 0320 96 7870 08 102023 15.945.000 00 15.432.687 15 15.945.000 00 (S12.31285)
3I30ALGIT FEDERAL HOME LOAN BANKS 3010 EREREY] 03 232026 19,500,000 (0 17.442.379 50 18.222.544 54 (780.165 1)
F3GWACT FEDERAL HOME LOAN MORTGAGE CORD 302 872750 1027 2026 20,000,000 00 17.455.000.00 18262791 06 (807.791 06)
AGWACT FEDERAL HOME LOAN MORTGAGE CORP 3046 K72750 1027 2026 20,000,000 00 17.455.000 00 1830315572 (RIK. 155 72)
3130ALED2 FEDERAL HOME LOAN BANKS 3001 £7.3214 02242027 20,000,000 00 17.464.280 00 18.384.344 70 (920,064 70)
3130A1L.GIT FEDERAL HOMI- LOAN BANKS 1000 894481 03232026 19.500.000 00 17.442.379 50 19.500.000.00 (2,057.620.50)
3130A1 FEDERAL HOMIE LOAN BANK: 1000 894481 03232026 19.500.000.00 17.442.379.50 19.500.000 .00 (2.057.620 50)
3130APXH3 FEDERAL HOMIE LOAN BANKS 2589 96 2086 11272023 20.000.000.00 19.241.720.00 19597985 43 (356265 43)
3130AQHSS FEDERAL HOME LOAN BANKS 2086 900368 01282027 20.000.000.00 18.007.360.00 19.683.824 35 (1.676.464 35)
31331NRR3 FEDERAL FARM CREDIT BANKS FUNDING CORP 1764 6 218K 037142024 20,000,000 00 19.243.760 00 19.960.558 14 (716,798 14)
R130APBHT FEDERAL HOME LOAN BANKS 059 928253 0030 2024 20.000.000.00 18.565 060 00 19.992.007 30 (1.426 947 30)
3133 MKW1 FEDERAL FARM CREDIT BANKS FUNDING CORP 0235 952689 12212023 20.000.000 00 19,053,780 00 19993 866 83 (940,086 83)
3I30APWWI FEDERAL HOME LOAN BANKS 1503 89.5217 11242026 20,000,000 00 17.904.340 00 19.997.501 37 (2093161 37)
J0ATETO FEDERAL HOME LOAN BANKS 3702 979007 09.27.2027 20,000.000.00 19.592.140 00 19.998 004 38 (403 864 38)
33SGA4P3 FEDERAL NATIONAL MORTGAGE ASSOCIATION 0630 R9.3740 2025 20.000.000.00 17.874.800.00 20,000.000.00 (2.125.200 00)
3135GASAS FEDERAL NATIONAL MORTGAGE ASSOCIATION 0350 947572 2024 20,000,000 00 18951 440.00 20.000.000 00 (1048560 00)
3130ATBHY FEDERAL HOME LOAN BANKS 3700 CORDNEY 272023 20,000,000 00 19,898 90000 20.000.000.00 (101,100 00)
33ZENC® FEDERAL FARM CREDIT BANKS FUNDING CORP 3629 96,6266 2026 20.000.000.00 19.325.320.00 20049421 49 (724101 49)
3130ALCVA FYDERAL HOME LOAN BANKS 212 KR R701 25.000.000 00 22.217.525.00 23,896,501 04 (1678976 (4)
3130AQF57 FEDERAL HOMEE LOAN BANKS 0736 VS 6344 25.000.000 00 23,908,600 00 24966321 92 (1.057.72192)
330ALLPT FEDERAL HOMI: LOAN BANKS 0701 914243 25,000,000 00 2285607500 2496877473 (2.112.699.73)
3IEMTW2 FEDERAL FARM CREDIT BANKS FUNDING CORP 0307 94 3385 25.000.000 00 23,584,625 00 24.997.386.20 (1412761 20)
3133EMML3 FEDERAL FARM CREDIT BANKS FUNDING CORP L1 £ WO165 23,000,000 (00 247541 9M 638 T (245513 71)
330ALTHT FEDERAL HOME LOAN BANKS 0510 v27119 0930 2024 25,000,000 00 23177975 00 25.000.000 00 (1.822.025.00)
AZ0ALLHR FEDERAL HOMI LOAN BANKS 0700 8K 5638 03 162026 25,000,000 00 22,140,950 00 25,000,000 00 (2.859.050 00)
F130AQGL2 FEDERAL HOME LOAN BANKS 100 944737 06 28 2024 25000000 (0 2361842500 25,000,000 00 (1.381.575.00)
F30AQAYY FEDERAL HOMI LOAN BANKS 1300 893194 12 30 2026 25,000,000 00 22.329.850 00 25,000,000 00 (2.670.150.00)
3I30ASKB4 FEDERAL HOMIE LOAN BANKS 3350 98114 12292023 25,000,000 00 24.727.850 00 25.000.000.00 (272.150.00)
3130ASLET FEDERAL HOME LOAN BANKS 31203 99,0608 09292023 25.000.000 00 24.7¢ 25.000.000.00 (234 800 (0)
330ATIEVT FEDERAL HOMIE LOAN BANK! 4017 999030 06292023 25.000.000.00 24.975.750.00 25.000.000 00 (24.250.00)
313SGOU43 FEDERAL NATIONAL MORTGAGE ASSOCIATION 2345 YR 7508 0912 2023 30.000.000 00 29,625.240.00 30.145.540 27 (520.300.27)
3133ENEW6 FEDERAL FARM CREDIT BANKS FUNDING CORP 0457 97 GIR2 05232023 S0.000.000 00 AR.849.100 00 4997378333 (1.124.683 33)
3130AQAQN FEDERAL HOMI LOAN BANKS 0500 973706 06302023 $0.000.000 00 48685300 00 50,000.000.00 (1314700 00)
3I30AQTCT FEDERAL THOMI LOAN BANKS 0,500 973706 0630 2023 SO.000 000 00 A8.685.300 00 50.000.000 00 (1314.700.00)
3I30ATES2 FEDERAL HOME LOAN BANKS 4200 99 8557 09292023 30,000,000 00 49.927.850 00 30,000,000 00 (72,150 00)
= - 1.379 93.0856 04192025 250.00 3,180,488, 118.61 3,400,520,471.37 (220,032,352.7%)
Agency

AGCY DISC

Cusip Description Yield  Market Price Final Maturity Par Value 1 Value Book Value Uniealized Gain/Loss

313385R24 FEDERAL HOME LOAN BANKS 1.552 99 5093 11282022 15.000.000.00 14.926.395 00 14962783 33 (36,388 33)
3133841 Y0 FEDERAL HOME LOAN BANKS 2035 974359 05232023 17189000 00 16748256 83 16,964 984 36 (216.727.51)
313384BG3 FEDERAL HOMIE LOAN BANKS 2484 YR RI2Y 01312023 20,000,000 00 19,762.580.00 19833944 44 (71,364 44)
313384114 FEDERAL HOME LOAN BANKS 2484 YR 8722 01262023 20.000.000 00 19,774,440 00 19.840.750.00 (66.310.00)
313313M70 FEDERAL FARM CREDIT BANKS FUNDING CORP 0401 997598 2022 20,000,000 00 19.951.960 00 19993111 11 [CINEIRET]
313384LC FEDERAL HOMI: LOAN BANKS 4121 962084 2023 25,000,000 00 24,052,100 .00 24072 3 (20,1
313384FQ7 FEDERAL HOME LOAN BANKS 3969 97 5306 2023 25.000.000.00 24.382.650.00 24.391.055.56 (8405 56)
3133RFMG FEDERAL HOME LOAN BANKS 3938 97.5700 05122023 25.000,000.00 24,392,500 00 24403784 72 (11.28472)
313384DJ5 FEDERAL HOMI: LOAN BANKS 3102 98 1837 03222023 25.000.000.00 24.545925 00 2463569444 (89,769 44)
II33RIEGO FEDERAL HOMLE LOAN BANK 1722 979160 04132023 25.000.000 00 24.479.000.00 24,770972 22 (291972.22)
FI33BIACE FEDERAL HOME LOAN BANKS 1433 991315 01032023 25.000.000 00 24.7R2.875 00 24.907.305 56 (124,430 56)
3133R5P6T FEDERAL HOME LOAN BANKS 151 99 6256 1116202, 25.000.000.00 24.906.400 00 2495208333 (45,683 33)
3133R5EM60O FEDERAL HOMLE LOAN BANK: 1.379 99.7720 10312022 25.000.000.00 24.943.000.00 24971458 33 (28458 33)
3133RSM6O FEDERAL HOME LOAN BANKS 1359 997720 1031 2022 25.000.000.00 24.943.000.00 24.971.875.00 (28.875.00)
3133RSKK8 FEDERAL HOME LOAN BANKS 1358 99 8872 10172022 25,000,000 00 24.971.800.00 24.985.000 00 (13.200.00)
31315LM62 FEDERAL AGRICULTURAL MORTGAGE CORP 1228 99 7681 10°31 2022 40.000.000 00 .907.240 00 39,959,333 33 (52.09333)
3133RFM6 FEDFERAL HOME LOAN BANKS 3938 97,5700 05122023 50,000,000 00 48,785,000 00 48.807.569 45 (22.569.45)
3133%4KT1 FEDERAL HOME LOAN BANKS 2061 974976 05 18 2023 50.000,000.00 A8.748.800 00 4935434722
FI3IRIBAG FEDERAL HOME LOAN BANKS 1474 Y8 K852 01252023 50.000.000.00 49,442,600 00 49.764.777 87 (322,17787)
313384ASR FEDERAL HOME LOAN BANKS 1464 YR 9754 01172023 50.000.000.00 49.487.700.00 49.782.500 00 (294.800.00)
-~ ts] 21582 98.5915 02/142023 S82,189,000.00 573,934,221.85 576,325,552.50 (2,391,330.65)
Agency CMO

FHLMC CMO

Cusip Descripti Yield  Market Price Finul Par Value ket Value Book Value Net Unrealized Gain Loss

JITHIVGS FIIMS K-027 A2 419 997092 01252023 52.530,939.22 5237817294 5237514779 302515
3137BIVGS FHMS K-027 A2 3419 99.7092 01/252023 52,530,939.22 £2,378,172.94 52,375,147.79 302515
Agency CMO

FNMA CMO




Cusip Description Yield  Market Price Final Maturity Par Value M ket Value Book Value Net Unrealized Guin/Loss
36AWTI0 FNA 2017-M8 A2 3406 EXE 05252027 13833651 90 13122721 13683985 32 (561263 33)
3136AWTI0 FNA 2017-M8 A2 3406 94.8609 05/2572027 13,833,651.90 13,122,721.99 13,683,985.32 (561,263.33)
Agency MBS

FHLMC

Cusip Description Yield  Market Price Final Maturity Par Value Maihet Value Book Value Net Unrealized Guin/Loss
3I3TBXQY I FHMS K-064 A2 3154 94 8228 03252027 1.000.000.00 4822771 100162772 (53.40001)
337TENWXA FIHMS K-736 A2 3655 920300 07252026 10,000,000 00 .203.088 70 9.537.67710 (334588 40)
3137F2L13 I'HMS K-066 A2 ) 942024 0625 2027 11095000 00 10,451,750 84 11084946 54 (633,195 69)
3137FMUGT 3518 944941 1496681070 14,142,746 48 14.638765 73 (496,019 25)
3137H3612 3287 96553 17.066.491.16 17.007.670 47 17.045.784 30 (3R11383)
R137TBAWHS 3422 U8 VK9G 19.620.000 00 19.421.751 28 19.543.042 24 (121.29096)
313THINX2 FHMS K-031 A2 3494 99 3473 24.0M.067.75 23.941,773 .62 24,033.723 55 (91.949.94)
337HICR FIIMS K-029 A2 3660 996553 2473384267 24,648,596, 00 24659347 (09 (10751 09)
AI3THSKW2 FHMS K-035 A2 3667 w2257 24,793 268 50 24601301 66 2470576307 (104461 41)
3137B5IMG FIIMS K-034 A2 3499 w2423 0725 2023 25.000,000.00 24.810.565 50 24.959.650 94 (149,085 44)
- - 3499 981665 02152024 172,374,480.78 169,177,472.27 171,210,328.28 (2.032,856.01)
Agency MBS

FNMA

Cusip Description Yield  Market Price Finul Maturity Par Value Market Value Book Value alized Guin/Loss
3138LEGRO FN AN200T 059 97 8247 07012023 5.01946348 491027293 497985572 (69.582.79)
3138LHZLL N ANS246 1365 947793 05 01 2027 7.100.000.00 6.729.326 89 7.008.797.95 (339471 06)
338LCHS N ANO254 AT 952492 1201 2025 7490333 2% 7.134.484 77 7,359,985 20 (225500 43)
3138LENET FNAN2ISS 3543 929597 07012026 10,000,000 00 9.295.965 80 9823301 08 (527.335.28)
3138LCHRY FEDERAL NATIONAL MORTGAGE ASSOCIATION 2939 952492 1201 2025 14.321.860 80 1364146213 14,309,780 90 (6O831877)
338LDIWY FNAN1760 4176 933778 0601 2026 15.000.000.00 14.006.674 65 14.614.483.05 (G607 808 40)
J38LHUZS FNANSO9 3076 943070 04012027 24,442 806.00 23.051.286 10 24,420,685 21 (1369399 11)
- 3385 944821 06/1172026 83374,463.55 7876947328 B2S76.880.11 (3807 A15.84)
D

<D

Cusip Description Yield  Market Price Final Maturity Pur Value Mai ket Value Book Value Net Unrealized Guin Loss
891T14WNLS Toronto-Domimon Bank - New York Branch 0.440 100 0000 11222022 15.000.000.00 15,000,000 00 15.000.000.00 0.00
ROTTAWPNY Toronto-Domimon Bank - New York Branch 0800 100 0000 01 202023 20.000.000.00 20,000,000 00 20.000.000 00 000
8O114WVAO Toronto-Dominion Bank - New York Branch 2200 100 0000 03202023 20.000.000.00 20,000,000 00 20.000,000.00 0.00
KO115B684 Toronto-Dominion Bank - New York Branch AR50 100 0000 05152023 20,000,000 00 20,000,000 00 20,000,000 00 0.00
TROI2U2TI Roval Banh of Canada New York Branch 0500 100.0000 11212022 25,000,000 00 25.000.000 (0 25.000.000 00 000
TRO12U3E3 Roval Bank of Canada New York Branch 0800 1000000 01242023 0000000 25.000.000 00 D00.000.00 000
8OTAWPSR Toronto-Dominion Bank - New York Branch 0810 100.0000 2023 5.000.000.00 25.000.000 00 200,000 00 0.00
TRO120U4P7 Royal Bank of Canada New York Branch 1 8OO 100 0000 2023 25.000.000.00 25,000,000 00 23.000.000 00 000
TRO12UAU6 Royal Hank of Car New York Branch 1.830 1000000 2023 25.000.000.00 25.000.000 00 25.000.000.00 0.00
TROI2USAY Royal Bank of Canada New York Branch 2050 100.0000 2023 5.000.000.00 25.000.000 00 25.000.000 00 000
TROI12USEL Roval Hank of Canada New York Branch 2000 100 0000 2023 S.000.000 00 25,000,000 00 25,000,000 00 0.00
ROTTAWXR] Loronto-Dominion Bank - New York Branch 1308 1000000 2023 25.000.000.00 25,000,000 00 25.000.000 00 0.00
TROI2U6XR Roval Bank of Canada New York Branch 3710 100 0000 22023 25.000.000.00 25.000.000 00 25.000.000.00 000
SOTI4WNED Toronto-Dominion Bank - New York Branch 0430 100 0000 30.000.000.00 30.000.000.00 30.000.000.00 000
21684XVQO Rabobank Nederland - New York Branch 1720 100.0000 30.000,000.00 30,000.000.00 30.000.000.00 0.00
TROI2U4TY Royal Hank of Canada New York Branch 1870 100 0000 35.000.000.00 35.000.000.00 35,000,000 00 0.00
TROI2USER Royal Bank of Canada New York Branch 2220 100 0000 35,000,000 00 35,000,000 00 35.000.000.00 000
21684XWU6 Rabobank Nederland - New York Branch 1760 100 0000 40.000.000.00 40,000,000 00 40,000,000 00 0o
ROTI4WIPL Toronto-Dominion Bank - New York Branch 0300 100.0000 A5.000.000.00 45,000,000 00 45.000,000.00 000
TRO12UZ40 Roval Bank of Canada New York Branch 0340 1000000 S0.000.000 00 SO.000.000 00 50,000,000 00 000
780120257 Royal Bank of Canada New York Branch 0.380 100 0000 50.000.000 00 50,000,000 00 S50.000.000.00 000
00367C IN7 Hank of Montreal - Chicago Branch 1.640 100.0000 50.000.000 00 50,000,000 00 50,000,000 00 0.00
0641 TMXK6 Hank of Nova Scotia - Houston Branch 0.700 100.0000 $0.000.000 (0 50,000,000 00 50,000,000 00 000
21684X Rabobank Nederland - New York Branch 2450 100 0000 50.000,000.00 50,000,000 00 50.000.000 00 000
06367C VY0 Bank of Montreal - Clicago Branch 3060 100.0000 50.000.000.00 S0.000.000 00 50.000.000.00 000
23344NXNI1 DNB Bank ASA - New York Branch 2100 100 0000 $0.000.000.00 S0.000.000.00 50,000.000 00 000
2334ANXWI NB Bank ASA - New York Branch 2180 1000000 50.000.000.00 50,000,000 00 50.000.000.00 000
06367CWS2 Hank of Montreal - Chicago Branch 1000000 50.000.000 00 50.000.000.00 50,000,000 00 000
891158615 Toronto-Dominion Bank - New York Branch 100 0000 92023 50,000,000 00 50,000,000 00 50.000.000 00 000
0641 TMA21 Bank of Nov tiu - Houston Branch 100.0000 232023 50.000.000.00 50,000.000.00 50.000.000 00 000
0641TMB46 Bank of Nova Scofin - Houston Branch 100.0000 282023 50,000,000 00 50,000,000 00 50.000.000.00 000
23344N/P4 DNRB Bank ASA - New York Branch 100 0000 112022 50,000,000 00 50,000,000 00 50.000.000 00 0.00
63558UXB3I Nordea ABP - New York Branch 100 0000 3 282023 50.000.000.00 50,000,000 00 50,000,000 00 0.00
8USBWW6 Toronto-Dominion Bank - New York Branch 100 0000 8 312023 50.000.000.00 50.000,000.00 50,000,000 00 0.00
8GUSURE KR Svensha Handels AB Publ - New York Branch 100 0041 2772 50.000.000.00 50.002,033.70 50.002,033 70 000
89114WKA2 Toronto-Dominion Bank - New York Branch 100.0000 11032 55.000.000.00 $5.000.000 00 §5.000.000.00 000
8U114WMP7 Toronto-Dominion Bank - New York Branch 1000000 11102022 75.000.000.00 75.000.000.00 75.000,000 00 0.00
78012112K0 Royal Bank of Canada New York Branch 100 0000 75.000.000.00 T5.000.000.00 75.000.000 00 0.00
BOYSORIIS2 Svensha Handels AB Publ - New York Branch 100 0000 75.000.000.00 75.000,000.00 75.000.000 00 0.00
21684X7ZA7 Rabobank Nederland - New York Branch 100 0000 100.000.000 00 100,000,000 00 100.000.000.00 000
= - 2151 100.0001 01/182023 1,695,000,000.00 1,695,002,033.70 1,695,002,033.70 0.00
P

cp

Cusip Description Yicld  Market Price Finul Maturity Par Value Market Value Book Value Net Unrealized Gain/Loss
037851.KD3 Apple Inc 2721 99 9083 10132 17.966,000.00 17.949.531 17 17.949 830,60 (299.43)
T426M5031 Prvate I'xport Funding Corporation 3274 U8 6315 03032023 24.657.875 00 24.657.875.00 000
02314QP78 Anmazon com. Inc 27M2 990146 0207 2023 25.000.000.00 24.753.645 84 24753045 83 00
023140178 Amazon com. Inc 2791 990146 02072023 25.000.000.00 24.753.645 84 24.753.645 84 000
63763QL.P0 National Sccurities Cleaning Corporation 3184 995363 123 10000000 24884062 50 24.884.062 50 000
T7426MSNPS Prvate Fxport Funding Corporation 1454 995440 01 200,000 00 24,886,000 00 2488600000 000
63763QLES Natic Secunties Cleanng Corporation 3263 V96052 11142022 25,000,000 00 24901305 56 24.901.305 56 000
T426MSK X1 Private Export Funding Corporation 2524 99.7917 10312022 25,000,000 00 24.947916.67 24.947916.67 000
7426M31.23 Private Fport Funding Corporation 1551 998631 1o 25.000,000.00 2496577778 2496577778 000
037851°KDS Apple Ine 2721 999083 10132 25.000.000.00 24977083 33 24,977.500.00 “16
0378SIEKDS Apple Ine 2721 999083 1013 25.000.000.00 24977083 33 24.977.500.00 “1667)
A6640QPHS 1P Morgan Securities 1.1.C 3563 98 (486 0217 27.000.000 00 26,635.125.00 26,635,125 00 000
466400NL1 1P Morgan Secuntties LLC 2200 993309 0120 30.000.000.00 29,799.275.00 29.799.275 00 000
63763QK X4 National Securities Clearing Corporation 2674 99.7792 10312 30.000.000.00 29,933,750 00 29.933.750.00 0.00
T7119MK B2 Roche Holdings. Inc 2700 256 10112 30.000.000.00 29.977.666.67 2997766667 000
63763QKX4 National Secunties Cleaning Corporation 0905 99.7792 10 31202 40.000.000 00 39911666 66 39.970.000.00 (58.333.34)
02314QK 57 Amazon com. Ine 1026 99 8KT 1005 2 40.000.000.00 39.995.460.67 39.995.466.67 0.00
46640QSA0 1P Morgan Secunties L1 4377 97 3787 0310 $0.000.000.00 48689347 23 48.689.347 .23 0.00
4664008 W2 1P Morgan Securities 1.1.C 3956 974159 0530 50.000,000.00 4870797222 48.707972.22 0.00
O3TOHIQNYA National Secunties Cleanng Corporation 3590 990167 01092023 50.000.000 00 49508333 34 49,508,333 34 000
637630196 National Sccunties Cleanng Corporation 3131 99 6642 11092022 50.000.000 00 49,832,083 34 49.832.083 34 0.00
63763QKJS National Secunties Clearing Corporation 2491 99 8834 10182 50,000,000 00 49.941.680 55 49941680 000
037851 K Apple Ine 1592 998991 10242022 S0.000.000.00 49.949.52778 49.949,527.78 0.00
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912796133 UNITED STATES TREASURY 1627 Y8 5938 25.000.000 00 24648458 25 24.840.147 57 (191,689 32)
912796133 UNITED STATES TREASURY 13158 % 5938 25.000.000 00 24648458 25 24.870.607 64 ( 149 39)
912796834 UNITED STATES TREASURY 1359 YRU13 25,000,000 00 24.728.47. 24.891.998 44 (163.526.19)
912796P94 UNITED STATES TREASURY 0244 99,5200 25.000.000 00 24.880.156.25 24.989.833 32 (1M.67707)
D12796M8Y UNITED STATES TREASURY 0301 999785 25.000.000 00 24994625 00 24998970 49 (4.345.49)
V12796M8Y UNITED STATES TREASURY 0203 V99785 25,000.000.00 24.994.625 24.999.305 56 (4.680.50)
V12796M8Y UNITED STATES TREASURY o1Y 99 97RS 25.000.000.00 2499462500 24.999.592 01 (4.96701)
912796133 UNITED STATES TREASURY 1 630 YK 5938 30000000 00 29.578.149 90 29.807.875 00 (229.725.10)
912796NY6 UNITED STATES TREASURY 0999 27645 35.000.000.00 3M.917.570.10 34968 S58 33 (50,988 23)
V12796X95 UNITED STATES TREASURY 2650 991579 $0.000.000 00 49.578.958 50 49,656,000 00 (77.041.50)
912796X95 UNITED STATES TREASURY 2637 91579 S0.000.000 00 49,578 958 50 49.0657.666 66 (78708 16)
V12796834 UNITED STATES TREASURY 1203 989139 S0.000.000.00 49.456.944 50 49,794 437 50 (337493 00)
912796R27 UNITED STATES TREASURY 0381 992230 12292022 S0.000.000 00 A9.611.521 00 49.953.645 83 (342124 83)
912796NY6 UNITED STATES TREASURY 0203 V97645 11032 50.000.000.00 49,990,833 33 (108,590 33)
912796834 UNITED STATES TREASURY 1360 YR V139 75.000.000 00 TAIR5A1675 T4.675812 50 (A2.395.75)
912796YRY UNITED STATES TRIEASURY 2736 99 5889 75.000.000 00 T4O91.666 75 747061792 (1795117
912796M8Y UNITED STATES TREASURY 0435 Y9 YTRS 75.000.000.00 74.983.875 00 74.905.540. 10 (11665 10)
912796M8Y UNITED STATES TREASURY 0118 99 9TRS 10 062022 110.000.000 00 109,976 350 00 109,998 227 78 (21.877.78)
- NITED STATES TREASURY 1.276 99.3304 12142022 940,000, 000.00 933,689.213.65 936,687,000.63 (2,997,876.98)
US Gov
us Gov
Cusip Description Yicld  Market Price Finul Maturity Par Value Mar ket Value Book Value Net Uniealized Gain/Loss

YI1282CFHY UNITED STATES TREASURY 3269 95 96K 0% 312027 5.000.000.00 4.798.437 50 4.907.552 56 (169,115 06)
D12828R69 UNITED STATES TREASURY 2304 983906 05312023 5.000.000 00 4919.53125 4.977.87824 (58.346.99)
VI2820DG3 UNITED STATES TREASURY 2R84 KR 7188 10 10,000 000 .00 R K71.87500 9.331.71049 (459,835 49)
91282CA PG UNITED STATES TREASURY 2274 V58281 10 10.000.000.00 9.582.812.50 9.782,011.87 (199.19.37)
YI12828XX3 UNITED STATES TREASURY 3.217 V61719 06 10.000.,000 00 9,617,187 50 9.795.820.78 (178.633.28)
912828191 UNITED STATES TREASURY 2617 971719 10 10.000,000.00 9.717.187 50 9.895.622 70 (178,435 20)
DI2828XT2 UNITED STATES TREASURY 2567 963281 053 10.000.000.00 9,632,812 50 9.908 630 19 (275.817.69)
91282CBH3 UNITED STATES TREASURY 0593 8K (038 0l 10.000.000 00 R.80Y.375 00 9.928 444 96 (1119069 96)
V1282CBH3 UNITED STATES TREASURY 0 586 K8 093K 01 10.000.000.00 R.R09.37500 9.930.749 33 (1,121,374 33)
YI2828R6Y UNITED STATES TREASURY 2082 RERPIT 08 10.000.000.00 9.839.062 50 9.970.148.03 (131,085 53)
Y1282CFG2 UNITED STATES TREASURY 2358 970000 03 10.000.000.00 9.700.000.00 9.984,30233 (281302 33)
91282CEH0 UNITED STATES TREASURY 2647 96,0625 04 10,000,000 00 9.606.250.00 9.994.699.22 (388.449.22)
9128284111 UNITED STATES TREASURY 2330 989219 06 10.000.000.00 9,892,187 50 10.021.085.70 (128.898.20)
O128285K2 UNITED STATES TREASURY 2300 98 5156 10 10,000,000 () 9.851.562 50 10.060.616.63 (209.054.13)
D128287C7 UNITED STATES TREASURY 0540 92 8750 02 10.000.000 00 9.287.500 00 10,139,646 32 (852,146 32)
V12828P46 UNITED STATES TREASURY 0799 V18750 02 10.000,000.00 9.187.500 00 10.272.956.82

Y12828P46 UNITED STATES TREASURY 0.670 91.8750 02 10,000,000 00 9.187.500 00 10.316.769 96

91282CBH3 UNITED STATES TREASURY 2447 KR 003K o1 15,000,000 00 13.214.062 50 14.017.056 19 (802993 69)
91282CCZ2 UNITED STATES TREASURY 2540 BRO3)3 09 3 15.000.000 00 13.204.687 50 14.062.361 65 (857.677.15)
91282CDMO UNITED STATES TREASURY 5. 7I8K 1 15.000.000.00 143578 14.0660.769 09 (302956 59)
DI282871.7 UNITED STATES TREASURY 205625 04 15.000.000 00 13.584.375 00 1497321511 (1388 840.11)
VI2R2C1EWT UNITED STATES TREASURY 964219 06 15.000.000 (0 14.463.28) 25 15.024.094 95 (360813 70)
9128284R& UNITED STATES TREASURY 96 4844 08 15,000,000 00 14472656 25 15028800 12 (556,152 8T)
V12828486 UNITED STATES TREASURY 991250 05 15.000,000.00 14.868.750 00 15,066,456 18 (197.706.18)
V1282CHEWT UNITED STATES TREASURY 964219 06 15.000.000 00 14463281 25 15002207 66 (628926.41)
V128101 AL UNITED STATES TREASURY 109 6406 OR 152027 15,000,000 00 16,446,093 7 16,925.640 82 (479,547 07)
V12810FAT UNITED STATES TREASURY 1096406 08 152027 15.000.000.00 16,446,093 7 1709512043 (649.026. 68)
Q12RI0EZ7 UNITED STATES TREASURY 1096563 0215 2027 15.000.000 00 16,448 437 50 17.175.319.22 (726.881.72)
V12828782 UNITED STATES TREASURY 848750 05 312027 20,000,000 00 16975000 00 17.975.151.89 (1000151 89)
91282CCZ2 UNITED STATES TREASURY KRO313 09 30 2026 20,000,000 (0 17.606.250 00 19916712 52 (2310462 52)
V12K20BQ3 UNETED STATES TREASURY 882500 02 282026 2000000000 17.650.000 00 19,938 86477 288 864.77)
91282C1R8 UNITED STATES TREASURY 97 1250 5 20,000,000 00 19.425.000 00 19979828 77 (554828 77)
VI282CCI8 UNITED STATES TREASURY KK 5 20.000.000 00 19994877 91 282.37791)
YI1282CERS UNITED STATES TREASURY 97.1250 20,000,000, 19,999,350 21 (574350 21)
V12828191 UNITED STATES TREASURY 0319 971719 20.000.000.00 19.434375 00 2028154509 (847,170 69)
VI282CAM3 UNITED STATES TREASURY 0950 KB 8750 25.000.000.00 218.750 00 24.4R6.095 84 7345 84)
V1282CDAG UNITED STATES TREASURY 2185 96,0781 25,000,000 00 24019531 25 24528420 11 (508 888 86)
91282CAM3 UNITED STATES 0ORIS RR 8750 25.000.000 00 22218750 00 2458426912 (2.365.519.12)
D12K2CART UNITED STATES 0675 893750 25.000.000.00 22.343.750.00 24.703.619.97 (2.359.869.97)
YI128201BC4 UNITED STATES TREASURY 0700 RR 4375 25,000,000 00 22109375 00 24.740.297 06 (2630922 06)
Y12828XX3 UNITED STATES TREASURY 2558 961719 25,000,000 00 24042968 75 24.763 898 03 (720.929.28)
V1282CCWY UNITED STATES TREASURY 0902 877344 25,000.000.00 21,933.593.75 24855081 81 (2921 488 00)
YI282RY V6 UNITED STATES TREASURY 1747 943438 25.000.000.00 23 585937 50 2487051011 (1284572 61)
9128287F0 UNITED STATES TREASURY 0647 912188 25,000,000 00 22804687 50 2490071331 (2105025 81)
Y1282CRGS UNITED STATES TREASURY 1.0X8 Y8 8125 25.000.000 00 24.703.125.00 24920208 57 (217.083 57)
V1282CCWY UNITED STATES TREASURY 0832 877344 25.000.000.00 21.933.593 75 2492201273 (28K 418 98)
V128287F0 UNITED STATES TREASURY 0619 912188 25.000.000.00 804.687 50 2492644214 (2.121.754 64)
D1282CCDI UNITED STATES TREASURY 0551 974219 25,000,000 00 24355408 78 24.929.740.29 (574.271.54)
21282CDB4 UNITED STATES TREASURY 0754 92 9688 25.000.000.00 23.242.187.50 2493525570 (1.693.068 20)
D1282CCNY UNITED STATES TREASURY 0384 96 6875 25.000.000 (0 171.875 00 24,946,491 32 (774616 32)
D1282CAR2 UNITED STATES TREASURY 2413 99.7500 25.000.000 00 37.500 00 24953640 11 (16,140 11)
12820CCDI UNITED STATES TREASURY 0330 974219 25,000,000 00 24355468 75 24.960.181.32 (610.712.57)
91282CBM2 UNITED STATES TREASURY 0219 944531 25.000.000 00 2361328125 2496791623 (1354634 98)
91282CCXT UNITED STATES TREASURY 0439 927656 25,000,000 .00 23191406 25 24.968.78297 (1.777.376.72)
91282CCXT7 UNITED STATES TREASURY 0438 927656 25,000,000 00 23.191.406 25 24969392 12 (1777985 87)
V1282CBXS UNITED STATES TREASURY 0307 97.7500 25.000.000 .00 24.437.500.00 24.973.687.26 (536,187 26)
D1282CHU4 UNITED STATES TREASURY 0288 981563 25,000,000 00 24.539.062 50 2497983751 (440775 01)
91282CBD2 UNITED STATES TREASURY 0448 991875 25.000,000.00 24,796,875 00 24979949 19 (183.074.19)
91282CBD2 UNITED STATES TREASURY 0415 99,1875 25.000,000.00 24.796.875.00 2498197971 (185.104.71)
YI1282CET4 UNITED STATES TREASURY 2503 934531 25,000,000 00 23363281 25 24,996,487 37 (1.633206.12)
Q128287216 UNITED STATES TREASURY 0.266 98 0469 25,000,000 00 2451171875 24997885 02 (486.166.27)
91282CEF4 UNITED STATES TREASURY 2502 934531 25.000.000 00 2336328125 24.998243.69 (1634962 44)
9I2R2CFNG UNITED STATES TREASURY 4215 100 0781 25,000,000 (60 25.019.53125 25.016.578 85 295240
91282CBT7 UNITED STATES TREASURY 0718 K8 8125 25.000.000.00 203,125 00 030104 29 (2.826979.29)
12828486 UNITED STATES TREASURY 2083 991250 25.000.000.00 24,781.250 00 108,535 88 (327.285 88)
V12828486 UNITED STATES TREASURY 2060 99.1250 25.000.000.00 24.781.250 00 25112343 17 (331.09317)
Y128284A5 UNITED STATES TREASURY 0254 995156 25.000.000.00 24.878.906.25 43,548 77 (364,642 52)
VI2828WT) UNITED STATES TREASURY 2395 06 8281 30,000.000.00 29,048 437 50 29,882 49508 (834,057 .58)
91282CCI8 UNITED STATES TREASURY 0906 88 5625 35.000.000 00 30.996.875 00 34.900.031 67 (3.963.156 67)
91282CDAG UNITED STATES TREASURY 2157 96.0781 50.000.000.00 48.039.062 50 49.070.212 89 (1.031.150.39)
V12828VB3 UNITED STATES TREASURY 2080 Y8.5938 50.000.000.00 49.296.875 00 49.899.349 68 (602474 68)
912828717 UNITED STATES TREASURY 0469 973125 50,000,000 00 48.656.250 00 4992311634 (1.266.866.34)
V1282CBGS UNITED STATES TREASURY 0506 98 8125 50.000.000 00 49.406.250 00 49,936,541 29 (530291.29)
VI1282CBGS UNITED STATES TREASURY 0475 988125 50.000.000 00 49.406.250.00 49.941.807.92

9128287P8 UNITED STATES TREASURY 0293 97 604 $0.000,000 00 AR 804 687 50 49947979 85 (1.143292 35)
91282CBNO UNITED STATI'S TREASURY 0.301 S0.000,000 00 49250000 00 49.963 905 29 (713.905.29)
Y1282CHR1 UNITED STATES TREASURY 0287 $0.000.000.00 47148437 50 4997323344 (2.824.795M)
91282CBGS UNITED STATES TREASURY 0259 50.000.000 00 49,406,250 00 49.977.725 88 (571,475 88)
YI1282CAXY UNITED STATES TREASURY 0318 994688 50.000,000 (0 49734375 00 49984 199 44 (249,824 44)
912820 BU4 UNITED STATES TREASURY 0159 981563 50.000.000.00 49,078.125.00 49.991.674 69 (V13549 69)
91282C 11U4 UNITED STATES TREASURY 0147 981563 50.000.000 00 4A9.078.125 00 49.994 605 57 (916,480 57)
VI2828TY6 UNITED STATES TREASURY 1482 99 7969 50,000,000 00 49.898.437.50 50.008.692 48 (110254 98)
912828892 UNITED STATES TREASURY 0334 97.5781 50,000,000 00 ARTRY.062 50 5037914815 (1,590,085 65)
912828729 UNITED STATES TREASURY 0581 994063 100.000.000 00 99.406.250.00 10026369 10 (859.440.10)




Cunip

UNITED STATES TREASURY

Description

1160

Yield

96.0388

Market Price

05032024

Final Maturity

2,130,000,000.00

Par Value

2,044.201,562.50

Murket Value

2.127,853,590.60

Book Value

(83,652,028.10)

Net Unrealized Gain/Loss

1.758

91.2002

01072024

11,437.321,971.56

11,069,505 884,53

11,402.435,638. 04

(332,930,033.51)
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