
SUBMITTAL TO THE BOARD OF SUPERVISORS
COUNTY OF RIVERSIDE, STATE OF CAL!FORNIA

ITEM:2.21
(rD # 20548)

MEETING DATE:
Tuesday, November 29, 2022

FROM : TREASURER-TAX COLLECTOR

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

RECOMMENDED MOTION: That the Board of Supervisors:
1. Receives and files the 'Monthly Disclosure Report on lnvestments dated October, 2022'

ACTION:Gonsent

ew en AX

o

or_tri

MINUTES OF THE BOARD OF SUPERVISORS

On motion of Supervisor Spiegel, seconded by Supervisor Washington and duly carried by
unanimous vote, lT WAS ORDERED that the above matter is received and filed as recommended

Ayes:
Nays:
Absent
Date:
xc:

Jeffries, Spiegel, Washington, Hewitt, and Perez
None
None
November 29,2022
Tax Collector

Kecia R. Harper

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

C.E.O. RECOMMENDATION: Approve

BACKGROUND:

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'.

FINANCIAL DATA Current Fiscel Year: Next Flscal Yoar: Total CoEt: Ongolng Cost

COST $0 $0 $0 $o
NET COUNTY COST $0 $0 $0 $o

SOURCE OF FUNDS: NA
Budget Adjustment: No

For Fiscal Year: 2022-2023
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WORLD OF A DIFFERENCE

From October 202L to October 2022 the Federal

Reserve (FED) increased the FED fund rates from

the target range of O.OO%-025% to 3.00%-3.25yo,

and front-page news stories went from COVID to

lnflation. The increase in rates has been a welcome

change for short-term funds like the Treasurer Tax-

Collectors Pooled lnvestment Fund (TPIF).

U.S. inflation rates remain far above the FED target,

with the Consumer Price lndex release showing a

year over year gain of 8.2%. That is only slightly

lower than the previous month reading which came

in at 8.3%. The Federal Reserve's target rate of

inflation is 2.0%o, so it is clear that their fight is

nowhere near ending. Food, rent, medical care and

fuel all contributed to the increase. Consumers

have proven to be resilient to date, but spending is

beginning to show some pullback as their reserves

run out.
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On the jobs front, higher interest rates have not yet

put much of a dent in hiring. The monthly Non-

Farm Payrolls number released in October showed

263,000 jobs created in the U.S. The

Unemployment Rate dropped to 3.5%o, matching a

*$ os oP g* .y' *r* p* ef ,r' ,"" ./ "f

The one weak spot in the economy is the housing

market. Higher mortgage rates are dramatically

reducing consumer's buying power and home

prices have actually seen price drops in some

areas of the country. Total housing starts are

now down 2O.3% from the peak in April. The

biggest drop occurred in the single-family sector,

with multifamily projects staying almost steady.

As prospective home buyers are priced out of the

market, many are opting for rental apartments, so

builders are taking advantage of that trend.

ln fixed income markets, the 2-Year Treasury

Note yield began the month at a yield of 4.28%

and ended the month at 4.5O%. 5-Year Treasury

Note yield began the month at 4.O9% and ended

the month at 4.22%. Stocks rose during October,

with the Dow Jones lndustrial Average beginning

the month at 28,800 and ending the month at

32,700.

Matt Jennings

Treasu rer-Tax Col lector
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PORTFOLIO SUMMARY

Month End Values S are

Expressed in 000,000 0ct-22 Apr-22

Treasurer Tax-

Collector

Statement

The Treosurer's Pooled
lnvestment Fund is comprised of

contributions from the county,

schools, speciol districts, ond

oiher discretionory depositors

throughout the County of

Riverside. The primory objective of

the Treosurer sholl be to

soleguord lhe prlnclpol of the

f unds under the Treosurer's

control, meet the llquldlty needs

of ihe depositor, ond to moximize

o relurn on lhe lunds within the

given porometers.

The Treosurer-Tox Collector ond

the Copitol Morkets teom ore

commilled to mointoining the

highest credii roiings. The

Treqsurer's Pooled lnvestment

Fund is currently roted Aoo-bf by

Moody's lnveslor Servlce ond

AAAf/Sl by Fllch Rollngs, two of

the notion's most trusted bond

credit roting services.

Since iis incepiion, the Treosurer's

Pooled lnvestment Fund hos been

in full compllonce with the

Treosurer's Stotement of
lnvesimeni Policy, which is more

restrictive thon Colif ornio.

Government Code 53646.

0ct-21

PrincipalValue

Market Value*

S 11,223,60 S

10,880,32

12,388,30 s

t2,223,50

9,437.88

9,422,57

Book Value* fi,239,22 12,389.30 9,437.88

Unrealized Gain/Loss* (358.90) (164,80)

Paper Gain or Loss % -3.193% -1,330%

(1s.31)

-0,162%

Yield 2.08 0,58 0.3

WAM (Yrs) 1.35 1.1 1,27

' l/ortel volues do nol include occrued interest,

' Eook Volue is omount poid chorged by omorlholion. I ccretion. cdjuslmeril s, wile dornrs

' lfieolired Goinllos is llorket Volue - Book Volue
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FED FUNDS RATE
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The Treasurer/s lnstitutional Money Market lndex (TlMMl) is a composite index of four Aravq rated prime institutional money market funds.

Their average yield is compared to the yield of the Treasurer's Pooled lnvestment Fund in the above graph.
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Fed Fund Rate: 3.00% to 3.25%

Next FOMC Scheduled Meeting: 11/02/2022



Complionce Stotus: Full Complionce
The Treosurer's Pooled lnvestment Fund wos in full complionce with the County of Riverside's

Treosurer's Stotement of lnvestment Policy. The County's Stotement of lnvestment Policy is

more restrictive thon Coliforniq Government Code 53646. The County's lnvestment Policy is

reviewed onnuolly by the County of Riverside's Oversight Committee ond opproved by the

Boord of Supervisors.

lnvestmenl Cotegory

MUN!CIPAL BONDS
(MUNr)

U.S. TREASURIES

TOCAL AGENCY
oBLTGATTONS (rAO)
FEDERAT AGENCIES

COMMERCIAT PAPER
(cP)
CERIIFICAIE & TIME DE-
POSTTS (NCD &
TCD)

INI'I BANK FOR RECON.
STRUCIION AND DEVEt.
OPMENI AND INI't FI.
NANCE CORPORAIION

REPURCHASE

AGREEMENIS (REPO)

REVERSE REPOS

MEDIUM TERM NOTES
(MrNO)

CALIRUST SHORI IERM
TUND

MONEY MARKET
MUTUAT FUNDS (MMr)

TOCAL AGENCY
TNVESTI ENT rUND (rArr)
CASH/DEPOSIT AC.
COUNT

Authorized S&P/
% Limit Moody's

Moxi-
mum

Moturity

5 YEARS

5 YEARS

5 YEARS

5 YEARS

270 DAYS

5 YEARS

NO LIMIT

NO LIMIT

NO LIMIT

NO LIMIT

40%

30%

NA

NA

NA

AAA

AI/PI

NA

Aoo o,

NA

I YEARS

92 DAYS

5 YEARS

NA

60 DAYS
tr)

NA

NA

NA

NO LIMIT

20%

30%

NA

20%

NA

NA

1s%

100%

2.50%

100%

40%

Mox
$50 million

AA-/Ao3/AA-

NA

INVESTMENT
GRADE

NA

NA

AAlAo2lAA

NA

AAA by 2 Of3
RATINGS

AGC.

NA

NA

Moximum Mo-
turity

4 YEARS

5 YEARS

3 YEARS

5 YEARS

270 DAYS

1 YEAR

4 YEARS

Authorized %

Limit
S&P/ Moody's Acluol %

1_5?%

25.67%

0_oo%

39.97%

?_68%

15.64%

2.14%

0.00%

1s9%

0.u%

2.717"

o.oo%

o.o0%

At lP1/Fl

2s%
Combined

40%mox,25%
in term repo A1 /Plltl
over 7 doys

A1/P1/Fl

20% AA/Ao/AA 1.15%NA

NA

NA

45 DAYS

50 DAYS

3 YEARS

t0%

20%

NA DAILY LIQUIDITY 1.OO%

DAILY LIQUIDITY 20%

NA DAILY LIQUIDITY

NANA NA

GOVERNMENT CODE COUNIY INVESIMENI POTICY
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A8.ncy
ACCY BOND

' Cusip Des(ription l'ield Mrrket Pri.. Final Mrturily Prr V.lue llh.krt Vrlue Bool V.lu. N.l Unr..lizcd Crin/Lo$
3lloATHV2 FEDERAL HOME LOAN BANKS 4.3t7 y).2346 09ilt/2026 t,000,000.00 992,346.00 991,t32.21 (5,486.27)
3|30ATHW0 FEDERALHOMELOANBANKS 4.239 9t.9755 09^0/2027 2.000,000.00 t,979,Jt0.00 t.990,0t3.?9 (10,513.79)
3|33EKQA7 FEDERAL FARM CREDIT BANKS FUNDINO CORP 1.693 95.5499 09/10t2024 2,064.000.00 1,972,149.94 2,07t,373.89 (106,223.95)

3|30AN5K2 FEDERAL HOME LOAN BANKS 4.36(t 89.8677 07/2012026 2,375.000.00 2.134.t57.88 2.t43.762.86 (9,404.99)

3|30ATHW0 FEDERALHOMELOANBANKS 4.74t 9t.9?55 o9/t0/2027 3.000,00000 2,969,265.00 2.9t4,9r9.57 (t5,694.57)
3ll5cA2P5 FEDERALNATIONALMORTGAGEASSOCIATION 0.356 937745 05/03nO24 3.500.000.m 3.282.10750 1.499.69735 (217.58985)
3f36G4P3l FEDERALNATIONALMORTGACEASSOCIATTON 0.450 92.t03t 08il9t2024 3.70t.000.00 3.434.642.73 3.701,000.00 (266,357.2n
3ll3ENW6l FEDERALFARMCREDTTBANKSruNDINGCORP 4195 99.7518 tOnT/2027 3.715.000.00 3.705,779.37 3,744,803.t3 (39,023.76)

3|34GW4C7 FEDERAL HOME LOAN MORTCAGE CORP 3.4&r 86.3224 tO/27/2026 5.000,000.00 4.3t6.120.00 4.505,40!,32 (1t9,289.12)
3|30ATFH5 FEDERALHOMELOANBANKS 1.941 97.41At 09/|/2026 5.000.00000 4.873.105.00 4.966,22005 (92,315.05)

3I33ENH45 FEDERALFARMCREDTTBANKSFUNDINGCORP 7.294 95.30tt 08124/2026 5.000.000.00 4.765.090.00 4.970,04t.95 (204,951.95)

3I33ENV72 FEDERALFARMCREDITBANKSFLTNDINGCORP 4.638 t000479 07/27/2026 5,000.000.00 5.002.39J.00 4.976,88473 25.5tO.27
3I33ENV72 FEDERALFARMCREDITBANKSFUNDINGCORP 4.590 t00.0479 07127/2026 5.000.000.00 5.002,395.00 4.9t5,02988 17.365.12
3ll3ENT67 FEDERALFARMCREDITBANKSFL'NDINGCORP 4.3tt 98.9097 tO/t9/2O26 5,000.000.00 4.945.485.00 4,9t7,7t0.34 (42,225.34\
3I33ENT67 FEDERALFARMCREDITBANKSFUNDINGCORP 43t8 9t9097 t0^9t2026 5.000.000.00 4.945.485.00 4.98?,71034 (42,225.34)
3l33ENKSt FEDERALFARMCREDITBANKSFUNDINGCORP 1.202 92.8965 ol/Ml2o25 J.000.0o0.00 4.644.825.00 4.991,?t1.62 (1,16,956.62)

3I33ENV23 FEDERALFARMCREDITBANKSFUNDINCCORP 5.503 99.1659 tU25/2027 5,000.000.00 4,958.295.00 4.995,01371 (36,718.71)

3ll0AL2G8 FEDERAL HOME LOAN BANKS 0.6t5 t7.7059 OA\U2026 5.000.000.00 4.385.295.00 4,997,523.87 (6t7,22t.tT)
3ll3ENH45 FEDERALFARMCREDITBANKSFUNDINGCORP 3t37 953018 08/24/2026 5.000.000.00 4.765.09000 4,997.903.43 (232.il1.43)
3l3lENPYo FEDERALFARMCREDITBANKSFUNDTNGCORP t764 93t342 0A25/2025 5.000,000.00 4,691.710.00 4,998,454.38 (306.744.3t)
3I33ELNJ9 FEDERALFARMCREDITBANKSFUNDINCCORP t542 95.9794 OU28t2024 5.000.000.00 4.79{t.97000 5.000.000.00 (201,03000)
3 I34GVWM6 FEDERAL HOME LOAN MORTCAGE CORP 0 730 90.3892 05t28n025 5.000.000 00 4.5 19.4(il.00 5.000,000 00 (480,540.00)

3I36O4XK4 FEDERALNATIONALMORTCAGEASSOCIATION 0650 t9tt23 06/30/2025 5.000.00000 4.494.11500 5.0m.000.00 (505,8t5.00)
3I34CV5RJ FEDERAL HOME LOAN MORTGAGE CORP 0.570 93.3423 07/15t2024 5.000.000.00 4.667.1 15.00 5,000.000.00 (332,8t5.00)
3 136C42F9 FEDERAL NATIONAL MORTCACE ASSOCTATTON 0.625 89.2919 O8/27t2O25 5.000.000.00 4.4&{.595.00 5.000.000.00 (515.405.00)

3136C46N8 FEDERALNATIONALMORTCACEASSOCIATION 0.600 88.6300 t0t29/2025 5,000,000.00 4,43t.500.00 5.000,000.00 (568,500.00)

3135G06F5 FEDERALNATIONALMORTGACEASSOCIATION 0.310 955530 |^6/2023 5.000,000.00 4.777,650.00 5,000,000.00 (222,350.00)

3|34GXBM5 FEDERAL HOME LOAN MORTGACE CORP 0.600 tt.4493 |/12t2025 5,000,000.00 4.422.465.00 5.000.000.00 (577,535.00)

3ll4cxBM5 FEDERAL HOME LOAN MORTGACE CORP 0.600 8t 4493 |/1U2025 5.000,000.00 4.422.465.0O 5.000.000 00 (577.535.00)

3ll5GA2Z3 FEDERALNATIONALMORTCACEASSOCTATTON 0.560 8829t9 |il7t2t)25 5.000.000.00 4.414.595.00 5,000,000.00 (585.40500)
3I35CAZ3 FEDERALNATTONALMORTGAGEASSOCTATTON 0.560 t8.29t9 |il7/2025 5,000.000.00 4.4t4.595.00 5,000,000.00 (585,405.00)

3I33EMLP5 FEDERAL FARM CREDIT BANKS FUNDINC CORP 0.320 91 2n6t t2t23/2024 5.000.000.00 4.564.340.00 5,000,000.00 (435,660.00)
3ll0ALF25 FEDERALHOMELOANBANKS 0.400 91 7195 |t26t2\24 5.000.000.00 4.585.97500 5.000,00000 (4t4,025.00)
3I30ALFN9 FEDERALHOMELOANBANKS 0550 89.il54 08/25t2025 5.000,000.00 4.4J5.770.00 5,000,00000 (544.230.00)

3I33EMSC7 FEDERALFARMCREDITBANKSFUNDINGCORP 0.480 m5719 O3t03/2O25 J.000.000.00 4.528.595.00 s.00O,000.00 (47t,405.00)
3 I33EMZS4 FEDERAL FARM CREDIT BANKS FUNDINC CORP 0.900 87.n992 O5/t8t2O26 5,000,000 00 4.194.960 00 5.000.000.00 (605,040.00)
3lloAMJN3 FEDERAL HOME LOAN BANKS t.030 8{r 3t06 05t26/2026 5,000.000.00 4.415,5t0.00 5.000,000.00 (584,470.00)
3136C46S7 FEDERALNATIONALMORTGACEASSOCIATION 0.560 885291 tO/28t2O25 5.000.000.00 4.426.45J.00 5.000.000.00 (573,545.00)
3ll4GWTGl FEDERALHOMELOANMORTOACECORP 0.600 88.9029 09t30/2025 5,000.000.00 4.445,t45.00 5.000,000.00 (554.855.00)
3l34CWP9l FEDERALHOMELOANMORTCACECORP 0500 89.5il4 06^6t2025 5,000.000.00 4.479,070.00 5.000.000.00 (520.930.00)
ll36c4XZl FEDERALNATIONALMORTGACEASSOCIATION 0.740 90.1047 06/30/2025 5.000.000.00 4.505,23J.00 5,000,000.00 (494,765.00)
3 I30AMMZ2 FEDERAL HOME LOAN BANKS I 000 tt 0.140 0(t/t0t2076 5.000.m0 0o 4.402.200.00 5.000.000.00 (J97.800.00)
3I34GV3A4 FEDERALHOMELOANMORTCAGECORP 0s00 934557 Olt't/2024 5,000.000.00 4.672.785.00 5.000.000.00 (327,2t5.00)
3 IS0AQRHt FEDERAL HOME LOAN BANKS 2 000 89.9407 0U2st2O27 5.m0.000.00 4.497,035.00 5.0OO.OO0 O0 (502,965 OO)

3 I30AQRH8 FEDERAL HOME LOAN BANKS 2.000 ri9.9407 o2/25t1027 5.000.000 00 4.497.035.00 5.000.000 00 (502,965.00)
ll30AR4V0 FEDERALHOMELOANBANKS 2 150 943133 03il4/2075 5.000.000.00 4.715.(,6500 5.000.0m.00 (2t4,335.00)
3I30AR6U0 FEDERAL HOME LOAN BANKS 2.500 9t.7849 03t22/2027 5.000.000.00 4.589.245.00 5.000,000.00 (4t0.?55.00)
ll30AR7D7 FEDERALHOMELOAN BANKS 2.050 94.0407 O3t25t2O75 5.000.00000 4.702,035.00 5.O00,O0O.OO (297,965.00)
3|30ATBV8 FEDERAL HOME LOAN BANKS 4.t50 96.74t9 O9/29t2027 5.000.000.00 4.837.095.00 5.000,000.00 (162,905.00)
3|30ATBV8 FEDERALHOMELOAN BANKS 4.t50 96.74t9 O9/29t2027 5.000.000.00 4.837,095.00 5.000.000.00 (162,905.00)
3rloATNC{r FEDERALHOMELOAN BANKS 5.00U 99.4937 t1t27/2027 5.000,00000 4.974,6n5.00 5.000,000.00 (25.3t5.0O)
31422XM90 FEDERALACRICULTURALMORTGACECORP 4.320 99.6406 t0t2t/2027 5.000.0000O 4.982.030.00 5.000.000.00 (t7,970.00)
31422XM90 FEDERALAGRICULTURALMORTCACECORP 4.320 99.6406 t\t2il2\27 5.000,00000 ,1.9t2.03000 5.000.000.00 (17.970.00)
31422XM90 FEDERAL AGRICULTURAL MORTGACE CORP 4.320 99.6406 t\t2t/2027 5.OOO.OOO.m 4,982,030.00 5.OOO,OOO.OO (t7,970.00)
I I30ATJD0 FEDERAL HOME LOAN BANKS 6 000 t00 0965 to/25/2027 5.000.000.00 5.004.825.00 5.000.000 00 4.825.00
3 I30ATJD0 FEDERAL HOME LOAN BANKS 6.000 t00 0965 tot25/2027 5.000.000.0{) 5.004.{t25.00 5.000.000.00 4.825.00
3I33ENV72 FEDERALFARMCREDITBANKSFUNDINoCORP 4471 t000479 07t27t2026 5.000.00000 5.002.39500 5.004,24932 (t,8J4.12)
3I33ENW63 TEDERAL FARM CREDIT BANKS FUNDINC CORP 4.2*4 99.75t8 tO/27t2O21 5.000.000.00 4.987,J90.00 5.020.194.55 (32.604.55t
ll3lELH80 FEDERALFARMCREDITBANKSFUNDINCCORP 0.680 90.t447 O(,/tOt2O25 5.025.00000 4.529.77t tS 5,O25,OOOOO (495,22S.S1)
3 ll0ASDK2 FEDERAL HOME LOAN BANKS 1.250 95.3475 o(t/2912026 5.250,000.00 J.005.743.7J 5.2J0,000 00 (244,256.25)
I I30AL6K5 FEDERAL HOME LOAN BANKS 0.5t0 87.5817 OU25|2O26 6,000,000.00 5.755,022.00 6,000,000.00 (7,14,978.00)
3I33EKP75 FEDERALFARMCREDITBANKSFUNDTNCCORP t.671 94.6520 ot)A7t2024 6.12t.000.00 5,t00,274.56 6.t20.t03.77 (119,t29.2t)
3lloARHC9 FEDERALHOMELOANBANKS 2.180 7402 OA28|2O24 7.000.00000 6.77t,8t400 6,994,52t.53 (222.707.53\
3ll0ATH42 FEDERALHOMELOANBANKS 4.700 9847t9 09t29/2027 7.000.00000 6.893.03300 7,000.00000 (t06,96700)
3|30ATBV8 FEDERALHOMELOANBANKS 4150 %?4t9 09/29/2027 7.225.m000 6.989.602.28 7.225,0m00 Q35,397j31
l|33EMKH4 FEDERALFARMCREDITBANKSFUNDINOCORP 0.160 99.5248 l2Jt5/2022 8.245.000.00 8.205,819.76 t,245,000.00 (39,t80.24)
3ll6c4Q97 FEDERALNATIONAL MORTCACEASSOCIATION 0.650 894305 Ou27nO25 8.650.000.00 ?.715.738.25 8.6J0.0m00 (914.261.?5)
3lloALGj7 FEDERALHOMELOANBANKS t.ol6 88.6490 03t23/2O26 8.92t.250.00 7.908.598,l 8.9t6.450.S2 (1.00?,851.91)
3l30AL2Xl FEDERAL HOME LOAN BANKS 3.00t 85.7X0 O2Jl7/2027 t0,000.00O.00 8.579.400.00 9.145.706.24 (56{t,306.24)
3I33EL5S9 FEDERALFARMCREDITBANKSFUNDINGCORP 2905 9270{t5 09/07/2024 t0.000.000.00 9.270.850.00 9,572.561.39 (101.711.39)
3l33EL,lJ0 FEDERAL FARM CREDIT BANKS FUNDINC CORP 2.8A2 92.1372 O8il9t2024 t0,000.000.00 s,2t3,72O.OO 9,583,539.29 (299,8t9.29)
3I30AKYH3 FEDERALHOMELOANBANKS t.74(, 85J614 O2/tOt2O27 IO.0OO,O0O.00 8.576.74000 9,626,416.3t (1,049,676.3t)
3I30ALCJ7 FEDERAL HOME LOAN BANKS t.000 88.6490 O1/23t2026 9.750,000.00 8.643,277.50 9,750.000.00 (1.106.722.J0)
ll3oALcJ7 FEDERAL HOME LOAN BANKS t.OO0 8S 6490 O3t23t2t)26 9.750.000.00 t.643.217.50 9,750.000.00 (t,t06.722.50)
ll3oALGJ7 FEDERAL HOME LOAN BANKS LO00 88 6490 03t23t2026 9.750.000.00 t.643,277.5O 9,750.0m.00 (1,106,722.50)
3I30ANMH0 FEDERAL HOME LOAN BANKS t.66t 87.9166 O8t2Ot2O26 10.000.000.00 8.791.660.00 9,792.tt5.61 (1.00t,t55.6t)
3I33ENL99 FEDERAL FARM CREDIT BANKS FUNDINC CORP 1.830 95.7t05 O9/t5/7027 10.000.000.00 9.57t.050.00 9.800.103.78 (229.053.78)
3I30ALHH0 FEDERAL HOME LOAN BANKS I 040 8n 6700 O3tO5/2026 t0.50O.000.00 9.3t0.35000 I,316.55S.42 (506,20S.42)
3|33ENKG4 FEDERAL FARM CREDIT BANKS FUNDINC CORP 1908 88.2697 ot/|/2021 I0.O00.OOO.O0 8.826.970.00 t).825.378 t4 (998.358.14)
3|30AQHS5 FEDERALHOMELOANBANKS t.9n4 8n.9$17 ot/2t/2o27 t0.000.00000 8.1i98.37000 9.885.68740 (987.3t7.40)
3|33ENBK5 FEDERALFARMCREDITBANKSFUNDINGCORP 1340 8762t5 tO/20/2026 I0.OOO.00O00 1t.762.t5000 9.923.397.33 (1.161,24733)
lll3EMJQ6 FEDERALFARMCREDITBANKSFUNDINCCORP 0251 95.2450 t2JO8/2023 9.931.000.m 9.458.7t095 9,s3t.2t6.36 (412,495.4t1
3|33ENBK5 FEDERALFARMCREDITBANKSFUNDINCCORP t.249 8762t5 tO/20/2026 10,000.000.00 8,762,t5000 9,957,970.99 (1,195,820.99)
3ll3ENL99 FEDERAL FARM CREDIT BANKS FUNDINC CORP 3.467 95.7t05 O9/15t2O27 10,000,000 00 9,571,050.00 9.9J9,t?8 4t (3tt,t2t.4t)
3I37EAEX3 FEDERALHOMELOANMORTCACECORP 0497 St7844 ot 23/2025 t0.000.00000 t.t7t,44000 9,965,1tt.91 (1.086,67891)
3l33ENLZl FEDERALFARMCREDITBANKSFUNDINGCORP l.t6o 89.2940 0U26t2027 t0.000.000.00 8.929.40000 9,96?.74t.05 (1.01t,341.05)
3I33ENYX2 FEDERALFARMCREDITBANKSFUNDINCCORP 3.439 978215 06^7/2024 |O.0OO.OOO.00 9,7S2,750.00 9,970,503.t5 087.753.15)
3I30AQF65 FEDERAL HOME LOAN BANKS t.306 tt t0t2 1212t/2076 t0.000.000.00 8.810.t20.00 9.s77.61? 20 (1.167.517 20)
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92 tt{37
91 03($

07t0v2023
tot25t2023

05tot t2027

t2/ov2025
0(t/25/2024

07 lot /2026
06/0t/2023
1210il2025

06/l\t2026
08/0U2027
04/0t/2021

5.009.5 l]. t0
5.175.670 82

7. t00.000.00

7.478.1{t0 97

8,t25.128 m
10.0(xJ.000.00

ll.llt9.lil4 60

14.299.t91r 65

t5.0fi),000 00

15.506.946.46

24.407..190.50

4.8t7.n74.55
5.(t9(t.477.68

6.634.878.01t

7 .054.445 .5 1

7.89 l.143.9n
9.190.770 90

t2.927.699.35

13.41il.423.5I
I 1.851,965.20

t 4 ,397 .223 .01

22.701.15t t5

4 ,97 4.477.53

5.100.484 80

7.069.376. I I

7.35 t.826 l0
7,906.508 6ti
9.ri27.302.30

t 2.t)72.383 .92

14.287.461.02

I 4.623.40{t.39

14.7t 5.902.81

24.3t5.ilt.44

(86.59?.9?)

(4.007.12\
(434.498.03)

(297.3t0.53)
(r5.364 7t)

(6_i6,531.40)

(44,684.56)

(799.037 5 t)
(769.441 l9)
(3 18.679.t3)

lt .678.N,7 .29')

4.fl)9 94.2t78 011U7025 t75,2e2,241.1 I 18,1J0,652.97 123,214,945.1 | (s,m4,292.l4)

CD
CD

r Cusip Dcs.ription Yield Merker Pric€ Finel Dleturily P.r Vrlue Mrrk.t V.tu. Eook vtluc NGI Unrcslizcd G.in/Lo!.
89f I4WNL5 Toronto-Dominion Bmk - Ncw York Brmch 0.440 100.0000 ll/22/2022 15.000.000.00 15.000.000.00 15.000.000 00 0.00

891 I4WPN9 ToronbDominion Bmk - Ncs York Brmch 0 It00 100 0000 0ll2O/2O23 20.00YJ.000.00 20.000,0LS 00 20,000,000 00 0.00

89lI4WVAO loronoDominionBanli-NcwYorkBrmch 2.200 100.0000 03/20/2023 20.000.00000 20.000,000.00 20,000,00000 0.00

t9l 158654 Torcno-Dominion Ban! - Ncu York Brmch 3 t50 100 0000 05/1512023 20.000.000 00 20.0m.000.00 20.000,000 00 0.00

780l2U2Tl RqalBmkofcmadaNcsYorkBrmch 0500 1000000 lll2ll2022 25.000,000.00 25.000.00S00 25.000,00000 0.00

7t0l2U3E3 RqvalBmkofCuadaNcwYorkBronch 0800 100.0000 0l/2412023 2J,000.00000 25,000,00000 25.000,00000 0.00

t9lI4WPS8 Toronto-DominionBrnli-Ncu YorkBrdch 0lll0 100m00 0l/2512023 25.000.00000 25.000.000.00 25.000,00000 0.00

78012U4P7 R6alBulofceodaN.wYorkBranch l.ll00 1000000 0112712021 25.000,00000 25.000.00000 25.000,00000 0.00

7li0l2U4U6 Rcryal Bul olCmada No- York Brmch I li30 I00 m00 01103/2023 25.000,000 00 25.000,000.00 25.000.000 00 0.00

78012U5A9 R6d Bek ofcueda Ncrv York Brmch 2 050 100.0000 OAl1l2073 25,000.000 00 25.000.000.00 25.000,000 00 0.0o

7t0l2u5El Royal BeI ofceoda Ncu York Brech 2 000 100.0000 0l/lll/2023 25,000.000.00 25.000.000.00 25.000.000.m 0.00

891 l4WXRl Toronto-Domrnion Bmk - Ncu York Brmch I 30lt 100.0000 05/22.12023 25.000.000.00 25.000.000.00 25.000.000.m 0.00

7t0l2U6XB Royal Bmk ofCmada Ncw York Brmch 3 710 100.m00 06/22J2023 2J,000.0m 00 25.000,000.00 25.000,000.00 0.00

89ll4WNEl Torono-DominiooBanI-NovYorkBrech 0430 100.0000 ll/2112122 10,0fi),00000 10.000.000.00 30.000,000.00 0.00

2l684XVQ{r RrbobsnlNc&rlmd-Nc$ YorkBrmch 1.720 t00.U}00 lV2ll2022 10.000.000.00 10.0m.000.00 10,000,000.00 0.00

86959U92 Svcnsla Handcls AB Publ - Ncw York Brech I 620 100.0000 0ll()412023 10.000.000.00 10.000.000.00 10,000,000 0O 0.00

78012U4T9 RolalBmkofCuadrNcuYorIBruch 1.870 100.0000 0l/2512023 35,000.000.00 15.000.000.00 15.000.00000 0.00

7ll0l2U5FB Royal Bek ofcsoda Ncu York Brmch 2220 100.0000 03/20/2021 35.000.000.00 35.000.000.00 35.000.000.m 0.00

2l684XlWU6 Rabobanh Ncdcrlmd - Ncrv York Brmch I 760 100 0000 ll/1612022 40.000.000 00 40.000.000 00 40,000.Ltr0 00 0.00

18O|2UZ57 Ro1,al Bmk ofCmada Ncw Yorl Branch 0 380 100 0000 ll/17/2122 50.000,000 00 50.000.000.00 50.000,000.00 0.00

06367CTN7 BanliofMonucal-ChicrgoBrmch 1.640 100.0000 ll/30/2022 50.000.00000 50.000.000.00 50.000.00000 0.00

064I7MXK6 Banl ofNov! Scotia - Houdon Branch 0.700 100.0000 0l/0312023 50,000,000.00 50.000.000.00 50.000,000.00 0 00

2l(rt4XXJ0 RabobanliNcderland-NcwYorkBrmch 2450 100.0000 0113/2023 50.000.000.00 50.000.000.00 50.000.000.00 0.00

06367CVY0 Banl ofMonftrl - Chicago Brsnch 3.0(,0 100.0000 0l/2312023 50.000,000.00 50.000.000 00 50.000,000.00 0.00

06I67CWS2 BarJiofMonEll-Chica8oBru.h 3310 1000000 llUlT/2Oz3 50,000.00000 50.000,000.00 50,000,000.00 0.00

89ll5B6E5 ToronbDomrnionBrnk-Nc* YorliBrmch l2l0 1000000 0l/09/2023 50,000.00000 50.000,000.00 50.000,00000 00O

064l7MA2l Banl ofNou Scotir - Housn Brmch 3.400 100.0000 Ol/2312O21 50.000.000.00 50.000.000.00 50,000,000.00 0 00

0(>417MB46 Banli ofNova Scorir - Houston Branch 1.400 100.0000 02128/2023 50.0m.000.00 50.000.000.00 50.000,000.00 0.00

65558UX83 Nordca ABP ' New York Brmch 4 150 100.0000 0312t/2023 50.000.000.00 50,000.000.00 50.000.000.00 0.00

891 I5BWW6 Toronto-Dominion Banl - Ncw York Brilch 4.760 100.0000 08/3 l/2021 50.000.000.00 50.000.000.00 50,000.000 00 0.00

06\67CXZ5 Bant ofMonrcal - Chicago Bruch 4.520 100.0000 06/0112023 50.000,000.00 50.000.000.00 50,000.000.00 0 00

O41I7MJ22 BanI ofNolr Scotia - Houion Brsnch I 490 100.0000 O2J2I2O23 50.000.000.00 50,000,000.00 J0.000,000 00 0.00

06367CYY7 B.nlofMonrcll-ChicrgoBrmch 5.180 100.0000 05/701)023 50.000,000.00 50.000.000.00 50.000.000.00 000
891 l5B6P0 Toronto-Dofrinion BanI - Ncw York Branch 5.260 100.0000 0U27/2O23 50.000.000.00 50.000.000.00 50.000,000.00 0 00

86959RF88 SvcnskaHudclsABPubl-NcwYorkBranch l5l5 100.0032 02/2712023 50,000.000.00 50.001.610.58 50.001,61058 000
89lI4WKA2 Toronto-DominionBanli-Nc*'YorkBroch 0310 100m00 ll/03/2u22 55.000,0m.00 55.000,000.00 55.000,000.00 000
t9l I4WMP7 TorcnbDomrnion Bmli - Nc$ Yorli Brmch 0 430 100.0000 ll/10/2022 75.00o.fl$ 00 7J,0m,00O.00 75.000,000 00 0 00

7ll0l2u2K0 R.D.l BblofcmrdaNcu Yo* Brdch 0450 1000000 lll08/2022 75,000.000.00 75,000.000.00 75.000.000.00 0.00

86959RH52 Svcnsk. Hmdcls AB Publ - Ncw York Brmch 4 200 100 0000 03117/2023 75.000.000 00 75.000,000.00 75.000.000 0O 0.00

7ll0l5lKE(, Royal Brnl olCmada Ncu York Branch 5.390 100.0000 08121/2023 75.0m.000.00 75.0m.000.00 75.000,000.00 0.00

21684X2-A,7 Rabobank Ncdcrlmd - Ncu York Branch 3.1180 l{)0.0000 05/2612073 100.000.000 00 100.000.000 00 100.000.000.00 0.00

!.665 100.0001 0uzu202a 1.755,(m,0m.m 1.755,m1,610.58 1,755,001,610.5E 0.00

CP
Curip D€scripli0n \icld ltrrk€tPr;G t'inrl:Uil(ritr ParVrluc l\lrrkc( vrlue Book Vslut Nel Unreslized Crin/Loss

(P

6698M5LE7
4640QN64
6698M51M9
6(,98M5L87
669IIM5LE7
6698M5LE7
7426M5SX3

7426MlSK6
7426M5S39
7426M5Q3 I

7426M5NH3
023 t4QP78

02314QP78

7426M5NP5

63763Q1P0

63763Q1E5
7426M3L21
466.r0QPH$

46640QPM7

63763QNB9

4(,640QNLl
63763QP84

6l763QLJ4
7427lUN82
6698M51F4
46640QSAo

46{14oQSW2

63763QN94

6l763QNl7
63763Q196

No\ ailis Finucc Corporation

J.P. Morgs Sccuritics LLC
Novatus Findrcc Corpordlion
Novdrus Financc Corporation

Novanis Finmcc Corporation

Norarus Financc Corpohtion
Prir'atc Expon Funding Corporation
Privatc Expon Funding Corporation
Pnvatc Expon Funding Corporauon

Privatc Expod Funding Corporation
Privarc Expo( Funding Corporation

Amuon.com. Inc.

Prilab Erpon FundinS Corporatron
National Sccuritics Clearing Corporation
National Sccuitics Clearin8 Corpor.tion
PriYatc Expo( FundinS Corporalion
J P. MoRm SccMircs LLC
J P. MorSan Sccuritics LLC
Nstronsl Sccuritics Clearing Corpor0tion
J P. Morgan Sccuritics LLC
Nalional Sccurtics ClcrinS Coporation
National Sccuilics ClceinS Corporauon

Thc Prfitcr & Cmblc Compm\
Nov!(is Findcc Corporation

J.P. Morgan Sccurrtics LLC
J.P. MorSm Sccuritics LLC
National Sccurties Clcuing Corporation
National Sccurucs Clcorng Corporation
National Sccufltics ClcMnB Corporauon

3 423

4.056

1.506

3.585

l.5{r5
I 5ta5

4 5ra3

4.424

4.4ZO

3 274
4.030

2.792

2.79 I

t.454
3. lll4
3.263

I 551

I 563

4 679

3.702
2.200

1.964

3.283

3.752

1.433
4.177

3.95(,

I 590

3.619

-1. t3 I

99 n7t8
99 2667
99 8072

9') 871 8

99 1t7t E

,)9 87t8
97 180 I

97 6 t20
97 1t040

9li 9088

ry.1509
99 25 t4
99 25 l4
9' 66n0

99.8075

99 lt811

99 9t)57

9t 95{X)

98 5720
99.2tt01

99 5 t78
98 9175

99 8165

99 2703
99 8(,7ri

97 1 464

97 7,183

99 lt lJ
99 l7(X)
999:llt

In4t2t)22
ovo6l2023
I t/21 t2022

I t/ t4l2o22
Ilt4/2tt22
I t/ l4/2022
05/3 t/2023
05/ t9/7021
05to3t2023

03/03t2023

0t/17/2023
0u07 t2023

ouo1t2023
0v23t2023
|/23t7t)22
|il4t2022
|/0r2022
o2t t1 /7023
02/2U2023
0lnt/2023
0t/20t2023
o7JOAnO23

I t/ fi\t2022
ovl u202i
n/15t2022
05il0t2023
05/30/2023
0 t/o9t2023
ovo3/2021
It09/2022

5.275,000 00

r5.01x).000 00

t7.000.000.00

18.000.000.00

18.0m.000.00

18.000.000 00

25.0m.000 00

25.000-000 00

25.000.000.00

25.000-000 00

25.000.000.00

25.000.000.00

25.000.000.00

25.000.000.00

25.000.000.00

25.000.000.00

25.0m.000 00

27.000.000.00

30,000.000.00

30.000.000.00

30.000.000.00

32.000,000.00

31, t50.000 00

40.000.000.00

40.000.000.00

50.000,000.00

50.000.000.00

50.000.000.00

50.000.000.00

50.000.000 00

5 .2(tt,237 .7 4

t4.,i90.000.00
t6.9(t7.227.78

17 .97(t.t)25 .oA

t7.976.925 00

t7.976.925.OO

24.345.020.1t3

24.403.000.00

24,45 r,000.00
21.'t27,194.44

24.787.115 28

24.Xt2.A47.22

74 .8 t 2.847 .22

24.9 t7.ofi).00
24.95 t.875.00
24.970.840.21\

24.99t.930.56
26.7 t6.500 00

2e.571.6(x).00

29.784.04t.66
29.855.333.33

1r.656.800.00
33.0y).123 96

39,70{t,l l l. u
39.947.1 1 t il
4tr.873.194.45

4tt. It 74. I 66.6 7

49.660.750.00

19.6{t5.000 00

49.965.555.56

5.2(,8.542 52

t4.t90.000 00

16.961.227.78

I7 .97 6.925 .0o

t7 976925 oO

I 7.976.925 fi)
21.345.020 8l
24.403.m0 U)

24.45 1.000.00
24.721.t94 44

24.787.715 28

24.8t2.841 22

24.8t2.847 22

24,9t 7,000 00

24.95 t.875.00

24.970.lt40.211

24.998.930 56

26.7t6.500 00

29.571.600 00

29.7It4,M1.66
29.855.313 t3
3 t.656.1t00 fi)
13.099.t2r %
39.708,il 1 l t

39.947.il 1 l t

48.ti73.194 45

4li.ll74. l6(r.67

49 (,60 750 00

49.685.000.(X)

49.965.555.56

(304.78)

000
0.00

0.00

0.00

000
000
000
000
0.00

000
000
0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

000
0.00

0.00

000
000
000



e3 I l4FLE2
037lt5ELE2
93t I4FL77

Applc Inc.

WalmM Itrc.

3.514

3. llio
3 249

99.8736

99. l{t63
99 9.163

I I I l4|ZOZZ

|^4t2022
I lo7 t2u2z

60.0m.000 00

60,000,000.00

t00.000.000 00

59.924.t 6(t.67

59.931.750 00

D.94(,.133 l3

59.924.166 67

59.93 1,750 00
99.9,16.333 33

000
rJ 00

000

3..rE0 99.21A6 0l/0,.t2023 t,09t,425,0m.m 1,090,43{,fi9.21 1,090,43435J.99 (J(x.77)

MM Fund
MMFUND

r Cusip D.rcriplion Yi.ld M.rk€l Pric. Fin.l M.rurity Pir VrluG M.rk.t Vrlue Eook Vrlu. N.t Unr.rliz.d 6ritr/Lo$
0924tU700 BLKRK LQ:FEDFUND INSTL 2 t90 I 0000 l0l3l/2022 1,000,000 00 1.000.000.00 1.000,000.00 O O0

949921176 ALLSPRINCTCOVT MM SEL 2950 1.0000 l0t3l/2o22 1.000.000.00 1.000,000.00 1,000,000.00 0.00
608919718 FEDERATED HRMS CV O PRMR 2.950 t.00CS t\/3t/2022 t,000,000.00 t,000.000.00 1.000,000.00 0.00
31607A703 FIDELITIMM:GOVTINSTL 2910 10000 l0l3ll2|22 1,000.00000 1,000,000.00 1.000,000.00 0.00
4tl2cA53t JPMORGAN:US CVTMM EMPWR 2t2O I 0000 l0t3ll2o22 1,000.m0.00 1.000.000.00 1.000.000.00 000
t5749T517 SS INST INV:US CV MM OPP 2970 I 0000 10/11/2022 1.000.000 0O 1.000.000 00 1.000,000.00 0.00
3tf4lw27l COLDMANTFS COVT INST 3.070 I 0000 lu3l/2022 6t.0m.000.00 68.000.000 00 68.000.000.00 0 OO

3tl4lw273 GOLDMANTFS COVT INST 3.070 I 0000 10/11/2022 90,000,000 00 90,000.000 00 90.000.000.00 0 00
38141W273 GOLDMAN:FS GOVT INST 3.07u 1 0000 10/31/2022 140.000.000 00 140,000.000.00 140.000.000 00 0.00

l.{x7 1.00m tu3uzo22 Jo4,mo,flx).m 3(x,000,(m.m 304,m0,m0.00 0.00

Muni
MUNI

r Cusip I)escription Yield MarketPricc FinslMrturitv PrrVsluc lUarkel Vrlue llook Value Nrl tlnr.rliz"d Crin/Loss
826239FXn

757710UR7

074437HA5

19750tJT6
876239FY6
7E)01 7XT0
o7443?HB3
7577t0U55
987388CU3

t26239GH2
9873tECT6
797508HV3

It0249tYY5
802498Y22
567ilRKT3
4t97e2D37
{t014952P6

4t9792D29
4t9792D45
7y)4082E8
EN2724XJ I

882724XK8
4t9792F92
4t9792Ft,{
4 t9792A7 I

4t9792463
93974EYB(r

4t9792At9
93974EYAt
9l974ETFl
4 19192F?6

939t4EXZ4
93974EYC4

SIERRA CALIF JT CMNTY COLLECE DIST
REDONDO BEACH CALIF UNI SCH DIST
BEAUMONT CALIF UNI SCH DIST
SAN DIEGUITO CALIF UN HICH SCH DIST
SIERRA CALIF JT CMNTY COLLECE DIST
sAN MATEO CALIF UN HICH SCH DIST
BEAUMONT CALIF UNI SCH DIST
REDONDO BEACH CALIF L'NI SCH DIST
YOSEMITE CALIF CMNTY COLLECE DIST
SIERRA CALIF JT CMNTY COLLECE DIST
YOSEMITE CALIF CMNTY COLLECE DIST
SAN DIECUITO CALIF UN HIOH SCH DIST
SANTA MONICA.MALIBU UNI SCH DIST CALIF
SANTA MONICA.MALIBU UNI SCH DIST CALIF
MARIN CALIF CMNTY COLLECE DIST
HAWAII ST

SANTA CLARA CALIF UNI SCH DIST
HAWAIt ST
HAWAII ST

SAN RAMON VALLEY CALIF UNI SCH DIST
TEXAS ST

TEXAS ST

HAWAII ST

HAWAII ST

HAWAII ST

HAWAII ST

WASHINCTON ST

HAWAII ST

WASHINCTON ST
WASHINCTON ST

HAWAII ST

WASHINCTON ST

WASHINCTON ST

o 229

I 222
0 690

0.275

0.344

o 256
I t09
I,J 7I
1.440

0.354

I 140

o21S
0 396

0 669

0 763

0 713

0 210

o 422
I 033

0 967

0 508

0 794
I 033

07t3
o 7t3
o 472

3.350

t.0ll
3 350

0 170

0.422
1.250

3.370

96 4120

97 165t)
9l 91t20

96.5t30
92.0300
96 0100
r9.0570
9.r.6 I 40

94.06 I 0

92.3620

97. t390
% 5t30
92 622n

IIi 6950

90 063u

91 9090

97 0160

95 6960

Iilt 9750

89 6530

96 03 l0
92 6{t90

89 7l l0
93 0970

9 I 9$)0
95.6960

95.9420

9l 5(,10

97 4030

92 1540
t6.7 t70
98.75t0
94.4320

oilot t2023

oLtov2023
o8tot t7024

08/0v2021
0u0t t2024
09/ot/2013
08/0u2025
1uot/2024
08/0U202.4

08/ot/2024
0u0U2023
0v0l/2023
owot /2074
08tot /2025
08t0t /2025
t0/ot/2024
07/ot 12127

tolot/2023
t0/ov2025
o*t0lx025
l0t0t/2023
l0t0v2024
oatot/2025
0Bt0t/2024
l0/01/2024
t0/ot/2023
08tot t2025

t0t0v2ltzs
08t0u2021
0t/0t t2024

0t/0t/2023
08/01/2023

08/011202(t

260.000 00

260.000.00

275.000.00

425.000.0{J

500.000.00
500.000 00

500.000 00

500.000 00

700.000.00

720.000.00

750.000.00

|.000.0{J0 0o

t.000.000.00

t,000.m0.00
t.065.000.00

2.500.000.00

2.870.000 00

3.260.m0 00

3.660.000 00

4,505.000 0o

4.745.000 0o

5,810.000 u)
6.250,000.00

9.000.000 00

t0.000.000 o0

t0,000.000 00

10.065.000 00

t2.775.000.00

13.475.000.00

14,995.000 00

15.000,000.00

18.840,000.00

20,t25.000 00

250.t 49 20

2_51.119 00

2-r2.950 50

4 10. I 80.25
.160, I50 00
.180.050 00
445 285 00

471.070 00

65t.427 00

665,006.40

728.542.50

965.t30 00

926.220 o0

8116.950 00
959.170 95

2.2t7.725 OC)

2.784.933 20

3.1 t9.61960
3.256.485 00

4.03tt.8(,7 65

1.556.670 95

5.185.210 90

5.60(,.917 50

It.37tt.7l0 00
9. t90.900 00

9.569.(,00 00

9.656.562.30

I 1.152.801 00

13.t25.054 25

I 3.861,477 30
t1.507.550.00
I 8.(,0.t.(rntt 40

19,665.464.00

260.000.00 (9.250.80)

260.000.00 (6.85t.00)
275.000.00 (22.049.50)

425.000.00 (t4,n19.75)
500.000.00 (19.8J0.00)

500.000.cr0 ( t9.950.00)
500,000.00 (54,7t5.00)

500,000.00 (26,930.00)

700.000.00 (4t,573.00)
720,000.00 (J4,993 60)

750,000.00 (2t.4i7.50)
t.000,000.00 (14.870 00)

1.000.000.00 (73.7t0.00)
1.000.000.00 ( I 13.050.00)
1.065.000.00 ( t05.829.05)
2.J00.000.00 (202.275.00)

2.870,000.00 (85.066.80)

3.260.000 0o ( t40.3 t0.40)
3.660,000.00 (403,5 15.00)
.1.505.000.00 (466.t32.35)
4.745,000.00 ( tE8.329.0s)
J.E 10.000.00 (424,769. l0)
6.250.000 00 (643.062.J0)

9.000.000.00 (621.2?0.00)

10.000.000.00 (809.t0000)
t0.000.000.00 (430.400 00)

10,065.000.00 (408,437.70)

13.399,908.9J (t,447.t07 95)

13.475.000.00 (349.945.75)

14,995,000.00 0,|]t.522.70)
15,000,000 00 (492.4J0 00)

18,t40,000.00 (235,3il 60)

20,825.000.00 (1,t59,536.00)

1.60E 9.1.57,10 lOlOll2OZ4 178,030,00O.m I6tJ76,397.85 17E,654,9t8.95 ( r0,2?t,51 l.r 0)

Muturl Fund
Opcn-End l'und

q!,'!p ll.\(ril,l;on Yicld Mrrk.t Pricc Finil Mrlurity Prr Vrlu. Nlrrltl Vtlue llurk Value Nrl t nrerlizcd (;nitr/l-oss

CI-TRSF ( ALTRr.lS t t.00n6 93.213.169.12 94.017.200.84 94.017,200.t4 (0.00)

CI,TRSF CAI-TRIJST 1.0086 93,2tJ,169.12 94,017,2m.84 94,017,200.t4 (0.00)

Non-US Gov
SUPRANATIONAL

, ( osip Drscriplion \i.ld MrrkrlPri.e FinxlMalurily PrrVrlue lllrrket \'rlue Book Value Net Unrerlizrd (;rin/Loss
45906M3C3
45950VRA(,
4595oVQC4
45e50VQL3
45950VQ22
4595oVPQ3

INTERNATIONAL BANK FOR RECONSTRUCTION AND DI 2.540
INTERNATIONAL FINANCE CORP I 099

INTERNATIONAL FINANCE CORP 0484
INTERNATIONAL FINANCE CORPORATION O 7I9
INTERNATIONAL FINANCE CORP O II29
INTERNATIONAL FINANCE CORP O27f

96.757t)

92.3620

91 8504

92 29,{0

95 ?260
92.22tO

$n8/2024
0t/2t /2025
09t23t2024

t0/29t7024
0lt t9/2024
08/22t2024

3.1r95.000 00

25.000.000.00

25.000.000 00

25,0m.00{ 00

25.000,0m.00
25,000.000 00

1.7('8.('85. l5
23.090.500.00

22.962.600.00

23.073.500 00

23.93 t.500 00

23.055.250.00

3,t79,590.5 I

24.967.1)57 t2
24,t)19.172 08

2.t,9r0,t53 47

24.9lt8.317 40

24.989,783 59

(l I0.905.36)
(t.t77,457.t2)
(2.Ot6.722 08)
( 1.907.353 47)
( 1.056,837 40)
( 1,934.53t 59)

0.131 9J.0073 Mt25l2O24 12tJ95,m0.00 r 19,t62,035.15 12t,7t5,E,t4.t6 (t,$3,t09.01)

R.po
REPO

r Cu3ip Docriplion Yicld M.rket Price Finsl Melurily Prr Vllu€ M.rkct Vnlue Book Vslue Net Unrerlized Cain/Loss
RPI 1012022301 RPI r01202230t 3.010 100.cu00 |/ot/2022 240.000.000.00 240.000.000.00 240.000.000 00 0 00

RPI t0lz0l2lol RPI l0t 202230t t.oto t00.(m tlloll2022 240,m0,m0.00 240,000.000.m 21o,0m,000.00 0.00

US Gov
T.8ILL

, Cusip Dcarriplion Yield Mrrkct PriG Finel Mrturity Prr Vrluc Markct Vrluc Book vrlue Net Unr€rliz.d Ciin/Losg
912796X53 TJNITEDSTATESTREASURY 2.850 973006 06il5t2023 t0.000.00000 9.730.055.60 9.t27.20t.19 (97,t4n.59)



912796U31 UNITEDSTATESTREASURY t.723 9tt47l 0y23n08 t0.000.000.00 9.t34,727.80 9.933.753.05 (99,025.25)

9t2796X79 UNITED STATES TREASURY 2. t88 99.5692 tUt'l2022 t0,000.000 00 9.956.916.70 9,973.905.56 (t6,988.86)
9t2796W70 UNITED STATES TREASURY LJl2 99.7163 |t25/2022 t0.000,000.00 9.977.631.30 9.990.000.00 (12,366 70)

912796YV5 UNITED STATES TREASURY 4.433 97.8391 04t27/2023 25,000,000 00 24,459,7tt.25 24.4t4,t62.50 (14,38t.25)
9t2796YAt LTNITED STATES TREASURY 3 099 98 7858 0Ut6/2O23 25.000.000.00 74,696.46t 75 24.776.340.3t (79,87t.56)
9l2796YAt L'NITEDSTATESTREASURY 3.099 98.7858 0Aft/2023 25,000.000.00 24.696.46t.75 24,776_1407t (79.87t56)
912796U31 IJNITEDSTATESTREASURY t.62t 98.1471 03/21/2023 25.000.00000 24.586,81950 24.841.9720 (257.177.70)
917796'133 UNITEDSTATESIREASURY 1627 9116811 0A23/2023 25.000.000.00 24.(t70.270.75 24.t74.32292 (204.052.17)

912796T33 UNITEDSTATESTREASURY t.3t5 98.6nil 0123/2023 25,000.000.00 24.670.270.75 24.89t.2708t (22t.000.0t)
912796534 UNITEDSTATESTREASURY t.3J9 99.0456 0|26n023 25.000.000.00 24.76t-4O975 24.920.61424 (t59.204.49)
912796P94 UNITED STATES TREASURY 0.744 99.71111 lU0ll1022 25.000.000.00 24.921t.41? 50 24,994,999.v) (t6.562.49)
912796T33 UNITED STATES TREASURY 1.630 98.68t I 0A23n023 30,000.000.00 29,6M.324 90 29,t4t,950.00 (244,625.t0)
912796N96 UNITED STATES TREASURY 0 999 99.9880 |tO3t7O22 15.000,000 00 34.995.800 00 34,98,094 45 (2.294.45)
912796X95 UNITEDSTATESTREASURY 2650 99.3t30 Olt05/2O23 50.000.00000 49,656.49300 49,767.083.33 (il0.5m.33)
912796X95 I.^ITEDSTATESTREASURY 2.637 99.3t30 0v05/2023 50,000.000.00 49.656.49300 49.76t.21t.t0 (il1.?tt.80)
912796514 UNITED STATES TREASURY t.2r3 99.0456 0v26/2023 50.000.000.00 49,522,1it9.50 49,848,902.78 (326,083.28)

912796R27 UNITED STATES TREASURY 0.3il (r.3ti2l tz29t2022 50.000,000.00 49.69t.069.50 49,969.791.67 (2't8.122.t7)
912796N96 IJNITED STATES TREASURY 0.203 $.9880 i/O1t2022 50,000,000.00 49.994,000.00 49,999.444.44 (5.444.44)

912796534 UNITEDSTATESTREASURY I 160 990456 O126t2021 75.000.00000 74.284.27925 74.161.70814 (471,479.09\
912796YR4 UNITEDSTATESTREASURY 2736 991t075 tt/22t2022 75.000.0m00 74.t55.625.00 74,tt2.730.31 (27.t05.1t)

-- UNTTED STATES TiTASTIRY I.7

Lls Cov
US GOV

r Cusip l)cscription Iirld lusrkctPric. Finrllurluritv Prrvslue lllrrkel veluc Eool Velue N.t Unrerliz.d Crin/l-oss
9t2t2CFM8
9r2{t2CFH9
9t 21t28R69

9t282CDC3
9 l2n2CAP6
912828XX3
9t 2828T9t
9t2n28XT2
9l282CBH3
9 I2It2CBH3
9 l2tt28R69
9t282CEG2
9l2t2CEHo
9 l 2n2lt4u I

9 1282n5K2

9t2tDAZC1
91282riP46

9 12828P46

9 t282CBH3
9\282CCZ2
9t282CDM0
9t2t28ZL7
9t282CEW7
9 r28284Rri

9t2t284S6
9 l282CEW7
9l28toFAt
9l2nIoFAI
9t28tOEZ7
912828252

9t282CCZ2
9 r282CBQl
9 t282CER8

9t282CCJ8
9l282CER8
9t2t2ltT9l
9t2lr2cAM3
9t2t2CDA6
9t2n2CAM3
9 l282CAB7
9 t21t2CFM8
9 r282CBC4

I l2t28XX3
9l2lt2cFM8
e l282CCW9
I 12828YV6

9t28282F0
9 t212CCW9
9 t282tZF0
9 t282CD84
9t2t2CCDt
9t282CBC5
9r2lr2ccN9
9t282CBM2
9t2ri2ccx7
9I2II2CCD I

e l282CCX7
9l282CBX8
I l282CBU4
9l282CBD2
9 l282CBD2
9 l282CEF4
9 128282H6

9t2lt2cEF4
9I2{i2CFN6
9l21t2CBT7

9 128281S6

9 I 2li2n4S6

9 t282t4A5

99 4063

95 t5(,3

98 2961)

88 20ll
95 796)
95.78 I 3

97 0625

95.951 I

87 II25
87.8 I 25

9$.29(])
96 6875

95 TlrB
9ri 7g tl
98.34It
92.6250

91.4175

9t 4375

87Iil25
It7 5 156

95 6563

90 5000

95.65(,3
96.0469

99 0000

95.6563

t08 16'ilt
108.1(rltlt

to8 5000

84.343ti

87.5 t56
87 92t)
,(t1144
lt{r 1563

,6.7344
97 0625

titt 7344

96 03ll
8li 714.1

89 2500

99 4063

Hr. I 7t9
95.71t I l
99.4061

87 2lill
9403t3
91 1094

87.2$tl
91.t094
92.7 500

e7.42t)
9li 9ti.1.l

96 6561

9.1 159.1

92 5313

97.42tt
92.5311

97 843ri

98 2656

99 3.138

E).1418

92.7500

9tt.1250

92.7 500

99 4531

ti8 468{t

99 0(m0

99 0000
y) 453 I

09130t2027

0t/31/2027
05t3 t/2023
t013 t/2026
to/ t5/2023
o6tlo/2024
t0/3 t/2023
05/3t/2024
0|3v2026
0l/3t/7026
05/31t2023

03/3t t2024

04t t5t2025
M/30/2023
t0/31 12023

02J24t7025

021151202(r

0tt5/2076
0U1 U2076

09R0/2026
I v30/2021
04/30/2025

06/30/2027

05t3t /2025
05/31 t2023

06/30/2027

oqt t5t2027
ogt t5/7027
0ut5/2027
05/3U2027
09/30t2026
0u2a/2026
05R t/2024
06t30t2026
05/3 t/2024
to/3 t/2023
09130/2025

09t30/2021

09/30/2025

07/31/2025

09/30/2027

tu3u2025
06/30/2024

09/30t2027

0v3I t2026

nt30/2024
03/312025
08/31/2026
03/31/2025

tolts12024
o5/1 I /2023
0!J3t/2021
ot/3t/2023
02lts/2024
09il5t202.4
05t31/2073

091 t512024

04/30/2023

01/3t/2021
tu3t/2022
t213t /2022
o3l3t /2027

04/15/2023

03/3t/2027
09/30/2024

03/3 t/2026
05/3t/2023
05/3 I /2023
02/28/2023

5.000,m0 00

5.000.000 00

5.000,000.00

10.000.000.00
10,000.000 00

t0,0m,000.00
t0.000.000 00

t0.000.000.00

t0,000.000.00

10.000.000 00

10.000.000.00

10.000.000.00

10.000.000.00

10.000.000 00

t0,000,000.00

I0,000.000.00

t0.000.000 00

t0.000.000 00

t5.000.000 00

t5.000.000.00

t5.000.000 00

t5.000.000 00

t5,000,000 00

t5.000.000.00

15.000.000.00

15.m0.000.00

t5.000.000 00

15.000.000.00

I5.000.000.00

20.000.000.00

20,000.000.00

20.000.000 00
20.000.000.00

20.000.000.00

20,000.000.00

20.000.000 00

25,000.000.00

25.000.000 00

25.000.000 00

25.000.0m u)
25.000.000.00

25.000.000.00

25.000.000.00

25.000.000.00

25.000.000 00

25.000.000 00

25.000.000 00

25.000.000 00

25.000.000 00

25.000.000.00

25.000.000 00

25.000.000 00

25.000.000 00

25.000.000 00

2_5,000,000.00

25.000.000.00

25.000.000.00

25.000.000 00

25.000.000 00

25.000.000 00

25.000.000 00

25.000.000.00

25.000,000.00

25,000.000.00

25.000.000.00

25.000.000.00

25.000.000 00

25.000.000.00

25,000.000.00

4.970.312 50

4.757.812.50

4.9t4,843.75
ri.820.3 12.J0
9.579.6ti7 50

9.57It.125 00

9.706.250.00

9.595.3t2.50
8,78 t.2J0.00
8.781.250.00

9.t129.687 50

9.668.750 00

9.571.n75 00

9.87t. t25.00
9.83,{.375.00

9.262.500.00

9.t43.750.00
9,t43.750.00

t3.t71.875 00

t3.t27.343.75
t4.3.r8,437.50

t3.575.000.00

14.348.437.50

14.407.03 t.25
t4.ti50.000.00
11.148.137.50

t6.270.1t2 50

t6.270.3t2.50
t5.275.000 00

t6.li6ti.750 00
t7.503,t25.00
17.584.375 00

t9.146.875 00

17,63 t.250 00

t9,346.875.00

t9.4 I2.500.00
22.t83.593 75

24.007.8 t2.50
22.t83.593 75

22.312.5m.00
24.851.562 50

22.042,96X.7 5

23.945.3t2.50
24,851.562.50

2t.t20.1 t2 50

23.507.8t2 50

72.111.341 15

21.820,3t250
22.777.343 15

23. I 87,500 00

24,355.46$ 75

24.746.091 75

24. I (}1.062.50

23.589.ti41 7-5

21,t32.il2 50

24.155.468.75

23.n2.rit2.50
24.460.937 50

24.566,4N'.25
24.835.917 50

2.1.835.937.50

23.Ir7.500.00
24.531.250.00

23.187.500.00

24.863.28t 25

22. I 17. I 87 50

24.750.000 00

24,750.000 00

24.863.28t.25

4.96t.t32 t7
4,968. I 12.94
4.980.712 02

9.345.605.11r

9.799.812 03

9,805.74t 72

9 r03 Il l,l 31

9,9 t3.288.84

9.930.266.15

9.932.5 I L87
I .973.r72.04
9.985. l9 I 96

9.994.A76 49

t0.01{i.61t2 55

10.055.tt59 lti
I 0. t34.732.55

10.266.094. I6
10.30lt.805 75

t4.042.073 s
t4.o87-273 34

t4.685.5 I 2.99

14.974_@6 57

15.023,663 93

I 5.027.89 I.25
15,057,943 20

t5,d10,558 25

t6.892.085 52

I 7-058-61 I 8(:

t 7. t 33.1 1 9.66

t8.0t2.010.54
I 9.9t 

't.480.95t9.940.3{t5 79

tr.9t0.857 23

t9.994.993 9n

I 9.9r)9.3t3.34

20.259,449.70
24,500,(A4.72

.24.568.51i2 l3
24.596.0111 (r7

24.1t2.505 $
24.7t2.tt58 l8
24.747.079 53

24.17537007
24.794.058.49

24.858.221.39

24.ti75.584 9l
21 .912.182 26

2,r.923.703.36

24.928.942.46

24.937.t)49.76

24.93tt,740.5t)

24.940.418 44

2.r.951.%5 
'r024.%9.1t97 50

24.970.136.44

24.970.5 1 3 .47

24.970.7t9 t8

24.977.553.I
24.983.290 7(,

24.9A6.779.68

24,988.r t8.49
24.9D6.5J1 69

24,998.2t9 .5)
24.99$.276 85

25.0t5.874 82

25.029.173 49

25.094.632 53

25.097.952 l0
25. t93.2 I 5.36

9, I 80.33
(2 t0,300.44)

(r,5.868.27)

(525.292 68)
(220.154 53)
(227.616.72)
( 197.56,{ 34)
(3 11 ,976.14\

(1.r49.016.r5)
(r.rsr.26r.r7)

(t44.284.54)
(3 16.44 t.96)
(421.001.49)

040.557 55)
(221,4n4.3t)
(t12-232..551

(1.122.344. t6)
( l. t65.05i.75)

(870.198 64)
(954.929 59)
(317.075 49)

( 1,199,096.57)
(675.226 43\
(620.n60 00)
(207.943 20)
(742. I 20.75)

l62t.?71 02\
(788.299.3O
({t58.t t9.66)

(r.r43.260 54)
(2.4tJ.355 9s)
(2.156,0t0.79)

(633.982.23)

(2.r63.743 9r)
(652.50t.34)

flt46.949.?0)
(2,3 I 7.050.97)

(560.169.63)
(2.412.444.\)21

(2.400.005.(tr)
I 38.704.32

(2,704. I 10.78)
(830.0J7.J7)

57.504.0t

G.037.9lo 89)

|t.367.712.43)
(2.r35.438 5l)
(3. t03.390.1ro
(2.t5t.598 7t)
(t.750.44r.76)

(5n3.271.75)

(t94.3tt9.69)
(7n7.903.10)

(t.3r0.051.75)
(t.837.323 94)

(615.OU.72)
( t,837,906.61i)

(5lr,.6ls 6l)
(4 16.n84.5 t)
050.842 l8)
(t52,180.99)

(t.809.053 69)

(466.969.53)

( I,t 10.776.n5)
(152.593 57)

(2.e12.t85 9e)
(344.632.53)

(147.952 t0)
(329.934 I l)

UNITED STATES TREASURY
UNITED STATES TREASURY
U}.]ITED STATES TREASURY
UNITED STATES TREASI"'RY
UNITED STATES TREASURY
LINITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
LJNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREAST-1RY

UNITED STATES TREASURY
UNITED STATES TREASURY
I]NITED STATES TREASIJRY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREAST]RY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
LINITED STATES TREASURY
LNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
L'NITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
LNITED STATES TREASURY
UNITED STATES TREASTJRY

UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASI.]RY
UNITED STATES TREASURY
T'NITED STATES TREASURY
UNITED STATES TREASIJRY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASI]RY
UNITED STATES TREASURY
LINITED STATES TREASURY
UNITED STATES TREASURY
LNITED STATES TREASURY
UNITED STATES TREASURY
LNITED STATES TREASURY

4 102

1 269
2.304

2.884

2.27 4

3 7t7
2.617

2.567

0.593

0.586

2.082

2 358

2 (Al
2 336

2 100

0 540

0 799

0 670

7.417

2 540

2.495

0 445

3.213

2.791)

2.O71)

I t09
3.483

1.247

I 048

2.845

0 982

0 591

2 563

0 tt2
2 502
0 319

0 950

2 t85
0.il5
0 6t5
4 1't7
0.700

2.558

4.3t3
0 902

1741

oG7
0 832

0.6t9
0.754

0 551

I 01i8

0 384

o 2tt)
0 439

0.330

0.438

o 107
0 2r8
0.448

04t5
2.503

0.266

2.502
4 2t5
o7t5
2 083

2 06t)

0 254



9t28toEY0
9 t2828W71
9l282CCJ8
9l2t2CDA6
I l282tV83
9t28282U1
9t2t2CBC5
9t28282P8
9l282CBG5
el2r2cBN0
9l2lt2cBRl
9l2r2CBC5
9t2t2CAX9
9l2t2CBU4
9l282CBU4
9l2n28TY6
9 l2t(28S92

9 t282822t)

UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STAIES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
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9lt.9ti44

99.6875
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n/30/2022
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25.000.000 00

10.000.000 00

35,000,000 00

50,000,000 00

50.000.000.00

50.000.0c{) 00

50.000.000 00

50,000,000 00

50.0@,000 00

50.000,000 00

50.000.000 00

50.000.000 00

50,000,000 00
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50.000.000 00
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{9. I 32.8 t2.50
49.945.3 t2.50
48.750.000.00

99.484.375.00
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49.956.594 4l
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49,974,796.0t
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49.W5 .529.48
50.002.704.33

50.340.357.42

100, l87,98lr.2lt

(200,474.70)

(9t5.7t6 9l)
(4.106.249.{rt)
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( 14r.6 lt.0o
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TINITT]D STATES TREAST JRY 1.26J 96.0838 06,/:0/20ta 2,1E5,000,0O0.00 2,097,855,.168.75 2,18{,626,980.30 (86.771511.s5)
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