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Portfolio Overview

Portfolio Summary
Prior Current
30 Sep-22 31 Dec-22
Par Value 43431940212 642,810,10550

Original Cost

432931093.17

63897144018

Book Value 43259008381 64020058018
Market Value 43253307712 64001827465
Accrued Interest 597222 25603476
Book Value Plus Accrued 43295605603 64045701454
Market Value Plus Acaued 43300504934 64027430541
Net Unrealized Gain/Loss 899331 (182,70553)
Asset Allocation
AGCY 15.52%

o

W BANK DEP 0.66%
m (P7.62%

m LGIP 70.18%

W MMFUND 2.23%
US GOVT 3.79%

Income Summary

10ct-22to 31 Dec-22
Interest Income $3,121042.14
Net Amortization/Accretion $1,17054936
Realized Gain/Loss $000
Net income 5429159150
Transaction Summary
Transaction Type Quantity Principal
Buy 100,000,000.00

Portfolio Characteristics

Prior Current

30 Sep-22 31 Dec-22

Yield to Maturity 2674% 4095%
Yield toWorst 2674% 4095%
Years to Final Maturity Q.10 013
Years to Effective Maturity Q.10 013
Duration 057 049
Interest Total Amount Realized Gain/Loss

(5,524 86) (97,555,168.09) 000
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Fund Overview

Fund Name PriorBookValue  Prior Market Value ﬂ“““ﬁm"‘::: CurentBookValue  CumentMarketVahe  Netnome DaystoFinalMty  YTM YTW
Actity Accourt T4 17342945 153760 17436705 17496705 153780 l 3080%  3980%
Capita Prec WSHM 3B RIS A4T0RB T B V)5 R A0 A208%
Capita Prject AFS AGHH19) 4166419) 368371 0356 O3 3671 1 3080%  3980%
General Operzting Find 5339176700 50.385,25295 7156561791 1310207462 NBOENE 09 U A% A0
Interest Sinking 4531251 S5ENHI 300127783 99345541 58 QENMGEE  N87IIT3 16 W 3038
Payiol Furd 3061 33879 306183879 605 6T 3667 4545 366744546 547171 0680%  05B0%
Total L1900 GLSNOTI2 NIO9IOTS3 64020098018 GONIBZAES  ASNN 49 4095%  4095%
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Benchmark Comparison
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Yield Overview
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Asset Allocation

Asset Allocation by Security Type as of
30-5ep-2022

W AGCY 11.43%
B BANK DEP 0.86%
m (P5.59%

m LGIP82.13%

Book Value Basis Security Distribution

Asset Allocation by Security Type as of
31-Dec-2022

W AGCY 15.52%
W GANK DEP 0.66%
m (P7.62%

W LGIP70.18%

m MMFUND 2.23%
L5 GOVT 3.79%%

Security Type P“;'&B:E':'_';; P""’;‘;’;:E Change in Allocation c“"“;ﬁ'_‘;; ':"'“’“‘::'“D‘f:f‘n“ Yield to Maturity
AGCY 4947587752 1143% 409% 9934511394 1552% 4256%
BANK DEP 371492479 0863 {0:20%) 473985244 066% 0680%
cp 2419480417 559 203% 4878645278 762% 4B74%
LGP 35560447733 £213% (11.95%) 44526158259 70.18% 3560%
MMEUND 000 00086 223% 1430827057 223% 3836%
US GOVT 000 00086 379% 24,259.30756 379% 4740%
Portfolio Total 432,990,08381 100.00% §40,200,980.18 100.00% 4095%
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Portfolio Overview

Maturity Distribution by Security Type Top Ten Holdings
m AGCY 15.52% m BANK DEP 0.66% m (F7.62% W LGIP70.18% Issuer Allocation
m MMFUND 2.23% US GOVT 3.79%
TEXPOOL FO1E%
100
I Federal Home Loan Banks 1162%
. Federal Farm Credit Banks Funding Corporation 390%
JP Morgan Securities LLC 380%
United States Department of The Treasury 3.79%
50
WF 290%
Royal Bank of Canada 139%
9.1 Toyota Motor Credit Corporation 153%
6.7 7.7 ;
9
; m .-
3 & & & 3 {'«‘-\ ) A o
Maturity Distribution by Security Type
Sequrity Type Owvernight 0-3 Months 3-6 Months &9 Months 9-12 Months 1-2Years 2-3 Years 34 Years 4-5Years Portfolio Total
AGCY - 30,848,55501 7451652934 99698535 2498290474 - - - - 99,345,113.94
BAMNK DEP 423085244 = = = = = = = = 423985244
P - - 2447732083 24309,131.95 - - - = - 48,786,452.78
LGP 445 261 262 89 = = = = = = = = 449 261,982.89
MMFLIND 14308 27057 - - - - - - - - 14,308,270.57
US GONVT = = = 24359307 56 = = = = = 2435930756

Total 457 810,105.90 39,848,595.01 48,993,850.18 5856542436 24,982,904.24 - - - - 640,200,980.18
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