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Southwest Florida Water Management District All Assets Summary Comparison for the period October 1, 2023 to December 31, 2023

Southwest Florida Water Management
District All Assets Portfolio

October 1, 2023
Beginning Balance

December 31, 2023
Ending Balance

December 31, 2023
Ending Balance

October 1, 2023

Portfolio Characteristic Beginning Balance

Book Value Plus Accrued

Net Unrealized Gain/Loss
Net Pending Transactions

Market Value Plus Accrued Net

$ 539,485,529 595,582,554  Weighted Book Yield 3.58% 4.05%
(13,633,891) (4412,889)  Weighted Duration 1.52 Years 1.44 Years

284,382 63,456

$ 526,136,020 591,233,121

October 1, 2023

December 31, 2023 December 31, 2023 December 31, 2023 December 31, 2023

Individual Portfolio Characteristics Beginning Balance Ending Balance Monthly Earnings Quarterly Earnings YTD Earnings

Liquid Portfolio (SBA-Florida Prime) $ 114,389,857 168,566,310 $ 703,527 $ 1,668,860 $ 1,668,860
Short Term 1-3 Year 307,439,866 315,126,210 924 1,122,241 1,122,241
Medium Term 1-5 Year 104,306,297 107,540,601 187,623 577,405 577,405

Market Value Plus Accrued Net $ 526,136,020 591,233,121 $ 892,074 $ 3,368,506 $ 3,368,506
Less Advisory Fees:  $ (10540) % (31057) % (31,057)

Total Earnings Net of Fees ~ $ 881,534 $ 3,337,449 $ 3,337,449
Blended Basis Fee (Annualized) 0.02124% 0.02086% 0.02086%

Maturity Distribution By Type

v 3200 - =

5 29.40% 28.58% o
Z $150 -
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$50 4

2.95%
0.47% 0.63%
$- T T T T
0-3 Months ~ 3-6 Months ~ 6-9 Months  9-12 Months ~ 1-2 Years 2-3 Years 3-4 Years 4-5 Years

O Corporate Notes

DOFederal Inst. (GSE)*

WUS. Treasury Notes @ Commercial Paper @ Money Market Funds

aLGiP

Portfolio Allocation By Standard and Poors' Rating

A Rating
6.86%

AA Rating
63.88%

AAA Rating
29.26%

See additional disclosures for footnotes.
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Additional Disclosure

This statement is for general information purposes only and is not intended to provide specific advice or recommendations. Please review the contents of this statement
carefully. Should you have any questions regarding the information presented, calculation methodology, investment portfolio or security detail, or any other facet of your
statement, please feel free to contact us.

Public Trust Advisor’s monthly statement is intended to detail our investment advisory activity as well as the activity of any accounts held by clients in pools that are
managed by Public Trust Advisors. The custodian bank maintains the control of assets and executes and settles all investments transactions. The custodian statement is
the official record of security and cash holdings transactions. Public Trust Advisors recognizes that clients may use these reports to facilitate record keeping; therefore the
custodian bank statement and the Public Trust Advisors statement should be reconciled and differences resolved. Many custodians use a settlement date basis which may
result in the need to reconcile due to a timing difference. Please contact your relationship manager or our toll free number 855-395-3954 with questions regarding
your account.

Public Trust Advisors does not have the authority to withdraw funds from or deposit funds to the custodian. Our clients retain responsibility for their internal accounting
policies; implementing and enforcing internal controls and generating ledger entries or otherwise recording transactions.

Pricing sources from our reporting platform are provided by Clearwater reporting platform and are established by Clearwater’s internal pricing procedures. Clearwater
utilizes a hierarchical pricing model which starts with one of the industry’s pricing sources, S&P Capital 1Q. Securities with short maturities and infrequent secondary
market trades are typically priced via mathematical calculations. The Securities in this investment portfolio, including shares of mutual funds, are not guaranteed or
otherwise protected by Public trust Advisors, the FDIC (except for certain non-negotiable certificates of deposit) or any government agency, unless otherwise specifically
stated. Investment in fixed income securities involves risks, including the possible loss of the amount invested.

Past performance is not an indication of future performance.

Beginning and Ending Balances based on Market Value plus Accrued Interest on a Trade Date basis.

Public Trust Advisors is an investment advisor registered with the Securities and Exchange Commission, and is required to maintain a written disclosure statement of our
background and business experience. If you would like to receive a copy of our current disclosure statement, privacy policy, or code of ethics please contact Service
Operations at the address below.

Public Trust Advisors

717 17th Street, Suite 1850
Denver, CO 80202




Portfolio Holdings 10/01/2023 to 12/31/2023

Description Effective Trade Date Par Value Original Cost Market Value MV + Accrued Net Unrealized % of Market Callable Book Yield S&P
Identifier Maturity Settle Date Book Value Market Price Accrued Balance Gain/Loss  Value Next Call Date YTM Moody's
Coupon Final Maturity YTC
Duration
CASH 0.00%
Cash 12/31/23 0.00%
CCYUSD 12/31/23 B (0.00) gg'ggi ($o|.o(§>()) ‘$§¢°§3 $0.00  (0.00%) N 0.00% o
0.00% 0.00 : : ' 0.00%
Receivable 12/31/23 0.00%
CCYUSD 12/31/23 B 63,455.67 Zgjggg 63 ’45‘?'83 63'453'8(7) 000  0.02% N 0.00% ot
0.00% 0.00 LS : ' 0.00%
12/31/23 0.00%
CASH TOTAL 12/31/23 - 63,455.66 :::»:::-2: $63,45!I'v-(6)8 $63,4;g.gg $0.00  0.02% N 0.00% AAAaaA
0.00 RERX : : 0.00%
MMFUND 0.00%
FEDERATED HRMS GV O INST  12/31/23 5.24%
60934N 104 12/31/23 B 160,743.95 : : 28';232 §! 6074?'33 3l 60’7;(3)'3(5) ($0.00)  0.04% N - AQA”‘
5.24% 0.00 . : ' - o
12/31/23 5.24%
MMFUND TOTAL 12/31/23 - 160,743.95 :::g’;:;';: $'6°’74?'3(5) 31 60’7;(3)‘33 ($0.00)  0.04% N = AAAAaam
0.00 - sk : . - -
USs Gov 0.00%
;JI'\Z';TZZBSJATES TREASURY : ig : gj 03/09/22 5 975.000.00 $2,969,305.66 $2,887,195.88 $2,887,338.91 $8575769)  0.68% N L%j AA+

03/11/22 iSties $2,972,953.57 97.05 $143.03 (385.757.69)  0.68% - S Aaa
1.75% 097 -~
;JI'\Z”STZECDDSZTIATES TREASURY 83; : ggg 03/09/22 15.100.000.00 14,955488.28 14,572,089.81 14,657,642.80 7175430 347% N J}?T; AA+

03/11/22 Ehttatts 15,043,844 | 96.50 85,552.99 (47175431 347% = S Aaa
1.50% 1.09 -
ggg@%ﬂ?ﬁs TREASURY g;gggg 05/01/23 1 175.000.00 1,182,527.34 117431152 1,192,674.93 csgsh 0285 N :z;j AA+
e 1] 05/03/23 Ritdts 1,179,894.03 99.94 1836341 (>58251)  028% - o Aaa
UNITED STATES TREASURY  03/31/25 0.70%

- 4720,439.47 451639647 45224313 . N / AA+
912828ZF0 03/31/25 - 4,750,000.00 gy 9% 08 v (222,077.19)  1.07% A 4.58% pol
0.50% 1.22 _
glNzg';[jFiTATES TREASURY ggg | Zg 04/27/22 4600.000.00 1457034375 1425439055 14351.773.75 G762 340% N igg/ AA+
oyt L] 04/28/22 OIS 14,587,157.76 97.63 97,383.20 10 e - =7 Aaa
glNz'sTZECDEéTOATES LRSS ggj : ggg 06/09/22 0.450.000.00 9,388,353.49 9,226,300.73 92BN (gircesi o ien N igi; AA+

> 06/10/22 atttes 9,420,555.04 97.63 33,555.29 il A7 = T Aaa
2.75% 133 2
ggg@?rf; ATES TREASURY ggg : gg 07/07/22 13000.000.00 1292839844 1270394528 DTERB ol 3o N igg; AA+
g e 07/08/22 ST 12,964,417.19 97.72 32,677.60 e o - o Aaa

Southwest Florida WMD - Aggregate Public Trust Advisors
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Portfolio Holdings 10/01/2023 to 12/31/2023

Description Effective Trade Date Par Value Original Cost Market Value MV + Accrued Net Unrealized % of Market Callable Book Yield S&P
Identifier Maturity Settle Date Book Value Market Price Accrued Balance Gain/Loss  Value Next Call Date YTM Moody's
Coupon Final Maturity YTC

Duration
UNITED STATES TREASURY  07/15/25 4.63%

- 7,839,559.40 7,957,364.63 8,070,105.12 o N o AA+
91 2%2CEY3 07/15/25 B 8,135,000.00 7.940.185.41 978 11274049 17,179.22 1.91% B 4.48% Aaa
3.00% 1.47 -

;JINZQ;EI\D(;;— ATES TREASURY g;g : gg 08/29/22 13.750.000.00 13,534,082.03 13,421,826.14 13,587,255.82 (208,671.13) 321% N ijg; AA+

08/30/22 e 13,630,497.27 97.61 165,429.69 B e - R Aaa
2.88% 1.51 -
;Jll\zllé;l'zli:DF:ZATES TREASURY gg; : ggg 08/29/22 10.370.000.00 10,276,832.08 10,163,410.10 10,285,814.15 (15443236)  2.43% N ijrg; AA+

o 08/30/22 DR 10,317,842.47 98.01 122,404.04 T e - e Aaa
3.12% 1.55 -
(L}JINZQ'ZEI?JSSTATES TREASURY :8;; : gg 06/22/23 9.400.000.00 9,068,796.92 9,181,156.25 9,229,189.22 4211625 218% N :gg; AA+

o 06/26/23 I 9,139,040.00 97.67 48,032.97 T R - oo Aaa
3.00% 1.76 -
;JINZL;I—ZECDFSJ:TES TREASURY : :;:ggé 11/28/22 14200.000.00 14,309,828.20 14,247,703.20 14,330,211.44 23.370.08 339% N :gf; AA+

11/29/22 e 14,271,073.27 100.34 82,508.24 (23,370.08) = - = Aaa
4.50% 1.78 -
;JINZL;FZ%I?/EEATES TREASURY : :;:ggg 11/28/22 11.075.000.00 10,475,825.22 10,666,609.38 10,698,784.68 2155455 9539% N :g:; AA+

11/29/22 e 10,688,163.92 96.31 32,175.31 (21,554.55) o - = Aaa
2.25% 1.8l -

UNITED STATES TREASURY 12/15/25 4.05%

- 9,222,292.95 9,175,631.86 9,192,771.20 o N o AA+
91282CGA3 12/15/25 B 9,225,000.00 9.216707.80 9944 17.139.34 (41,07595)  2.17% B 4.29% Asa
4.00% 1.86 -
;JINZQ;ECDG?E-IS—ATES TREASIRY g: ; :ggz 01/26/23 9,750,000.00 9.747,714.89 9,675,732:40 9:850,265.35 72,762.56 2.33% N ig?; AAE
3.88% 19 01/30/23 e 9,748,494.96 99.24 174,532.95 (72.762.56) e - ? Aaa
UNITED STATES TREASURY  01/31/26 0.82%

03715721 4,355,263.68 4,111,382.81 4,118,366.17 o N o AA+
91282CBH3 01/31/26 03/16/21 4,450,000.00 4409.123.12 9239 6.983.36 (297,74031)  0.97% B 4.22% Aaa
0.38% 2.04 -

0,

06/26/23 e 3,687,979.86 99.54 56,279.89 R e - oon Aaa
4.00% 1.99 -
UNITED STATES TREASURY  02/28/26 1.06%

10727721 829,812.50 785,486.33 786,922.45 5 N o AA+
91282CBQ3 02/28/26 10/28/21 850,000.00 839.828.58 94| 1 436,13 (54,342.26)  0.19% B 4.19% Aaa
0.50% 2.1 -

O,
;JIN;E;;I;[;FSZTATES TREASRY gigggz 03/08/23 10,000,000.00 9:384,375.00 965078120 9735.259.22 106,620.90  2.30% N :Zg‘;o AAE
03/10/23 DR 9,544,160.30 96.51 84,478.02 T R - R Aaa
2.50% 2.06 -
O,
;J INZQ;ECDG?;I;ATES TREASURY gg; : ggz 05/01/23 12.500.000.00 12,755,859.38 12,608,398.50 12,779,930.09 (91,031.00) 3.00% N ig?;: AA+
462% 206 05/03/23 B 12,699,429.50 100.87 171,531.59 B ’ -- ’ Aaa
g ] . -

Southwest Florida WMD - Aggregate Public Trust Advisors
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Portfolio Holdings 10/01/2023 to 12/31/2023

Description Effective Trade Date Par Value Original Cost Market Value MV + Accrued Net Unrealized % of Market Callable Book Yield S&P
Identifier Maturity Settle Date Book Value Market Price Accrued Balance Gain/Loss  Value Next Call Date YTM Moody's
Coupon Final Maturity YTC
Duration
O,

spmerry o v 04/22/21 6,000,000.00 298757814 556664064 SSBOBOT 765359)  132% N AT

o 04/23/21 R 5,994,294.23 92.78 11,434.43 e =en - e Aaa
0.75% 2.19 -
UNITED STATES TREASURY 04/30/26 0.71%

07/08/21 2,454,210.94 2,266,632.81 2,269,762.62 o N o AA+
91 2%2CBWO 04/30/26 07/09/21 2,450,000.00 2452,059.63 952 312981 (185426.82)  0.54% - 4.14% Asa
0.75% 2.27 -
;JII\ZIQ;EESSA;I—ATES TREASURY gjﬁgg;%z 05/01/23 12.500.000.00 11,986,816.41 12,013,183.62 12,063,750.25 (82,430.86) 2 85% N i?:; AA+

05/03/23 e 12,095,614.49 96.11 50,566.62 B o - S Aaa
2.38% 2.23 -
;Jll\zlglizl?_él(;ATES TREASURY 8?; : g;%g 06/22/23 12.000.000.00 11,746,875.00 11,860,781.28 11,916,948.86 70.604.93 282% N :TJ‘;’ AA+

o 06/26/23 R 11,790,176.35 98.84 56,167.58 B e - S Aaa
3.62% 2.24 -
;JIN2|8—|;ECD|_|SI:||—;\TES TREASURY gg; : g;iz 06/22/23 10.300.000.00 10,229,589.82 10,297,585.89 10,317,320.52 5627561 2 445% N :?;ﬁ AA+

o 06/26/23 e 10,241,310.28 99.98 19,734.63 T e - o Aaa
4.12% 2.31 -
(L)JINzls'I;ECEéJS;'ATES TREASURY gg;;g;%g 07/22/21 860.000.00 866,853.13 795,264.84 795,285.51 68.232.19 0.19% N 23;; AA+

o 07/23/21 B 863,497.03 92.47 20.67 (68,232.19) R - e Aaa
0.88% 242 -

UNITED STATES TREASURY 07/15/26 4.58%

- 13,321,972.66 13,474,113.35 13,751,633.73 o N o AA+
91282CHMé6 07/15/26 B 13,350,000.00 13.325.661.59 10093 27752038 148,451.76 3.25% B 4.11% Aaa
4.50% 2.34 -

0,
;JINZIE;I;E?_'SJ;\TES TREASURY gg; : g;gz 08/29/23 13.000.000.00 12,926,367.19 13,087,343.75 13,302,170.52 152.909.09 3.15% N :?(8); AA+

08/30/23 R 12,934,434.66 100.67 214,826.77 AR O - R Aaa
4.38% 2.43 -

O,
;JII\ZHSEEB?;—ATES TREASURY gg; : i;;g 10/11/23 2 800.000.00 2,555,875.00 2,620,625.00 2,636,489.13 46.920.42 0.62% N :gé; AA+

10/12/23 R 2,573,704.58 93.59 15,864.13 R R - S Aaa
1.50% 2.52 -
UNITED STATES TREASURY 08/31/26 1.13%

10/27/21 5,131,317.38 4,790,263.70 4,803,505.63 o N o AA+
91282CCW9 08/31/26 10/28/2 5,225,000.00 5172.850.60 9168 1324193 (382,586.90) 1.14% __ 4.07% Asa
0.75% 2.59 -

)

10/05/23 e 8,653,715.17 101.39 119,729.05 A en - e Aaa
4.62% 2.50 -
UNITED STATES TREASURY 09/30/26 1.14%

10/27/21 2,063,303.51 1,919,616.01 1,924,262.83 o N o AA+
91282CCZ2 09/30/26 10/28/21 2,090,000.00 2074.929.1 1 9185 464682 (155313.10)  0.46% »_ 4.03% Asa
0.88% 2.67 -

UNITED STATES TREASURY 10/15/26 4.65%

- 12,265,597.66 12,457,207.03 12,578,196.27 o N o AA+

3 LZZEE)ZCJCG £O5/3| 5/26 ,, 12,275,000.00 12.266.175.48 101 48 120.989.24 191,031.55  2.98% - 4.06% Aaa
g ° . -

Southwest Florida WMD - Aggregate Public Trust Advisors
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Portfolio Holdings 10/01/2023 to 12/31/2023

Description Effective Trade Date Par Value Original Cost Market Value MV + Accrued Net Unrealized % of Market Callable Book Yield S&P
Identifier Maturity Settle Date Book Value Market Price Accrued Balance Gain/Loss  Value Next Call Date YTM Moody's
Coupon Final Maturity YTC
Duration
UNITED STATES TREASURY  11/15/26 425%
- 13,219,097.65 13,353,642.51 13,390,119.16 . N / AA+
912828024 11/15/26 - 14,125,000.00 e o o4 Koy 8096555  3.17% " 403% ol
2.00% 275 -
;JINZLTZEC?;; ATES TREASURY : : j :ggz 12/06/23 111725.000.00 11817,517.58 11,910,035.16 11,980,054.99 G44348  283% N j'gi;’ AA+
> 12/08/23 et 11,815,591.68 101.58 70,019.83 S 8% - Rk Aaa
4.62% 2.66 -
;J E::zil\j/jg ATES TREASERY gg; : gg; U278 815,000.00 P LRSI USSR 747648)  0.18% N ggg; (ass
01/30/23 e 781,153.43 94.93 6,926.39 (s SR - TR Aaa
225% 295 -
;JINZgZECDEéTlATES TREASURY ggggg; 03/09/22 5 075.000.00 2,075,972.66 1,945,150.40 1,958,297.29 (13048195 046% N L'gg; AA+
03/11/22 Bt 2,075,632.35 93.74 13,146.89 el 0% - Rt Aaa
1.88% 301 -
;J |N2|8T2ECDE§ ATES TREASLRY ggg : g; Sl 1,865,000.00 izl s Leedl Ll ce e 66,39426)  0.42% N §Z§f il
04/28/22 BASERESCL |,848,853.44 95.57 11,847.34 (CECAONI - 70% Aaa
2.50% 3.06 -
08/30/22 et 1,252,490.36 96.19 5972.18 (2604993)  0.29% - 78k Aaa
275% 313 -
;JINZQTZECDE?IATES URZASEG9S ggg : g; 06/09/22 5 30000000 225498829 2201,351.57 2,206,630.26 70488 0.52% N gggj AA+
06/10/22 sIR0S0 2,268400.44 95.71 527869 (i) U85 - 78k Aaa
262% 322 -
;J |N2|8T2§3E2)RSOT ATES TREASLRY gg; : gg; 08/29/22 3,800,000.00 3619,054.69 3,583.875.00 3616,169.84 81,15326)  0.86% N ggg; AAE
08/30/22 Rt 3,665,028.26 9431 32,294.84 (81,15326)  0.86% - 7% Aaa
225% 340 -
0,
;JINZQTZECE;SLIATES AR gzggg; 11/28/22 1580000000 3211,296.89 3332,867.18 3336,488.08 T N ;Zgj AA+
11/29/22 BSSLSCE 3,334,590.63 87.71 3,620.90 ek 0% - et Aaa
0.38% 3.65 -
0,
;J g:stEcE;E;ATES TREASIRY : : ggg; 01/26/23 4,200,000.00 425381250 4191,140.60 4,205,370.11 5325297)  0.99% N 332? ARt
01/30/23 et 4,244,393.57 99.79 14,229.51 (93.25297)  099% . 7% Aaa
3.88% 3.59 -
0,
;JI'\Z”STzECDB;zATES LA 2 :ig : g; 03/09/23 ) 500.000.00 2112,402.34 2,198,046.88 2,198,089.80 03185 059% N ;;fj AA+
03/13/23 HaNians 2,172,015.02 87.92 42.93 Dt oen = TR Aaa
0.62% 3.87 ~
0,
ggg@%ﬂ?ﬁs TREASURY g: g : gg 05/01/23 5 00000 76894531 762,769.53 774,120.75 €921 018 N ggg; AA+
05/03/23 e 769,758.74 98.42 11,351.22 e R - R Aaa
3.50% 372 -
0,
;JI'\Z”sTZECDBgATES USSR ggg : gg 05/01/23 ) 550.000.00 2274,679.69 2286,632.81 2294.732.20 Ty G N ggf; AA+
v 406 05/03/23 ERLL 2,309,174.85 89.67 8,099.39 AP DT - o1% Aaa
.. ‘0 o) -

Southwest Florida WMD - Aggregate Public Trust Advisors
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Portfolio Holdings 10/01/2023 to 12/31/2023

Description Effective Trade Date Par Value Original Cost Market Value MV + Accrued Net Unrealized % of Market Callable Book Yield S&P
Identifier Maturity Settle Date Book Value Market Price Accrued Balance Gain/Loss  Value Next Call Date YTM Moody's
Coupon Final Maturity YTC
Duration
0,
Shmcar s 12/06/23 750,000.00 733,681 .64 741 826.17 74873447 790849 0.18% N Yo A
S 12/08/23 e 733917.68 98.91 6,908.30 e P - e Aaa
3.62% 3.87 -
UNITED STATES TREASURY 04/30/28 4.27%
08/02/23 1,330,043.95 1,353,139.64 1,361,336.76 o N " AA+
9l 28°2CHA2 04/30/28 08/04/23 1,375,000.00 1333.651.67 98.41 8197.12 19,487.98  0.32% - 3.90% Aaa
3.50% 3.96 -
‘;JII\ZIgZEC%?;ATES TREASIRY ggg : ;%g 06/22/23 2,475,000.00 2429,947.28 2:448,799.80 2456,644.06 14,482.25 0.58% N ggg; AAT
o 06/26/23 T 2,434,317.55 98.94 7,844.26 T R - e Aaa
3.62% 4.03 -
UNITED STATES TREASURY 05/31/28 4.23%
91282CCE9 05/31/28 B 1,950,000.00 1.697,579.15 1.741,974.60 1,744,105.75 23,849.98 0.41% N 3.90% ARt
- 1,718,124.63 89.33 2,131.15 - Aaa
1.25% 422 -
UNITED STATES TREASURY 06/30/28 4.32%
08/29/23 3,057,111.33 3,143,584.00 3,143,705.05 o N o AA+
91282CCH2 06/30/28 08/30/23 3,525,000.00 3.086.736.33 89.18 12105 56,847.67 0.74% B 3.89% Aaa
1.25% 4.27 -
UNITED STATES TREASURY 08/31/28 4.80%
91282CCVI 08/31/28 B 2,725,000.00 2.294,109.38 2:405,876.94 2:416,236.06 94,308.92 0.57% N 3.89% AAt
- 2,311,568.02 88.29 10,359.12 - Aaa
1.12% 4.45 -
;JINZIE;FZEC%SY—EATES TREASURY gzgg;;g 12/06/23 | 375.000.00 1,201,567.38 1,218,593.75 1,222,961.07 1487173 0.29% N ;é;; AA+
12/08/23 R 1,203,722.02 88.62 4,367.32 B e - e Aaa
1.25% 4.52 -
O,
;JINZQ'I%EF%TATES L= : : ; :g;gg 12/06/23 2.775.000.00 2,912,882.81 2,942,041.99 2,960,853.28 30.824.80 0.70% N ;:3;; AA+
12/08/23 T 2911,217.19 106.02 18,811.30 T YR - R Aaa
5.25% 4.28 -
04/18/26 3.66%
- $341,500,055.85 $340,227,944.48 $342,763,245.27 o N o AA+
US GOV TOTAL g4|l;8/26 B 348,810,000.00 $343,021.259.86 97.66 $2.535.300.79 ($2,793,315.37)  81.10% _ 4.2-4/0 Aaa
GSE 0.00%
FEDERAL HOME LOAN 07/21/25 0.48%
MORTGAGE CORP 07/21/20 $3,268,640.70 $3,087,005.99 $3,092,480.99 o N e AA+
3137EAEU9 ?75/22 1725 07/23/20 3:285,000.00 $3,279,868.33 93.97 $5,475.00 (319286234 0.73% - 44' & Aaa
0.38% ’
FEDERAL NATIONAL 08/25/25 0.47%
MORTGAGE ASSOCIATION 08/25/20 4,842,231.80 4,548,372.13 4,554,757.44 o N ’ 00 AA+
3135G05X7 Se s 08/27/20 LI 4,857,422.18 93.49 6,385.31 GO 579 - = Aaa
1.6l -
0.38%
FEDERAL NATIONAL 11/07/25 0.57%
MORTGAGE ASSOCIATION 11/09/20 1,589,289.90 1,485,664.54 1,486,860.79 o N ey AA+
3135G06G3 P 11/12/20 1,595,000.00 1,592.863.15 93.15 119625 (107.198861)  0.35% - #39% pa
0.50% ’
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Supporting Reports

Portfolio Holdings 10/01/2023 to 12/31/2023

Description Effective Trade Date Par Value Original Cost Market Value MV + Accrued Net Unrealized % of Market Callable Book Yield S&P
Identifier Maturity Settle Date Book Value Market Price Accrued Balance Gain/Loss  Value Next Call Date YTM Moody's
Coupon Final Maturity YTC
Duration
08/25/25 0.49%
GSE TOTAL 08/25/25 - 974500000 o e sis0sess  (S60%,111.00)  2.16% N aas% A
1.61 I ’ e - -
MUNI 0.00%
ARIZONA ST TRANSN BRD 07/01/24 | 96%
HWY REV 01/10/20 $3,100,000.00 $3,054,058.00 $3,084,407.00 o N o AA+
040654XU4 874/90 /24 02/12/20 3,100,000.00 $3,100,000.00 98.52 $30,349.00 (345,942.00) 0.73% - 4'?_66 Aal
1.96% ’
FLORIDA ST BRD ADMIN FIN 07/01/25 3.459%
CORP REV 04/22/22 2,803,110.00 2,846,490.00 2,865,360.00 o N e AA
341271AD6 ?74/50 1725 04/26/22 3,000,000.00 2,904,487.42 94.88 18,870.00 (57.997.42) 0.68% - 4'?_26 Aa3
1.26% ’
OKLAHOMA CITY WATER 07/01/25 399%
UTILITIES TRUST 07/08/22 2,000,000.00 1,955,960.00 1,988,830.00 o N o AAA
67865EACH ?74/20 1725 07/26/22 2,000,000.00 2,000,000.00 97.80 32,870.00 (44,040.00) 047% - 4‘?_2/) Aaa
3.29% ’
HAWAII ST 10701725 4.81%

12/07/23 1,165,000.00 1,168,716.35 1,170,580.74 o N o AA+
41 97092L87 10701725 12/19/23 1,165,000.00 I 165.000.00 10032 1 86439 3,716.35 0.28% B 4.61% A2
4.80% 1.67 -

TEXAS ST 10/701/25 4.90%

08/10/23 1,130,000.00 1,137,503.20 1,156,267.48 o N o AAA
88270247_49 10/701/25 08/29/23 1,130,000.00 I130.000.00 10066 18.764.28 7,503.20 0.27% B 4.50% NA
4.90% |.64 -

O,
g(g;\lzNKE.gICUT S g;; : g;i: 06/01/23 | 195.000.00 1,211,024.95 1,211,455.15 1,219,166.22 323920 0.29% N :‘Sé; AA-

06/22/23 T 1,208,215.93 101.38 7,711.07 U e - e Aa3
5.05% 2.21 -

HAWAII ST 10/01/26 4.59%

12/07/23 985,000.00 990,053.05 991,559.44 o N o AA+
419792195 10/01/26 12/19/23 985,000.00 985,000.00 100,51 1 50639 5,053.05 0.23% B 4.39% A2
4.59% 2.56 -

NEW YORK N Y 05/01/27 3.86%

05/20/22 1,170,000.00 1,147,536.00 1,155,066.90 o N o AA
649606QC99 05/01/27 05/26/22 1,170,000.00 I170.000.00 98.08 7.530.90 (22,464.00) 0.27% B 4.49% A2
3.86% 3.08 -

)

06/22/23 B 579,549.26 102.28 3,678.08 T e - = Aa3

5.05% 3.07 -

OKLAHOMA CITY WATER 07/01/27 3.50%

UTILITIES TRUST 07/08/22 1,050,000.00 1,019,655.00 1,038,024.75 o N e AAA
67865EAE2 272/00 /27 07/26/22 Lt 1,050,000.00 97.11 18,369.75 (B ) - 4"?/0 Aaa
3.50% ’
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Supporting Reports

Portfolio Holdings 10/01/2023 to 12/31/2023

Description Effective Trade Date Par Value Original Cost Market Value MV + Accrued Net Unrealized % of Market Callable Book Yield S&P
Identifier Maturity Settle Date Book Value Market Price Accrued Balance Gain/Loss  Value Next Call Date YTM Moody's
Coupon Final Maturity YTC

Duration
HAWAII ST 10701727 4.51%

12/07/23 91,514.70 92,266.20 92,416.20 o N o AA+
41 97092M29 10701727 12/19/23 90,000.00 91.500.89 102.52 150.00 76531 0.02% B 4.26% Axd
5.00% 3.40 -

HAWAII ST 10701728 4.52%

12/07/23 265,306.60 268,164.00 268,597.33 o N o AA+
41 97092M37 10701728 12/19/23 260,000.00 265.269.05 10314 43333 2,894.95  0.06% B 4.26% Axd
5.00% 4.21 -

11/22/25 3.59%

- $15,551,900.25  $15,474,852.95 $15,616,950.15 o N o AA+
MUNI TOTAL : | 7/:2/25 _ 15,715,000.00 $15.649,022.55 98.52 $142,097.20 ($174,169.60) 3.69% B 4.6“7/, Aa2
CORP 0.00%

SCI?I\{—\I—/ECRZEQ_EAORRENANCIAL 01710724 01/03/22 $5,059,190.40 $5,055,006.49 $5,077,839.74 N 096% A

14913R2S5 01710724 01/10/22 >060,000.00 $5,059,990.03 99.90 $22,833.25 ($4,983.59) 1.20% - 417% A2

0.03 -

0.95%

293(:7?!:\28? NANGALCOR? 82; : ggi 06/06/22 2,795,000.00 2.794357.15 2764,698.68 2.769,100.80 30,153.89 0.66% N zég‘ﬁ At
o 06/13/22 o 2,794,852.57 98.92 4,402.12 (30,153.89) SR - R Al

3.15% 0.44 -

;/\B/ﬁl'gégT INC g;;gggi 05/07/20 | 750.000.00 1,889,597.50 1,728,029.28 1,751,996.98 37 132.95 041% Y (5)2(5);) AA
o 05/11/20 e 1,765,162.23 98.74 23,967.71 (37.132.95) e 06/08/24 iy Aa2

2.85% 0.51 5.77%

:§§7$IFA{\FT4%NANCIAL oF ggjgzg: 08/03/21 2,710,000.00 2.708,536.60 2630,365.43 263571015 79,337.23 0.62% N gf’é; At

08/09/21 o 2,709,702.66 97.06 5,344.72 (79.337.53) oo - e Al
0.50% 0.59 -
SI;-(/EEEE_IC_:AORRFF!NANCIAL 09/13/24 09/08/21 5,038,138.80 4,884,010.32 4,893,091.32 N 0.65% A
14913R2P1 09/13/24 09/14/21 >045,000.00 5,043,391.15 96.81 9,081.00 (159.380.83) I.16% - >27% A2

0.69 -
0.60%
TOYOTA MOTOR CREDIT
09/13/24 0.64%
CORP 09/08/21 5,197,556.00 5,035,911.30 5,045,661.30 5 N o A+
89236T)N6 09/13/24 09713721 >200,000.00 5,199,427.49 96.84 9,750.00 (163,516.19) 1.19% - >24% Al
0.69 -
0.62%
PACCAR FINANCIAL CORP 11/08/24 0.90%

11702721 3,874,767.50 3,734,424.42 3,739,558.79 o N o A+
69371RR57 1'1/08/24 11/08/2 3,875,000.00 387493338 9637 513438 (140,508.96)  0.88% B 5.28% Al
0.90% 0.83 -

-(EgYR?TA MOTORCRERT 01713/25 01/10/22 2,591,522.70 2,504,260.32 2,521,819.82 N 97 A+
89236T]T3 ? IO/OI 3/25 01713722 2,59,00000 2,593,785.65 96.50 17,559.50 (89.52533)  0.60% - 4'??/0 Al
1.45% ’
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Supporting Reports

Portfolio Holdings 10/01/2023 to 12/31/2023

Description Effective Trade Date Par Value Original Cost Market Value MV + Accrued Net Unrealized % of Market Callable Book Yield S&P
Identifier Maturity Settle Date Book Value Market Price Accrued Balance Gain/Loss  Value Next Call Date YTM Moody's
Coupon Final Maturity YTC
Duration
O,
e o4/ 13/25 04/11/22 4,175,000.00 H168361.75 408490834 11204584 (87.18423)  097% N e
. 04/13/22 e 4,172,092.57 97.84 27,137.50 R e - e Al
3.00% 1.24 -
O,
e I 03/24/22 2,280,000.00 I A o (54556.18)  053% M T A
o 03/28/22 B 2,278,284.64 97.53 12,996.00 T 220 03/15/25 o A2
2.70% 1.24 4.82%
zg;ﬁ:é}z\gf;NANCIAL o 82;: :;%E 08/03/22 1,555,000.00 1,553,895.95 1,529,208.60 1,530,676.24 (25,184.09) 0.37% N izg‘;’ At
08/11/22 e 1,554,392.69 98.34 21,467.64 o =i - e Al
3.55% 1.53 -
?;%SZA:_PE_SPALMOLIVE CO gg; : g;%é 08/01/22 1,685,000.00 1,683,449.80 1648,018.34 1.667.751.57 36,134.12) 0.39% N i;?; AA-
08/09/22 RN 1,684,152.46 97.81 19,733.22 (36,134. o - o Aa3
3.10% 1.55 -
Z;/T\Iar;AE;/R\};INC 82;83;%3 09/06/22 5,325,000.00 2321,272.50 5:272,08036 2336,690.36 50,771.83 1.26% N i?%‘ﬁ AA
09/09/22 e 5,322,852.19 99.01 64,610.00 (50.771.83) o - e Aa2
3.90% .60 -
";'3(;(';;%(?::301— e 82; : g;i; 09/12/22 200,000.00 199,928.00 198,147.55 200,503.10 (1,809.91) 0.05% Y :(5);;) A
400% | 57 09/19/22 199,957.46 99.07 2,355.56 08/15/25 4.60% A2
PEPSICO INC 01/13/26 4.57%
02/13/23 5,002,097.10 5,025,004.88 5,112,300.43 o Y o A+
/! 3148FQ6 02/13/26 02/15/23 >005,000.00 5,002,898.51 100.40 87,295.54 22,106.37 121% 01713726 4'350/) Al
4.55% 1.91 4.34%
IC(??I'SZAXQE%PALMOLIVE 99 g;;gi;;z 02/27/23 | 475.000.00 1,473,289.00 1,493,606.08 1,517,009.41 19.863.15 0.36% N :?g; AA-
03/01/23 T 1,473,742.93 101.26 23,403.33 R R - R Aa3
4.80% 2.02 -
0,
JZ%ZEIE?(EDEQ(E CAPITAL COR? 82;82;52 09/05/23 2,555,000.00 2553,185.95 2601,019.00 264232128 47,654.00 0.63% N i‘g; A
09/08/23 T 2,553,365.00 101.80 41,302.28 T R - e A2
5.15% 2.46 -
)
';'3(;;%2\5;0T e gggggz 1727723 2,080,000.00 2.075,444.80 210979371 211751571 3426293  0.50% v ig;; A
y y . y . . ] . (]
495% 247 12/04/23 2,075,530.78 101.43 7,722.00 08/30/26 438% A2
03/13/25 2.46%
- $55,460,601.50  $54,522,221.55 $54,928,317.31 o o A+
CORP TOTAL 03/17/25 B 55,365,000.00 $55.358,514.38 98.51 $406,095.76 ($836,292.82)  13.00% . 4.80% Al
1.14 4.67%
02/14/26 3.43%
- $422,436,919.62 $419,570,261.25 $422,666,811.56 o o AA
PORTFOLIO TOTAL (2)201: 4/26 B 429,859,199.62 $423.983.150.05 97.67 $3,096,550.30 ($4,412,888.80) 100.00% B :2; Aal
o o o
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