Union Sanitary District Investment Reports

As of September 30, 2023
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Portfolio Holdings Distribution by Asset Class

Certificates of Deposit Corporate Issues
0.71% 4.79%
Cash in Banks LAIF
2.98% 0.85%
Treasury
21.81%
CAMP
58.26 %
Agencies
8.60 %
Asset-Backed Security
2.00%
Portfolio Holdings Distribution by Maturity Range
9-12 Months
0.60 %
6-9 Months 1-2 Years
1.98% 9.36 %
3-6 Months 2-3 Years
2.16% 10.05%
1-3 Months 3-4 Years
0.88% 3.84%
~._4-5 Years
8.96%
0-1 Month
62.17%

Maturity Range = Face Amount/Shares ' YTM @ Cost ’ Cost Value ' Days To Maturity = % of Portfolio = Market Value

Book Value | Duration To Maturity

0-1 Month 121,054,482.27 5510 121,053,855.32 1 62.17 121,054,482.27
1-3 Months 1,710,000.00 0.668 1,704,455.86 62 0.88 1,696,456.80
3-6 Months 4,259,000.00 2310 4,212,490.15 123 2.16 4,211,999.45
6-9 Months 3,850,000.00 0.986 3,856,510.54 218 1.98 3,746,127.20
9-12 Months 1,175,000.00 0.908 1,178,054.14 334 0.60 1,126,044.95
1-2 Years 18,316,200.98 1.094 18,224,798.55 596 9.36 17,098,006.61
2-3 Years 19,935,419.36 2164 19,572,353.12 888 10.05 18,467,029.74
3-4 Years 7,869,000.00 3.719 7,483,719.18 1,329 384 7,201,445.38
4-5 Years 17,842,444.07 4564 17,442697.75 1,666 896 17,118,809.70

TOTAL / AVERAGE 196,011,546.68 4.378 194,728,934.61 355 100 191,720,402.10

121,054,465.33
1,709,515.18
4,255,595.77
3,846,116.98
1,175,352.64
18,267,685.48
19,702,261.54
7,521,809.79
17,480,947.20

195,013,749.91

0.00
0.17
0.34
0.59
0.91
1.62
238
348
421

0.93




Union Sanitary District
Portfolio Holdings
Board Report - Holdings

Report Format: By Transaction

Group By: Asset Class
Average By: Cost Value

Portfolio / Report Group: All Portfolios

As of 9/29/2023
Credit Settlement Face Coupon YTM @ Next Call Maturity % of
Description CUSIP/Ticker Rating 1 Date Amount/Shares Cost Value Rate Market Value Cost Date Date Portfolio

Agencies

FHLB 0.5 4/14/2025 3130AJHUB S&P-AA+ 4/16/2020 560,000.00 557,222.40 0.500 520,940.00 0.601 4/14/2025 0.29
FHLB 5.875 8/10/2026-23 3130AWUY4 S&P-AA+ 8/31/2023 805,000.00 804,557.25 5.875 799,614.55 5.894 11/10/2023 8/10/2026 0.41
FHLMC 0.375 7/21/2025 3137EAEU9 S&P-AA+ 7/23/2020 525,000.00 522,385.50 0.375 482,564.25 0.476 7/21/2025 0.27
FHLMC 0.375 9/23/2025 3137EAEX3 S&P-AA+ 9/25/2020 795,000.00 792,607.05 0.375 724,881.00 0.436 9/23/2025 0.41
FHLMC 1.5 2/12/2025 3137EAEPO S&P-AA+ 2/14/2020 1,035,000.00 1,034,203.05 1.500 983,839.95 1.516 2/12/2025 0.53
FHLMC 5.4 2/23/2026-24 3134GYKA9 S&P-AA+ 2/23/2023 780,000.00 780,000.00 5.400 771,841.20 5.400 2/23/2024 2/23/2026 0.40
FHMS 3.117 6/1/2027 3137F2LJ3 S&P-AA+ 8/22/2023 660,000.00 617,203.13 3.117 614,331.43 5.024 6/1/2027 0.32
FHMS 3.224 3/1/2027 3137BXQY1 S&P-AAA 8/18/2023 750,000.00 707,460.94 3.224 703,664.25 4.994 3/1/2027 0.36
FHMS 3.243 4/1/2027 3137F1G44 S&P-AA+ 8/18/2023 425,000.00 400,711.91 3.243 398,840.78 4.989 4/1/2027 0.21
FHMS 3.347 11/1/2026 3137BTUM1 S&P-AA+ 5/24/2023 505,000.00 489,455.47 3.347 476,578.85 4.320 11/1/2026 0.25
FHMS 4.65 5/1/2028 3137HAMG8  S&P-AA+ 9/14/2023 365,000.00 359,541.43 4.650 357,023.11 5.017 5/1/2028 0.18
FHMS 4.65 8/1/2028 3137HAMH6 S&P-AA+ 9/14/2023 725,000.00 714,275.08 4.650 707,682.87 4.998 8/1/2028 0.37
FHMS 4.777 6/1/2028-23 3137HAD45 S&P-AA+ 7/27/2023 574,444.07 574,429.71 4.777 564,025.26 4.779 10/25/2023 6/1/2028 0.29
FHMS 4.8 4/1/2028 3137HAMR4 S&P-AA+ 9/28/2023 695,000.00 684,093.37 4.800 681,066.50 5.196 4/1/2028 0.35
FHMS 4.8 9/1/2028 3137HAMS2 S&P-AA+ 9/28/2023 715,000.00 706,453.61 4.800 702,167.47 5.079 9/1/2028 0.36
FHMS 4.819 6/1/2028 3137HACX2 S&P-AA+ 7/20/2023 700,000.00 706,991.60 4.819 686,386.47 4.590 6/1/2028 0.36
FHMS 5.272 8/1/2028 3137HAMN3 S&P-AA+ 9/28/2023 405,000.00 404,997.98 5.272 404,219.16 5.274 8/1/2028 0.21
FNA 4.19 7/1/2028 3136BQDE6 S&P-AA+ 7/31/2023 715,000.00 702,878.52 4.190 684,333.58 4.580 7/1/2028 0.36
FNMA 0.31 1/26/2024-22 3136G46V0 S&P-AA+ 10/26/2020 259,000.00 258,896.40 0.310 254,739.45 0.322 10/26/2023 1/26/2024 0.13
FNMA 0.375 8/25/2025 3135G05X7 S&P-AA+ 8/27/2020 555,000.00 552,402.60 0.375 507,691.80 0.470 8/25/2025 0.28
FNMA 0.375 8/25/2025 3135G05X7 S&P-AA+ 10/22/2020 415,000.00 412,754.85 0.375 379,625.40 0.488 8/25/2025 0.21
FNMA 0.5 11/7/2025 3135G06G3 S&P-AA+ 11/12/2020 520,000.00 518,138.40 0.500 472,919.20 0.573 11/7/2025 0.27
FNMA 0.5 6/17/2025 3135G04Z3 S&P-AA+ 6/19/2020 865,000.00 863,209.45 0.500 799,969.30 0.542 6/17/2025 0.44
FNMA 0.5 6/17/2025 3135G04Z3 S&P-AA+ 10/28/2020 1,010,000.00 1,011,494.80 0.500 934,068.20 0.468 6/17/2025 0.52
FNMA 0.5 8/14/2025-23 3135G05S8 S&P-AA+ 8/24/2020 1,000,000.00 998,400.00 0.500 915,450.00 0.533 11/14/2023 8/14/2025 0.51
FNMA 0.625 4/22/2025 3135G03U5 S&P-AA+ 4/24/2020 455,000.00 454,062.70 0.625 423,868.90 0.667 4/22/2025 0.23
FNMA 0.625 4/22/2025 3135G03U5 S&P-AA+ 4/28/2020 125,000.00 124,763.75 0.625 116,447.50 0.664 4/22/2025 0.06
Sub Total / Average Agencies 16,938,444.07 16,753,590.95 2.615 16,068,780.43 2.910 8.60

Asset-Backed Security



Credit Settlement Face Coupon YTM @ Next Call Maturity % of

Description CUSIP/Ticker Rating 1 Date Amount/Shares Cost Value Rate Market Value Cost Date Date Portfolio
American Express Account
Moo et 5 5 /1620 02582JKD1 S&P-AAA 9/19/2023 585,000.00 584,973.85 5.230 583,935.53 5.233 9/15/2028 0.30
gﬂg‘jz‘gfér_"z%r'ca Auto Trust .53 46408AAC2  Moodys-Aaa 7/31/2023 295,000.00 294,088.82 5.530 294,814.86 5536  10/15/2026  2/15/2028 0.15
f;,ﬁ";?z"og‘gt_%so""”e" Trust034  14316NAC3  S&P-AAA 1/27/2021 33,800.54 33,793.86 0.340 3295282 0344  2/15/2025  12/15/2025 0.02
AT Ao OWNer Trust0.52 - 143140AC8  S&P-AAA 4/21/2021 94,310.80 94,290.48 0.520 9173276 0525 3152025  2/17/2026 0.05
?;,Tgf‘zxogf_‘; f""”er Trust189  14315xac2  saP-AAA 1/22/2020 2,319.44 2,318.98 1.890 2,315.50 1.895  1/15/2024  12/16/2024 0.00
3']27;&232”3”‘39 Trust 5.16 161571HT4  S&P-AAA 9/15/2023 570,000.00 569,842.00 5.160 567,088.87 5.168 9/15/2028 0.29
Discover Card Execution Note 5 46a30pg  ggp-AAA 9/27/2021 155,000.00 154,966.81 0.580 147,366.53 0.584 9/15/2026 0.08
Trust0.58 9/15/2026 - ,000. 1966. : +366. - :
Fifth Third Auto Trust 2023-1  51680eAD3  S&P-AAA 8/23/2023 490,000.00 489,969.62 5530 488,63158 5533 8/15/2028 0.25
5.53 8/15/2028
Honda Auto Receivables 2021-1
Ao 097 aio 200804 43813GAC5  Moodys-Aaa 2/24/2021 41,748.02 41,747.26 0.270 41,005.77 0270  5/21/2024  4/21/2025 0.02
Honda Auto Receivables 2023-3  435150nc1  sap-AAA 8/22/2023 450,000.00 449,907.21 5.410 448,945.29 5417 11/18/2026  2/18/2028 0.23
5.41 2/18/2028-26
Hyundai Auto Receivables Trust 4933 Ac7  58P-AAA 412812021 52,133.52 52,128.04 0.380 5107667 0382 5152025  9/15/2025 0.03
2021-AA3 0.38 9/15 - 133 128 - .076. - -
Hyundai Auto Receivables Trust - 4g35:0n5  sgp-AAA 11117/2021 81,402.40 81,384.23 0.740 78,669.05 0745  12/15/2025  5/15/2026 0.04
2021-C A3 0.74 5/15 - 1402 384, : 1669. - :
'f,‘j%%%ged't OwnerTrust5.28  5009450c4  Moodys-Aaa 7/26/2023 180,000.00 179,954.53 5.280 178,311.37 5.288 1/18/2028 0.09
Toyota Auto Receivables 2021-C
A3 o3 1152006 5 89239BAC5  S&P-AAA 9/27/2021 144,905.62 144,894.07 0.430 140,174.55 0432  7/5/2025  1/15/2026 0.07
Toyota Auto Receivables 2023-C gqa4papy  ggp-AAA 8/15/2023 140,000.00 139,968.33 5.160 138,841.56 5167  8115/2027  4/17/2028 0.07
5.16 4/17/2028-27
Do oaio Quner Trust 358 gog1vacs  S&P-AAA 9/15/2023 570,000.00 569,900.25 5580 568,966.02 5587 5/15/2028 0.29
Sub Total / Average Asset-
Backed Security 3,885,620.34 3,885,028.34 4.617 3,855,728.73 4.622 2.00
CAMP
CAMP LGIP LGIP4000 None 5/31/2011 113,458,356.91  113,458,356.91 5550  113,458,356.91 5550 N/A N/A 58.26
Sub Total / Average CAMP 113,458,356.91 _ 113,458,356.91 5550  113,458,356.91 5.550 58.26
Cash in Banks
BNY Cash LGIPBNY None 3/31/2019 573,057.82 573,057.82 0.000 573,057.82 0.000 N/A N/A 0.29
Dreyfus Cash X9USDTVM2  None 3/15/2023 -992,419.51 -992,419.51 0.000 -992,419.51 0.000 N/A N/A -0.51
US BANK Cash LGIPUSBANK  None 12/31/2016 6,214,905.92 6,214,905.92 4.946 6,214,905.92 4.946 N/A N/A 3.19
Sub Total / Average Cash in 579554423  5795,544.23 5304 579554423 5304 2.98

Banks

Certificates of Deposit



Credit Settlement Face Coupon YTM @ Next Call Maturity % of

Description CUSIP/Ticker Rating 1 Date Amount/Shares Cost Value Rate Market Value Cost Date Date Portfolio
%‘;‘;‘/’zeggge"e Centrale Raiff 5.08 516841 G55 sap-A+ 712012023 700,000.00 700,000.00 5.080 699,322.47 5.080 7/17/2026 0.36
Tg;gg}gog‘imi”i"” Bank 5.47 89115B6F2  S&P-A 10/31/2022 690,000.00 690,000.00 5.470 688,983.77 5470 10/25/2024 0.35
gz?ti;‘ég‘t'e’s‘meg‘e%isit 1,390,000.00  1,390,000.00 5274  1,388,306.24  5.274 0.71
Corporate Issues
B oy \orlica Corp 3.384 06051GKM0  S&P-A- 3/22/2022 585,000.00 585,000.00 3.384 55992690  3.384 4/2/2025 4/2/2026 0.30
Dk o rynerica NA5.526 06428CAA2  Moodys-Aat 8/18/2023 485,000.00 485,077.60 5.526 482,72535 5520 8/18/2026 0.25
?Z%?z‘gz'%g"e"m Cop205  gg406RBA4  S&P-A 1/28/2022 745,000.00 747,398.90 2.050 665,813.95 1.982  12/26/2026  1/26/2027 0.38
O yersoauibb CO0.75  410122DN5  saP-A+ 612112021 201,000.00 198,998.04 0.750 182,690.91 0982  10/13/2025  11/13/2025 0.10
CitiBank NA 5.803 9/29/2028-28 17325FBB3  S&P-A+ 9/29/2023 785,000.00 785,000.00 5.803 78536110  5.803  8/29/2028  9/29/2028 0.40
Citigroup Inc 0.981 5/1/2025-24  172967MX6  S&P-BBB+ 5/4/2021 145,000.00 145,384.25 0.981 140,336.80  0.913 5/1/2024 5/1/2025 0.07
Citigroup Inc 0.981 5/1/2025-24  172967MX6  S&P-BBB+ 5/4/2021 135,000.00 135,000.00 0.981 130,658.40  0.981 5/1/2024 5/1/2025 0.07
s Group INC 3.75 351481 AE6  S8P-BBB+ 2/17/2021 380,000.00 424,528.40 3.750 366,266.80  0.940  2/22/2025  5/22/2025 0.22
Hlome Depot Inc 2.8 911412027~ 437076878 S8P-A 1/30/2023 735,000.00 693,399.00 2.800 673,309.65  4.158  6/14/2027  9/14/2027 0.36
g}tzeg/'é\o’gi”ca" Devel Bk 0.5 4581X0DZ8  S&P-AAA 9/23/2021 820,000.00 819,393.20 0.500 780,115.20 0.525 9/23/2024 0.42
o o Capilal CoP 495 54420ExB0  S8P-A 7114/2023 250,000.00 249,627.50 4.950 24658750  4.984 7/14/2028 0.13
S aooe Capital Corp 495 p4420ExB0  S8P-A 711472023 105,000.00 106,428.00 4.950 103,566.75  4.642 711412028 0.05
;?1'1‘{‘/2[())92?9 Capital Corp4.95 5 400EXB0 S&P-A 7/18/2023 195,000.00 196,911.00 4.950 192,338.25 4.727 7/14/2028 0.10
é%ggg’fg 4Chase &Co0768  ssea7PcME  S&P-A- 8/10/2021 120,000.00 120,000.00 0.768 114,302.40 0.768 8/9/2024 8/9/2025 0.06
ézxgg%asr_‘zghase &Co2947  ssearPCWa  S&P-A- 9/18/2023 115,000.00 105,152.55 2.947 104,334.90 5131  2/24/12027  2/24/2028 0.05
‘éﬂ gg;%?gfhase 8Co354  466a7PAF3  S&P-A- 5/18/2023 560,000.00 530,762.40 3.540 515,093.60 4735 5/1/2027 5/1/2028 0.27
Microsoft Corp 2.4 8/8/2026-26  594918BR4  S&P-AAA 2/25/2022 730,000.00 738,095.70 2.400 678,111.60 2137 5/8/2026 8/8/2026 0.38
'1\‘1",;%7;%205"_223' Corp 3 B6989HAJ7  S&P-AA- 2/3/2023 770,000.00 744,012.50 3.000 733,910.10 4292 8/20/2025  11/20/2025 0.38
e Fmancial Gorp 5.08 69371RS56  Moodys-Af 8/11/2023 525,000.00 527,157.75 5.050 52254825  4.901 8/10/2026 0.27
Target Corp 1.95 1/15/2027-26  87612EBM7  S&P-A 112412022 100,000.00 99,830.00 1.950 90,324.00 1.986  12/15/2026  1/15/2027 0.05
Target Corp 1.95 1/15/2027-26  87612EBM7  S&P-A 1/31/2022 455,000.00 454,722.45 1.950 410,974.20 1.963  12/15/2026  1/15/2027 0.23

e otor CreditCop 1.8 g9735TGTE  S&P-A+ 5/26/2020 180,000.00 181,758.60 1.800 171,06940  1.584 21312025 0.09



Credit Settlement Face Coupon YTM @ Next Call Maturity % of
Description CUSIP/Ticker Rating 1 Date Amount/Shares Cost Value Rate Market Value Cost Date Date Portfolio

;?f;tjo';"gt‘” CreditCop 1.8 g7357GT6  S&P-A*+ 5/26/2020 250,000.00 252,442.50 1.800 237,582.50 1.584 2/13/2025 0.13
f;‘;z eT:ta' I Average Corporate 9,371,000.00 9,326,080.34 3.073 8,888,028.51 3.197 4.79
LAIF

LAIF LGIP LGIP1002 None 4/30/2011 1,650,581.13 1,650,581.13 3.500 1,650,581.13 3.500 N/A N/A 0.85
Sub Total / Average LAIF 1,650,581.13 1,650,581.13 3.500 1,650,581.13 3.500 0.85
Treasury

T-Note 0.25 10/31/2025 91282CAT8  Moodys-Aaa 10/1/2021 555,000.00 542,664.26 0.250 503,274.00 0.805 10/31/2025 0.28
T-Note 0.25 5/15/2024 91282CCC3  Moodys-Aaa  12/21/2021 2,530,000.00 2,496,101.95 0.250 2,449,647.20 0.815 5/15/2024 1.28
T-Note 0.25 5/31/2025 912828ZT0  Moodys-Aaa 5/17/2021 1,020,000.00 1,005,576.56 0.250 940,552.20 0.605 5/31/2025 0.52
T-Note 0.25 5/31/2025 912828ZT0  Moodys-Aaa  12/21/2021 2,570,000.00 2,499,525.78 0.250 2,369,822.70 1.063 5/31/2025 1.28
T-Note 0.25 8/31/2025 91282CAJ0  Moodys-Aaa 8/2/2021 500,000.00 494,433 .59 0.250 456,230.00 0.526 8/31/2025 0.25
T-Note 0.25 8/31/2025 91282CAJ0 Moodys-Aaa 8/16/2021 410,000.00 403,417.58 0.250 374,108.60 0.653 8/31/2025 0.21
T-Note 0.25 9/30/2025 91282CAM3  Moodys-Aaa 9/9/2021 1,060,000.00 1,042,195.31 0.250 964,642.40 0.670 9/30/2025 0.54
T-Note 0.375 1/31/2026 91282CBH3  Moodys-Aaa 7/7/2021 390,000.00 382,504.69 0.375 351,105.30 0.804 1/31/2026 0.20
T-Note 0.375 1/31/2026 91282CBH3  Moodys-Aaa 5/20/2022 580,000.00 529,884.38 0.375 522,156.60 2.853 1/31/2026 0.27
T-Note 0.375 1/31/2026 91282CBH3  Moodys-Aaa 6/30/2022 1,000,000.00 905,273.44 0.375 900,270.00 3.192 1/31/2026 0.46
T-Note 0.375 11/30/2025 91282CAZ4  Moodys-Aaa 11/3/2021 1,020,000.00 994,061.72 0.375 924,334.20 1.014 11/30/2025 0.51
T-Note 0.375 11/30/2025 91282CAZ4  Moodys-Aaa  12/21/2021 2,575,000.00 2,498,856.45 0.375 2,333,490.75 1.144 11/30/2025 1.28
T-Note 0.375 12/31/2025 91282CBC4  Moodys-Aaa 1/25/2021 755,000.00 752,847.07 0.375 682,595.50 0.434 12/31/2025 0.39
T-Note 0.375 12/31/2025 91282CBC4  Moodys-Aaa 41712021 535,000.00 522,314.65 0.375 483,693.50 0.888 12/31/2025 0.27
T-Note 0.375 12/31/2025 91282CBC4  Moodys-Aaa 5/3/2021 137,000.00 134,629.26 0.375 123,861.70 0.753 12/31/2025 0.07
T-Note 0.375 12/31/2025 91282CBC4  Moodys-Aaa 5/7/2021 600,000.00 590,343.75 0.375 542,460.00 0.728 12/31/2025 0.30
T-Note 0.375 9/30/2027 91282CAL5  Moodys-Aaa 6/26/2023 910,000.00 779,294.14 0.375 768,276.60 4.080 9/30/2027 0.40
T-Note 0.5 10/31/2027 91282CAU5  Moodys-Aaa 1/3/2023 1,265,000.00 1,076,238.28 0.500 1,070,265.90 3.926 10/31/2027 0.55
T-Note 0.5 11/30/2023 91282CDMO  Moodys-Aaa  12/21/2021 1,710,000.00 1,704,455.86 0.500 1,696,456.80 0.668 11/30/2023 0.88
T-Note 0.5 2/28/2026 91282CBQ3  Moodys-Aaa 3/5/2021 1,260,000.00 1,242,970.31 0.500 1,134,289.80 0777 2/28/2026 0.64
T-Note 0.5 2/28/2026 91282CBQ3  Moodys-Aaa 12/7/2021 1,040,000.00 1,011,968.75 0.500 936,239.20 1.155 2/28/2026 0.52
T-Note 0.75 4/30/2026 91282CBW0  Moodys-Aaa 5/28/2021 245,000.00 244,387.50 0.750 220,710.70 0.802 4/30/2026 0.13
T-Note 0.75 5/31/2026 91282CCF6  Moodys-Aaa 6/1/2021 395,000.00 393,750.20 0.750 354,761.35 0815 5/31/2026 0.20
T-Note 0.875 9/30/2026 91282CCZ2  Moodys-Aaa 5/10/2022 645,000.00 589,041.21 0.875 575,610.90 2.998 9/30/2026 0.30
T-Note 1 12/15/2024 91282CDN8  Moodys-Aaa  12/21/2021 2,495,000.00 2,498,216.21 1.000 2,369,376.75 0.956 12/15/2024 1.28
T-Note 1.25 3/31/2028 91282CBS9  Moodys-Aaa 5/10/2023 464,000.00 417,636.25 1.250 400,561.92 3.490 3/31/2028 0.21
T-Note 1.25 3/31/2028 91282CBS9  Moodys-Aaa 5/11/2023 360,000.00 323,521.88 1.250 310,780.80 3.525 3/31/2028 0.17
T-Note 1.25 4/30/2028 91282CBZ3  Moodys-Aaa 6/30/2023 525,000.00 460,666.99 1.250 452,093.25 4.068 4/30/2028 0.24
T-Note 1.375 9/30/2023 912828726 Moodys-Aaa 8/24/2023 150,000.00 149,373.05 1.375 150,000.00 5.502 9/30/2023 0.08
T-Note 1.5 10/31/2024 912828YM6  Moodys-Aaa 1/12/2021 60,000.00 62,655.47 1.500 57,543.60 0.327 10/31/2024 0.03
T-Note 1.5 8/15/2026 9128282A7  Moodys-Aaa 10/4/2022 360,000.00 327,895.31 1.500 328,132.80 4.014 8/15/2026 0.17



Credit Settlement Face Coupon YTM @ Maturity % of
Description CUSIP/Ticker Rating 1 Date Amount/Shares Cost Value Rate Market Value Cost Date Portfolio
T-Note 1.625 5/15/2026 912828R36 Moodys-Aaa 12/21/2021 518,000.00 527,429.22 1.625 476,844.90 1.199 5/15/2026 0.27
T-Note 2 4/30/2024 912828X70 Moodys-Aaa 6/7/2019 590,000.00 592,996.09 2.000 578,430.10 1.891 4/30/2024 0.30
T-Note 2 6/30/2024 912828XX3 Moodys-Aaa 7/3/2019 355,000.00 358,660.94 2.000 345,929.75 1.783 6/30/2024 0.18
T-Note 2.125 2/29/2024 912828W48 Moodys-Aaa 3/20/2019 2,000,000.00 1,970,625.00 2.125 1,973,200.00 2.442 2/29/2024 1.01
T-Note 2.125 3/31/2024 912828W71 Moodys-Aaa 3/2/2020 730,000.00 767,412.50 2.125 718,049.90 0.844 3/31/2024 0.39
T-Note 2.25 12/31/2023 912828V23 Moodys-Aaa 3/20/2019 2,000,000.00 1,982,968.75 2.250 1,984,060.00 2.439 12/31/2023 1.02
T-Note 2.25 2/15/2027 91282898 Moodys-Aaa 7/7/2022 435,000.00 423,751.17 2.250 401,474.55 2.853 2/15/2027 0.22
T-Note 2.25 8/15/2027 9128282R0 Moodys-Aaa 9/6/2022 1,365,000.00 1,294,137.30 2.250 1,247,637.30 3.400 8/15/2027 0.66
T-Note 2.375 5/15/2027 912828X88 Moodys-Aaa 8/1/2022 310,000.00 305,446.88 2.375 285,903.70 2.704 5/15/2027 0.16
T-Note 2.625 1/31/2026 9128286A3 Moodys-Aaa 2/4/2021 715,000.00 791,164.26 2.625 678,692.30 0.463 1/31/2026 0.41
T-Note 2.875 6/15/2025 91282CEU1 Moodys-Aaa 6/15/2022 865,000.00 849,963.87 2.875 832,796.05 3.490 6/15/2025 0.44
T-Note 3.5 4/30/2028 91282CHA2 Moodys-Aaa 5/1/2023 1,315,000.00 1,308,887.30 3.500 1,253,615.80 3.603 4/30/2028 0.67
T-Note 3.5 4/30/2028 91282CHA2 Moodys-Aaa 5/5/2023 219,000.00 219,923.91 3.500 208,777.08 3.407 4/30/2028 0.11
T-Note 3.875 12/31/2027 91282CGC9 Moodys-Aaa 5/31/2023 1,680,000.00 1,680,262.50 3.875 1,628,491.20 3.871 12/31/2027 0.86
T-Note 4 2/29/2028 91282CGPO Moodys-Aaa 3/1/2023 315,000.00 311,333.20 4.000 306,917.10 4.261 2/29/2028 0.16
T-Note 4.125 10/31/2027 91282CFU0 Moodys-Aaa 12/2/2022 365,000.00 371,187.89 4.125 357,214.55 3.743 10/31/2027 0.19
T-Note 4.125 10/31/2027 91282CFU0 Moodys-Aaa 12/8/2022 1,150,000.00 1,165,992.19 4.125 1,125,470.50 3.810 10/31/2027 0.60
T-Note 4.125 9/30/2027 91282CFM8 Moodys-Aaa 11/3/2022 474,000.00 470,907.89 4.125 464,226.12 4.273 9/30/2027 0.24
Sub Total / Average Treasury 43,522,000.00 42,469,752.71 1.342 40,615,075.92 1.941 21.81
Total / Average 196,011,546.68 194,728,934.61 4.216 191,720,402.10 4.378 100
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