PORTFOLIO SUMMARY CA\ CHANDLER

ASSET MANAGEMENT

Mendocino County Cons | Account #70006 | As of July 31, 2024

Portfolio Characteristics Account Summary Top Issuers
Beg. Values as of End Values as of i
Average Modified Duration 1.44 e 07;:)1/2024 07;;1/2024 United States 41.33%
Checking Deposit 14.92%
Average Counon 2.59% Market Value 576,414,296.26 516,051,101.99
g P 2770 Farm Credit System 13.61%
Accrued Interest 3,308,124.47 3,466,869.98 o
Average Purchase YTM 3.12% Federal Home Loan Banks 6.33%
Total Market Value 579,722,420.73 519,517,971.97 Inter-American Development Bank 1.46%
Average Market YTM 3.88% Income Earned 1,292,610.14 1,551,974.41 International Bank for Recon and Dev 1.34%
Average Quality AA+ Cont/WD 5,125,371.29 (64,314,337.60) Toyota Motor Corporation 1.30%
Par 587,107,013.23 522,831,335.80 Royal Bank of Canada 1.27%
Average Final Maturity 1.55
Book Value 581,110,830.98 517,063,550.83
Average Life 1.47 Cost Value 577,747,547.40  513,489,063.12
Sector Allocation Maturity Distribution Credit Quality
40%
USTreasury [ +133%
Agency [N 19-94% 30%| 28.8%
° 26.7%
Corporate e 11.75%
20.4%
Cash s 15.00% 20%
Supras B 354% 11.3% 12.9%
LAIF | 0.97% 10%
LGIP 0.97%
Money Mkt Fd 0.41% 0% o 7z 2 @,
. s .6\\; o @ O Il Ara a.9% M An66.1% 1 A12.9%

M NR 16.1%

*See Footnote

The credit quality is a weighted average calculation of the highest of S&P, Moody’s’ and Fitch
Execution Time: 08/20/2024 08:11:36 PM Chandler Asset Management | info@chandlerasset.com | www.chandlerasset.com | 800.317.4747 CONFIDENTIAL | 2



STATEMENT OF COMPLIANCE

Mendocino County Cons | Account #70006 | As of July 31, 2024

C\

CHANDLER

ASSET MANAGEMENT

Rules Name Limit Actual Compliance
Status
AGENCY MORTGAGE SECURITIES (CMOS)
Max % (MV) 20.0 0.0 Compliant
Max % Issuer (MV) 30.0 0.0 Compliant
Max Maturity (Years) 5.0 0.0 Compliant
Min Rating (AA- by 1) 0.0 0.0 Compliant
ASSET-BACKED SECURITIES (ABS)
Max % (MV) 20.0 0.0 Compliant
Max % Issuer (MV) 5.0 0.0 Compliant
Max Maturity (Years) 5.0 0.0 Compliant
Min Rating (AA- by 1) 0.0 0.0 Compliant
BANKERS' ACCEPTANCES
Max % (MV) 40.0 0.0 Compliant
Max % Issuer (MV) 5.0 0.0 Compliant
Max Maturity (Days) 180 0.0 Compliant
Min Rating (A- by 2, A-1 by 2) 0.0 0.0 Compliant
CERTIFICATE OF DEPOSIT PLACEMENT SERVICE (CDARS)
Max % (MV) 30.0 0.0 Compliant
Max Maturity (Years) 5.0 0.0 Compliant
COLLATERALIZED TIME DEPOSITS (NON-NEGOTIABLE
CD/TD)
Max % (MV) 20.0 0.0 Compliant
Max % Issuer (MV) 5.0 0.0 Compliant
Max Maturity (Years) 5.0 0.0 Compliant
COMMERCIAL PAPER
Max % (MV) 40.0 0.0 Compliant
Max % Issuer (MV) 5.0 0.0 Compliant
Max Maturity (Days) 270 0.0 Compliant
Min Rating (A-1 by 2, A by 2) 0.0 0.0 Compliant
CORPORATE MEDIUM TERM NOTES
Max % (MV) 30.0 17.8 Compliant
Max % Issuer (MV) 5.0 1.3 Compliant
Max Maturity (Years) 5 3 Compliant
Min Rating (A- by 1) 0.0 0.0 Compliant
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STATEMENT OF COMPLIANCE

Mendocino County Cons | Account #70006 | As of July 31, 2024

C\

CHANDLER

ASSET MANAGEMENT

Rules Name Limit Actual Compliance
Status
FDIC INSURED TIME DEPOSITS (NON-NEGOTIABLE CD/
TD)
Max % (MV) 20.0 0.0 Compliant
Max % Issuer (MV) 5.0 0.0 Compliant
Max Maturity (Years) 5 0.0 Compliant
FEDERAL AGENCIES
Max % (MV) 100.0 20.0 Compliant
Max % Issuer (MV) 30.0 13.6 Compliant
Max Callables (MV) 20.0 0.0 Compliant
Max Maturity (Years) 5 4 Compliant
LOCAL AGENCY INVESTMENT FUND (LAIF)
Max Concentration (MV) 75.0 5.0 Compliant
MONEY MARKET MUTUAL FUNDS
Max % (MV) 20.0 0.4 Compliant
Max % Issuer (MV) 20.0 0.4 Compliant
Min Rating (AAA by 2) 0.0 0.0 Compliant
MORTGAGE-BACKED SECURITIES (NON-AGENCY)
Max % (MV) 20.0 0.0 Compliant
Max % Issuer (MV) 5.0 0.0 Compliant
Max Maturity (Years) 5.0 0.0 Compliant
Min Rating (AA- by 1) 0.0 0.0 Compliant
MUNICIPAL SECURITIES (CA, LOCAL AGENCY)
Max % (MV) 30.0 0.0 Compliant
Max % Issuer (MV) 5.0 0.0 Compliant
Max Maturity (Years) 5 0.0 Compliant
Min Rating (A- by 1) 0.0 0.0 Compliant
MUNICIPAL SECURITIES (CA, OTHER STATES)
Max % (MV) 30.0 0.0 Compliant
Max % Issuer (MV) 5.0 0.0 Compliant
Max Maturity (Years) 5 0.0 Compliant
Min Rating (A- by 1) 0.0 0.0 Compliant
MUTUAL FUNDS
Max % (MV) 20.0 0.0 Compliant
Max % Issuer (MV) 10.0 0.0 Compliant
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STATEMENT OF COMPLIANCE

Mendocino County Cons | Account #70006 | As of July 31, 2024

C\

CHANDLER

ASSET MANAGEMENT

Rules Name Limit Actual Compliance
Status
Min Rating (AAA by 2) 0.0 0.0 Compliant
NEGOTIABLE CERTIFICATES OF DEPOSIT (NCD)
Max % (MV) 30.0 0.0 Compliant
Max % Issuer (MV) 5.0 0.0 Compliant
Max Maturity (Years) 5 0.0 Compliant
Min Rating (A-1 by 1 or A- by 1 if > FDIC Limit) 0.0 0.0 Compliant
REPURCHASE AGREEMENTS
Max Maturity (Years) 1.0 0.0 Compliant
SRI PROHIBITED INVESTMENTS
Prohibited Investment - Fossil Fuels 0.0 0.0 Compliant
Prohibited Investments - Firearms 0.0 0.0 Compliant
Prohibited Investments - Tobacco 0.0 0.0 Compliant
SUPRANATIONAL OBLIGATIONS
Max % (MV) 30.0 3.6 Compliant
Max % Issuer (MV) 10.0 1.5 Compliant
Max Maturity (Years) 5 3 Compliant
Min Rating (AA by 2) 0.0 0.0 Compliant
U.S. TREASURIES
Max % (MV) 100.0 41.3 Compliant
Max Maturity (Years) 5 4 Compliant
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RECONCILIATION SUMMARY

C\

Mendocino County Cons | Account #70006 | As of July 31, 2024

CHANDLER

ASSET MANAGEMENT

Maturities / Calls
Month to Date

Fiscal Year to Date

Accrual Activity Summary

Principal Paydowns
Month to Date

Fiscal Year to Date

Purchases
Month to Date

Fiscal Year to Date

12,899,831.62

(5,735,000.00) T Fiscal Year to Date
(96,090,000.00) (01/01/2024)
Beginning Book Value 581,110,830.98 565,392,006.30

Maturities/Calls (5,735,000.00) (96,090,000.00)

Principal Paydowns 0.00 0.00

0.00 Purchases 12,899,831.62 351,928,031.72

0.00 Sales (71,266,567.43) (306,408,916.12)

Change in Cash, Payables, Receivables (173,941.62) (167,977.00)

Amortization/Accretion 228,397.29 2,410,405.94

Realized Gain (Loss) 0.00 0.00

Ending Book Value

517,063,550.83

517,063,550.83

351,928,031.72

Sales
Month to Date

Fiscal Year to Date

Fair Market Activity Summary

(71,266,567.43)

(306,408,916.12)

Month to Date

Fiscal Year to Date

Interest Received
Month to Date

Fiscal Year to Date

(01/01/2024)
Beginning Market Value 576,414,296.26 561,292,867.41
Maturities/Calls (5,735,000.00) (96,090,000.00)
Principal Paydowns 0.00 0.00

Purchased / Sold Interest
Month to Date

Fiscal Year to Date

Execution Time: 08/20/2024 08:11:36 PM

1,164,831.62 Purchases 12,899,831.62 351,928,031.72
5,990,137.97 Sales (71,266,567.43) (306,408,916.12)
Change in Cash, Payables, Receivables (173,941.62) (167,977.00)

Amortization/Accretion 228,397.29 2,410,405.94

Change in Net Unrealized Gain (Loss) 3,684,085.88 3,086,690.05

0.00 Realized Gain (Loss) 0.00 0.00
(390,429.72) Ending Market Value 516,051,101.99 516,051,101.99
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HOLDINGS REPORT CA\ CHANDLER

ASSET MANAGEMENT

Mendocino County Cons | Account #70006 | As of July 31, 2024

Security Descrintion Par Value/ Purchase Date Cost Value Mkt Price Market Value % of Port. M:;?; s/ Maturity
v P Units Purchase Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration
AGENCY
FEDERAL HOME LOAN BANKS 09/26/2022 3,493,210.00 99.87 3,495,330.90 0.68% Aaa/AA+ 0.12
3133XVDG3 4.37509/13/2024 3,500,000.00 4.48% 3,499,592.79 5.43% 58,697.92 (4,261.89) AA+ 0.12
FEDERAL HOME LOAN BANKS 1.0 12/21/2021 1,998,240.00 98.47 1,969,344.38 0.38% Aaa/AA+ 0.39
3130AQF40 12/20/2024 2,000,000.00 1.03% 1,999,773.16 5.04% 2,277.78 (30,428.78) AA+ 0.38
FEDERAL FARM CREDIT
- 4,986,371.00 98.30 4,915,145.50 0.95% Aaa/AA+ 0.44
3133ENKS8 BANKS FUNDING CORP 1.125 >,000,000.00 1.22% 4,998,026.23 5.15% 3,906.25 (82,880.73) AA+ 0.42
01/06/2025
FEDERAL HOME LOAN BANKS 04/19/2023 7,522,425.00 99.81 7,485,542.85 1.45% Aaa/AA+ 0.62
3130AUzCl 4.625 03/14/2025 7,500,000.00 4.45% 7,507,270.35 4.94% 132,005.21 (21,727.50) AA+ 0.59
FEDERAL FARM CREDIT BANKS 05/03/2022 4,990,250.00 98.47 4,923,261.50 0.95% Aaa/AA+ 0.77
3133ENWHS FUNDING CORP 2.9 05/09/2025 >,000,000.00 2.97% 4,997,500.23 4.94% 33,027.78 (74,238.73) AA+ 0.75
FEDERAL FARM CREDIT
06/06/2023 4,967,750.00 99.45 4,972,712.05 0.96% Aaa/AA+ 1.36
3133ePMBS8 sé/l\é)I;S/ZF(l)le\éDING CORP 4.125 >,000,000.00 4.40% 4,982,569.47 4.54% 30,364.58 (9,857.42) AA+ 1.29
FEDERAL FARM CREDIT
01/24/2024 4,974,500.00 99.42 4,970,832.25 0.96% Aaa/AA+ 1.48
3133EPwes gﬁ/Nzgs/;éJz'\éDlNG CORP 4.125 >,000,000.00 4.40% 4,981,120.19 4.54% 5,156.25 (10,287.94) AA+ 1.41
FEDERAL FARM CREDIT
05/15/2023 4,966,250.00 98.75 4,937,508.00 0.96% Aaa/AA+ 1.55
3133EPIX4 g?/l\lllés/chl)le\éDlNG CORP 3.625 >,000,000.00 3.89% 4,981,063.80 4.47% 82,569.44 (43,555.80) AA+ 1.46
0,
3133EPHH1 FEDERAL FARM CREDIT BANKS 5,000,000.00 05/01/2023 4,995,850.00 99.30 4,965,236.65 0.96% Aaa/AA+ 1.74
FUNDING CORP 4.0 04/28/2026 4.03% 4,997,586.77 4.42% 51,666.67 (32,350.12) AA+ 1.65
0,
3133ERDZ1 FEDERAL FARM CREDIT BANKS 5,000,000.00 05/24/2024 4,977,660.00 100.62 5,031,022.15 0.97% Aaa/AA+ 1.77
FUNDING CORP 4.75 05/08/2026 4.99% 4,979,705.21 4.38% 54,756.94 51,316.94 AA+ 1.66
FEDERAL FARM CREDIT
05/29/2024 4,986,700.00 100.84 5,042,044.65 0.98% Aaa/AA+ 1.79
3133EREVS SQ/NIIES/ZFSJZ'\:;DING CORP 4.875 >,000,000.00 5.02% 4,987,871.89 4.38% 51,458.33 54,172.76 AA+ 1.68
FEDERAL FARM CREDIT
06/22/2023 4,994,050.00 100.09 5,004,605.90 0.97% Aaa/AA+ 1.90
3133EPNGE 52/'\1225/;52'\?”\‘6 CORP 4.375 >,000,000.00 4.42% 4,996,238.38 4.32% 23,090.28 8,367.52 AA+ 1.79
FEDERAL FARM CREDIT BANKS 10/31/2023 3,995,640.00 101.30 4,052,064.56 0.79% Aaa/AA+ 2.00
3133EPzY4 FUNDING CORP 5.0 07/30/2026 4,000,000.00 5.05% 3,996,832.26 4.31% 555.56 55,232.30 AA+ 1.89
FEDERAL FARM CREDIT BANKS 08/09/2023 7,482,750.00 100.56 7,541,705.10 1.46% Aaa/AA+ 2.04
3133EPSW6 FUNDING CORP 4.5 08/14/2026 7,500,000.00 4.58% 7,488,305.89 4.21% 156,562.50 53,399.22 AA+ 1.89
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HOLDINGS REPORT CA\ CHANDLER

ASSET MANAGEMENT

Mendocino County Cons | Account #70006 | As of July 31, 2024

Moody's/

Security Descrintion Par Value/ Purchase Date Cost Value Mkt Price Market Value % of Port. s&Pp/ Maturity

v P Units Purchase Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration

FEDERAL HOME LOAN BANKS - 7,915,728.80 100.64 8,051,567.44 1.56% Aaa/AA+ 2.11

3130AWTQ3 4.62509/11/2026 8,000,000.00 5.01% 7,939,499.87 4.30% 143,888.89 112,067.57 AA+ 1.96

FEDERAL HOME LOAN BANKS 04/10/2024 6,483,165.00 101.72 6,611,886.00 1.28% Aaa/AA+ 2.69

313080TYS 4.75 04/09/2027 6,500,000.00 4.84% 6,484,834.59 4.07% 94,340.28 127,051.41 AA+ 2.47

0,

3133ERDS7 FEDERAL FARM CREDIT BANKS 5,000,000.00 05/24/2024 4,993,350.00 101.58 5,078,808.90 0.98% Aaa/AA+ 2.76

FUNDING CORP 4.75 05/06/2027 4.80% 4,993,752.84 4.14% 56,076.39 85,056.06 AA+ 2.54

FEDERAL FARM CREDIT BANKS 06/24/2024 4,661,538.57 100.99 4,711,181.63 0.91% Aaa/AA+ 2.86

3133ERGT2 FUNDING CORP 4.5 06/11/2027 4,665,000.00 4.53% 4,661,657.05 4.13% 29,156.25 49,524.59 AA+ 2.65

FEDERAL HOME LOAN BANKS 09/07/2023 4,974,425.00 101.30 5,064,955.10 0.98% Aaa/AA+ 4.11

3130AWTR1 4,375 09/08/2028 >,000,000.00 4.49% 4,979,016.46 4.03% 86,892.36 85,938.64 AA+ 3.67

FEDERAL FARM CREDIT BANKS 10/12/2023 3,962,920.00 101.79 4,071,498.12 0.79% Aaa/AA+ 4.15

3133EPWK7 FUNDING CORP 4.5 09/22/2028 4,000,000.00 4.71% 3,968,884.06 4.03% 64,500.00 102,614.06 AA+ 3.70

102,322,773.37 100.24 102,896,253.62 19.94% Aaa/AA+ 1.88

Total Agency 102,665,000.00 4.30% 102,421,101.49 4.45% 1,160,949.65 475,152.13 AA+ 1.74

CD

Community First Credit Union 03/30/2023 250,000.00 100.00 250,000.00 0.05% NA/NA 0.67

99MEND$16 4.2503/31/2025 250,000.00 4.25% 250,000.00 4.25% 14,263.70 0.00 NA 0.57

Savings Bank of Mendocino 08/31/2023 250,000.00 100.00 250,000.00 0.05% NA/NA 0.67

SOMENDS$16 County 4.0 03/31/2025 250,000.00 4.00% 250,000.00 4.00% 14,164.38 0.00 NA 0.50

500,000.00 100.00 500,000.00 0.10% NA/NA 0.67

Total CD 500,000.00 4.13% 500,000.00 4.13% 28,428.08 0.00 NA 0.53
CASH

. - 6,556.03 1.00 6,556.03 0.00% Aaa/AAA 0.00

CCYUSD Receivable 6,536.03 0.00% 6,556.03  0.00% 0.00 0.00  AAA 0.00

. - 19,167.12 1.00 19,167.12 0.00% Aaa/AAA 0.00

CeYUsb Receivable 19,167.12 0.00% 19,167.12 0.00% 0.00 000  AAA 0.00

) - 45,412.07 1.00 45,412.07 0.01% Aaa/AAA 0.00

ceyusb Receivable 45/412.07 0.00% 45,412.07 0.00% 0.00 000  AAA 0.00

. 06/28/2024 347,336.00 1.00 347,336.00 0.07% NA/NA 0.00

90CASHS00 Custodial Cash Account 347,336.00 0.00% 347,336.00 0.00% 0.00 0.00 NA 0.00

. . - 76,994,514.65 1.00 76,994,514.65 14.92% NA/NA 0.00

90CHECKS1 Checking Deposit Bank Account 76,994,514.65 0.00% 76.994.514.65 0.00% 0.00 0.00 NA 0.00

77,412,985.87 1.00 77,412,985.87 15.00% Aaa/AAA 0.00

Total Cash 77,412,985.87 0.00% 77,412,985.87 0.00% 0.00 0.00 AAA 0.00
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HOLDINGS REPORT CA\ CHANDLER

ASSET MANAGEMENT

Mendocino County Cons | Account #70006 | As of July 31, 2024

Moody's/
S&P/
Fitch

Par Value/ Purchase Date Cost Value Mkt Price Market Value % of Port.
Units Purchase Yield Book Value Mkt YTM Accrued Int. Gain/Loss

Maturity

Security Description .
Yy Y Duration

CORPORATE

soo  NTOOUMUCOOM.  gomon WU omene  mm o emees | owe me D
oo [NOAGOMNINGILIS opory WOl el astmem  owed w0
spar  OCMMOOIGRTCON oo MR uemilo sem  aemees o wm o
woawes  JSUOMUTGON T senco OV o mat aopet e e e
Ao OWSMKORCMONLS gy O olobeo x| ok e
s NOSTWOROVIS gy OWHE imemer  may i el e pm
seoms  MOODUMUCGOM sounge  GRmm musee  mu seeen ol e oo
L awomoro PR At mer  smats el Mmoo

0
meuesls  TRGETCOmP2asoyisaos  iooooeogo  C/PPUZ LODAI0MD - osie sELIGES 01k Az 071
osoco  SKOTEMIONEION oy VS amsielo s abien emd mm o 0n
0

037833DT4 APPLE INC 1.125 05/11/2025 2,000,000.00 04/264.2:220/20 1:23;:?2222 5922(1/60 1'94;:33335 (31'926?24/; Aaall\l/:A+ 8;2
s TONOUOMNONK ypopge SO oo mo omiens ok mm o
931142EW9 WALMART INC 3.9 09/09/2025 2,000,000.00 09/094.28062; ;:88(2)132822 4930];;0 119?(2):32223 (18’02%%98;/; AaiiAA 1;;
o, foesEROTIC 0 msotsn L0 mh o meer  owiowk
s RSOV gy o e ml amesner owiomn 1
cawrs  WSUUNGOM  omone OO imeemm  ma e ok seia 1
ooy CUSMIONOSUCS oo o aeeeo we domammome wh e
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HOLDINGS REPORT CA\ CHANDLER

ASSET MANAGEMENT

Mendocino County Cons | Account #70006 | As of July 31, 2024

Security Description ParVaIu.e/ Purchase D_ate Cost Value Mkt Price Market Value %c_)f Port. M:;i‘;ls/ Matur:ity

Units Purchase Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration

s CORTMNONORLL e SRS amves  mwasime | osen M
speme  QOMMOIROTCON g A% Leonneo s ewsow o mme
sy STAE e con 272 vmonse ORI Lmomos wmess nedusm e a0
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MO0 s wssecoeso PV emess  asw  aumomst  maes e 104
s, e pOTING 45 I A A
713448FW3 PEPSICO INC 5.125 11/10/2026 4,000,000.00 5_1402 gggg:iggii 122;; 49223;;;3 56’107';.9;/0“ AL/:J' ;gi
s PUTMOUSIBNNA g N Lmimer s iseen o mame o
sy CROUODONOVMNC ooy WONRELmomess Iy ispsio o ow M
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HOLDINGS REPORT CA\ CHANDLER

ASSET MANAGEMENT

Mendocino County Cons | Account #70006 | As of July 31, 2024

Moody's/

Security Descrintion Par Value/ Purchase Date Cost Value Mkt Price Market Value % of Port. s&Pp/ Maturity
v P Units Purchase Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration
AMAZON.COM INC 3.15 06/26/2024 2,848,380.00 96.41 2,892,306.36 0.56%  Al/AA 3.06
023135BC9 08/22/2027 3,000,000.00 4.90% 2,852,990.51 4.42% 41,737.50 39,315.85 AA- 2.83
JOHN DEERE CAPITAL CORP 4.15 05/28/2024 1,952,380.00 99.14 1,982,871.32 0.38% A1/A 3.13
24422EWK1 09/15/2027 2,000,000.00 4.94% 1,954,911.30 4.45% 31,355.56 27,960.02 A+ 2.85
TOYOTA MOTOR CREDIT CORP 05/24/2024 2,952,480.00 100.05 3,001,442.22 0.58%  A1/A+ 3.14
89236TIU3 4.5509/20/2027 3,000,000.00 5.07% 2,954,995.53 4.53% 49,670.83 46,446.69 A+ 2.85
91,040,129.48 99.02 91,601,421.46 17.75%  Al/A+ 1.84
Total Corporate 92,547,000.00 4.13% 91,565,779.13 4.82% 909,383.90 35,642.32 A+ 1.66
LAIF
Local Agency Investment Fund 03/31/2023 5,000,000.00 1.00 5,000,000.00 0.97% NA/NA 0.00
90LAIF500 State Pool >,000,000.00 4.53% 5,000,000.00 4.53% 0.00 0.00 NA 0.00
5,000,000.00 1.00 5,000,000.00 0.97% NA/NA 0.00
Total LAIF 5,000,000.00 4.53% 5,000,000.00 4.53% 0.00 0.00 NA 0.00
LOCAL GOV
INVESTMENT
POOL
11/30/2022 5,000,000.00 1.00 5,000,000.00 0.97% NA/AAAmM 0.00
90CAMP300 CAMP >,000,000.00 5.44% 5,000,000.00 5.44% 0.00 0.00 AAA 0.00
NA/
Total Local Gov 5,000,000.00 1.00 5,000,000.00 0.97% AAAm 0.00
Investment Pool 5,000,000.00 5.44% 5,000,000.00 5.44% 0.00 0.00 AAA 0.00
MONEY MARKET
FUND
484,591.65 1.00 484,591.65 0.00% A%/ 0.00
o ’ . . ) . . (] R
261908107 DREYFUS TRS OBS CM INST 484,591.65 5179% 484,591.65 517% 0.00 0.00 AAA::l 0.00
1,626,758.28 1.00 1,626,758.28 032% A3/ 0.00
- ’ y . . , ) . . (0] .
261908107 DREYFUS TRS OBS CM INST 1,626,758.28 5179% 1,626,758.28 517% 0.00 0.00 A::: 0.00
Aaa/
Total Money 2,111,349.93 1.00 2,111,349.93 0.41% AAAm 0.00
Market Fund 2,111,349.93 5.17% 2,111,349.93 5.17% 0.00 0.00 AAA 0.00
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Moody's/
S&P/
Fitch

Market Value
Accrued Int.

Par Value/

Cost Value Mkt Price
Book Value Mkt YTM

Maturity
Duration

Purchase Date

Security Description Units Purchase Yield

SUPRANATIONAL

INTERNATIONAL BANK FOR

0,
459058LE1 RECONSTRUCTION AND 3,000,000.00 05/28/20204 2,987,070.00 100.503 3,015,756.78 0.58% Aaa/AAA 1.69
DEVELOPM 4.75 04/10/2026 4.99% 2,988,285.15 4.42% 43,937.50 27,471.63 NA 1.59
INTERNATIONAL FINANCE CORP 11/29/2023 3,792,595.70 100.35 3,818,505.70 0.74% Aaa/AAA 2.46
45950KDF4 4.37501/15/2027 3,805,000.00 4.49% 3,795,205.41 4.22% 7,398.61 23,300.29 NA 231
INTER-AMERICAN
12/05/2023 7,483,633.50 100.38 7,518,451.66 1.46% Aaa/AAA 2.51
4581X0EM®6 SZEX)EILZ';';’;ENT BANK 4.375 7,490,000.00 4.41% 7,484,926.78 4.21% 163,843.75 33,524.88 NA 2.30
INTERNATIONAL BANK FOR .
459058KT9 RECONSTRUCTION AND 4,000,000.00 07/ 201220:,,3 g'ggz'igg'gg fgﬁ;’ 3'913'222'22 51 9%;61/1" Aa?\{:AA g'zi
DEVELOPM 3.5 07/12/2028 R 1OTR S i r=e8 7R :
Total 18,132,459.20 99.88 18,270,743.22 3.54% Aaa/AAA 2.67
Supranational 18,295,000.00 4.48% 18,164,538.31 4.22% 222,568.75 106,204.91 NA 2.47
US TREASURY
UNITED STATES TREASURY 0.375 09/24/2021 3,983,750.00 99.81 3,992,269.72 0.77% Aaa/AA+ 0.04
91282CCT6 08/15/2024 4,000,000.00 0.52% 3,999,783.95 5.07% 6,923.08 (7,514.23)  AA+ 0.04
UNITED STATES TREASURY 1.25 04/28/2022 5,800,078.13 99.64 5,978,261.70 1.16% Aaa/AA+ 0.08
912828YE4 08/31/2024 6,000,000.00 2.72% 5,992,985.20 5.54% 31,385.87 (14,723.50)  AA+ 0.08
UNITED STATES TREASURY 0.375 09/24/2021 3,283,886.72 99.38 3,279,675.80 0.64% Aaa/AA+ 0.13
91282CCX7 09/15/2024 3,300,000.00 0.54% 3,299,331.09 5.33% 4,674.25 (19,655.30)  AA+ 0.12
UNITED STATES TREASURY 0.625 - 6,478,105.47 99.05 6,438,300.77 1.25% Aaa/AA+ 0.21
91282CDB4 10/15/2024 6,500,000.00 0.75% 6,498,391.70 5.24% 11,987.70 (60,090.94)  AA+ 0.21
UNITED STATES TREASURY 1.5 04/27/2022 5,830,781.25 99.06 5,943,562.50 1.15% Aaa/AA+ 0.25
912828YM6 10/31/2024 6,000,000.00 2.66% 5,983,207.30 5.29% 22,744.57 (39,644.80)  AA+ 0.25
UNITED STATES TREASURY 0.75 - 6,462,460.94 98.71 6,416,363.27 1.24% Aaa/AA+ 0.29
91282CDH1 11/15/2024 6,500,000.00 0.95% 6,496,254.37 5.23% 10,332.88 (79,891.10)  AA+ 0.29
UNITED STATES TREASURY 1.0 01/04/2022 4,996,484.38 98.48 4,924,179.70 0.95% Aaa/AA+ 0.38
91282CDN8 12/15/2024 >,000,000.00 1.02% 4,999,555.23 5.12% 6,420.77 (75,375.53)  AA+ 0.37
UNITED STATES TREASURY 1.375 01/05/2022 5,040,039.06 98.20 4,909,843.75 0.95% Aaa/AA+ 0.50
912828252 01/31/2025 >,000,000.00 1.11% 5,006,536.26 5.07% 186.82 (96,692.51)  AA+ 0.49
UNITED STATES TREASURY 1.125 01/07/2022 4,987,304.69 97.79 4,889,414.05 0.95% Aaa/AA+ 0.58
9128282C7 02/28/2025 >,000,000.00 1.21% 4,997,660.51 5.01% 23,539.40 (108,246.46)  AA+ 0.57
UNITED STATES TREASURY 0.5 04/05/2021 4,966,601.56 97.13 4,856,484.35 0.94% Aaa/AA+ 0.67
912828270 03/31/2025 >,000,000.00 0.67% 4,994,445.07 4.93% 8,401.64 (137,960.72)  AA+ 0.65
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Security Description ParVaIu.e/ Purchase D_ate Cost Value Mkt Price Market Value %c_)f Port. M:;i‘;ls/ Matur:ity

Units Purchase Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration
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Moody's/
S&P/
Fitch

Market Value
Accrued Int.

Cost Value Mkt Price
Book Value Mkt YTM

Maturity
Duration

Par Value/ Purchase Date

Security Description

Units Purchase Yield

ey OISO ooy ORI i se Lk e
e UMD oo SR i w amses Lo
s USRS ooy GRUERdmimu wa asmemm o owd e
e SISO oo SR aesuce won  somswy ooy
o OISO ooy SRARM e wom  somsom | dse e
s UNSSWSTOSRIE L gouen o lomn um o essms  aueom
e, MDIMSTOOES oo P e sen  emiya sk o
oy UMD ooy MM 70y mm semane oo
ooy USSR ooy GMARR vt g aere o s

211,969,365.27 97.28 213,258,347.90 41.33% Aaa/AA+ 1.82
Total US Treasury 219,300,000.00 3.04% 214,887,796.10 4.51% 1,145,539.60 (1,629,448.20) AA+ 1.72

513,489,063.12 81.57 516,051,101.99 100.00% Aa2/AA 1.55
Total Portfolio 522,831,335.80 3.12% 517,063,550.83 3.88% 3,466,869.98 (1,012,448.84) AA 1.44

Total Market
Value + Accrued

519,517,971.97
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