COMMONWEALTH of VIRGINIA

MANJU S. GANERIWALA Department of the Treasury P.0. BOX 1879
TREASURER OF VIRGINIA RIGHMOND, VIRGINIA 23218-1879

{804) 225-2142
FAX (804) 225-3187

July 8, 2020

MEMORANDUM

TO: Treasury Board Members

FROM: Manju S. Ganeriwala Jm:ij = P P

SUBJECT: July Informational Packet

As you are aware, the July Treasury Board meeting was cancelled earlier due to the lack
of action items.

Please find attached this month’s staff reports, which are also available online at
https://www irs.virginia.gov/Boards-Authorities/Treasury-Board. Ilook forward to seeing you
next month.

Attachments

cC: The Honorable Aubrey Layne, Secretary of Finance
Donald Ferguson, Senior Assistant Attomey General
April Kees, Senate Finance Committee Staff Director
Anne Oman, House Appropriations Committee Staff Director



COMMONWEALTH OF VIRGINIA
TREASURY BOARD
VIRGINIA DEBT CALENDAR

As of July 1, 2020

FINAL METHOD
SALE DATE ISSUER PURPOSE AMOUNT MATURITY OF SALE
July 2020
14 ** Virginia Housing Development Authority Rental Housing Bonds, 2020 Series E-Non-AMT $45,000,000  ** 2055 Negotiated
14 ** Virginia Housing Development Authority Rental Housing Bonds, 2020 Series F-Taxable $150,000,000 ** 2055 Negotiated
15 ** Virginia Resources Authority Water and Sewer System Revenue Bonds, Refunding Series 2020 (Goochland $60,000,000  ** 2041 Negotiated
County - Tuckahoe Creek Service District Project)
16 ** Virginia College Building Authority Educational Facilities Revenue and Refunding Bonds (21st Century College $674,630,000 ** 2040 Negotiated
and Equipment Programs), Series 2020A & B
TBD Week of 7/20  ** Virginia Port Authority Commonwealth Port Fund Revenue Refunding Bonds 2020A Taxable and $100,000,000  ** 2040 Negotiated
2020B AMT
22 ** Virginia Resources Authority Virginia Pooled Financing Program, (VPFP) Series 2020B TBD wx 2050 Competitive
August 2020
26 ** Virginia Resources Authority Virginia State Revolving Funds, Series 2020 TBD o TBD Negotiated
September 2020
1 ** Commonwealth Transportation Board Federal Transportation Revenue Grant Anticipation Notes, Series 2020 $127,000,000 ** 2035 TBD
October 2020
20 ** Virginia Public School Authority School Financing Bonds (1997 Resolution) Series 2020B TBD w* TBD Competitive
28 ** Virginia Resources Authority Virginia Pooled Financing Program, (VPFP) Series 2020C TBD wx TBD TBD
TBD ** Commonwealth of Virginia General Obligation Bonds, Series 2020A & Refunding Bonds, Series 2020B TBD o TBD Competitive
November 2020
December 2020

* Division of Debt Management participating
** Preliminary, subject to change

Prepared for the Commonwealth Treasury Board.

This Calendar may be found on the Department of the Treasury's Web Site "“www.trs.virginia.gov*

The information contained herein, while not guaranteed by the Commonwealth of Virginia Treasury Board, has been obtained from sources which the Treasury Board believes to be reliable and accurate.



COMMONWEALTH OF VIRGINIA
TREASURY BOARD

MASTER LEASE PROGRAM

AS OF JUNE 30, 2020

BANC OF AMERICA PUBLIC CAPITAL CORP

36, 60, 84, and 120-MONTH TERMS

CONTRACT TB#19-002

Appendix # Agency Term Rate Date Item(s) Amount
TOTAL PROVIDED THROUGH PRIOR MONTH $26,017,242
2019-94 DGS 7 YEAR 0.9169% 6/12/2020 Vehicle Fleet $133,816
2019-95 DFS 7 YEAR 0.9433% 6/19/2020 ) Liquid Chromatograph/Mass Spectromet $1,367,751
2019-96 DFS 7 YEAR 0.9433% 6/19/2020 (4) UV-VIS Spectrometers $47,555
2019-97 DACS 3YEAR 0.7491% 6/23/2020 One Somatic Cell Counter $77,500
2019-98 CNU 7 YEAR 0.7491% 6/30/2020 Campus Grounds Equipment $196,029
TOTAL PROVIDED THIS MONTH $1,822,651
TOTAL PROVIDED TO DATE $27,839,894
OUTSTANDING REQUESTS - PRIOR MONTH $7,047,847

ADJUSTMENTS:

ADJUSTED REQUESTS OUTSTANDING $7,047,847
REQUESTS APPROVED DURING MONTH:

Request#  Agency Date Approved Equipment Requested Amount
TOTAL REQUESTS FOR MONTH $0
LESS REQUESTS MET DURING MONTH (%$1,822,651)
OUTSTANDING REQUESTS $5,225,196
BANC OF AMERICA PUBLIC CAPITAL CORP
LINE OF CREDIT AS OF MARCH 1, 2019 $35,000,000
USED MARCH 1, 2019 - JUNE 30, 2020 ($27,839,894)
REPAID MARCH 1, 2019 - JUNE 30, 2020 $947,149

LINE OF CREDIT BALANCE

$8,107,256




COMMONWEALTH OF VIRGINIA
TREASURY BOARD
MASTER LEASING PROGRAM
AS OF JUNE 30, 2020

APPROVED REQUESTS - BANC OF AMERICA PUBLIC CAPITAL CORP

Date Payment Request Lease Appendix Partial/ Remaining
Request # Agency Approved Equipment Requested Term Mode Amount Amount Number  Final Authorization
19001 DGS 3/19/2019 High Performance Chromatograph 5 Year Monthly 72,478.86 72,478.86 2019-01 Final
19002 VIMS 4/16/2019 Videoconferencing Equipment & A/V projectors 5 Year Annually 70,000.00 69,695.05 2019-03 Final
19003 VDEM 5/6/2019 Two Ford F-350 Super Duty Vehicles 5 Year Semi-Annually 95,314.00 95,314.00 2019-02 Final
19004 VDOC 5/16/2019 2 new York YLAA Chillers & equipment 7 Year Monthly 0.00
19005 DGS 6/11/2019 Vehicle Fleet 7 Year Monthly 5,130,553.50 137,943.00 2019-04  Partial
122,616.00 2019-07  Partial
193,589.36 2019-08  Partial
234,737.68 2019-09  Partial
162,141.67 2019-10  Partial
62,988.00 2019-12  Partial
137,943.00 2019-16  Partial
242,923.00 2019-17  Partial
338,781.38 2019-18  Partial
137,943.00 2019-20  Partial
252,531.01 2019-22  Partial
362,980.05 2019-23  Partial
217,104.75 2019-24  Partial
62,318.70 2019-25  Partial
96,794.68 2019-26  Partial
175,121.20 2019-29  Partial
107,750.00 2019-33  Partial
255,880.39 2019-43  Partial
84,330.00 2019-48  Partial
163,089.56 2019-59  Partial
216,900.74 2019-60  Partial
340,844.02 2019-61  Partial
61,971.64 2019-63  Partial
61,971.64 2019-74  Partial
234,877.68 2019-76  Partial
234,877.68 2019-83  Partial
109,278.38 2019-91  Partial
19006 VDEM 7/22/2019 1 Chevrolet Tahoe 5 Year Semi-Annually 38,021.37 38,021.37 2019-05 Final
19007 DGS 7/22/2019 2 New Gas Chromatograph 3 Year Monthly 357,543.66 357,543.66 2019-06 Final
19008 DGS 7/29/2019 1 New Gas Chromatograph 7 Year Monthly 63,593.13 62,037.89 2019-54 Final
19009 DGS 7/30/2019 2 New Mettlers XPR205DR 5 Year Monthly 25,462.56 24,000.00 2019-44 Final
19010 DGS 8/8/2019 Vehicle Fleet 7 Year Monthly 1,019,937.16 143,955.00 2019-11  Partial
281,370.00 2019-13  Partial
347,120.00 2019-14  Partial
79,975.00 2019-15  Partial
15,995.00 2019-19  Partial
45,796.00 2019-21  Partial
33,639.10 2019-30  Partial
19011 DGS 8/19/2019 New Mettler XCPR Microbalance 3 Year Monthly 23,420.09 23,420.09 2019-28 Final
19012 DGS 8/19/2019 Miele Glassware Washer w/HEPA Filter 3 Year Monthly 49,841.00 49,841.00 2019-46 Final
19013 DGS 8/19/2019 Liquid Chromatograph w/Single Quadropole Mass Spectrometer 5 Year Monthly 139,009.57 139,009.57 2019-41 Final
19014 DGS 8/19/2019 ESC SC-2 DX FAST Basic Autosampler & SC FAST Kit 3 Year Monthly 22,113.75 19,425.00 2019-45 Final
19015 DGS 8/19/2019 Gas Chromatograph w/FID & Mass Spectrometer Detector 3 Year Monthly 124,157.43 124,157.43 2019-42 Final
19016 DGS 8/19/2019 Gas Chromatograph & Mass Spectrometer Detector 3 Year Monthly 174,373.99 174,373.99 2019-58 Final
19017 DGS 8/19/2019 Agilent 7900 ICPMS w/SPS 4 Autosampler 3 Year Monthly 212,983.59 212,483.59 2019-90 Final
19018 DGS 8/19/2019 Liquid Chromatograph w/Tandem Mass Spectrometers 3 Year Monthly 457,508.00 423,173.10 2019-55 Final
19019 CNU 9/4/2019 Athletic Equipment 5 Year Monthly 135,524.15 135,524.15 2019-65 Final
19020 DGS 9/12/2019 Vehicle Fleet 7 Year Monthly 5,442,994.08 122,968.35 2019-27  Partial
245,936.70 2019-31  Partial
73,781.01 2019-32  Partial
121,370.00 2019-34  Partial
218,089.35 2019-36  Partial
237,712.75 2019-38  Partial
153,270.00 2019-47  Partial
265,938.00 2019-51  Partial
278,558.00 2019-52  Partial

Page 1



COMMONWEALTH OF VIRGINIA
TREASURY BOARD
MASTER LEASING PROGRAM
AS OF JUNE 30, 2020

APPROVED REQUESTS - BANC OF AMERICA PUBLIC CAPITAL CORP

Date Payment Request Lease Appendix Partial/ Remaining
Request # Agency Approved Equipment Requested Term Mode Amount Amount Number  Final Authorization
260,559.00 2019-53  Partial
324,539.00 2019-57  Partial
261,227.00 2019-62  Partial
229,905.00 2019-64  Partial
246,577.68 2019-75  Partial
246,577.68 2019-84  Partial
287,673.96 2019-85  Partial
255,865.00 2019-86  Partial
19021 DGS 9/12/2019 (6) Sciex Triple Quad 4500 Tandem Mass Spectrometer Systems 7 Year Monthly 2,734,958.42 594,569.96 2019-39  Partial
19022 DFS 9/25/2019 (2) Gas Chromatograph/Mass Spectrometers 7 Year Monthly 220,749.26 216,912.68 2019-37 Final
19023 DGS 10/1/2019 (1) Gas Chromatograph/(1) Mass Spectrometers 7 Year Monthly 94,847.75 94,847.75 2019-40 Final
19024 VCUHSA 10/4/2019 New MRI 5 Year Monthly 2,450,000.00
19025 DOF 10/4/2019 23 - 10 Wheel Cab Chassis & 23 Bulldozers 10 Year Monthly 1,388,658.29
19026 DOF 10/4/2019 (9) 1/2 Ton Pick-up Trucks 5 Year Monthly 65,784.94
19027 DOF 10/4/2019 (4) 3/4 Ton pick-ups 5 Year Monthly 26,580.44
19028 DGS 10/4/2019 New Gas Chromatograph & Mass Spectrometer 3 Year Semi-Annual 93,029.85 91,643.15 2019-56 Final
19029 UVAW 10/4/2019 IT Infrastructure 5 Year Monthly 262,300.47 262,300.47 2019-81 Final
19030 DOCA 11/8/2019 New York YLAA Chillers & Equipment 7 Year Monthly 179,410.99 179,410.99 2019-82 Final
19031 VIMS 11/14/2019 Water Quality Monitoring Equipment 5 Year Annually 400,000.00 379,080.86 2019-70 Final
19032 VDEM 11/26/2019 (3) Ford F-350 Crew Cab Trucks 5 Year Semi-Annual 142,971.00 142,971.00 2019-35 Final
19033 DFS 11/26/2019 (5) Liquid Chromatographs/Spectrometers 7 Year Monthly 1,747,849.00 1,367,751.12 2019-95  Partial 380,097.88
19034 DFS 11/26/2019 (4) UV-VIS Spectrometers 7 Year Monthly 49,997.00 47,554.76 2019-96 Final 2,442.24
19035 DGS 12/12/2019 Vehicle Fleet 7 Year Monthly 3,023,036.92 195,255.00 2019-49  Partial
347,120.00 2019-50  Partial
173,781.06 2019-66  Partial
201,940.40 2019-68  Partial
208,691.65 2019-69  Partial
82,100.00 2019-73  Partial
164,200.00 2019-77  Partial
82,100.00 2019-79  Partial
147,832.05 2019-87  Partial
82,100.00 2019-92  Partial 1,337,916.76
19036 VSP 4/1/2020 Bell 412EP| Helicopter 10 Year Annually 9,175,297.57 9,175,297.57 2019-80 Final
19037 DOC 2/5/2020 International Sprayer 3 Year Semi-annual 115,000.00 115,000.00 2019-67 Final
19038 VDACS 2/7/2020 New Somatic Cell Counter 3 Year Annually 77,500.00 77,500.00 2019-97 Final
19039 DGS 2/20/2020 Vehicle Fleet 7 Year Monthly 4,852,612.20 173,560.00 2019-71  Partial
368,815.00 2019-72  Partial
186,656.50 2019-78  Partial
249,936.70 2019-88  Partial
374,905.05 2019-89  Partial
117,089.00 2019-93  Partial
133,816.00 2019-94  Partial 3,247,833.95
19040 CNU 2/26/2020 Ford F-250 Trucks, 2 John Deere Club Cars & Turf Equipment 7 Year Monthly 227,934.09 196,029.24 2019-98  Partial 31,904.85
19041 DOF 3/9/2020 (4) 3/4 Ton Pick-ups; (1) 1/2 Ton Crew Cab & (1) 1/2 Ton Extended Cab 5 Year Monthly 225,000.00 225,000.00
TOTALS 41,208,348 27,839,894 5,225,196
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COMMONWEALTH OF VIRGINIA BANC OF AMERICA PUBLIC CAPITAL CORP

TREASURY BOARD 144-MONTH TERMS
ENERGY LEASE PROGRAM 180-MONTH TERMS
AS OF JUNE 30, 2020 Contract TB20-001
Appendix # Agency Term Rate Date Item(s) Amount
TOTAL PROVIDED THROUGH PRIOR MONTH $10,837,680
TOTAL PROVIDED THIS MONTH $0
TOTAL PROVIDED TO DATE $10,837,680
OUTSTANDING REQUESTS - PRIOR MONTH $8,561,320
ADJUSTMENTS:

$0

ADJUSTED REQUESTS OUTSTANDING $8,561,320

REQUESTS APPROVED DURING MONTH:

Request# Agency Date Approved Equipment Requested Amount
TOTAL REQUESTS FOR MONTH $0
LESS REQUESTS MET DURING MONTH $0
OUTSTANDING REQUESTS $8,561,320

BANC OF AMERICA PUBLIC CAPITAL CORP

LINE OF CREDIT AS OF OCTOBER 1, 2019 $40,000,000
USED OCTOBER 1, 2019 - JUNE 30, 2020 ($10,837,680)
REPAID OCTOBER 1, 2019 -JUNE 30, 2020 $0

LINE OF CREDIT BALANCE $29,162,320




COMMONWEALTH OF VIRGINIA
TREASURY BOARD 20-001
ENERGY LEASING PROGRAM

AS OF JUNE 30, 2020

APPROVED REQUESTS - BANC OF AMERICA PUBLIC CAPITAL CORP & BANC OF AMERICA LEASING & CAPITAL. LLC

Date Payment Request Lease Appendix Partial/ Remaining
Request # Agency Approved Equipment Requested Term Mode Amount Amount Number Final Authorization
20001 VDOT 2/412020 Energy Efficiency Equipment 15 A $10,837,680 $10,837,680 2020-01 Final $0
20002 VDOT 2/4/2020 Energy Efficiency Equipment 15 A $8,561,320 $8,561,320
TOTALS $19,399,000 $10,837,680 $8,561,320



SECURITY FOR PUBLIC DEPOSITS
SUMMARY OF DEPOSITORY STATUS
FOR THE MONTH ENDED MAY 31, 2020

UNDERCOLLATERALIZED TYPE/COLLATERAL

DEPOSITORIES: REQUIREMENT: STATUS:

HomeTrust Bank Pooled 50% First time under for monthly reporting. Bank was required to
pledge collateral of $11,313,348. Bank was undercollateralized by
$5,128,457 because there was a misunderstanding on the bank's
part on the procedure required to execute a FHLB Letter of Credit,
which resulted in the delayed execution of the Letter of Credit.
Bank completed the process and a FHLB Letter of Credit was
issued on 6/10/20 to cover the shortage.

NEW QUALIFIED

DEPOSITORIES:

NAME CHANGE:

MERGED QUALIFIED

DEPOSITORIES:

In evaluating this list, please note that being under collateralized in no way reflects the financial condition
of any depository. If you have any questions concerning this list, please call Laura Lingo (804) 371-6224.




Bank Institutions Ranked Below Average by IDC*

For the Month May 2020
Bank Name Location Required Amount Market Value
POOLED BANKS
Cornerstone Bank, N.A Lexington $13,374,819.12 $14,009,229.05

OPT-OUT BANKS

* |DC's 4th Quarter 2019 report.

Notes: Market values provided by escrow agents.




POOLED

Undercollateralized Banks
HomeTrust Bank

Bank of Clarke County

First Sentinel Bank

Carter Bank & Trust

Virginia Commonweaith Bank
Select Bank

OPT-OUT - Monthly Report

OPT-OUT - Weekly Report
Dollar Bank

Virginia Bank and Trust Company
Bank of Fincastle

REPORTING COMPLIANCE STATISTICS - UNDERCOLLATERALIZED

FOR JUNE 2019 - MAY 2020

1st Month 2nd Month 3rd Month
Undercollateralized Undercollateralized Undercollateralized
May-20
Jan-20
Jan-20
Nov-19
Nov-19
Jun-19
1st Week 2nd Week 6 month collateral
Undercollateralized Undercollateralized increase end date
3/13/2020 9/25/2020
9/13/2019 3/13/2020 9/25/2020
2/14/2020 8/28/2020




REPORTING COMPLIANCE STATISTICS - LATE REPORTING
FOR JUNE 2019 - MAY 2020

Total Number Possible

Pooled Banks Reporting Late Number of Times Late Times Late

Bank Name

City National Bank of West Virginia 2 16

First Sentinel Bank 2 16

Miners Exchange Bank 2 16

Bank of Charles Town 1 16

Bank of Clarke County 1 16

Capital Bank, N.A. 1 16

Pinnacle Bank 1 16

Premier Bank, Inc. 1 16

VCC Bank 1 16

Total Number Possible

Opt-Out Banks Reporting Late Number of Times Late Times Late
Bank Name

Virginia Bank & Trust Co 3 68

Capital One, N.A. 3 68

Dollar Bank 1 68

Farmers & Merchants Bank - Timberville 1 68

Total Number Possible

Escrow Banks Reporting Late Number of Times Late Times Late

Escrow Bank Name
Bank of New York (6 banks) 1 64
Truist Bank (21 banks) 1 64




Summary of Qualified Depositories

Opt-Out Banks

As of May 2020

Bank Name

American National Bank and Trust Company

Bank of America, N.A.

Bank of Charlotte County

Bank of Fincastle

Bank of Marion

Bank of the James

Capital One, N.A.

Chesapeake Bank

Dollar Bank

EagleBank

Farmers and Merchants Bank-Timberville
Farmers and Miners Bank
Farmers Bank-Appomattox

First Citizens Bank and Trust
FNBP Narrows

JPMorgan Chase Bank, N.A.
Manufacturers & Traders Trust Company
Powell Valley National Bank
Premier Bank, Inc.

Regions Bank

Sandy Spring Bank

TD Bank, N.A.

Truist Bank

United Bank

Village Bank

Virginia Bank and Trust Company
Wells Fargo Bank, N.A.

SPDA Contact Location
Danville, VA
Charlotte, NC
Phenix, VA
Fincastle, VA
Marion, VA
Lynchburg, VA
McLean, VA
Kilmarnock, VA
Pittsburgh, PA
Bethesda, MD
Timberville, VA
Pennington Gap, VA
Appomattox, VA
Raleigh, NC
Narrows, VA
Norfolk, VA
Washington, DC
Jonesville, VA
Madison, WV
Birmingham, AL
Olney, MD
Cherry Hill, NJ
Lumberton, NC
Parkersburg, WV
Midlothian, VA
Danville, VA
Charlotte, NC




Summary of Qualified Depositories

As of May 2020

Pooled Banks

Bank Name

Atlantic Union Bank

Bank of Botetourt

Bank of Charles Town

Bank of Clarke County

Bank of Southside Virginia
Benchmark Community Bank
Blue Grass Valley Bank

Blue Ridge Bank, N.A.

Burke and Herbert Bank & Trust
Capital Bank, N.A.

Capon Valley Bank

Carter Bank & Trust

Citizens and Farmers Bank
Citizens Bank and Trust Company
City National Bank of West Virginia
CornerStone Bank, N.A.

Essex Bank

Farmers and Merchants Bank - Craig County
Farmers Bank-Windsor
Fauquier Bank

First Bank & Trust

First Bank-Strasburg

First Community Bank, N.A.
First National Bank

First Sentinel Bank

Freedom Bank of Virginia
Frontier Community Bank
Fulton Bank, N.A.

FVCbank

Grundy National Bank

SPDA Contact Location
Richmond, VA
Buchanan, VA
Charles Town, WV
Berryville, VA
Carson, VA
Kenbridge, VA
Blue Grass, VA
Luray, VA
Alexandria, VA
Rockville, MD
Wardensville, WV
Martinsville, VA
West Point, VA
Blackstone, VA
Cross Lanes, WV
Lexington, VA
Tappahannock, VA
New Castle, VA
Windsor, VA
Warrenton, VA
Abingdon, VA
Strasburg, VA
Bluefield, VA
Altavista, VA
Richlands, VA
Fairfax, VA
Waynesboro, VA
Lancaster, PA
Fairfax, VA
Grundy, VA




Pooled Banks

Summary of Qualified Depositories

As of May 2020

Bank Name

Highlands Community Bank
HomeTrust Bank

John Marshall Bank

Lee Bank and Trust
Mainstreet Bank

Miners Exchange Bank
Movement Bank

MVB Bank, Inc.

National Bank of Blacksburg
New Horizon Bank, N.A.
New Peoples Bank, Inc.
Oak View National Bank
Old Point National Bank
Pendleton Community Bank
Pinnacle Bank

Pioneer Bank

PNC Bank, N.A.

Select Bank

Skyline National Bank
Sonabank

Southern Bank and Trust
Summit Community Bank
Surrey Bank & Trust
Touchstone Bank

Towne Bank

TruPoint Bank

VCC Bank

Virginia Commonwealth Bank
Virginia National Bank
Virginia Partners Bank

SPDA Contact Location
Covington, VA
Asheville, NC
Reston, VA
Pennington Gap, VA
Herndon, VA
Coeburn, VA
Danville, VA
Fairmont, WV
Blacksburg, VA
Powhatan, VA
Honaker, VA
Warrenton, VA
Hampton, VA
Franklin, WV
Nashville, TN
Stanley, VA
Pittsburgh, PA
Lynchburg, VA
Independence, VA
Warrenton, VA
Mount Olive, NC
Moorefield, WV
Mount Airy, NC
Prince George, VA
Suffolk, VA
Grundy, VA
Christiansburg, VA
Petersburg, VA
Charlottesville, VA
Fredericksburg, VA




COMMONWEALTH of VIRGINIA

MANJU S. GANERIWALA Department of the Treasury P.O. BOX 1879
TREASURER OF VIRGINIA RICHMOND, VIRGINIA 23218-1879

(804) 225-2142
FAX (804) 225-3187

June 16, 2020

Tony J. VunCannon, EVP and CFO/Treasurer
HomeTrust Bank, N.A.

10 Woodfin Street — 3™ Floor

Asheville, NC 28801

Dear Mr. VunCannon:

The Virginia Security for Public Deposits Act (Act) requires that financial institutions
accepting public deposits collateralize these deposits pursuant to specified regulations. These
regulations require that we notify public depositories of irregularities in their compliance with
the Act. Accordingly, HomeTrust Bank, N.A. was undercollateralized for May 2020. Thisisa
serious concern to us as administrators of the Act. Please be aware that a more restrictive
collateralization requirement may be imposed by the Treasury Board if a depository is
undercollateralized three or more times in twelve months.

For the month ending May 2020, HomeTrust Bank, N.A. was required to pledge
collateral of $11,313,348. Your escrow agent reported securities with a market value of
$6,184,891. This resulted in a collateral shortfall of $5,128,457. Monthly, public depositors are
notified of public depositories that are undercollateralized for the month. HomeTrust Bank, N.A.
will be included on this report as undercollateralized for May 2020.

Please take all steps necessary to ensure that public deposits are fully collateralized in the
future. Please contact Laura Lingo, Assistant Manager, Agency Accounting at (804) 371-6224 if
you have any questions regarding the calculations reported. '

Sincerely,
Mamiprr Lmani oot

Manju S. Ganeriwala

MSG:kr
CC: Members of the Treasury Board




COMMONWEALTH OF VIRGINIA
TREASURY BOARD
VIRGINIA DEBT CALENDAR

As of July 1, 2020

FINAL METHOD
SALE DATE ISSUER PURPOSE AMOUNT MATURITY OF SALE
July 2020
14 ** Virginia Housing Development Authority Rental Housing Bonds, 2020 Series E-Non-AMT $45,000,000  ** 2055 Negotiated
14 ** Virginia Housing Development Authority Rental Housing Bonds, 2020 Series F-Taxable $150,000,000 ** 2055 Negotiated
15 ** Virginia Resources Authority Water and Sewer System Revenue Bonds, Refunding Series 2020 (Goochland $60,000,000  ** 2041 Negotiated
County - Tuckahoe Creek Service District Project)
16 ** Virginia College Building Authority Educational Facilities Revenue and Refunding Bonds (21st Century College $674,630,000 ** 2040 Negotiated
and Equipment Programs), Series 2020A & B
TBD Week of 7/20  ** Virginia Port Authority Commonwealth Port Fund Revenue Refunding Bonds 2020A Taxable and $100,000,000  ** 2040 Negotiated
2020B AMT
22 ** Virginia Resources Authority Virginia Pooled Financing Program, (VPFP) Series 2020B TBD wx 2050 Competitive
August 2020
26 ** Virginia Resources Authority Virginia State Revolving Funds, Series 2020 TBD o TBD Negotiated
September 2020
1 ** Commonwealth Transportation Board Federal Transportation Revenue Grant Anticipation Notes, Series 2020 $127,000,000 ** 2035 TBD
October 2020
20 ** Virginia Public School Authority School Financing Bonds (1997 Resolution) Series 2020B TBD w* TBD Competitive
28 ** Virginia Resources Authority Virginia Pooled Financing Program, (VPFP) Series 2020C TBD wx TBD TBD
TBD ** Commonwealth of Virginia General Obligation Bonds, Series 2020A & Refunding Bonds, Series 2020B TBD o TBD Competitive
November 2020
December 2020

* Division of Debt Management participating
** Preliminary, subject to change

Prepared for the Commonwealth Treasury Board.

This Calendar may be found on the Department of the Treasury's Web Site "“www.trs.virginia.gov*

The information contained herein, while not guaranteed by the Commonwealth of Virginia Treasury Board, has been obtained from sources which the Treasury Board believes to be reliable and accurate.



COMMONWEALTH OF VIRGINIA
TREASURY BOARD

MASTER LEASE PROGRAM

AS OF JUNE 30, 2020

BANC OF AMERICA PUBLIC CAPITAL CORP

36, 60, 84, and 120-MONTH TERMS

CONTRACT TB#19-002

Appendix # Agency Term Rate Date Item(s) Amount
TOTAL PROVIDED THROUGH PRIOR MONTH $26,017,242
2019-94 DGS 7 YEAR 0.9169% 6/12/2020 Vehicle Fleet $133,816
2019-95 DFS 7 YEAR 0.9433% 6/19/2020 ) Liquid Chromatograph/Mass Spectromet $1,367,751
2019-96 DFS 7 YEAR 0.9433% 6/19/2020 (4) UV-VIS Spectrometers $47,555
2019-97 DACS 3YEAR 0.7491% 6/23/2020 One Somatic Cell Counter $77,500
2019-98 CNU 7 YEAR 0.7491% 6/30/2020 Campus Grounds Equipment $196,029
TOTAL PROVIDED THIS MONTH $1,822,651
TOTAL PROVIDED TO DATE $27,839,894
OUTSTANDING REQUESTS - PRIOR MONTH $7,047,847

ADJUSTMENTS:

ADJUSTED REQUESTS OUTSTANDING $7,047,847
REQUESTS APPROVED DURING MONTH:

Request#  Agency Date Approved Equipment Requested Amount
TOTAL REQUESTS FOR MONTH $0
LESS REQUESTS MET DURING MONTH (%$1,822,651)
OUTSTANDING REQUESTS $5,225,196
BANC OF AMERICA PUBLIC CAPITAL CORP
LINE OF CREDIT AS OF MARCH 1, 2019 $35,000,000
USED MARCH 1, 2019 - JUNE 30, 2020 ($27,839,894)
REPAID MARCH 1, 2019 - JUNE 30, 2020 $947,149

LINE OF CREDIT BALANCE

$8,107,256




COMMONWEALTH OF VIRGINIA
TREASURY BOARD
MASTER LEASING PROGRAM
AS OF JUNE 30, 2020

APPROVED REQUESTS - BANC OF AMERICA PUBLIC CAPITAL CORP

Date Payment Request Lease Appendix Partial/ Remaining
Request # Agency Approved Equipment Requested Term Mode Amount Amount Number  Final Authorization
19001 DGS 3/19/2019 High Performance Chromatograph 5 Year Monthly 72,478.86 72,478.86 2019-01 Final
19002 VIMS 4/16/2019 Videoconferencing Equipment & A/V projectors 5 Year Annually 70,000.00 69,695.05 2019-03 Final
19003 VDEM 5/6/2019 Two Ford F-350 Super Duty Vehicles 5 Year Semi-Annually 95,314.00 95,314.00 2019-02 Final
19004 VDOC 5/16/2019 2 new York YLAA Chillers & equipment 7 Year Monthly 0.00
19005 DGS 6/11/2019 Vehicle Fleet 7 Year Monthly 5,130,553.50 137,943.00 2019-04  Partial
122,616.00 2019-07  Partial
193,589.36 2019-08  Partial
234,737.68 2019-09  Partial
162,141.67 2019-10  Partial
62,988.00 2019-12  Partial
137,943.00 2019-16  Partial
242,923.00 2019-17  Partial
338,781.38 2019-18  Partial
137,943.00 2019-20  Partial
252,531.01 2019-22  Partial
362,980.05 2019-23  Partial
217,104.75 2019-24  Partial
62,318.70 2019-25  Partial
96,794.68 2019-26  Partial
175,121.20 2019-29  Partial
107,750.00 2019-33  Partial
255,880.39 2019-43  Partial
84,330.00 2019-48  Partial
163,089.56 2019-59  Partial
216,900.74 2019-60  Partial
340,844.02 2019-61  Partial
61,971.64 2019-63  Partial
61,971.64 2019-74  Partial
234,877.68 2019-76  Partial
234,877.68 2019-83  Partial
109,278.38 2019-91  Partial
19006 VDEM 7/22/2019 1 Chevrolet Tahoe 5 Year Semi-Annually 38,021.37 38,021.37 2019-05 Final
19007 DGS 7/22/2019 2 New Gas Chromatograph 3 Year Monthly 357,543.66 357,543.66 2019-06 Final
19008 DGS 7/29/2019 1 New Gas Chromatograph 7 Year Monthly 63,593.13 62,037.89 2019-54 Final
19009 DGS 7/30/2019 2 New Mettlers XPR205DR 5 Year Monthly 25,462.56 24,000.00 2019-44 Final
19010 DGS 8/8/2019 Vehicle Fleet 7 Year Monthly 1,019,937.16 143,955.00 2019-11  Partial
281,370.00 2019-13  Partial
347,120.00 2019-14  Partial
79,975.00 2019-15  Partial
15,995.00 2019-19  Partial
45,796.00 2019-21  Partial
33,639.10 2019-30  Partial
19011 DGS 8/19/2019 New Mettler XCPR Microbalance 3 Year Monthly 23,420.09 23,420.09 2019-28 Final
19012 DGS 8/19/2019 Miele Glassware Washer w/HEPA Filter 3 Year Monthly 49,841.00 49,841.00 2019-46 Final
19013 DGS 8/19/2019 Liquid Chromatograph w/Single Quadropole Mass Spectrometer 5 Year Monthly 139,009.57 139,009.57 2019-41 Final
19014 DGS 8/19/2019 ESC SC-2 DX FAST Basic Autosampler & SC FAST Kit 3 Year Monthly 22,113.75 19,425.00 2019-45 Final
19015 DGS 8/19/2019 Gas Chromatograph w/FID & Mass Spectrometer Detector 3 Year Monthly 124,157.43 124,157.43 2019-42 Final
19016 DGS 8/19/2019 Gas Chromatograph & Mass Spectrometer Detector 3 Year Monthly 174,373.99 174,373.99 2019-58 Final
19017 DGS 8/19/2019 Agilent 7900 ICPMS w/SPS 4 Autosampler 3 Year Monthly 212,983.59 212,483.59 2019-90 Final
19018 DGS 8/19/2019 Liquid Chromatograph w/Tandem Mass Spectrometers 3 Year Monthly 457,508.00 423,173.10 2019-55 Final
19019 CNU 9/4/2019 Athletic Equipment 5 Year Monthly 135,524.15 135,524.15 2019-65 Final
19020 DGS 9/12/2019 Vehicle Fleet 7 Year Monthly 5,442,994.08 122,968.35 2019-27  Partial
245,936.70 2019-31  Partial
73,781.01 2019-32  Partial
121,370.00 2019-34  Partial
218,089.35 2019-36  Partial
237,712.75 2019-38  Partial
153,270.00 2019-47  Partial
265,938.00 2019-51  Partial
278,558.00 2019-52  Partial
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COMMONWEALTH OF VIRGINIA
TREASURY BOARD
MASTER LEASING PROGRAM
AS OF JUNE 30, 2020

APPROVED REQUESTS - BANC OF AMERICA PUBLIC CAPITAL CORP

Date Payment Request Lease Appendix Partial/ Remaining
Request # Agency Approved Equipment Requested Term Mode Amount Amount Number  Final Authorization
260,559.00 2019-53  Partial
324,539.00 2019-57  Partial
261,227.00 2019-62  Partial
229,905.00 2019-64  Partial
246,577.68 2019-75  Partial
246,577.68 2019-84  Partial
287,673.96 2019-85  Partial
255,865.00 2019-86  Partial
19021 DGS 9/12/2019 (6) Sciex Triple Quad 4500 Tandem Mass Spectrometer Systems 7 Year Monthly 2,734,958.42 594,569.96 2019-39  Partial
19022 DFS 9/25/2019 (2) Gas Chromatograph/Mass Spectrometers 7 Year Monthly 220,749.26 216,912.68 2019-37 Final
19023 DGS 10/1/2019 (1) Gas Chromatograph/(1) Mass Spectrometers 7 Year Monthly 94,847.75 94,847.75 2019-40 Final
19024 VCUHSA 10/4/2019 New MRI 5 Year Monthly 2,450,000.00
19025 DOF 10/4/2019 23 - 10 Wheel Cab Chassis & 23 Bulldozers 10 Year Monthly 1,388,658.29
19026 DOF 10/4/2019 (9) 1/2 Ton Pick-up Trucks 5 Year Monthly 65,784.94
19027 DOF 10/4/2019 (4) 3/4 Ton pick-ups 5 Year Monthly 26,580.44
19028 DGS 10/4/2019 New Gas Chromatograph & Mass Spectrometer 3 Year Semi-Annual 93,029.85 91,643.15 2019-56 Final
19029 UVAW 10/4/2019 IT Infrastructure 5 Year Monthly 262,300.47 262,300.47 2019-81 Final
19030 DOCA 11/8/2019 New York YLAA Chillers & Equipment 7 Year Monthly 179,410.99 179,410.99 2019-82 Final
19031 VIMS 11/14/2019 Water Quality Monitoring Equipment 5 Year Annually 400,000.00 379,080.86 2019-70 Final
19032 VDEM 11/26/2019 (3) Ford F-350 Crew Cab Trucks 5 Year Semi-Annual 142,971.00 142,971.00 2019-35 Final
19033 DFS 11/26/2019 (5) Liquid Chromatographs/Spectrometers 7 Year Monthly 1,747,849.00 1,367,751.12 2019-95  Partial 380,097.88
19034 DFS 11/26/2019 (4) UV-VIS Spectrometers 7 Year Monthly 49,997.00 47,554.76 2019-96 Final 2,442.24
19035 DGS 12/12/2019 Vehicle Fleet 7 Year Monthly 3,023,036.92 195,255.00 2019-49  Partial
347,120.00 2019-50  Partial
173,781.06 2019-66  Partial
201,940.40 2019-68  Partial
208,691.65 2019-69  Partial
82,100.00 2019-73  Partial
164,200.00 2019-77  Partial
82,100.00 2019-79  Partial
147,832.05 2019-87  Partial
82,100.00 2019-92  Partial 1,337,916.76
19036 VSP 4/1/2020 Bell 412EP| Helicopter 10 Year Annually 9,175,297.57 9,175,297.57 2019-80 Final
19037 DOC 2/5/2020 International Sprayer 3 Year Semi-annual 115,000.00 115,000.00 2019-67 Final
19038 VDACS 2/7/2020 New Somatic Cell Counter 3 Year Annually 77,500.00 77,500.00 2019-97 Final
19039 DGS 2/20/2020 Vehicle Fleet 7 Year Monthly 4,852,612.20 173,560.00 2019-71  Partial
368,815.00 2019-72  Partial
186,656.50 2019-78  Partial
249,936.70 2019-88  Partial
374,905.05 2019-89  Partial
117,089.00 2019-93  Partial
133,816.00 2019-94  Partial 3,247,833.95
19040 CNU 2/26/2020 Ford F-250 Trucks, 2 John Deere Club Cars & Turf Equipment 7 Year Monthly 227,934.09 196,029.24 2019-98  Partial 31,904.85
19041 DOF 3/9/2020 (4) 3/4 Ton Pick-ups; (1) 1/2 Ton Crew Cab & (1) 1/2 Ton Extended Cab 5 Year Monthly 225,000.00 225,000.00
TOTALS 41,208,348 27,839,894 5,225,196
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COMMONWEALTH OF VIRGINIA BANC OF AMERICA PUBLIC CAPITAL CORP

TREASURY BOARD 144-MONTH TERMS
ENERGY LEASE PROGRAM 180-MONTH TERMS
AS OF JUNE 30, 2020 Contract TB20-001
Appendix # Agency Term Rate Date Item(s) Amount
TOTAL PROVIDED THROUGH PRIOR MONTH $10,837,680
TOTAL PROVIDED THIS MONTH $0
TOTAL PROVIDED TO DATE $10,837,680
OUTSTANDING REQUESTS - PRIOR MONTH $8,561,320
ADJUSTMENTS:

$0

ADJUSTED REQUESTS OUTSTANDING $8,561,320

REQUESTS APPROVED DURING MONTH:

Request# Agency Date Approved Equipment Requested Amount
TOTAL REQUESTS FOR MONTH $0
LESS REQUESTS MET DURING MONTH $0
OUTSTANDING REQUESTS $8,561,320

BANC OF AMERICA PUBLIC CAPITAL CORP

LINE OF CREDIT AS OF OCTOBER 1, 2019 $40,000,000
USED OCTOBER 1, 2019 - JUNE 30, 2020 ($10,837,680)
REPAID OCTOBER 1, 2019 -JUNE 30, 2020 $0

LINE OF CREDIT BALANCE $29,162,320




MONTHLY INVESTMENT REPORT

July 2020

Prepared for the Commonwealth Treasury Board

Treasury Yield Curve

3mo 6mo 1lyr 2yr 3yr Syr Zyr 10yr 30yr Slope

6/30/2020 0.14 0.16 0.15 0.15 0.17 029 049 0.66 1.41 127
05/31/20 0.14 0.16 0.17 0.16 0.19 030 050 0.65 1.41 127
Change 0.00 0.00 -0.02 -0.01 -0.02 -0.01 -0.01 0.01 0.00

Interest Rates and Economic Review

With the Federal Reserve anchoring short term rates and implementing multiple market stability
measures in response to the unprecedented coronavirus pandemic, yields remained relatively stable
during June. The outlook for investment rates is extremely uncertain although domestic policy-makers
suggest they will hold short-term rates near the zero lower bound possibly through 2022 or until the
domestic economy fully regains its footing. The third estimate of Q1 US GDP was released in late June,
indicating GDP contraction of 5.0 percent annualized rate from the prior quarter when GDP registered a
2.1 percent growth rate. A 6.8 percent decline in personal consumption during the first quarter drove
the contraction in economic growth.

The Summary of Economic Projections released following the Fed’s mid-June meeting indicated
expectations of a substantial U.S. economic contraction of 6.5 percent in 2020, followed by a 5.0
percent rebound in growth in 2021. The unemployment rate, expected to remain below 4.0 percent
through 2022 during the last FOMC meeting in 2019, is now projected at 9.3 percent by the end of this
year. Inflation is expected to remain between 1.0 percent and 1.7 percent through 2022, well below the
Fed’s target. Even though FOMC participants’ projection for the expected Fed funds target range is
now close to zero through 2022, the long-run expectation of the fed funds rate range remained at 2.5
percent.

Repo rates firmed in the month of June supported by rising supply of Treasuries and recent action from
the New York Fed. In mid-June, the New York Fed announced that it would increase its minimum rate
for overnight repos by 0.05 percent. Action was taken as funding markets have recovered from
disruptions earlier this spring and are functioning normally. A higher minimum rate from the Fed will
reduce its role in short-term funding markets while remaining available as a lender of last resort. During
June, the Secured Overnight Financing Rate increased to an average of 0.08 percent from an average of
0.05 percent in May. While higher funding costs have pushed up investment rates for very short-term
paper, an overall lack of supply from corporate issuers has compressed credit spreads. Domestic banks
are flush with deposits and many highly rated issuers of commercial paper have pre-funded their
upcoming needs with longer-term bond issuance.
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Primary Liquidity Portfolio Monthly Review

For the month of June, the liquidity portion of the General Account earned 0.71 percent, which was
fifty-three basis points higher than the one-year Treasury constant maturity return. Securities lending
contributed $190,560 to income for the month. The average days to maturity at the end of the month
was 164 days. Security purchases greater than 90 days-to-maturity included $1 billion in money market
securities with a weighted average maturity of 151 days and a weighted average yield of 0.24 percent,
$358 million US government agencies with a weighted average maturity of 1.2 years and a weighted
average yield of 0.25 percent, $100 million US Treasury securities with a maturity of 0.3 years and a
yield of 0.16 percent, and $50 million SPDA CDS with a maturity of 132 days a yield of 0.15 percent.



MANAGED INVESTMENT PORTFOLIOS'

June 30, 2020

General Account Portfolio $13,413,623,000
LGIP Portfolio $7,493,802,000
LGIP EM Portfolio $232,088,000
Tobacco Indemnification & Community Revitalization Endowments $401,085,000
Special and Trust Portfolios $38,741,000
Outside Trustee Portfolios $37,783,000
TOTAL Money Under Management $21,617,122,000

EDCP, Tobacco Indemnification & Community Revitalization Endowment reflect month end market values. LGIP EM portfolios reflects end of month net asset value. Outside

Trustee portfolios reflect month-end assets and all other portfolios are shown as monthly average invested balances.



Asset Allocation and Risk Profile
General Account - Primary Liquidity

June 30, 2020

Government Securities Jun May Change
US Govt MMK Funds 6.0% 10.4% -4.4%
Repurchase Agreements 52% 8.9% -3.7%
U.S. Treasury 4.8% 4.2% 0.6%
Agency Securities 24.0% 21.0% 3.0%
AAA Sovereign 1.0% 1.5% -0.5%
Securities for Public Deposit CD's 0.7% 0.3% 0.4%
Sub-Total 41.7% 46.3% -4.6%

Credit Securities
CD's, Bank Notes & Bankers Acceptance 30.4% 26.6% 3.8%
Commercial Paper 26.7% 26.7% 0.0%
Corporate Notes 1.2% 0.4% 0.8%
Sub-Total 58.3% 53.7% 4.6%

Total 100% 100%

Asset allocation calculations are based on end of month par balance while portfolio compliance is measured at the time an asset is purchased.

Totals may not add due to rounding.



General Account Investment Portfolio
Primary Liquidity Portfolio Yield to Maturity (YTM)/Duration (years)
Externally Managed Extended Duration Portfolio Yield to Maturity (YTM)/Duration (years)

EXTERNAL MANAGEMENT 1 Yr. Treasury

FISCAL YEAR EXTENDED DURATION COMPOSITE Constant
Duration Duration Composite Duration

2020 Avg. Balance ! YTM* (years) [EOM Balance } Y™ * (years) Balance YTM® (years) Maturity Yield 6
July 2019 $8,041.1 2.55% 0.47 $1,351.6 2.43% 3.95 $9,392.7 2.53% 0.97 1.96%
August 2019 $7,619.6 2.37% 0.49 $1,375.8 2.05% 3.98 $8,995.4 2.32% 1.02 1.77%
September 2019 $8,221.6 2.35% 0.55 $1,370.3 2.16% 3.99 $9,591.9 2.32% 1.04 1.80%
October 2019 $8,546.1 2.15% 0.52 $1,374.6 2.12% 4.03 $9,920.7 2.15% 1.00 1.61%
November 2019 $8,082.6 2.00% 0.53 $1,373.9 2.18% 4.00 $9.456.5 2.03% 1.03 1.57%
December 2019 $8,100.2 1.93% 0.46 $1,372.7 2.20% 4.01 $9,472.9 1.97% 0.97 1.55%
January 2020 $8,665.6 1.91% 0.41 $1,925.7 1.79% 3.98 $10,591.3 1.89% 1.06 1.53%
February 2020 $8,380.7 1.84% 0.52 $1,952.1 1.56% 4.03 $10,332.8 1.79% 1.19 1.41%
March 2020 $8,019.6 1.62% 0.53 $1,942.4 1.84% 4.07 $9,962.0 1.66% 1.22 0.33%
April 2020 $8,947.5 1.20% 0.44 $1,972.7 1.43% 4.15 $10,920.2 1.24% 1.11 0.18%
May 2020 $11,147.5 0.80% 0.45 $1,986.4 1.26% 4.21 $13,133.9 0.87% 1.02 0.16%
June 2020 $11,420.1 0.71% 0.45 $2,000.7 1.11% 4.23 $13,420.8 0.77% 1.01 0.18%

1 Average daily balance for the Primary Liquidity Pool for the reporting period.

2 Total net carnings for the month+ number of days in month*365 + average daily balance
3 Actual month end balance (market value + accrued income)
4 Actual YTM as of month end as reported by external managers.

5 Weighted YTM based on average Balance of Primary Liquidity and External Managers

6 Federal Reserve Bank H.15 Release Monthly Averages




Report of General Account Investment Income
Department of the Treasury

Fiscal Year 2020
Month Year-to-date
Investment Balance, (dollars in millions) (dollars in millions)
Income and This Year Last Year This Year Last Year
Month Earned Yield 2020 2019 2020 2019
JULY
2019 Average Balance Invested $9,390.8 $7,145.2 $9,390.8 $7,145.2
Collected Income 20.9 14.7 20.9 14.7
Earned Income 19.6 11.2 19.6 11.2
Transfers & Fees 0.0 0.0 0.0 0.0
Earned Yield % 2.47 % 1.84 % 2.47 % 1.84 %
AUGUST
2019 Average Balance Invested $8,983.3 $6,492.6 $9,187.1 $6,818.9
Collected Income 17.4 9.1 38.3 23.8
Earned Income 40.6 16.8 60.2 28.0
Transfers & Fees 0.3 0.0 0.3 0.0
Earned Yield % 5.33 % 3.05 % 3.87 % 2.42 %
SEPTEMBER
2019 Average Balance Invested $9,594.7 $7,046.4 $9,322.9 $6,894.7
Collected Income 24.2 9.4 62.5 33.3
Earned Income 10.6 5.8 70.8 33.8
Transfers & Fees 0.3 0.0 0.6 0.0
Earned Yield % 1.35 % 1.00 % 3.02 % 1.94 %
OCTOBER
2019 Average Balance Invested $9,918.5 $7,473.8 $9,471.8 $7,039.5
Collected Income 23.2 13.1 85.7 46.4
Earned Income 20.0 8.1 90.8 41.9
Transfers & Fees 433 25.0 43.8 25.0
Earned Yield % 2.38% 1.28 % 2.85 % 1.77 %
NOVEMBER
2019 Average Balance Invested $9,456.8 $7,299.1 $9,468.8 $7,091.4
Collected Income 18.2 10.2 103.9 56.6
Earned Income 12.2 17.9 103.1 59.8
Transfers & Fees 0.4 0.0 44.2 25.0
Earned Yield % 1.58 % 2.98 % 2.60 % 2.01 %
DECEMBER
2019 Average Balance Invested ~ $9,473.5 $7,037.6 $9,469.6 $7,082.5
Collected Income 16.0 10.1 119.9 66.7
Earned Income 13.6 29.0 116.6 88.8
Transfers & Fees 0.3 0.0 44.5 25.0
Earned Yield % 1.69 % 4.85 % 2.45 % 2.49 %




Report of General Account Investment Income

Department of the Treasury

Fiscal Year 2020
Month Year-to-date
Investment Balance, (dollars in millions) (dollars in millions)
Income and This Year Last Year This Year Last Year
Month Earned Yield 2020 2019 2020 2019
JANUARY
2020 Average Balance Invested  $10,314.8 $7,437.6 $9,590.3 $7,133.2
Collected Income 17.3 14.0 137.2 80.7
Earned Income 39.7 24.8 156.3 113.6
Transfers & Fees 42.7 26.4 87.2 51.4
Earned Yield % 4.54 % 393 % 2.77 % 2.70 %
FEBRUARY
2020 Average Balance Invested  $10,319.6 $7,761.1 $9,681.5 $7,211.7
Collected Income 13.7 12.4 150.9 93.0
Earned Income 38.0 14.5 194.3 128.1
Transfers & Fees 0.3 0.0 87.5 51.4
Earned Yield % 4.65 % 2.43 % 3.01 % 2.67 %
MARCH
2020 Average Balance Invested $9,966.8 $7,503.6 $9,713.2 $7,244.1
Collected Income 18.2 20.6 169.1 113.6
Earned Income 1.9 323 196.2 160.4
Transfers & Fees 0.2 0.0 87.7 51.4
Earned Yield % 0.23 % 5.07 % 2.69 % 2.95 %
APRIL
2020 Average Balance Invested  $10,905.1 $8,013.0 $9,832.4 $7,321.0
Collected Income 23.6 16.8 192.7 130.4
Earned Income 38.7 16.3 235.0 176.7
Transfers & Fees 36.3 37.8 124.0 89.2
Earned Yield % 4.33 % 2.48 % 2.87 % 2.90 %
MAY
2020 Average Balance Invested ~ $13,127.1 $8,884.2 $10,131.9 $7,463.1
Collected Income 17.7 18.6 210.4 149.0
Earned Income 21.9 34.6 256.9 211.3
Transfers & Fees 0.3 0.0 124.3 89.2
Earned Yield % 1.97 % 4.59 % 2.76 % 3.09 %
JUNE
2020 Average Balance Invested  $13,413.7 $8,925.2 $10,405.4 $7,585.0
Collected Income 15.6 17.9 226.0 166.9
Earned Income 20.9 28.9 277.7 240.2
Transfers & Fees 0.2 37.7 124.5 126.9
Earned Yield % 1.90 % 3.94 % 2.67 % 3.17 %

- Collected Income is collected interest income reported by ACTR 1673, Revenue Code 07101 & 07108 & 07133.

- Transfers represent interest accrued on various non-general funds and transferred to those funds from the general fund.

- Earned Yield % is total Earned Income divided by Average Balances Invested.
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Commonwealth of Virginia - Extended Duration and Credit Portfolio
Net Investment Returns For the Period Ending June 30, 2020

Portfolio Statistics Returns Annualized Returns Prior Month
Short Duration Portfolio Market Value % of Plan| Month | 3 Month  Fiscal YTD 1Year 2Year | 3Year | 5Year | Inception™ | Benchmark [Effective Duration Target
Merganser Capital Mgmt. © $ 391,446,261.17 19.6% 0.42 2.33 4.58 3.19 4.58 4.52 3.14 2.37 4.14 3.99 1.75 1.93
Total Short Duration ™ $ 391,446,261.17 19.6% 0.42 2.33 4.58 3.19 4.58 4.52 3.14 2.37 4.13 3.89 1.75 1.93
Bloomberg Barclays Capital 1-3 Year Gov/Credit index 0.20 1.17 4.20 2.88 4.20 4.24 2.87 2.11 3.89
Intermediate Duration Portfolio
Income Research and Mgmt. ©® $ 596,981,272.43 29.9% 0.83 3.08 6.80 5.01 6.80 6.85 4.35 3.49 4.81 4.90 3.34 3.92
Wellington Mgmt Co.® $ 601,728,327.90 30.1% 0.61 2.99 7.66 5.91 7.66 7.24 4.65 3.66 5.20 5.44 3.42 3.92
Total Intermediate Duration™ $ 1,198,709,600.33 60.0% 0.72 3.04 7.23 5.46 7.23 7.04 4.48 3.55 5.13 5.41 3.38 3.92
85% Bloomberg Barclays Intermediate Govt/Credit 15% Bloomberg Barclays Fixed Rate M 0.51 2.49 6.91 5.02 6.91 6.87 4.41 3.55 5.41
Long Duration Portfolio
Dodge & Cox © $ 225,398,914.17 11.3% 1.01 4.36 11.62 8.44 11.62 10.29 6.45 5.24 5.84 6.01 6.78 6.75
Earnest Partners $ 183,714,345.65 9.2% 0.88 3.13 10.32 7.97 10.32 9.48 6.20 5.06 5.25 5.50 7.38 6.75
Total Long Duration"” $ 409,113,259.82 20.5% 0.95 3.80 11.14 8.18 11.14 10.01 6.34 5.16 6.05 6.46 7.05 6.75
83% Bloomberg Barclays Agg, 17% Bloomberg Barclays Long Gov/Credit 0.79 3.47 10.45 7.27 10.45 9.67 6.24 5.27 6.46
Total Fund Return © @ @0 © $ 1,999,269,121.32 100.0% 0.71 3.05 7.49 5.57 7.49 7.10 4.58 3.62 5.10 5.34 3.81 4.1
Target Benchmark 0.51 2.42 7.07 5.03 7.07 6.90 4.47 3.62 5.34

(1) As of 1/2018 the Short Duration benchmark is the Bloomberg Barclays 1-3 Gov/Credit index, the intermediate Duration Benchmark is 85% Bloomberg Barclays Intermediate Govt/Credit 15% Bloomberg Barclays Fixed Rate MB<
and the Long Duration benchmark is 83% Bloomberg Barclays Agg, 17% Bloomberg Barclays Long Gov/Credit. As of 11/2009 the Short Duration benchmark was the Bloomberg Barclays 1-3 Gov/Credit (+15bp): the incremental return over the
benchmark for the intermediate duration was (+25bp) for the total long duration was (+30b). Prior to 11-2009....

(2) Effective 1/2018 The Target Benchmark consists of: 20% Short Duration benchmark, 60% Intermediate Duration benchmark and 20% Extended Duration benchmark. prior 11/2009 the incremental return over the benchmark is (+24bp) was includec

Prior to 11/2009 the incremental return over the benchmark was (+46bp). Prior to 4/2000 the incremental return over the benchmark was 32bp

(3) Inception dates: Total Fund, Merganser, Wellington and Western - January-1995 ** Loomis, Aberdeen, Merrill Lynch and Dodge & Cox - April-2000 ** Income Research - July-2000. ** Earnest Partners - Dec 2005. ** Dwight Asset - February 2007

(4) The Total Intermediate Duration and Total Fund Composite include the performance of the Western Asset Management account which was closed in May 2009 and the Loomis Sayles account which was closed in September 2002.

(5) The Total Long Duration and Total Fund Composite includes the performance of the Aberdeen Asset Management account which was closed in March 2010.

(6) The Total Short Duration and Total Fund Composite include the performance of the Merrill Lynch Asset Management account which was closed in September 2002.




TICR Tax-Exempt & TICR Taxable
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Commonwealth of Virginia - TICR Tax Exempt
Net Investment Returns For the Period Ending June 30, 2020

Portfolio Statistics Returns Annualized Returns
Market Value % of Plan| Month 3 Month Fiscal YTD 1Year 2Year 3Year | 5Year Inception
Money Market Fund
BlackRock MuniCash*"” $ 114,525.77 0.1% (0.01) 0.06 0.96 0.39 0.96 1.22 1.12 0.84 1.04
Total Tax-Exempt Short Term Fund"’ $ 114,525.77 0.1% (0.01) 0.06 0.96 0.39 0.96 1.22 1.12 0.84 1.04
BlackRock MuniCash Fund #015 $ 114,525.77 0.1% (0.01) 0.06 0.96 0.39 0.96 1.22 1.12 0.84 1.04

Short Duration Portfolio

Blackrock $ 36,176,930.24 19.1%| (0.06) 1.47 2.52 1.59 2.52 2.62 1.86 1.44 1.91
Total Short Duration $ 36,176,930.24 19.1%| (0.06) 1.47 2.52 1.59 2.52 2.62 1.86 1.44 1.91
Bloomberg Barclays 1-3 Year Municipal Bond Index A Rated and Above +10bg (0.03) 1.56 2.66 1.63 2.66 2.70 2.09 1.67 2.36

Intermediate Duration Portfolio

Income Research TICR Tax $ 152,738,296.04 80.8% 0.22 2.58 4.21 2.40 4.21 5.32 3.52 3.40 3.60
Total Intermediate Duration """ $ 152,738,296.04 80.8% 0.22 2.58 4.21 2.40 4.21 5.32 3.52 3.40 3.88
Bloomberg Barclays 5-10 Year Municipal Bond Index A Rated and Above +10bg 0.38 3.16 4.73 2.73 4,73 5.75 3.87 3.65 4.40
Total Fund Return ¥ $ 189,029,752.05  100.0%| 0.17 2.36 3.86 2.24 3.86 4.73 3.16 2.91 3.35
Custom Benchmark +10bp 7 0.25 2.60 4.01 2.34 4.01 4.73 3.26 3.04 3.72

(1) The Custom Benchmark is a blend of Bloomberg Barclays Capital 5 -10 Yr A Rated and Above Non-Blended Municipal Bond Index + 10bp, Bloomberg Barclays Capital 1 - 3 Yr A Rated and Above Municipal Bond Index
10bp and Federated Money Market Fund. Prior to July 1, 2011, the Custom Benchmark was a blend of Bloomberg Barclays Capital 5 -10 Yr Municipal Bond Index + 10bp, Bloomberg Barclays Capital 1 - 3 Yr Municipal Bond
Index + 10bp, and Federated Money Market Fund

(2) The Inception date for the TICR Tax Exempt Total Fund is October 2005.

(3) The Total Intermediate Duration and Total Fund Composite includes the performance of the SIT Asset Management account which was closed in November 2010. The inception date for Income Research is November 201(
(4) The Total Intermediate Duration and Total Fund Composite includes the performance of the Stable River account which was closed in September 2011 and the Deutsche Bank account which was closed in February 2015.
(5) The Federated Money Market Fund account return is calculated gross of fees.



Commonwealth of Virginia - TICR Taxable
Net Investment Returns For the Period Ending June 30, 2020

Portfolio Statistics Returns Annualized Returns
Market Value % of Plan| Month '3 Month Fiscal YTD 1Year 2Year 3 Year 5Year Inception

Money Market Fund
Invesco Treasury Portfolio Institutional Shares Fund ® $ 80,227.44 0.0% 0.01 0.03 1.24 0.34 1.24 1.65 1.50 1.01 0.58
Total Taxable Short Term Fund"’ $ 80,227.44 0.0% 0.01 0.03 1.24 0.34 1.24 1.65 1.50 1.01 0.58
Invesco Treasury Portfolio Institutional Shares Fund #0 $ 80,227.44 0.0% 0.01 0.03 1.24 0.34 1.24 1.65 1.50 1.01 0.58
Short Duration Portfolio
Income Research $ 61,263,675.49 28.5% 0.37 2.09 4.65 3.43 4.65 4.45 3.01 2.24 2.78

Total Short Duration $ 61,263,675.49 28.5% 0.37 2.09 4.65 3.43 4.65 4.45 3.01 2.24 2.78
Bloomberg Barclays 1-3 Year Govt/Credit Index A Rated and Above + 10bp 0.12 0.76 4.36 3.07 4.36 4.31 2.93 2.12 217
Intermediate Duration Portfolio
Dodge & Cox $ 79,494,459.04 37.0% 0.40 2.52 717 5.46 717 6.59 4.23 3.33 412
Segall Bryant & Hamill (3) $ 73,890,823.51 34.4% 0.39 2.15 6.75 517 6.75 6.45 4.18 3.26 3.33

Total Intermediate Duration $ 153,385,282.55 71.4% 0.39 2.34 6.97 5.32 6.97 6.52 4.21 3.29 3.64
85% Bloomberg Barclays Intermediate Govt/Credit Index A Rated and Above, 15% Bloomber 0.25 1.47 7.09 5.43 7.09 6.84 4.36 3.35 3.82

Total Portfolio Fund Return @ ©) $ 214,729,185.48 100.0% 0.39 2.27 6.28 4.76 6.28 5.90 3.85 2.98 3.37
Custom Benchmark ™ 0.22 1.29 6.40 4.83 6.40 6.20 4.00 3.04 3.37

(1) The Custom Benchmark is a blend of Bloomberg Barclays Capital 1- 3 Yr Gov't/Credit Index A Rated and Above + 10bp and 85% Bloomberg Barclays Capital Intermediate Govt/Credit Bond Index A Rated and Above/15% Bloomberc
Barclays Fixed Rate MBS + 10bp. Prior to July 2011 the Custom Benchmark was a blend of Bloomberg Barclays Capital 1- 3 Year Treasury Index + 10bp and 85% Bloomberg Barclays Capital blend of Intermediate Govt/Credit Bond

Index/ 15% Bloomberg Barclays Fixed Rate MBS + 10bp.
(2) The Inception date for the TICR Taxable Total Fund is November 2007.

(3) The Inception date for Denver Liquid and llliquid Assets is March 2009. The performance inception is April 2009. The account name was changed from Denver to Segall Bryant & Hamill on June 2018.

(4) The Total Intermediate Duration and Total Fund Composite includes the performance of the Western Asset Management and Denver Asset Management illiquid account which were closed in March 2009 and May 2009, respectively.

(5) The Total Portfolio Composite includes the performance of the LGIP Yield Restricted portfolio which was closed in November 2010. The current Money Market Fund was changed to Invesco Treasury Portfolio Instituional Shares Fun

from J.P. Morgan U.S. Government Money Market Fund effective 06-22-15.




VA GENERAL ACCOUNT

Audited Market Value - Monthly
As of Jun 30, 2020

Description Security Coupon Rate Maturity Date Price (Base) Shares/Par Cost (Base) Amortized Cost Traded Market Value
Corporate Bond
WALMART INC 3.625% 07/20 931142CU5 3.6250 08-Jul-2020 100.0550 22,995,000.00 23,341,350.69 23,002,490.10 23,007,647.25
WAL-MART 3.25% 10/20 931142Cz4 3.2500 25-Oct-2020 100.7720 50,500,000.00 51,081,416.60 50,988,755.41 50,889,860.00
AUSTRALIA & 2.25% 11/20 05253JAT8 2.2500 09-Nov-2020 100.6229 26,425,000.00 26,645,913.00 26,608,182.19 26,589,588.11
WESTPAC 2.65% 01/21 961214DU4 2.6500 25-Jan-2021 101.2310 21,610,000.00 21,929,611.90 21,863,338.25 21,876,019.10
COMMONWEALTH 2.55% 03/21 20271RAP5 2.5500 15-Mar-2021 101.5610 20,000,000.00 20,327,600.00 20,316,651.19 20,312,200.00
TENNESSEE 0.75% 05/25 880591EW8 0.7500 15-May-2025 101.3090 18,000,000.00 17,947,080.00 17,948,516.19 18,235,620.00
159,530,000.00 161,272,972.19 160,727,933.33 160,910,934.46
Agencies
FEDERAL HOME ZERO 07/20 313384ZH5 - 13-Jul-2020 99.9960 25,000,000.00 24,995,347.22 24,999,166.67 24,999,000.00
FEDERAL HOME ZERO 07/20 313384ZK8 - 15-Jul-2020 99.9953 45,000,000.00 44,662,875.00 44,972,875.00 44,997,899.85
FEDERAL HOME ZERO 07/20 313384281 - 22-Jul-2020 99.9930 100,000,000.00 99,969,666.68 99,993,000.00 99,993,000.00
FEDERAL HOME ZERO 07/20 313384ZU6 - 24-Jul-2020 99.9923 50,000,000.00 49,985,465.28 49,996,366.32 49,996,166.50
FEDERAL HOME ZERO 07/20 313384275 - 29-Jul-2020 99.9907 50,000,000.00 49,988,194.44 49,996,111.11 49,995,333.50
FEDERAL HOME ZERO 07/20 313396A29 - 30-Jul-2020 99.9903 34,000,000.00 33,992,878.89 33,996,439.45 33,996,713.22
FEDERAL HOME ZERO 07/20 313384A33 - 31-Jul-2020 99.9900 45,000,000.00 44,991,950.00 44,994,750.00 44,995,500.00
FEDERAL HOME ZERO 08/20 313384B57 - 10-Aug-2020 99.9833 100,000,000.00 99,979,000.00 99,984,444.44 99,983,333.00
FEDERAL HOME ZERO 08/20 313396B51 - 10-Aug-2020 99.9833 25,000,000.00 24,994,291.67 24,996,194.45 24,995,833.25
FEDERAL HOME ZERO 08/20 313384B99 - 14-Aug-2020 99.9817 84,000,000.00 83,982,791.67 83,986,902.04 83,984,600.28
FEDERAL HOME ZERO 08/20 313396D34 - 24-Aug-2020 99.9775 49,250,000.00 49,235,389.17 49,241,135.00 49,238,918.75
FEDERAL HOME ZERO 08/20 313384D55 - 26-Aug-2020 99.9767 50,000,000.00 49,983,316.67 49,989,844.93 49,988,333.50
FEDERAL HOME ZERO 08/20 313384D71 - 28-Aug-2020 99.9758 50,000,000.00 49,982,888.89 49,989,094.02 49,987,916.50
FEDERAL HOME ZERO 08/20 313384E21 - 31-Aug-2020 99.9746 50,000,000.00 49,982,694.45 49,988,138.89 49,987,291.50
FEDERAL HOME ZERO 09/20 313384E47 - 02-Sep-2020 99.9755 50,000,000.00 49,981,420.83 49,987,137.50 49,987,750.00
FEDERAL HOME ZERO 09/20 313384E62 - 04-Sep-2020 99.9747 127,400,000.00 127,366,221.44 127,369,601.66 127,367,795.83
FEDERAL HOME ZERO 09/20 313396E66 - 04-Sep-2020 99.9747 50,000,000.00 49,984,986.11 49,989,618.05 49,987,361.00
FEDERAL HOME ZERO 09/20 313384F38 - 09-Sep-2020 99.9728 50,000,000.00 49,978,513.89 49,983,472.22 49,986,389.00
FEDERAL 2.875% 09/20 313370US5 2.8750 11-Sep-2020 100.5200 5,550,000.00 5,606,332.50 5,561,163.71 5,578,860.00
FEDERAL HOME ZERO 09/20 313384G29 - 16-Sep-2020 99.9701 100,000,000.00 99,957,375.00 99,964,708.34 99,970,056.00
FEDERAL HOME ZERO 10/20 313384H93 - 01-Oct-2020 99.9617 26,550,000.00 26,516,347.88 26,531,680.50 26,539,822.59
FEDERAL FARM 1.68% 10/20 3133EHF57 1.6800 13-Oct-2020 100.4230 30,425,000.00 30,415,233.58 30,424,053.65 30,553,697.75
FEDERAL 1.835% 10/20 3136G4QJ5 1.8350 26-Oct-2020 100.5320 25,000,000.00 25,000,000.00 25,000,000.00 25,133,000.00
FEDERAL 2.875% 10/20 3135G0U84 2.8750 30-Oct-2020 100.8930 14,061,000.00 14,244,580.42 14,154,071.80 14,186,564.73
FEDERAL HOME ZERO 11/20 313384P45 - 13-Nov-2020 99.9363 50,000,000.00 49,923,444.44 49,951,250.00 49,968,125.00
FEDERAL HOME ZERO 11/20 313384P94 - 18-Nov-2020 99.9339 100,000,000.00 99,924,166.68 99,941,666.68 99,933,889.00
FEDERAL HOME 2.25% 11/20 3134GBX56 2.2500 24-Nov-2020 100.8000 50,000,000.00 50,081,000.00 50,011,436.63 50,400,000.00
FEDERAL 1.875% 12/20 3130A3UQ5 1.8750 11-Dec-2020 100.7690 50,000,000.00 49,752,400.00 49,961,942.02 50,384,500.00
FEDERAL HOME FLT 12/20 3130AH5B5 0.1800 23-Dec-2020 100.0070 40,000,000.00 40,000,000.00 40,000,000.00 40,002,800.00
FEDERAL FARM 2.5% 03/21 3133EJEM7 2.5000 01-Mar-2021 101.6480 37,105,000.00 36,866,785.00 37,047,522.01 37,716,490.40
FEDERAL FARM ZERO 04/21 313313EG9 - 13-Apr-2021 99.8649 100,000,000.00 99,802,777.78 99,841,557.44 99,864,944.00
FEDERAL HOME ZERO 04/21 313385EK8 - 16-Apr-2021 99.8635 100,000,000.00 99,793,500.00 99,832,833.34 99,863,528.00
FEDERAL FARM 2.7% 05/21 3133EJNS4 2.7000 10-May-2021 102.1170 25,000,000.00 24,970,000.00 24,991,161.25 25,529,250.00
FEDERAL HOME 2.25% 06/21 3130A1W95 2.2500 11-Jun-2021 101.8790 25,000,000.00 25,115,000.00 25,057,150.93 25,469,750.00
FEDERAL FARM 2.85% 09/21 3133EJZU6B 2.8500 20-Sep-2021 103.2420 71,500,000.00 71,236,423.50 71,389,031.11 73,818,030.00
FEDERAL FARM 1.4% 10/21 3133EGYQ2 1.4000 14-Oct-2021 101.5470 25,000,000.00 24,779,500.00 24,876,405.55 25,386,750.00
FEDERAL HOME 1.2% 04/22 3134GVJB5 1.2000 06-Apr-2022 100.0160 75,000,000.00 75,096,750.00 75,090,902.36 75,012,000.00
FEDERAL HOME FLT 06/22 3134GVJ25 0.2700 02-Jun-2022 99.9810 25,000,000.00 25,000,000.00 25,000,000.00 24,995,250.00
FEDERAL HOME 2.75% 06/22 3130AEBM1 2.7500 10-Jun-2022 104.7880 50,000,000.00 49,873,000.00 49,936,133.30 52,394,000.00
FEDERAL 2.125% 06/22 313379Q69 2.1250 10-Jun-2022 103.5930 10,095,000.00 10,200,088.95 10,170,006.22 10,457,713.35
FANNIE MAE-ACES FLT 06/22 3135G04X8 0.2800 15-Jun-2022 99.9610 25,000,000.00 25,000,000.00 25,000,000.00 24,990,250.00
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VA GENERAL ACCOUNT

Audited Market Value - Monthly
As of Jun 30, 2020

Description Security Coupon Rate Maturity Date Price (Base) Shares/Par Cost (Base) Amortized Cost Traded Market Value
FEDERAL 1.375% 09/22 3135G0W33 1.3750 06-Sep-2022 102.4840 15,000,000.00 14,871,750.00 14,905,578.66 15,372,600.00
FEDERAL 1.125% 10/22 3134GVJP4 1.1250 07-Oct-2022 100.0160 150,000,000.00 150,183,000.00 150,174,292.41 150,024,000.00
FEDERAL FARM FLT 11/22 3133EK6W1 0.5701 07-Nov-2022 100.3340 35,000,000.00 35,000,000.00 35,000,000.00 35,116,900.00
FEDERAL HOME 2.75% 03/23 3130ADRG9 2.7500 10-Mar-2023 106.2550 9,000,000.00 8,961,030.00 8,977,868.85 9,562,950.00
FEDERAL HOME 2.75% 06/23 3137EAENS 2.7500 19-Jun-2023 107.4870 10,000,000.00 9,946,700.00 9,967,442.76 10,748,700.00
FEDERAL HOME 3.15% 09/23 3130AEX54 3.1500 28-Sep-2023 100.6590 24,000,000.00 24,000,000.00 24,000,000.00 24,158,160.00
FEDERAL 3.375% 12/23 3130A0F70 3.3750 08-Dec-2023 110.3730 52,000,000.00 53,358,120.00 52,967,869.30 57,393,960.00
FEDERAL 1.75% 02/24 3135G0Y31 1.7500 14-Feb-2024 100.0980 24,700,000.00 24,748,412.00 24,744,584.56 24,724,206.00
FEDERAL 1.875% 03/24 3130A7PH2 1.8750 08-Mar-2024 105.4330 10,000,000.00 10,447,500.00 10,414,118.71 10,543,300.00
FEDERAL FARM 1.05% 03/24 3133ELSL9 1.0500 12-Mar-2024 100.2830 20,000,000.00 20,000,000.00 20,000,000.00 20,056,600.00
FEDERAL FARM 0.92% 03/24 3133ELTU8 0.9200 18-Mar-2024 102.1130 25,000,000.00 24,995,000.00 24,995,350.61 25,528,250.00
FEDERAL 2.875% 09/24 3130A2UW4 2.8750 13-Sep-2024 110.4160 17,450,000.00 18,427,179.96 18,276,545.98 19,267,592.00
FEDERAL FARM 1.6% 09/24 3133EKP75 1.6000 17-Sep-2024 104.9870 13,235,000.00 13,255,726.22 13,252,706.36 13,895,029.45
FEDERAL ZERO 11/24 31359YAY3 - 15-Nov-2024 97.0940 47,590,000.00 46,203,703.30 46,210,461.56 46,207,034.60
FEDERAL 1.625% 01/25 3135G0X24 1.6250 07-Jan-2025 105.3530 66,000,000.00 66,367,420.00 66,339,095.44 69,532,980.00
FEDERAL HOME 1.92% 01/25 3130AHXJ7 1.9200 21-Jan-2025 100.7240 25,000,000.00 25,000,000.00 25,000,000.00 25,181,000.00
FEDERAL FARM 1.7% 02/25 3133ELKS2 1.7000 03-Feb-2025 101.8040 52,465,000.00 52,451,883.75 52,452,871.57 53,411,468.60
FEDERAL HOME 1.82% 02/25 3130AHZZ9 1.8200 12-Feb-2025 100.5990 9,350,000.00 9,399,274.50 9,396,190.69 9,406,006.50
FEDERAL 1.9% 02/25 3135G0Y23 1.9000 18-Feb-2025 100.1440 50,000,000.00 50,000,000.00 50,000,000.00 50,072,000.00
FEDERAL HOME 1.8% 02/25 3134GVCR7 1.8000 19-Feb-2025 100.7060 15,250,000.00 15,250,000.00 15,250,000.00 15,357,665.00
FEDERAL FARM 0.9% 03/25 3133ELTV6 0.9000 17-Mar-2025 102.0430 49,500,000.00 49,455,351.00 49,457,868.01 50,511,285.00
FEDERAL ZERO 05/25 31359YAZ0 - 15-May-2025 96.5140 10,000,000.00 9,661,800.00 9,663,276.71 9,651,400.00

2,825,476,000.00 2,825,176,448.76 2,825,635,090.77 2,848,341,493.65

Government Bond
INTERNATIONAL ZERO 07/20 459052YV2 - 01-Jul-2020 100.0000 100,000,000.00 99,927,277.78 100,000,000.00 100,000,000.00
INTERNATIONA 1.625% 03/21 459058EW9 1.6250 09-Mar-2021 100.8927 15,000,000.00 15,166,950.00 15,139,060.74 15,133,909.50

115,000,000.00 115,094,227.78 115,139,060.74 115,133,909.50

Certificates of Deposit
US BANK N.A. 1.76% 07/20 90333VY61 1.7600 06-Jul-2020 100.0278 50,000,000.00 50,000,000.00 50,000,000.00 50,013,900.00
NORDEA BK ABP 1.76% 07/2 65558TSLO 1.7600 10-Jul-2020 100.0463 18,000,000.00 18,000,000.00 18,000,000.00 18,008,341.02
SUMITOMO MTSU 1.15% 07/2 86565CBD0 1.1500 14-Jul-2020 100.0407 18,000,000.00 18,014,665.11 18,002,269.60 18,007,333.92
NORDEA BK ABP 1.75% 07/2 65558TTB1 1.7500 15-Jul-2020 100.0690 27,000,000.00 27,000,000.00 27,000,000.00 27,018,632.16
NORDEA BK ABP 1.67% 07/2 65558 TTPO 1.6700 15-Jul-2020 100.0657 24,000,000.00 24,000,000.00 24,000,000.00 24,015,762.72
BANK OF NOVA 1% 07/20 06417MJK2 1.0000 16-Jul-2020 100.0395 50,000,000.00 50,000,000.00 50,000,000.00 50,019,749.00
BANK OF NOVA 0.85% 07/20 06417MJM8 0.8500 16-Jul-2020 100.0328 35,000,000.00 35,000,000.00 35,000,000.00 35,011,491.90
DNB BANK ASA, 1.7% 07/20 23341VAT76 1.7000 16-Jul-2020 100.0714 40,000,000.00 40,000,000.00 40,000,000.00 40,028,554.80
LLOYDS BANK 1.15% 07/20 53947CET1 1.1500 16-Jul-2020 100.0465 50,000,000.00 50,000,000.00 50,000,000.00 50,023,238.00
MUFG BANK LTD 1.06% 07/2 55380TCR9 1.0600 16-Jul-2020 100.0398 58,400,000.00 58,400,000.00 58,400,000.00 58,423,244.95
MUFG BANK LTD 1.08% 07/2 55380TDA5 1.0800 21-Jul-2020 100.0526 14,000,000.00 14,001,058.86 14,000,232.72 14,007,370.72
SWEDBANK 1.78% 07/20 87019VA49 1.7800 22-Jul-2020 100.1021 25,000,000.00 25,000,000.00 25,000,000.00 25,025,514.25
SUMITOMO FLT 07/20 86565B5P2 0.2900 24-Jul-2020 100.0105 85,000,000.00 85,000,000.00 85,000,000.00 85,008,895.25
CMWTH BK OF 0.17% 07/20 20271ESNO 0.1700 27-Jul-2020 100.0017 50,000,000.00 50,000,000.00 50,000,000.00 50,000,825.00
SUMITOMO MTSU 1.7% 07/20 86565B5Q0 1.7000 27-Jul-2020 100.1173 29,000,000.00 29,000,000.00 29,000,000.00 29,034,013.81
TORONTO-DOMINIO FLT 07/20 89114M3H8 0.4195 27-Jul-2020 100.0090 25,000,000.00 25,000,000.00 25,000,000.00 25,002,261.00
WESTPAC BKING 0.14% 07/2 96130AFE3 0.1400 27-Jul-2020 99.9996 25,000,000.00 25,000,000.00 25,000,000.00 24,999,887.50
TORONTO-DOMIN 1.72% 07/2 89114NFZ3 1.7200 31-Jul-2020 100.1324 17,000,000.00 17,000,000.00 17,000,000.00 17,022,505.79
BANK OF 1.65% 08/20 06052TJ35 1.6500 03-Aug-2020 100.1477 50,000,000.00 50,000,000.00 50,000,000.00 50,073,869.50
LLOYDS BANK 0.45% 08/20 53947CF37 0.4500 03-Aug-2020 100.0260 30,000,000.00 30,000,000.00 30,000,000.00 30,007,786.80
TORONTO-DOMINIO FLT 08/20 89114M3Y1 0.4300 03-Aug-2020 100.0089 40,000,000.00 40,000,000.00 40,000,000.00 40,003,546.00
BANCO DEL 0.38% 08/20 05971XTK7 0.3800 10-Aug-2020 100.0032 50,000,000.00 50,000,000.00 50,000,000.00 50,001,582.50
SUMITOMO MTSU 0.27% 08/2 86565CDW6 0.2700 10-Aug-2020 100.0134 27,000,000.00 27,000,000.00 27,000,000.00 27,003,625.83
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BNP PARIBAS 0.22% 08/20 05586FZT7 0.2200 14-Aug-2020 99.9950 85,000,000.00 85,000,000.00 85,000,000.00 84,995,750.00
BANK OF 1.68% 08/20 06052TJ50 1.6800 14-Aug-2020 100.1974 45,000,000.00 45,000,000.00 45,000,000.00 45,088,825.50
BANK OF 0.9% 08/20 06052TK74 0.9000 14-Aug-2020 100.1000 33,400,000.00 33,400,000.00 33,400,000.00 33,433,387.98
CANADIAN 1.68% 08/20 13606C6B5 1.6800 14-Aug-2020 100.1879 28,000,000.00 28,000,000.00 28,000,000.00 28,052,619.84
COOPERATIEVE 1.12% 08/20 21684XFH4 1.1200 14-Aug-2020 100.1249 44,500,000.00 44,517,731.66 44,506,501.61 44,555,600.53
CREDIT 0.21% 08/20 22535CPH8 0.2100 14-Aug-2020 100.0094 10,000,000.00 10,000,000.00 10,000,000.00 10,000,936.90
CREDIT SUISSE 1.2% 08/20 22549L.2N4 1.2000 14-Aug-2020 100.1186 75,000,000.00 75,163,202.21 75,085,486.88 75,088,974.75
SWEDBANK 1.67% 08/20 87019VB63 1.6700 17-Aug-2020 100.2041 68,000,000.00 68,000,000.00 68,000,000.00 68,138,798.88
SVENSKA 0.2% 08/20 86959RGT1 0.2000 19-Aug-2020 100.0115 25,000,000.00 25,000,000.00 25,000,000.00 25,002,880.50
BANCO DEL 0.36% 08/20 05971XTN1 0.3600 20-Aug-2020 100.0035 35,000,000.00 35,000,000.00 35,000,000.00 35,001,232.35
SVENSKA FLT 08/20 86959RDN7 0.4295 25-Aug-2020 100.0180 50,000,000.00 50,000,000.00 50,000,000.00 50,008,989.50
MIZUHO BANK 0.23% 09/20 60710AMV1 0.2300 01-Sep-2020 100.0026 80,000,000.00 80,000,000.00 80,000,000.00 80,002,093.60
CREDIT 0.17% 09/20 22535CQD6 0.1700 04-Sep-2020 100.0022 75,000,000.00 75,000,000.00 75,000,000.00 75,001,647.00
CMWTH BK OF 0.18% 09/20 20271ESK6 0.1800 09-Sep-2020 99.9969 50,000,000.00 49,997,611.54 49,998,055.90 49,998,467.00
ROYAL BANK OF FLT 09/20 78012UQV0 0.4500 09-Sep-2020 100.0191 100,000,000.00 100,000,000.00 100,000,000.00 100,019,135.00
TORONTO-DOMIN 2.01% 09/2 89114N4Q5 2.0100 15-Sep-2020 100.3828 50,000,000.00 50,000,000.00 50,000,000.00 50,191,403.50
UBS AG 0.8% 09/20 90275DKH2 0.8000 15-Sep-2020 100.1185 75,000,000.00 75,000,000.00 75,000,000.00 75,088,887.75
CITIBANK N.A. 0.8% 09/20 17305TQ88 0.8000 16-Sep-2020 100.1003 95,000,000.00 95,000,000.00 95,000,000.00 95,095,266.95
SKANDIN ENS 0.65% 09/20 83050PKR9 0.6500 16-Sep-2020 100.0987 60,000,000.00 60,000,000.00 60,000,000.00 60,059,223.00
SKANDIN ENS 0.22% 09/20 83050PKV0 0.2200 16-Sep-2020 100.0056 25,000,000.00 25,000,000.00 25,000,000.00 25,001,407.00
SUMITOMO MTSU 0.25% 09/2 86565CJC4 0.2500 16-Sep-2020 100.0039 35,000,000.00 35,000,000.00 35,000,000.00 35,001,362.55
WELLS FARGO 1.86% 09/20 95001KFB5 1.8600 17-Sep-2020 100.3508 45,000,000.00 45,000,000.00 45,000,000.00 45,157,850.10
MIZUHO BANK 0.25% 09/20 60710ANS7 0.2500 23-Sep-2020 99.9995 10,000,000.00 10,000,000.00 10,000,000.00 9,999,952.60
SKANDIN ENS 0.23% 09/20 83050PKZ1 0.2300 23-Sep-2020 100.0035 50,000,000.00 50,000,000.00 50,000,000.00 50,001,769.00
BANK OF 1.26% 10/20 06367BLY3 1.2600 02-Oct-2020 100.2718 15,000,000.00 15,051,940.35 15,040,253.77 15,040,764.00
UBS AG 1.35% 10/20 90275DLQ1 1.3500 05-Oct-2020 100.2854 25,000,000.00 25,000,000.00 25,000,000.00 25,071,354.00
NORDEA BK ABP 1.01% 10/2 65558 TXA8 1.0100 15-Oct-2020 100.2476 65,300,000.00 65,300,000.00 65,300,000.00 65,461,712.19
TORONTO-DOMINI 1.9% 10/2 89114N3E3 1.9000 15-Oct-2020 100.4948 31,000,000.00 31,000,000.00 31,000,000.00 31,153,383.66
COOPERATIEVE 0.95% 10/20 21684XFM3 0.9500 16-Oct-2020 100.2163 50,000,000.00 50,000,000.00 50,000,000.00 50,108,159.00
SWEDBANK 0.55% 10/20 87019vD87 0.5500 16-Oct-2020 100.1025 40,000,000.00 40,000,000.00 40,000,000.00 40,040,990.00
SWEDBANK 0.25% 10/20 87019VG43 0.2500 16-Oct-2020 100.0126 33,000,000.00 33,000,000.00 33,000,000.00 33,004,153.71
COOPERATIEVE 0.72% 10/20 21684XFQ4 0.7200 19-Oct-2020 100.1506 34,000,000.00 34,000,000.00 34,000,000.00 34,051,193.12
SKANDIN ENS 0.22% 10/20 83050PKX6 0.2200 21-Oct-2020 99.9944 50,000,000.00 50,000,000.00 50,000,000.00 49,997,175.50
BANK OF NOVA 0.68% 10/20 06417MJW6 0.6800 22-Oct-2020 100.1664 75,000,000.00 75,000,000.00 75,000,000.00 75,124,816.50
UBS AG 0.99% 10/20 90275DMS6 0.9900 22-Oct-2020 100.2143 45,000,000.00 45,000,000.00 45,000,000.00 45,096,435.45
SKANDIN ENS 0.24% 10/20 83050PLE7 0.2400 23-Oct-2020 100.0006 25,000,000.00 25,000,000.00 25,000,000.00 25,000,158.75
WELLS FARGO 1.73% 10/20 95001KGJ7 1.7300 23-Oct-2020 100.4540 65,000,000.00 65,000,000.00 65,000,000.00 65,295,114.30
DNB BANK ASA, 0.22% 10/2 23341VQ46 0.2200 30-Oct-2020 99.9997 21,000,000.00 21,000,000.00 21,000,000.00 20,999,928.39
CANADIAN 0.3% 11/20 13606CBV5 0.3000 02-Nov-2020 100.0329 27,000,000.00 27,000,000.00 27,000,000.00 27,008,890.83
COOPERATIEVE 0.2% 11/20 21684XGJ9 0.2000 02-Nov-2020 99.9854 50,000,000.00 50,000,000.00 50,000,000.00 49,992,708.50
DNB BANK ASA, 0.23% 11/2 23341VM65 0.2300 02-Nov-2020 100.0027 50,000,000.00 50,000,000.00 50,000,000.00 50,001,374.50
NORDEA BK ABP 0.3% 11/20 65558TXU4 0.3000 02-Nov-2020 100.0392 30,000,000.00 30,000,000.00 30,000,000.00 30,011,754.00
CMWTH BK OF 0.25% 11/20 20271ESF7 0.2500 19-Nov-2020 99.9874 50,000,000.00 50,000,000.00 50,000,000.00 49,993,679.50
CANADIAN 0.25% 11/20 13606CCG7 0.2500 27-Nov-2020 100.0083 12,000,000.00 12,000,000.00 12,000,000.00 12,000,996.36
COOPERATIEVE 0.23% 12/20 21684XGK6 0.2300 07-Dec-2020 99.9911 17,000,000.00 17,000,000.00 17,000,000.00 16,998,488.19
DNB BANK ASA, 0.21% 12/2 23341VP39 0.2100 10-Dec-2020 99.9928 50,000,000.00 50,000,000.00 50,000,000.00 49,996,375.50
SWEDBANK 0.28% 12/20 87019VF77 0.2800 11-Dec-2020 100.0095 30,000,000.00 30,000,000.00 30,000,000.00 30,002,861.40
BANK OF NOVA 0.28% 12/20 06417MKF1 0.2800 14-Dec-2020 100.0074 38,000,000.00 38,000,000.00 38,000,000.00 38,002,810.48
NORDEA BK ABP 0.24% 12/2 65558TZL2 0.2400 14-Dec-2020 100.0065 30,000,000.00 30,000,000.00 30,000,000.00 30,001,942.50
CANADIAN 0.24% 12/20 13606CCP7 0.2400 15-Dec-2020 99.9991 39,000,000.00 39,000,000.00 39,000,000.00 38,999,631.84
DNB BANK ASA, 0.21% 12/2 23341VP54 0.2100 15-Dec-2020 99.9935 50,000,000.00 50,000,000.00 50,000,000.00 49,996,731.50
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Description Security Coupon Rate Maturity Date Price (Base) Shares/Par Cost (Base) Amortized Cost Traded Market Value
CANADIAN 0.24% 12/20 13606CCW2 0.2400 16-Dec-2020 99.9250 95,000,000.00 95,000,000.00 95,000,000.00 94,928,750.00
TORONTO-DOMINI 0.9% 01/2 89114NK46 0.9000 15-Jan-2021 100.3402 42,000,000.00 42,000,000.00 42,000,000.00 42,142,901.64
ROYAL BK OF 1.72% 01/21 78012USV8 1.7200 22-Jan-2021 100.8412 28,000,000.00 28,000,000.00 28,000,000.00 28,235,534.60
TORONTO-DOMINI 0.6% 01/2 89114NK79 0.6000 27-Jan-2021 100.1765 70,000,000.00 70,000,000.00 70,000,000.00 70,123,557.70
ROYAL BK OF 0.35% 02/21 78012UWC5 0.3500 01-Feb-2021 100.0598 30,000,000.00 30,000,000.00 30,000,000.00 30,017,949.00
US BANK N.A. 0.324% 02/2 90333V3P3 0.3240 16-Feb-2021 100.1475 100,000,000.00 100,000,000.00 100,000,000.00 100,147,471.00
SVENSKA 0.32% 03/21 86959RHG8 0.3200 26-Mar-2021 99.9933 35,000,000.00 35,000,000.00 35,000,000.00 34,997,649.05

3,533,600,000.00 3,533,846,209.73 3,5633,732,800.48 3,536,795,790.86

Commercial Paper
NATIONAL SECS ZERO 07/20 63763PG29 - 02-Jul-2020 99.9996 50,000,000.00 49,970,645.83 49,999,562.50 49,999,805.50
CHEVRON CORP ZERO 07/20 16677JG67 - 06-Jul-2020 99.9983 100,000,000.00 99,428,694.44 99,978,194.44 99,998,333.00
EXXON MOBIL ZERO 07/20 30229AG60 - 06-Jul-2020 99.9985 100,000,000.00 99,786,111.12 99,986,111.12 99,998,450.00
NATIONAL SECS ZERO 07/20 63763PG60 - 06-Jul-2020 99.9988 50,000,000.00 49,997,652.78 49,999,097.22 49,999,416.50
PACCAR ZERO 07/20 69372AG63 - 06-Jul-2020 99.9985 20,000,000.00 19,998,044.44 19,999,694.44 19,999,700.00
CHEVRON CORP ZERO 07/20 16677JG75 - 07-Jul-2020 99.9981 50,000,000.00 49,693,041.67 49,986,750.00 49,999,028.00
JOHN DEERE ZERO 07/20 244221.G80 - 08-Jul-2020 99.9985 15,000,000.00 14,979,145.83 14,998,104.17 14,999,779.95
MERCK & CO., ZERO 07/20 58934AG83 - 08-Jul-2020 99.9988 50,000,000.00 49,916,388.89 49,993,194.44 49,999,400.00
CHEVRON CORP ZERO 07/20 16677JG91 - 09-Jul-2020 99.9973 25,000,000.00 24,939,479.17 24,994,166.67 24,999,331.25
EXXON MOBIL ZERO 07/20 30229AGA1 - 10-Jul-2020 99.9968 50,000,000.00 49,905,444.44 49,988,500.00 49,998,403.00
LVMH CORPORATE ZERO 07/20  55078TGA9 - 10-Jul-2020 99.9958 15,000,000.00 14,994,062.50 14,999,062.50 14,999,374.95
METLIFE SHORT ZERO 07/20 59157TGF4 - 15-Jul-2020 99.9946 95,000,000.00 94,191,068.06 94,937,019.44 94,994,853.85
NAT'L AUSTRALIA ZERO 07/2 63253JGF1 - 15-Jul-2020 99.9958 50,000,000.00 49,527,805.56 49,965,388.89 49,997,916.50
NATIONAL SECS ZERO 07/20 63763PGFO0 - 15-Jul-2020 99.9967 26,000,000.00 25,783,911.11 25,982,811.11 25,999,133.42
APPLE INC ZERO 07/20 03785DGG5 - 16-Jul-2020 99.9968 50,000,000.00 49,994,583.33 49,997,291.67 49,998,422.00
NATIONAL SECS ZERO 07/20 63763PGG8 - 16-Jul-2020 99.9964 40,000,000.00 39,967,119.45 39,993,954.72 39,998,560.00
NESTLE CAP CORP ZERO 07/2 64105GGG3 - 16-Jul-2020 99.9950 50,000,000.00 49,931,750.00 49,988,750.00 49,997,489.00
OLD LINE ZERO 07/20 67983TGG5 - 16-Jul-2020 99.9958 42,000,000.00 41,869,800.00 41,979,000.00 41,998,226.76
PFIZER INC. ZERO 07/20 71708EGG4 - 16-Jul-2020 99.9964 125,000,000.00 124,823,333.34 124,970,092.59 124,995,500.00
ROCHE HOLDINGS, ZERO 07/2 77119LGG8 - 16-Jul-2020 99.9964 85,000,000.00 84,988,461.11 84,996,291.66 84,996,940.00
ING (US) ZERO 07/20 45685QGH6 - 17-Jul-2020 99.9951 45,000,000.00 44,887,387.50 44,980,200.00 44,997,811.20
METLIFE SHORT ZERO 07/20 59157TGL1 - 20-Jul-2020 99.9918 26,500,000.00 26,278,636.67 26,476,503.33 26,497,835.75
PACCAR ZERO 07/20 69372AGL0O - 20-Jul-2020 99.9941 25,000,000.00 24,997,472.22 24,998,284.72 24,998,514.00
J.P. MORGAN ZERO 07/20 46640PGP2 - 23-Jul-2020 99.9929 75,000,000.00 74,913,750.00 74,979,375.00 74,994,681.00
ROCHE HOLDINGS, ZERO 07/2 77119LGTO - 27-Jul-2020 99.9928 25,000,000.00 24,996,840.28 24,997,652.78 24,998,200.00
NAT'L AUSTRALIA VAR 07/20 63253L2B4 0.4036 28-Jul-2020 100.0118 25,000,000.00 25,000,000.00 25,000,000.00 25,002,950.00
PFIZER INC. ZERO 07/20 71708EGU3 - 28-Jul-2020 99.9925 50,000,000.00 49,972,500.00 49,991,929.35 49,996,228.00
MERCK & CO., ZERO 08/20 58934AH33 - 03-Aug-2020 99.9901 35,000,000.00 34,925,138.89 34,977,743.99 34,996,529.05
ROCHE HOLDINGS, ZERO 08/2 77119LH36 - 03-Aug-2020 99.9901 50,000,000.00 49,992,958.33 49,994,190.62 49,995,041.50
MERCK & CO., ZERO 08/20 58934AH41 - 04-Aug-2020 99.9896 50,000,000.00 49,900,694.44 49,969,305.55 49,994,798.50
APPLE INC ZERO 08/20 03785DH58 - 05-Aug-2020 99.9862 25,000,000.00 24,995,111.11 24,997,326.39 24,996,550.00
EXXON MOBIL ZERO 08/20 30229AH69 - 06-Aug-2020 99.9841 35,000,000.00 34,963,444.44 34,984,144.58 34,994,424 .15
EXXON MOBIL ZERO 08/20 30229AH77 - 07-Aug-2020 99.9836 45,000,000.00 44,952,412.50 44,979,038.84 44,992,637.55
APPLE INC ZERO 08/20 03785DHA7 - 10-Aug-2020 99.9854 65,000,000.00 64,986,333.33 64,989,166.66 64,990,524.30
NATIONAL SECS ZERO 08/20 63763PHB8 - 11-Aug-2020 99.9865 34,500,000.00 34,218,825.00 34,435,954.58 34,495,331.12
JOHN DEERE ZERO 08/20 24423HHCS8 - 12-Aug-2020 99.9873 28,000,000.00 27,993,388.89 27,994,446.67 27,996,454.92
LVMH CORPORATE ZERO 08/20  55078THC4 - 12-Aug-2020 99.9815 45,000,000.00 44,966,175.00 44,983,087.50 44,991,668.70
OLD LINE ZERO 08/20 67983THD1 - 13-Aug-2020 99.9752 30,000,000.00 29,983,133.33 29,992,116.67 29,992,556.70
NAT'L AUSTRALIA ZERO 08/2 63253JHE3 - 14-Aug-2020 99.9775 50,000,000.00 49,891,666.67 49,960,277.78 49,988,750.00
NATIONAL SECS ZERO 08/20 63763PHE2 - 14-Aug-2020 99.9850 142,000,000.00 140,651,513.89 141,712,777.78 141,978,700.00
ROCHE HOLDINGS, ZERO 08/2 77119LHE2 - 14-Aug-2020 99.9850 20,000,000.00 19,996,316.67 19,996,822.23 19,997,000.00
OLD LINE ZERO 08/20 67983THH2 - 17-Aug-2020 99.9704 17,000,000.00 16,989,356.11 16,995,095.46 16,994,968.00
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Description

Security

Coupon Rate

Maturity Date

Price (Base)

Shares/Par

Cost (Base)

Amortized Cost

Traded Market Value

JOHN DEERE ZERO 08/20
CHEVRON CORP ZERO 08/20
MERCK & CO., ZERO 08/20
ING (US) ZERO 09/20

LVMH CORPORATE ZERO 09/20
NAT'L AUSTRALIA ZERO 09/2
NATIONAL SECS ZERO 09/20
PFIZER INC. ZERO 09/20
MERCK & CO., ZERO 09/20
ING (US) ZERO 09/20
METLIFE SHORT ZERO 09/20
METLIFE SHORT ZERO 09/20
THUNDER BAY ZERO 09/20
EXXON MOBIL ZERO 09/20
CHEVRON CORP ZERO 10/20
APPLE INC ZERO 10/20

J.P. MORGAN ZERO 10/20
J.P. MORGAN ZERO 11/20
THUNDER BAY ZERO 11/20
ING (US) ZERO 11/20
CHEVRON CORP ZERO 11/20
METLIFE SHORT ZERO 11/20
APPLE INC ZERO 11/20
CHEVRON CORP ZERO 11/20
EXXON MOBIL ZERO 11/20
METLIFE SHORT ZERO 12/20
THUNDER BAY ZERO 12/20
OLD LINE ZERO 12/20

J.P. MORGAN ZERO 01/21
J.P. MORGAN ZERO 02/21

244221 HJ5
16677JHU3
58934AHX7
4497W0J17
55078TJ16
63253JJ19
63763PJ18
71708EJ14
58934AJ49
4497W0J82
59157TJ87
59157TJF1
88602TJQ7
30229AJR1
16677JK21
03785DKF2
46640PKS1
46640PL27
88602TL50
4497WO0L63
16677JL95
59157TLD3
03785DLG9
16677JLGY
30229ALP2
59157TM18
88603HCQ9
67985EFG7
46640PNV1
46640PP56

18-Aug-2020
28-Aug-2020
31-Aug-2020
01-Sep-2020
01-Sep-2020
01-Sep-2020
01-Sep-2020
01-Sep-2020
04-Sep-2020
08-Sep-2020
08-Sep-2020
15-Sep-2020
24-Sep-2020
25-Sep-2020
02-Oct-2020
15-0ct-2020
26-0ct-2020
02-Nov-2020
05-Nov-2020
06-Nov-2020
09-Nov-2020
13-Nov-2020
16-Nov-2020
16-Nov-2020
23-Nov-2020
01-Dec-2020
01-Dec-2020
04-Dec-2020
29-Jan-2021
05-Feb-2021

99.9846
99.9721
99.9773
99.9745
99.9619
99.9652
99.9745
99.9764
99.9751
99.9734
99.9675
99.9649
99.9534
99.9563
99.9467
99.9266
99.9823
99.9750
99.9221
99.9516
99.9113
99.9263
99.9069
99.9039
99.8856
99.9144
99.8608
99.8604
99.8018
99.7873

45,000,000.00
50,000,000.00
25,000,000.00
100,000,000.00
25,000,000.00
75,000,000.00
23,000,000.00
30,000,000.00
25,000,000.00
17,000,000.00
62,000,000.00
30,000,000.00
15,850,000.00
13,000,000.00
26,000,000.00
80,000,000.00
25,000,000.00
50,000,000.00
25,000,000.00
30,000,000.00
25,000,000.00
15,000,000.00
25,000,000.00
15,000,000.00
12,000,000.00
13,000,000.00
30,000,000.00
30,000,000.00
100,000,000.00
31,000,000.00

44,987,250.00
49,802,875.00
24,983,472.22
99,550,000.00
24,982,694.44
74,852,916.66
22,800,245.00
29,987,925.00
24,983,055.56
16,945,557.50
61,870,230.56
29,941,250.00
15,837,949.60
12,989,166.67
25,883,000.00
79,012,800.00
24,943,125.00
49,924,166.67
24,957,027.78
29,955,500.00
24,975,694.44
14,977,887.50
24,698,888.89
14,984,687.50
11,976,440.00
12,986,711.11
29,952,000.00
29,951,200.00
99,701,666.67
30,914,612.22

44,989,800.00
49,933,138.89
24,991,527.78
99,845,000.00
24,988,078.39
74,931,111.11
22,935,830.00
29,989,305.00
24,990,972.22
16,979,472.50
61,934,641.67
29,968,333.33
15,841,392.57
12,992,236.11
25,933,245.40
79,611,922.22
24,963,437.50
49,948,333.34
24,970,339.83
29,968,178.77
24,977,256.94
14,983,687.50
24,846,666.67
14,985,625.00
11,981,731.55
12,987,292.50
29,959,425.41
29,958,849.73
99,764,444.45
30,930,224.16

44,993,078.55
49,986,069.50
24,994,316.75
99,974,450.00
24,990,462.50
74,973,881.25
22,994,123.50
29,992,912.50
24,993,766.75
16,995,471.37
61,979,867.36
29,989,476.60
15,842,616.59
12,994,313.54
25,986,150.58
79,941,268.80
24,995,575.00
49,987,500.00
24,980,533.25
29,985,487.50
24,977,816.75
14,988,949.95
24,976,736.75
14,985,578.70
11,986,275.96
12,988,877.72
29,958,240.00
29,958,120.00
99,801,792.00
30,934,073.23

Money Market
BLACKROCK VAR 12/49
INVESCO VAR 12/99

09248U700
00499KPA5

0.1000
0.0798

31-Dec-2049
31-Dec-2099

100.0000
100.0000

3,098,850,000.00

650,249,022.92
41,108,147.63

3,089,449,594.33

650,249,022.92
41,108,147.63

3,096,199,978.60

650,249,022.92
41,108,147.63

3,097,978,001.07

650,249,022.92
41,108,147.63

T-Bill
UNITED STATES ZERO 07/20
UNITED STATES ZERO 07/20
UNITED STATES ZERO 08/20
UNITED STATES ZERO 08/20
UNITED STATES ZERO 08/20
UNITED STATES ZERO 09/20
UNITED STATES ZERO 09/20
UNITED STATES ZERO 10/20

9127963D9
912796WY1
9127963M9
912796WZ8
912796XG9
912796 XH7
9127962H1

9127962J7

14-Jul-2020

30-Jul-2020
04-Aug-2020
06-Aug-2020
27-Aug-2020
03-Sep-2020
24-Sep-2020
01-Oct-2020

99.9960
99.9900
99.9870
99.9880
99.9780
99.9750
99.9660
99.9600

691,357,170.55

50,000,000.00
135,000,000.00
50,000,000.00
25,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
100,000,000.00

691,357,170.55

49,997,861.11
134,972,315.28
49,984,836.11
24,988,437.50
49,989,333.33
49,983,904.86
49,972,729.00
99,952,513.89

691,357,170.55

49,998,013.89
134,986,511.88
49,995,042.57
24,996,250.00
49,990,500.00
49,986,793.73
49,980,683.04
99,960,726.81

691,357,170.55

49,998,000.00
134,986,500.00
49,993,500.00
24,997,000.00
49,989,000.00
49,987,500.00
49,983,000.00
99,960,000.00

T-Note
UNITED 2.625% 07/20

912828Y46

2.6250

31-Jul-2020

100.2020

510,000,000.00

50,000,000.00

509,841,931.08

50,273,500.00

509,894,521.92

50,043,352.37

509,894,500.00

50,101,000.00

Repurchase Agreement
BANK OF NOVA 0.07% 07/20
REPO JPMCHASE (CUST)

ABC998414
99L120012

0.0700
0.0800

01-Jul-2020
01-Jul-2020

100.0000
100.0000

50,000,000.00

400,000,000.00
19,187,500.00

50,273,500.00

400,000,000.00
19,187,500.00

50,043,352.37

400,000,000.00
19,187,500.00

50,101,000.00

400,000,000.00
19,187,500.00
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VA GENERAL ACCOUNT

Audited Market Value - Monthly

As of Jun 30, 2020

Description Security Coupon Rate Maturity Date Price (Base) Shares/Par Cost (Base) Amortized Cost Traded Market Value
REPO JPMCHASE (CUST) 99L120013 0.0800 01-Jul-2020 100.0000 27,314,512.50 27,314,512.50 27,314,512.50 27,314,512.50
REPO JPMCHASE (CUST) 99L120014 0.0800 01-Jul-2020 100.0000 38,375,000.00 38,375,000.00 38,375,000.00 38,375,000.00
REPO JPMCHASE (CUST) 99L120015 0.0800 01-Jul-2020 100.0000 38,375,000.00 38,375,000.00 38,375,000.00 38,375,000.00
REPO JPMCHASE (CUST) 99L120016 0.0800 01-Jul-2020 100.0000 38,375,000.00 38,375,000.00 38,375,000.00 38,375,000.00
REPO JPMCHASE (CUST) 99L120017 0.0800 01-Jul-2020 100.0000 38,375,000.00 38,375,000.00 38,375,000.00 38,375,000.00

Totals

600,002,012.50

600,002,012.50

600,002,012.50

600,002,012.50

11,583,815,183.05

11,576,314,066.92

11,582,731,921.26

11,610,514,812.59
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Account: 3015464900 VA. GENERAL/MERGANSER CAP Created: 7-Jul-2020 08:47:18 PM [CDT]

Audited Market Value - Monthly
As of Jun 30, 2020

Description Security Coupon Rate Maturity Date Price (Base) Shares/Par Cost (Base) Amortized Cost Traded Market Value
Corporate Bond
AT&T INC NOTES FLT 06/24 00206RGD8 1.4984 6/12/2024 100.1980 4,100,000.00 4,181,499.00 4,181,499.00 4,108,118.00
CHUBB INA 2.3% 11/20 00440EAT4 2.3000 11/3/2020 100.4830 2,500,000.00 2,513,375.00 2,500,964.37 2,512,075.00
AIRGAS INC 2.9% 11/22 009363AM4 2.9000 11/15/2022 103.8800 500,000.00 507,150.00 504,998.25 519,400.00
AMERICAN 2.25% 05/21 0258MOEB1 2.2500 5/5/2021 101.3740 510,000.00 503,456.70 507,448.22 517,007.40
AMERICAN 2.5% 08/22 025816BM0 2.5000 8/1/2022 103.5640 925,000.00 888,212.75 907,067.04 957,967.00
APPLE INC 0.75% 05/23 037833DV9 0.7500 5/11/2023 101.0540 2,175,000.00 2,169,084.00 2,169,395.46 2,197,924.50
AUTOZONE INC 2.5% 04/21 053332AS1 2.5000 4/15/2021 101.3940 1,000,000.00 992,500.00 998,538.40 1,013,940.00
TRUIST 2.05% 05/21 05531FAV5 2.0500 5/10/2021 101.2860 2,290,000.00 2,248,528.10 2,273,547.16 2,319,449.40
TRUIST 2.2% 03/23 05531FBJ1 2.2000 3/16/2023 103.8170 2,735,000.00 2,732,976.10 2,733,443.78 2,839,394.95
BP CAPITAL 3.814% 02/24 05565QCP1 3.8140 2/10/2024 109.8720 3,100,000.00 3,313,063.00 3,289,885.44 3,406,032.00
BANK OF 2.503% 10/22 06051GFZz7 2.5030 10/21/2022 102.3760 2,230,000.00 2,233,322.70 2,232,364.49 2,282,984.80
BANK OF 2.9% 03/22 06367WJM6 2.9000 3/26/2022 104.0464 3,000,000.00 3,057,510.00 3,045,110.74 3,121,390.80
BANK OF NEW 2.2% 08/23 06406FAD5 2.2000 8/16/2023 104.5300 1,865,000.00 1,942,416.15 1,940,112.10 1,949,484.50
BANK OF NOVA 2.45% 03/21 064159HM1 2.4500 3/22/2021 101.5300 1,425,000.00 1,395,659.25 1,416,906.63 1,446,802.50
BANK OF NOVA 2.7% 03/22 064159JG2 2.7000 3/7/2022 103.6210 1,200,000.00 1,198,800.00 1,199,518.01 1,243,452.00
CVS HEALTH CORP 4% 12/23 126650CC2 4.0000 12/5/2023 109.6920 2,670,000.00 2,906,241.60 2,898,573.66 2,928,776.40
CANADIAN 0.95% 06/23 13607GRK2 0.9500 6/23/2023 100.3370 1,895,000.00 1,893,938.80 1,893,952.24 1,901,386.15
CANADIAN 2.85% 12/21 136375BV3 2.8500 12/15/2021 102.8320 2,365,000.00 2,410,786.40 2,401,962.44 2,431,976.80
CATERPILLAR 1.931% 10/21 14912L7D7 1.9310 10/1/2021 101.9710 930,000.00 895,059.10 915,672.07 948,330.30
CATERPILLAR 1.9% 09/22 14913Q3A5 1.9000 9/6/2022 103.1990 1,130,000.00 1,128,429.30 1,128,861.16 1,166,148.70
CHEVRON 1.554% 05/25 166764BW9 1.5540 5/11/2025 102.8350 2,450,000.00 2,450,000.00 2,450,000.00 2,519,457.50
CITIGROUP 2.75% 04/22 172967LG4 2.7500 4/25/2022 103.6370 2,990,000.00 2,898,236.90 2,946,851.66 3,098,746.30
CITIBANK NA FLT 05/22 17325FAX6 0.9766 5/20/2022 100.1690 810,000.00 802,369.80 802,369.80 811,368.90
COMMONWEALTH 3.4% 09/21 202795HZ6 3.4000 9/1/2021 102.6850 2,000,000.00 2,001,460.00 2,000,619.00 2,053,700.00
CREDIT 2.95% 04/25 22550L.2C4 2.9500 4/9/2025 108.5770 3,415,000.00 3,536,201.30 3,531,400.98 3,707,904.55
DTE ENERGY CO 2.6% 06/22 233331BB2 2.6000 6/15/2022 103.1180 1,275,000.00 1,273,572.00 1,274,075.10 1,314,754.50
JOHN DEERE 1.95% 06/22 24422EVA4 1.9500 6/13/2022 102.8630 2,200,000.00 2,197,162.00 2,197,995.72 2,262,986.00
EXELON 4.25% 06/22 30161MAL7 4.2500 6/15/2022 105.9400 2,000,000.00 2,094,020.00 2,078,607.40 2,118,800.00
FEDERAL 1.7% 01/23 3135G0X81 1.7000 1/30/2023 100.1310 3,800,000.00 3,800,000.00 3,800,000.00 3,804,978.00
FEDERAL 3.95% 01/24 313747AU1 3.9500 1/15/2024 106.4230 3,650,000.00 3,768,880.50 3,764,030.05 3,884,439.50
FLORIDA 2.75% 06/23 341081FJ1 2.7500 6/1/2023 105.6190 1,550,000.00 1,581,310.00 1,574,628.12 1,637,094.50
GENERAL 3% 05/21 369550BE7 3.0000 5/11/2021 102.3090 2,025,000.00 2,012,136.55 2,021,252.41 2,071,757.25
GLAXOSMITHKL 3.375% 05/23 377372AL1 3.3750 5/15/2023 107.8220 2,456,000.00 2,645,529.14 2,638,393.50 2,648,108.32
GOLDMAN SACHS FLT 02/23 38141GWU4 1.1095 2/23/2023 99.5200 895,000.00 891,115.70 891,115.70 890,704.00
GOLDMAN SACHS FLT 10/22 38148YAB4 1.5401 10/31/2022 99.9680 3,010,000.00 3,011,986.60 3,011,986.60 3,009,036.80
HEWLETT FLT 10/21 42824CBB4 2.0930 10/5/2021 99.8060 1,390,000.00 1,390,000.00 1,390,000.00 1,387,303.40
HOME DEPOT 3.25% 03/22 437076BV3 3.2500 3/1/2022 104.9820 2,670,000.00 2,686,239.10 2,685,628.40 2,803,019.40
HONEYWELL 1.85% 11/21 438516BM7 1.8500 11/1/2021 101.9010 2,750,000.00 2,779,700.00 2,774,392.68 2,802,277.50
HONEYWELL FLT 08/22 438516BV7 0.8176 8/8/2022 100.1860 1,750,000.00 1,648,293.50 1,648,293.50 1,753,255.00
INTERPUBLIC 4% 03/22 460690BH2 4.0000 3/15/2022 104.2730 1,105,000.00 1,104,988.95 1,104,995.10 1,152,216.65
INTUIT INC 0.65% 07/23 46124HAA4 0.6500 7/15/2023 100.1960 2,635,000.00 2,634,367.60 2,634,371.02 2,640,164.60
MANUFACTURERS FLT 12/20 564759PS1 1.3986 12/28/2020 100.0290 3,040,000.00 3,041,541.60 3,041,541.60 3,040,881.60
MORGAN 2.75% 05/22 61744YAH1 2.7500 5/19/2022 103.9650 3,725,000.00 3,696,094.00 3,707,316.64 3,872,696.25
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Account: 3015464900

VA. GENERAL/MERGANSER CAP
Audited Market Value - Monthly

As of Jun 30, 2020

Created: 7-Jul-2020 08:47:18 PM [CDT]

Description Security Coupon Rate Maturity Date Price (Base) Shares/Par Cost (Base) Amortized Cost Traded Market Value
NATIONAL 2.3% 09/22 63743HEQ1 2.3000 9/15/2022 103.7750 2,920,000.00 2,859,100.40 2,883,625.72 3,030,230.00
OCCIDENTAL FLT 08/22 674599CQ6 1.8424 8/15/2022 92.0190 1,140,000.00 1,147,147.80 1,147,147.80 1,049,016.60
ORACLE CORP 2.5% 04/25 68389XBT1 2.5000 4/1/2025 107.1020 3,660,000.00 3,904,414.80 3,899,852.88 3,919,933.20
PNC BANK NA 2.45% 07/22 69353RFE3 2.4500 7/28/2022 103.7700 2,250,000.00 2,266,132.50 2,261,631.31 2,334,825.00
PEPSICO INC 0.75% 05/23 713448EY0 0.7500 5/1/2023 100.9100 2,300,000.00 2,295,446.00 2,295,707.45 2,320,930.00
PROGRESSIVE 3.75% 08/21 743315AN3 3.7500 8/23/2021 103.9080 2,135,000.00 2,164,527.05 2,145,686.17 2,218,435.80
RAYTHEON CO 2.5% 12/22 755111BX8 2.5000 12/15/2022 103.6520 1,827,000.00 1,880,924.78 1,874,375.10 1,893,722.04
ROYAL BANK 2.25% 11/24 78015K7C2 2.2500 11/1/2024 105.2160 1,150,000.00 1,191,940.50 1,190,882.29 1,209,984.00
SHELL 2% 11/24 822582CC4 2.0000 11/7/2024 104.6780 2,890,000.00 2,924,593.30 2,923,295.02 3,025,194.20
SIMON 3.75% 02/24 828807CR6 3.7500 2/1/2024 107.5390 1,475,000.00 1,575,314.75 1,558,277.99 1,586,200.25
SIMON 2.35% 01/22 828807DA2 2.3500 1/30/2022 101.9120 2,055,000.00 2,029,641.30 2,041,000.48 2,094,291.60
SOUTHERN 3.875% 06/21 842400FR9 3.8750 6/1/2021 102.2640 1,455,000.00 1,450,562.25 1,453,239.57 1,487,941.20
SOUTHWESTERN 3.3% 06/24 845743BP7 3.3000 6/15/2024 108.0630 2,300,000.00 2,402,787.00 2,391,683.25 2,485,449.00
SVENSKA 1.875% 09/21 86960BAQ5 1.8750 9/7/2021 101.6970 2,500,000.00 2,448,025.00 2,474,628.37 2,542,425.00
TEXAS 2.625% 05/24 882508BB9 2.6250 5/15/2024 107.4160 3,252,000.00 3,433,916.88 3,424,406.34 3,493,168.32
TORONTO-DOMIN 2.55% 01/21 89114QBX5 2.5500 1/25/2021 101.2670 2,500,000.00 2,496,550.00 2,499,350.00 2,531,675.00
TOYOTA MOTOR FLT 09/22 89236TED3 0.7976 9/8/2022 99.8650 2,000,000.00 2,002,780.00 2,002,780.00 1,997,300.00
UNION 3.75% 03/24 907818DV7 3.7500 3/15/2024 110.2150 1,030,000.00 1,094,323.50 1,086,882.42 1,135,214.50
UNITED 3.125% 01/21 911312AM8 3.1250 1/15/2021 101.4030 958,000.00 971,306.62 966,182.35 971,440.74
UNITEDHEALTH 2.7% 07/20 91324PCM2 2.7000 7/15/2020 100.0870 2,300,000.00 2,312,949.00 2,301,383.83 2,302,001.00
VENTAS REALTY 3.1% 01/23 92277GAK3 3.1000 1/15/2023 102.3600 3,000,000.00 3,071,040.00 3,058,340.26 3,070,800.00
VIRGINIA 2.95% 01/22 927804FK5 2.9500 1/15/2022 102.7410 2,200,000.00 2,239,336.00 2,227,647.82 2,260,302.00
WELLS FARGO & FLT 02/22 949746SP7 1.3776 2/11/2022 100.3030 2,750,000.00 2,773,815.00 2,773,815.00 2,758,332.50
WELLS FARGO VAR 07/21 94988J5P8 3.3250 7/23/2021 100.1630 1,085,000.00 1,091,542.55 1,091,542.55 1,086,768.55
WESTERN 3.5% 09/21 958587BJ5 3.5000 9/15/2021 102.4660 1,900,000.00 1,944,365.00 1,924,243.98 1,946,854.00

145,168,000.00 147,029,695.17 147,007,293.59 149,850,126.22

FHLMC
FHLMCGLD 3.5% 02/27 3128MDN74 3.5000 2/1/2027 105.6050 481,606.89 515,319.37 498,018.32 508,600.96
FHLMCGLD 4% 05/27 3128MEB26 4.0000 5/1/2027 105.7450 534,139.17 558,509.30 551,934.41 564,825.47
FHLMCGLD 4% 05/27 3128MECE9 4.0000 5/1/2027 105.8040 452,447.62 484,967.30 470,860.40 478,707.68
FHLMCGLD 4.5% 09/26 3128MEMAG6 4.5000 9/1/2026 106.5980 117,630.35 125,147.65 121,942.85 125,391.60
FHLMCGLD 5% 06/25 3128MEMB4 5.0000 6/1/2025 105.0960 31,675.68 33,452.49 32,596.14 33,289.87
FHLMCGLD 5.5% 12/24 3128MEMC2 5.5000 12/1/2024 102.8560 119,330.53 127,702.32 123,446.68 122,738.61
FHLMCGLD 2.5% 08/27 3128MMP31 2.5000 8/1/2027 104.9700 2,075,777.00 2,092,318.36 2,090,434.92 2,178,943.12
UMBS MORTPASS 3% 01/29 3131XBNA3 3.0000 1/1/2029 105.9800 2,663,903.46 2,750,064.09 2,748,569.44 2,823,204.89
UMBS MORTPASS 3% 11/30 3132ADPR3 3.0000 11/1/2030 106.2600 3,309,144.62 3,430,652.29 3,426,428.87 3,516,297.07

9,785,655.32 10,118,133.17 10,064,232.03 10,351,999.27

FNMA
UMBS MORTPASS 3% 03/27 3138EBRC1 3.0000 3/1/2027 105.7210 337,832.96 347,915.17 344,482.02 357,160.38
UMBS MORTPASS 3.5% 10/29 3138EPFL3 3.5000 10/1/2029 106.8560 1,157,190.20 1,230,418.64 1,204,293.60 1,236,527.16
UMBS MORTPASS 5% 09/25 3138EQPV8 5.0000 9/1/2025 105.1640 118,885.45 127,402.48 123,450.74 125,024.69
UMBS MORTPASS 5.5% 09/25 3138EQPW6 5.5000 9/1/2025 104.5910 239,518.11 259,016.38 249,969.76 250,514.39
UMBS MORTPASS 4% 03/29 3138ETHZ2 4.0000 3/1/2029 105.7970 812,374.58 854,516.51 844,519.15 859,467.93
UMBS MORTPASS 5.5% 09/25 3138ETJ23 5.5000 9/1/2025 104.9460 743,178.31 812,967.41 782,851.35 779,935.91
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UMBS MORTPASS 3.5% 12/29 3138WDNE7 3.5000 12/1/2029 107.1170 1,732,163.20 1,748,943.53 1,745,940.97 1,855,441.25
UMBS MORTPASS 2.5% 06/31 3138WHCC4 2.5000 6/1/2031 106.3110 3,324,851.30 3,407,453.08 3,404,904.16 3,534,682.67
UMBS MORTPASS 3.5% 05/27 3138Y5DW3 3.5000 5/1/2027 105.2070 1,055,421.61 1,068,614.41 1,065,653.90 1,110,377.41
UMBS MORTPASS 4% 05/29 3140JADD7 4.0000 5/1/2029 105.7550 2,027,678.16 2,087,399.61 2,079,974.83 2,144,371.04
UMBS MORTPASS 3% 06/31 3140J75E1 3.0000 6/1/2031 105.3350 1,900,517.52 1,897,102.53 1,897,484.46 2,001,910.13
UMBS MORTPASS 2.5% 06/32 3140J8TH6 2.5000 6/1/2032 104.9860 3,944,708.48 4,137,629.39 4,136,440.20 4,141,391.64
UMBS MORTPASS 2.5% 10/28 3140J83R2 2.5000 10/1/2028 106.2960 2,301,174.23 2,340,006.54 2,336,506.82 2,446,056.16
UMBS MORTPASS 2% 06/30 3140QD2F0 2.0000 6/1/2030 104.0500 2,429,712.00 2,520,446.56 2,520,246.56 2,528,115.34
UMBS MORTPASS 2.5% 06/32 3140X4H90 2.5000 6/1/2032 104.9220 2,620,328.83 2,652,673.53 2,651,038.28 2,749,301.42
UMBS MORTPASS 3% 07/30 3140X4RS7 3.0000 7/1/2030 105.5960 2,799,758.85 2,880,251.91 2,873,837.17 2,956,433.36
UMBS MORTPASS 3% 08/32 3140X4225 3.0000 8/1/2032 106.7760 3,409,065.31 3,522,738.51 3,517,948.90 3,640,063.58

30,954,359.10 31,895,496.19 31,779,542.87 32,716,774.46

GNMA1 (20 Day Lag)

GNMA Il FLT 11/41 36225FJ26 3.1250 11/20/2041 104.3850 152,680.97 158,788.22 158,788.22 159,376.03
152,680.97 158,788.22 158,788.22 159,376.03

Money Market
INVESCO VAR 12/99 00499KPA5 0.0798 12/31/2099 100.0000 3,699,114.65 3,699,114.65 3,699,114.65 3,699,114.65

3,699,114.65 3,699,114.65 3,699,114.65 3,699,114.65

Mortgage Related
ALLY AUTO 3.02% 04/24 02004WAD3 3.0200 4/15/2024 104.8776 2,750,000.00 2,749,914.48 2,749,937.72 2,884,134.55
ALLY MASTER 3.29% 05/23 02005AGU6 3.2900 5/15/2023 102.1103 2,550,000.00 2,549,976.29 2,549,984.28 2,603,812.14
AMERICAN 3.18% 04/24 02582JJH4 3.1800 4/15/2024 103.4318 2,400,000.00 2,457,281.25 2,452,328.14 2,482,362.72
AMERICAN 2.67% 11/24 02587AAN4 2.6700 11/15/2024 104.1087 1,650,000.00 1,649,903.31 1,649,925.11 1,717,794.21
ATLANTIC CITY 5.55% 10/23 048312AD4 5.5500 10/20/2023 103.2590 673,304.88 698,343.41 689,701.47 695,248.16
BA CREDIT 1.74% 01/25 05522RDB1 1.7400 1/15/2025 102.8235 3,000,000.00 2,999,263.80 2,999,377.42 3,084,704.40
BENCHMARK 3.848% 04/51 08161BAV5 3.8480 4/10/2051 106.1263 1,740,000.00 1,792,170.59 1,788,580.67 1,846,597.62
COMM 3.031% 09/47 12592KAZ7 3.0310 9/10/2047 100.3017 314,729.42 322,007.54 321,205.48 315,678.86
COMM 2.976% 07/48 12593FBA1 2.9760 7/10/2048 99.9652 56,836.45 56,823.13 56,824.03 56,816.69
CNH EQUIPMENT 3.19% 11/23 12596EACS8 3.1900 11/15/2023 102.3331 2,281,596.09 2,323,039.14 2,319,030.58 2,334,827.10
CNH EQUIPMENT 3.22% 01/26 12596JAD5 3.2200 1/15/2026 105.4451 1,500,000.00 1,499,550.60 1,499,643.84 1,581,676.65
CAPITAL ONE 2.84% 12/24 14041NFT3 2.8400 12/15/2024 103.8937 5,100,000.00 5,099,111.58 5,099,320.32 5,298,579.21
CAPITAL ONE 1.72% 08/24 14041NFUO 1.7200 8/15/2024 102.7812 3,500,000.00 3,499,118.70 3,499,269.59 3,597,340.95
CAPITAL ONE 2.51% 11/23 14042WAC4 2.5100 11/15/2023 102.6179 1,500,000.00 1,499,696.10 1,499,772.08 1,539,268.35
CAPITAL ONE 1.92% 05/24 14043TAF3 1.9200 5/15/2024 102.2684 1,200,000.00 1,199,932.56 1,199,944.36 1,227,220.68
CARMAX AUTO 2.68% 03/24 14316LAC7 2.6800 3/15/2024 103.1088 2,270,000.00 2,311,675.78 2,307,541.03 2,340,568.63
CHASE 1.53% 01/25 161571HP2 1.5300 1/15/2025 102.9101 3,200,000.00 3,199,266.88 3,199,325.10 3,293,121.92
CITIGROUP 3.093% 04/46 17320DAG3 3.0930 4/10/2046 103.9543 800,000.00 840,218.75 839,720.79 831,634.64
DISCOVER CARD 3.04% 07/24 254683CK9 3.0400 7/15/2024 104.0747 1,900,000.00 1,899,959.72 1,899,970.12 1,977,419.49
FRESB 2017-SB27 VAR 01/22 302948AA2 2.4100 1/25/2022 102.6128 981,505.80 986,141.46 986,141.46 1,007,150.39
FRESB 2018-SB55 VAR 07/23 30297PAE3 3.5300 7/25/2023 105.2781 1,104,589.26 1,109,849.32 1,109,849.32 1,162,891.03
FANNIE MAE-ACES VAR 01/23 3136AEX69 2.3890 1/25/2023 103.4293 478,286.90 480,435.46 480,435.46 494,688.65
FANNIE MAE-ACES VAR 10/21 3136ALHX2 2.6140 10/25/2021 101.6436 1,548,475.24 1,540,974.81 1,540,974.81 1,573,926.13
FNMA REMICS 3% 04/42 3136ASJAS 3.0000 4/25/2042 103.4402 1,387,753.41 1,435,457.42 1,428,125.76 1,435,495.46
FREDDIE MAC VAR 01/21 3137AA4W0 3.9740 1/25/2021 101.0725 2,407,970.42 2,497,601.91 2,497,601.91 2,433,794.70
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FHLMC REMICS 3.5% 07/41 3137ANTK1 3.5000 7/15/2041 107.3240 1,031,501.68 1,095,648.17 1,083,470.79 1,107,049.17
FREDDIE MAC 3.13% 06/21 3137BDDC7 3.1300 6/25/2021 101.5947 791,970.11 803,818.72 797,671.56 804,599.74
FREDDIE MAC 2.183% 05/22 3137BQBY2 2.1830 5/25/2022 102.1854 672,939.99 673,781.18 673,298.23 687,646.22
FREDDIE MAC 2.197% 11/23 3137BYMP2 2.1970 11/25/2023 103.7676 492,648.97 491,403.06 491,978.44 511,210.01
FNMA REMICS 4.5% 09/23 31397MNG8 4.5000 9/25/2023 100.3362 303.35 305.30 304.33 304.37
FIFTH THIRD 2.64% 12/23 31680YAD9 2.6400 12/15/2023 102.5766 1,150,000.00 1,149,747.23 1,149,811.43 1,179,630.90
FORD CREDIT 2.16% 09/22 34528QFP4 2.1600 9/15/2022 100.2560 2,000,000.00 1,999,704.20 1,999,867.01 2,005,119.40
FORD CREDIT 2.16% 03/23 34532AAE3 2.1600 3/15/2023 101.6543 2,134,000.00 2,132,425.00 2,135,385.24 2,169,303.19
FORD CREDIT 2.24% 10/24 34532DAE7 2.2400 10/15/2024 103.6900 2,800,000.00 2,799,696.76 2,799,757.11 2,903,319.72
SEASONED LOANS 3.5% 06/28 35564CAA5 3.5000 6/25/2028 108.2667 889,126.20 888,735.47 888,763.52 962,627.33
GS MORTGAGE 3.314% 01/45 36192BAZ0 3.3140 1/10/2045 100.7438 813,703.22 821,045.63 820,746.64 819,755.87
GS MORTGAGE 2.011% 06/46 36197 XAH7 2.0110 6/10/2046 100.0000 0.05 0.05 0.05 0.05
GM FINANCIAL 3.02% 05/23 36255JAD6 3.0200 5/16/2023 102.1593 1,808,313.92 1,807,892.22 1,808,063.32 1,847,360.48
GM FINANCIAL 2.67% 03/22 36257AAD3 2.6700 3/21/2022 101.3082 1,000,000.00 999,965.50 999,978.34 1,013,081.60
GM FINANCIAL 2.81% 12/22 38013RAD7 2.8100 12/16/2022 101.8785 889,218.78 889,103.80 889,157.48 905,922.49
GNMA 2010-117 KD 2% 06/39 38377J2S1 2.0000 6/20/2039 100.5188 50,769.64 51,198.01 51,071.54 51,033.05
JP MORGAN 1.7966% 10/45 46638UAB2 1.7966 10/15/2045 100.0000 0.02 0.02 0.02 0.02
JPMBB 3.3626% 07/45 46639NAP6 3.3626 7/15/2045 100.0000 0.02 0.02 0.02 0.02
JP MORGAN 2.6942% 04/46 46639YAP2 2.6942 4/15/2046 100.0000 0.01 0.01 0.01 0.01
JPMCC 2.086% 03/50 46647TANS 2.0860 3/15/2050 99.9521 12,012.67 12,012.66 12,012.66 12,006.91
MORGAN 3.345% 12/50 61691NAB1 3.3450 12/15/2050 104.6226 1,710,000.00 1,761,270.59 1,757,309.59 1,789,045.61
SOUTHWEST 6.15% 08/22 84474YAA4 6.1500 2/1/2024 100.0699 2,841,020.86 2,833,918.35 2,834,288.43 2,843,007.02
SYNCHRONY 3.38% 09/24 87166PAA9 3.3800 9/15/2024 102.9643 2,350,000.00 2,349,929.50 2,349,949.03 2,419,661.52
TOYOTA AUTO 3.02% 12/22 89231AAD3 3.0200 12/15/2022 102.0369 2,535,000.00 2,534,549.02 2,534,744.35 2,586,636.43
TOYOTA AUTO 3% 05/24 89239AAE3 3.0000 5/15/2024 105.8196 2,600,000.00 2,599,897.04 2,599,922.64 2,751,308.82
UBS COMMERCIAL 3.4% 05/45 90269GAC5 3.4000 5/10/2045 103.0074 939,881.55 952,177.97 951,631.44 968,147.45
UBS-BARCLAY 2.7919% 12/45 90270RBD5 2.7919 12/10/2045 101.8883 1,800,000.00 1,761,257.81 1,763,788.91 1,833,989.76
VERIZON OWNER 2.93% 09/23 92347YAA2 2.9300 9/20/2023 102.9299 2,150,000.00 2,149,570.00 2,149,695.84 2,212,992.85
VERIZON OWNER 3.23% 04/23 92348XAA3 3.2300 4/20/2023 102.2021 1,340,000.00 1,339,979.10 1,339,985.48 1,369,508.68
VERIZON OWNER 2.33% 12/23 92349GAA9 2.3300 12/20/2023 102.6334 4,150,000.00 4,151,885.91 4,151,770.33 4,259,287.35
VOLKSWAGEN 3.02% 11/22 92868LAD3 3.0200 11/21/2022 101.8426 1,100,000.00 1,099,841.27 1,099,914.77 1,120,268.82
VOLKSWAGEN 3.25% 04/23 92869BAD4 3.2500 4/20/2023 102.3717 2,000,000.00 1,999,916.00 1,999,945.70 2,047,434.20
WFRBS 3.44% 04/45 92936QAG3 3.4400 4/15/2045 101.6178 2,098,969.87 2,125,040.86 2,124,800.18 2,132,925.95
WELLS FARGO 1.639% 09/58 94989TAW4 1.6390 9/15/2058 100.0000 0.02 0.02 0.02 0.02
WELLS FARGO 3.571% 09/58 94989TBA1 3.5710 9/15/2058 105.6375 2,200,000.00 2,246,406.25 2,243,739.49 2,324,025.22
WFRBS 3.522% 03/47 96221TAF4 3.5220 3/15/2047 103.7888 952,616.14 1,004,712.34 999,406.74 988,708.48
WORLD OMNI 1.95% 02/23 98161TAD7 1.9500 2/15/2023 100.8961 711,563.13 711,379.69 711,475.67 717,939.23
WORLD OMNI 2.87% 07/23 98162QAC4 2.8700 711712023 101.6244 2,262,565.45 2,262,347.12 2,262,439.31 2,299,317.88
WORLD OMNI 2.64% 06/25 98162VAE9 2.6400 6/16/2025 104.9516 1,350,000.00 1,349,978.81 1,349,983.02 1,416,846.33
WORLD OMNI 3.13% 11/23 98163EAD8 3.1300 11/15/2023 102.1892 3,025,000.00 3,080,418.95 3,074,728.19 3,091,222.09

100,948,173.52 101,628,673.60 101,565,387.72 103,968,997.59

T-Note
UNITED STATES 2% 05/24 912828XT2 2.0000 5/31/2024 106.9380 3,090,000.00 3,110,881.64 3,110,881.64 3,304,384.20
UNITED STATES 1.5% 09/22 912828YF1 1.5000 9/15/2022 102.9450 42,118,900.00 42,224,530.90 42,224,530.90 43,359,301.61
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UNITED STATES FLT 10/21 912828YN4 0.4501 10/31/2021 100.3170 5,840,000.00 5,860,258.03 5,860,258.03 5,858,512.80
UNITED 1.125% 02/22 912828ZA1 1.1250 2/28/2022 101.5820 19,240,000.00 19,485,924.95 19,485,924.95 19,544,376.80
UNITED 0.25% 05/25 912828ZT0 0.2500 5/31/2025 99.8790 1,175,000.00 1,163,846.68 1,163,846.68 1,173,578.25
UNITED 1.375% 02/23 912828286 1.3750 2/15/2023 103.1450 15,440,000.00 15,835,317.75 15,835,317.75 15,925,588.00

86,903,900.00

87,680,759.95

87,680,759.95

89,165,741.66

Totals

$377,611,883.56

$382,210,660.95

$381,955,119.03

$389,912,129.88
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Corporate Bond
AT&T INC 4.125% 02/26 00206RCT7 4.1250 2/17/2026 113.9600 195,000.00 196,398.36 195,794.46 222,222.00
AT&T INC 4.3% 02/30 00206RGQ9 4.3000 2/15/2030 117.1950 685,000.00 774,461.00 770,753.72 802,785.75
AT&T INC 4.35% 03/29 00206RHJ4 4.3500 3/1/2029 116.5960 215,000.00 213,942.20 214,087.37 250,681.40
AT&T INC 3.6% 07/25 00206RHS4 3.6000 7/15/2025 111.0880 410,000.00 401,194.15 402,738.60 455,460.80
AT&T INC 3.875% 01/26 00206RHT2 3.8750 1/15/2026 112.6650 145,000.00 147,062.97 146,730.52 163,364.25
AT&T INC 2.95% 07/26 00206RHV7 2.9500 7/15/2026 108.8350 145,000.00 139,094.10 139,983.62 157,810.75
ABBVIE INC 3.6% 05/25 00287YAQ2 3.6000 5/14/2025 110.5770 525,000.00 552,478.50 549,576.30 580,529.25
ABBVIE INC 4.25% 11/28 00287YBF5 4.2500 11/14/2028 117.0460 1,025,000.00 1,136,664.55 1,130,272.69 1,199,721.50
AIR PRODUCTS 1.85% 05/27 009158AY2 1.8500 5/15/2027 104.7800 205,000.00 204,797.05 204,802.25 214,799.00
AIR PRODUCTS 1.5% 10/25 009158BB1 1.5000 10/15/2025 103.1490 615,000.00 624,198.20 624,002.71 634,366.35
ALABAMA 2.45% 03/22 010392FQ6 2.4500 3/30/2022 103.1590 645,000.00 638,973.30 642,219.49 665,375.55
ALIBABA GROUP 3.4% 12/27 01609WAT9 3.4000 12/6/2027 111.0960 1,963,000.00 2,062,696.24 2,059,857.06 2,180,814.48
ALTRIA 2.625% 09/26 02209SAU7 2.6250 9/16/2026 106.6400 215,000.00 188,784.63 193,669.88 229,276.00
ALTRIA GROUP 3.8% 02/24 02209SBB8 3.8000 2/14/2024 109.3380 415,000.00 414,157.55 414,389.85 453,752.70
ALTRIA GROUP 4.4% 02/26 02209SBC6 4.4000 2/14/2026 115.1450 145,000.00 144,696.95 144,757.55 166,960.25
ALTRIA GROUP 4.8% 02/29 02209SBD4 4.8000 2/14/2029 116.7540 980,000.00 1,078,564.70 1,073,922.99 1,144,189.20
ALTRIA GROUP 2.35% 05/25 02209SBH5 2.3500 5/6/2025 105.0810 405,000.00 404,829.90 404,835.12 425,578.05
ALTRIA GROUP 3.4% 05/30 02209SBJ1 3.4000 5/6/2030 107.5950 560,000.00 558,258.40 558,286.24 602,532.00
AMAZON.COM 3.8% 12/24 023135AN6 3.8000 12/5/2024 113.4070 1,012,000.00 1,124,582.76 1,110,424.77 1,147,678.84
AMAZON.COM 0.8% 06/25 023135BQ8 0.8000 6/3/2025 100.8750 1,440,000.00 1,439,438.40 1,439,447.70 1,452,600.00
AMEREN 3.25% 03/25 02361DAP5 3.2500 3/1/2025 109.2860 625,000.00 624,643.75 624,838.12 683,037.50
AMERICAN 3.7% 11/21 025816BY4 3.7000 11/5/2021 103.9950 570,000.00 582,171.45 579,312.33 592,771.50
AMERICAN 4.2% 11/25 025816CA5 4.2000 11/6/2025 116.2140 205,000.00 204,544.90 204,654.34 238,238.70
AMERICAN 3.45% 06/29 03040WAU9 3.4500 6/1/2029 114.5360 1,470,000.00 1,575,081.50 1,569,701.28 1,683,679.20
AMGEN INC 2.2% 02/27 031162CT5 2.2000 2/21/2027 105.4570 310,000.00 309,339.70 309,374.54 326,916.70
AMGEN INC 2.45% 02/30 031162CU2 2.4500 2/21/2030 105.7340 440,000.00 439,846.00 439,851.36 465,229.60
ANHEUSER-BUSC 4.15% 01/25 03523TBX5 4.1500 1/23/2025 113.4750 905,000.00 936,266.30 932,354.49 1,026,948.75
ANHEUSER-BUSCH 4% 04/28 035240AL4 4.0000 4/13/2028 115.4110 1,665,000.00 1,840,952.40 1,832,528.43 1,921,593.15
ANHEUSER-BUSC 3.65% 02/26 035242AP1 3.6500 2/1/2026 111.5090 1,105,000.00 1,079,052.45 1,085,005.35 1,232,174.45
ANTHEM INC 3.65% 12/27 036752AB9 3.6500 12/1/2027 113.9360 175,000.00 173,407.64 173,692.66 199,388.00
ANTHEM INC 2.875% 09/29 036752AL7 2.8750 9/15/2029 108.3700 150,000.00 151,972.50 151,887.38 162,555.00
APPALACHIAN 3.3% 06/27 037735CW5 3.3000 6/1/2027 107.9320 505,000.00 509,251.75 510,039.37 545,056.60
APPLE INC 3.25% 02/26 037833BY5 3.2500 2/23/2026 112.0070 400,000.00 390,440.00 392,936.60 448,028.00
APPLE INC 1.8% 09/24 037833DM9 1.8000 9/11/2024 104.7200 2,000,000.00 2,005,200.00 2,004,897.93 2,094,400.00
APPLE INC 1.125% 05/25 037833DT4 1.1250 5/11/2025 102.1090 1,745,000.00 1,750,089.60 1,749,990.30 1,781,802.05
ARCHER-DANIEL 3.25% 03/30 039482AB0 3.2500 3/27/2030 113.7750 782,000.00 833,081.78 832,526.40 889,720.50
TRUIST 2.5% 08/24 05531FBH5 2.5000 8/1/2024 106.4010 1,145,000.00 1,157,449.72 1,156,359.04 1,218,291.45
BANK OF VAR 01/23 06050TMJ8 3.3350 1/25/2023 104.3610 2,652,000.00 2,721,374.40 2,719,855.26 2,767,653.72
BANK OF VAR 04/28 06051GGL7 3.7050 4/24/2028 113.0370 740,000.00 725,474.38 728,427.03 836,473.80
BANK OF VAR 01/22 06051GGY9 2.7380 1/23/2022 101.1090 305,000.00 305,000.00 305,000.00 308,382.45
BANK OF VAR 07/24 06051GHL6 3.8640 7/23/2024 108.3660 1,784,000.00 1,845,752.60 1,844,052.02 1,933,249.44
BANK OF VAR 07/30 06051GHV4 3.1940 7/23/2030 110.3910 1,620,000.00 1,632,500.75 1,631,852.29 1,788,334.20
BANK OF VAR 10/25 06051GHW2 2.4560 10/22/2025 105.0560 3,460,000.00 3,530,563.55 3,525,466.78 3,634,937.60
BANK OF VAR 06/26 06051GJD2 1.3190 6/19/2026 100.2600 1,045,000.00 1,045,000.00 1,045,000.00 1,047,717.00
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BANK OF NEW 2.6% 08/20 06406HDD8 2.6000 8/17/2020 100.0890 490,000.00 489,769.70 489,994.12 490,436.10
BANK OF NEW 1.95% 08/22 06406RAK3 1.9500 8/23/2022 103.0790 135,000.00 134,956.80 134,969.44 139,156.65
BANK OF NEW 2.1% 10/24 06406RAL1 2.1000 10/24/2024 105.3710 1,775,000.00 1,791,072.15 1,789,710.17 1,870,335.25
BAXTER 2.6% 08/26 071813BQ1 2.6000 8/15/2026 109.7930 350,000.00 368,512.45 367,996.91 384,275.50
BLACKROCK INC 1.9% 01/31 09247XAR2 1.9000 1/28/2031 102.1060 1,320,000.00 1,315,445.40 1,315,510.47 1,347,799.20
BOEING CO/THE 2.7% 02/27 097023CM5 2.7000 2/1/2027 97.6770 1,680,000.00 1,523,952.80 1,526,607.36 1,640,973.60
BOSTON 1.9% 06/25 101137AZ0 1.9000 6/1/2025 103.6360 680,000.00 679,673.60 679,682.06 704,724.80
BP CAPITAL 3.79% 02/24 10373QAD2 3.7900 2/6/2024 109.2060 896,000.00 948,953.64 947,314.80 978,485.76
BP CAPITAL 3.224% 04/24 10373QAY6 3.2240 4/14/2024 107.6500 395,000.00 402,172.43 402,036.21 425,217.50
BP CAPITAL 3.543% 04/27 10373QBK5 3.5430 4/6/2027 110.7410 335,000.00 335,000.00 335,000.00 370,982.35
BP CAPITAL 3.633% 04/30 10373QBL3 3.6330 4/6/2030 113.4720 30,000.00 30,153.64 30,150.00 34,041.60
BURLINGTON 3.4% 09/24 12189LAT8 3.4000 9/1/2024 110.0250 275,000.00 272,459.00 273,283.90 302,568.75
BURLINGTON 3% 04/25 12189LAV3 3.0000 4/1/2025 109.9240 1,638,000.00 1,714,042.82 1,713,364.62 1,800,555.12
CIGNA 3.05% 10/27 125509BV0 3.0500 10/15/2027 105.6900 555,000.00 511,097.32 519,568.74 586,579.50
CIGNA CORP 4.125% 11/25 125523AG5 4.1250 11/15/2025 114.9530 865,000.00 952,572.60 946,278.28 994,343.45
CSX CORP 3.25% 06/27 126408HH9 3.2500 6/1/2027 111.5910 275,000.00 274,664.50 274,769.02 306,875.36
CVS HEALTH 2.875% 06/26 126650CU2 2.8750 6/1/2026 108.2460 640,000.00 602,595.72 612,717.37 692,774.40
CVS HEALTH 4.1% 03/25 126650CW8 4.1000 3/25/2025 112.8644 240,000.00 237,650.40 238,421.78 270,874.63
CVS HEALTH 4.3% 03/28 126650CX6 4.3000 3/25/2028 116.9570 775,000.00 860,513.50 856,174.07 906,416.75
CVS HEALTH 3.75% 04/30 126650DJ6 3.7500 4/1/2030 115.2110 735,000.00 734,916.80 734,920.35 846,800.85
CATERPILLAR 2.6% 04/30 149123CH2 2.6000 4/9/2030 108.7640 820,000.00 846,579.70 846,295.68 891,864.80
CATERPILLAR 1.85% 09/20 14913Q2A6 1.8500 9/4/2020 100.2680 425,000.00 424,643.00 424,978.88 426,139.00
CATERPILLAR 2.55% 11/22 14913Q2E8 2.5500 11/29/2022 104.9280 720,000.00 739,144.80 736,328.24 755,481.60
CATERPILLAR 2.65% 05/21 14913Q2W8 2.6500 5/17/2021 101.9940 700,000.00 699,664.00 699,854.40 713,958.00
CHEVRON 1.995% 05/27 166764BX7 1.9950 5/11/2027 104.7110 1,911,000.00 1,919,457.09 1,919,317.65 2,001,027.21
CITIGROUP INC VAR 07/23 172967LM1 2.8760 7/24/2023 104.0730 1,584,000.00 1,607,392.08 1,610,362.22 1,648,516.32
CITIGROUP INC VAR 04/25 172967MF5 3.3520 4/24/2025 108.0480 1,595,000.00 1,595,000.00 1,595,000.00 1,723,365.60
CITIGROUP INC VAR 01/31 172967ML2 2.6660 1/29/2031 103.8250 320,000.00 320,000.00 320,000.00 332,240.00
CITIGROUP INC VAR 03/31 172967MP3 4.4120 3/31/2031 118.6520 730,000.00 730,000.00 730,000.00 866,159.60
CITIGROUP INC VAR 11/22 17308CC46 2.3120 11/4/2022 101.9720 290,000.00 290,000.00 290,000.00 295,718.80
CITIBANK NA 3.4% 07/21 17325FAQ1 3.4000 7/23/2021 102.9820 585,000.00 584,356.50 584,773.61 602,444.70
COCA-COLA 1.45% 06/27 191216CU2 1.4500 6/1/2027 102.8900 1,270,000.00 1,268,463.30 1,268,500.47 1,306,703.00
COMCAST 3.375% 08/25 20030NBNO 3.3750 8/15/2025 111.3450 355,000.00 341,328.57 345,161.46 395,274.75
COMCAST CORP 3.15% 03/26 20030NBS9 3.1500 3/1/2026 111.7240 1,420,000.00 1,502,799.75 1,495,984.02 1,586,480.80
COMCAST CORP 3.95% 10/25 20030NCS8 3.9500 10/15/2025 114.3695 305,000.00 304,624.85 304,719.86 348,827.10
COMCAST CORP 2.65% 02/30 20030NDA6 2.6500 2/1/2030 108.7560 375,000.00 374,441.25 374,478.00 407,835.00
COMCAST CORP 3.1% 04/25 20030NDJ7 3.1000 4/1/2025 110.1910 1,331,000.00 1,406,088.25 1,404,241.33 1,466,642.21
COMCAST CORP 1.95% 01/31 20030NDMO 1.9500 1/15/2031 101.1350 770,000.00 767,582.20 767,608.24 778,739.50
COMMONSPIRIT 2.76% 10/24 20268JAA1 2.7600 10/1/2024 103.2790 165,000.00 165,000.00 165,000.00 170,410.35
COMMONWEALTH 4% 08/20 202795HV5 4.0000 8/1/2020 100.2690 400,000.00 412,392.00 400,108.65 401,076.00
COMMONWEALTH 2.55% 06/26 202795JH4 2.5500 6/15/2026 108.8600 290,000.00 290,000.00 290,000.00 315,694.00
COMMONWEALTH 3.7% 08/28 202795JN1 3.7000 8/15/2028 115.8380 852,000.00 898,297.85 897,870.21 986,939.76
COSTCO 1.375% 06/27 22160KANS 1.3750 6/20/2027 102.1200 1,535,000.00 1,5631,546.25 1,5631,645.25 1,567,542.00
CREDIT 3% 10/21 22546QAR8 3.0000 10/29/2021 103.3690 1,915,000.00 1,929,941.00 1,930,252.78 1,979,516.35
JOHN DEERE 2.65% 01/22 24422ETL3 2.6500 1/6/2022 103.3090 575,000.00 574,839.00 574,952.91 594,026.75
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JOHN DEERE 2.15% 09/22 24422ETV1 2.1500 9/8/2022 103.7290 1,000,000.00 997,970.00 999,113.30 1,037,290.00
JOHN DEERE 2.6% 03/24 24422EUX5 2.6000 3/7/2024 106.5793 410,000.00 424,005.60 422,582.88 436,975.19
JOHN DEERE 1.2% 04/23 24422EVEG6 1.2000 4/6/2023 101.8388 70,000.00 69,983.20 69,984.86 71,287.17
JOHN DEERE 1.75% 03/27 24422EVF3 1.7500 3/9/2027 103.9890 689,000.00 698,835.90 698,671.12 716,484.21
DIAGEO 1.375% 09/25 25243YBC2 1.3750 9/29/2025 101.7800 1,555,000.00 1,549,277.60 1,549,462.56 1,582,679.00
WALT DISNEY 1.75% 01/26 254687FV3 1.7500 1/13/2026 102.8850 575,000.00 578,866.19 578,792.63 591,588.75
DOMINION 2.5% 11/24 257375AN5 2.5000 11/15/2024 105.6220 530,000.00 529,655.50 529,698.44 559,796.60
DOMINION ENERGY 3% 11/29 257375AP0 3.0000 11/15/2029 107.1040 730,000.00 751,973.00 751,056.65 781,859.20
DOMINION 3.9% 10/25 25746UCE7 3.9000 10/1/2025 113.2720 385,000.00 390,588.40 387,798.88 436,097.20
DOMINION 4.25% 06/28 25746UCY3 4.2500 6/1/2028 115.2560 735,000.00 793,395.60 790,474.61 847,131.60
DOMINION 3.375% 04/30 25746UDG1 3.3750 4/1/2030 110.3830 255,000.00 252,437.25 252,501.65 281,476.65
DUKE ENERGY 3.35% 05/22 26442CAW4 3.3500 5/15/2022 105.0220 365,000.00 364,164.15 364,546.95 383,330.30
EOG 4.375% 04/30 26875PAUS 4.3750 4/15/2030 119.3040 240,000.00 239,904.00 239,906.52 286,329.60
ECOLAB INC 4.8% 03/30 278865BE9 4.8000 3/24/2030 126.7180 70,000.00 76,780.20 76,601.64 88,702.60
EQUIFAX INC 2.6% 12/25 294429AR6 2.6000 12/15/2025 106.5220 336,000.00 341,715.40 341,568.02 357,913.92
ESTEE LAUDER 2.6% 04/30 29736RAQ3 2.6000 4/15/2030 108.7970 465,000.00 483,543.60 483,337.24 505,906.05
EVERGY INC 2.45% 09/24 30034WAA4 2.4500 9/15/2024 105.6200 145,000.00 144,747.70 144,789.70 153,149.00
EVERGY INC 2.9% 09/29 30034WAB2 2.9000 9/15/2029 106.7710 395,000.00 399,750.90 399,601.14 421,745.45
EVERGY METRO 2.25% 06/30 30037DAA3 2.2500 6/1/2030 104.5480 444,000.00 446,327.94 446,301.17 464,193.12
EXELON CORP 4.05% 04/30 30161NAX9 4.0500 4/15/2030 115.4700 420,000.00 419,134.80 419,157.12 484,974.00
EXXON MOBIL 3.043% 03/26 30231GAT9 3.0430 3/1/2026 109.8960 695,000.00 736,222.40 735,402.14 763,777.20
EXXON MOBIL 2.222% 03/21 30231GAV4 2.2220 3/1/2021 101.1490 1,525,000.00 1,530,213.60 1,528,207.20 1,542,522.25
EXXON MOBIL 3.482% 03/30 30231GBK7 3.4820 3/19/2030 113.8060 935,000.00 935,000.00 935,000.00 1,064,086.10
FEDERAL HOME 2.75% 03/26 3130AAUF3 2.7500 3/13/2026 112.0660 700,000.00 683,788.00 688,000.10 784,462.00
FEDERAL 1.875% 09/26 3135G0Q22 1.8750 9/24/2026 107.6320 1,100,000.00 1,004,421.00 1,027,634.58 1,183,952.00
FEDERAL 6.625% 11/30 31359MGK3 6.6250 11/15/2030 154.9820 1,100,000.00 1,475,452.00 1,414,803.60 1,704,802.00
FEDEX CORP 3.3% 03/27 31428XBM7 3.3000 3/15/2027 107.7100 390,000.00 375,375.00 375,860.52 420,069.00
FIDELITY 3.75% 05/29 31620MBJ4 3.7500 5/21/2029 117.1730 90,000.00 89,843.40 89,860.55 105,455.70
FIFTH THIRD 2.875% 10/21 31677QBC2 2.8750 10/1/2021 102.6920 925,000.00 920,236.25 924,156.84 949,901.00
FIFTH THIRD 2.375% 01/25 316773CY4 2.3750 1/28/2025 105.5350 125,000.00 124,965.00 124,970.04 131,918.75
FISERV INC 3.5% 07/29 337738AU2 3.5000 7/1/2029 112.4120 740,000.00 798,415.60 795,833.12 831,848.80
FORTIVE CORP 3.15% 06/26 34959JAG3 3.1500 6/15/2026 109.4530 325,000.00 339,228.50 338,373.65 355,722.25
GENERAL 3.375% 05/23 369550BD9 3.3750 5/15/2023 108.1260 1,220,000.00 1,299,067.36 1,294,815.76 1,319,137.20
GENERAL 3.45% 05/27 369604BV4 3.4500 5/1/2027 102.3510 250,000.00 249,612.50 249,624.35 255,877.50
GENERAL MILLS 4% 04/25 370334CF9 4.0000 4/17/2025 112.9490 525,000.00 573,000.75 570,163.85 592,982.25
GENERAL 2.875% 04/30 370334CL6 2.8750 4/15/2030 108.8780 425,000.00 425,690.70 425,673.56 462,731.50
GEORGIA 2.85% 05/22 373334JX0 2.8500 5/15/2022 103.8280 145,000.00 141,862.20 143,482.80 150,550.60
GEORGIA POWER 2.4% 04/21 373334KF7 2.4000 4/1/2021 101.3360 550,000.00 548,872.50 549,834.23 557,348.00
GEORGIA 3.25% 03/27 373334KH3 3.2500 3/30/2027 108.3130 211,000.00 225,141.22 224,799.62 228,540.43
GILEAD 2.5% 09/23 375558BL6 2.5000 9/1/2023 105.8540 1,260,000.00 1,329,073.20 1,326,653.58 1,333,760.40
GLAXOSMITHKL 3.375% 05/23 377372AL1 3.3750 5/15/2023 107.8220 1,130,000.00 1,183,167.70 1,181,831.38 1,218,388.60
GLAXOSMITHKL 3.625% 05/25 377372AM9 3.6250 5/15/2025 112.9460 865,000.00 941,517.90 935,494.14 976,982.90
GLAXOSMITHKL 3.125% 05/21 377373AE5 3.1250 5/14/2021 102.4480 390,000.00 388,950.90 389,697.26 399,547.20
GOLDMAN SACHS 4% 03/24 38141GVM3 4.0000 3/3/2024 110.5600 750,000.00 790,531.00 787,124.11 829,200.00
GOLDMAN SACHS VAR 07/23 38141GWM2 2.9050 7/24/2023 103.8910 730,000.00 724,728.30 726,588.01 758,404.30
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GOLDMAN SACHS VAR 09/25 38141GWQ3 3.2720 9/29/2025 107.7680 260,000.00 248,625.00 251,071.50 280,196.80
GOLDMAN SACHS 3.5% 11/26 38145GAH3 3.5000 11/16/2026 109.9760 680,000.00 629,503.20 639,461.72 747,836.80
GOLDMAN 3.75% 05/25 38148LAE6 3.7500 5/22/2025 110.7980 605,000.00 593,384.19 596,614.73 670,327.90
GOLDMAN SACHS VAR 10/22 38148YAC2 2.8760 10/31/2022 102.5220 320,000.00 320,000.00 320,000.00 328,070.40
HSBC 4.25% 03/24 404280AP4 4.2500 3/14/2024 107.8940 600,000.00 626,676.50 610,706.66 647,364.00
HSBC HOLDINGS 4.3% 03/26 404280AW9 4.3000 3/8/2026 112.8800 255,000.00 261,775.02 258,855.53 287,844.00
HSBC 2.95% 05/21 404280AY5 2.9500 5/25/2021 102.0930 640,000.00 635,190.05 638,561.72 653,395.20
WELLTOWER INC 4% 06/25 42217KBF2 4.0000 6/1/2025 110.5290 435,000.00 465,941.55 462,812.57 480,801.15
HOME DEPOT 2.7% 04/23 437076AZ5 2.7000 4/1/2023 105.6050 965,000.00 985,979.30 983,518.78 1,019,088.25
HOME DEPOT 2.8% 09/27 437076BT8 2.8000 9/14/2027 111.0160 1,000,000.00 997,400.00 998,131.30 1,110,160.00
HOME DEPOT 3.25% 03/22 437076BV3 3.2500 3/1/2022 104.9820 170,000.00 169,534.20 169,761.18 178,469.40
HOME DEPOT 2.5% 04/27 437076CA8 2.5000 4/15/2027 109.5590 20,000.00 19,902.60 19,906.48 21,911.80
HOME DEPOT 2.7% 04/30 437076CB6 2.7000 4/15/2030 109.8100 485,000.00 516,972.65 516,605.78 532,578.50
HONEYWELL 1.35% 06/25 438516CB0 1.3500 6/1/2025 102.4150 1,235,000.00 1,242,587.70 1,242,414.44 1,264,825.25
HUMANA INC 3.85% 10/24 444859BD3 3.8500 10/1/2024 109.5390 350,000.00 349,363.00 349,567.40 383,386.50
INTEL CORP 1.7% 05/21 458140AW0 1.7000 5/19/2021 101.3210 625,000.00 623,900.00 624,806.00 633,256.25
INTEL CORP 2.45% 11/29 458140BH2 2.4500 11/15/2029 108.0950 1,309,000.00 1,349,783.88 1,348,695.10 1,414,963.55
INTERNATIONAL 2.85% 05/22 459200JX0 2.8500 5/13/2022 104.6270 2,315,000.00 2,364,947.90 2,355,883.84 2,422,115.05
INTERNATIONAL 3% 05/24 459200JY8 3.0000 5/15/2024 108.2900 455,000.00 453,261.90 453,660.90 492,719.50
INTERNATIONAL 3.3% 05/26 459200J25 3.3000 5/15/2026 112.3670 1,180,000.00 1,258,533.95 1,257,147.53 1,325,930.60
INTERNATIONAL 3.5% 05/29 459200KA8 3.5000 5/15/2029 115.3440 425,000.00 423,933.25 424,055.05 490,212.00
INTERNATIONAL 1.7% 05/27 459200KH3 1.7000 5/15/2027 102.1300 1,595,000.00 1,592,049.25 1,592,120.55 1,628,973.50
JPMORGAN 2.295% 08/21 46623EKG3 2.2950 8/15/2021 100.2090 480,000.00 474,704.00 478,095.55 481,003.20
JPMORGAN 4.35% 08/21 46625HJC5 4.3500 8/15/2021 104.3590 980,000.00 997,426.23 982,429.25 1,022,718.20
JPMORGAN 3.3% 04/26 46625HQW3 3.3000 4/1/2026 111.7730 210,000.00 209,750.10 209,859.51 234,723.30
JPMORGAN CHASE VAR 03/25 46647PAH9 3.2200 3/1/2025 107.6770 475,000.00 475,000.00 475,000.00 511,465.75
JPMORGAN CHASE VAR 01/29 46647PAMS8 3.5090 1/23/2029 111.7020 760,000.00 750,243.50 752,090.40 848,935.20
JPMORGAN CHASE VAR 07/24 46647PAUO 3.7970 7/23/2024 108.4780 5,180,000.00 5,421,010.80 5,398,739.42 5,619,160.40
JPMORGAN CHASE VAR 01/27 46647PBA3 3.9600 1/29/2027 113.9050 1,260,000.00 1,260,000.00 1,260,000.00 1,435,203.00
JPMORGAN CHASE VAR 03/31 46647PBJ4 4.4930 3/24/2031 121.9070 895,000.00 895,000.00 895,000.00 1,091,067.65
JPMORGAN CHASE VAR 04/31 46647PBL9 2.5220 4/22/2031 105.6110 1,180,000.00 1,180,000.00 1,180,000.00 1,246,209.80
JPMORGAN CHASE VAR 05/31 46647PBPO 2.9560 5/13/2031 106.0580 125,000.00 125,000.00 125,000.00 132,572.50
JOHNSON & 2.45% 03/26 478160BY9 2.4500 3/1/2026 109.2810 350,000.00 358,112.90 357,624.26 382,483.50
KEYCORP 2.55% 10/29 49326EEJ8 2.5500 10/1/2029 103.5120 525,000.00 525,148.75 525,153.08 543,438.00
L3HARRIS 2.9% 12/29 502431AF6 2.9000 12/15/2029 107.6870 1,175,000.00 1,206,760.25 1,206,271.55 1,265,322.25
LAM RESEARCH 1.9% 06/30 512807AV0 1.9000 6/15/2030 102.2150 521,000.00 519,493.86 519,517.67 532,540.15
LOCKHEED 2.9% 03/25 539830BES8 2.9000 3/1/2025 109.9240 270,000.00 284,558.40 283,366.72 296,794.80
LOCKHEED 1.85% 06/30 539830BP3 1.8500 6/15/2030 102.7900 135,000.00 134,703.00 134,706.76 138,766.50
MPLX LP 4.125% 03/27 55336VAK6 4.1250 3/1/2027 106.5220 510,000.00 471,831.60 473,089.88 543,262.20
MPLX LP 4% 03/28 55336VAR1 4.0000 3/15/2028 105.3790 360,000.00 378,424.80 377,480.88 379,364.40
MARATHON 4.5% 05/23 56585ABG6 4.5000 5/1/2023 107.7710 910,000.00 943,369.70 942,067.28 980,716.10
MARATHON 4.7% 05/25 56585ABH4 4.7000 5/1/2025 111.9460 685,000.00 694,385.85 694,097.45 766,830.10
MARSH & 4.05% 10/23 571748AU6 4.0500 10/15/2023 109.7320 800,000.00 796,848.00 798,973.06 877,856.00
MARSH & 3.875% 03/24 571748BF8 3.8750 3/15/2024 110.6210 575,000.00 578,874.55 577,793.95 636,070.75
MARSH & 4.375% 03/29 571748BG6 4.3750 3/15/2029 119.0720 525,000.00 575,687.30 573,340.71 625,128.00
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MERCK & CO 2.9% 03/24 58933YAU9 2.9000 3/7/2024 107.8880 500,000.00 498,590.00 498,962.68 539,440.00
MERCK & CO 3.4% 03/29 58933YAX3 3.4000 3/7/2029 115.3840 400,000.00 397,752.00 398,049.84 461,536.00
METLIFE INC 4.368% 09/23 59156RBB3 4.3680 9/15/2023 111.6840 655,000.00 689,715.00 681,341.64 731,530.20
METLIFE INC 3.048% 12/22 59156RBF4 3.0480 12/15/2022 105.8320 1,247,000.00 1,309,697.13 1,305,411.13 1,319,725.04
MICROSOFT 2.375% 02/22 594918BA1 2.3750 2/12/2022 103.2160 205,000.00 204,645.35 204,920.22 211,592.80
MICROSOFT 2.65% 11/22 594918BH6 2.6500 11/3/2022 105.1520 1,285,000.00 1,316,967.11 1,303,184.75 1,351,203.20
MICROSOFT 2.4% 08/26 594918BR4 2.4000 8/8/2026 109.1450 240,000.00 223,996.80 229,690.87 261,948.00
MIDAMERICAN 3.5% 10/24 595620AM7 3.5000 10/15/2024 111.0140 2,440,000.00 2,593,874.95 2,574,752.24 2,708,741.60
MIDAMERICAN 3.65% 04/29 595620AT2 3.6500 4/15/2029 119.3480 550,000.00 549,960.50 549,967.35 656,414.00
MORGAN STANLEY VAR 01/30 6174468G7 4.4310 1/23/2030 119.1430 1,130,000.00 1,251,842.80 1,245,181.68 1,346,315.90
MORGAN STANLEY VAR 07/25 6174468J1 2.7200 7/22/2025 106.0970 2,345,000.00 2,383,854.60 2,380,899.72 2,487,974.65
MORGAN 4.875% 11/22 6174824M3 4.8750 11/1/2022 108.7460 30,000.00 30,258.59 30,063.98 32,623.80
MORGAN 3.125% 07/26 61761J3R8 3.1250 7127/2026 110.2300 225,000.00 223,470.00 224,073.83 248,017.50
NATIONAL 3.05% 02/22 637432MQ5 3.0500 2/15/2022 103.6490 430,000.00 428,113.29 429,373.33 445,690.70
NATIONAL 3.7% 03/29 637432NS0 3.7000 3/15/2029 114.9540 350,000.00 367,667.85 366,903.82 402,339.00
NEVADA POWER 2.4% 05/30 641423CD8 2.4000 5/1/2030 105.4930 791,000.00 805,509.91 805,339.71 834,449.63
NEXTERA 2.25% 06/30 65339KBR0O 2.2500 6/1/2030 102.9900 300,000.00 299,889.00 299,890.71 308,970.00
NISOURCE INC 3.6% 05/30 65473PAJ4 3.6000 5/1/2030 114.5410 630,000.00 649,864.95 649,479.78 721,608.30
NISOURCE INC 3.49% 05/27 65473QBE2 3.4900 5/15/2027 113.0870 715,000.00 724,688.25 724,374.09 808,572.05
NOVARTIS 2% 02/27 66989HAQ1 2.0000 2/14/2027 105.9660 1,225,000.00 1,254,100.25 1,253,628.86 1,298,083.50
NOVARTIS 2.2% 08/30 66989HAR9 2.2000 8/14/2030 105.6330 310,000.00 309,593.90 309,609.41 327,462.30
NUCOR CORP 2% 06/25 670346AR6 2.0000 6/1/2025 103.5560 120,000.00 119,817.60 119,821.80 124,267.20
NVIDIA CORP 2.85% 04/30 67066GAF1 2.8500 4/1/2030 111.2490 883,000.00 907,763.75 907,507.78 982,328.67
ORACLE CORP 2.5% 04/25 68389XBT1 2.5000 4/1/2025 107.1020 1,110,000.00 1,157,244.30 1,156,131.09 1,188,832.20
ORACLE CORP 2.8% 04/27 68389XBU8 2.8000 4/1/2027 109.2110 360,000.00 359,226.00 359,253.90 393,159.60
ORACLE CORP 2.95% 04/30 68389XBV6 2.9500 4/1/2030 111.3640 360,000.00 359,629.20 359,638.50 400,910.40
PNC 3.45% 04/29 693475AW5 3.4500 4/23/2029 114.9770 190,000.00 189,696.00 189,731.36 218,456.30
PNC FINANCIAL 2.2% 11/24 693475AY1 2.2000 11/1/2024 106.0230 55,000.00 54,981.85 54,984.31 58,312.65
PNC 2.55% 01/30 693475AZ8 2.5500 1/22/2030 108.0750 625,000.00 628,068.40 627,945.66 675,468.75
PNC BANK NA 3.8% 07/23 69349LAMO 3.8000 7/25/2023 108.7580 2,045,000.00 2,137,466.20 2,125,847.82 2,224,101.10
PACIFICORP 3.5% 06/29 695114CUO 3.5000 6/15/2029 115.3340 555,000.00 553,973.25 554,106.09 640,103.70
PACIFICORP 2.7% 09/30 695114CW6 2.7000 9/15/2030 108.9430 85,000.00 84,847.00 84,850.44 92,601.55
PARKER-HANNIF 3.25% 06/29 701094AN4 3.2500 6/14/2029 110.4920 75,000.00 80,318.25 80,082.65 82,869.00
PEPSICO INC 2.75% 03/30 713448ES3 2.7500 3/19/2030 111.4670 640,000.00 636,563.20 636,662.14 713,388.80
PFIZER INC 3.2% 09/23 717081EN9 3.2000 9/15/2023 107.8620 1,355,000.00 1,456,484.60 1,453,055.54 1,461,530.10
PFIZER INC 2.625% 04/30 717081EW9 2.6250 4/1/2030 110.1620 280,000.00 279,020.00 279,046.46 308,453.60
PFIZER INC 1.7% 05/30 717081EY5 1.7000 5/28/2030 101.6530 200,000.00 199,378.00 199,385.48 203,306.00
PHILIP 3.25% 11/24 718172BMO 3.2500 11/10/2024 110.7030 645,000.00 685,705.95 682,159.79 714,034.35
PHILIP 2.375% 08/22 718172CA5 2.3750 8/17/2022 103.8410 520,000.00 518,121.40 519,201.65 539,973.20
PHILIP MORRIS 1.5% 05/25 718172CN7 1.5000 5/1/2025 102.3710 559,000.00 564,724.16 564,591.02 572,253.89
PROGRESSIVE 3.2% 03/30 743315AW3 3.2000 3/26/2030 113.7560 89,000.00 92,750.39 92,707.66 101,242.84
PROVIDENCE 4.379% 10/23 743755AJ9 4.3790 10/1/2023 110.4300 485,000.00 485,000.00 485,000.00 535,585.50
REYNOLDS 4.45% 06/25 761713BGO 4.4500 6/12/2025 112.6740 1,175,000.00 1,202,016.56 1,192,410.60 1,323,919.50
RIO TINTO 3.75% 06/25 767201AS5 3.7500 6/15/2025 113.1000 1,354,000.00 1,448,899.15 1,444,395.07 1,531,374.00
SALESFORCE.CO 3.25% 04/23 79466LAE4 3.2500 4/11/2023 107.4700 575,000.00 592,885.40 590,594.26 617,952.50
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SANTANDER 4.5% 07/25 80282KAE6 4.5000 7/17/2025 108.1380 615,000.00 637,976.40 630,418.73 665,048.70
SEMPRA ENERGY 3.4% 02/28 816851BG3 3.4000 2/1/2028 109.4020 805,000.00 815,646.50 817,019.34 880,686.10
SIMON PROPERTY 2% 09/24 828807DG9 2.0000 9/13/2024 102.5820 370,000.00 370,825.30 370,769.05 379,553.40
SOUTHERN 2.85% 08/29 842400GS6 2.8500 8/1/2029 105.6760 465,000.00 472,505.25 472,193.71 491,393.40
SOUTHERN 2.25% 06/30 842400GU1 2.2500 6/1/2030 100.9699 835,000.00 837,623.65 837,541.05 843,098.25
SOUTHERN 2.6% 06/26 842434CQ3 2.6000 6/15/2026 108.0970 940,000.00 980,146.35 979,419.25 1,016,111.80
SOUTHERN 3.25% 07/26 842587CV7 3.2500 7/1/2026 110.8200 670,000.00 669,597.95 673,350.72 742,494.00
SOUTHERN 3.7% 04/30 842587DE4 3.7000 4/30/2030 113.4130 2,020,000.00 2,110,243.00 2,108,506.90 2,290,942.60
STARBUCKS 3.8% 08/25 855244AQ2 3.8000 8/15/2025 112.7000 170,000.00 168,360.04 168,770.90 191,590.00
STARBUCKS 2.25% 03/30 855244AW9 2.2500 3/12/2030 102.0670 1,165,000.00 1,158,173.10 1,158,382.54 1,189,080.55
STATE STREET VAR 12/24 857477BC6 3.7760 12/3/2024 110.2120 230,000.00 230,000.00 230,000.00 253,487.60
STATE STREET VAR 11/25 857477BE2 2.3540 11/1/2025 105.9590 1,415,000.00 1,433,251.20 1,431,930.32 1,499,319.85
SUNCOR ENERGY 3.6% 12/24 867224AA5 3.6000 12/1/2024 107.8610 215,000.00 212,853.16 213,167.05 231,901.15
SUNCOR ENERGY 3.1% 05/25 867224AD9 3.1000 5/15/2025 106.8090 625,000.00 624,681.25 624,689.92 667,556.25
SYSCO CORP 5.95% 04/30 871829BL0O 5.9500 4/1/2030 125.6110 210,000.00 216,825.56 216,655.59 263,783.10
TAKEDA 2.05% 03/30 874060AX4 2.0500 3/31/2030 99.9460 690,000.00 688,647.60 688,648.36 689,627.40
THERMO FISHER 2.6% 10/29 883556BZ4 2.6000 10/1/2029 107.9830 220,000.00 223,575.00 223,421.48 237,562.60
3M CO 3.05% 04/30 88579YBNO 3.0500 4/15/2030 113.2120 145,000.00 144,537.45 144,550.19 164,157.40
TOTAL 3.883% 10/28 89152UAH5 3.8830 10/11/2028 115.8090 200,000.00 200,000.00 200,000.00 231,618.00
TOTAL CAPITAL 3.7% 01/24 89153VAG4 3.7000 1/15/2024 110.3390 1,200,000.00 1,232,868.65 1,229,625.22 1,324,068.00
TRANSCANADA 4.1% 04/30 89352HBA6 4.1000 4/15/2030 113.8840 820,000.00 825,492.75 825,358.63 933,848.80
TRUIST BANK 1.5% 03/25 89788JAA7 1.5000 3/10/2025 102.6380 450,000.00 449,073.00 449,133.69 461,871.00
TYSON FOODS INC 4% 03/26 902494BJ1 4.0000 3/1/2026 114.4040 1,205,000.00 1,324,041.30 1,315,130.69 1,378,568.20
US BANK 1.8% 01/22 90331HPJ6 1.8000 1/21/2022 102.0510 1,875,000.00 1,874,343.75 1,874,492.38 1,913,456.25
US BANCORP 3.375% 02/24 91159HHV5 3.3750 2/5/2024 109.3000 1,085,000.00 1,118,904.25 1,115,415.03 1,185,905.00
RAYTHEON 3.95% 08/25 913017DD8 3.9500 8/16/2025 113.7840 201,000.00 227,057.64 226,486.02 228,705.84
UNITEDHEALTH 2.375% 08/24 91324PDRO 2.3750 8/15/2024 106.7960 330,000.00 329,917.50 329,932.23 352,426.80
UNITEDHEALTH 2.875% 08/29 91324PDS8 2.8750 8/15/2029 111.6410 105,000.00 104,971.65 104,975.09 117,223.05
UNITEDHEALTH 1.25% 01/26 91324PDW9 1.2500 1/15/2026 101.8420 973,000.00 979,342.03 979,216.38 990,922.66
VALERO ENERGY 4% 04/29 91913YAWO 4.0000 4/1/2029 111.2370 495,000.00 529,260.84 527,646.39 550,623.15
VERIZON 4.125% 03/27 92343VDY7 4.1250 3/16/2027 117.9530 255,000.00 261,974.25 260,118.33 300,780.15
VERIZON 3.875% 02/29 92343VES9 3.8750 2/8/2029 118.1900 1,295,000.00 1,417,223.15 1,408,966.15 1,530,560.50
VERIZON 3% 03/27 92343VFF6 3.0000 3/22/2027 110.9340 650,000.00 649,675.00 649,688.78 721,071.00
VIACOMCBS 4.95% 01/31 92556HAB3 4.9500 1/15/2031 118.0870 1,270,000.00 1,245,057.20 1,245,663.92 1,499,704.90
VIACOMCBS INC 4.2% 05/32 92556HAD9 4.2000 5/19/2032 112.4390 575,000.00 560,021.25 560,188.34 646,524.25
VIRGINIA 2.75% 03/23 927804FN9 2.7500 3/15/2023 105.1720 1,460,000.00 1,479,191.10 1,476,665.49 1,5635,511.20
VISA INC 3.15% 12/25 92826CAD4 3.1500 12/14/2025 111.3950 715,000.00 769,915.75 768,874.86 796,474.25
VODAFONE 3.75% 01/24 92857WBH2 3.7500 1/16/2024 109.2110 570,000.00 587,217.19 585,223.47 622,502.70
VODAFONE 4.125% 05/25 92857WBJ8 4.1250 5/30/2025 113.3750 1,645,000.00 1,789,484.65 1,777,160.00 1,865,018.75
WALMART INC 3.05% 07/26 931142EM1 3.0500 718/2026 112.9340 1,135,000.00 1,133,501.80 1,133,753.74 1,281,800.90
WELLS FARGO & 4.3% 07/27 94974BGL8 4.3000 7122/2027 114.7980 515,000.00 527,590.12 522,568.92 591,209.70
WELLS FARGO & 3% 04/26 949746RW3 3.0000 4/22/2026 109.2000 2,260,000.00 2,291,438.48 2,297,096.37 2,467,920.00
WELLS FARGO 2.6% 01/21 94988J5N3 2.6000 1/15/2021 101.1799 275,000.00 274,851.50 274,973.27 278,244.70
WELLS FARGO 3.625% 10/21 94988J5T0 3.6250 10/22/2021 103.7840 725,000.00 724,920.25 724,964.15 752,434.00
WELLS FARGO 2.625% 07/22 95000U2B8 2.6250 7122/2022 104.1810 630,000.00 630,623.20 630,266.26 656,340.30
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WELLS FARGO 3.75% 01/24 95000U2C6 3.7500 1/24/2024 109.2650 575,000.00 575,250.35 575,178.32 628,273.75
WELLS FARGO & VAR 06/27 95000U2F9 3.1960 6/17/2027 108.4300 330,000.00 330,000.00 330,000.00 357,819.00
WELLTOWER INC 2.7% 02/27 95040QAKO0 2.7000 2/15/2027 103.9220 435,000.00 440,881.90 440,538.06 452,060.70
WILLIS NORTH 3.6% 05/24 970648AF8 3.6000 5/15/2024 108.2290 175,000.00 175,256.70 175,142.00 189,400.75
WILLIS NORTH 4.5% 09/28 970648AG6 4.5000 9/15/2028 116.5770 375,000.00 413,681.25 411,170.87 437,163.75
WILLIS NORTH 2.95% 09/29 970648AJ0 2.9500 9/15/2029 105.8560 975,000.00 994,444.25 993,614.19 1,032,096.00
XCEL ENERGY 2.6% 12/29 98389BAWO 2.6000 12/1/2029 107.2980 745,000.00 744,803.55 744,893.47 799,370.10

203,467,000.00 208,206,878.18 207,907,714.45 220,668,429.31

FHLMC
FHLMCGLD 5% 01/36 3128K86S0 5.0000 1/1/2036 114.4910 148,343.23 142,815.15 145,424.41 169,839.65
FHLMCGLD 5.5% 12/37 3128LCJD9 5.5000 12/1/2037 114.6510 103,842.91 112,421.37 111,566.20 119,056.93
FHLMCGLD 3.5% 06/46 3128MJYH7 3.5000 6/1/2046 100.0000 0.01 0.01 0.01 0.01
FHLMCGLD 3% 12/47 3128MJ2Z2 3.0000 12/1/2047 105.5490 136,663.08 131,132.49 131,510.17 144,246.51
FHLMCGLD 3% 02/48 3128MJ3H1 3.0000 2/1/2048 105.4410 420,081.39 403,081.23 404,238.78 442,938.02
FHLMCGLD 3.5% 03/48 3128MJ3N8 3.5000 3/1/2048 105.3480 250,783.26 248,344.02 248,509.54 264,195.15
FHLMCGLD 3.5% 06/48 3128MJ4A5 3.5000 6/1/2048 105.2370 1,988,919.99 1,966,347.48 1,967,691.46 2,093,079.73
FHLMCGLD 3% 07/48 3128MJ4G2 3.0000 7/1/2048 105.4210 1,161,088.91 1,114,101.09 1,117,256.00 1,224,031.54
FHLMCGLD 3.5% 07/48 3128MJ4H0 3.5000 7/1/2048 105.1420 157,470.29 155,938.66 156,041.21 165,567.41
FHLMCGLD 5% 01/21 3128MMC92 5.0000 1/1/2021 105.0962 1,529.77 1,509.21 1,528.91 1,607.73
FHLMCGLD 5% 05/21 3128M1PU7 5.0000 5/1/2021 105.0959 3,730.84 3,675.76 3,727.25 3,920.96
FHLMCGLD 5.5% 07/38 3128M6F29 5.5000 7/1/2038 114.5430 29,844.12 30,049.31 29,970.71 34,184.35
FHLMCGLD 7% 02/39 3128M9U67 7.0000 2/1/2039 117.2110 53,862.49 60,561.38 59,931.46 63,132.76
FHLMCGLD 5% 01/21 3128PCCEO 5.0000 1/1/2021 105.0962 1,673.81 1,651.32 1,672.90 1,759.11
FHLMCGLD 5.5% 04/34 31292JAM2 5.5000 4/1/2034 114.5790 215,062.61 233,246.15 231,009.55 246,416.59
FHLMCGLD 5% 08/38 312927CU8 5.0000 8/1/2038 114.3570 52,290.17 51,636.55 51,887.59 59,797.47
UMBS MORTPASS 3% 01/50 3132DV4V4 3.0000 1/1/2050 105.3920 6,677,300.86 6,767,418.34 6,765,816.91 7,037,340.92
FHLMCGLD 3% 01/48 3132L9J48 3.0000 1/1/2048 105.5110 329,716.13 316,372.92 317,284.66 347,886.79
FHLMCGLD 3.5% 01/48 3132XWCU3 3.5000 1/1/2048 105.8830 226,129.40 223,523.59 223,678.97 239,432.59

11,958,333.27 11,963,826.03 11,968,746.69 12,658,434.22
UMBS MORTPASS 4.5% 04/26 3138AFAG5 4.5000 4/1/2026 107.1550 119,869.70 123,897.33 122,887.36 128,446.38
UMBS MORTPASS 4.5% 03/41 3138A87K6 4.5000 3/1/2041 111.2770 1,132,349.96 1,224,707.19 1,204,523.68 1,260,045.06
UMBS MORTPASS 7% 03/39 3138ELYN7 7.0000 3/1/2039 119.4130 29,223.64 32,432.12 32,130.99 34,896.83
FNMA MORTPASS 2.88% 11/27 3138LLFS9 2.8800 11/1/2027 111.3160 940,111.00 943,930.20 942,910.55 1,046,493.96
FNMA MORTPASS 3.75% 06/30 3138LNPR6 3.7500 6/1/2030 117.8260 100,000.00 101,292.97 101,080.57 117,826.00
FNMA MORTPASS 2.78% 03/27 3138L9BK7 2.7800 3/1/2027 109.9300 268,997.38 274,461.38 272,061.66 295,708.82
UMBS MORTPASS 3% 04/43 3138MKQH2 3.0000 4/1/2043 109.0650 16,332.98 15,991.15 16,017.77 17,813.56
UMBS MORTPASS 3% 01/43 3138MN5G1 3.0000 1/1/2043 109.0620 14,127.50 13,811.62 13,836.97 15,407.74
UMBS MORTPASS 3% 12/42 3138MQTN3 3.0000 12/1/2042 109.0580 11,144.40 10,891.76 10,911.87 12,153.86
UMBS MORTPASS 2.5% 01/43 3138MRK67 2.5000 1/1/2043 105.9120 463,212.12 431,221.53 438,557.86 490,597.22
UMBS MORTPASS 3% 01/43 3138MRK75 3.0000 1/1/2043 109.0640 30,783.97 30,087.33 30,142.70 33,574.23
UMBS MORTPASS 4% 03/44 3138WBG58 4.0000 3/1/2044 109.8030 1,388,671.75 1,460,852.32 1,446,396.63 1,524,803.24
UMBS MORTPASS 2.5% 10/31 3138WJD88 2.5000 10/1/2031 104.9600 122,354.19 123,921.88 123,554.15 128,422.96
UMBS MORTPASS 3% 04/43 3138WMWQO0 3.0000 4/1/2043 109.0670 34,836.95 34,059.73 34,120.89 37,995.62
UMBS MORTPASS 3% 04/43 3138WN5M7 3.0000 4/1/2043 109.0670 30,324.34 29,634.45 29,688.15 33,073.85
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UMBS MORTPASS 2.5% 01/31 3140EVGE1 2.5000 1/1/2031 104.9400 34,022.36 34,458.26 34,350.68 35,703.06
UMBS MORTPASS 2.5% 12/31 3140FDGH3 2.5000 12/1/2031 104.9610 252,041.04 255,270.31 254,521.13 264,544.80
UMBS MORTPASS 3.5% 12/46 3140FLNT1 3.5000 12/1/2046 105.7490 98,180.34 97,348.12 97,406.23 103,824.73
UMBS MORTPASS 4.5% 07/47 3140FPFS3 4.5000 71112047 107.7860 623,821.82 650,480.46 648,701.04 672,392.59
UMBS MORTPASS 3.5% 01/47 3140FQJ65 3.5000 1/1/2047 106.3530 646,425.51 640,946.03 641,333.67 687,492.92
UMBS MORTPASS 3.5% 03/48 3140HAP95 3.5000 3/1/2048 105.9300 138,749.12 137,573.02 137,653.01 146,976.94
UMBS MORTPASS 3.5% 05/48 3140HAS27 3.5000 5/1/2048 105.4850 223,686.32 221,790.23 221,918.18 235,955.51
UMBS MORTPASS 3.5% 05/48 3140HJQC8 3.5000 5/1/2048 105.4830 58,067.37 57,575.15 57,608.91 61,251.20
UMBS MORTPASS 3.5% 01/48 3140H1FV7 3.5000 1/1/2048 105.6890 94,741.24 93,938.16 93,993.12 100,131.07
UMBS MORTPASS 3.5% 12/47 3140H5LJ8 3.5000 12/1/2047 105.6360 90,804.94 90,035.22 90,088.18 95,922.71
UMBS MORTPASS 3.5% 04/48 3140H8QX6 3.5000 4/1/2048 105.4880 472,454.32 468,449.53 468,720.48 498,382.61
UMBS MORTPASS 3.5% 11/47 3140Q8KD6 3.5000 11/1/2047 105.7870 414,736.88 411,237.53 411,477.79 438,737.70
UMBS MORTPASS 5% 02/36 31403C6L0 5.0000 2/1/2036 114.7930 163,868.70 158,107.67 160,615.90 188,109.80
UMBS MORTPASS 6% 02/21 31406JS95 6.0000 2/1/2021 100.5510 1,729.61 1,751.23 1,730.68 1,739.14
UMBS MORTPASS 6% 03/21 31409AYA1 6.0000 3/1/2021 100.9182 2,095.43 2,121.62 2,096.64 2,114.67
UMBS MORTPASS 6% 05/21 31409HC28 6.0000 5/1/2021 100.6622 1,659.50 1,680.26 1,661.02 1,670.49
UMBS MORTPASS 6% 01/38 31410GWV1 6.0000 1/1/2038 116.6430 128,344.19 141,274.87 139,990.38 149,704.51
UMBS MORTPASS 6% 01/38 31410GWW9 6.0000 1/1/2038 117.5940 83,050.29 93,041.24 92,048.90 97,662.16
UMBS MORTPASS 6% 03/38 31410G4C4 6.0000 3/1/2038 117.5960 150,338.84 168,863.60 167,038.72 176,792.46
UMBS MORTPASS 6% 10/36 31410QCW9 6.0000 10/1/2036 115.4380 43,913.50 44,160.52 44,051.15 50,692.87
UMBS MORTPASS 6% 09/36 31410RVR7 6.0000 9/1/2036 112.1250 16,868.47 16,894.84 16,885.59 18,913.77
UMBS MORTPASS 5.5% 05/37 31410WKW7 5.5000 5/1/2037 114.5439 4,838.45 4,635.08 4,720.70 5,542.15
UMBS MORTPASS 6% 09/36 31410XBB1 6.0000 9/1/2036 111.4050 5,678.90 5,687.80 5,685.66 6,326.58
UMBS MORTPASS 5.5% 04/37 31411RMGO 5.5000 4/1/2037 110.5220 28,792.29 27,582.16 28,096.31 31,821.81
UMBS MORTPASS 5.5% 07/37 31412LQV5 5.5000 7/1/2037 110.8510 27,951.97 26,777.13 27,270.56 30,985.04
UMBS MORTPASS 5.5% 05/37 31412YEC2 5.5000 5/1/2037 114.4010 12,601.03 12,071.41 12,294.99 14,415.70
UMBS MORTPASS 6% 04/33 31415P4K1 6.0000 4/1/2033 116.4100 5,5631.25 6,094.64 6,020.20 6,438.93
UMBS MORTPASS 5.5% 09/39 31417MT45 5.5000 9/1/2039 117.2190 834,706.05 924,962.82 916,706.82 978,434.08
UMBS MORTPASS 4% 03/46 31418BZY5 4.0000 3/1/2046 108.0380 225,210.39 241,080.70 238,901.14 243,312.80
UMBS MORTPASS 4% 04/46 31418B3D6 4.0000 4/1/2046 108.0380 478,803.09 512,768.18 508,117.01 517,289.28
UMBS MORTPASS 2.5% 11/31 31418CDH4 2.5000 11/1/2031 100.0000 0.01 0.01 0.01 0.01
UMBS MORTPASS 3.5% 07/47 31418CMF8 3.5000 71112047 105.6230 98,669.85 97,833.46 97,891.70 104,218.06
UMBS MORTPASS 3% 01/50 31418DKT8 3.0000 1/1/2050 105.3920 3,323,791.72 3,402,342.26 3,401,310.45 3,503,010.57
UMBS MORTPASS 3.5% 01/50 31418DKU5 3.5000 1/1/2050 105.1270 4,542,356.15 4,707,016.56 4,704,890.25 4,775,242.75
UMBS MORTPASS 3% 02/50 31418DLT7 3.0000 2/1/2050 105.3920 3,359,350.29 3,439,528.53 3,438,496.41 3,540,486.46
UMBS MORTPASS 3.5% 02/50 31418DLV2 3.5000 2/1/2050 105.1310 4,619,256.06 4,789,771.57 4,787,575.68 4,856,270.09
UMBS MORTPASS 5% 07/40 31418U4R2 5.0000 7/1/2040 115.8090 214,977.24 232,433.40 230,897.24 248,962.99

26,224,454.41 27,068,776.54 27,011,588.33 28,068,732.34

Government Bond
EQUINOR ASA 3.125% 04/30 29446MAF9 3.1250 4/6/2030 110.3010 865,000.00 858,166.50 858,336.67 954,103.65
EQUINOR ASA 1.75% 01/26 29446MAJ1 1.7500 1/22/2026 102.4300 1,875,000.00 1,875,748.95 1,875,737.49 1,920,562.50

2,740,000.00 2,733,915.45 2,734,074.16 2,874,666.15

GNMA1 (15 Day Lag)

GNMA | MORTPASS 3% 12/42 36178DRS2 3.0000 12/15/2042 100.0000 0.01 0.01 0.01 0.01
GNMA | MORTPASS 3% 05/43 36178EDLO 3.0000 5/15/2043 117.6471 0.02 0.02 0.02 0.02
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GNMA | MORTPASS 4% 08/41 3620AY7J9 4.0000 8/15/2041 108.7230 772,037.95 833,770.82 816,845.25 839,382.82
GNMA | MORTPASS 6% 08/34 36241KBZ0 6.0000 8/15/2034 119.1790 101,241.10 104,744.98 102,952.02 120,658.13
GNMA | MORTPASS 7% 11/32 36241KJL3 7.0000 11/15/2032 121.1690 45,770.17 47,756.53 46,715.99 55,459.26
GNMA | MORTPASS 7% 06/32 36241KJP4 7.0000 6/15/2032 113.3070 4,048.55 4,224.10 4,130.94 4,587.29
GNMA | MORTPASS 7% 05/33 36241KJQ2 7.0000 5/15/2033 118.0921 3,731.68 3,893.80 3,810.29 4,406.82
GNMA | MORTPASS 7% 01/33 36241KJT6 7.0000 1/15/2033 118.7090 9,145.92 9,545.71 9,344.77 10,857.03
GNMA | MORTPASS 7% 11/33 36241KJ66 7.0000 11/15/2033 118.5550 12,536.34 12,978.53 12,756.16 14,862.46

948,511.74 1,016,914.50 996,555.45 1,050,213.84
GNMA1 (20 Day Lag)
TBA GNMA2 SINGLE 2.5% 21H022671 2.5000 7/15/2050 105.2660 6,100,000.00 6,399,492.78 6,399,492.78 6,421,226.00
TBA GNMA2 SINGLE 2.5% 21H022689 2.5000 8/15/2050 105.0510 6,100,000.00 6,402,855.47 6,402,855.47 6,408,111.00
TBA GNMA2 3.5% 07/49 21H032670 3.5000 7/15/2050 105.5200 4,500,000.00 4,767,428.52 4,767,428.52 4,748,400.00
TBA GNMA2 SINGLE 3.5% 21H032688 3.5000 8/15/2050 105.5040 4,500,000.00 4,747,436.13 4,747,436.13 4,747,680.00
TBA GNMA2 SINGLE 4% 21H040673 4.0000 7/15/2050 106.0180 600,000.00 638,742.19 638,742.19 636,108.00
TBA GNMA2 SINGLE 4.5% 21H042679 4.5000 7/15/2050 106.8050 2,400,000.00 2,578,122.66 2,578,122.66 2,563,320.00
GNMA 1| MORTPASS 4% 07/45 36179RJF7 4.0000 7/20/2045 108.5090 421,184.29 435,003.34 434,014.20 457,022.86
GNMA 1| MORTPASS 4% 10/45 36179RQ36 4.0000 10/20/2045 108.5000 559,007.93 577,354.57 576,054.43 606,523.60
GNMA 1l 3.5% 04/46 36179R7J2 3.5000 4/20/2046 100.0000 0.01 0.01 0.01 0.01
GNMA 1| MORTPASS 3% 06/46 36179SEG8 3.0000 6/20/2046 100.0000 0.01 0.01 0.01 0.01
GNMA || MORTPASS 4% 07/47 36179TCY9 4.0000 7/20/2047 107.5650 538,349.02 554,203.41 553,146.80 579,075.12
GNMA Il MORTPASS 3% 01/48 36179TQN8 3.0000 1/20/2048 106.1050 69,555.15 67,166.90 67,329.88 73,801.49
GNMA Il MORTPASS 3% 02/48 36179TSF3 3.0000 2/20/2048 106.1050 2,102,707.36 2,030,508.93 2,035,416.17 2,231,077.64
27,890,803.77 29,198,314.92 29,200,039.25 29,472,345.73

Municipal Bond
CHICAGO ILL 4.864% 12/22 167486RW1 4.8640 12/1/2022 104.8710 210,000.00 219,901.50 214,366.43 220,229.10
CONNECTICUT ST 3% 07/21 20772KJT7 3.0000 7/1/2021 102.1500 85,000.00 86,271.60 86,166.17 86,827.50

295,000.00 306,173.10 300,532.60 307,056.60

Money Market
INVESCO VAR 12/99 00499KPA5 0.0798 12/31/2099 100.0000 94,723,875.25 94,723,875.25 94,723,875.25 94,723,875.25

94,723,875.25 94,723,875.25 94,723,875.25 94,723,875.25

Mortgage Related
TBA UMBS SINGLE FAMILY 2% 01F020471 2.0000 7/25/2035 103.4530 2,400,000.00 2,484,000.00 2,484,000.00 2,482,872.00
TBA UMBS SINGLE FAMILY 2% 01F020489 2.0000 8/25/2035 103.2890 2,300,000.00 2,374,660.16 2,374,660.16 2,375,647.00
TBA UMBS 2.5% 12/49 01F022477 2.5000 7/25/2035 104.6950 3,500,000.00 3,667,207.03 3,667,207.03 3,664,325.00
TBA UMBS SINGLE 2.5% 01F022675 2.5000 7/25/2050 104.2500 25,600,000.00 26,428,775.98 26,428,775.98 26,688,000.00
TBA UMBS SINGLE 2.5% 01F022683 2.5000 8/25/2050 104.0880 25,600,000.00 26,613,480.08 26,613,480.08 26,646,528.00
TBA UMBS SINGLE FAMILY 3% 01F030470 3.0000 7/25/2035 105.1090 4,300,000.00 4,535,710.16 4,535,710.16 4,519,687.00
TBA UMBS SINGLE FAMILY 4% 01F040677 4.0000 7/25/2050 105.9710 3,300,000.00 3,511,352.35 3,511,352.35 3,497,043.00
TBA UMBS SINGLE 4.5% 01F042673 4.5000 7/25/2050 107.4450 2,400,000.00 2,590,500.00 2,590,500.00 2,578,680.00
ALLY MASTER 2.7% 01/23 02005AGP7 2.7000 1/17/2023 100.8979 600,000.00 594,089.22 596,688.02 605,387.40
ALLY MASTER 3.3% 07/23 02005AHE1 3.3000 7/17/2023 102.5561 585,000.00 584,916.23 584,950.01 599,953.19
ALLY AUTO 1.96% 07/22 02007FAD7 1.9600 7/15/2022 100.8055 660,000.00 659,937.96 659,973.96 665,316.10
ALLY AUTO 3.12% 07/23 02007JAD9 3.1200 7/17/2023 103.6949 460,000.00 459,917.61 459,950.01 476,996.36
AMERICREDIT 3.38% 07/23 03066MAD8 3.3800 7/18/2023 101.6990 860,000.00 859,947.20 859,965.02 874,610.97
BANK 4.272% 11/61 06036FAZ4 4.2720 11/15/2061 108.7679 900,000.00 926,970.21 925,950.25 978,910.74
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BARCLAYS FLT 05/23 06742LAP8 0.4848 5/15/2023 100.0000 560,000.00 560,000.00 560,000.00 560,000.00
BENCHMARK 3.614% 03/62 08162VAB4 3.6140 3/15/2062 107.8611 865,000.00 890,923.12 890,150.92 932,998.86
CFCRE 3.8343% 12/47 12527DAR1 3.8343 12/15/2047 101.5103 131,590.87 139,270.44 138,425.14 133,578.29
COMM 1.77% 02/49 12593YBAO 1.7700 2/10/2049 99.9672 67,776.98 67,776.03 67,776.03 67,754.74
CSAIL 2.98551% 06/50 12595BAB7 2.9855 6/15/2050 102.1329 600,000.00 617,999.82 616,351.88 612,797.22
CNH EQUIPMENT 3.37% 05/24 12596EAD6 3.3700 5/15/2024 105.3005 505,000.00 504,959.95 504,972.99 531,767.42
CNH EQUIPMENT 3.01% 04/24 12596JAC7 3.0100 4/15/2024 102.8109 395,000.00 394,913.22 394,937.72 406,102.90
COMM 3.288% 12/44 126192AD5 3.2880 12/10/2044 101.5780 431,908.43 431,047.99 431,104.43 438,723.77
COMM 3.391% 05/45 12624BACO 3.3910 5/15/2045 102.1288 703,068.70 734,761.72 730,924.84 718,035.63
COMM 2.822% 10/45 12624PAES5 2.8220 10/15/2045 101.6655 1,100,114.99 1,121,472.69 1,120,811.89 1,118,437.08
COMM 2014-CR14 VAR 02/47 12630DAY0 4.2360 2/10/2047 108.5445 520,000.00 536,554.69 535,654.70 564,431.40
CSAIL 3.2241% 06/57 12634NAU2 3.2241 6/15/2057 103.3881 674,140.36 671,138.33 671,277.94 696,981.04
CSAIL 2.9599% 01/49 12636MAF5 2.9599 1/15/2049 104.4680 1,030,000.00 1,051,404.69 1,050,656.25 1,076,020.50
CNH EQUIPMENT 2.17% 04/23 12637BAE1 2.1700 4/17/2023 101.2850 205,000.00 204,983.83 204,994.62 207,634.21
CSAIL 3.8184% 04/51 12652UARO 3.8184 4/15/2051 105.6492 649,000.00 668,469.35 667,149.15 685,663.11
CARMAX AUTO 3.13% 06/23 14313FAD1 3.1300 6/15/2023 102.1621 623,168.42 623,083.48 623,118.75 636,641.82
CARMAX AUTO 1.6% 01/22 14314EAD3 1.6000 1/18/2022 100.1983 570,641.27 557,801.85 564,521.00 571,772.57
CARMAX AUTO 2.22% 11/22 14314WAE1 2.2200 11/15/2022 101.5851 345,000.00 344,893.19 344,952.32 350,468.56
CARMAX AUTO 3.36% 09/23 14315EAC4 3.3600 9/15/2023 103.1052 400,000.00 399,996.32 399,996.32 412,420.68
CARMAX AUTO 3.05% 03/24 14315NAC4 3.0500 3/15/2024 103.2334 875,000.00 874,901.04 874,927.64 903,292.25
CITIGROUP 1.506% 05/49 17290YAN8 1.5060 5/10/2049 100.0456 122,703.29 122,702.38 122,702.38 122,759.24
CITIGROUP 3.622% 07/47 17322VAT3 3.6220 7/10/2047 107.5354 1,900,000.00 2,039,679.69 2,037,602.63 2,043,173.36
COMM 2.941% 01/46 20048EAY7 2.9410 1/10/2046 102.8858 698,064.60 713,171.15 712,795.05 718,209.14
DBGS 4.358% 10/51 23307DAX1 4.3580 10/15/2051 109.1947 1,050,000.00 1,131,867.19 1,130,813.76 1,146,544.25
DRIVE AUTO 3.18% 10/22 26208NAD6 3.1800 10/17/2022 100.0991 44,907.29 44,905.69 44,906.30 44,951.79
FNMA REMICS 7% 07/42 3136ABDT7 7.0000 7125/2042 122.7095 26,890.21 30,469.98 30,181.74 32,996.86
FNMA REMICS 1.75% 01/40 3136ACRN3 1.7500 1/25/2040 101.2010 782,002.30 780,230.58 780,264.92 791,394.38
FNMA REMICS 2% 06/43 3136AMMMS8 2.0000 6/25/2043 102.0780 548,100.73 551,140.98 551,090.68 559,489.99
FNMA REMICS 3% 01/46 3136ASMM5 3.0000 1/25/2046 107.3987 100,486.99 97,817.81 97,969.34 107,921.76
FNMA REMICS 3.5% 07/44 3136AWCM7 3.5000 7125/2044 105.0511 367,574.99 365,909.39 366,010.81 386,141.72
FNMA REMICS 3.5% 04/53 3136AWNN3 3.5000 4/25/2053 103.1174 431,820.64 443,695.71 443,428.47 445,282.35
FNMA REMICS 3% 05/47 3136AWTK3 3.0000 5/25/2047 103.5104 187,580.33 179,256.27 179,740.49 194,165.06
FNMA REMICS 4% 07/53 3136AXJT3 4.0000 7/25/2053 104.9947 389,645.96 405,887.58 405,559.33 409,107.68
FNMA REMICS 3.5% 04/53 3136AYMB6 3.5000 4/25/2053 102.9182 270,382.31 278,198.07 278,022.52 278,272.55
FNMA REMICS 3.5% 05/42 3136A6AN4 3.5000 5/25/2042 108.2003 109,907.48 111,328.54 111,202.65 118,920.18
FNMA REMICS 2.5% 12/41 3136A6Y57 2.5000 12/25/2041 103.1926 298,180.95 289,282.09 290,104.32 307,700.53
FNMA REMICS 7% 10/42 3136A9EA2 7.0000 10/25/2042 120.3792 9,426.01 10,770.46 10,663.66 11,346.96
FNMA REMICS 3% 12/54 3136B0OAP1 3.0000 12/25/2054 104.4856 401,980.28 394,129.09 394,532.68 420,011.35
FNMA REMICS 3.5% 05/56 3136B1PJ7 3.5000 5/25/2056 105.0528 207,661.35 210,159.77 210,072.38 218,154.04
FNMA REMICS 3.5% 03/45 3136B1R48 3.5000 3/25/2045 102.8666 215,379.78 215,850.93 215,814.19 221,553.94
FNMA REMICS 3.5% 07/54 3136B27F3 3.5000 7125/2054 105.2864 460,175.74 451,160.23 451,576.60 484,502.24
FNMA REMICS 3.5% 12/47 3136B3BA7 3.5000 12/25/2047 106.0286 356,253.99 352,649.70 352,861.70 377,731.08
FNMA REMICS 3.5% 10/56 3136B3BD1 3.5000 10/25/2056 107.6804 352,485.12 351,053.16 351,117.10 379,557.53
FNMA REMICS 3.5% 02/48 3136B3JN1 3.5000 2/25/2048 104.9675 158,138.75 157,446.88 157,487.46 165,994.23
FNMA REMICS 3.5% 03/49 3136B3294 3.5000 3/25/2049 107.4825 372,521.16 375,198.65 375,077.13 400,394.98
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FNMA REMICS 3.5% 11/57 3136B32G4 3.5000 11/25/2057 108.6412 377,923.50 381,584.62 381,458.03 410,580.78
FNMA REMICS 3.5% 05/53 3136B36J4 3.5000 5/25/2053 105.1127 391,170.96 396,610.66 396,408.59 411,170.55
FNMA REMICS 3.5% 11/57 3136B4EJ3 3.5000 11/25/2057 108.4499 406,833.08 412,617.75 412,407.87 441,209.95
FNMA REMICS 3.5% 04/49 3136B4FP8 3.5000 4/25/2049 109.4262 390,719.46 397,053.38 396,786.22 427,549.42
FNMA REMICS 3.5% 06/59 3136B4VA3 3.5000 6/25/2059 111.1821 371,472.32 379,191.96 378,974.05 413,010.80
FNMA REMICS 3% 08/49 3136B5PK5 3.0000 8/25/2049 107.2799 552,467.86 558,337.83 558,148.41 592,686.69
FNMA REMICS 2.5% 03/53 3136B5TS4 2.5000 3/25/2053 103.2079 433,012.03 431,117.60 431,170.00 446,902.80
FNMA REMICS 3.5% 08/58 3136B8NW5 3.5000 8/25/2058 108.0400 1,699,056.30 1,780,292.44 1,779,438.82 1,835,659.58
FHLMC REMICS 1.5% 10/42 3137AUXZ7 1.5000 10/15/2042 100.4900 566,435.68 562,143.16 562,216.20 569,211.10
FHLMC REMICS 2.5% 12/42 3137FRK75 2.5000 12/15/2042 104.1214 820,364.32 849,974.35 849,568.62 854,174.90
FIRST NATIONAL FLT 10/24 32113CBS8 0.6447 10/15/2024 99.7629 510,000.00 510,000.00 510,000.00 508,790.79
FORD CREDIT 2.23% 09/24 34528QHAS 2.2300 9/15/2024 101.4739 1,215,000.00 1,214,944 .23 1,214,952.87 1,232,907.28
SEASONED CREDIT 3% 02/59 35563PMLO 3.0000 2/25/2059 106.4139 693,456.97 708,654.84 708,411.60 737,934.26
GS MORTGAGE VAR 07/46 36198EAES 4.1866 7/10/2046 107.3095 855,000.00 904,930.66 902,884.42 917,496.14
GS MORTGAGE 1.935% 11/48 36252AAA4 1.9350 11/10/2048 100.0841 87,066.11 86,888.85 86,912.17 87,139.29
GS MORTGAGE 3.218% 03/50 36252HAB7 3.2180 3/10/2050 101.8982 756,000.00 778,654.22 776,375.66 770,350.39
GS MORTGAGE 3.801% 01/47 36252RAJ8 3.8010 1/10/2047 106.5128 453,580.12 460,826.77 460,366.29 483,120.93
GS MORTGAGE 3.872% 02/52 36252SAT4 3.8720 2/10/2052 107.7561 335,000.00 345,044.31 344,625.99 360,983.07
GS MORTGAGE 1.478% 05/49 36252TANS 1.4780 5/10/2049 99.9611 110,705.47 110,704.49 110,704.49 110,662.37
GM FINANCIAL 2.97% 11/23 36256XAD4 2.9700 11/16/2023 102.2014 480,000.00 479,946.86 479,963.06 490,566.72
GNMA 2005-74 7.5% 09/35 38374L5X5 7.5000 9/16/2035 108.2330 2,649.10 2,822.96 2,738.87 2,867.20
GNMA 2013-37 LG 2% 01/42 38378JNS7 2.0000 1/20/2042 103.2053 366,879.91 342,344.85 344,142.03 378,639.40
HONDA AUTO 3.16% 01/23 43815AAC6 3.1600 1/17/2023 102.3537 825,000.00 824,876.66 824,923.78 844,417.86
HYUNDAI AUTO 3.2% 12/22 44933AAC1 3.2000 12/15/2022 102.0069 320,000.00 319,996.16 319,996.16 326,422.05
JP MORGAN 1.949% 01/49 46590KAA2 1.9490 1/15/2049 100.0000 0.03 0.03 0.03 0.03
JP MORGAN 4.1712% 08/46 46636VACO 41712 8/15/2046 102.0845 15,433.47 16,466.54 16,349.37 15,755.18
JPMCC 3.2397% 03/50 46647TAP3 3.2397 3/15/2050 102.0027 756,000.00 778,678.49 776,399.93 771,140.56
MERCEDES-BENZ 3.21% 09/21 58769LAC6 3.2100 9/15/2021 100.7898 685,620.95 685,605.59 685,614.93 691,036.05
MERCEDES-BENZ 3.1% 11/21 58772TAC4 3.1000 11/15/2021 100.9690 355,000.00 354,989.60 354,994.85 358,439.81
MORGAN 3.089% 06/50 61691JARS 3.0890 6/15/2050 102.9308 767,000.00 790,005.78 787,842.61 789,478.85
NELNET STUDENT FLT 08/27 64031QCS8 0.4695 8/23/2027 99.7921 140,723.25 140,554.29 140,590.81 140,430.75
NISSAN AUTO 3.25% 09/21 65478BAD3 3.2500 9/15/2021 100.7386 320,335.94 320,307.95 320,324.60 322,701.81
SANTANDER 2.07% 01/23 80287AAB9 2.0700 1/17/2023 100.8175 275,000.00 274,992.60 274,993.35 277,248.24
SOUTH CAROLINA FLT 05/30 83715RAE2 0.9226 5/1/2030 99.0388 225,828.12 226,847.12 226,679.23 223,657.44
TOYOTA AUTO 3.3% 02/24 89231PAES8 3.3000 2/15/2024 105.9591 325,000.00 324,933.83 324,953.66 344,367.08
UBS COMMERCIAL 3.4% 05/45 90269GAC5 3.4000 5/10/2045 103.0074 162,671.79 170,093.70 169,199.30 167,563.97
UBS-BARCLAY 3.1847% 03/46 90270YBF5 3.1847 3/10/2046 103.5385 1,000,000.00 992,617.19 993,103.50 1,035,384.60
UBS 2.982% 06/50 90276EAB3 2.9820 6/15/2050 102.7535 760,000.00 782,768.99 780,640.85 780,926.45
UBS 3.44% 04/52 90276 YAB9 3.4400 4/15/2052 106.6650 620,000.00 638,598.51 637,887.03 661,323.25
UBS 4.2569% 12/51 90278KAX9 4.2569 12/15/2051 108.9990 1,160,000.00 1,194,796.06 1,193,122.78 1,264,388.40
UBS 4.2076% 10/51 90353KAV1 4.2076 10/15/2051 107.6660 608,120.02 626,360.93 625,386.94 654,738.80
VOLKSWAGEN 3.15% 07/24 92868LAE1 3.1500 7122/2024 103.0868 335,000.00 334,996.28 334,996.28 345,340.81
VOLKSWAGEN 3.25% 04/23 92869BAD4 3.2500 4/20/2023 102.3717 670,000.00 669,971.86 669,983.74 685,890.46
WFRBS 3.66% 03/47 92938VAN5S 3.6600 3/15/2047 100.9666 638,136.88 668,847.21 665,356.33 644,305.17
WELLS FARGO 2.874% 05/48 94989HAM2 2.8740 5/15/2048 105.4108 1,089,000.00 1,132,219.69 1,131,596.87 1,147,923.94
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WELLS FARGO 3.148% 05/48 94989HAQ3 3.1480 5/15/2048 107.0576 1,015,000.00 1,073,838.28 1,072,988.98 1,086,634.44
WELLS FARGO 2.934% 05/48 94989HAT7 2.9340 5/15/2048 102.6963 1,176,703.83 1,200,973.35 1,200,331.20 1,208,431.41
WELLS FARGO 1.321% 08/49 95000GAW4 1.3210 8/15/2049 99.8536 200,395.84 200,395.64 200,395.64 200,102.50
WELLS FARGO 2.749% 03/50 95000TBPO 2.7490 3/15/2050 101.6685 700,360.78 707,345.47 706,656.62 712,046.51
WORLD OMNI 1.95% 02/23 98161TAD7 1.9500 2/15/2023 100.8961 145,049.41 145,012.00 145,030.79 146,349.15

121,744,853.78 125,483,554.50 125,456,460.27 126,995,815.98

T-Note
UNITED 2.75% 02/24 912828B66 2.7500 2/15/2024 109.1840 4,210,000.00 4,242,726.17 4,229,641.54 4,596,646.40
UNITED STATES 2% 02/25 912828427 2.0000 2/15/2025 107.9770 11,940,000.00 12,872,346.09 12,839,352.17 12,892,453.80
UNITED 1.75% 03/22 912828J76 1.7500 3/31/2022 102.7500 5,661,000.00 5,660,557.74 5,660,839.26 5,816,677.50
UNITED 1.75% 09/22 912828L57 1.7500 9/30/2022 103.5430 6,599,000.00 6,485,752.40 6,546,175.12 6,832,802.57
UNITED 2.25% 11/25 912828M56 2.2500 11/15/2025 110.1680 7,880,000.00 7,611,507.98 7,681,996.67 8,681,238.40
UNITED 0.625% 01/26 912828N71 0.6767 1/15/2026 116.8501 1,710,000.00 1,840,135.87 1,818,036.55 1,998,136.38
UNITED 1.625% 02/26 912828P46 1.6250 2/15/2026 106.9770 6,160,000.00 6,180,934.38 6,178,544.08 6,589,783.20
UNITED STATES 1.5% 02/23 912828P79 1.5000 2/28/2023 103.5230 6,573,000.00 6,187,606.52 6,360,642.30 6,804,566.79
UNITED 1.375% 05/21 912828R77 1.3750 5/31/2021 101.0940 8,525,000.00 8,615,386.05 8,541,673.67 8,618,263.50
UNITED STATES 2% 12/21 912828U81 2.0000 12/31/2021 102.7270 5,457,000.00 5,491,506.64 5,467,485.98 5,605,812.39
UNITED STATES 2% 09/20 912828VZ0 2.0000 9/30/2020 100.4520 4,400,000.00 4,345,352.00 4,393,942.58 4,419,888.00
UNITED 2.25% 12/23 912828V23 2.2500 12/31/2023 107.1560 8,300,000.00 8,412,503.91 8,385,837.42 8,893,948.00
UNITED 2.125% 02/24 912828W48 2.1250 2/29/2024 107.0160 5,294,000.00 5,145,416.80 5,191,020.83 5,665,427.04
UNITED 1.875% 02/22 912828W55 1.8750 2/28/2022 102.8200 3,477,000.00 3,468,433.60 3,473,707.03 3,575,051.40
UNITED 2.125% 03/24 912828W71 2.1250 3/31/2024 107.1410 930,000.00 926,403.51 927,991.83 996,411.30
UNITED 2.75% 06/25 912828XZ8 2.7500 6/30/2025 112.1640 7,760,000.00 8,703,021.88 8,686,272.73 8,703,926.40
UNITED 1.875% 04/22 912828X47 1.8750 4/30/2022 103.1060 9,761,000.00 9,821,475.16 9,784,612.79 10,064,176.66
UNITED 1.25% 08/24 912828YE4 1.2500 8/31/2024 104.1990 4,600,000.00 4,783,101.56 4,777,957.08 4,793,154.00
UNITED 1.625% 11/26 912828YU8 1.6250 11/30/2026 107.4770 17,500,000.00 17,778,815.51 17,762,881.17 18,808,475.00
UNITED 0.625% 05/30 9128282Q6 0.6250 5/15/2030 99.7230 3,115,000.00 3,106,482.42 3,106,484.78 3,106,371.45
UNITED 2.75% 08/25 912828420 2.7500 8/31/2025 112.4650 3,905,000.00 4,158,672.46 4,129,626.70 4,391,758.25
UNITED STATES 3% 10/25 9128285J5 3.0000 10/31/2025 114.0780 10,525,000.00 12,010,833.98 12,010,071.62 12,006,709.50
UNITED 0.875% 01/29 9128285W6 0.8916 1/15/2029 115.8045 1,250,000.00 1,281,058.30 1,277,005.42 1,447,555.98
UNITED STATES 2.5% 01/24 912828529 2.5000 1/31/2024 108.1800 36,585,000.00 38,272,768.95 38,097,176.43 39,577,653.00

182,117,000.00 187,402,799.88 187,328,975.75 194,886,886.91

T-Bond
UNITED STATES 1% 02/48 912810SB5 1.0424 2/15/2048 137.3593 415,000.00 490,863.15 489,634.75 570,040.92

415,000.00 490,863.15 489,634.75 570,040.92

Totals

$672,524,832.22

$688,595,891.50

$688,118,196.95

$712,276,497.25
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Corporate Bond
AT&T INC 3.4% 05/25 00206RCNO 3.4000 5/15/2025 109.8960 1,008,000.00 1,002,009.56 1,004,387.09 1,107,751.68
AT&T INC 3.6% 02/23 00206RCS9 3.6000 2/17/2023 107.3360 76,000.00 74,875.96 75,360.93 81,575.36
AT&T INC 4.125% 02/26 00206RCT7 4.1250 2/17/2026 113.9600 1,200,000.00 1,294,634.00 1,295,578.46 1,367,520.00
AT&T INC NOTES FLT 07/21 00206RDV1 2.1689 7/15/2021 100.8150 400,000.00 403,808.00 403,808.00 403,260.00
AT&T INC NOTES FLT 06/24 00206RGD8 1.4984 6/12/2024 100.1980 2,250,000.00 2,250,000.00 2,250,000.00 2,254,455.00
COMCAST 9.455% 11/22 00209TAB1 9.4550 11/15/2022 121.3900 2,640,000.00 3,704,848.80 3,704,848.80 3,204,696.00
CHUBB INA 2.3% 11/20 00440EAT4 2.3000 11/3/2020 100.4830 2,492,000.00 2,491,919.40 2,492,115.72 2,504,036.36
AMAZON.COM 5.2% 12/25 023135BN5 5.2000 12/3/2025 122.7360 1,075,000.00 1,181,769.00 1,181,769.00 1,319,412.00
AMERICAN 2.7% 03/22 0258MOEGO 2.7000 3/3/2022 103.5370 280,000.00 273,361.20 276,977.45 289,903.60
AMERICAN 3.3% 05/27 0258MOEL9 3.3000 5/3/2027 113.4260 3,455,000.00 3,633,084.70 3,637,020.49 3,918,868.30
AMERICAN 2.2% 10/20 025816BP3 2.2000 10/30/2020 100.4590 1,100,000.00 1,098,570.00 1,099,843.31 1,105,049.00
AMERICAN 3.4% 02/24 025816CC1 3.4000 2/22/2024 108.7680 1,100,000.00 1,153,713.00 1,153,713.00 1,196,448.00
AMERICAN 1.95% 05/23 02665WDH1 1.9500 5/10/2023 102.9290 1,700,000.00 1,735,700.00 1,735,700.00 1,749,793.00
AMERISOURCEBE 3.25% 03/25 03073EAM7 3.2500 3/1/2025 109.0300 300,000.00 284,559.00 289,188.12 327,090.00
ANHEUSER-BUSC 3.65% 02/26 03522AAG5 3.6500 2/1/2026 112.2790 1,600,000.00 1,738,864.00 1,738,864.00 1,796,464.00
ANHEUSER-BUSC 3.65% 02/26 035242AP1 3.6500 2/1/2026 111.5090 4,136,000.00 4,149,924.02 4,150,471.72 4,612,012.24
APPLE INC 2.85% 05/24 037833CU2 2.8500 5/11/2024 107.6920 1,060,000.00 1,058,993.00 1,059,443.06 1,141,535.20
ARCH 4.011% 12/26 03939CAA1 4.0110 12/15/2026 113.3210 400,000.00 395,196.00 396,333.31 453,284.00
ARIZONA 2.95% 09/27 040555CW2 2.9500 9/15/2027 108.4720 450,000.00 423,376.11 429,157.71 488,124.00
AUTOMATIC 3.375% 09/25 053015AE3 3.3750 9/15/2025 112.2500 100,000.00 98,965.00 99,249.70 112,250.00
AVALONBAY 3.5% 11/24 05348EAU3 3.5000 11/15/2024 109.2630 1,052,000.00 1,061,436.44 1,061,436.44 1,149,446.76
AVALONBAY 2.9% 10/26 05348EAY5 2.9000 10/15/2026 108.1000 1,110,000.00 1,106,547.90 1,107,839.46 1,199,910.00
AVALONBAY 2.3% 03/30 05348EBG3 2.3000 3/1/2030 105.0630 1,500,000.00 1,498,395.00 1,498,457.48 1,575,945.00
TRUIST 2.05% 05/21 05531FAV5 2.0500 5/10/2021 101.2860 1,897,000.00 1,895,027.12 1,896,663.53 1,921,395.42
BANK OF 4.45% 03/26 06051GFU8 4.4500 3/3/2026 115.1250 1,155,000.00 1,155,464.00 1,155,464.00 1,329,693.75
BANK OF VAR 04/27 06051GHT9 3.5590 4/23/2027 111.6080 2,600,000.00 2,726,816.00 2,726,816.00 2,901,808.00
BANK OF VAR 02/26 06051GHY8 2.0150 2/13/2026 103.4100 4,094,000.00 4,087,856.00 4,088,250.80 4,233,605.40
BANK OF NEW 3.55% 09/21 06406HBY4 3.5500 9/23/2021 103.6180 700,000.00 733,019.00 733,019.00 725,326.00
BANK OF NEW 2.95% 01/23 06406RAE7 2.9500 1/29/2023 106.3250 1,275,000.00 1,273,062.00 1,274,006.19 1,355,643.75
BANK OF NEW 1.6% 04/25 06406RAN7 1.6000 4/24/2025 103.5060 2,707,000.00 2,705,971.34 2,706,013.34 2,801,907.42
TRUIST BANK 2.625% 01/22 07330NAQ8 2.6250 1/15/2022 103.1420 1,700,000.00 1,727,489.00 1,727,489.00 1,753,414.00
BOSTON 4.5% 12/28 10112RBA1 4.5000 12/1/2028 119.6000 1,600,000.00 1,594,256.00 1,595,187.63 1,913,600.00
BP CAPITAL 2.937% 04/23 10373QBH2 2.9370 4/6/2023 105.7460 3,289,000.00 3,289,000.00 3,289,000.00 3,477,985.94
CIGNA CORP 3.75% 07/23 125523AF7 3.7500 7/15/2023 108.5490 1,064,000.00 1,124,137.28 1,124,137.28 1,154,961.36
CAPITAL ONE 3.3% 10/24 14040HBT1 3.3000 10/30/2024 107.5980 1,500,000.00 1,563,540.00 1,563,540.00 1,613,970.00
CAPITAL ONE 3.9% 01/24 14040HCA1 3.9000 1/29/2024 108.7480 2,300,000.00 2,350,736.00 2,351,403.29 2,501,204.00
CATERPILLAR 2.95% 02/22 14913Q2T5 2.9500 2/26/2022 104.1560 1,784,000.00 1,783,143.68 1,783,531.12 1,858,143.04
CATERPILLAR 1.9% 09/22 14913Q3A5 1.9000 9/6/2022 103.1990 852,000.00 816,752.76 820,647.42 879,255.48
COMMONSPIRIT 2.95% 11/22 14916RACS8 2.9500 11/1/2022 103.3370 1,698,000.00 1,582,451.10 1,594,576.10 1,754,662.26
CHEVRON 2.355% 12/22 166764AB6 2.3550 12/5/2022 104.1030 575,000.00 549,717.25 549,717.25 598,592.25
CISCO 1.85% 09/21 17275RBJO 1.8500 9/20/2021 101.7780 2,072,000.00 2,071,709.92 2,071,930.87 2,108,840.16
CITIGROUP INC 3.7% 01/26 172967KG5 3.7000 1/12/2026 111.6810 2,200,000.00 2,376,004.46 2,376,004.46 2,456,982.00
CITIGROUP INC 3.2% 10/26 172967KY6 3.2000 10/21/2026 109.6130 2,400,000.00 2,552,110.00 2,552,110.00 2,630,712.00
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CITIBANK NA 3.65% 01/24 17325FAS7 3.6500 1/23/2024 109.7040 1,089,000.00 1,087,518.96 1,087,950.69 1,194,676.56
COCA-COLA 3.45% 03/30 191216CT5 3.4500 3/25/2030 117.6640 2,813,000.00 2,803,576.45 2,803,842.19 3,309,888.32
COMCAST CORP 3.95% 10/25 20030NCS8 3.9500 10/15/2025 114.3695 1,500,000.00 1,655,205.00 1,655,205.00 1,715,543.10
DANAHER CORP 3.35% 09/25 235851AQ5 3.3500 9/15/2025 111.5520 175,000.00 171,913.00 172,767.10 195,216.00
DEERE & CO 3.1% 04/30 244199BJ3 3.1000 4/15/2030 113.3850 609,000.00 607,848.99 607,877.82 690,514.65
JOHN DEERE 2.375% 07/20 24422ESY6 2.3750 7/14/2020 100.0710 2,104,000.00 2,102,232.64 2,103,987.45 2,105,493.84
JOHN DEERE 2.95% 04/22 24422EUT4 2.9500 4/1/2022 104.3620 1,575,000.00 1,574,244.00 1,574,568.95 1,643,701.50
DIAGEO 2.875% 05/22 25245BAB3 2.8750 5/11/2022 104.3460 700,000.00 689,591.00 694,985.58 730,422.00
WALT DISNEY 2% 09/29 254687FL5 2.0000 9/1/2029 101.9020 1,070,000.00 965,193.50 968,379.20 1,090,351.40
WALT DISNEY 3.35% 03/25 254687FN1 3.3500 3/24/2025 110.8540 1,089,000.00 1,088,401.05 1,088,435.37 1,207,200.06
DOMINION STEP 08/21 25746UDA4 2.7150 8/15/2021 102.1980 1,450,000.00 1,450,348.00 1,450,348.00 1,481,871.00
DUKE ENERGY 3.9% 06/21 26442CAKO 3.9000 6/15/2021 102.5460 2,500,000.00 2,676,050.00 2,676,050.00 2,563,650.00
DUKE ENERGY 3.2% 01/27 26444HACS 3.2000 1/15/2027 111.7060 1,282,000.00 1,328,587.88 1,328,587.88 1,432,070.92
ERP 4.625% 12/21 26884AAZ6 4.6250 12/15/2021 104.7680 224,000.00 232,187.20 232,187.20 234,680.32
EATON CORP 2.75% 11/22 278062AC8 2.7500 11/2/2022 105.1820 1,366,000.00 1,290,829.02 1,298,989.90 1,436,786.12
ECOLAB INC 2.7% 11/26 278865AV2 2.7000 11/1/2026 111.0070 175,000.00 161,731.50 164,914.30 194,262.25
ENTERPRISE 2.85% 04/21 29379VBK8 2.8500 4/15/2021 101.5820 175,000.00 172,824.75 174,385.12 177,768.50
EXXON MOBIL 2.61% 10/30 30231GBN1 2.6100 10/15/2030 107.0540 7,302,000.00 7,302,000.00 7,302,000.00 7,817,083.08
FEDERAL 2.55% 01/21 313747AW7 2.5500 1/15/2021 100.3440 150,000.00 147,355.50 149,436.00 150,516.00
FIFTH THIRD 2.2% 10/20 31677QBK4 2.2000 10/30/2020 100.4630 1,390,000.00 1,389,471.80 1,389,942.20 1,396,435.70
GENERAL 3.625% 04/30 369550BM9 3.6250 4/1/2030 116.9920 1,772,000.00 1,753,340.84 1,753,850.84 2,073,098.24
GILEAD 3.65% 03/26 375558BF9 3.6500 3/1/2026 114.4670 400,000.00 394,916.00 396,244.60 457,868.00
GOLDMAN 5.75% 01/22 38141GGS7 5.7500 1/24/2022 107.8840 1,217,000.00 1,418,816.75 1,418,816.75 1,312,948.28
GOLDMAN SACHS 3% 04/22 38141GWC4 3.0000 4/26/2022 101.9360 1,552,000.00 1,547,514.72 1,550,429.64 1,582,046.72
GOLDMAN SACHS VAR 05/29 38141GWZ3 4.2230 5/1/2029 116.3490 3,700,000.00 3,956,869.00 3,956,869.00 4,304,913.00
HEALTHPEAK 4.25% 11/23 40414LAJ8 4.2500 11/15/2023 108.8490 497,000.00 508,828.60 508,828.60 540,979.53
HEALTHPEAK 3.25% 07/26 40414LAQ2 3.2500 7/15/2026 109.2860 1,600,000.00 1,694,336.00 1,694,336.00 1,748,576.00
HOME DEPOT 2.7% 04/30 437076CB6 2.7000 4/15/2030 109.8100 1,016,000.00 1,010,320.56 1,010,470.91 1,115,669.60
HORMEL FOODS 1.8% 06/30 440452AF7 1.8000 6/11/2030 101.8020 2,544,000.00 2,537,054.88 2,537,106.18 2,589,842.88
HUNTINGTON 3.25% 05/21 44644AAD9 3.2500 5/14/2021 102.2250 1,985,000.00 1,980,513.90 1,983,708.85 2,029,166.25
HUNTINGTON 3.55% 10/23 44644AAE7 3.5500 10/6/2023 109.2360 1,495,000.00 1,491,711.00 1,492,909.75 1,633,078.20
INTEL CORP 3.9% 03/30 458140BR0O 3.9000 3/25/2030 120.8010 2,110,000.00 2,105,674.50 2,105,796.04 2,548,901.10
INTERCONTINEN 2.35% 09/22 45866FAE4 2.3500 9/15/2022 103.9510 1,476,000.00 1,472,619.96 1,474,537.11 1,534,317.20
INTERNATIONAL 1.95% 05/30 459200KJ9 1.9500 5/15/2030 102.2840 3,035,000.00 3,023,740.15 3,023,930.49 3,104,319.40
JPMORGAN 4.4% 07/20 46625HHS2 4.4000 7122/2020 100.2120 224,000.00 229,452.16 229,452.16 224,474.88
JPMORGAN 4.5% 01/22 46625HJD3 4.5000 1/24/2022 106.1280 4,080,000.00 4,347,956.50 4,347,956.50 4,330,022.40
JPMORGAN 3.625% 05/24 46625HJX9 3.6250 5/13/2024 110.4340 225,000.00 223,497.00 224,008.00 248,476.50
JPMORGAN CHASE VAR 04/24 46647PAP1 3.5590 4/23/2024 107.0510 2,025,000.00 2,077,045.47 2,079,619.73 2,167,782.75
JPMORGAN 2.972% 01/23 48128BAB7 2.9720 1/15/2023 103.5470 300,000.00 292,188.00 295,626.30 310,641.00
KILROY 4.375% 10/25 49427RAL6 4.3750 10/1/2025 107.3940 250,000.00 250,347.50 250,347.50 268,485.00
KIMBERLY-CLARK 3.1% 03/30 494368CB7 3.1000 3/26/2030 113.8682 2,870,000.00 2,867,790.10 2,867,849.22 3,268,017.63
KIMCO REALTY 3.2% 05/21 49446RAL3 3.2000 5/1/2021 101.3430 400,000.00 397,584.00 399,290.16 405,372.00
KROGER 2.65% 10/26 501044DE8 2.6500 10/15/2026 108.6820 2,200,000.00 2,246,024.00 2,246,024.00 2,391,004.00
LAM RESEARCH 1.9% 06/30 512807AV0 1.9000 6/15/2030 102.2150 2,695,000.00 2,686,106.50 2,686,255.42 2,754,694.25
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LOCKHEED 1.85% 06/30 539830BP3 1.8500 6/15/2030 102.7900 1,472,000.00 1,468,761.60 1,468,802.96 1,513,068.80
MANUFACTURER 2.625% 01/21 55279HAR1 2.6250 1/25/2021 101.0950 935,000.00 933,737.75 934,761.84 945,238.25
MAGELLAN 5% 03/26 559080AK2 5.0000 3/1/2026 115.1030 375,000.00 394,935.00 394,935.00 431,636.25
MCDONALD'S 1.45% 09/25 58013MFL3 1.4500 9/1/2025 102.5200 2,165,000.00 2,161,016.40 2,161,254.00 2,219,558.00
MCKESSON 2.85% 03/23 58155QAG8 2.8500 3/15/2023 104.6170 200,000.00 191,284.00 194,990.98 209,234.00
METLIFE INC 3% 03/25 59156RBM9 3.0000 3/1/2025 109.6680 1,200,000.00 1,151,604.00 1,176,661.30 1,316,016.00
METLIFE INC 3.6% 11/25 59156RBQ0O 3.6000 11/13/2025 113.9150 755,000.00 792,636.75 792,636.75 860,058.25
MICROSOFT 3.3% 02/27 594918BY9 3.3000 2/6/2027 114.4250 2,074,000.00 2,058,104.05 2,062,318.71 2,373,174.50
MORGAN STANLEY VAR 04/24 61744YAQ1 3.7370 4/24/2024 107.6620 225,000.00 223,650.00 224,115.45 242,239.50
MORGAN STANLEY 4% 07/25 6174468C6 4.0000 7/23/2025 113.3850 25,000.00 24,924.00 24,945.90 28,346.25
MORGAN 3.75% 02/23 61746BDJ2 3.7500 2/25/2023 107.9190 2,519,000.00 2,582,398.50 2,582,398.50 2,718,479.61
MORGAN 3.875% 01/26 61746BDZ6 3.8750 1/27/2026 113.1210 975,000.00 1,007,210.07 1,007,210.07 1,102,929.75
MORGAN STANLEY FLT 10/23 61746BEC6 2.4203 10/24/2023 101.2110 200,000.00 204,576.00 204,576.00 202,422.00
MORGAN 3.625% 01/27 61746BEF9 3.6250 1/20/2027 112.9040 200,000.00 191,817.50 193,730.10 225,808.00
MORGAN 5.5% 07/21 61747WAL3 5.5000 7/28/2021 105.3010 1,125,000.00 1,190,452.50 1,190,452.50 1,184,636.25
MORGAN 3.7% 10/24 61761JVLO 3.7000 10/23/2024 110.8890 250,000.00 246,812.50 247,819.90 277,222.50
NATIONAL 3.6% 12/26 637417AJ5 3.6000 12/15/2026 105.2300 175,000.00 165,662.00 167,867.05 184,152.50
NATIONAL 2.85% 01/25 637432ND3 2.8500 1/27/2025 109.8150 3,720,000.00 3,717,379.20 3,725,895.00 4,085,118.00
NIKE INC 2.85% 03/30 654106AK9 2.8500 3/27/2030 111.2070 1,522,000.00 1,519,762.66 1,519,822.44 1,692,570.54
NISOURCE INC 3.49% 05/27 65473QBE2 3.4900 5/15/2027 113.0870 600,000.00 573,726.00 579,646.30 678,522.00
NORTHROP 3.25% 01/28 666807BN1 3.2500 1/15/2028 111.8330 725,000.00 681,442.80 690,567.80 810,789.25
NVIDIA CORP 2.85% 04/30 67066GAF1 2.8500 4/1/2030 111.2490 970,000.00 966,401.30 966,496.36 1,079,115.30
OCCIDENTAL ZERO 10/36 674599DG7 - 10/10/2036 42.0000 6,188,000.00 3,175,470.00 3,267,009.42 2,598,960.00
ORACLE CORP 2.5% 05/22 68389XBB0 2.5000 5/15/2022 103.3980 275,000.00 267,773.00 271,506.45 284,344.50
ORACLE CORP 3.25% 11/27 68389XBN4 3.2500 11/15/2027 112.5790 2,050,000.00 2,175,433.00 2,178,906.28 2,307,869.50
ORACLE CORP 2.95% 11/24 68389XBS3 2.9500 11/15/2024 108.3940 1,500,000.00 1,482,570.00 1,486,696.72 1,625,910.00
PNC FINANCIAL 3.5% 01/24 693475AV7 3.5000 1/23/2024 109.3200 1,422,000.00 1,418,772.06 1,419,706.62 1,554,530.40
PACCAR 2.65% 04/23 69371RQ74 2.6500 4/6/2023 105.5390 1,899,000.00 1,898,031.51 1,898,110.71 2,004,185.61
PEPSICO INC 2.25% 03/25 713448EQ7 2.2500 3/19/2025 106.8730 2,572,000.00 2,570,173.88 2,570,279.88 2,748,773.56
PRUDENTIAL 3.5% 05/24 74432QBZ7 3.5000 5/15/2024 110.7250 400,000.00 396,580.00 397,744.67 442,900.00
PRUDENTIAL 3.878% 03/28 74432QCC7 3.8780 3/27/2028 114.1778 2,700,000.00 2,927,064.48 2,928,512.80 3,082,801.68
PUBLIC 3.75% 03/24 74456QBD7 3.7500 3/15/2024 108.9010 1,041,000.00 1,116,144.72 1,116,144.72 1,133,659.41
PUBLIC 3.7% 05/28 74456QBU9 3.7000 5/1/2028 115.5640 125,000.00 125,366.25 125,366.25 144,455.00
QUALCOMM INC 2.15% 05/30 747525BK8 2.1500 5/20/2030 103.8650 2,009,000.00 2,000,883.64 2,001,007.40 2,086,647.85
REALTY 3.65% 01/28 756109AU8 3.6500 1/15/2028 109.9890 1,412,000.00 1,421,008.56 1,421,008.56 1,553,044.68
RYDER SYSTEM 2.5% 09/24 78355HKN8 2.5000 9/1/2024 103.1430 2,600,000.00 2,642,198.00 2,642,198.00 2,681,718.00
S&P GLOBAL 4.4% 02/26 78409VAKO 4.4000 2/15/2026 117.6970 1,007,000.00 1,055,356.14 1,055,356.14 1,185,208.79
SSM HEALTH 3.688% 06/23 784710AB1 3.6880 6/1/2023 107.3730 2,482,000.00 2,384,897.68 2,393,444.28 2,664,997.86
CHARLES 3.2% 03/27 808513AQ8 3.2000 3/2/2027 111.6340 300,000.00 286,392.00 289,531.00 334,902.00
SEMPRA ENERGY FLT 01/21 816851BD0 1.7189 1/15/2021 100.0170 300,000.00 300,918.78 300,918.78 300,051.00
SIMON 2.75% 02/23 828807CN5 2.7500 2/1/2023 103.9730 3,132,000.00 3,085,427.16 3,112,217.56 3,256,434.36
SOUTHERN 3.25% 07/26 842587CV7 3.2500 7/1/2026 110.8200 350,000.00 328,534.50 333,900.00 387,870.00
STANFORD 3.31% 08/30 85434VAB4 3.3100 8/15/2030 111.7610 2,230,000.00 2,230,000.00 2,230,000.00 2,492,270.30
STARBUCKS CORP 2% 03/27 855244AV1 2.0000 3/12/2027 104.7630 319,000.00 317,695.29 317,751.55 334,193.97
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STATE STREET VAR 05/23 857477AZ6 2.6530 5/15/2023 103.7890 1,678,000.00 1,678,000.00 1,678,000.00 1,741,579.42
TRUIST BANK 2.75% 05/23 86787EAN7 2.7500 5/1/2023 105.4620 400,000.00 386,344.00 391,994.20 421,848.00
TRUIST BANK VAR 10/21 86787EBA4 3.5250 10/26/2021 100.9440 1,211,000.00 1,211,000.00 1,211,000.00 1,222,431.84
TD 3.625% 04/25 87236YADO 3.6250 4/1/2025 111.6300 300,000.00 296,841.00 297,775.40 334,890.00
TD AMERITRADE 3.3% 04/27 87236YAF5 3.3000 4/1/2027 111.9870 1,846,000.00 1,900,180.24 1,900,804.27 2,067,280.02
TANGER 3.125% 09/26 875484AJ6 3.1250 9/1/2026 92.3360 50,000.00 45,117.50 46,314.70 46,168.00
TEXAS 1.375% 03/25 882508BH6 1.3750 3/12/2025 102.6570 2,779,000.00 2,774,859.29 2,775,128.23 2,852,838.03
TEXTRON INC 3% 06/30 883203CB5 3.0000 6/1/2030 99.5570 584,000.00 581,214.32 581,298.32 581,412.88
TOYOTA MOTOR 2.9% 03/23 89236TGW9 2.9000 3/30/2023 105.8650 4,385,000.00 4,384,517.65 4,384,559.89 4,642,180.25
US BANCORP 2.95% 07/22 91159JAA4 2.9500 7/15/2022 104.8030 150,000.00 146,566.50 148,267.40 157,204.50
UNITEDHEALTH 3.5% 06/23 91324PDJ8 3.5000 6/15/2023 108.9070 895,000.00 894,552.50 894,735.65 974,717.65
UNITEDHEALTH 3.5% 02/24 91324PDM1 3.5000 2/15/2024 110.0210 2,200,000.00 2,194,522.00 2,196,163.40 2,420,462.00
VENTAS 3.25% 10/26 92277GAJ6 3.2500 10/15/2026 102.8850 1,571,000.00 1,557,646.81 1,561,680.96 1,616,323.35
VERIZON 3.5% 11/24 92343VCR3 3.5000 11/1/2024 110.6850 275,000.00 265,988.25 268,830.32 304,383.75
VERIZON 2.625% 08/26 92343VDD3 2.6250 8/15/2026 108.8050 1,573,000.00 1,423,785.22 1,459,936.66 1,711,502.65
WALMART INC 2.85% 07/24 931142EL3 2.8500 7/8/2024 108.8250 3,140,000.00 3,136,169.20 3,137,056.66 3,417,105.00
WELLS FARGO & 4.6% 04/21 94974BEV8 4.6000 4/1/2021 103.0940 625,000.00 645,343.75 645,343.75 644,337.50
WELLS FARGO & 3.5% 03/22 94974BFC9 3.5000 3/8/2022 104.7410 425,000.00 423,614.50 424,366.40 445,149.25
WELLS FARGO & 3% 04/26 949746RW3 3.0000 4/22/2026 109.2000 4,291,000.00 4,432,220.87 4,433,907.61 4,685,772.00
WELLS FARGO & 3% 10/26 949746SH5 3.0000 10/23/2026 108.9770 250,000.00 230,835.00 235,443.93 272,442.50
XCEL ENERGY 2.6% 03/22 98389BAT7 2.6000 3/15/2022 102.9470 1,740,000.00 1,739,530.20 1,739,847.61 1,791,277.80

225,440,000.00 225,888,005.36 226,261,852.29 238,980,728.22

FHLMC
FHLMCGLD 5% 11/35 3128DFAR9 5.0000 11/1/2035 114.7180 1,934,820.73 2,047,584.51 2,047,584.51 2,219,587.65
FHLMC MORTPASS FLT 04/35 3128JR6Z4 3.8450 4/1/2035 105.0650 597,970.41 630,111.30 630,111.30 628,257.61
FHLMCGLD 4.5% 11/39 3128MJIMW7 4.5000 11/1/2039 111.1630 231,604.39 247,563.40 247,563.40 257,458.39
FHLMCGLD 4% 07/37 3128M9Z96 4.0000 7/1/2037 107.3960 961,329.32 1,015,854.72 1,015,854.72 1,032,429.24
FHLMCGLD 4.5% 06/38 3128M93EQ0 4.5000 6/1/2038 109.2190 794,611.32 857,311.11 857,311.11 867,866.54
UMBS MORTPASS 4.5% 01/49 3131Y9DC4 4.5000 1/1/2049 108.7310 7,053,732.51 7,591,579.62 7,591,579.62 7,669,593.90
FHLMCGLD 6% 03/35 3132FCD69 6.0000 3/1/2035 116.8220 1,169,459.86 1,306,140.48 1,306,140.48 1,366,186.40
FHLMCGLD 4% 01/42 3132GL7D0 4.0000 1/1/2042 100.0000 0.01 0.01 0.01 0.01
UMBS MORTPASS 4.5% 03/49 31329QHG9 4.5000 3/1/2049 108.3780 1,522,056.77 1,625,984.71 1,625,984.71 1,649,574.69
UMBS MORTPASS 5% 06/49 31329Q5X5 5.0000 6/1/2049 110.6960 1,514,708.96 1,628,312.13 1,628,312.13 1,676,722.23
UMBS MORTPASS 4% 02/50 3133A2ECO 4.0000 2/1/2050 108.4570 4,269,115.77 4,609,977.99 4,609,977.99 4,630,154.89
FHLMCGLD 4.5% 05/42 31335A3M8 4.5000 5/1/2042 109.1810 2,441,761.66 2,625,847.61 2,625,847.61 2,665,939.80
FHLMCGLD 6.5% 12/35 31335BVT0 6.5000 12/1/2035 112.7950 720,566.27 800,504.09 800,504.09 812,762.72
FHLMC MORTPASS FLT 03/45 31347A2T0 3.3750 3/1/2045 104.0780 691,156.89 704,548.06 704,548.06 719,342.27

23,902,894.87 25,691,319.74 25,691,319.74 26,195,876.34

FNMA
UMBS MORTPASS 5% 10/33 31371LDG1 5.0000 10/1/2033 114.6990 1,203,770.54 1,288,598.73 1,288,598.73 1,380,712.77
UMBS MORTPASS 5% 05/41 3138AFFM7 5.0000 5/1/2041 114.9330 481,217.27 533,850.40 533,850.40 553,077.44
FNMA MORTPASS FLT 08/37 3138EHJB9 3.7940 8/1/2037 100.0000 0.02 0.02 0.02 0.02
UMBS MORTPASS 5% 11/38 3138EHQQS8 5.0000 11/1/2038 114.7010 1,356,167.94 1,436,478.51 1,436,478.51 1,555,538.19
UMBS MORTPASS 4% 10/41 3138EKY74 4.0000 10/1/2041 100.0000 0.04 0.04 0.04 0.04
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FNMA MORTPASS FLT 04/44 3138EMV40 2.9080 4/1/2044 103.7210 321,686.82 332,242.18 332,242.18 333,656.79
UMBS MORTPASS 5% 05/42 3138ENNES5 5.0000 5/1/2042 114.7190 256,655.27 284,606.67 284,606.67 294,432.35
UMBS MORTPASS 5% 01/42 3138ENTMA1 5.0000 1/1/2042 100.0000 0.02 0.02 0.02 0.02
UMBS MORTPASS 4.5% 06/42 3138EPABO 4.5000 6/1/2042 111.2980 806,025.70 877,875.36 877,875.36 897,090.48
UMBS MORTPASS 6.5% 12/36 3138EPA20 6.5000 12/1/2036 112.9220 1,724,129.44 1,923,481.93 1,923,481.93 1,946,921.45
UMBS MORTPASS 4% 03/39 3138EPMM3 4.0000 3/1/2039 109.3610 1,145,059.72 1,221,993.41 1,221,993.41 1,252,248.76
FNMA MORTPASS FLT 08/44 3138EQCF7 3.0950 8/1/2044 101.1870 509,314.60 522,047.46 522,047.46 515,360.16
UMBS MORTPASS 5% 06/39 3138EQLB6 5.0000 6/1/2039 114.2230 1,791,562.74 1,966,297.38 1,966,297.38 2,046,376.71
UMBS MORTPASS 5% 07/44 3138ERCJ7 5.0000 7/1/2044 112.5000 0.08 0.09 0.09 0.09
UMBS MORTPASS 4.5% 11/45 3138ERMP2 4.5000 11/1/2045 100.0000 0.03 0.03 0.03 0.03
UMBS MORTPASS 4.5% 08/38 3138ERZB9 4.5000 8/1/2038 109.3590 600,050.12 644,491.34 644,491.34 656,208.81
FNMA MORTPASS FLT 07/43 3138WTQA7 2.2140 7/1/2043 103.0990 1,856,131.78 1,822,634.41 1,825,146.64 1,913,653.30
FNMA MORTPASS FLT 06/44 3138XQGY1 2.8340 6/1/2044 103.8330 366,472.06 380,157.49 380,157.49 380,518.93
UMBS MORTPASS 5% 04/33 31385XAH0 5.0000 4/1/2033 112.8950 1,419,095.73 1,502,467.60 1,502,467.60 1,602,088.12
UMBS MORTPASS 4% 07/46 3140EVK30 4.0000 7/1/2046 100.0000 0.01 0.01 0.01 0.01
FNMA MORTPASS 5.5% 03/41 3140FXDD1 5.5000 3/1/2041 113.3970 5,445,377.19 5,940,566.16 5,940,566.16 6,174,894.37
UMBS MORTPASS 4.5% 03/49 3140JN4A5 4.5000 3/1/2049 110.3720 7,195,418.30 7,791,288.87 7,791,288.87 7,941,727.09
FNMA MORTPASS FLT 11/45 3140J5F20 2.7440 11/1/2045 103.7530 663,984.02 670,520.13 670,520.13 688,903.34
UMBS MORTPASS 4.5% 08/42 3140J5GR4 4.5000 8/1/2042 111.1760 901,103.96 965,730.02 965,730.02 1,001,811.34
FNMA MORTPASS FLT 04/45 3140J7PW9 3.6170 4/1/2045 103.4120 185,569.72 189,542.08 189,542.08 191,901.36
FNMA MORTPASS FLT 06/41 3140J7WG6 3.6640 6/1/2041 104.7350 1,013,046.07 1,048,502.68 1,048,502.68 1,061,013.80
UMBS MORTPASS 4% 04/48 3140J8KL6 4.0000 4/1/2048 106.8810 2,630,400.84 2,802,198.90 2,802,198.90 2,811,398.72
FNMA MORTPASS FLT 11/44 3140J8NT6 3.6720 11/1/2044 104.1950 686,210.84 703,366.11 703,366.11 714,997.38
UMBS MORTPASS 4.5% 07/47 3140J8RT2 4.5000 71112047 113.5570 2,380,103.79 2,514,728.40 2,514,728.40 2,702,774.46
FNMA MORTPASS FLT 05/47 3140J9B83 2.5750 5/1/2047 103.5310 2,191,330.28 2,173,440.11 2,174,344.25 2,268,706.15
UMBS MORTPASS 4% 01/50 3140K45X4 4.0000 1/1/2050 107.1590 1,561,587.47 1,675,534.57 1,675,534.57 1,673,381.52
UMBS MORTPASS 5% 08/49 3140X4WY8 5.0000 8/1/2049 110.2350 2,148,937.05 2,319,508.93 2,319,508.93 2,368,880.76
UMBS MORTPASS 4% 01/50 3140X5S20 4.0000 1/1/2050 107.4217 4,440,516.29 4,777,718.00 4,777,718.00 4,770,076.49
UMBS MORTPASS 5% 10/49 3140X5XX6 5.0000 10/1/2049 109.3740 5,309,439.66 5,769,038.03 5,769,038.03 5,807,146.53
UMBS MORTPASS 5% 11/33 31402CPLO 5.0000 11/1/2033 113.9535 0.43 0.47 0.47 0.49
UMBS MORTPASS 5% 04/35 31402RAB5 5.0000 4/1/2035 113.3333 0.30 0.33 0.33 0.34
UMBS MORTPASS 5% 12/35 31410KSX3 5.0000 12/1/2035 114.2857 0.14 0.16 0.16 0.16
UMBS MORTPASS 4.5% 08/41 31410LC42 4.5000 8/1/2041 111.2570 1,071,226.07 1,151,850.79 1,151,850.79 1,191,813.99
UMBS MORTPASS 4.5% 10/39 31417NCE9 4.5000 10/1/2039 111.1880 4,108,204.58 4,551,120.39 4,551,120.39 4,567,830.51
UMBS MORTPASS 4.5% 04/31 31417YYC5 4.5000 4/1/2031 109.1470 639,594.53 691,361.71 691,361.71 698,098.24

56,409,391.45 60,473,239.92 60,476,656.29 61,963,241.51

GNMA1 (20 Day Lag)

GNMA Il MORTPASS 4% 09/42 36177RFJ5 4.0000 9/20/2042 108.1900 1,569,942.45 1,634,457.29 1,634,457.29 1,698,520.74
GNMA 11 4.5% 06/45 36179RGB9 4.5000 6/20/2045 109.5940 1,749,973.25 1,837,745.36 1,837,745.36 1,917,865.68
GNMA Il MORTPASS 5% 03/42 36202F4T0 5.0000 3/20/2042 112.8640 139,569.88 153,875.78 153,875.78 157,524.15

3,459,485.58 3,626,078.43 3,626,078.43 3,773,910.57

Municipal Bond
DALLAS CNTY 5.621% 08/44 234667JL8 5.6210 8/15/2044 145.4360 500,000.00 617,720.00 617,720.00 727,180.00
PENNSYLVANIA 5.85% 07/30 70914PPQ9 5.8500 7/15/2030 100.1770 800,000.00 838,864.00 838,864.00 801,416.00
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TEXAS ST G O 4.681% 04/40 882722VN8 4.6810 4/1/2040 132.0890 500,000.00 568,365.00 568,365.00 660,445.00
1,800,000.00 2,024,949.00 2,024,949.00 2,189,041.00
Money Market
INVESCO VAR 12/99 00499KPA5 0.0798 12/31/2099 100.0000 6,276,578.50 6,276,578.50 6,276,578.50 6,276,578.50
6,276,578.50 6,276,578.50 6,276,578.50 6,276,578.50
Mortgage Related
ALLY MASTER 3.29% 05/23 02005AGU6 3.2900 5/15/2023 102.1103 1,180,000.00 1,179,989.03 1,179,994.76 1,204,901.30
AMERICAN 4.95% 01/23 02377UABO 4.9500 7/15/2024 80.9981 767,644.00 813,553.17 813,553.17 621,776.75
AMERICAN 3.25% 10/28 023771825 3.2500 4/15/2030 81.7133 738,288.48 738,288.48 738,288.48 603,279.81
AMERICAN 4% 07/25 023772AB2 4.0000 1/15/2027 76.3406 1,314,991.51 1,414,904.56 1,414,904.56 1,003,872.67
AMERICAN 2.04% 05/23 02582JHJ2 2.0400 5/15/2023 100.4813 1,800,000.00 1,777,992.19 1,779,909.19 1,808,663.22
BA CREDIT CARD 2.7% 07/23 05522RCY2 2.7000 7/17/2023 101.5263 784,000.00 783,891.89 783,938.90 795,966.58
BENCHMARK 3.6623% 02/51 08161CAB7 3.6623 2/15/2051 104.7653 2,855,000.00 2,940,647.15 2,940,647.15 2,991,048.46
BENCHMARK 3.571% 01/51 08162PAT8 3.5710 1/15/2051 103.2562 2,800,000.00 2,883,976.96 2,883,976.96 2,891,173.60
CNH EQUIPMENT 3.01% 04/24 12596JAC7 3.0100 4/15/2024 102.8109 1,000,000.00 999,780.30 999,840.84 1,028,108.60
CNH EQUIPMENT 2.52% 08/24 12596 TACS 2.5200 8/15/2024 102.4581 2,900,000.00 2,899,360.26 2,899,496.88 2,971,283.74
COMM 2.54% 12/45 12623SAD2 2.5400 12/10/2045 101.2830 3,205,308.54 3,131,598.18 3,136,505.68 3,246,432.65
COMM 2.771% 12/45 12623SAEQ0 2.7710 12/10/2045 101.9032 1,745,000.00 1,803,212.11 1,803,212.11 1,778,209.97
COMM 2.822% 10/45 12624PAES5 2.8220 10/15/2045 101.6655 4,067,176.94 4,124,124.71 4,124,758.05 4,134,914.55
COMM 2.853% 10/45 12624QAR4 2.8530 10/15/2045 101.9607 1,636,008.28 1,688,028.22 1,688,028.22 1,668,084.68
CVS 5.88% 01/28 126650BC3 5.8800 1/10/2028 112.7590 986,260.22 1,106,081.46 1,106,081.46 1,112,097.16
CVS 6.943% 01/30 126650BQ2 6.9430 1/10/2030 114.5010 1,726,799.59 2,063,961.29 2,063,961.29 1,977,202.80
CAPITAL ONE 1.66% 06/24 14041NFG1 1.6600 6/17/2024 101.4508 600,000.00 576,202.50 584,181.40 608,704.80
CITIBANK CREDIT FLT 04/26 17305EGD1 0.8100 4/22/2026 100.6460 2,000,000.00 2,026,359.00 2,026,359.00 2,012,919.60
CITIGROUP 2.4% 10/49 17325DAB9 2.4000 10/10/2049 100.3075 2,750,000.00 2,721,748.05 2,722,023.15 2,758,455.43
CITIGROUP 2.982% 11/52 17328HBB6 2.9820 11/10/2052 106.5799 1,363,000.00 1,414,983.32 1,414,983.32 1,452,683.63
CONTINENTAL 4.15% 04/24 210795PZ7 4.1500 10/11/2025 93.6936 1,588,201.40 1,588,201.40 1,588,201.40 1,488,043.70
DELTA AIR LINES 2% 06/28 247361ZV3 2.0000 12/10/2029 95.3340 2,240,000.00 2,240,000.00 2,240,000.00 2,135,481.60
DELTA AIR 3.204% 04/24 24737BAA3 3.2040 10/25/2025 100.1136 2,265,000.00 2,265,000.00 2,265,000.00 2,267,573.27
FRESB 2019-SB62 VAR 03/39 30298AAC9 2.8300 3/25/2039 104.8535 2,981,472.92 2,995,915.17 2,995,915.17 3,126,177.22
FRESB 2019-SB63 FLT 02/39 30298BAE3 2.5500 2/25/2039 103.7820 1,963,530.34 2,033,481.11 2,033,481.11 2,037,791.84
FRESB 2019-SB70 FLT 10/39 302987AA0 2.3200 10/25/2039 104.4595 1,922,801.54 1,931,977.14 1,931,977.14 2,008,549.64
FRESB 2018-SB46 FLT 12/37 30306NAE7 2.8900 12/25/2037 105.2204 986,687.54 981,045.68 981,700.24 1,038,196.77
FRESB 2020-SB71 FLT 11/39 30313KAA2 2.1300 11/25/2039 104.1797 2,992,991.79 3,007,846.00 3,007,846.00 3,118,088.97
FNMA REMICS 3.5% 04/48 3136B1WEOQ 3.5000 4/25/2048 108.3673 4,142,115.76 4,307,092.20 4,307,092.20 4,488,697.77
FREDDIE MAC 3.5% 05/47 3137G1BW6 3.5000 5/25/2047 100.9410 192,013.12 196,130.91 196,130.91 193,819.91
FNMA REMICS 4.5% 07/23 31397LZH5 4.5000 7125/2023 100.3072 221.37 207.90 218.38 222.05
FORD CREDIT 1.92% 04/22 34531EAE6 1.9200 4/15/2022 100.4292 1,224,296.90 1,224,094.16 1,224,228.63 1,229,550.97
FORD CREDIT 2.16% 03/23 34532AAE3 2.1600 3/15/2023 101.6543 1,729,000.00 1,722,853.94 1,725,816.93 1,757,603.19
SEASONED 3.5% 11/57 35563PFG9 3.5000 11/25/2057 108.1738 2,146,850.84 2,303,839.31 2,303,839.54 2,322,329.27
SEASONED 3.5% 03/58 35563PHF9 3.5000 3/25/2058 108.5663 3,442,309.69 3,362,846.37 3,366,060.05 3,737,188.61
SEASONED 3.5% 07/58 35563PJF7 3.5000 7/25/2058 108.8295 2,147,757.18 2,160,084.89 2,160,084.89 2,337,394.26
SEASONED 3.5% 08/58 35563PKG3 3.5000 8/25/2058 108.9733 5,249,970.84 5,433,947.27 5,433,947.89 5,721,065.94
SEASONED 3.5% 10/58 35563PLHO 3.5000 10/25/2058 108.0987 4,357,050.84 4,529,200.25 4,529,202.32 4,709,917.06
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GS MORTGAGE 3.707% 08/44 36191YBB3 3.7070 8/10/2044 101.0183 3,490,000.00 3,547,803.13 3,547,803.13 3,525,537.62
HONDA AUTO 2.52% 06/23 43815MACO 2.5200 6/21/2023 102.9987 2,215,000.00 2,196,310.94 2,197,945.82 2,281,420.10
JPMBB 2.8164% 11/48 46590JAT4 2.8164 11/15/2048 100.2602 2,162,012.03 2,203,056.47 2,203,056.47 2,167,636.50
JP MORGAN 3.5074% 05/45 46634SAC9 3.5074 5/15/2045 103.1780 4,112,192.72 4,354,071.55 4,354,071.55 4,242,876.97
JPMBB 4.131% 11/45 46640NAES8 4.1310 11/15/2045 108.0742 2,918,000.00 3,088,520.63 3,088,520.63 3,153,605.45
MORGAN STANLEY VAR 08/46 61762TAE6 4.2979 8/15/2046 107.4633 1,763,000.00 1,824,911.61 1,824,911.61 1,894,577.27
NISSAN AUTO 2.12% 04/22 65478HADO 2.1200 4/18/2022 100.6421 423,922.00 423,850.32 423,891.59 426,643.92
UNITED STATES 2.2% 02/45 83162CE74 2.2000 2/1/2045 102.9360 5,700,000.00 5,700,000.00 5,700,000.00 5,867,352.00
UNITED STATES 4.99% 09/24 83162CPA5 4.9900 9/1/2024 105.1250 136,861.21 142,335.67 142,335.67 143,875.35
UNITED STATES 4.22% 02/31 83162CTV5 4.2200 2/1/2031 110.2200 383,787.44 383,787.44 383,787.44 423,010.52
UNITED STATES 4.09% 03/31 83162CTX1 4.0900 3/1/2031 107.6200 433,047.29 433,047.29 433,047.29 466,045.49
UNITED STATES 3.29% 08/31 83162CUE1 3.2900 8/1/2031 105.4500 441,129.06 441,129.06 441,129.06 465,170.59
UNITED STATES 2.87% 11/31 83162CUK7 2.8700 11/1/2031 106.0430 564,251.16 564,251.16 564,251.16 598,348.86
UNITED STATES 2.2% 09/32 83162CVA8 2.2000 9/1/2032 103.0970 807,627.93 800,870.82 803,209.87 832,640.17
UNITED STATES 1.93% 12/32 83162CVEO 1.9300 12/1/2032 102.6980 672,165.54 672,165.54 672,165.54 690,300.57
UNITED STATES 3.46% 01/34 83162CWA7 3.4600 1/1/2034 107.2080 962,843.28 962,843.28 962,843.28 1,032,245.02
UNITED STATES 3.21% 03/34 83162CWD1 3.2100 3/1/2034 106.5390 712,804.71 712,804.71 712,804.71 759,415.01
UNITED STATES 2.98% 06/35 83162CXB4 2.9800 6/1/2035 107.1140 938,928.44 938,928.44 938,928.44 1,005,723.81
UNITED STATES 2.82% 12/35 83162CXL2 2.8200 12/1/2035 106.1270 1,517,390.34 1,517,390.34 1,517,390.34 1,610,360.85
UNITED STATES 2.75% 08/37 83162CYU1 2.7500 8/1/2037 106.0840 3,543,230.29 3,666,136.09 3,666,136.09 3,758,800.42
UNITED STATES 2.78% 12/37 83162CZA4 2.7800 12/1/2037 106.7940 1,434,116.18 1,434,116.18 1,434,116.18 1,531,550.03
UNITED STATES 3.5% 05/38 83162CZL0 3.5000 5/1/2038 109.7780 1,719,049.31 1,821,252.16 1,821,252.16 1,887,137.95
UNITED STATES 3.54% 07/38 83162CZP1 3.5400 7/1/2038 109.9430 3,296,601.72 3,296,601.72 3,296,601.72 3,624,382.83
UNITED STATES 3.53% 09/38 83162CZU0 3.5300 9/1/2038 109.0930 1,726,140.25 1,726,140.25 1,726,140.25 1,883,098.18
SOUTHWEST 6.15% 08/22 84474YAA4 6.1500 2/1/2024 100.0699 747,907.29 810,183.77 810,183.77 748,430.15
SPIRIT 4.1% 04/28 84858DAA6 4.1000 10/1/2029 84.7194 600,431.41 600,431.41 600,431.41 508,681.65
TOYOTA AUTO 2.35% 05/22 89238BAD4 2.3500 5/16/2022 100.8491 913,373.06 913,362.56 913,367.97 921,128.88
UBS-BARCLAYS 3.525% 05/63 90269CAD2 3.5250 5/10/2063 103.4487 3,868,000.00 3,980,914.53 3,980,914.53 4,001,394.17
UBS COMMERCIAL 3.4% 05/45 90269GAC5 3.4000 5/10/2045 103.0074 2,868,446.22 2,998,049.80 2,998,049.80 2,954,711.58
US AIRWAYS 4.625% 06/25 90345WAD6 4.6250 12/3/2026 84.6950 1,953,594.34 2,144,519.12 2,144,519.12 1,654,595.75
UBS-BARCLAY 3.2443% 04/46 90349GBF1 3.2443 4/10/2046 103.7802 3,274,000.00 3,266,233.76 3,266,674.64 3,397,764.40
UNITED 3.1% 07/28 90931LAA6 3.1000 1/7/2030 96.0274 1,258,721.87 1,258,721.87 1,258,721.87 1,208,718.39
UNITED 2.9% 05/28 90932MAA3 2.9000 11/1/2029 82.7891 2,200,000.00 2,262,546.00 2,262,546.00 1,821,360.42
VERIZON OWNER 2.33% 12/23 92349GAA9 2.3300 12/20/2023 102.6334 5,300,000.00 5,342,728.22 5,342,750.36 5,439,571.79
WORLD OMNI 1.7% 01/23 98162HAC4 1.7000 1/17/2023 102.0090 3,650,000.00 3,649,659.45 3,649,706.81 3,723,329.60
WORLD OMNI 2.59% 07/24 98162VAD1 2.5900 7/15/2024 102.7393 584,000.00 591,071.87 591,071.87 599,997.34
WORLD OMNI 3.04% 05/24 98162YAD5 3.0400 5/15/2024 103.0091 1,800,000.00 1,799,700.66 1,799,780.83 1,854,164.34
WORLD OMNI 3.13% 11/23 98163EAD8 3.1300 11/15/2023 102.1892 1,616,000.00 1,615,849.07 1,615,905.71 1,651,376.83

150,500,324.71 153,458,743.42 153,486,352.06 155,144,452.81

T-Bill
UNITED STATES ZERO 08/20 912796XF1 - 8/20/2020 99.9820 36,213,000.00 36,203,159.62 36,205,869.25 36,206,481.66

36,213,000.00 36,203,159.62 36,205,869.25 36,206,481.66

T-Note
UNITED 0.125% 10/24 912828YL8 0.1259 10/15/2024 104.7088 11,134,000.00 11,271,182.75 11,271,184.58 11,658,275.19
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Description Security Coupon Rate Maturity Date Price (Base) Shares/Par Cost (Base) Amortized Cost Traded Market Value
UNITED 1.75% 11/29 912828YS3 1.7500 11/15/2029 110.4060 1,554,000.00 1,579,272.34 1,579,301.23 1,715,709.24
UNITED STATES 0.5% 03/23 912828ZD5 0.5000 3/15/2023 100.8710 616,000.00 620,009.17 620,009.17 621,365.36
UNITED 0.625% 05/30 912828Z2Q6 0.6250 5/15/2030 99.7230 2,636,000.00 2,619,150.90 2,619,229.22 2,628,698.28
UNITED 0.125% 01/30 912828237 0.1250 1/15/2030 107.7260 2,807,000.00 2,963,328.51 2,963,328.51 3,023,869.92
UNITED 1.375% 01/25 912828252 1.3750 1/31/2025 105.0660 40,795,000.00 40,891,361.44 40,891,363.19 42,861,674.70

59,542,000.00 59,944,305.11 59,944,415.90 62,509,592.69

T-Bond
UNITED STATES 4.5% 02/36 912810FTO 4.5000 2/15/2036 153.0780 3,374,000.00 4,077,217.28 4,077,217.28 5,164,851.72

3,374,000.00 4,077,217.28 4,077,217.28 5,164,851.72
Totals $566,917,675.12 $577,663,596.38 $578,071,288.74 $598,404,755.02
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Account: 3015465500 VA GENERAL/DODGE & COX Created: 7-Jul-2020 08:47:18 PM [CDT]

Audited Market Value - Monthly
As of Jun 30, 2020

Description Security Coupon Rate Maturity Date Price (Base) Shares/Par Cost (Base) Amortized Cost Traded Market Value
Corporate Bond
AT&T INC 6.55% 02/39 00206RAS1 6.5500 2/15/2039 138.4500 775,000.00 762,188.50 767,062.25 1,072,987.50
ANHEUSER-BUSC 4.95% 01/42 035240AG5 4.9500 1/15/2042 119.4430 1,250,000.00 1,365,125.00 1,350,439.50 1,493,037.50
ANHEUSER-BUSCH 4% 04/28 035240AL4 4.0000 4/13/2028 115.4110 500,000.00 496,080.00 496,967.77 577,055.00
BANK OF 5.875% 02/42 06051GEN5 5.8750 2/7/2042 149.1840 2,190,000.00 2,842,685.70 2,772,878.55 3,267,129.60
BOSTON 3.25% 01/31 10112RBD5 3.2500 1/30/2031 107.7220 1,100,000.00 1,098,350.00 1,098,375.62 1,184,942.00
BURLINGTON 5.75% 05/40 12189LAA9 5.7500 5/1/2040 141.0710 1,400,000.00 1,772,946.00 1,724,866.80 1,974,994.00
CIGNA CORP 4.8% 08/38 125523AJ9 4.8000 8/15/2038 126.7110 850,000.00 1,033,209.00 1,029,467.82 1,077,043.50
CSX CORP 6.22% 04/40 126408GS6 6.2200 4/30/2040 145.3790 750,000.00 982,417.50 952,455.10 1,090,342.50
CSX 6.251% 01/23 126410LM9 6.2510 1/15/2023 109.9600 350,744.40 342,341.03 349,170.34 385,678.54
CVS HEALTH 4.78% 03/38 126650CY4 4.7800 3/25/2038 124.2600 925,000.00 906,629.50 908,757.98 1,149,405.00
CVS HEALTH 4.125% 04/40 126650DK3 41250 4/1/2040 118.0430 500,000.00 491,570.00 491,681.55 590,215.00
CANADIAN 6.375% 11/37 136375BQ4 6.3750 11/15/2037 151.0710 1,337,000.00 1,868,274.40 1,767,798.21 2,019,819.27
CANADIAN 5.75% 01/42 13645RAQ7 5.7500 1/15/2042 142.1578 300,000.00 347,829.00 339,980.40 426,473.34
CHUBB CORP/THE 6% 05/37 171232AQ4 6.0000 5/11/2037 144.8130 1,350,000.00 1,518,829.18 1,474,525.57 1,954,975.50
CITIGROUP 8.125% 07/39 172967EW7 8.1250 7/15/2039 173.1820 735,000.00 1,086,131.55 1,004,295.06 1,272,887.70
CITIGROUP INC VAR 03/31 172967MP3 4.4120 3/31/2031 118.6520 1,800,000.00 1,800,000.00 1,800,000.00 2,135,736.00
COMCAST CORP 6.45% 03/37 20030NAM3 6.4500 3/15/2037 147.8710 1,800,000.00 2,242,385.47 2,148,303.88 2,661,678.00
COMMONWEALTH 2.95% 08/27 202795JK7 2.9500 8/15/2027 109.7460 1,350,000.00 1,346,301.00 1,347,361.50 1,481,571.00
CONOCOPHILLIPS 6.5% 02/39 20825CAQ7 6.5000 2/1/2039 145.6020 1,100,000.00 1,084,160.00 1,090,186.94 1,601,622.00
WALT DISNEY 6.65% 11/37 254687EH5 6.6500 11/15/2037 149.8260 779,000.00 1,149,219.75 1,145,924.01 1,167,144.54
DOW CHEMICAL 9.4% 05/39 260543BY8 9.4000 5/15/2039 166.6710 1,600,000.00 2,729,472.00 2,597,731.30 2,666,736.00
EOG 4.375% 04/30 26875PAUS5 4.3750 4/15/2030 119.3040 550,000.00 549,780.00 549,785.04 656,172.00
ERP 3.375% 06/25 26884ABD4 3.3750 6/1/2025 109.7980 1,750,000.00 1,751,572.50 1,752,055.74 1,921,465.00
EXELON CORP 4.05% 04/30 30161NAX9 4.0500 4/15/2030 115.4700 325,000.00 324,330.50 324,347.24 375,277.50
EXXON MOBIL 3.482% 03/30 30231GBK7 3.4820 3/19/2030 113.8060 1,975,000.00 1,975,000.00 1,975,000.00 2,247,668.50
GEORGIA 2.65% 09/29 373334KL4 2.6500 9/15/2029 104.6780 3,150,000.00 3,103,254.00 3,105,565.75 3,297,357.00
GRUPO 6.125% 01/46 40049JBCO 6.1250 1/31/2046 127.4000 1,300,000.00 1,303,165.00 1,302,678.26 1,656,200.00
HSBC HOLDINGS 4.3% 03/26 404280AW9 4.3000 3/8/2026 112.8800 2,600,000.00 2,728,830.00 2,682,925.82 2,934,880.00
HSBC 4.95% 03/30 404280CF4 4.9500 3/31/2030 120.1560 1,300,000.00 1,533,961.00 1,529,449.50 1,562,028.00
HOME DEPOT 2.5% 04/27 437076CA8 2.5000 4/15/2027 109.5590 450,000.00 447,808.50 447,890.95 493,015.50
INTEL CORP 3.9% 03/30 458140BR0O 3.9000 3/25/2030 120.8010 1,050,000.00 1,047,847.50 1,047,908.27 1,268,410.50
JPMORGAN 5.5% 10/40 46625HHV5 5.5000 10/15/2040 143.5230 2,272,000.00 2,680,754.86 2,617,144.50 3,260,842.56
JPMORGAN CHASE VAR 03/31 46647PBJ4 4.4930 3/24/2031 121.9070 1,600,000.00 1,616,704.00 1,616,704.00 1,950,512.00
KINDER 5.55% 06/45 49456BAH4 5.5500 6/1/2045 122.0700 900,000.00 1,119,717.00 1,116,599.20 1,098,630.00
KONINKLIJKE 6.875% 03/38 500472AC9 6.8750 3/11/2038 151.4560 1,050,000.00 1,343,328.00 1,250,586.20 1,590,288.00
LAFARGE SA 7.125% 07/36 505861AC8 7.1250 7/15/2036 131.0720 538,000.00 627,781.44 607,682.34 705,167.36
MASTERCARD 3.35% 03/30 57636QAP9 3.3500 3/26/2030 115.6000 1,500,000.00 1,666,500.00 1,662,344.03 1,734,000.00
NIKE INC 2.75% 03/27 654106AJ2 2.7500 3/27/2027 110.1560 675,000.00 674,912.25 674,915.19 743,553.00
NIKE INC 2.85% 03/30 654106AK9 2.8500 3/27/2030 111.2070 775,000.00 773,860.75 773,891.13 861,854.25
OCCIDENTAL 3.5% 08/29 674599CS2 3.5000 8/15/2029 73.1600 950,000.00 964,483.00 964,089.92 695,020.00
ORACLE CORP 2.8% 04/27 68389XBU8 2.8000 4/1/2027 109.2110 2,125,000.00 2,120,431.25 2,120,597.72 2,320,733.75
OVERSEAS 5.142% 12/23 690353NL7 5.1420 12/15/2023 108.2350 221,167.66 221,167.56 221,167.56 239,380.82
PHILIP 4.375% 11/41 718172AM1 4.3750 11/15/2041 122.1190 975,000.00 951,204.00 953,338.03 1,190,660.25

Page 1 of 5
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Audited Market Value - Monthly
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Description Security Coupon Rate Maturity Date Price (Base) Shares/Par Cost (Base) Amortized Cost Traded Market Value
PHILIP 4.875% 11/43 718172BD0O 4.8750 11/15/2043 128.1630 425,000.00 434,800.50 434,106.07 544,692.75
PHILIP 2.75% 02/26 718172BT5 2.7500 2/25/2026 108.9540 475,000.00 439,213.50 448,740.78 517,531.50
PROCTER & 2.8% 03/27 742718FG9 2.8000 3/25/2027 111.2060 325,000.00 324,181.00 324,213.00 361,419.50
TRAVELERS 6.75% 06/36 792860AK4 6.7500 6/20/2036 150.7130 300,000.00 375,075.32 352,027.02 452,139.00
SHELL 6.375% 12/38 822582AD4 6.3750 12/15/2038 149.9330 1,075,000.00 1,345,943.00 1,291,614.28 1,611,779.75
TARGET CORP 2.65% 09/30 87612EBK1 2.6500 9/15/2030 109.8850 1,100,000.00 1,095,523.00 1,095,636.49 1,208,735.00
THERMO 4.497% 03/30 883556CG5 4.4970 3/25/2030 123.9440 275,000.00 275,000.00 275,000.00 340,846.00
TRANSCANADA 5% 10/43 89352HAL3 5.0000 10/16/2043 117.1870 875,000.00 1,083,713.75 1,080,548.79 1,025,386.25
TRAVELERS 6.375% 03/33 89420GAE9 6.3750 3/15/2033 147.4500 1,000,000.00 1,174,110.00 1,102,567.20 1,474,500.00
TYCO 7.125% 10/37 902133AG2 7.1250 10/1/2037 151.7200 1,025,000.00 1,396,306.25 1,326,030.27 1,555,130.00
UNITED 4.45% 04/30 911312BY1 4.4500 4/1/2030 124.8600 1,400,000.00 1,541,452.00 1,539,489.84 1,748,040.00
UNITEDHEALTH 5.8% 03/36 91324PAR3 5.8000 3/15/2036 141.3850 1,425,000.00 1,481,895.00 1,466,532.26 2,014,736.25
UNITEDHEALTH 2.95% 10/27 91324PDE9 2.9500 10/15/2027 111.5620 950,000.00 942,048.50 944,200.16 1,059,839.00
VERIZON 4.272% 01/36 92343VCV4 4.2720 1/15/2036 123.6690 900,000.00 843,147.00 853,291.07 1,113,021.00
VIRGINIA 8.875% 11/38 927804FG4 8.8750 11/15/2038 179.7220 1,100,000.00 1,579,336.00 1,579,336.00 1,976,942.00
WELLPOINT 4.625% 05/42 94973VAY3 4.6250 5/15/2042 124.4620 925,000.00 1,082,314.75 1,079,643.07 1,151,273.50
WELLS FARGO & 3% 04/26 949746RW3 3.0000 4/22/2026 109.2000 2,800,000.00 2,702,771.00 2,735,553.41 3,057,600.00
WELLS FARGO & VAR 04/31 95000U2L6 4.4780 4/4/2031 120.8830 2,050,000.00 2,050,000.00 2,050,000.00 2,478,101.50

69,197,912.06 76,959,368.26 75,933,426.25 87,746,302.48

FHLMC
FHLMCGLD 4.5% 03/31 3128E5RW1 4.5000 3/1/2031 109.0270 354,893.61 382,564.20 372,150.64 386,929.86
FHLMCGLD 6% 02/22 3128MBJB4 6.0000 2/1/2022 102.5720 14,290.77 14,384.00 14,301.87 14,658.33
FHLMCGLD 6% 03/23 3128MB5D5 6.0000 3/1/2023 102.7690 25,706.29 26,180.24 25,799.96 26,418.10
FHLMCGLD 4% 05/27 3128MDKE2 4.0000 5/1/2027 105.7480 238,188.06 253,279.54 245,476.56 251,879.11
FHLMCGLD 4.5% 01/44 3128MJT26 4.5000 1/1/2044 111.3360 226,731.08 242,283.42 239,047.17 252,433.32
FHLMCGLD 4.5% 06/47 3128MJ2A7 4.5000 6/1/2047 107.4280 745,445.14 797,859.25 793,308.92 800,816.80
FHLMCGLD 4.5% 08/48 3128MJ4S6 4.5000 8/1/2048 100.0000 0.01 0.01 0.01 0.01
FHLMCGLD 4.5% 03/49 3128MJ6D7 4.5000 3/1/2049 111.1111 0.09 0.09 0.09 0.10
FHLMCGLD 5.5% 10/20 3128M1PY9 5.5000 10/1/2020 100.2185 553.85 551.69 553.77 555.06
FHLMCGLD 6.5% 01/38 3128M5QY9 6.5000 1/1/2038 117.0860 52,971.64 58,426.06 56,534.37 62,022.37
FHLMCGLD 4.5% 05/41 3128M8P81 4.5000 5/1/2041 113.6400 321,365.48 345,769.20 340,285.54 365,199.73
FHLMCGLD 4.5% 12/43 3128M9YH9 4.5000 12/1/2043 110.7550 126,333.05 136,360.74 134,396.74 139,920.17
FHLMC MORTPASS FLT 08/36 3128S4EP8 3.2040 8/1/2036 103.0840 51,059.41 51,528.14 51,528.14 52,634.08
FHLMCGLD 6.5% 10/37 3128UNDB5 6.5000 10/1/2037 113.1790 19,988.58 20,275.91 20,157.21 22,622.87
FHLMCGLD 5.5% 03/34 31283HZ65 5.5000 3/1/2034 114.6640 89,199.38 94,432.88 92,224.51 102,279.58
FHLMCGLD 5.5% 01/35 31283H5J0 5.5000 1/1/2035 114.7870 52,486.19 57,045.89 55,344.48 60,247.32
FHLMCGLD 4.5% 09/40 312942NM3 4.5000 9/1/2040 111.2140 317,938.67 339,995.67 334,669.41 353,592.31
FHLMC MORTPASS FLT 05/44 31300MNQ2 3.1120 5/1/2044 103.7300 462,143.73 478,463.17 478,463.17 479,381.69
FHLMC MORTPASS FLT 11/44 31300MR39 2.9180 11/1/2044 103.7590 470,016.21 469,547.45 469,547.45 487,684.12
FHLMC MORTPASS FLT 01/45 31300MVS9 3.0740 1/1/2045 103.9820 421,306.33 437,697.78 437,697.78 438,082.75
FHLMCGLD 4.5% 10/48 3132LAJA1 4.5000 10/1/2048 112.5000 0.08 0.08 0.08 0.09
FHLMCGLD 4.5% 05/47 3132L8RZ2 4.5000 5/1/2047 107.4760 2,175,947.05 2,339,653.05 2,324,175.04 2,338,620.85
FHLMCGLD 4.5% 03/47 3132WLT71 4.5000 3/1/2047 100.0000 0.01 0.01 0.01 0.01
FHLMCGLD 4.5% 05/47 3132WNEK4 4.5000 5/1/2047 108.3230 899,598.17 935,441.55 932,958.99 974,471.73
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FHLMC MORTPASS FLT 09/45 31326KCR6 2.9490 9/1/2045 103.0940 144,846.37 148,716.48 148,716.48 149,327.92
UMBS 2.5% 3133KJK84 2.5000 7/1/2050 104.8950 6,435,000.00 6,693,405.47 6,692,864.27 6,749,993.25
FHLMCGLD 4.5% 07/42 31335BAP1 4.5000 7/1/2042 111.1830 3,540,996.97 3,820,957.06 3,786,447.48 3,936,986.66
FHLMC MORTPASS FLT 10/34 31349UCV8 4.0260 10/1/2034 104.7370 133,587.10 130,143.04 130,143.04 139,915.12
FHLMC MORTPASS FLT 03/35 31349UM54 3.6670 3/1/2035 104.5880 40,082.95 39,120.03 39,120.03 41,921.96

17,360,676.27 18,314,082.10 18,215,913.21 18,628,595.27
UMBS MORTPASS 6.5% 11/32 31371KVH1 6.5000 11/1/2032 115.8050 24,440.54 25,421.98 24,891.96 28,303.37
UMBS MORTPASS 7% 08/37 31371NH40 7.0000 8/1/2037 118.2740 22,402.30 23,475.16 23,045.87 26,496.10
UMBS MORTPASS 7% 11/37 31371NNA9 7.0000 11/1/2037 114.6250 25,916.82 27,245.06 26,720.61 29,707.15
UMBS MORTPASS 6.5% 02/38 31374CL53 6.5000 2/1/2038 117.3040 20,049.20 22,025.90 21,329.96 23,518.51
UMBS MORTPASS 5% 09/25 3138EJWC8 5.0000 9/1/2025 105.1700 128,257.29 139,579.99 132,902.37 134,888.19
UMBS MORTPASS 6% 07/39 3138EK7L3 6.0000 7/1/2039 116.6520 470,736.05 521,340.16 508,329.57 549,123.02
UMBS MORTPASS 4.5% 01/32 3138EMBT7 4.5000 1/1/2032 109.1170 143,026.21 153,864.92 150,053.56 156,065.91
FNMA MORTPASS FLT 02/44 3138EMRA1 2.9320 2/1/2044 103.5900 143,373.30 148,615.38 148,615.38 148,520.40
UMBS MORTPASS 5% 09/39 3138EM5Y3 5.0000 9/1/2039 114.7100 759,040.09 836,367.30 818,264.10 870,694.89
UMBS MORTPASS 4.5% 09/41 3138ENBK4 4.5000 9/1/2041 112.0810 224,264.00 243,922.14 239,659.75 251,357.33
UMBS MORTPASS 3.5% 12/29 3138EQAF9 3.5000 12/1/2029 105.7530 222,281.02 234,228.62 230,263.38 235,068.85
FNMA MORTPASS FLT 10/45 3138EQTS1 2.8200 10/1/2045 103.3780 765,045.87 781,392.73 781,392.73 790,889.12
UMBS MORTPASS 4.5% 02/46 3138EREA4 4.5000 2/1/2046 111.2120 1,965,723.20 2,157,995.46 2,134,461.96 2,186,120.09
FNMA MORTPASS FLT 07/46 3138ET4D5 2.5450 7/1/2046 103.4730 456,676.68 468,628.77 468,628.77 472,537.06
FNMA MORTPASS 3.14% 12/31 3138LGAK2 3.1400 12/1/2031 114.4460 1,715,000.00 1,688,739.06 1,688,739.06 1,962,748.90
FNMA MORTPASS 2.92% 11/36 3138LGDL7 2.9200 11/1/2036 113.7720 743,277.93 716,566.38 716,566.38 845,642.17
FNMA MORTPASS 3.09% 12/36 3138LGEU6 3.0900 12/1/2036 113.9730 500,000.00 490,898.44 490,898.44 569,865.00
FNMA MORTPASS 3.28% 12/32 3138LLU52 3.2800 12/1/2032 117.1950 2,604,000.00 2,613,765.00 2,613,765.00 3,051,757.80
FNMA MORTPASS 3.76% 07/33 3138LNYX3 3.7600 7/1/2033 119.7970 444,198.31 448,848.50 448,848.50 532,136.26
FNMA MORTPASS 3.33% 10/29 3138L7WSH1 3.3300 10/1/2029 113.8490 1,925,585.38 1,950,106.52 1,950,106.52 2,192,259.70
UMBS MORTPASS 4% 12/34 3138WDK26 4.0000 12/1/2034 107.6530 531,538.87 568,829.66 559,519.79 572,217.54
UMBS MORTPASS 4% 09/35 3138WFQY5 4.0000 9/1/2035 107.6530 2,073,171.98 2,236,758.20 2,203,079.62 2,231,831.83
FNMA MORTPASS FLT 05/44 3138XUGF3 2.9890 5/1/2044 103.9300 170,245.92 175,162.75 175,162.75 176,936.58
UMBS MORTPASS 6.5% 05/31 31384WLF5 6.5000 5/1/2031 113.8810 31,545.41 32,812.15 32,087.19 35,924.23
UMBS MORTPASS 6.5% 06/32 31385JF86 6.5000 6/1/2032 113.4530 18,963.04 19,724.50 19,306.57 21,514.14
UMBS MORTPASS 6.5% 07/32 31385JJF6 6.5000 7/1/2032 113.5880 10,009.34 10,411.28 10,191.16 11,369.41
UMBS MORTPASS 6.5% 10/32 31385WV63 6.5000 10/1/2032 115.6130 31,145.90 32,396.59 31,718.09 36,008.71
UMBS MORTPASS 6.5% 05/32 31391K5X1 6.5000 5/1/2032 111.5120 16,838.39 17,514.54 17,141.96 18,776.83
UMBS MORTPASS 4.5% 06/48 3140HBJG4 4.5000 6/1/2048 107.5590 697,894.01 726,872.97 725,013.61 750,647.82
FNMA MORTPASS FLT 11/48 3140HMYC2 3.8720 11/1/2048 105.8070 1,521,120.10 1,583,390.96 1,583,390.96 1,609,451.54
FNMA MORTPASS FLT 08/49 3140JAX86 3.7120 8/1/2049 104.9390 2,009,654.29 2,093,023.55 2,093,023.55 2,108,911.12
UMBS MORTPASS 3.5% 08/49 3140JQRY1 3.5000 8/1/2049 105.1269 3,376.51 3,480.05 3,478.44 3,549.62
UMBS MORTPASS 4.5% 01/43 3140J5QK8 4.5000 1/1/2043 111.2000 928,361.63 1,006,039.39 997,012.41 1,032,338.13
UMBS 2.5% 3140QEDC3 2.5000 7/1/2050 105.1210 5,245,000.00 5,511,142.77 5,510,997.10 5,513,596.45
UMBS MORTPASS 4.5% 06/48 3140Q9DP5 4.5000 6/1/2048 107.3630 640,628.46 655,342.89 654,547.92 687,797.93
FNMA MORTPASS 6.5% 10/32 31400FB48 6.5000 10/1/2032 110.8410 29,986.66 31,401.68 30,601.79 33,237.51
FNMA MORTPASS 6% 01/33 31400FCF2 6.0000 1/1/2033 109.6670 81,180.22 83,552.21 82,225.25 89,027.91
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FNMA MORTPASS 6.5% 08/32 31402BVL5 6.5000 8/1/2032 100.7270 3,184.13 3,334.39 3,249.30 3,207.28
FNMA MORTPASS FLT 10/33 31402DGA2 3.6000 10/1/2033 104.4140 91,889.11 88,098.69 88,098.69 95,945.10
UMBS MORTPASS 6% 04/35 31402RDG1 6.0000 4/1/2035 116.6620 249,298.07 269,475.62 261,407.98 290,836.11
FNMA MORTPASS 7% 11/33 31402RYC7 7.0000 11/1/2033 110.9320 30,367.81 32,313.21 31,258.42 33,687.62
UMBS MORTPASS 6% 07/35 31403DA66 6.0000 7/1/2035 116.3390 132,068.11 133,430.05 132,778.75 153,646.72
FNMA MORTPASS 7% 10/32 31405FD58 7.0000 10/1/2032 115.7570 23,303.63 24,559.88 23,863.15 26,975.58
FNMA MORTPASS FLT 06/35 31406VYX8 2.4120 6/1/2035 101.2030 68,428.37 67,434.03 67,434.03 69,251.56
FNMA MORTPASS FLT 07/35 31407JNR9 2.8290 7/1/2035 104.6830 160,440.73 159,036.88 159,036.88 167,954.17
UMBS MORTPASS 6% 11/21 31410FSE6 6.0000 11/1/2021 101.8780 29,872.67 30,330.10 29,916.83 30,433.68
UMBS MORTPASS 7% 03/37 31410F6C4 7.0000 3/1/2037 118.3840 76,152.68 84,446.18 81,416.18 90,152.59
FNMA MORTPASS FLT 05/36 31410F7D1 3.3450 5/1/2036 105.0310 64,772.58 64,684.05 64,684.05 68,031.29
UMBS MORTPASS 6% 04/35 31410GJS3 6.0000 4/1/2035 116.1770 64,335.49 64,154.53 64,236.52 74,743.04
UMBS MORTPASS 6% 03/36 31410GTM5 6.0000 3/1/2036 115.3430 102,116.86 104,039.54 103,203.74 117,784.65
UMBS MORTPASS 6.5% 02/38 31410KL77 6.5000 2/1/2038 115.7320 78,080.01 81,225.97 79,977.05 90,363.56
UMBS MORTPASS 6.5% 07/38 31410KRB2 6.5000 7/1/2038 119.7200 11,558.93 11,918.35 11,778.68 13,838.35
UMBS MORTPASS 6.5% 10/38 31410KXM1 6.5000 10/1/2038 120.4720 48,219.63 53,471.05 51,713.80 58,091.15
UMBS MORTPASS 5.5% 11/29 31414UWN4 5.5000 11/1/2029 110.2950 201,672.01 220,830.85 212,597.92 222,434.14
UMBS MORTPASS 6% 02/23 31414UZL5 6.0000 2/1/2023 103.6170 68,015.02 69,609.11 68,322.71 70,475.12
UMBS MORTPASS 4% 11/30 31416W521 4.0000 11/1/2030 107.6310 163,230.26 173,840.23 169,535.83 175,686.36
UMBS MORTPASS 4.5% 01/31 31417YV46 4.5000 1/1/2031 108.0220 56,354.09 61,073.76 59,343.43 60,874.82
UMBS MORTPASS 3.5% 03/37 31418CG99 3.5000 3/1/2037 105.5980 2,668,861.40 2,774,364.82 2,757,118.25 2,818,264.26
UMBS MORTPASS 4.5% 05/48 31418CWU4 4.5000 5/1/2048 108.1450 582,531.04 601,008.20 600,054.38 629,978.19
UMBS MORTPASS 4.5% 06/48 31418CXP4 4.5000 6/1/2048 107.5830 2,039,727.07 2,102,114.03 2,098,436.95 2,194,399.57
UMBS MORTPASS 4.5% 01/49 31418C6A7 4.5000 1/1/2049 100.0000 0.01 0.01 0.01 0.01
UMBS MORTPASS 6.5% 08/39 31418MEC2 6.5000 8/1/2039 117.0600 52,555.37 57,222.87 55,683.18 61,521.32
UMBS MORTPASS 5.5% 09/38 31418MGGH1 5.5000 9/1/2038 114.9220 149,063.09 164,179.00 159,618.57 171,306.28
UMBS MORTPASS 6% 08/37 31418MG30 6.0000 8/1/2037 116.6110 259,150.87 273,890.10 268,319.42 302,198.42
UMBS MORTPASS 5.5% 04/37 31418MH39 5.5000 4/1/2037 114.0820 95,153.72 102,082.09 99,544.66 108,553.27
UMBS MORTPASS 7% 12/38 31418MKY7 7.0000 12/1/2038 115.5180 77,288.15 84,026.71 81,607.77 89,281.73
FNMA MORTPASS 5.5% 02/38 31419AJ99 5.5000 2/1/2038 115.4510 89,779.98 96,022.47 93,831.87 103,651.88
UMBS MORTPASS 6.5% 01/39 31419AP43 6.5000 1/1/2039 116.0060 95,949.03 106,908.22 103,322.29 111,306.63
UMBS MORTPASS 5.5% 09/24 31419AQZ3 5.5000 9/1/2024 102.4380 19,198.16 20,716.03 19,671.31 19,666.21
UMBS MORTPASS 5.5% 01/25 31419A6M4 5.5000 1/1/2025 104.8110 56,638.64 61,178.58 58,163.02 59,363.52

35,253,211.65 36,721,903.21 36,505,207.65 38,574,741.30

Government Bond
PETROLEOS 6.625% 06/35 706451BG5 6.6250 6/15/2035 81.3700 1,505,000.00 1,746,275.00 1,679,269.05 1,224,618.50

1,505,000.00 1,746,275.00 1,679,269.05 1,224,618.50

GNMAL (15 Day Lag)

GNMA 17.9% 10/21 36225BJR0O 7.9000 10/15/2021 100.3000 1,873.33 1,878.02 1,873.97 1,878.95
1,873.33 1,878.02 1,873.97 1,878.95

Municipal Bond
CALIFORNIA ST 7.5% 04/34 13063A5E0 7.5000 4/1/2034 163.0740 1,775,000.00 1,841,944.60 1,813,485.58 2,894,563.50
CALIFORNIA 7.625% 03/40 13063BFR8 7.6250 3/1/2040 176.5190 200,000.00 293,384.00 280,503.71 353,038.00
LOS ANGELES 5.75% 07/34 544646XZ0 5.7500 7/1/2034 138.2690 2,250,000.00 2,202,877.69 2,232,872.89 3,111,052.50
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4,225,000.00 4,338,206.29 4,326,862.18 6,358,654.00
Money Market
INVESCO VAR 12/99 00499KPA5 0.0798 12/31/2099 100.0000 7,748,018.39 7,748,018.39 7,748,018.39 7,748,018.39
7,748,018.39 7,748,018.39 7,748,018.39 7,748,018.39
Mortgage Related
BNSF 5.996% 04/24 05568YAA6G 5.9960 4/1/2024 108.7543 277,849.17 277,849.17 277,849.17 302,172.89
BURLINGTON 7.57% 01/21 12189PAF9 7.5700 1/2/2021 102.0251 19,583.79 22,414.33 19,716.07 19,980.38
BURLINGTON 8.251% 01/21 12189PAG7 8.2510 1/15/2021 103.2590 19,779.63 21,952.60 19,879.62 20,424.25
FNMA REMICS FLT 12/43 3136AHPA2 0.7845 12/25/2043 100.7369 1,808,755.76 1,812,429.78 1,812,429.78 1,822,083.58
FANNIE MAE-ACES VAR 04/29 3136AWWFO 3.2950 4/25/2029 114.4432 700,000.00 705,299.98 705,299.98 801,102.54
FHLMC REMICS VAR 03/44 3137B8LR6 4.5000 3/15/2044 112.3557 551,954.93 619,741.88 619,741.88 620,152.99
FREDDIE MAC VAR 09/43 31392W7B0 6.5000 9/25/2043 125.1009 252,073.33 255,983.53 255,983.53 315,346.05
FNMA TRUST 6.5% 09/42 31393BU9%4 6.5000 9/25/2042 117.8275 150,003.39 153,981.99 152,445.12 176,745.17
FNMA TRUST 7% 08/44 31394BZ80 7.0000 8/25/2044 121.0455 93,477.01 99,107.53 96,996.39 113,149.67
SEASONED 4.5% 06/57 35563PCS6 4.5000 6/25/2057 112.3260 909,822.14 996,361.05 991,073.08 1,021,966.73
GNMA 2017-H20 FLT 10/67 38375UQ29 2.2040 10/20/2067 99.6745 910,112.61 910,112.61 910,112.61 907,149.83
GNMA 2018-H05 FLT 02/68 38380LAC7 1.8466 2/20/2068 99.2062 1,032,127.48 1,030,370.90 1,030,370.90 1,023,934.25
GNMA 2018-H08 FLT 06/68 38380LDF7 0.9655 6/20/2068 98.7511 1,348,450.73 1,343,174.84 1,343,174.84 1,331,609.39
GNMA 2018-H09 FLT 04/68 38380LFES8 1.3355 4/20/2068 100.8322 2,031,255.98 2,048,061.51 2,048,061.51 2,048,160.50
NEW VALLEY 4.929% 01/21 64908QAA9 4.9290 1/15/2021 102.2013 116,399.15 116,399.15 116,399.15 118,961.41
UNITED STATES 4.72% 02/24 83162CNN9 4.7200 2/1/2024 104.7250 47,419.67 46,048.95 47,124.92 49,660.25
UNITED STATES 4.88% 11/24 83162CPD9 4.8800 11/1/2024 106.2130 55,028.52 55,028.52 55,028.52 58,447.44
UNION 4.698% 01/24 90783SAA0 4.6980 1/2/2024 100.0000 173,973.36 162,162.30 171,847.32 173,973.36
UNION 5.082% 01/29 90783VAA3 5.0820 1/2/2029 111.5130 358,050.15 345,199.27 352,436.56 399,272.50
UNION 6.176% 01/31 90783XAA9 6.1760 1/2/2031 115.3706 264,799.25 264,799.25 264,799.25 305,500.59
11,120,916.05 11,286,479.14 11,290,770.20 11,629,793.77
T-Note
UNITED 1.625% 02/26 912828P46 1.6250 2/15/2026 106.9770 3,000,000.00 2,879,605.83 2,879,605.83 3,209,310.00
UNITED STATES 2% 11/26 912828U24 2.0000 11/15/2026 109.8050 8,100,000.00 7,790,813.84 7,790,813.84 8,894,205.00
UNITED 2.125% 05/25 912828XB1 2.1250 5/15/2025 108.8910 1,395,000.00 1,374,375.98 1,374,375.98 1,519,029.45
UNITED 1.625% 08/29 912828YB0 1.6250 8/15/2029 109.1130 2,000,000.00 1,984,863.47 1,984,863.47 2,182,260.00
UNITED 0.625% 05/30 9128282Q6 0.6250 5/15/2030 99.7230 4,500,000.00 4,476,445.32 4,476,445.32 4,487,535.00
UNITED STATES 1.5% 08/26 9128282A7 1.5000 8/15/2026 106.5510 8,505,000.00 8,315,074.89 8,315,074.89 9,062,162.55
UNITED STATES 3% 10/25 912828545 3.0000 10/31/2025 114.0780 6,900,000.00 6,922,656.25 6,922,656.25 7,871,382.00
UNITED 3.125% 11/28 9128285M8 3.1250 11/15/2028 120.9020 3,450,000.00 3,566,212.89 3,566,212.89 4,171,119.00
UNITED 2.625% 02/29 9128286B1 2.6250 2/15/2029 117.1800 4,500,000.00 4,548,867.19 4,548,867.19 5,273,100.00
42,350,000.00 41,858,915.66 41,858,915.66 46,670,103.00
T-Bond
UNITED 2.75% 08/42 912810QX9 2.7500 8/15/2042 128.2235 3,560,000.00 3,362,277.48 3,362,277.48 4,564,755.53
UNITED 3.625% 08/43 912810RC4 3.6250 8/15/2043 146.0630 2,600,000.00 2,561,467.34 2,561,467.34 3,797,638.00
UNITED 2.75% 11/47 912810RZ3 2.7500 11/15/2047 130.8360 1,870,000.00 1,764,177.92 1,764,177.92 2,446,633.20
8,030,000.00 7,687,922.74 7,687,922.74 10,809,026.73

Totals

$196,792,607.75

$206,663,048.81

$205,248,179.30

$229,391,732.39
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Corporate Bond
AFLAC INC 6.9% 12/39 001055AD4 6.9000 12/17/2039 144.2550 500,000.00 663,763.50 628,824.54 721,275.00
AMERICAN 2.65% 12/22 025816BDO0O 2.6500 12/2/2022 104.7390 1,000,000.00 963,774.30 995,089.38 1,047,390.00
AMERICAN 3.125% 05/26 025816CF4 3.1250 5/20/2026 110.8320 500,000.00 532,437.50 530,333.62 554,160.00
AMERICAN 4.3% 12/42 03040WAJ4 4.3000 12/1/2042 122.6590 1,335,000.00 1,502,873.70 1,500,226.48 1,637,497.65
BURLINGTON 5.75% 05/40 12189LAA9 5.7500 5/1/2040 141.0710 1,100,000.00 1,535,806.85 1,528,947.87 1,551,781.00
BURLINGTON 3.75% 04/24 12189LAR2 3.7500 4/1/2024 110.5210 347,000.00 361,652.60 353,734.98 383,507.87
CSX CORP 6% 10/36 126408GHO0 6.0000 10/1/2036 136.3510 550,000.00 744,068.00 739,935.85 749,930.50
CSX CORP 6.22% 04/40 126408GS6 6.2200 4/30/2040 145.3790 400,000.00 554,076.00 552,330.51 581,516.00
CSX CORP 3.7% 11/23 126408GZ0 3.7000 11/1/2023 109.7340 141,000.00 146,593.60 143,316.24 154,724.94
CSX 6.251% 01/23 126410LM9 6.2510 1/15/2023 109.9600 339,052.93 370,444.57 345,366.36 372,822.60
CAL DIVE 4.93% 02/27 12802RAA3 4.9300 2/1/2027 112.1470 544,785.34 546,379.49 551,798.83 610,960.42
CANADIAN 6.9% 07/28 136375BD3 6.9000 7/15/2028 137.8230 253,000.00 314,974.88 304,944.65 348,692.19
DUKE ENERGY 6.3% 04/38 144141CY2 6.3000 4/1/2038 149.7070 1,100,000.00 1,366,232.00 1,356,659.92 1,646,777.00
COMMONWEALTH 5.9% 03/36 202795HK9 5.9000 3/15/2036 141.8130 1,110,000.00 1,264,856.00 1,282,398.62 1,574,124.30
CROWLEY 4.181% 08/43 228023AB3 41810 8/15/2043 125.6760 940,000.00 970,550.00 970,182.29 1,181,354.40
VESSEL 3.432% 08/36 228027AA6 3.4320 8/15/2036 111.6603 1,015,000.00 1,044,737.54 1,043,744.89 1,133,351.64
DOMINION 7% 06/38 25746UBDO 7.0000 6/15/2038 142.3930 1,075,000.00 1,463,083.50 1,432,128.65 1,530,724.75
ENTERGY 4.44% 01/26 29364WAMO 4.4400 1/15/2026 115.1920 1,600,000.00 1,699,353.56 1,697,752.81 1,843,072.00
FEDEX CORP 4.9% 01/34 31428XAX4 4.9000 1/15/2034 120.9490 1,000,000.00 1,183,037.50 1,178,427.66 1,209,490.00
FEDEX CORP 4% 01/24 31428XAY2 4.0000 1/15/2024 110.7870 363,000.00 385,225.20 373,001.35 402,156.81
FLORIDA 5.96% 04/39 341081FB8 5.9600 4/1/2039 147.9120 1,176,000.00 1,688,564.68 1,663,100.98 1,739,445.12
GATX CORP 3.25% 03/25 361448AW3 3.2500 3/30/2025 104.5120 717,000.00 685,220.45 701,442.23 749,351.04
GEORGIA 4.75% 09/40 373334JS1 4.7500 9/1/2040 122.9030 1,656,000.00 1,889,193.29 1,874,747.97 2,035,273.68
JOHN SEVIER 4.626% 01/42 478045AA5 4.6260 1/15/2042 126.3100 1,408,337.05 1,754,245.60 1,728,928.77 1,778,870.53
KANSAS CITY 3.125% 06/26 485170BA1 3.1250 6/1/2026 105.1870 1,035,000.00 1,071,607.95 1,070,650.95 1,088,685.45
KEYBANK 2.3% 09/22 49327M2T0 2.3000 9/14/2022 103.8830 876,000.00 888,704.62 886,761.51 910,015.08
KEYBANK 3.35% 06/21 49327M2W3 3.3500 6/15/2021 102.7740 525,000.00 524,806.32 524,931.94 539,563.50
KROGER CO/THE 4.5% 01/29 501044DL2 4.5000 1/15/2029 122.1520 1,220,000.00 1,330,846.60 1,325,613.52 1,490,254.40
MATSON 5.337% 09/28 576863BB9 5.3370 9/4/2028 116.5700 531,000.00 567,821.30 558,888.58 618,986.70
MATSON 5.273% 07/29 576863BC7 5.2730 7/29/2029 103.4200 1,000,000.00 1,028,750.00 1,027,883.77 1,034,200.00
NATIONAL 4.023% 11/32 637432MS1 4.0230 11/1/2032 118.5210 690,000.00 663,040.00 672,989.85 817,794.90
NEVADA POWER 6.75% 07/37 641423BU1 6.7500 7/1/2037 150.8210 830,000.00 1,117,700.00 1,075,834.64 1,251,814.30
NORFOLK 2.903% 02/23 655844BL1 2.9030 2/15/2023 105.5210 1,255,000.00 1,245,666.60 1,244,211.59 1,324,288.55
UNITED 3.19% 10/34 690353764 3.1900 10/5/2034 113.0560 876,221.00 876,221.00 876,221.00 990,620.41
UNITED 3.37% 10/34 6903532V8 3.3700 10/5/2034 115.3640 672,899.00 672,899.00 672,899.00 776,283.20
PNC BANK NA 2.625% 02/22 69353RFB9 2.6250 2/17/2022 103.5970 850,000.00 865,599.50 862,589.90 880,574.50
PNC BANK NA 2.5% 01/21 69353RFH6 2.5000 1/22/2021 101.0130 350,000.00 345,198.00 348,685.04 353,545.50
PACIFICORP 6.25% 10/37 695114CG1 6.2500 10/15/2037 145.4960 600,000.00 843,756.00 842,145.72 872,976.00
PROGRESSIVE 3.2% 03/30 743315AW3 3.2000 3/26/2030 113.7560 1,220,000.00 1,369,035.20 1,367,582.35 1,387,823.20
REINAUER 5.875% 11/26 759330AA1 5.8750 11/30/2026 115.9980 428,000.00 462,168.08 446,140.30 496,471.44
REPUBLIC 3.95% 05/28 760759AT7 3.9500 5/15/2028 116.7790 1,467,000.00 1,633,338.47 1,623,990.47 1,713,147.93
UNITED 5.34% 11/21 83162CLW1 5.3400 11/1/2021 100.0000 0.1 0.11 0.11 0.11
DOMINION 6.05% 01/38 837004CB4 6.0500 1/15/2038 145.2730 575,000.00 604,621.25 594,867.01 835,319.75
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TENNESSEE ZERO 01/27 88059ENL4 - 1/15/2027 92.7110 913,000.00 510,870.43 510,870.43 846,451.43
TENNESSEE 5.88% 04/36 880591CS9 5.8800 4/1/2036 155.5730 1,165,000.00 1,714,437.30 1,701,383.70 1,812,425.45
TENNESSEE 4.65% 06/35 880591DX7 4.6500 6/15/2035 138.6280 1,367,000.00 1,518,348.46 1,539,499.95 1,895,044.76
TORCHMARK 3.8% 09/22 891027AQ7 3.8000 9/15/2022 105.0780 380,000.00 381,908.60 380,423.15 399,296.40
TOTE 3.45% 01/41 89156HAB3 3.4500 1/22/2041 116.2130 656,000.00 653,323.52 653,587.27 762,357.28
US BANCORP 3.6% 09/24 91159HHK9 3.6000 9/11/2024 111.3230 1,225,000.00 1,312,333.71 1,287,293.35 1,363,706.75
UNITED 3.46% 08/31 911759LV8 3.4600 8/1/2031 102.9200 570,000.00 569,775.00 569,811.70 586,644.00
VERIZON 4.75% 11/41 92343VBE3 4.7500 11/1/2041 132.2130 1,000,000.00 1,259,812.50 1,255,622.26 1,322,130.00
VESSEL 5.125% 04/35 925387AE2 5.1250 4/16/2035 124.8280 332,000.00 332,000.00 332,000.00 414,428.96
WASTE 3.9% 03/35 94106LBB4 3.9000 3/1/2035 118.3530 875,000.00 928,983.75 924,162.78 1,035,588.75

43,654,295.43 48,924,717.58 48,654,907.29 53,358,688.14

FHLMC
FHLMCGLD 7.645% 05/25 3128HJAH9 7.6450 5/1/2025 115.1230 373,978.48 433,573.60 397,278.69 430,535.25
FHLMCGLD 2.64% 06/33 3132WXAB6 2.6400 6/1/2033 110.4540 872,552.76 858,646.44 861,665.56 963,769.43

1,246,531.24 1,292,220.04 1,258,944.25 1,394,304.68

FNMA
UMBS MORTPASS 3% 03/42 3138EBPJ8 3.0000 3/1/2042 107.0370 380,642.15 369,698.68 372,089.40 407,427.94
FNMA MORTPASS 3.54% 06/45 3138LACD9 3.5400 6/1/2045 112.8250 639,424.95 632,231.41 632,609.89 721,431.20
FNMA MORTPASS 3.75% 12/37 3138LGJT4 3.7500 12/1/2037 116.4820 723,429.87 713,482.70 714,563.64 842,665.58
FNMA MORTPASS 3.32% 01/29 3138LGX92 3.3200 1/1/2029 115.6230 2,000,000.00 2,181,250.00 2,173,059.16 2,312,460.00
FNMA MORTPASS 3.22% 07/32 3138LJWG1 3.2200 7/1/2032 112.0380 1,716,996.23 1,868,716.13 1,865,315.19 1,923,688.24
UMBS MORTPASS 3.5% 06/42 3138LUSZ9 3.5000 6/1/2042 108.2220 135,593.92 141,419.58 140,261.76 146,742.45
UMBS MORTPASS 3.5% 02/45 3138WD2R1 3.5000 2/1/2045 108.6990 403,341.83 428,676.74 425,277.41 438,428.54
UMBS MORTPASS 3.5% 08/45 3138WFKJ4 3.5000 8/1/2045 106.7860 548,000.75 572,253.66 568,949.69 585,188.08
UMBS MORTPASS 3.5% 04/43 3138WMW49 3.5000 4/1/2043 109.3560 342,664.83 345,930.89 345,231.46 374,724.55
UMBS MORTPASS 3% 07/43 3138X0Y28 3.0000 7/1/2043 107.1670 954,077.54 972,218.80 969,192.43 1,022,456.28
UMBS MORTPASS 4% 10/43 3138X6P66 4.0000 10/1/2043 109.7200 255,479.54 267,814.40 265,131.66 280,312.15
UMBS MORTPASS 3.5% 02/45 3138Y9RV2 3.5000 2/1/2045 106.6690 1,069,119.99 1,090,371.48 1,087,717.14 1,140,419.60
FNMA MORTPASS 5.06% 01/30 31381LQS9 5.0600 1/1/2030 123.2290 1,007,143.34 1,035,154.53 1,020,721.97 1,241,092.67
FNMA MORTPASS 4.96% 06/30 31381MR56 4.9600 6/1/2030 118.3520 538,675.00 628,903.06 605,098.20 637,532.64
FNMA MORTPASS 4.68% 08/28 31381NKY8 4.6800 8/1/2028 117.6760 498,523.60 506,468.82 502,271.33 586,642.63
FNMA MORTPASS 5.62% 06/41 31381RFK5 5.6200 6/1/2041 115.9900 650,784.18 668,884.14 663,552.42 754,844.57
FNMA MORTPASS 3.49% 07/30 31381VD36 3.4900 7/1/2030 112.4530 744,551.39 780,456.75 768,565.95 837,270.38
FNMA MORTPASS 3.3% 07/32 31381VHP3 3.3000 7/1/2032 113.1850 1,099,632.43 1,136,057.75 1,121,853.21 1,244,618.97
UMBS MORTPASS 4% 01/46 3140EUE39 4.0000 1/1/2046 108.1490 615,470.70 659,707.66 653,680.92 665,625.41
UMBS MORTPASS 4% 03/47 3140FE2P8 4.0000 3/1/2047 106.7660 941,873.03 974,985.76 973,530.54 1,005,600.16
UMBS MORTPASS 3.5% 11/47 3140GUMA2 3.5000 11/1/2047 105.9240 974,221.44 1,002,725.02 1,000,304.19 1,031,934.32
FNMA MORTPASS 3.84% 09/26 3140HRYV9 3.8400 9/1/2026 113.5110 1,650,000.00 1,867,593.75 1,864,922.83 1,872,931.50
FNMA MORTPASS 3.35% 06/34 3140HUDDS 3.3500 6/1/2034 117.2050 2,000,000.00 2,345,078.12 2,340,456.50 2,344,100.00
FNMA MORTPASS 2.87% 11/29 3140HWBM3 2.8700 11/1/2029 110.9850 1,681,942.23 1,774,908.95 1,771,219.48 1,866,703.58
FNMA 2.835% 11/49 3140HWJB9 2.8350 11/1/2049 107.3500 1,978,537.64 2,161,243.23 2,160,107.85 2,123,960.16
FNMA MORTPASS 2.61% 04/50 3140HX3X6 2.6100 4/1/2050 107.8880 1,994,229.72 2,081,321.47 2,080,819.45 2,151,534.56
UMBS MORTPASS 4% 09/48 3140J6GR2 4.0000 9/1/2048 106.0350 2,746,763.46 2,898,688.80 2,896,743.79 2,912,530.63
UMBS MORTPASS 3% 04/50 3140K9EE5 3.0000 4/1/2050 105.3920 2,580,720.19 2,720,038.76 2,719,744.59 2,719,872.62
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UMBS MORTPASS 3.5% 12/49 3140X6EW7 3.5000 12/1/2049 105.1940 2,207,987.52 2,338,396.78 2,337,516.97 2,322,670.39
UMBS MORTPASS 3% 06/50 3140X6Z2G9 3.0000 6/1/2050 105.3920 2,576,267.61 2,716,754.71 2,716,459.62 2,715,179.96
FNMA MORTPASS 5.26% 01/25 31409LGT6 5.2600 1/1/2025 105.6240 542,381.15 565,304.36 549,957.27 572,884.67
FNMA MORTPASS 6% 10/37 31410GNB5 6.0000 10/1/2037 100.0000 0.02 0.02 0.02 0.02
FNMA MORTPASS 5.03% 05/24 31413XU27 5.0300 5/1/2024 112.7570 905,638.49 958,588.01 934,621.98 1,021,170.79
UMBS MORTPASS 3.5% 05/43 31417GGC4 3.5000 5/1/2043 108.7440 324,868.06 323,599.06 323,871.49 353,274.52
UMBS MORTPASS 3.5% 08/49 31418DET5 3.5000 8/1/2049 200.0000 0.01 0.01 0.01 0.01
UMBS MORTPASS 3% 11/49 31418DHL9 3.0000 11/1/2049 0.0000 0.00 0.00 0.00 0.00
UMBS MORTPASS 2.5% 07/50 31418DQ88 2.5000 7/1/2050 104.2700 2,614,000.00 2,708,961.72 2,708,762.77 2,725,617.80
UMBS MORTPASS 4% 12/39 31419AGZ4 4.0000 12/1/2039 109.6750 311,787.28 320,970.39 318,654.44 341,952.70
UMBS MORTPASS 4.5% 10/40 31419FU79 4.5000 10/1/2040 100.0000 0.01 0.01 0.01 0.01

40,354,770.11 42,758,856.11 42,592,836.63 44,245,490.28

Government Bond
STATE OF ZERO 02/24 465139RG0 - 2/15/2024 97.0360 1,500,000.00 793,230.00 793,230.00 1,455,540.00

1,500,000.00 793,230.00 793,230.00 1,455,540.00

GNMAL (15 Day Lag)

GNMA | MORTPASS 4% 01/29 3620ANRW2 4.0000 1/15/2029 100.9770 400,805.65 403,377.34 402,178.18 404,721.52
GNMA 1 3.85% 07/36 36230MFL6 3.8500 7/15/2036 102.6770 745,333.44 790,626.16 781,172.65 765,286.02
1,146,139.09 1,194,003.50 1,183,350.83 1,170,007.54

GNMAL (20 Day Lag)

GNMA 11 4.5% 04/35 36202EDD8 4.5000 4/20/2035 100.0000 0.03 0.03 0.03 0.03
GNMA 11 5.5% 05/35 36202EDQ9 5.5000 5/20/2035 115.2020 53,518.51 53,016.29 53,248.52 61,654.39
GNMA Il MORTPASS 5% 09/35 36202EE88 5.0000 9/20/2035 113.1530 31,433.53 30,769.79 31,083.15 35,567.98

84,952.07 83,786.11 84,331.70 97,222.40

Municipal Bond
BRISTOL VA GO 4.14% 01/37 110331PN9 4.1400 1/1/2037 106.6610 680,000.00 686,222.00 685,487.63 725,294.80
CALIFORNIA ST 7.3% 10/39 13063A7D0 7.3000 10/1/2039 167.1840 1,110,000.00 1,710,153.70 1,672,397.90 1,855,742.40
LOS ANGELES 5.75% 07/34 544646XZ0 5.7500 7/1/2034 138.2690 580,000.00 710,104.30 689,361.26 801,960.20
WASHINGTON 5.481% 08/39 93974CPM6 5.4810 8/1/2039 142.3140 515,000.00 628,804.70 606,797.63 732,917.10

2,885,000.00 3,735,284.70 3,654,044.42 4,115,914.50

Money Market
INVESCO VAR 12/99 00499KPA5 0.0798 12/31/2099 100.0000 1,396,566.87 1,396,566.87 1,396,566.87 1,396,566.87

1,396,566.87 1,396,566.87 1,396,566.87 1,396,566.87

Mortgage Related
AMERICAN 3.7% 10/26 02377AAA6 3.7000 4/1/2028 84.8487 260,283.55 264,048.51 262,956.11 220,847.31
BURLINGTON 5.14% 01/21 12189PAM4 5.1400 1/15/2021 101.9580 156.79 160.57 157.22 159.86
CVS 6.943% 01/30 126650BQ2 6.9430 1/10/2030 114.5010 1,123,504.90 1,262,530.74 1,249,984.60 1,286,424.35
DELTA AIR 3.204% 04/24 24737BAA3 3.2040 10/25/2025 100.1136 1,372,000.00 1,410,670.56 1,408,301.70 1,373,558.73
FREDDIE MAC 2.617% 12/26 3137FAQD3 2.6170 12/25/2026 105.9875 1,728,102.11 1,833,745.86 1,833,701.27 1,831,572.22
FREDDIE MAC 2.51% 12/25 3137FMCK6 2.5100 12/25/2025 106.6128 1,790,000.00 1,893,764.06 1,890,211.93 1,908,369.66
GNMA 2009-108 WG 4% 09/38 38376ETD7 4.0000 9/20/2038 100.0000 0.14 0.14 0.14 0.14
UNITED STATES 2.69% 07/44 83162CC68 2.6900 7/1/2044 107.2520 1,694,642.14 1,744,854.00 1,744,577.19 1,817,537.59
UNITED STATES 2.2% 02/45 83162CE74 2.2000 2/1/2045 102.9360 2,395,000.00 2,395,000.00 2,395,000.00 2,465,317.20
UNITED STATES 1.62% 03/45 83162CF24 1.6200 3/1/2045 101.8680 3,455,000.00 3,455,000.00 3,455,000.00 3,519,539.40
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UNITED STATES 6.07% 03/22 83162CMC4 6.0700 3/1/2022 102.1220 17,801.69 19,122.78 18,025.61 18,179.44
UNITED STATES 5.08% 11/22 83162CMQ3 5.0800 11/1/2022 100.0000 0.05 0.05 0.05 0.05
UNITED STATES 4.34% 03/24 83162CNQ2 4.3400 3/1/2024 100.0000 0.06 0.06 0.06 0.06
UNITED STATES 4.99% 09/24 83162CPA5 4.9900 9/1/2024 105.1250 67,449.51 72,123.14 69,206.90 70,906.30
UNITED STATES 4.88% 11/24 83162CPD9 4.8800 11/1/2024 106.2130 38,978.55 40,793.48 39,513.78 41,400.29
UNITED STATES 4.57% 06/25 83162CPP2 4.5700 6/1/2025 100.0000 0.02 0.02 0.02 0.02
UNITED STATES 5.09% 10/25 83162CPV9 5.0900 10/1/2025 106.3500 57,633.52 61,062.66 58,928.56 61,293.25
UNITED STATES 5.7% 08/26 83162CQLO 5.7000 8/1/2026 108.3590 75,522.16 75,522.16 75,522.16 81,835.06
UNITED STATES 5.36% 11/26 83162CQR7 5.3600 11/1/2026 108.3770 56,365.64 56,621.04 56,450.40 61,087.39
UNITED STATES 5.71% 06/27 83162CRB1 5.7100 6/1/2027 109.3090 302,381.15 321,316.17 319,848.90 330,529.81
UNITED STATES 5.29% 12/27 83162CRL9 5.2900 12/1/2027 108.2870 130,423.89 137,931.65 136,099.24 141,232.12
UNITED STATES 5.49% 03/28 83162CRR6 5.4900 3/1/2028 109.5500 120,355.45 128,542.42 124,573.86 131,849.40
UNITED STATES 5.68% 06/28 83162CRV7 5.6800 6/1/2028 100.0000 0.04 0.04 0.04 0.04
UNITED STATES 6.77% 11/28 83162CSD6 6.7700 11/1/2028 112.4040 82,302.50 88,522.88 85,990.55 92,511.30
UNITED STATES 6.22% 12/28 83162CSE4 6.2200 12/1/2028 112.2570 152,204.10 175,093.07 165,269.68 170,859.76
UNITED STATES 4.66% 03/29 83162CSKO0 4.6600 3/1/2029 107.9460 151,441.85 157,113.16 154,407.39 163,475.42
UNITED STATES 4.95% 06/29 83162CSP9 4.9500 6/1/2029 110.1870 147,877.25 161,751.42 154,969.91 162,941.51
UNITED STATES 3.92% 10/29 83162CSV6 3.9200 10/1/2029 106.4350 166,326.03 183,894.22 176,160.33 177,029.11
UNITED STATES 2.76% 10/31 83162CUH4 2.7600 10/1/2031 105.9210 434,786.95 437,737.35 437,108.32 460,530.69
UNITED STATES 2.13% 01/33 83162CVG5 2.1300 1/1/2033 102.9970 2,398,015.40 2,418,984.17 2,424,572.50 2,469,883.92
UNITED STATES 3.15% 07/33 83162CVR1 3.1500 7/1/2033 105.9110 691,138.04 704,297.83 700,575.36 731,991.21
UNITED STATES 3.16% 08/33 83162CVS9 3.1600 8/1/2033 106.0350 797,431.17 808,149.44 805,666.07 845,556.14
UNITED STATES 3.11% 04/34 83162CWE9 3.1100 4/1/2034 106.5520 1,956,311.66 2,040,355.02 2,033,399.49 2,084,489.20
UNITED STATES 2.87% 07/34 83162CWK5 2.8700 7/1/2034 106.3910 1,142,850.95 1,171,186.29 1,169,740.86 1,215,890.55
UNITED STATES 2.88% 08/34 83162CWL3 2.8800 8/1/2034 106.3410 462,231.11 467,559.99 466,570.45 491,541.18
UNITED STATES 2.46% 02/35 83162CWV1 2.4600 2/1/2035 104.4850 1,841,526.04 1,874,680.23 1,871,602.60 1,924,118.48
UNITED STATES 2.82% 08/35 83162CXE8 2.8200 8/1/2035 106.0960 1,839,345.17 1,893,170.95 1,891,958.90 1,951,471.65
UNITED STATES 2.7% 11/35 83162CXK4 2.7000 11/1/2035 105.7200 1,595,182.24 1,647,954.50 1,645,589.89 1,686,426.66
UNITED STATES 2.78% 01/36 83162CXN8 2.7800 1/1/2036 105.9040 955,561.92 970,032.43 967,180.09 1,011,978.30
UNITED STATES 2.27% 05/36 83162CXU2 2.2700 5/1/2036 105.0650 2,925,717.23 2,968,121.14 2,967,114.06 3,073,904.81
UNITED STATES 2.03% 09/36 83162CYA5 2.0300 9/1/2036 103.1200 2,815,673.18 2,826,861.41 2,826,639.50 2,903,522.18
UNITED STATES 2.82% 02/37 83162CYHO 2.8200 2/1/2037 106.2090 2,628,446.30 2,727,961.42 2,725,871.19 2,791,646.53
UNITED STATES 2.75% 08/37 83162CYU1 2.7500 8/1/2037 106.0840 3,072,164.97 3,160,800.16 3,158,707.54 3,259,075.49
UNITED STATES 2.59% 09/37 83162CYW7 2.5900 9/1/2037 105.5750 1,453,661.45 1,476,426.55 1,475,881.44 1,534,703.08
UNITED STATES 3.22% 02/38 83162CZF3 3.2200 2/1/2038 108.3140 1,824,479.74 1,872,473.52 1,871,586.59 1,976,166.99
UNITED STATES 3.2% 03/38 83162CZH9 3.2000 3/1/2038 107.4610 1,058,817.45 1,080,207.66 1,079,690.57 1,137,815.82
UNITED STATES 3.68% 07/43 83162CZQ9 3.6800 7/1/2043 109.7540 810,342.73 810,342.73 810,342.73 889,383.56
SBA SMALL 2.845% 03/27 831641FH3 2.8450 3/10/2027 106.8540 1,327,446.86 1,355,423.59 1,353,794.62 1,418,430.07
SBA SMALL 3.548% 09/28 831641FL4 3.5480 9/10/2028 107.5060 2,154,021.27 2,269,982.93 2,267,834.01 2,315,702.11
SBA SMALL 2.283% 09/29 831641FNO 2.2830 9/10/2029 102.6590 2,000,000.00 2,027,500.00 2,026,339.68 2,053,180.00
SBA SMALL 2.078% 03/30 831641FP5 2.0780 3/10/2030 103.4670 1,800,000.00 1,800,000.00 1,800,000.00 1,862,406.00
SOUTHWEST 6.15% 08/22 84474YAA4 6.1500 2/1/2024 100.0699 342,291.66 385,658.30 358,160.70 342,530.96
US AIRWAYS 5.9% 10/24 90345WAA2 5.9000 4/1/2026 100.0000 0.01 0.01 0.01 0.01
UNION 2.695% 05/27 90782JAA1 2.6950 5/12/2027 106.8460 409,192.61 409,192.61 409,192.61 437,205.77
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UNION 3.227% 05/26 907825AA1 3.2270 5/14/2026 110.0502 1,052,316.95 1,113,783.28 1,110,382.17 1,158,077.33
UNION 4.698% 01/24 90783SAA0 4.6980 1/2/2024 100.0000 132,219.71 142,906.64 135,536.70 132,219.71
UNITED 3.75% 09/26 90932QAA4 3.7500 3/3/2028 91.2216 1,115,745.67 1,174,081.37 1,162,660.57 1,017,801.50

56,422,671.53 57,975,016.38 57,828,556.82 59,306,106.69

T-Note
UNITED STATES 1.5% 08/26 9128282A7 1.5000 8/15/2026 106.5510 1,030,000.00 1,034,707.42 1,034,423.08 1,097,475.30

1,030,000.00 1,034,707.42 1,034,423.08 1,097,475.30

T-Bond
UNITED STATES ZERO 05/40 912803DM2 - 5/15/2040 78.9700 5,533,200.00 3,263,809.43 3,588,613.33 4,369,568.04
UNITED STATES ZERO 05/43 912803EC3 - 5/15/2043 72.3450 2,877,200.00 1,493,234.70 1,620,241.68 2,081,510.34
UNITED STATES ZERO 05/45 912803EN9 - 5/15/2045 69.2490 6,031,100.00 3,119,965.20 3,270,661.49 4,176,476.44
UNITED STATES ZERO 05/48 912803FDO - 5/15/2048 66.1830 6,395,300.00 3,146,362.31 3,283,530.76 4,232,601.40

20,836,800.00 11,023,371.64 11,763,047.26 14,860,156.22
Totals $170,557,726.34 $170,211,760.35 $170,244,239.15 $182,497,472.62
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Investment Holdings Report

Deutsche Bank

Run time 01-Jul-2020 08:05 EDT

Date Asof 30-JUN-2020

Investment Account Not Specified

Master Client cov

Security ID Security Description S&P MDY Trade Date/ Maturity Date/ Purchase Par Amount Money Book Market Variance

Settle Date Expected Price Invested Market Value Value %
Maturity Yield

Commonwealth of Virginia Dept of the Treasury

Outstanding Positions

uUsD
Open Triparty Set 2

CITGM00004  Citigroup Global Markets Inc. A-1  P-2  15-Aug-2018 OPEN 100.00 50,000,000 50,000,000 0.180000 50,000,000 50,000,000 0.00
OBFR+10 31-Oct-2019

SUBTOTAL 50,000,000 0.180000 50,000,000 50,000,000 0.00

Open Triparty Set 3

ALDBBOOOAE Deutsche Bank Securities Inc A-1  P-1  25-Jun-2020 OPEN 100.00 50,000,000 50,000,000 0.280000 50,000,000 50,000,000 0.00
OBFR+20 25-Jun-2020

CITGM00621  Citigroup Global Markets Inc. A-1  P-2  03-Oct-2019 OPEN 100.00 25,000,000 25,000,000 0.180000 25,000,000 25,000,000 0.00
OBFR+10 23-Jun-2020

NOMINO0741  NOMURA SECURITIES INTL NR NR 29-Apr-2020 OPEN 100.00 42,500,000 42,500,000 0.210000 42,500,000 42,500,000 0.00
OBFR+13 30-Apr-2020

SOCGP00000 Societe Generale Paris A-1  P-1  15-Aug-2018 OPEN 100.00 55,000,000 55,000,000 0.240000 55,000,000 55,000,000 0.00
OBFR+16 12-Nov-2019

SUBTOTAL 172,500,000 0.235507 172,500,000 172,500,000 0.00
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Security ID Security Description S&P MDY Trade Date/ Maturity Date/ Purchase Par Amount Money Book Market Variance
Settle Date Expected Price Invested Market Value Value %
Maturity Yield
Triparty Set 1
CANTOO00455 CANTOR FITZGERALD & CO. NR NR 30-Jun-2020 01-Jul-2020 100.00 7,015,817 7,015,817 0.090000 7,015,817 7,015,817 0.00
FIXED 30-Jun-2020
JEFFCO006F3 Jefferies & Company Inc NR NR 30-Jun-2020 01-Jul-2020 100.00 7,500,000 7,500,000 0.090000 7,500,000 7,500,000 0.00
FIXED 30-Jun-2020
SUBTOTAL 14,515,817 0.090000 14,515,817 14,515,817 0.00
Triparty Set 3
BNPPR00478 BNP Paribas Paris A-1 P-1 01-Jun-2020 31-Jul-2020 100.00 95,000,000 95,000,000 0.370000 95,000,000 95,000,000 0.00
OBFR+29 01-Jun-2020
BNPPR004B8 BNP Paribas Paris A-1 P-1 30-Jun-2020 28-Sep-2020 100.00 15,000,000 15,000,000 0.420000 15,000,000 15,000,000 0.00
OBFR+34 30-Jun-2020
CANTOO00457 CANTOR FITZGERALD & CO. NR NR 30-Jun-2020 01-Jul-2020 100.00 118,000,000 118,000,000 0.550000 118,000,000 118,000,000 0.00
FIXED 30-Jun-2020
CITGMOOBF8  Citigroup Global Markets Inc. A-1 P-2 30-Jun-2020 29-Sep-2020 100.00 2,500,000 2,500,000 0.480000 2,500,000 2,500,000 0.00
OBFR+40 30-Jun-2020
GOLDMOODAD Goldman Sachs & Co. A-1 NR 30-Jun-2020 01-0ct-2020 100.00 75,000,000 75,000,000 0.350010 75,000,000 75,000,000 0.00
OBFR+27.00100000 30-Jun-2020
HSBCS002ED HSBC SECURITIES USA INC A-1+ NR 30-Jun-2020 31-Aug-2020 100.00 100,000,000 100,000,000 0.400000 100,000,000 100,000,000 0.00
OBFR+32 30-Jun-2020
JEFFCO06EO0  Jefferies & Company Inc NR NR 19-Jun-2020 18-Aug-2020 100.00 110,000,000 110,000,000 0.630000 110,000,000 110,000,000 0.00
OBFR+55 19-Jun-2020
JPMSEOO5CA  Morgan (J.P.) Securities LLC A-1 P-1 30-Jun-2020 28-Sep-2020 100.00 100,000,000 100,000,000 0.430000 100,000,000 100,000,000 0.00
OBFR+35 30-Jun-2020
MERPF00162 MERRILL LYNCH PIERCE FENNER A-1 NR 29-Jun-2020 13-Aug-2020 100.00 110,000,000 110,000,000 0.330000 110,000,000 110,000,000 0.00
OBFR+25 29-Jun-2020
NOMIN00847 NOMURA SECURITIES INTL NR NR 30-Jun-2020 28-Sep-2020 100.00 67,500,000 67,500,000 0.430000 67,500,000 67,500,000 0.00
OBFR+35 30-Jun-2020
PERSH00095 Pershing LLC A-1 P-1 23-Jun-2020 07-Aug-2020 100.00 110,000,000 110,000,000 0.460000 110,000,000 110,000,000 0.00
OBFR+38 23-Jun-2020
SOCGPO04E7 Societe Generale Paris A-1 P-1 30-Jun-2020 03-Sep-2020 100.00 40,000,000 40,000,000 0.460000 40,000,000 40,000,000 0.00
OBFR+38 30-Jun-2020
SUBTOTAL 943,000,000 0.445839 943,000,000 943,000,000 0.00
TOTAL 1,180,015,817 1,180,015,817 1,180,015,817 0.00
PORTFOLIO YIELD 0.399450
UNREALIZED GAIN/LOSS 0
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EDCP Downgrades
As of June 30, 2020

Unaudited
Manager Description Security Type Cusip Maturity Date Price’ Shares/Par " 2 Cost' Market Value' Moody's S&P Fitch
Merganser Occidental Petroleum Floating 8/15/22 Corp 674599CQ6 15-Aug-2022  100.630 1,140,000 1,147,148 1,049,017 Ba2 BB+*- BB
IR+M American Airlines 2013-2 EETC EETC 02377UABO 15-Jan-2023  100.000 738,288 738,288 603,280 Baa3 BBB NR
IR+M American Airlines 3.25% 16-3 APTT  EETC 023771825 15-Oct-2028 105.980 767,644 813,553 621,777 NR B BBB-+*-
Dodge & Cox Occidental Petroleum 3.5% 8/15/29 Corp 674599CS2 15-Aug-2029 101.528 950,000 964,483 695,020 Ba2 BB+*- BB
IR+M Occidental Petroleum 0.0% 10/10/36 Corp 674599DG7 10-Oct-2036 ~ 51.320 6,188,000 3,175,470 2,598,960 Ba2 BB+*- BB
9,783,932 6,838,942 5,568,054

|Bold = new downgrade/upgrade

Italics = currently complies with guidelines

1. JPM Audited Market Value Report as of 6-30-2020



Account: 3016068500

TOBACCO SETT FIN CORP

Audited Market Value - Monthly

As of Jun 30, 2020

Created: 7-Jul-2020 08:47:20 PM [CDT]

Description Security Coupon Rate Maturity Date Price (Base) Shares/Par Cost (Base) Amortized Cost Traded Market Value
Money Market

BLACKROCK VAR 12/49 091998724 0.0334 12/31/2049 100.0000 114,523.95 114,546.14 114,546.14 114,523.95

114,523.95 114,546.14 114,546.14 114,523.95

Totals $114,523.95 $114,546.14 $114,546.14 $114,523.95
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Account: 3016112100 TICR / BLACKROCK Created: 7-Jul-2020 08:47:18 PM [CDT]

Audited Market Value - Monthly
As of Jun 30, 2020

Description Security Coupon Rate Maturity Date Price (Base) Shares/Par Cost (Base) Amortized Cost Traded Market Value

Municipal Bond
AUBURN UNIV ALA 5% 06/41 050589JE1 5.0000 6/1/2041 104.3330 1,000,000.00 1,047,380.00 1,040,628.68 1,043,330.00
BARTLETT TENN GO 5% 09/25 0693834P9 5.0000 9/1/2025 122.7160 545,000.00 633,197.35 613,770.10 668,802.20
BAY AREA TOLL 5% 10/42 072024QS4 5.0000 10/1/2042 101.1830 1,000,000.00 1,057,220.00 1,008,843.97 1,011,830.00
CHINO BASIN 4% 11/25 169498FR8 4.0000 11/1/2025 118.0590 100,000.00 118,051.00 118,041.94 118,059.00
CLARK CNTY NEV 5% 07/25 181000QK9 5.0000 7/1/2025 119.5960 710,000.00 846,639.50 832,611.66 849,131.60
CONNECTICUT ST 5% 04/22 20772KFN4 5.0000 4/15/2022 107.9540 1,315,000.00 1,430,890.95 1,399,084.51 1,419,595.10
CONNECTICUT ST VAR 07/49 20774Y7G6 2.0000 7/1/2049 102.5650 1,000,000.00 1,020,600.00 1,020,377.98 1,025,650.00
DANBURY CONN GO 5% 11/21 235866CS7 5.0000 11/1/2021 106.3190 1,000,000.00 1,075,380.00 1,050,687.39 1,063,190.00
DENVER COLO CITY 5% 08/21 249164NP5 5.0000 8/1/2021 105.1220 1,040,000.00 1,140,037.60 1,075,686.96 1,093,268.80
DISTRICT 5% 06/24 25476FWN4 5.0000 6/1/2024 117.9730 1,000,000.00 1,159,000.00 1,108,905.94 1,179,730.00
FAIRFAX CNTY VA 4% 10/23 30382AJF0 4.0000 10/1/2023 111.9310 1,220,000.00 1,341,560.80 1,331,798.15 1,365,558.20
GUILFORD CNTY N 5% 08/20 401784XR9 5.0000 8/1/2020 100.3860 1,000,000.00 1,070,540.00 1,002,679.69 1,003,860.00
HENRY CNTY GA 5% 08/22 426362MN6 5.0000 8/1/2022 109.7270 250,000.00 274,342.50 264,176.64 274,317.50
IDAHO ST BLDG 5% 09/22 451443E27 5.0000 9/1/2022 110.1760 235,000.00 257,040.65 247,836.02 258,913.60
IDAHO ST BLDG 5% 09/23 451443E35 5.0000 9/1/2023 114.5920 475,000.00 528,352.00 510,957.87 544,312.00
KANSAS ST DEPT 5% 09/20 485424NR2 5.0000 9/1/2020 100.7830 1,270,000.00 1,380,528.10 1,277,157.60 1,279,944.10
MAINE ST GO BDS 5% 06/25 56052AD94 5.0000 6/1/2025 121.6800 200,000.00 244,482.00 244,311.52 243,360.00
MASSACHUSETTS ST 5% 06/23 57583PFQ7 5.0000 6/15/2023 109.0160 780,000.00 855,504.00 843,614.24 850,324.80
METRO ORE GO BDS 5% 06/25 59163PGV9 5.0000 6/1/2025 108.8380 1,100,000.00 1,202,003.00 1,192,778.16 1,197,218.00
METROPOLITAN 5% 10/20 592646X73 5.0000 10/1/2020 101.0670 1,250,000.00 1,294,700.00 1,261,934.31 1,263,337.50
MINNESOTA ST GO 5% 10/21 604129Q41 5.0000 10/1/2021 105.9500 1,250,000.00 1,350,725.00 1,293,733.29 1,324,375.00
MONMOUTH CNTY N 5% 07/23 609561JD8 5.0000 7/15/2023 114.2360 1,000,000.00 1,136,860.00 1,117,752.87 1,142,360.00
NATICK MASS MUN 5% 07/23 632363J73 5.0000 7/15/2023 114.1380 100,000.00 112,672.00 108,490.86 114,138.00
NEVADA ST CAP 5% 04/21 641461A32 5.0000 4/1/2021 103.5280 1,000,000.00 1,046,160.00 1,032,417.12 1,035,280.00
NEW JERSEY ST 5% 07/26 646065G48 5.0000 7/1/2026 100.0000 190,000.00 199,093.40 190,000.00 190,000.00
NEW YORK N Y 4% 02/21 64971QJN4 4.0000 2/1/2021 102.1210 1,500,000.00 1,563,495.00 1,516,378.61 1,531,815.00
NEW YORK ST TAX 5% 02/21 649791MT4 5.0000 2/15/2021 102.9440 1,250,000.00 1,300,650.00 1,283,268.66 1,286,800.00
NEW YORK ST 5% 06/23 64986AU82 5.0000 6/15/2023 109.0160 175,000.00 195,172.25 187,020.71 190,778.00
NEW YORK ST DORM 5% 03/21 64990AFK6 5.0000 3/15/2021 103.2970 125,000.00 137,886.25 127,893.93 129,121.25
NEW YORK ST DORM 5% 02/26 64990FVW1 5.0000 2/15/2026 123.4880 595,000.00 688,256.30 685,713.96 734,753.60
NORTH CAROLINA 5% 06/24 6582563J9 5.0000 6/1/2024 118.0150 1,000,000.00 1,163,770.00 1,112,090.98 1,180,150.00
SOUTH CAROLINA 5% 10/20 83710RJG3 5.0000 10/1/2020 101.1800 1,500,000.00 1,588,755.00 1,511,302.69 1,517,700.00
TENNESSEE ST SCH 5% 11/22 880558LL3 5.0000 11/1/2022 110.7920 1,010,000.00 1,122,039.30 1,103,720.97 1,118,999.20
TEXAS ST TAX REV 4% 08/20 882724PY7 4.0000 8/27/2020 100.5860 1,000,000.00 1,027,560.00 1,004,408.71 1,005,860.00
UNIVERSITY VA 5% 06/37 915217UE1 5.0000 6/1/2037 111.2960 1,250,000.00 1,373,912.50 1,362,301.64 1,391,200.00
WASHINGTON SUBN 5% 06/22 940157V64 5.0000 6/1/2022 109.0430 1,080,000.00 1,189,285.20 1,141,697.63 1,177,664.40
WEST VIRGINIA ST 5% 11/23 956553WM9 5.0000 11/1/2023 115.0540 1,280,000.00 1,495,283.20 1,404,538.17 1,472,691.20
WISCONSIN ST GO 5% 11/25 97705MJH9 5.0000 11/1/2025 123.5520 750,000.00 873,420.00 846,670.30 926,640.00
32,545,000.00 35,542,444.85 34,475,284.43 35,224,058.05

Money Market

BLACKROCK VAR 12/49 091998724 0.0334 12/31/2049 100.0000 537,893.64 538,041.87 538,041.87 537,893.64
537,893.64 538,041.87 538,041.87 537,893.64
Totals $33,082,893.64 $36,080,486.72 $35,013,326.30 $35,761,951.69
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Account: 3011273200 COMMONWEALTH OF VA-IRM TA Created: 7-Jul-2020 08:47:19 PM [CDT]

Audited Market Value - Monthly
As of Jun 30, 2020

Description Security Coupon Rate Maturity Date Price (Base) Shares/Par Cost (Base) Amortized Cost Traded Market Value
Municipal Bond
AKRON BATH 5% 11/24 009730MU3 5.0000 11/15/2024 107.1700 1,000,000.00 1,093,016.88 1,046,174.86 1,071,700.00
ALLEGHENY CNTY 5% 12/23 01728VPC8 5.0000 12/1/2023 111.4240 1,080,000.00 1,215,882.80 1,132,855.58 1,203,379.20
ALLEGHENY CNTY 5% 12/23 01728VRJ1 5.0000 12/1/2023 115.2920 700,000.00 819,294.00 747,496.28 807,044.00
ALLEGHENY CNTY 5% 11/26 01728VSJ0 5.0000 11/1/2026 126.0440 1,160,000.00 1,384,413.60 1,312,203.35 1,462,110.40
ALLEGHENY CNTY 5% 11/29 01728VSM3 5.0000 11/1/2029 125.3420 1,345,000.00 1,718,183.15 1,619,529.37 1,685,849.90
AUSTIN TEX ARPT 5% 11/29 052398GMO 5.0000 11/15/2029 128.3310 1,000,000.00 1,276,880.00 1,255,197.18 1,283,310.00
BALDWIN CNTY ALA 5% 06/25 057849HU8 5.0000 6/1/2025 119.4410 900,000.00 1,119,283.26 1,011,675.62 1,074,969.00
BROWARD CNTY FLA 5% 10/24 114894XD5 5.0000 10/1/2024 115.6820 1,000,000.00 1,192,120.00 1,122,122.17 1,156,820.00
BROWARD CNTY FLA 5% 07/33 115065C51 5.0000 7/1/2033 128.0360 1,080,000.00 1,326,499.20 1,324,668.74 1,382,788.80
BROWARD CNTY FLA 5% 07/24 115065YMO 5.0000 7/1/2024 116.0730 2,000,000.00 2,433,885.37 2,197,358.94 2,321,460.00
CALIFORNIA ST VAR 11/51 13077C4L5 4.0000 11/1/2051 109.2710 2,940,000.00 3,365,329.80 3,319,321.80 3,212,567.40
CENTRAL FLA 5% 07/32 153476DY9 5.0000 7/1/2032 122.3620 1,250,000.00 1,424,512.50 1,408,279.61 1,529,525.00
CHAMPAIGN CNTY 5% 01/29 158249L.G5 5.0000 1/1/2029 122.2060 1,500,000.00 1,759,305.00 1,706,805.79 1,833,090.00
CHICAGO ILL MET 5% 12/23 167560QG9 5.0000 12/1/2023 106.0450 1,200,000.00 1,417,656.00 1,287,716.07 1,272,540.00
CHICAGO ILL MET 5% 12/26 167560UA7 5.0000 12/1/2026 124.1380 1,190,000.00 1,456,405.30 1,379,888.07 1,477,242.20
CHICAGO ILL O 5% 01/26 167593MP4 5.0000 1/1/2026 108.8990 1,000,000.00 1,128,710.00 1,075,224.84 1,088,990.00
CHICAGO ILL PK 5% 01/24 167615TH6 5.0000 1/1/2024 110.9230 1,000,000.00 1,177,540.00 1,070,788.76 1,109,230.00
CHICAGO ILL WTR 5% 11/24 167736N86 5.0000 11/1/2024 113.9020 1,000,000.00 1,173,900.00 1,112,926.98 1,139,020.00
CHICAGO ILL 5.75% 11/30 167736VK0 5.7500 11/1/2030 128.3800 800,000.00 1,052,152.00 961,512.82 1,027,040.00
CLARK CNTY NEV 5% 11/29 180848SA2 5.0000 11/1/2029 123.1930 2,000,000.00 2,379,860.00 2,288,930.70 2,463,860.00
CLARK CNTY NEV 5% 07/22 18085PPY4 5.0000 7/1/2022 107.5180 1,225,000.00 1,446,125.36 1,289,038.92 1,317,095.50
CLEVELAND OHIO 5% 10/29 186387TS5 5.0000 10/1/2029 126.2270 1,000,000.00 1,202,850.00 1,165,251.62 1,262,270.00
CLOVIS CALIF ZERO 08/26 189342UP1 - 8/1/2026 92.5590 1,410,000.00 1,010,386.57 1,180,586.83 1,305,081.90
COMMONWEALTH 5% 06/22 20281PJTO 5.0000 6/1/2022 108.3000 2,920,000.00 3,423,583.20 3,064,246.25 3,162,360.00
DISTRICT 5% 06/25 25476FUV8 5.0000 6/1/2025 121.9520 1,700,000.00 2,047,191.00 1,935,150.93 2,073,184.00
DU PAGE CNTY ILL 5% 01/27 262633QL7 5.0000 1/1/2027 123.2950 1,355,000.00 1,690,227.00 1,564,907.53 1,670,647.25
FORT WORTH TEX 5% 03/27 349507BA0 5.0000 3/1/2027 110.5200 1,900,000.00 2,237,155.00 2,142,974.72 2,099,880.00
FRISCO TEX GO 4% 02/32 358776LU4 4.0000 2/15/2032 115.8060 1,680,000.00 1,820,229.60 1,808,593.57 1,945,540.80
GEISINGER AUTH VAR 04/43 368497JY0 5.0000 4/1/2043 128.8790 750,000.00 963,270.00 963,252.62 966,592.50
HAWAII ST GO BDS 5% 10/27 419792MJ2 5.0000 10/1/2027 125.2020 3,000,000.00 3,850,200.00 3,583,620.68 3,756,060.00
HAWAII ST ARPTS 5% 07/30 419794772 5.0000 7/1/2030 124.1180 1,000,000.00 1,158,450.00 1,137,568.24 1,241,180.00
HONOLULU HAWAII 5% 09/26 438687BP9 5.0000 9/1/2026 125.4680 1,700,000.00 2,118,183.00 1,995,637.87 2,132,956.00
HOUSTON TEX 5% 09/25 44237NJA1 5.0000 9/1/2025 104.4430 1,000,000.00 1,180,830.00 1,096,391.23 1,044,430.00
HOUSTON TEX 5% 02/26 442403HA2 5.0000 2/15/2026 111.7830 1,000,000.00 1,182,940.00 1,105,160.70 1,117,830.00
ILLINOIS FIN 5% 11/23 45203HN32 5.0000 11/15/2023 113.1300 950,000.00 1,158,973.93 1,035,697.43 1,074,735.00
ILLINOIS FIN 5% 11/24 45203HN40 5.0000 11/15/2024 116.5310 1,000,000.00 1,227,833.40 1,109,085.91 1,165,310.00
ILLINOIS ST TOLL 5% 01/31 452252NG0 5.0000 1/1/2031 125.7790 1,460,000.00 1,699,162.60 1,674,549.85 1,836,373.40
ILLINOIS ST TOLL 5% 01/29 452252PF0 5.0000 1/1/2029 127.9120 1,200,000.00 1,511,628.00 1,494,908.05 1,534,944.00
INDIANA ST FIN 5% 02/27 45506DZG3 5.0000 2/1/2027 125.6470 3,000,000.00 3,880,950.00 3,5682,142.25 3,769,410.00
IOWA STUDENT LN 5% 12/26 462590LX6 5.0000 12/1/2026 115.4800 820,000.00 908,355.00 889,168.24 946,936.00
KAREGNONDI WTR 5% 11/20 48563UAU5 5.0000 11/1/2020 101.4430 1,000,000.00 1,131,930.00 1,007,334.25 1,014,430.00
LAS VEGAS VY NEV 5% 06/23 517845AG8 5.0000 6/1/2023 113.1870 1,600,000.00 1,945,728.00 1,746,320.99 1,810,992.00
LEANDER TEX ZERO 08/41 521841DL7 - 8/15/2041 39.8950 8,000,000.00 2,706,800.00 2,943,307.11 3,191,600.00
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Account: 3011273200 COMMONWEALTH OF VA-IRM TA Created: 7-Jul-2020 08:47:19 PM [CDT]

Audited Market Value - Monthly
As of Jun 30, 2020

Description Security Coupon Rate Maturity Date Price (Base) Shares/Par Cost (Base) Amortized Cost Traded Market Value
LOWER COLO RIV 5% 05/28 54811GVN7 5.0000 5/15/2028 107.9110 3,000,000.00 3,380,640.00 3,254,863.67 3,237,330.00
MAINE MUN BD BK 5% 11/25 56045RZM4 5.0000 11/1/2025 122.6060 2,030,000.00 2,488,089.80 2,343,334.64 2,488,901.80
MANSFIELD TEX 4% 02/32 564386QW3 4.0000 2/15/2032 117.9190 2,000,000.00 2,295,780.00 2,280,802.64 2,358,380.00
MARICOPA CNTY 5% 01/31 56682HBV0 5.0000 1/1/2031 120.2500 1,000,000.00 1,197,550.00 1,180,982.51 1,202,500.00
MARYLAND ST STAD 5% 05/28 574296BJ7 5.0000 5/1/2028 125.6000 1,000,000.00 1,227,500.00 1,179,236.79 1,256,000.00
MASSACHUSETTS ST 5% 07/26 57582RHE9 5.0000 7/1/2026 125.6200 650,000.00 787,657.00 741,962.24 816,530.00
METROPOLITAN 5% 11/26 59259YU80 5.0000 11/15/2026 117.7290 1,000,000.00 1,129,701.56 1,059,429.13 1,177,290.00
METROPOLITAN 5% 10/29 592647EF4 5.0000 10/1/2029 123.9970 1,630,000.00 1,981,085.70 1,906,496.91 2,021,151.10
MIAMI-DADE CNTY 5% 07/25 59334PFG7 5.0000 7/1/2025 119.3260 1,000,000.00 1,190,280.00 1,100,970.56 1,193,260.00
MICHIGAN FIN 5% 05/24 59447TAJ2 5.0000 5/15/2024 114.9930 1,000,000.00 1,191,070.00 1,086,681.13 1,149,930.00
MICHIGAN FIN 5% 12/29 59447TPM9 5.0000 12/1/2029 123.3670 1,020,000.00 1,246,501.20 1,226,101.65 1,258,343.40
MICHIGAN ST UNIV 5% 08/32 594712WA5 5.0000 8/15/2032 128.9890 1,100,000.00 1,399,486.00 1,388,649.44 1,418,879.00
MISSISSIPPI ST 5% 11/31 605581KX4 5.0000 11/1/2031 124.1360 2,750,000.00 3,098,342.50 3,062,853.01 3,413,740.00
NEW JERSEY ST 5% 12/25 646080TS0 5.0000 12/1/2025 114.9010 1,750,000.00 1,973,475.00 1,916,431.12 2,010,767.50
NEW JERSEY ST 5% 06/23 6461363C3 5.0000 6/15/2023 108.7330 800,000.00 881,792.00 850,740.94 869,864.00
NEW YORK N 'Y GO 5% 08/25 64966MEU9 5.0000 8/1/2025 121.0710 800,000.00 1,001,224.00 920,913.31 968,568.00
NEW YORK N 'Y GO 5% 08/30 64966 MEZ8 5.0000 8/1/2030 121.8530 1,015,000.00 1,180,942.35 1,159,597.97 1,236,807.95
NEW YORK N'Y 5% 05/33 64971XDG0 5.0000 5/1/2033 125.1530 2,300,000.00 2,889,835.00 2,862,250.98 2,878,519.00
NEW YORK N Y 5% 06/30 64972GWD2 5.0000 6/15/2030 137.5630 805,000.00 1,094,115.75 1,084,153.33 1,107,382.15
NEW YORK N 'Y 5% 07/23 64972HA85 5.0000 7/15/2023 113.6600 2,000,000.00 2,375,380.00 2,195,252.27 2,273,200.00
NEW YORK ST DORM 5% 03/25 64990EYE1 5.0000 3/15/2025 120.5210 1,500,000.00 1,880,984.07 1,688,277.08 1,807,815.00
NEW YORK ST DORM 5% 02/26 64990FVWA1 5.0000 2/15/2026 123.4880 1,750,000.00 2,032,070.81 2,027,841.54 2,161,040.00
NEW YORK ST 5% 03/31 650035U55 5.0000 3/15/2031 120.1980 3,000,000.00 3,453,930.00 3,398,462.73 3,605,940.00
NORFOLK VA GO 5% 09/29 655867WB1 5.0000 9/1/2029 119.2050 2,000,000.00 2,380,600.00 2,241,370.91 2,384,100.00
NORTH CAROLINA 5% 05/27 65829QCH5 5.0000 5/1/2027 115.7440 1,400,000.00 1,644,524.00 1,552,716.28 1,620,416.00
OHIO ST COM SCH 5% 06/32 677522J39 5.0000 6/15/2032 132.4580 3,000,000.00 3,888,540.00 3,859,734.57 3,973,740.00
PENNSYLVANIA ST 5% 03/24 70914PWX6 5.0000 3/15/2024 116.1970 1,000,000.00 1,234,200.00 1,101,063.46 1,161,970.00
PHILADELPHIA PA 5% 06/24 717817QL7 5.0000 6/15/2024 103.5890 1,000,000.00 1,111,620.00 1,053,361.40 1,035,890.00
PHILADELPHIA PA 5% 07/27 717817TZ3 5.0000 7/1/2027 121.0970 785,000.00 946,702.15 925,710.71 950,611.45
PHILADELPHIA PA 5% 07/30 717817UC2 5.0000 7/1/2030 119.0340 1,500,000.00 1,797,825.00 1,773,067.42 1,785,510.00
PHOENIX ARIZ GO 5% 07/25 718814Q33 5.0000 7/1/2025 121.7780 1,630,000.00 2,097,076.50 1,902,975.54 1,984,981.40
PITTSBURGH PA GO 5% 09/28 725209LG3 5.0000 9/1/2028 128.0740 1,000,000.00 1,182,550.00 1,137,644.43 1,280,740.00
PORT SEATTLE 5% 07/23 735389SN9 5.0000 7/1/2023 111.0170 1,205,000.00 1,318,764.05 1,245,275.56 1,337,754.85
RHODE ISLAND ST 5% 08/23 76222RSU7 5.0000 8/1/2023 113.8690 1,500,000.00 1,778,190.00 1,615,287.83 1,708,035.00
SAN JOSE CALIF ZERO 08/25 798186VJ8 - 8/1/2025 95.7170 1,000,000.00 748,320.00 862,086.86 957,170.00
SPRING TEX INDPT 5% 08/32 8500003D0 5.0000 8/15/2032 120.1970 1,200,000.00 1,386,804.00 1,372,316.32 1,442,364.00
TEXAS PUB FIN 5% 02/29 882669BD5 5.0000 2/1/2029 133.1410 1,500,000.00 1,911,555.00 1,870,684.08 1,997,115.00
TEXAS ST COLLEGE 6% 08/24 882723RZ4 6.0000 8/1/2024 121.4400 1,000,000.00 1,294,600.00 1,133,364.92 1,214,400.00
TEXAS ST GO 5.5% 08/28 8827236B0 5.5000 8/1/2028 127.5280 1,000,000.00 1,195,050.00 1,157,552.44 1,275,280.00
TRIBOROUGH BRDG 5% 11/27 89602N6V1 5.0000 11/15/2027 125.9010 1,275,000.00 1,567,281.00 1,482,719.11 1,605,237.75
UTAH ST BLDG 5% 05/23 917547VP3 5.0000 5/15/2023 113.1460 530,000.00 614,789.40 552,829.89 599,673.80
WASHINGTON D C 5% 10/26 93878LBT3 5.0000 10/1/2026 110.5970 1,925,000.00 2,248,785.00 2,172,140.56 2,128,992.25
WASHINGTON ST 5.5% 07/23 939745SV8 5.5000 7/1/2023 110.5030 2,800,000.00 3,410,596.00 3,052,486.38 3,094,084.00
WEST VA HIGHER 5% 04/22 95639REPO 5.0000 4/1/2022 107.8730 1,000,000.00 1,218,680.00 1,043,796.00 1,078,730.00
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Account: 3011273200

COMMONWEALTH OF VA-IRM TA
Audited Market Value - Monthly

As of Jun 30, 2020

Created: 7-Jul-2020 08:47:19 PM [CDT]

Description Security Coupon Rate Maturity Date Price (Base) Shares/Par Cost (Base) Amortized Cost Traded Market Value
WISCONSIN ST GO 5% 05/30 97705MMD4 5.0000 5/1/2030 113.1760 3,000,000.00 3,304,680.00 3,193,722.85 3,395,280.00
132,965,000.00 151,076,975.36 144,113,766.43 150,966,588.65

Money Market
BLACKROCK VAR 12/49 091998724 0.0334 12/31/2049 100.0000 104,396.58 104,423.22 104,423.22 104,396.58
104,396.58 104,423.22 104,423.22 104,396.58
Totals $133,069,396.58 $151,181,398.58 $144,218,189.65 $151,070,985.23
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Account: 3016565800 TSFC TICR 2007A YIELD

Audited Market Value - Monthly
As of Jun 30, 2020

Created: 7-Jul-2020 08:47:17 PM [CDT]

Description Security Coupon Rate Maturity Date Price (Base) Shares/Par Cost (Base) Amortized Cost Traded Market Value
Money Market

INVESCO VAR 12/99 00499KPA5 0.0798 12/31/2099 100.0000 80,227.41 80,227.41 80,227.41 80,227.41

80,227.41 80,227.41 80,227.41 80,227.41

Totals $80,227.41 $80,227.41 $80,227.41 $80,227.41
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Account: 3016589900 TICR TAXABLE-INCOME RES Created: 7-Jul-2020 08:47:18 PM [CDT]

Audited Market Value - Monthly
As of Jun 30, 2020

Description Security Coupon Rate Maturity Date Price (Base) Shares/Par Cost (Base) Amortized Cost Traded Market Value
Corporate Bond
ALABAMA 2.45% 03/22 010392FQ6 2.4500 3/30/2022 103.1590 310,000.00 314,005.20 314,005.20 319,792.90
AMERICAN 3.4% 02/23 025816BS7 3.4000 2/27/2023 106.9850 410,000.00 428,536.10 428,536.10 438,638.50
AMERICAN 3.7% 11/21 025816BY4 3.7000 11/5/2021 103.9950 492,000.00 491,891.76 491,891.76 511,655.40
AMERICAN 1.95% 05/23 02665WDH1 1.9500 5/10/2023 102.9290 307,000.00 313,417.24 313,417.24 315,992.03
APPLE INC 1.7% 09/22 037833DL1 1.7000 9/11/2022 102.9860 610,000.00 609,896.30 609,896.30 628,214.60
AVALONBAY 2.95% 09/22 05348EAQ2 2.9500 9/15/2022 104.1240 506,000.00 499,199.36 499,199.36 526,867.44
BANK OF VAR 07/21 06051GGP8 2.3690 7/21/2021 100.0920 975,000.00 970,281.00 970,281.00 975,897.00
BANK OF VAR 05/22 06051GHH5 3.4990 5/17/2022 102.4330 182,000.00 185,239.60 185,239.60 186,428.06
CATERPILLAR 2.95% 02/22 14913Q2T5 2.9500 2/26/2022 104.1560 596,000.00 595,713.92 595,713.92 620,769.76
CATERPILLAR 1.9% 09/22 14913Q3A5 1.9000 9/6/2022 103.1990 213,000.00 204,188.19 204,188.19 219,813.87
CHEVRON 1.141% 05/23 166764BV1 1.1410 5/11/2023 101.7220 506,000.00 506,000.00 506,000.00 514,713.32
COMCAST CORP 3.1% 04/25 20030NDJ7 3.1000 4/1/2025 110.1910 160,000.00 159,918.40 159,918.40 176,305.60
CREDIT SUISSE 1% 05/23 22550L.2D2 1.0000 5/5/2023 100.5440 305,000.00 304,310.70 304,310.70 306,659.20
JOHN DEERE 2.35% 01/21 24422ETZ2 2.3500 1/8/2021 101.0130 383,000.00 382,800.84 382,800.84 386,879.79
JOHN DEERE 2.95% 04/22 24422EUT4 2.9500 4/1/2022 104.3620 289,000.00 288,861.28 288,861.28 301,606.18
JOHN DEERE 1.2% 04/23 24422EVE6 1.2000 4/6/2023 101.8388 280,000.00 279,932.80 279,932.80 285,148.67
WALT DISNEY 3.35% 03/25 254687FN1 3.3500 3/24/2025 110.8540 309,000.00 308,830.05 308,830.05 342,538.86
EXXON MOBIL 1.571% 04/23 30231GBL5 1.5710 4/15/2023 102.6320 314,000.00 314,000.00 314,000.00 322,264.48
FIRST 2.5% 06/22 336158AK6 2.5000 6/6/2022 102.9280 330,000.00 329,726.10 329,726.10 339,662.40
FIRST REPUBLIC VAR 02/24 33616CHQ6 1.9120 2/12/2024 102.3260 310,000.00 310,000.00 310,000.00 317,210.60
GENERAL 3.25% 04/25 369550BK3 3.2500 4/1/2025 110.9020 184,000.00 183,181.20 183,181.20 204,059.68
GEORGIA POWER 2.1% 07/23 373334KM2 2.1000 7/30/2023 104.0560 300,000.00 299,937.00 299,937.00 312,168.00
GOLDMAN 5.75% 01/22 38141GGS7 5.7500 1/24/2022 107.8840 306,000.00 321,468.30 321,468.30 330,125.04
GOLDMAN SACHS VAR 07/23 38141GWM2 2.9050 7/24/2023 103.8910 316,000.00 308,877.36 308,877.36 328,295.56
HSBC 2.95% 05/21 404280AY5 2.9500 5/25/2021 102.0930 200,000.00 201,146.00 201,146.00 204,186.00
ING GROEP NV 3.15% 03/22 456837AG8 3.1500 3/29/2022 103.9610 525,000.00 526,821.75 526,821.75 545,795.25
INTUIT INC 0.65% 07/23 46124HAA4 0.6500 7/15/2023 100.1960 184,000.00 183,955.84 183,955.84 184,360.64
KEYBANK 3.3% 02/22 49327M2X1 3.3000 2/1/2022 104.1950 500,000.00 499,775.00 499,775.00 520,975.00
KEYBANK 1.25% 03/23 49327M2Z6 1.2500 3/10/2023 101.5110 310,000.00 309,854.30 309,854.30 314,684.10
MITSUBISHI 3.535% 07/21 606822AW4 3.5350 7/26/2021 103.1380 344,000.00 344,000.00 344,000.00 354,794.62
MORGAN 2.75% 05/22 61744YAH1 2.7500 5/19/2022 103.9650 336,000.00 335,028.96 335,028.96 349,322.40
MORGAN 5.75% 01/21 61747TWAF6 5.7500 1/25/2021 102.9860 508,000.00 530,072.60 530,072.60 523,168.88
NATIONAL 2.5% 01/21 63254AAX6 2.5000 1/12/2021 101.0550 401,000.00 399,119.31 399,119.31 405,230.55
NATIONAL 2.9% 03/21 63743HER9 2.9000 3/15/2021 101.8190 305,000.00 304,661.45 304,661.45 310,547.95
NIKE INC 2.4% 03/25 654106AH6 2.4000 3/27/2025 107.5450 184,000.00 183,749.76 183,749.76 197,882.80
PNC BANK NA 2.5% 01/21 69353RFH6 2.5000 1/22/2021 101.0130 464,000.00 462,881.76 462,881.76 468,700.32
PNC BANK NA VAR 07/22 69353RFP8 2.2320 712212022 101.7100 525,000.00 525,000.00 525,000.00 533,977.50
PACCAR 2.85% 03/22 69371RP75 2.8500 3/1/2022 103.9690 335,000.00 334,705.20 334,705.20 348,296.15
PACCAR 0.8% 06/23 69371RQ82 0.8000 6/8/2023 100.3830 183,000.00 182,745.63 182,745.63 183,700.89
PROCTER & 2.45% 03/25 742718FF1 2.4500 3/25/2025 108.5300 61,000.00 60,903.01 60,903.01 66,203.30
PRUDENTIAL 4.5% 11/21 74432QBT1 4.5000 11/16/2021 105.3650 677,000.00 699,449.32 699,449.32 713,321.05
REALTY 3.25% 10/22 756109AN4 3.2500 10/15/2022 104.7410 533,000.00 512,991.18 512,991.18 558,269.53
REALTY 4.65% 08/23 756109AP9 4.6500 8/1/2023 110.4150 177,000.00 187,913.82 187,913.82 195,434.55
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Account: 3016589900 TICR TAXABLE-INCOME RES Created: 7-Jul-2020 08:47:18 PM [CDT]

Audited Market Value - Monthly
As of Jun 30, 2020

Description Security Coupon Rate Maturity Date Price (Base) Shares/Par Cost (Base) Amortized Cost Traded Market Value
ROYAL BANK OF 2.8% 04/22 78013X6D5 2.8000 4/29/2022 104.1030 860,000.00 859,630.20 859,630.20 895,285.80
SSM HEALTH 3.688% 06/23 784710AB1 3.6880 6/1/2023 107.3730 180,000.00 171,419.40 171,419.40 193,271.40
SIMON 2.5% 07/21 828807CX3 2.5000 7/15/2021 100.9200 318,000.00 311,110.26 311,110.26 320,925.60
SUNTRUST 2.8% 05/22 86787EBE6 2.8000 5/17/2022 104.0680 250,000.00 249,872.50 249,872.50 260,170.00
3M CO 1.75% 02/23 88579YBL4 1.7500 2/14/2023 103.1430 330,000.00 328,742.70 328,742.70 340,371.90
TORONTO-DOMINI 1.9% 12/22 89114QCD8 1.9000 12/1/2022 103.2510 200,000.00 199,778.00 199,778.00 206,502.00
TORONTO-DOMIN 3.15% 09/20 89114QC71 3.1500 9/17/2020 100.5940 327,000.00 326,931.33 326,931.33 328,942.38
TOTAL 2.218% 07/21 89153VARO 2.2180 7/12/2021 101.6620 427,000.00 427,000.00 427,000.00 434,096.74
TOYOTA 2.157% 07/22 892331AE9 2.1570 71212022 103.0140 298,000.00 298,000.00 298,000.00 306,981.72
TOYOTA MOTOR 2.9% 03/23 89236TGW9 2.9000 3/30/2023 105.8650 942,000.00 941,896.38 941,896.38 997,248.30
TRUIST BANK 1.25% 03/23 89788JAB5 1.2500 3/9/2023 101.5292 437,000.00 436,694.10 436,694.10 443,682.47
UNITED PARCEL 3.9% 04/25 911312BX3 3.9000 4/1/2025 113.4780 309,000.00 308,675.55 308,675.55 350,647.02
US BANCORP 2.95% 07/22 91159JAA4 2.9500 7/15/2022 104.8030 435,000.00 430,123.62 430,123.62 455,893.05
WELLS FARGO 2.55% 12/20 94974BGR5 2.5500 12/7/2020 100.9260 575,000.00 573,556.75 573,556.75 580,324.50
WELLS FARGO & VAR 06/24 95000U2R3 1.6540 6/2/2024 101.5810 305,000.00 305,000.00 305,000.00 309,822.05
WESTPAC 2.65% 01/21 961214DU4 2.6500 1/25/2021 101.2310 550,000.00 549,620.50 549,620.50 556,770.50
WISCONSIN 3.35% 11/21 976843BL5 3.3500 11/21/2021 104.1030 640,000.00 639,584.00 639,584.00 666,259.20
23,028,000.00 23,052,622.88 23,052,622.88 23,837,753.05
FHLMC
FHLMC MORTPASS FLT 08/43 31300MLY7 2.3590 8/1/2043 101.8330 0.05 0.05 0.05 0.05
FHLMC MORTPASS FLT 03/46 31326KX69 2.6140 3/1/2046 103.7580 137,141.20 138,512.62 138,512.62 142,294.97
137,141.25 138,512.67 138,512.67 142,295.02
FNMA
FNMA MORTPASS FLT 03/43 3138EKSN6 3.6300 3/1/2043 103.6050 119,409.71 122,283.00 122,283.00 123,714.43
FNMA MORTPASS FLT 04/43 3138EK6EOQ 3.5270 4/1/2043 103.5480 144,940.77 147,658.41 147,658.41 150,083.27
FNMA MORTPASS FLT 10/42 3138ETG59 3.7760 10/1/2042 104.0030 62,161.93 64,298.75 64,298.75 64,650.27
FNMA MORTPASS FLT 09/44 3138ETM45 2.6200 9/1/2044 103.5940 206,789.14 214,915.29 214,915.29 214,221.14
FNMA MORTPASS FLT 10/44 3138ETX35 2.8280 10/1/2044 103.5740 174,549.69 181,177.12 181,177.12 180,788.10
FNMA MORTPASS FLT 07/47 3140J5RF8 2.6700 7/1/2047 104.0100 132,104.00 132,454.91 132,454.91 137,401.37
FNMA MORTPASS FLT 04/47 3140J7RJ6 2.7620 4/1/2047 103.8830 327,644.96 331,638.12 331,638.12 340,367.41
FNMA MORTPASS FLT 12/47 3140J7WE1 2.7150 12/1/2047 103.2980 119,425.43 119,826.62 119,826.62 123,364.08
FNMA MORTPASS FLT 11/47 3140J9CN9 2.6730 11/1/2047 103.7630 262,112.08 258,221.35 258,221.35 271,975.36
FNMA MORTPASS FLT 07/42 3140J9LD1 3.7240 7/1/2042 104.7240 343,230.32 359,319.24 359,319.24 359,444.52
1,892,368.03 1,931,792.81 1,931,792.81 1,966,009.95
Municipal Bond
CONNECTICUT ST 3.5% 04/22 20772KGL7 3.5000 4/15/2022 104.6110 270,000.00 275,637.60 275,637.60 282,449.70
CURATORS 1.466% 11/23 231266ML8 1.4660 11/1/2023 102.4780 190,000.00 190,000.00 190,000.00 194,708.20
MICHIGAN FIN VAR 09/49 59447TUF8 2.8620 9/1/2049 101.2620 670,000.00 663,904.30 663,904.30 678,455.40
TEXAS TRANSN VAR 08/42 88283KBK3 1.9800 8/15/2042 100.3960 340,000.00 340,000.00 340,000.00 341,346.40
1,470,000.00 1,469,541.90 1,469,541.90 1,496,959.70
Money Market
INVESCO VAR 12/99 00499KPA5 0.0798 12/31/2099 100.0000 761,524.58 761,524.58 761,524.58 761,524.58
761,524.58 761,524.58 761,524.58 761,524.58

Mortgage Related
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Account: 3016589900 TICR TAXABLE-INCOME RES Created: 7-Jul-2020 08:47:18 PM [CDT]

Audited Market Value - Monthly
As of Jun 30, 2020

Description Security Coupon Rate Maturity Date Price (Base) Shares/Par Cost (Base) Amortized Cost Traded Market Value
ALLY MASTER 2.7% 01/23 02005AGP7 2.7000 1/17/2023 100.8979 483,000.00 479,886.91 479,886.91 487,336.86
ALLY AUTO 2.35% 06/22 02007MAEQ 2.3500 6/15/2022 100.6594 201,996.27 201,972.93 201,972.93 203,328.15
AMERICAN 5.25% 01/21 023767AA4 5.2500 7/31/2022 100.0000 0.03 0.03 0.03 0.03
AMERICAN 2.04% 05/23 02582JHJ2 2.0400 5/15/2023 100.4813 187,000.00 184,713.63 184,713.63 187,900.01
BANC OF 2.723% 07/49 06054MAB9 2.7230 7/15/2049 100.6326 398,000.00 395,372.58 395,372.58 400,517.75
BENCHMARK 3.6623% 02/51 08161CAB7 3.6623 2/15/2051 104.7653 170,000.00 179,350.00 179,350.00 178,100.96
COMM 2.963% 08/47 12591QAM4 2.9630 8/10/2047 101.4298 11,538.75 11,994.90 11,994.90 11,703.73
CNH EQUIPMENT 3.01% 04/24 12596JAC7 3.0100 4/15/2024 102.8109 83,000.00 85,282.50 85,282.50 85,333.01
CNH EQUIPMENT 2.52% 08/24 12596 TACS5 2.5200 8/15/2024 102.4581 339,000.00 338,925.22 338,925.22 347,332.82
COMM 3.391% 05/45 12624BACO 3.3910 5/15/2045 102.1288 299,975.98 307,393.36 307,393.36 306,361.87
COMM 2.822% 10/45 12624PAES5 2.8220 10/15/2045 101.6655 215,133.60 218,411.02 218,411.02 218,716.59
COMM 2.853% 10/45 12624QAR4 2.8530 10/15/2045 101.9607 316,069.64 320,823.03 320,823.03 322,266.66
CNH EQUIPMENT 3.12% 07/23 12652VAC1 3.1200 7/17/12023 101.9127 165,356.88 166,926.48 166,926.48 168,519.63
CITIBANK 2.49% 01/23 17305EGK5 2.4900 1/20/2023 101.1942 245,000.00 244,966.09 244,966.09 247,925.91
CITIGROUP 2.4% 10/49 17325DAB9 2.4000 10/10/2049 100.3075 570,000.00 568,241.01 568,241.01 571,752.58
DAIMLER 1.14% 04/22 233854AB4 1.1400 4/15/2022 100.3707 188,000.00 187,996.18 187,996.18 188,696.90
FRESB 2018-SB55 VAR 07/38 30297PAF0 3.3000 7/25/2038 104.1566 445,202.30 442,302.72 442,302.72 463,707.58
FRESB 2019-SB63 FLT 02/39 30298BAE3 2.5500 2/25/2039 103.7820 221,878.92 222,913.11 222,913.11 230,270.47
FRESB 2019-SB65 FLT 05/39 30298LAB7 2.1300 5/25/2039 100.8720 278,835.68 280,155.41 280,155.41 281,267.02
FRESB 2019-SB68 FLT 08/39 30298WAE7 2.3900 8/25/2039 103.9180 249,661.83 250,895.15 250,895.15 259,443.66
FRESB 2019-SB61 VAR 02/39 30309LAG3 2.9500 2/25/2039 103.5777 307,906.92 309,432.27 309,432.27 318,922.81
FNMA REMICS 2.5% 06/42 3136ASFR2 2.5000 6/25/2042 102.5764 279,251.05 280,363.69 280,363.69 286,445.59
FHLMC REMICS 4.5% 07/39 3137ACT41 4.5000 7/15/2039 100.0000 0.28 0.30 0.30 0.28
FNMA REMICS 4.5% 08/38 31397UXW4 4.5000 8/25/2038 100.0000 0.19 0.20 0.20 0.19
FORD CREDIT 3.52% 10/23 34528QGH1 3.5200 10/15/2023 103.0534 391,000.00 390,912.89 390,912.89 402,938.91
FORD CREDIT 2.84% 03/24 34528QGS7 2.8400 3/15/2024 102.7247 609,000.00 613,361.06 613,361.06 625,593.42
GM FINANCIAL 1.49% 12/24 36258VAD6 1.4900 12/16/2024 102.2126 189,000.00 188,989.47 188,989.47 193,181.80
HONDA AUTO 1.87% 01/26 43813VADO 1.8700 1/20/2026 103.8250 300,000.00 299,909.73 299,909.73 311,475.06
HYUNDAI AUTO 1.41% 11/24 44891LAC7 1.4100 11/15/2024 102.1758 189,000.00 188,955.96 188,955.96 193,112.21
JPMBB 2.8164% 11/48 46590JAT4 2.8164 11/15/2048 100.2601 333,316.51 330,829.66 330,829.66 334,183.63
JP MORGAN 2.84% 12/47 46639EAE1 2.8400 12/15/2047 102.4568 183,681.28 188,639.24 188,639.24 188,194.05
JPMBB 4.131% 11/45 46640NAES8 41310 11/15/2045 108.0742 246,000.00 264,517.27 264,517.27 265,862.56
JOHN DEERE 2.66% 04/22 47788CAC6 2.6600 4/18/2022 100.6769 102,076.68 102,069.34 102,069.34 102,767.63
NISSAN AUTO 2.12% 04/22 65478HADO 2.1200 4/18/2022 100.6421 221,113.86 221,076.47 221,076.47 222,533.59
NISSAN AUTO 1.93% 07/24 65479JAD5 1.9300 7/15/2024 102.7818 320,000.00 319,983.10 319,983.10 328,901.73
NISSAN AUTO 1.38% 12/24 65479MACO 1.3800 12/16/2024 101.9561 189,000.00 188,983.01 188,983.01 192,696.99
UNITED STATES 5.52% 06/24 83162CNU3 5.5200 6/1/2024 106.4840 35,513.63 37,822.01 37,822.01 37,816.33
UNITED STATES 5.19% 07/24 83162CNW9 5.1900 7/1/2024 104.9380 131,445.51 139,106.32 139,106.32 137,936.29
UNITED STATES 5.17% 08/24 83162CNX7 5.1700 8/1/2024 105.8560 110,970.68 117,524.89 117,524.89 117,469.12
UNITED STATES 4.99% 09/24 83162CPA5 4.9900 9/1/2024 105.1250 28,533.21 29,674.54 29,674.54 29,995.54
UNITED STATES 6.07% 07/26 83162CQK2 6.0700 7/1/2026 107.3510 89,777.66 100,607.09 100,607.09 96,377.22
UNITED STATES 5.51% 11/27 83162CRK1 5.5100 11/1/2027 110.7110 301,546.84 319,404.06 319,404.06 333,845.52
UNITED STATES 2.18% 10/32 83162CVB6 2.1800 10/1/2032 103.5460 285,954.65 287,674.85 287,674.85 296,094.60
UNITED STATES 2.09% 11/32 83162CVD2 2.0900 11/1/2032 103.2030 170,543.00 162,708.69 162,708.69 176,005.49
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15,332,000.00

15,487,213.98

15,487,213.98

Description Security Coupon Rate Maturity Date Price (Base) Shares/Par Cost (Base) Amortized Cost Traded Market Value
UNITED STATES 2.22% 03/33 83162CVK6 2.2200 3/1/2033 103.2060 236,065.55 229,675.18 229,675.18 243,633.81
UNITED STATES 2.08% 04/33 83162CVL4 2.0800 4/1/2033 102.4520 163,371.17 155,936.51 155,936.51 167,377.03
TOYOTA AUTO 2.05% 09/22 89190BAES8 2.0500 9/15/2022 100.9698 1,011,000.00 1,010,728.45 1,010,728.45 1,020,805.08
TOYOTA AUTO 1.93% 01/22 89238KAD4 1.9300 1/18/2022 100.5921 271,672.93 270,240.27 270,240.27 273,281.61
UBS COMMERCIAL 3.4% 05/45 90269GAC5 3.4000 5/10/2045 103.0074 969,704.73 975,348.71 975,348.71 998,867.53
VERIZON OWNER 1.94% 04/24 92348AAA3 1.9400 4/22/2024 102.5832 320,000.00 319,975.33 319,975.33 328,266.30
VERIZON OWNER 1.85% 07/24 92348TAA2 1.8500 7122/2024 102.6235 320,000.00 319,964.25 319,964.25 328,395.26
VERIZON OWNER 3.23% 04/23 92348XAA3 3.2300 4/20/2023 102.2021 354,000.00 353,994 .48 353,994 .48 361,795.58
VOLKSWAGEN 0.98% 11/24 92868JAD8 0.9800 11/20/2024 100.9791 190,000.00 189,987.02 189,987.02 191,860.29
WFRBS 2.927% 03/46 92938JAB8 2.9270 3/15/2046 100.4159 5,436.84 5,439.18 5,439.18 5,459.45
WFRBS 3.651% 12/46 96221QAC7 3.6510 12/15/2046 100.2069 601,000.00 631,379.71 631,379.71 602,243.71
WORLD OMNI 1.3% 02/22 98161PAD5 1.3000 2/15/2022 100.0876 74,476.73 73,900.69 73,900.69 74,541.99
WORLD OMNI 2.5% 04/23 98161VAC4 2.5000 4/17/2023 101.4391 196,846.18 196,796.49 196,796.49 199,679.01
WORLD OMNI 3.19% 12/21 98162CAD3 3.1900 12/15/2021 101.4605 403,000.00 402,967.88 402,967.88 408,885.69
WORLD OMNI 1.7% 01/23 98162HAC4 1.7000 1/17/2023 102.0090 310,000.00 309,971.08 309,971.08 316,227.99
WORLD OMNI 1.96% 12/24 98162RADO0 1.9600 12/16/2024 102.7611 236,000.00 238,645.78 238,645.78 242,516.31
WORLD OMNI 3.04% 05/24 98162YAD5 3.0400 5/15/2024 103.0091 654,000.00 653,891.24 653,891.24 673,679.71

16,399,855.96 16,509,910.62 16,509,910.62 16,790,349.10

UNITED STATES ZERO 02/21 912796 XE4 - 2/25/2021 99.8940 495,000.00 494,578.62 494,673.82 494,475.30
UNITED STATES ZERO 10/20 9127962R9 - 10/15/2020 99.9540 116,000.00 115,935.80 115,950.71 115,946.64
611,000.00 610,514.42 610,624.53 610,421.94

T-Note
UNITED STATES 2% 11/22 912828M80 2.0000 11/30/2022 104.4020 6,261,000.00 6,326,078.54 6,326,078.54 6,536,609.22
UNITED 2.25% 12/23 912828Vv23 2.2500 12/31/2023 107.1560 1,353,000.00 1,398,561.65 1,398,561.65 1,449,820.68
UNITED 1.75% 05/22 912828XR6 1.7500 5/31/2022 103.0120 262,000.00 262,590.66 262,590.66 269,891.44
UNITED 1.75% 06/22 912828XW5 1.7500 6/30/2022 103.1480 6,290,000.00 6,334,005.71 6,334,005.71 6,488,009.20
UNITED 0.25% 04/23 912828ZH6 0.2500 4/15/2023 100.2110 648,000.00 648,604.69 648,604.69 649,367.28
UNITED 0.125% 05/23 912828ZP8 0.1250 5/15/2023 99.8520 518,000.00 517,372.73 517,372.73 517,233.36

15,910,931.18

Totals

$59,631,889.82

$59,961,633.86

$59,961,743.97

$61,516,244.52
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TICR-DODGE & COX

Audited Market Value - Monthly
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Account: 3016589800 Created: 7-Jul-2020 08:47:17 PM [CDT]

Description Security Coupon Rate Maturity Date Price (Base) Shares/Par Cost (Base) Amortized Cost Traded Market Value
Corporate Bond
AEGON 5.75% 12/20 007634AA6 5.7500 12/15/2020 102.4280 1,300,000.00 1,452,802.00 1,452,802.00 1,331,564.00
BANK OF VAR 12/23 06051GHC6 3.0040 12/20/2023 105.0410 975,000.00 942,983.25 942,983.25 1,024,149.75
BANK OF VAR 02/31 06051GHZ5 2.4960 2/13/2031 104.8390 475,000.00 437,104.50 437,104.50 497,985.25
BURLINGTON 3.75% 04/24 12189LAR2 3.7500 4/1/2024 110.5210 200,000.00 214,058.00 214,058.00 221,042.00
CSX 6.251% 01/23 126410LM9 6.2510 1/15/2023 109.9600 467,659.23 467,659.23 467,659.23 514,238.09
CATERPILLAR 2.6% 06/22 149123BX8 2.6000 6/26/2022 103.3830 1,450,000.00 1,368,275.68 1,368,275.68 1,499,053.50
CITIGROUP INC VAR 03/31 172967MP3 4.4120 3/31/2031 118.6520 900,000.00 902,445.50 902,445.50 1,067,868.00
COCA-COLA 3.45% 03/30 191216CT5 3.4500 3/25/2030 117.6640 250,000.00 249,162.50 249,162.50 294,160.00
COCA-COLA 1.45% 06/27 191216CU2 1.4500 6/1/2027 102.8900 75,000.00 74,909.25 74,909.25 77,167.50
COCA-COLA 1.65% 06/30 191216CV0 1.6500 6/1/2030 101.8530 425,000.00 424,133.00 424,133.00 432,875.25
COMCAST 3.125% 07/22 20030NBD2 3.1250 7/15/2022 105.5160 600,000.00 611,550.00 611,550.00 633,096.00
COMCAST CORP 3% 02/24 20030NBX8 3.0000 2/1/2024 107.5470 100,000.00 100,767.00 100,767.00 107,547.00
COMMONWEALTH 2.95% 08/27 202795JK7 2.9500 8/15/2027 109.7460 675,000.00 673,150.50 673,150.50 740,785.50
CONOCOPHILLIP 4.95% 03/26 20826FAQ9 4.9500 3/15/2026 119.9290 1,250,000.00 1,397,787.50 1,397,787.50 1,499,112.50
EXXON MOBIL 3.482% 03/30 30231GBK7 3.4820 3/19/2030 113.8060 725,000.00 725,000.00 725,000.00 825,093.50
EXXON MOBIL 2.61% 10/30 30231GBN1 2.6100 10/15/2030 107.0540 225,000.00 225,000.00 225,000.00 240,871.50
HSBC HOLDINGS 4.3% 03/26 404280AW9 4.3000 3/8/2026 112.8800 1,350,000.00 1,425,114.00 1,425,114.00 1,523,880.00
HSBC HOLDINGS 3.6% 05/23 404280BA6 3.6000 5/25/2023 107.3170 200,000.00 195,638.00 195,638.00 214,634.00
HOME DEPOT 2.5% 04/27 437076CA8 2.5000 4/15/2027 109.5590 175,000.00 174,147.75 174,147.75 191,728.25
JPMORGAN 4.35% 08/21 46625HJC5 4.3500 8/15/2021 104.3590 650,000.00 669,427.00 669,427.00 678,333.50
JPMORGAN 3.875% 02/24 46625HJT8 3.8750 2/1/2024 110.8720 450,000.00 471,267.00 471,267.00 498,924.00
JPMORGAN CHASE VAR 04/31 46647PBL9 2.5220 4/22/2031 105.6110 200,000.00 200,000.00 200,000.00 211,222.00
JPMORGAN CHASE VAR 05/31 46647PBPO 2.9560 5/13/2031 106.0580 200,000.00 201,422.00 201,422.00 212,116.00
ELI LILLY 2.75% 06/25 532457BHO 2.7500 6/1/2025 109.9940 366,000.00 365,293.62 365,293.62 402,578.04
LLOYDS 4.05% 08/23 539439AS8 4.0500 8/16/2023 108.6384 200,000.00 199,892.00 199,892.00 217,276.80
MASTERCARD 3.35% 03/30 57636QAP9 3.3500 3/26/2030 115.6000 75,000.00 74,854.50 74,854.50 86,700.00
MEDTRONIC INC 3.5% 03/25 585055BS4 3.5000 3/15/2025 112.8450 412,000.00 418,414.84 418,414.84 464,921.40
NEW VALLEY 4.687% 01/22 649081AA4 4.6870 1/15/2022 102.3280 384,076.83 383,373.96 383,373.96 393,017.95
NIKE INC 2.75% 03/27 654106AJ2 2.7500 3/27/2027 110.1560 250,000.00 249,967.50 249,967.50 275,390.00
NIKE INC 2.85% 03/30 654106AK9 2.8500 3/27/2030 111.2070 275,000.00 274,595.75 274,595.75 305,819.25
NOVARTIS 2.4% 09/22 66989HAES 2.4000 9/21/2022 104.2500 1,100,000.00 1,050,082.00 1,050,082.00 1,146,750.00
ORACLE CORP 2.8% 04/27 68389XBU8 2.8000 4/1/2027 109.2110 775,000.00 773,333.75 773,333.75 846,385.25
OVERSEAS 5.142% 12/23 690353NL7 5.1420 12/15/2023 108.2350 294,890.17 316,269.57 316,269.57 319,174.37
PHILIP 2.75% 02/26 718172BT5 2.7500 2/25/2026 108.9540 575,000.00 587,443.00 587,443.00 626,485.50
PROCTER & 2.45% 03/25 742718FF1 2.4500 3/25/2025 108.5300 100,000.00 99,841.00 99,841.00 108,530.00
PROCTER & 2.8% 03/27 742718FG9 2.8000 3/25/2027 111.2060 125,000.00 124,685.00 124,685.00 139,007.50
SHELL 2.25% 01/23 822582AV4 2.2500 1/6/2023 104.1640 1,000,000.00 1,000,050.00 1,000,050.00 1,041,640.00
TARGET CORP 2.65% 09/30 87612EBK1 2.6500 9/15/2030 109.8850 200,000.00 199,186.00 199,186.00 219,770.00
TARGET CORP 2.25% 04/25 87612EBL9 2.2500 4/15/2025 106.9510 225,000.00 224,626.50 224,626.50 240,639.75
UNION 3.75% 03/24 907818DV7 3.7500 3/15/2024 110.2150 375,000.00 397,578.75 397,578.75 413,306.25
UNITED 4.45% 04/30 911312BY1 4.4500 4/1/2030 124.8600 325,000.00 323,774.75 323,774.75 405,795.00
UNITEDHEALTH 2.95% 10/27 91324PDE9 2.9500 10/15/2027 111.5620 1,200,000.00 1,189,956.00 1,189,956.00 1,338,744.00
VIRGINIA 3.5% 03/27 927804FX7 3.5000 3/15/2027 113.4000 475,000.00 474,563.00 474,563.00 538,650.00
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WELLS FARGO & 4.6% 04/21 94974BEV8 4.6000 4/1/2021 103.0940 900,000.00 969,799.00 969,799.00 927,846.00
WELLS FARGO & 3% 10/26 949746SH5 3.0000 10/23/2026 108.9770 375,000.00 389,763.75 389,763.75 408,663.75
WELLS FARGO & VAR 04/31 95000U2L6 4.4780 4/4/2031 120.8830 100,000.00 100,000.00 100,000.00 120,883.00

23,424,626.23 23,791,147.90 23,791,147.90 25,525,420.90

FHLMC
FHLMCGLD 4.5% 07/32 3128CUXS0 4.5000 7/1/2032 109.0470 91,381.84 99,777.53 99,777.53 99,649.16
FHLMCGLD 6% 03/23 3128MB5F0 6.0000 3/1/2023 103.3340 43,127.63 43,902.56 43,902.56 44,565.51
FHLMCGLD 4.5% 06/47 3128MJ2A7 4.5000 6/1/2047 107.4280 986,181.24 1,055,522.11 1,055,522.11 1,059,434.78
FHLMCGLD 4.5% 06/48 3128MJ4C1 4.5000 6/1/2048 107.4820 358,660.88 367,377.85 367,377.85 385,495.89
FHLMCGLD 6.5% 03/38 3128M6FTO 6.5000 3/1/2038 116.4210 39,836.10 41,342.39 41,342.39 46,377.59
FHLMCGLD 4.5% 09/41 3128M9W57 4.5000 9/1/2041 110.8100 408,268.99 437,194.04 437,194.04 452,402.87
FHLMCGLD 4.5% 06/31 3128P7Q63 4.5000 6/1/2031 109.1600 159,385.44 171,463.87 171,463.87 173,985.15
FHLMCGLD 3.5% 04/37 3128P8D65 3.5000 4/1/2037 106.0670 328,277.81 340,075.29 340,075.29 348,194.42
FHLMCGLD 6.5% 11/37 3128UNDX7 6.5000 11/1/2037 110.7330 15,081.46 15,404.31 15,404.31 16,700.15
FHLMCGLD 6% 06/38 3128UNGLO 6.0000 6/1/2038 109.5910 14,793.89 15,782.06 15,782.06 16,212.77
FHLMCGLD 5.5% 01/35 31283H5J0 5.5000 1/1/2035 114.7870 116,074.88 126,158.88 126,158.88 133,238.87
FHLMC MORTPASS FLT 01/42 31300MH71 4.2680 1/1/2042 104.5870 69,679.15 71,921.93 71,921.93 72,875.33
FHLMC MORTPASS FLT 05/44 31300MNQ2 3.1120 5/1/2044 103.7300 241,694.73 250,229.58 250,229.58 250,709.94
FHLMC MORTPASS FLT 12/44 31300MS95 2.7890 12/1/2044 103.7870 188,175.46 191,015.96 191,015.96 195,301.66
FHLMC MORTPASS FLT 01/45 31300MVS9 3.0740 1/1/2045 103.9820 259,571.04 269,669.97 269,669.97 269,907.16
FHLMC MORTPASS FLT 08/44 31300MVT7 3.3500 8/1/2044 104.2770 242,371.06 250,539.85 250,539.85 252,737.27
UMBS MORTPASS 4.5% 05/25 3131X5SC7 4.5000 5/1/2025 106.5690 50,346.72 53,705.80 53,705.80 53,654.00
FHLMC MORTPASS FLT 11/44 31326H4L5 2.8270 11/1/2044 103.9150 206,841.06 213,750.24 213,750.24 214,938.89
FHLMC MORTPASS FLT 02/45 31326JGN4 3.0770 2/1/2045 104.3190 189,824.30 197,506.27 197,506.27 198,022.81
FHLMC MORTPASS FLT 12/45 31326KQP5 2.8420 12/1/2045 103.2810 145,367.55 148,473.66 148,473.66 150,137.06
FHLMCGLD 4.5% 06/47 31335BE93 4.5000 6/1/2047 108.5450 1,194,748.23 1,283,700.95 1,283,700.95 1,296,839.47
FHLMC MORTPASS FLT 10/46 31347APG3 2.6820 10/1/2046 103.6110 464,066.29 475,546.71 475,546.71 480,823.72

5,813,755.75 6,120,061.81 6,120,061.81 6,212,204.47
UMBS MORTPASS 7% 10/37 31371NLU7 7.0000 10/1/2037 116.3600 53,044.19 55,762.71 55,762.71 61,722.22
UMBS MORTPASS 6.5% 02/38 31374CL53 6.5000 2/1/2038 117.3040 24,734.39 27,173.04 27,173.04 29,014.43
FNMA MORTPASS 6.5% 01/49 3138EG2L7 6.5000 1/1/2049 117.6380 59,384.96 65,843.09 65,843.09 69,859.28
UMBS MORTPASS 4.5% 08/26 3138EJDES5S 4.5000 8/1/2026 105.7040 213,031.79 226,712.43 226,712.43 225,183.12
FNMA MORTPASS FLT 04/38 3138EJEGY 3.2260 4/1/2038 104.4740 494,464.36 531,085.63 531,085.63 516,586.70
FNMA MORTPASS FLT 09/41 3138ELNP4 3.0900 9/1/2041 100.0000 0.01 0.01 0.01 0.01
UMBS MORTPASS 4% 10/32 3138EMJY8 4.0000 10/1/2032 107.6340 231,043.44 245,014.33 245,014.33 248,681.30
FNMA MORTPASS FLT 02/44 3138EMRA1 2.9320 2/1/2044 103.5900 117,757.35 122,062.84 122,062.84 121,984.84
FNMA MORTPASS 5% 06/51 3138EMRU7 5.0000 6/1/2051 113.0040 305,526.76 279,201.24 279,201.24 345,257.46
UMBS MORTPASS 5% 07/37 3138EM6D8 5.0000 7/1/2037 114.6440 520,051.44 574,088.02 574,088.02 596,207.77
UMBS MORTPASS 4.5% 02/41 3138ENBJ7 4.5000 2/1/2041 111.1170 94,151.05 102,404.01 102,404.01 104,617.82
UMBS MORTPASS 4.5% 09/44 3138ENLG2 4.5000 9/1/2044 111.2950 283,810.50 308,821.31 308,821.31 315,866.90
FNMA MORTPASS VAR 07/21 3138EN3T4 3.8900 7/1/2021 103.6470 29,799.81 32,002.20 32,002.20 30,886.61
FNMA MORTPASS FLT 10/42 3138EPQE7 3.5190 10/1/2042 104.2140 125,618.97 129,426.79 129,426.79 130,912.55
UMBS MORTPASS 4.5% 02/45 3138EP5H3 4.5000 2/1/2045 110.9870 119,360.83 130,420.36 130,420.36 132,475.00
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UMBS MORTPASS 3.5% 02/31 3138ERB90 3.5000 2/1/2031 105.7660 312,723.46 331,926.64 331,926.64 330,755.09
UMBS MORTPASS 4.5% 05/45 3138ERZP8 4.5000 5/1/2045 110.5810 241,020.30 259,586.40 259,586.40 266,522.66
FNMA MORTPASS FLT 05/42 3138LURN7 2.6560 5/1/2042 103.7980 136,551.11 141,394.42 141,394.42 141,737.32
UMBS MORTPASS 4.5% 11/43 3138WAHC4 4.5000 11/1/2043 111.3020 253,553.80 277,720.66 277,720.66 282,210.45
UMBS MORTPASS 3.5% 03/37 3138WKKM6 3.5000 3/1/2037 105.7850 275,416.32 284,259.77 284,259.77 291,349.15
FNMA MORTPASS FLT 05/44 3138XUF64 2.7070 5/1/2044 103.3390 88,623.32 90,861.87 90,861.87 91,582.45
FNMA MORTPASS FLT 11/44 3138Y16M2 2.8880 11/1/2044 103.9030 224,756.81 233,729.55 233,729.55 233,529.07
UMBS MORTPASS 4.5% 06/48 3140HBJG4 4.5000 6/1/2048 107.5590 362,710.62 377,771.62 377,771.62 390,127.92
UMBS MORTPASS 4.5% 07/48 3140HEAY8 4.5000 7/1/2048 107.5050 1,142,211.46 1,185,669.03 1,185,669.03 1,227,934.43
UMBS MORTPASS 4.5% 08/48 3140HJJQ5 4.5000 8/1/2048 107.5110 293,739.06 305,259.13 305,259.13 315,801.80
UMBS MORTPASS 5% 02/49 3140JMZM7 5.0000 2/1/2049 109.1750 438,521.47 460,927.18 460,927.18 478,755.81
UMBS MORTPASS 4.5% 02/46 3140J5HL6 4.5000 2/1/2046 111.1700 404,770.63 437,405.27 437,405.27 449,983.51
UMBS MORTPASS 4.5% 01/43 3140J5QK8 4.5000 1/1/2043 111.2000 403,947.85 437,746.93 437,746.93 449,190.01
UMBS MORTPASS 3.5% 03/48 3140Q8S55 3.5000 3/1/2048 105.5320 2,714,219.06 2,877,920.40 2,877,920.40 2,864,369.66
UMBS MORTPASS 3.5% 06/34 3140X4ZL3 3.5000 6/1/2034 105.0190 1,318,075.27 1,368,738.79 1,368,738.79 1,384,229.47
UMBS MORTPASS 6% 04/35 31402RDG1 6.0000 4/1/2035 116.6620 121,468.89 123,177.04 123,177.04 141,708.04
UMBS MORTPASS 7% 03/37 31410F6C4 7.0000 3/1/2037 118.3840 149,462.78 165,740.19 165,740.19 176,940.02
UMBS MORTPASS 5.5% 09/21 31410GE41 5.5000 9/1/2021 100.2631 3,523.30 3,564.72 3,564.72 3,5632.57
UMBS MORTPASS 6% 03/36 31410GLz4 6.0000 3/1/2036 116.5420 147,386.82 149,459.46 149,459.46 171,767.55
UMBS MORTPASS 6% 11/22 31410GSP9 6.0000 11/1/2022 104.0740 160,207.43 163,586.80 163,586.80 166,734.28
UMBS MORTPASS 6% 03/36 31410GTM5 6.0000 3/1/2036 115.3430 184,222.92 187,691.49 187,691.49 212,488.24
UMBS MORTPASS 6.5% 12/37 31410GW90 6.5000 12/1/2037 119.5810 119,963.25 133,609.08 133,609.08 143,453.25
UMBS MORTPASS 6% 10/22 31414J6B4 6.0000 10/1/2022 103.6920 65,549.58 66,922.03 66,922.03 67,969.67
UMBS MORTPASS 6% 06/23 31415MMK8 6.0000 6/1/2023 104.4910 137,723.80 140,564.36 140,564.36 143,908.98
UMBS MORTPASS 4% 11/30 31416W521 4.0000 11/1/2030 107.6310 280,951.55 299,213.40 299,213.40 302,390.96
UMBS MORTPASS 4% 11/35 31418BWR3 4.0000 11/1/2035 107.6530 288,489.63 310,036.20 310,036.20 310,567.74
UMBS MORTPASS 4% 12/35 31418BXJ0 4.0000 12/1/2035 107.6530 197,952.25 211,839.83 211,839.83 213,101.54
UMBS MORTPASS 3.5% 04/37 31418CJGO 3.5000 4/1/2037 106.2100 363,209.90 376,603.26 376,603.26 385,765.23
UMBS MORTPASS 4.5% 01/49 31418C6A7 4.5000 1/1/2049 100.0000 0.02 0.02 0.02 0.02
UMBS MORTPASS 5% 02/49 31418C7G3 5.0000 2/1/2049 100.0000 0.01 0.01 0.01 0.01
UMBS MORTPASS 6.5% 08/39 31418MEC2 6.5000 8/1/2039 117.0600 28,714.84 31,254.29 31,254.29 33,613.59
UMBS MORTPASS 6% 08/37 31418MG30 6.0000 8/1/2037 116.6110 477,688.61 504,857.16 504,857.16 557,037.47
UMBS MORTPASS 7% 12/38 31418MKY7 7.0000 12/1/2038 115.5180 141,756.05 154,115.41 154,115.41 163,753.75

14,150,892.02 14,923,170.42 14,923,170.42 15,322,067.72

Municipal Bond
CALIFORNIA ST 5.7% 11/21 13063BJA1 5.7000 11/1/2021 106.8160 250,000.00 297,242.50 297,242.50 267,040.00
PORT AUTH N 5.859% 12/24 73358WAH7 5.8590 12/1/2024 118.9920 375,000.00 450,120.00 450,120.00 446,220.00

625,000.00 747,362.50 747,362.50 713,260.00

Money Market
INVESCO VAR 12/99 00499KPA5 0.0798 12/31/2099 100.0000 3,878,614.46 3,878,614.46 3,878,614.46 3,878,614.46

3,878,614.46 3,878,614.46 3,878,614.46 3,878,614.46

Mortgage Related
BURLINGTON 5.72% 01/24 05568BAA6 5.7200 1/15/2024 108.4507 255,936.23 257,314.71 257,314.71 277,564.58
BNSF 5.996% 04/24 05568YAAGB 5.9960 4/1/2024 108.7543 569,590.73 551,077.38 551,077.38 619,454.35
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Description Security Coupon Rate Maturity Date Price (Base) Shares/Par Cost (Base) Amortized Cost Traded Market Value
BURLINGTON 7.57% 01/21 12189PAF9 7.5700 1/2/2021 102.0251 4,895.94 5,679.44 5,679.44 4,995.09
BURLINGTON 5.14% 01/21 12189PAM4 5.1400 1/15/2021 101.9594 58.69 57.89 57.89 59.84
FNMA REMICS 4% 02/42 3136AGF56 4.0000 2/25/2042 108.8745 170,009.21 178,082.56 178,082.56 185,096.71
FNMA REMICS 7% 02/42 3136A3U25 7.0000 2/25/2042 122.9955 184,672.03 207,525.18 207,525.18 227,138.21
FHLMC REMICS FLT 01/43 3137AXWRO0 0.6847 1/15/2043 100.0000 0.25 0.25 0.25 0.25
FNMA REMIC 5.7% 08/42 31392ES84 5.7000 8/25/2042 114.5628 775,335.83 768,067.06 768,067.06 888,246.20
SEASONED 4.5% 06/57 35563PCS6 4.5000 6/25/2057 112.3260 390,430.82 427,567.14 427,567.14 438,555.29
GNMA 2017-HO3 FLT 12/66 38376RP91 2.2725 12/20/2066 100.4423 487,705.61 489,416.66 489,416.66 489,862.49
GNMA 2018-H08 FLT 06/68 38380LDF7 0.9655 6/20/2068 98.7511 578,756.05 576,491.64 576,491.64 571,527.73
GNMA 2018-H13 FLT 07/68 38380LHW6 2.2231 7/20/2068 98.6572 571,722.02 559,126.27 559,126.27 564,044.94
GNMA 2018-H15 FLT 09/68 38380LJM6 2.2659 9/20/2068 98.9342 816,161.27 811,118.22 811,118.22 807,462.95
GNMA 2018-H17 FLT 10/68 38380LLV3 2.0740 10/20/2068 98.8724 485,617.08 483,292.38 483,292.38 480,141.26
NEW VALLEY 4.929% 01/21 64908QAA9 4.9290 1/15/2021 102.2013 146,953.91 155,949.08 155,949.08 150,188.76
SLM STUDENT FLT 01/41 78442GRX6 1.1614 1/25/2041 92.3434 1,861,785.37 1,818,877.02 1,818,877.02 1,719,235.73
SLC STUDENT FLT 03/55 784427AF3 0.4734 3/15/2055 91.2679 2,233,000.00 2,149,960.31 2,149,960.31 2,038,011.76
SLM STUDENT FLT 08/40 78445UAA0 1.2845 8/27/2040 99.2542 930,161.56 941,061.89 941,061.89 923,223.95
UNITED STATES 4.86% 01/25 83162CPG2 4.8600 1/1/2025 105.3880 77,235.36 75,159.66 75,159.66 81,396.80
UNITED STATES 5.29% 12/27 83162CRL9 5.2900 12/1/2027 108.2870 162,576.98 162,576.98 162,576.98 176,049.73
UNITED STATES 5.17% 01/28 83162CRN5 5.1700 1/1/2028 108.6100 193,976.23 193,976.23 193,976.23 210,677.58
UNION 5.866% 07/30 90783WAA1 5.8660 7/2/2030 117.6350 470,917.63 412,165.65 412,165.65 553,963.95

11,367,498.80 11,224,543.60 11,224,543.60 11,406,898.15

T-Note
UNITED 0.125% 01/22 912828SA9 0.1421 1/15/2022 114.8311 149,000.00 168,672.59 168,672.59 171,098.36
UNITED 0.125% 04/22 912828X39 0.1328 4/15/2022 106.9815 865,000.00 911,170.92 911,170.92 925,389.89
UNITED 1.625% 08/29 912828YB0 1.6250 8/15/2029 109.1130 1,500,000.00 1,517,889.13 1,517,889.13 1,636,695.00
UNITED 0.375% 03/22 9128282G8 0.3750 3/31/2022 100.3560 2,040,000.00 2,045,623.66 2,045,623.66 2,047,262.40
UNITED 0.375% 04/25 912828ZL7 0.3750 4/30/2025 100.4530 2,900,000.00 2,904,144.54 2,904,144.54 2,913,137.00
UNITED STATES 0.5% 05/27 912828252 0.5000 5/31/2027 100.1020 650,000.00 649,746.09 649,746.09 650,663.00
UNITED STATES 1.5% 01/27 912828278 1.5000 1/31/2027 106.7620 1,000,000.00 1,000,937.50 1,000,937.50 1,067,620.00
UNITED 0.625% 04/23 9128284H0 0.6500 4/15/2023 107.3338 400,000.00 420,642.92 420,642.92 429,335.08
UNITED 2.375% 05/29 912828612 2.3750 5/15/2029 115.4060 5,320,000.00 5,421,412.23 5,421,412.23 6,139,599.20

14,824,000.00 15,040,239.58 15,040,239.58 15,980,799.93
Totals $74,084,387.26 $75,725,140.27 $75,725,140.27 $79,039,265.63

Page 4 of 4



Account: 3010315400 SEGALL BRYANT & HAMILL TI Created: 7-Jul-2020 08:47:18 PM [CDT]

Audited Market Value - Monthly
As of Jun 30, 2020

Description Security Coupon Rate Maturity Date Price (Base) Shares/Par Cost (Base) Amortized Cost Traded Market Value
Corporate Bond
ALABAMA 3.375% 10/20 010392FC7 3.3750 10/1/2020 100.7340 1,050,000.00 1,048,320.00 1,048,320.00 1,057,707.00
TRUIST 2.85% 10/24 05531FBB8 2.8500 10/26/2024 107.7940 850,000.00 849,303.00 849,303.00 916,249.00
BANK OF VAR 05/24 06051GJC4 1.4860 5/19/2024 101.5940 175,000.00 175,000.00 175,000.00 177,789.50
BERKSHIRE 1.85% 03/30 084664CU3 1.8500 3/12/2030 102.8180 350,000.00 349,650.00 349,650.00 359,863.00
BP CAPITAL 3.796% 09/25 10373QAB6 3.7960 9/21/2025 112.9250 130,000.00 128,442.60 128,442.60 146,802.50
BROWN-FORMAN 3.5% 04/25 115637AS9 3.5000 4/15/2025 112.0530 225,000.00 223,994.25 223,994.25 252,119.25
CATERPILLAR 3.4% 05/24 149123CC3 3.4000 5/15/2024 109.8200 725,000.00 754,616.25 754,616.25 796,195.00
CHEVRON 2.355% 12/22 166764AB6 2.3550 12/5/2022 104.1030 800,000.00 800,396.38 800,396.38 832,824.00
CINTAS CORP 2.9% 04/22 17252MAM2 2.9000 4/1/2022 103.8510 750,000.00 753,105.00 753,105.00 778,882.50
CITY 5.25% 09/20 178566AC9 5.2500 9/15/2020 101.0040 705,000.00 752,975.25 752,975.25 712,078.20
COMCAST CORP 2.35% 01/27 20030NBWO 2.3500 1/15/2027 106.8670 500,000.00 500,480.00 500,480.00 534,335.00
DEERE & CO 3.1% 04/30 244199BJ3 3.1000 4/15/2030 113.3850 280,000.00 279,470.80 279,470.80 317,478.00
JOHN DEERE 1.75% 03/27 24422EVF3 1.7500 3/9/2027 103.9890 150,000.00 146,926.50 146,926.50 155,983.50
DTE ELECTRIC 3.9% 06/21 250847EG1 3.9000 6/1/2021 102.1870 875,000.00 988,548.75 988,548.75 894,136.25
WALT DISNEY 3.8% 03/30 254687FQ4 3.8000 3/22/2030 116.9540 320,000.00 319,104.00 319,104.00 374,252.80
FOMENTO 2.875% 05/23 344419AA4 2.8750 5/10/2023 103.6180 525,000.00 527,686.50 527,686.50 543,994.50
WW GRAINGER 1.85% 02/25 384802AE4 1.8500 2/15/2025 104.5160 325,000.00 324,096.50 324,096.50 339,677.00
HERSHEY 3.1% 05/21 427866BA5 3.1000 5/15/2021 102.4740 450,000.00 449,689.50 449,689.50 461,133.00
HERSHEY 0.9% 06/25 427866BF4 0.9000 6/1/2025 100.5740 310,000.00 309,426.50 309,426.50 311,779.40
INTUIT INC 0.95% 07/25 46124HAB2 0.9500 7/15/2025 100.2170 160,000.00 159,873.60 159,873.60 160,347.20
JPMORGAN 3.125% 01/25 46625HKC3 3.1250 1/23/2025 108.9890 725,000.00 751,564.00 751,564.00 790,170.25
KEYBANK 2.3% 09/22 49327M2T0 2.3000 9/14/2022 103.8830 825,000.00 797,758.50 797,758.50 857,034.75
KIMBERLY-CLARK 3.1% 03/30 494368CB7 3.1000 3/26/2030 113.8682 130,000.00 129,899.90 129,899.90 148,028.67
MANUFACTURER 2.625% 01/21 55279HAR1 2.6250 1/25/2021 101.0950 700,000.00 704,403.00 704,403.00 707,665.00
NIKE INC 2.85% 03/30 654106AK9 2.8500 3/27/2030 111.2070 370,000.00 378,217.10 378,217.10 411,465.90
NSTAR 3.25% 05/29 67021CAN7 3.2500 5/15/2029 113.4590 750,000.00 748,350.00 748,350.00 850,942.50
OHIO POWER 5.375% 10/21 677415CP4 5.3750 10/1/2021 105.9240 525,000.00 556,815.00 556,815.00 556,101.00
ONCOR 5.75% 03/29 68233JBK9 5.7500 3/15/2029 131.0960 475,000.00 559,265.00 559,265.00 622,706.00
ORACLE CORP 2.4% 09/23 68389XBL8 2.4000 9/15/2023 104.5650 625,000.00 629,937.50 629,937.50 653,531.25
PNC FINANCIAL 2.6% 07/26 693475AX3 2.6000 7123/2026 108.4290 250,000.00 249,522.50 249,522.50 271,072.50
PNC BANK NA 2.7% 11/22 69349LAG3 2.7000 11/1/2022 104.6160 375,000.00 368,703.75 368,703.75 392,310.00
PACCAR 2.15% 08/24 69371RQ25 2.1500 8/15/2024 105.2950 625,000.00 623,618.75 623,618.75 658,093.75
PACIFICORP 2.95% 06/23 695114CQ9 2.9500 6/1/2023 105.7930 925,000.00 924,970.60 924,970.60 978,585.25
PEPSICO INC 2.75% 03/30 713448ES3 2.7500 3/19/2030 111.4670 150,000.00 149,194.50 149,194.50 167,200.50
PROCTER & 9.36% 01/21 742741AA9 9.3600 1/1/2021 101.6950 286,704.00 305,944.70 305,944.70 291,563.63
PUBLIC 3.094% 09/27 74460DAC3 3.0940 9/15/2027 111.5340 275,000.00 288,843.50 288,843.50 306,718.50
RESOLUTION ZERO 10/20 76116FAE7 - 10/15/2020 99.9110 1,475,000.00 1,472,366.92 1,472,366.92 1,473,687.25
CHARLES 4.45% 07/20 808513AD7 4.4500 7122/2020 100.2200 975,000.00 973,752.00 973,752.00 977,145.00
SIMON 2.75% 06/23 828807DD6 2.7500 6/1/2023 104.2170 375,000.00 374,321.25 374,321.25 390,813.75
LELAND 1.289% 06/27 85440KAC8 1.2890 6/1/2027 101.7320 280,000.00 280,000.00 280,000.00 284,849.60
UNITED 4.45% 04/30 911312BY1 4.4500 4/1/2030 124.8600 330,000.00 328,755.90 328,755.90 412,038.00
WALMART INC 3.3% 04/24 931142DP5 3.3000 4/22/2024 109.9020 775,000.00 785,051.50 785,051.50 851,740.50
WELLS FARGO 3.069% 01/23 949746SK8 3.0690 1/24/2023 103.6210 750,000.00 763,567.50 763,567.50 777,157.50
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Description Security Coupon Rate Maturity Date Price (Base) Shares/Par Cost (Base) Amortized Cost Traded Market Value
WELLS FARGO & VAR 10/25 95000U2H5 2.4060 10/30/2025 104.1000 350,000.00 351,424.50 351,424.50 364,350.00
22,976,704.00 23,337,353.25 23,337,353.25 24,318,597.65

FHLMC
FHLMCGLD 3.5% 03/45 3128MAFA2 3.5000 3/1/2045 108.6650 515,538.37 531,890.61 531,890.61 560,209.77
FHLMCGLD 3.5% 01/46 3128MJXR6 3.5000 1/1/2046 100.0000 0.01 0.01 0.01 0.01
FHLMCGLD 3% 11/46 3128MJY61 3.0000 11/1/2046 105.8670 558,742.59 569,223.12 569,223.12 591,524.02
FHLMCGLD 3% 07/30 3128MMTTO 3.0000 7/1/2030 105.3680 602,600.52 616,723.98 616,723.98 634,948.12
FHLMC MORTPASS FLT 09/37 3128QSNS1 4.0450 9/1/2037 105.1171 3,171.53 3,294.26 3,294.26 3,333.82
FHLMCGLD 4% 11/47 3132XUC29 4.0000 11/1/2047 100.0000 0.01 0.01 0.01 0.01
1,680,053.03 1,721,131.99 1,721,131.99 1,790,015.75

FNMA

UMBS MORTPASS 4.5% 04/41 3138ABYR4 4.5000 4/1/2041 111.3290 399,113.48 428,111.56 428,111.56 444,329.05
UMBS MORTPASS 5% 08/41 3138EGWT7 5.0000 8/1/2041 114.8780 165,331.52 183,104.66 183,104.66 189,929.54
UMBS MORTPASS 3.5% 12/45 3138EQYH9 3.5000 12/1/2045 108.7000 492,720.47 514,123.03 514,123.03 535,587.15
UMBS MORTPASS 3% 06/41 3138WHFHO 3.0000 6/1/2041 106.9320 560,778.65 583,560.30 583,560.30 599,651.83
UMBS MORTPASS 3% 08/41 3138WHSW3 3.0000 8/1/2041 107.1230 1,228,213.04 1,239,416.83 1,239,416.83 1,315,698.65
UMBS MORTPASS 3% 09/41 3138WHXR8 3.0000 9/1/2041 100.0000 0.01 0.01 0.01 0.01
UMBS MORTPASS 3.5% 12/46 3138WJMKA1 3.5000 12/1/2046 106.3130 653,748.22 679,387.41 679,387.41 695,019.35
UMBS MORTPASS 4% 12/43 3138XBXW9 4.0000 12/1/2043 109.8120 607,322.94 631,718.25 631,718.25 666,913.47
FNMA MORTPASS 3.98% 08/21 31381RT20 3.9800 8/1/2021 102.1290 555,810.21 567,013.23 567,013.23 567,643.41
UMBS MORTPASS 4% 08/47 3140Q7HT7 4.0000 8/1/2047 125.0000 0.01 0.01 0.01 0.01
UMBS MORTPASS 5% 02/36 31403C6L0 5.0000 2/1/2036 114.7930 16,429.81 16,752.98 16,752.98 18,860.27
UMBS MORTPASS 6% 08/34 31405HZ35 6.0000 8/1/2034 113.8800 15,186.93 15,747.60 15,747.60 17,294.88
UMBS MORTPASS 5% 07/35 31407AZ20 5.0000 7/1/2035 109.4470 82,939.90 84,571.32 84,571.32 90,775.23
UMBS MORTPASS 6% 12/36 31407JHB1 6.0000 12/1/2036 116.4110 39,253.63 40,616.90 40,616.90 45,695.54
UMBS MORTPASS 5% 07/35 31407JNA6 5.0000 7/1/2035 114.5550 6,192.25 6,314.03 6,314.03 7,093.53
UMBS MORTPASS 5% 10/35 31407MZHA1 5.0000 10/1/2035 114.8990 296,424.45 302,255.12 302,255.12 340,588.73
UMBS MORTPASS 6% 10/35 31407PKY3 6.0000 10/1/2035 111.1900 113,635.57 117,653.73 117,653.73 126,351.39
UMBS MORTPASS 5.5% 12/20 31408DSB1 5.5000 12/1/2020 100.3424 1,112.72 1,156.30 1,156.30 1,116.53
UMBS MORTPASS 6% 07/36 31410NTP3 6.0000 7/1/2036 115.6670 37,505.71 38,808.31 38,808.31 43,381.73
UMBS MORTPASS 6% 10/36 31410RKS7 6.0000 10/1/2036 111.5870 23,753.57 24,578.54 24,578.54 26,505.90
UMBS MORTPASS 6% 08/36 31410SPR2 6.0000 8/1/2036 113.5601 2,442.38 2,527.22 2,527.22 2,773.57
UMBS MORTPASS 5% 07/37 31410WMX3 5.0000 7/1/2037 114.6450 21,657.00 22,058.06 22,058.06 24,828.67
UMBS MORTPASS 5% 02/37 31411DM89 5.0000 2/1/2037 114.9401 8,250.44 8,403.23 8,403.23 9,483.06
UMBS MORTPASS 6% 03/37 31411NWQ6 6.0000 3/1/2037 116.4600 15,141.52 15,667.37 15,667.37 17,633.81
UMBS MORTPASS 5% 03/37 31411UZ53 5.0000 3/1/2037 110.5400 11,221.89 11,429.71 11,429.71 12,404.68
UMBS MORTPASS 5.5% 05/37 31412AT20 5.5000 5/1/2037 114.5940 11,990.61 12,295.87 12,295.87 13,740.52
UMBS MORTPASS 5.5% 08/37 31413DZ67 5.5000 8/1/2037 114.3061 5,674.93 5,819.41 5,819.41 6,486.79
UMBS MORTPASS 6% 07/37 31413FHY1 6.0000 7/1/2037 112.1220 7,388.64 7,639.12 7,639.12 8,284.29
UMBS MORTPASS 6% 06/37 31413HMGO 6.0000 6/1/2037 115.9210 8,674.00 8,968.06 8,968.06 10,054.99
UMBS MORTPASS 5.5% 09/37 31413HTJ7 5.5000 9/1/2037 114.3350 19,682.76 20,183.91 20,183.91 22,504.28
UMBS MORTPASS 5.5% 09/37 31413JJ70 5.5000 9/1/2037 114.5311 7,874.65 8,075.15 8,075.15 9,018.92
UMBS MORTPASS 5.5% 10/37 31413TLU4 5.5000 10/1/2037 114.5920 8,886.38 9,112.65 9,112.65 10,183.08
UMBS MORTPASS 6% 10/37 31413TLV2 6.0000 10/1/2037 114.2070 9,319.46 9,635.38 9,635.38 10,643.48
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UMBS MORTPASS 4% 01/45 31418BL38 4.0000 1/1/2045 108.6370 566,939.03 607,422.01 607,422.01 615,905.55
UMBS MORTPASS 3% 09/32 31418CPK4 3.0000 9/1/2032 105.2080 588,809.11 602,294.39 602,294.39 619,474.29
UMBS MORTPASS 3% 02/33 31418CUH5 3.0000 2/1/2033 105.2380 260,208.37 267,364.09 267,364.09 273,838.08
UMBS MORTPASS 2.5% 01/35 31418DKJ0 2.5000 1/1/2035 104.7680 1,335,315.82 1,358,427.62 1,358,427.62 1,398,983.68
UMBS MORTPASS 2% 04/35 31418DM90 2.0000 4/1/2035 103.4910 683,743.36 697,391.52 697,391.52 707,612.84

8,868,693.44 9,149,604.89 9,149,604.89 9,506,290.78

GNMA1 (15 Day Lag)

GNMA | MORTPASS 6% 08/34 36200NZT1 6.0000 8/15/2034 119.1380 45,177.76 46,833.08 46,833.08 53,823.88
45,177.76 46,833.08 46,833.08 53,823.88

Municipal Bond
CALIFORNIA 2.484% 06/27 13032UVES5 2.4840 6/1/2027 103.6110 350,000.00 350,000.00 350,000.00 362,638.50
CALIFORNIA ST 7.95% 03/36 13063BFV9 7.9500 3/1/2036 96.2664 65.62 78.88 78.88 63.17
DALLAS FORT 2.156% 11/25 2350364L1 2.1560 11/1/2025 101.3890 575,000.00 575,000.00 575,000.00 582,986.75
DALLAS TEX 6.45% 02/35 235308RA3 6.4500 2/15/2035 102.7680 275,000.00 322,635.28 322,635.28 282,612.00
GEORGIA ST GO 3.39% 02/27 373384U61 3.3900 2/1/2027 108.0850 550,000.00 579,733.00 579,733.00 594,467.50
LINCOLN CNTY 1.938% 11/21 533282BS7 1.9380 11/1/2021 100.5990 290,000.00 290,000.00 290,000.00 291,737.10
MASSACHUSETTS 4.91% 05/29 57582PUT5 4.9100 5/1/2029 125.2430 400,000.00 502,956.00 502,956.00 500,972.00
MASSACHUSETT 2.163% 08/26 576051VZ6 2.1630 8/1/2026 104.9780 600,000.00 600,000.00 600,000.00 629,868.00
MIAMI-DADE 3.275% 10/29 59333P4P0 3.2750 10/1/2029 100.9180 750,000.00 750,000.00 750,000.00 756,885.00
NEW YORK N 'Y 5.932% 11/36 64971M5M0 5.9320 11/1/2036 101.2530 525,000.00 574,644.00 574,644.00 531,578.25
SAN DIEGO 6.628% 07/40 79739GBD7 6.6280 7/1/2040 100.0000 575,000.00 664,251.50 664,251.50 575,000.00
TEXAS TRANSN 5.028% 04/26 88283LHT6 5.0280 4/1/2026 116.4780 675,000.00 747,036.00 747,036.00 786,226.50

5,565,065.62 5,956,334.66 5,956,334.66 5,895,034.77

Money Market
INVESCO VAR 12/99 00499KPA5 0.0798 12/31/2099 100.0000 1,487,080.16 1,487,080.16 1,487,080.16 1,487,080.16

1,487,080.16 1,487,080.16 1,487,080.16 1,487,080.16

Mortgage Related
CAPITAL ONE 1.99% 07/23 14041NFN6 1.9900 7/17/2023 100.3281 750,000.00 749,942.03 749,942.03 752,461.05
DELTA AIR 3.204% 04/24 24737BAA3 3.2040 10/25/2025 100.1136 425,000.00 440,074.75 440,074.75 425,482.84
HONDA AUTO 3.01% 05/22 43814UAG4 3.0100 5/18/2022 101.3911 224,823.04 227,106.40 227,106.40 227,950.51
JOHN DEERE 1.82% 10/21 47788BAD6 1.8200 10/15/2021 100.1898 26,570.38 26,479.04 26,479.04 26,620.81
JOHN DEERE 3.08% 11/22 47788EAC2 3.0800 11/15/2022 101.6007 271,062.26 274,217.60 274,217.60 275,401.23
JOHN DEERE 2.85% 12/21 47789JAB2 2.8500 12/15/2021 100.4551 224,119.67 224,758.76 224,758.76 225,139.68

1,921,575.35 1,942,578.58 1,942,578.58 1,933,056.12

T-Note
UNITED 2.25% 11/25 912828M56 2.2500 11/15/2025 110.1680 10,725,000.00 11,129,048.39 11,129,048.39 11,815,518.00
UNITED 2.625% 08/20 912828NT3 2.6250 8/15/2020 100.3020 1,500,000.00 1,505,390.63 1,505,390.63 1,504,530.00
UNITED 2.75% 11/23 912828WE6 2.7500 11/15/2023 108.5700 5,260,000.00 5,518,832.60 5,518,832.60 5,710,782.00
UNITED 2.375% 05/27 912828X88 2.3750 5/15/2027 112.8670 4,490,000.00 4,477,470.45 4,477,470.45 5,067,728.30
UNITED STATES 0.5% 03/23 912828ZD5 0.5000 3/15/2023 100.8710 125,000.00 125,419.88 125,419.88 126,088.75
UNITED 0.375% 03/22 9128282G8 0.3750 3/31/2022 100.3560 1,080,000.00 1,083,037.50 1,083,037.50 1,083,844.80
UNITED 0.25% 05/25 912828ZT0 0.2500 5/31/2025 99.8790 15,000.00 14,948.43 14,948.43 14,981.85
UNITED 2.875% 10/20 9128285G1 2.8750 10/31/2020 100.8890 800,000.00 813,408.93 813,408.93 807,112.00
UNITED 2.625% 02/29 9128286B1 2.6250 2/15/2029 117.1800 1,150,000.00 1,245,687.11 1,245,687.11 1,347,570.00
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Account: 3010315400

SEGALL BRYANT & HAMILL TI
Audited Market Value - Monthly

As of Jun 30, 2020

Created: 7-Jul-2020 08:47:18 PM [CDT]

Description Security Coupon Rate Maturity Date Price (Base) Shares/Par Cost (Base) Amortized Cost Traded Market Value
25,145,000.00 25,913,243.92 25,913,243.92 27,478,155.70

T-Bond
UNITED 5.375% 02/31 912810FP8 5.3750 2/15/2031 148.6020 700,000.00 896,957.03 896,957.03 1,040,214.00
700,000.00 896,957.03 896,957.03 1,040,214.00
Totals $68,389,349.36 $70,451,117.56 $70,451,117.56 $73,502,268.81
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TICR Downgrades

As of June 30, 2020
Unaudited
Security
Manager Description Type  Cusip Maturity Date Price! Shares/Par’ Cost Market Value' Moody's S&P Fitch
IR+M TICR Tax-Exemj New Jersey Transporation GARVEE Muni 6461363C3 15-Jun-2023 110.22 800,000 881,792 869,864 Baal A+ BBB+
800,000 881,792 869,864
|Bold = new downgrade/upgrade Italics = currently complies with guidelines |

1. JPM Audited Market Value Report as of 6-30-2020
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INVESTMENT POOL

Participant Newsletter June 30, 2020

LGIP LGIP Monthly Statistics (06-30-20):
Investment Guidelines Compliance (06-30-20):

e Avg NAV: $7,493,802,000 eActive Accounts: 838

o Diversification: Actual Max.  gGimple Yield: 0.42% o Effective Yield: 0.42%
U. S. Treasury/Agency 40% 100% NAV (per Share): $1.00
Repurchase Agreements 7% 50% ¢ P R
Negotlablfa CDs & BAs 28% 40%  Quarterly Performance:
Commercial Paper 21% 35% 4th Qtr
Corporate 39, 25% e Average Yield: FY20 FY20
AAA Sovereign Govt 1% 10% LGIP ($ weighted) 0.67% 1.60%
Institutional Money Funds! 0.16% 1.18%
e Maturity Limitations: Treasury 3-Mo. Constant Maturity> 0.14% 1.23%
Average Days to Maturity 52 days 60 days i;r;ls\;ls(:;;);Ijzi::it}tgégﬁlzgroney market funds totaling $3.072 billion as reported
2Federal Reserve Bank H.15 Release.
LGIP EM

LGIP EM Monthly Statistics (06-30-20):

Investment Guidelines Compliance (06-30-20):

o Diversification: Actual Max oNAV: $232,088,000 e Active Accounts: 24
U.s. Treasury/Agency 43% 100% eSimple Yield: 1.25% e Yield as of 06-30-20: 1.18%
Repurchase Agreements 0% 50% e NAV (per Share): $10.05
NegotlabI.e CDs & BAs 11% 45% OQuarterly Performance:

Commercial Paper 11% 35% 4th tar
Corporate 229, 25% eTotal Return: FY 20 FY 20
: LGIP EM 0.55% 2.82%
AAA Sovereign Govt 3% 10% .
Virginia Treasury LGIP Portfolio 10% 15% U.S. 1-Year Treasury Bill Index' 0.04% 2.95%
) L e Average Yield:
e Duration Limitations: 1.23 years 1 Yr+/-3Mo LGIP EM ($ weighted) 1.43% 1.81%

U.S. 1-Year Treasury Bill Index” 0.17% 1.11%

'The annual performance benchmark is BofA Merrill Lynch U.S. 1-year Treasury Bill Index + 15 bps.
’The ICE BofAML US 1-year Treasury Bill Index Yield to Maturity as of 06-30 2020.

Market and Economic News

With the Federal Reserve anchoring short term rates and implementing multiple market stability
measures in response to the unprecedented coronavirus pandemic, yields remained relatively stable
during the March to June quarter. Of course, with the sharp decline in policy rates, LGIP Program yields
are normalizing at lower levels as higher yielding securities mature off, forcing us to reinvest funds in a
lower yield environment. While the outlook for investment rates is extremely uncertain, domestic policy
-makers suggest they will hold short-term rates near the zero lower bound, possibly through 2022 or
until the domestic economy fully regains its footing. The third estimate of first quarter GDP indicated
economic contraction of 5.0 percent annualized rate from the prior quarter when GDP registered a 2.1
percent growth rate. A 6.8 percent decline in personal consumption during the first quarter drove the
economic contraction. Employment data indicators have generally been better than initially feared but
reporting discrepancies and delays have put some limitation on the information content of these releases.
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The Federal Reserve’s response to the coronavirus outbreak was extensive. Traditional monetary
policy measures included lowering the Fed funds range to 0.00-0.25 percent and guiding to keep rates
at the zero lower bound until the “economy has weathered recent events and is on track to achieve
maximum employment and price-stability goals.” The Fed also implemented a number of programs,
including the Primary Dealer Credit Facility, the Commercial Paper Funding Facility, the Money
Market Mutual Fund Liquidity Facility, the Term Asset-Backed Securities Loan Facility, the Primary
Market Corporate Credit Facility, the Secondary Market Corporate Credit Facility, the Main Street
Lending Program, the Paycheck Protection Program Liquidity Facility and the Municipal Liquidity
Facility. To support US dollar funding offshore, the Fed extended swap lines with various countries
and introduced a temporary Treasury repurchase agreement program for foreign monetary authorities.
While Chair Powell has stated that these tools will be discontinued when pressures have sufficiently
eased, there is much uncertainty when this might happen as the virus could spread rapidly again and
the Fed may have to introduce more triage measures.

Repurchase agreement or ‘repo’ rates increased in the month of June, supported by rising supply of
Treasuries and recent action from the New York Fed. In mid-June, the New York Fed announced that
it would increase its minimum rate for overnight repos by 0.05 percent. The Fed responded as funding
markets have recovered from disruptions earlier in the spring and are close to functioning normally. A
higher minimum rate from the Fed will reduce its role in short-term funding markets while remaining
available as a lender of last resort. During June, the Secured Overnight Financing Rate increased to an
average of 0.08 percent from an average of 0.05 percent in May. While higher funding costs have
pushed up investment rates for short-term paper, an overall lack of supply from corporate issuers has
compressed credit spreads. Domestic banks are flush with deposits and many highly rated issuers of
commercial paper have pre-funded their upcoming needs with longer-term bond issuance.



LGIP Compliance

Investment staff affirms the portfolio complies with the following standards at
time of purchase for the month of June 2020.

e Maturity Requirements
0 LGIP portfolio weighted average maturity < 60-days (WAM).*
0 LGIP portfolio weighted average final maturity <120-days (WAL).
*Due to a late day $43 million draw on June 10, 2020 the WAM was 60.5 days.
On June 11, 2020 the WAM was 59.1 days.

¢ Liquidity Requirements
0 Daily Liquid Assets >10% of Total Assets.
0 Weekly Liquid Assets (WLA) > 30% of Total Assets.
0 <5% of Total Assets in Illiquid Securities.

e Portfolio Quality
0 All security purchases were Eligible Securities.
0 All holdings were Eligible Securities.

o Stress Test (Weekly) subject to:
O Interest rate movements.
0 Credit spread widening.
0 Current market NAV of portfolio.
0 Shareholder redemptions.

Comments: The Stress Test indicates that the LGIP can maintain a stable net asset value per
share based upon the hypothetical event assumptions developed by management using worst
case scenarios.

e Shadow Price NAV
0 Determined weekly using JPMorgan’s third party pricing services.

Comments: Board will be advised if Shadow Price NAV deviation from the amortized cost
price per share exceeds /2 of 1 percent.

e Definitions:

0 Daily Liquid Assets: Securities that will mature or are subject to a Demand Feature that
is exercisable and payable within one Business Day and direct obligations of the U.S.
Government.

0 Weekly Liquid Assets: Securities that will mature or are subject to a Demand Feature
that is exercisable and payable within five Business Days, Direct obligations of the U.S.
Government, and Government Securities issued at a discount having a remaining
maturity date of 60 days or less (e.g. government agency discount notes).

0 Liquid Securities: Securities which can be sold or disposed of within 7 calendar days at
approximately the values ascribed to it by the Fund.

0 Eligible Securities: Securities that meet the LGIP’s credit quality, issuer limits, and
maturity requirements.



Asset Allocation and Risk Profile
Local Government Investment Pool

June 30, 2020
Government Securities Jun May Change
US Govt MMK Funds 9.1% 12.4% -3.3%
Repurchase Agreements 7.4% 3.1% 4.3%
U.S. Treasury 13.2% 15.8% -2.6%
Agency Securities 18.2% 14.4% 3.8%
AAA Sovereign 0.6% 0.8% -0.2%
Sub-Total 48.5% 46.5% 2.0%
Credit Securities
CD's, Bank Notes & Bankers Acceptance 27.8% 25.1% 2.7%
Commercial Paper 21.0% 25.8% -4.8%
Corporate Notes 2.7% 2.6% 0.1%
Sub-Total 51.5% 53.5% -2.0%
Total 100% 100%

Asset allocation calculations are based on end of month par balance while portfolio compliance is measured at the time an asset is purchased.

Totals may not add due to rounding.



LGIP YIELD COMPARISONS

LGIP
FISCAL YEAR Average  Average Treasury 3-Month iMoneyNet
2020 Average Bal. Maturity Maturity  Gross Constant Money Fund Monitor ™
$ (millions) (WAM)r (WAM)f Yield % Mal:urity1 Institutional Index
July 2019 $6,823.6 32 60 2.44% 2.15% 2.07%
August 2019 $6,504.0 35 74 2.31% 1.99% 1.88%
September 2019 $5,821.8 28 93 2.23% 1.93% 1.84%
October 2019 $5,532.8 33 95 2.07% 1.68% 1.62%
November 2019 $5,493.6 46 98 1.85% 1.57% 1.43%
December 2019 $6,344.4 50 90 1.78% 1.57% 1.38%
January 2020 $6,483.0 50 100 1.76% 1.55% 1.35%
February 2020 $6,185.2 47 94 1.76% 1.54% 1.35%
March 2020 $5,963.4 42 97 1.39% 0.30% 0.79%
April 2020 $5,477.9 51 105 1.04% 0.14% 0.25%
May 2020 $5,955.8 58 105 0.71% 0.13% 0.13%
June 2020 $7,493.8 52 98 0.46% 0.16% 0.09%
Year-to-Date Average’|  $6,173.3 44 92 1.64% 1.23% 1.18%

1 Federal Reserve Bank H.15 Release.
2 YTD average is weighted for the LGIP.
*August 2019 Treasury 3-Month Constant revised from 1.95%.

7/13/2020 2:49 PM



Account: 3015463600 - LGIP INVESTMENT A/C

Detailed NAV

As at: 30 Jun 2020
GROUP BY CURRENCY IDENTIFIER =S CONSOLIDATED = NO

Created: 08 Jul 2020 08:23

Accrued Income Unrealised Gain/Loss Market Value + Accrued

: . - . . o
Security No. Security Description Holding Cost (Local) Price (Local) Market Value (Local) Cost (Base) Market Value (Base) (Base) (Base) Income (Base) % of Fund

Account: 3015463600 Base: USD NAV Value: 8,167,515,046.53

Currency: USD  Rate: 1.0000
037833BS8 APPLE INC CALLABLE NOTES FIXED 2.25% 23/I 14,430,000.00 14,548,903.20 100.5239 14,505,598.95 14,548,903.20 14,505,598.95 115,376.71 (43,304.25) 14,620,975.66 0.18%
037833AR1 APPLE INC CALLABLE NOTES FIXED 2.85% 06/I 12,350,000.00 12,644,300.50 102.0454 12,602,607.93 12,644,300.50 12,602,607.93 53,637.40 (41,692.57) 12,656,245.33 0.15%
05253JAT8 AUSTRALIA & NEW ZEALAND BANKING GROUF 24,660,000.00 24,817,482.40 100.5839 24,803,992.80 24,817,482.40 24,803,992.80 80,057.38 (13,489.60) 24,884,050.18 0.30%
05253JAK7 AUSTRALIA & NEW ZEALAND BANKING GROUF 48,525,000.00 48,763,821.00 100.4253 48,731,355.67 48,763,821.00 48,731,355.67 164,117.62 (32,465.33) 48,895,473.29 0.60%
084670BQO BERKSHIRE HATHAWAY INC CALLABLE NOTE¢ 22,000,000.00 22,214,500.00 100.7297 22,160,524.51 22,214,500.00 22,160,524.51 141,825.71 (53,975.49) 22,302,350.22 0.27%
3135G04X8 FANNIE MAE-ACES MORTGAGE PASS THRU - | 25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 3,125.01 0.00 25,003,125.01 0.31%
3133ELYNS FEDERAL FARM CREDIT BANKS FUNDING COF 25,000,000.00 24,995,572.50 99.9838 24,995,952.39 24,995,572.50 24,995,952.39 14,513.95 379.89 25,010,466.34 0.31%
3133ELMT8 FEDERAL FARM CREDIT BANKS FUNDING COF 5,000,000.00 5,000,000.00 100.0000 5,000,000.00 5,000,000.00 5,000,000.00 1,379.17 0.00 5,001,379.17 0.06%
3133ELJ62 FEDERAL FARM CREDIT BANKS FUNDING COF 25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 2,826.38 0.00 25,002,826.38 0.31%
3133EKMB9 FEDERAL FARM CREDIT BANKS FUNDING COF 22,500,000.00 22,568,175.00 100.2856 22,564,252.60 22,568,175.00 22,564,252.60 11,549.98 (3,922.40) 22,575,802.58 0.28%
3133ELN59 FEDERAL FARM CREDIT BANKS FUNDING COF 25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 1,555.56 0.00 25,001,555.56 0.31%
3133EKT63 FEDERAL FARM CREDIT BANKS FUNDING COF 30,000,000.00 30,000,000.00 100.0000 30,000,000.00 30,000,000.00 30,000,000.00 1,283.33 0.00 30,001,283.33 0.37%
3133EK4H6 FEDERAL FARM CREDIT BANKS FUNDING COF 15,000,000.00 15,000,000.00 100.0000 15,000,000.00 15,000,000.00 15,000,000.00 7,183.33 0.00 15,007,183.33 0.18%
3133EKXH4 FEDERAL FARM CREDIT BANKS FUNDING COF 25,000,000.00 24,959,750.00 99.9109 24,977,727.52 24,959,750.00 24,977,727.52 236.11 17,977.52 24,977,963.63 0.31%
3130AH3A9 FEDERAL HOME LOAN BANKS BOND VARIABLI 50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 4,479.15 0.00 50,004,479.15 0.61%
3130AJECY FEDERAL HOME LOAN BANKS BOND VARIABLI 50,000,000.00 49,998,800.00 99.9980 49,999,006.90 49,998,800.00 49,999,006.90 4,694.43 206.90 50,003,701.33 0.61%
3130AH5B5 FEDERAL HOME LOAN BANKS BOND VARIABLI 50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 2,027.78 0.00 50,002,027.78 0.61%
3130AJC49 FEDERAL HOME LOAN BANKS BOND VARIABLI 43,000,000.00 43,000,000.00 100.0000 43,000,000.00 43,000,000.00 43,000,000.00 7,978.90 0.00 43,007,978.90 0.53%
3134GVJ25 FEDERAL HOME LOAN MORTGAGE CORP MEL 25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 4,881.95 0.00 25,004,881.95 0.31%
3134GVFL7 FEDERAL HOME LOAN MORTGAGE CORP MEL 47,000,000.00 46,992,300.00 99.9842 46,992,555.85 46,992,300.00 46,992,555.85 8,094.46 255.85 47,000,650.31 0.58%
3135G04J9 FEDERAL NATIONAL MORTGAGE ASSOCIATIO 25,000,000.00 25,014,332.25 100.0561 25,014,020.23 25,014,332.25 25,014,020.23 11,326.43 (312.02) 25,025,346.66 0.31%
3135G02Z5 FEDERAL NATIONAL MORTGAGE ASSOCIATIO 25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 20,437.51 0.00 25,020,437.51 0.31%
313560255 FEDERAL NATIONAL MORTGAGE ASSOCIATIO 25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 3,854.15 0.00 25,003,854.15 0.31%
459052222 INTERNATIONAL BANK FOR RECONSTRUCTIO 50,000,000.00 49,989,305.56 99.9914 49,995,722.22 49,989,305.56 49,995,722.22 0.00 6,416.66 49,995,722.22 0.61%
63254AAN8 NATIONAL AUSTRALIA BANK LTD/NEW YORK 18,400,000.00 18,628,712.00 100.9491 18,574,636.68 18,628,712.00 18,574,636.68 224,294.03 (54,075.32) 18,798,930.71 0.23%
857477AS2 STATE STREET CORP NOTES FIXED 2.55% 18/. 24,500,000.00 24,599,225.00 100.1254 24,530,727.75 24,599,225.00 24,530,727.75 230,687.25 (68,497.25) 24,761,415.00 0.30%
89114QBX5 TORONTO-DOMINION BANK/THE MEDIUM TER 6,085,000.00 6,173,658.45 100.9471 6,142,627.99 6,173,658.45 6,142,627.99 67,391.38 (31,030.46) 6,210,019.37 0.08%
912828XM7 UNITED STATES OF AMERICA NOTES FIXED 1. 12,236,000.00 12,238,642.98 100.0034 12,236,417.31 12,238,642.98 12,236,417.31 83,030.00 (2,225.67) 12,319,447.31 0.15%
912828VP2 UNITED STATES OF AMERICA NOTES FIXED 2¢ 50,000,000.00 50,109,375.00 100.1526 50,076,308.14 50,109,375.00 50,076,308.14 417,582.42 (33,066.86) 50,493,890.56 0.62%
9128285Q9 UNITED STATES OF AMERICA NOTES FIXED 2. 42,000,000.00 42,412,902.00 100.4774 42,200,514.71 42,412,902.00 42,200,514.71 97,827.87 (212,387.29) 42,298,342.58 0.52%
9128286Q8 UNITED STATES OF AMERICA NOTES VARIABL 50,000,000.00 49,998,588.62 99.9988 49,999,386.44 49,998,588.62 49,999,386.44 24,154.50 797.82 50,023,540.94 0.61%
9128285Y2 UNITED STATES OF AMERICA NOTES VARIABL 50,000,000.00 49,976,141.22 99.9852 49,992,621.71 49,976,141.22 49,992,621.71 22,087.77 16,480.49 50,014,709.48 0.61%
912828245 UNITED STATES OF AMERICA NOTES VARIABL ~100,000,000.00 100,007,967.60 100.0063 100,006,310.86 100,007,967.60 100,006,310.86 50,892.20 (1,656.74) 100,057,203.06 1.23%
912828Y53 UNITED STATES OF AMERICA NOTES VARIABL 72,000,000.00 72,003,643.67 100.0034 72,002,468.51 72,003,643.67 72,002,468.51 22,878.38 (1,175.16) 72,025,346.89 0.88%
9128287G9 UNITED STATES OF AMERICA NOTES VARIABL 50,000,000.00 49,935,703.00 99.9245 49,962,262.53 49,935,703.00 49,962,262.53 31,129.50 26,559.53 49,993,392.03 0.61%
931142CU5 WALMART INC NOTES FIXED 3.625% 08/JUL/2C 34,000,000.00 34,092,520.00 100.0670 34,022,794.48 34,092,520.00 34,022,794.48 592,284.72 (69,725.52) 34,615,079.20 0.42%
931142C74 WAL-MART STORES INC NOTES FIXED 3.25% & 17,000,000.00 17,239,700.00 100.7174 17,121,952.63 17,239,700.00 17,121,952.63 101,140.71 (117,747.37) 17,223,093.34 0.21%

FIXED INCOME Subtotal 1,237,924,021.95 1,237,212,347.31 1,237,924,021.95 1,237,212,347.31 2,631,823.13 (711,674.64) 1,239,844,170.44 15.18%
00499KPA5 INVESCO TREASURY PORTFOLIO INST.SHARE 37,296,846.15 37,296,846.15 100.0000 37,296,846.15 37,296,846.15 37,296,846.15 76.46 0.00 37,296,922.61 0.46%
ABC998117 TRI-PARTY REPO BANK OF NOVA SCOTIA 600,000,000.00 600,000,000.00 100.0000 600,000,000.00 600,000,000.00 600,000,000.00 1,166.67 0.00 600,001,166.67 7.35%
usD NET PAYABLES 0.00 0.0000 0.00 0.00 0.00 (2,811,063.01) 0.00 (2,811,063.01) -0.03%
usD NET RECEIVABLES 0.00 0.0000 0.00 0.00 0.00 253,777.50 0.00 253,777.50 0.00%

CASH EQUIVALENTS Subtotal o TT637,206,846.15 637,296,846.15 637,296,846.15 637,206,846.15 (2,556,042,38), 0.00 634,740,803.77 7.77%
03785DHD1 APPLE INC CORPORATE COMMERCIAL PAPER 10,000,000.00 9,998,000.00 99.9821 9,998,208.33 9,998,000.00 9,998,208.33 0.00 208.33 9,998,208.33 0.12%
05252WRM7 AUSTR & NEW ZEALND B CERTIFICATE OF DE 25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 3,208.33 0.00 25,003,208.33 0.31%
05971XTK7 BANCO DEL ESTA DE CHLE CERTIFICATE OF [ 10,000,000.00 10,000,000.00 100.0000 10,000,000.00 10,000,000.00 10,000,000.00 5,805.56 0.00 10,005,805.56 0.12%
05971XTC5 BANCO DEL ESTA DE CHLE CERTIFICATE OF [ 31,400,000.00 31,400,000.00 100.0000 31,400,000.00 31,400,000.00 31,400,000.00 65,416.67 0.00 31,465,416.67 0.39%
05971XTW1 BANCO DEL ESTA DE CHLE CERTIFICATE OF [ 18,000,000.00 18,000,000.00 100.0000 18,000,000.00 18,000,000.00 18,000,000.00 1,950.00 0.00 18,001,950.00 0.22%
06052TK74 BANK OF AMERICA N/A CERTIFICATE OF DEPC 35,000,000.00 35,000,000.00 100.0000 35,000,000.00 35,000,000.00 35,000,000.00 66,500.00 0.00 35,066,500.00 0.43%
06367BLY3 BANK OF MONTREAL- CERTIFICATE OF DEPO¢ 50,000,000.00 50,173,134.50 100.2684 50,134,179.24 50,173,134.50 50,134,179.24 145,250.00 (38,955.26) 50,279,429.24 0.62%
06417MKF1 BANK OF NOVA SCOTIA CERTIFICATE OF DEP 22,000,000.00 22,000,000.00 100.0000 22,000,000.00 22,000,000.00 22,000,000.00 3,251.11 0.00 22,003,251.11 0.27%
06417MJK2 BANK OF NOVA SCOTIA CERTIFICATE OF DEP 20,000,000.00 20,000,000.00 100.0000 20,000,000.00 20,000,000.00 20,000,000.00 43,888.89 0.00 20,043,888.89 0.25%
06417MJT3 BANK OF NOVA SCOTIA CERTIFICATE OF DEP 29,000,000.00 29,000,000.00 100.0000 29,000,000.00 29,000,000.00 29,000,000.00 40,036.11 0.00 29,040,036.11 0.36%
06417MJW6 BANK OF NOVA SCOTIA CERTIFICATE OF DEP 25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 33,055.56 0.00 25,033,055.56 0.31%
05586FYX9 BNP PARIBAS NEW YORK CERTIFICATE OF DE 43,000,000.00 43,000,000.00 100.0000 43,000,000.00 43,000,000.00 43,000,000.00 13,736.11 0.00 43,013,736.11 0.53%
13606C7MO CANADIAN IMPERIAL BK CERTIFICATE OF DEP 34,000,000.00 34,000,000.00 100.0000 34,000,000.00 34,000,000.00 34,000,000.00 110,075.00 0.00 34,110,075.00 0.42%
13606CAW4 CANADIAN IMPERIAL BK CERTIFICATE OF DEP 33,000,000.00 33,000,000.00 100.0000 33,000,000.00 33,000,000.00 33,000,000.00 85,451.67 0.00 33,085,451.67 0.41%
13606CCZ5 CANADIAN IMPERIAL BK CERTIFICATE OF DEP 25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 1,500.00 0.00 25,001,500.00 0.31%
13606C4V3 CANADIAN IMPERIAL BK CERTIFICATE OF DEP 27,000,000.00 27,000,000.00 100.0000 27,000,000.00 27,000,000.00 27,000,000.00 262,267.50 0.00 27,262,267.50 0.33%
13606CCG7 CANADIAN IMPERIAL BK CERTIFICATE OF DEP 18,000,000.00 18,000,000.00 100.0000 18,000,000.00 18,000,000.00 18,000,000.00 4,375.00 0.00 18,004,375.00 0.22%
16677JL38 CHEVRON CORP CORPORATE COMMERCIAL # 18,000,000.00 17,986,035.00 99.9271 17,986,875.00 17,986,035.00 17,986,875.00 0.00 840.00 17,986,875.00 0.22%
16677JHU3 CHEVRON CORP CORPORATE COMMERCIAL f 40,000,000.00 39,842,300.00 99.8663 39,946,511.11 39,842,300.00 39,946,511.11 0.00 104,211.11 39,946,511.11 0.49%
16677JG75 CHEVRON CORP CORPORATE COMMERCIAL # 75,000,000.00 74,558,687.50 99.9737 74,980,291.67 74,558,687.50 74,980,291.67 0.00 421,604.17 74,980,291.67 0.92%
16677JLA2 CHEVRON CORP CORPORATE COMMERCIAL f 25,000,000.00 24,975,520.83 99.9083 24,977,083.33 24,975,520.83 24,977,083.33 0.00 1,562.50 24,977,083.33 0.31%
16677JGP5 CHEVRON CORP CORPORATE COMMERCIAL # 40,000,000.00 39,741,822.22 99.9041 39,961,622.22 39,741,822.22 39,961,622.22 0.00 219,800.00 39,961,622.22 0.49%
20271ESK6 CMWTH BK OF AUS NY B CERTIFICATE OF DE 25,000,000.00 24,997,639.66 99.9922 24,998,056.19 24,997,639.66 24,998,056.19 2,750.00 416.53 25,000,806.19 0.31%
20271ESF7 CMWTH BK OF AUS NY B CERTIFICATE OF DE 50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 14,930.56 0.00 50,014,930.56 0.61%
20271ESNO CMWTH BK OF AUS NY B CERTIFICATE OF DE 100,000,000.00 99,999,999.97 100.0000 99,999,999.97 99,999,999.97 99,999,999.97 2,833.33 0.00 100,002,833.30 1.22%
21684XGK6 COOPERATIEVE CENTRALE CERTIFICATE OF | 23,000,000.00 23,000,000.00 100.0000 23,000,000.00 23,000,000.00 23,000,000.00 3,085.83 0.00 23,003,085.83 0.28%
21684XEG7 COOPERATIEVE CENTRALE CERTIFICATE OF | 28,000,000.00 28,020,302.91 100.0251 28,007,034.08 28,020,302.91 28,007,034.08 172,806.67 (13,268.83) 28,179,840.75 0.35%
21684XFM3 COOPERATIEVE CENTRALE CERTIFICATE OF | 40,000,000.00 40,000,000.00 100.0000 40,000,000.00 40,000,000.00 40,000,000.00 79,166.67 0.00 40,079,166.67 0.49%
22535CPH8 CREDIT AGRICOLE CRP&IN CERTIFICATE OF C 43,000,000.00 43,000,000.00 100.0000 43,000,000.00 43,000,000.00 43,000,000.00 12,040.00 0.00 43,012,040.00 0.53%
23341VM65 DNB BANK ASA, NY BRANC CERTIFICATE OF C 25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 8,944.44 0.00 25,008,944.44 0.31%
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23341VP21 DNB BANK ASA, NY BRANC CERTIFICATE OF C 25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 3,513.89 0.00 25,003,513.89 0.31%
23341VP39 DNB BANK ASA, NY BRANC CERTIFICATE OF C 50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 6,125.00 0.00 50,006,125.00 0.61%
23341VAT76 DNB BANK ASA, NY BRANC CERTIFICATE OF C 28,000,000.00 28,000,000.00 100.0000 28,000,000.00 28,000,000.00 28,000,000.00 220,811.11 0.00 28,220,811.11 0.35%
23341VQ46 DNB BANK ASA, NY BRANC CERTIFICATE OF C 11,000,000.00 11,000,000.00 100.0000 11,000,000.00 11,000,000.00 11,000,000.00 470.56 0.00 11,000,470.56 0.13%
30215GHA3 EXPORT DEVELMT CORP CORPORATE COMM 25,000,000.00 24,964,062.50 99.9500 24,987,500.00 24,964,062.50 24,987,500.00 0.00 23,437.50 24,987,500.00 0.31%
30229AKT5 EXXON MOBIL CORP CORPORATE COMMERCI 13,000,000.00 12,985,338.89 99.9082 12,988,068.89 12,985,338.89 12,988,068.89 0.00 2,730.00 12,988,068.89 0.16%
30229AH77 EXXON MOBIL CORP CORPORATE COMMERCI 13,000,000.00 12,986,252.50 99.9517 12,993,720.28 12,986,252.50 12,993,720.28 0.00 7,467.78 12,993,720.28 0.16%
30229AG94 EXXON MOBIL CORP CORPORATE COMMERCI 68,000,000.00 67,847,377.78 99.9776 67,984,737.78 67,847,377.78 67,984,737.78 0.00 137,360.00 67,984,737.78 0.83%
30229AJNO EXXON MOBIL CORP CORPORATE COMMERCI 25,000,000.00 24,953,819.44 99.8847 24,971,180.55 24,953,819.44 24,971,180.55 0.00 17,361.11 24,971,180.55 0.31%
30229AH51 EXXON MOBIL CORP CORPORATE COMMERCI 12,000,000.00 11,978,300.00 99.9319 11,991,833.33 11,978,300.00 11,991,833.33 0.00 13,533.33 11,991,833.33 0.15%
30229AG11 EXXON MOBIL CORP CORPORATE COMMERCI 35,000,000.00 34,889,937.50 100.0000 35,000,000.00 34,889,937.50 35,000,000.00 0.00 110,062.50 35,000,000.00 0.43%
313384YV5 FEDERAL HOME LOAN BANKS DISCOUNT NOT 21,000,000.00 20,996,896.67 100.0000 21,000,000.00 20,996,896.67 21,000,000.00 0.00 3,103.33 21,000,000.00 0.26%
313384E39 FEDERAL HOME LOAN BANKS DISCOUNT NOT 50,000,000.00 49,982,291.67 99.9742 49,987,083.34 49,982,291.67 49,987,083.34 0.00 4,791.67 49,987,083.34 0.61%
313384E47 FEDERAL HOME LOAN BANKS DISCOUNT NOT 50,000,000.00 49,981,458.33 99.9738 49,986,875.00 49,981,458.33 49,986,875.00 0.00 5,416.67 49,986,875.00 0.61%
313384A82 FEDERAL HOME LOAN BANKS DISCOUNT NOT 12,900,000.00 12,898,409.00 99.9883 12,898,495.00 12,898,409.00 12,898,495.00 0.00 86.00 12,898,495.00 0.16%
313384B24 FEDERAL HOME LOAN BANKS DISCOUNT NOT 50,000,000.00 49,985,591.67 99.9883 49,994,141.67 49,985,591.67 49,994,141.67 0.00 8,550.00 49,994,141.67 0.61%
313384F46 FEDERAL HOME LOAN BANKS DISCOUNT NOT 50,000,000.00 49,980,381.94 99.9753 49,987,673.61 49,980,381.94 49,987,673.61 0.00 7,291.67 49,987,673.61 0.61%
313384B73 FEDERAL HOME LOAN BANKS DISCOUNT NOT 30,000,000.00 29,993,000.00 99.9825 29,994,750.00 29,993,000.00 29,994,750.00 0.00 1,750.00 29,994,750.00 0.37%
313384P37 FEDERAL HOME LOAN BANKS DISCOUNT NOT 50,000,000.00 49,968,222.22 99.9516 49,975,805.55 49,968,222.22 49,975,805.55 0.00 7,583.33 49,975,805.55 0.61%
313384ZH5 FEDERAL HOME LOAN BANKS DISCOUNT NOT 25,000,000.00 24,995,347.22 99.9967 24,999,166.67 24,995,347.22 24,999,166.67 0.00 3,819.45 24,999,166.67 0.31%
313384P45 FEDERAL HOME LOAN BANKS DISCOUNT NOT 50,000,000.00 49,963,347.22 99.9456 49,972,812.50 49,963,347.22 49,972,812.50 0.00 9,465.28 49,972,812.50 0.61%
313384ZJ1 FEDERAL HOME LOAN BANKS DISCOUNT NOT 25,000,000.00 24,995,576.39 99.9953 24,998,826.39 24,995,576.39 24,998,826.39 0.00 3,250.00 24,998,826.39 0.31%
313384F87 FEDERAL HOME LOAN BANKS DISCOUNT NOT 50,000,000.00 49,979,118.06 99.9677 49,983,854.17 49,979,118.06 49,983,854.17 0.00 4,736.11 49,983,854.17 0.61%
313384ZL6 FEDERAL HOME LOAN BANKS DISCOUNT NOT 23,200,000.00 23,196,384.67 99.9954 23,198,936.67 23,196,384.67 23,198,936.67 0.00 2,552.00 23,198,936.67 0.28%
313384G29 FEDERAL HOME LOAN BANKS DISCOUNT NOT 50,000,000.00 49,978,222.22 99.9658 49,982,888.89 49,978,222.22 49,982,888.89 0.00 4,666.67 49,982,888.89 0.61%
313384281 FEDERAL HOME LOAN BANKS DISCOUNT NOT 50,000,000.00 49,995,722.22 99.9936 49,996,791.67 49,995,722.22 49,996,791.67 0.00 1,069.45 49,996,791.67 0.61%
313384H36 FEDERAL HOME LOAN BANKS DISCOUNT NOT 50,000,000.00 49,976,222.22 99.9618 49,980,888.89 49,976,222.22 49,980,888.89 0.00 4,666.67 49,980,888.89 0.61%
313384D55 FEDERAL HOME LOAN BANKS DISCOUNT NOT 50,000,000.00 49,983,316.67 99.9795 49,989,733.34 49,983,316.67 49,989,733.34 0.00 6,416.67 49,989,733.34 0.61%
313384D63 FEDERAL HOME LOAN BANKS DISCOUNT NOT 29,900,000.00 29,890,348.94 99.9778 29,893,372.16 29,890,348.94 29,893,372.16 0.00 3,023.22 29,893,372.16 0.37%
313384D71 FEDERAL HOME LOAN BANKS DISCOUNT NOT 50,000,000.00 49,982,888.89 99.9774 49,988,722.22 49,982,888.89 49,988,722.22 0.00 5,833.33 49,988,722.22 0.61%
313384E21 FEDERAL HOME LOAN BANKS DISCOUNT NOT 50,000,000.00 49,982,694.45 99.9763 49,988,138.89 49,982,694.45 49,988,138.89 0.00 5444.44 49,988,138.89 0.61%
313384A33 FEDERAL HOME LOAN BANKS DISCOUNT NOT 82,500,000.00 82,482,341.67 99.9905 82,492,177.08 82,482,341.67 82,492,177.08 0.00 9,835.41 82,492,177.08 1.01%
313396G31 FEDERAL HOME LOAN MORTGAGE CORP DIS( 50,000,000.00 49,977,250.00 99.9718 49,985,916.67 49,977,250.00 49,985,916.67 0.00 8,666.67 49,985,916.67 0.61%
4497W0G85 ING (US) FUNDING LLC CORPORATE COMMER 50,000,000.00 49,839,833.33 99.9819 49,990,958.33 49,839,833.33 49,990,958.33 0.00 151,125.00 49,990,958.33 0.61%
4497TW0L63 ING (US) FUNDING LLC CORPORATE COMMER 18,000,000.00 17,973,300.00 99.8933 17,980,800.00 17,973,300.00 17,980,800.00 0.00 7,500.00 17,980,800.00 0.22%
4497W0J82 ING (US) FUNDING LLC CORPORATE COMMER 31,000,000.00 30,900,722.50 99.8793 30,962,567.50 30,900,722.50 30,962,567.50 0.00 61,845.00 30,962,567.50 0.38%
46640PLW1 J.P. MORGAN SECURITIES CORPORATE COMM 25,000,000.00 24,971,250.00 99.9029 24,975,722.22 24,971,250.00 24,975,722.22 0.00 4,472.22 24,975,722.22 0.31%
46640PG23 J.P. MORGAN SECURITIES CORPORATE COMM 10,000,000.00 9,911,022.22 99.9951 9,999,511.11 9,911,022.22 9,999,511.11 0.00 88,488.89 9,999,511.11 0.12%
46640PGHO J.P. MORGAN SECURITIES CORPORATE COMM 50,000,000.00 49,893,833.33 99.9627 49,981,333.33 49,893,833.33 49,981,333.33 0.00 87,500.00 49,981,333.33 0.61%
46640PKS1 J.P. MORGAN SECURITIES CORPORATE COMM 50,000,000.00 49,886,562.50 99.8538 49,926,875.00 49,886,562.50 49,926,875.00 0.00 40,312.50 49,926,875.00 0.61%
244221 HB2 JOHN DEERE CAPITAL C CORPORATE COMME 30,000,000.00 29,992,800.00 99.9818 29,994,533.33 29,992,800.00 29,994,533.33 0.00 1,733.33 29,994,533.33 0.37%
24422L.G80 JOHN DEERE CAPITAL C CORPORATE COMME 15,500,000.00 15,498,772.92 99.9971 15,499,547.92 15,498,772.92 15,499,547.92 0.00 775.00 15,499,547.92 0.19%
53947CFC7 LLOYDS BANK CORPORATE CERTIFICATE OF 50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 9,375.00 0.00 50,009,375.00 0.61%
55078TJ16 LVMH CORPORATE COMMERCIAL PAPER DIS(C 12,500,000.00 12,494,861.11 99.9656 12,495,694.44 12,494,861.11 12,495,694.44 0.00 833.33 12,495,694.44 0.15%
55078TH59 LVMH CORPORATE COMMERCIAL PAPER DIS( 17,000,000.00 16,978,277.80 99.9514 16,991,736.12 16,978,277.80 16,991,736.12 0.00 13,458.32 16,991,736.12 0.21%
55078THC4 LVMH CORPORATE COMMERCIAL PAPER DIS(C 30,000,000.00 29,977,450.00 99.9615 29,988,450.00 29,977,450.00 29,988,450.00 0.00 11,000.00 29,988,450.00 0.37%
58934AJ15 MERCK & CO., INC CORPORATE COMMERCIAL 47,000,000.00 46,969,711.11 99.9656 46,983,811.11 46,969,711.11 46,983,811.11 0.00 14,100.00 46,983,811.11 0.58%
58934AHH2 MERCK & CO., INC CORPORATE COMMERCIAL 25,000,000.00 24,980,729.17 99.9674 24,991,840.28 24,980,729.17 24,991,840.28 0.00 11,1111 24,991,840.28 0.31%
58934AHC3 MERCK & CO., INC CORPORATE COMMERCIAL 25,000,000.00 24,981,597.22 99.9708 24,992,708.33 24,981,597.22 24,992,708.33 0.00 1,111.11 24,992,708.33 0.31%
59157TK69 METLIFE SHORT TERM FDG 30,000,000.00 29,979,500.00 99.9461 29,983,833.33 29,979,500.00 29,983,833.33 0.00 4,333.33 29,983,833.33 0.37%
59157TJ12 METLIFE SHORT TERM FDG CORPORATE COM 25,000,000.00 24,894,340.28 99.8536 24,963,402.78 24,894,340.28 24,963,402.78 0.00 69,062.50 24,963,402.78 0.31%
59157TM75 METLIFE SHORT TERM FDG CORPORATE COM 23,000,000.00 22,972,246.67 99.8940 22,975,620.00 22,972,246.67 22,975,620.00 0.00 3,373.33 22,975,620.00 0.28%
591577487 METLIFE SHORT TERM FDG CORPORATE COM 15,000,000.00 14,968,604.17 99.8946 14,984,187.50 14,968,604.17 14,984,187.50 0.00 15,583.33 14,984,187.50 0.18%
59157TGF4 METLIFE SHORT TERM FDG CORPORATE COM 20,000,000.00 19,828,050.00 99.9335 19,986,700.00 19,828,050.00 19,986,700.00 0.00 158,650.00 19,986,700.00 0.24%
59157TKW2 METLIFE SHORT TERM FDG CORPORATE COM 29,000,000.00 28,975,027.78 99.9328 28,980,505.56 28,975,027.78 28,980,505.56 0.00 5,477.78 28,980,505.56 0.35%
59157TK10 METLIFE SHORT TERM FDG CORPORATE COM 15,000,000.00 14,991,766.67 99.9514 14,992,716.67 14,991,766.67 14,992,716.67 0.00 950.00 14,992,716.67 0.18%
60710ANS7 MIZUHO BANK LTD CERTIFICATE OF DEPOSIT 15,000,000.00 15,000,000.00 100.0000 15,000,000.00 15,000,000.00 15,000,000.00 625.00 0.00 15,000,625.00 0.18%
60710AMV1 MIZUHO BANK LTD/NEW YORK NY CERTIFICA® 45,000,000.00 45,000,000.00 100.0000 45,000,000.00 45,000,000.00 45,000,000.00 8,337.50 0.00 45,008,337.50 0.55%
55380TCR9 MUFG BANK LTD NY BRAN CERTIFICATE OF D 40,000,000.00 40,000,000.00 100.0000 40,000,000.00 40,000,000.00 40,000,000.00 89,511.11 0.00 40,089,511.11 0.49%
63763PGA1 NATIONAL SECS CLEARING CORPORATE CON 42,000,000.00 41,654,865.00 99.9568 41,981,835.00 41,654,865.00 41,981,835.00 0.00 326,970.00 41,981,835.00 0.51%
63763PGFO NATIONAL SECS CLEARING CORPORATE COM 10,000,000.00 9,998,172.22 99.9946 9,999,455.55 9,998,172.22 9,999,455.55 0.00 1,283.33 9,999,455.55 0.12%
63763PGE3 NATIONAL SECS CLEARING CORPORATE CON 50,000,000.00 49,995,916.67 99.9949 49,997,472.22 49,995,916.67 49,997,472.22 0.00 1,556.55 49,997,472.22 0.61%
63763PH44 NATIONAL SECS CLEARING CORPORATE COM 50,000,000.00 49,603,819.44 99.8461 49,923,027.78 49,603,819.44 49,923,027.78 0.00 319,208.34 49,923,027.78 0.61%
63763PG29 NATIONAL SECS CLEARING CORPORATE CON 20,000,000.00 19,997,833.33 99.9996 19,999,927.78 19,997,833.33 19,999,927.78 0.00 2,094.45 19,999,927.78 0.24%
63763PGL7 NATIONAL SECS CLEARING CORPORATE CON 15,000,000.00 14,898,704.17 99.9150 14,987,254.17 14,898,704.17 14,987,254.17 0.00 88,550.00 14,987,254.17 0.18%
63763PHQ5 NATIONAL SECS CLEARING CORPORATE CON 20,000,000.00 19,830,661.11 99.7555 19,951,100.00 19,830,661.11 19,951,100.00 0.00 120,438.89 19,951,100.00 0.24%
63763PJ18 NATIONAL SECS CLEARING CORPORATE COM 21,000,000.00 20,817,615.00 99.7210 20,941,410.00 20,817,615.00 20,941,410.00 0.00 123,795.00 20,941,410.00 0.26%
63253JJ19 NAT'L AUSTRALIA FNDG CORPORATE COMME 75,000,000.00 74,852,916.66 99.9081 74,931,111.11 74,852,916.66 74,931,111.11 0.00 78,194.45 74,931,111.11 0.92%
63253L.ZB4 NAT'L AUSTRALIA FNDG CORPORATE COMME 25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 560.60 0.00 25,000,560.60 0.31%
64105GGT5 NESTLE CAP CORP CORPORATE COMMERCIA 25,000,000.00 24,984,833.33 99.9827 24,995,666.67 24,984,833.33 24,995,666.67 0.00 10,833.34 24,995,666.67 0.31%
65558TVE2 NORDEA BK ABP NY CERTIFICATE OF DEPOSI 12,000,000.00 12,020,800.88 100.1280 12,015,364.29 12,020,800.88 12,015,364.29 36,493.33 (5,436.59) 12,051,857.62 0.15%
65558TSLO NORDEA BK ABP NY CERTIFICATE OF DEPOSI 26,000,000.00 26,000,000.00 100.0000 26,000,000.00 26,000,000.00 26,000,000.00 219,902.22 0.00 26,219,902.22 0.32%
65558 TRN7 NORDEA BK ABP NY CERTIFICATE OF DEPOSI 63,000,000.00 63,000,000.00 100.0000 63,000,000.00 63,000,000.00 63,000,000.00 650,737.50 0.00 63,650,737.50 0.78%
65558TZP3 NORDEA BK ABP NY CERTIFICATE OF DEPOSI 30,000,000.00 30,000,000.00 100.0000 30,000,000.00 30,000,000.00 30,000,000.00 3,200.00 0.00 30,003,200.00 0.37%
67983TLC8 OLD LINE FUNDING LLC CORPORATE COMMEI 15,000,000.00 14,976,104.17 99.8846 14,982,691.67 14,976,104.17 14,982,691.67 0.00 6,587.50 14,982,691.67 0.18%
67983THH2 OLD LINE FUNDING LLC CORPORATE COMMEI 13,000,000.00 12,991,860.56 99.9700 12,996,096.39 12,991,860.56 12,996,096.39 0.00 4,235.83 12,996,096.39 0.16%
67983TKGO OLD LINE FUNDING LLC CORPORATE COMMEI 27,000,000.00 26,975,812.50 99.9257 26,979,937.50 26,975,812.50 26,979,937.50 0.00 4,125.00 26,979,937.50 0.33%
67983TJQ0 OLD LINE FUNDING LLC CORPORATE COMMEI 38,000,000.00 37,970,623.89 99.9457 37,979,363.89 37,970,623.89 37,979,363.89 0.00 8,740.00 37,979,363.89 0.47%
69372AG14 PACCAR FINANCIAL COR CORPORATE COMMI 20,000,000.00 19,998,444.44 100.0000 20,000,000.00 19,998,444.44 20,000,000.00 0.00 1,555.56 20,000,000.00 0.24%
69372AGUO PACCAR FINANCIAL COR CORPORATE COMMI 19,500,000.00 19,497,876.67 99.9895 19,497,952.50 19,497,876.67 19,497,952.50 0.00 75.83 19,497,952.50 0.24%
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Account: 3015463600 - LGIP INVESTMENT A/C Created: 08 Jul 2020 08:23

Detailed NAV

As at: 30 Jun 2020
GROUP BY CURRENCY IDENTIFIER =S CONSOLIDATED = NO

Accrued Income Unrealised Gain/Loss Market Value + Accrued

: . - . . o
Security No. Security Description Holding Cost (Local) Price (Local) Market Value (Local) Cost (Base) Market Value (Base) (Base) (Base) Income (Base) % of Fund
71708EG17 PFIZER INC. CORPORATE COMMERCIAL PAPE 28,000,000.00 27,944,466.67 100.0000 28,000,000.00 27,944,466.67 28,000,000.00 0.00 55,533.33 28,000,000.00 0.34%
71708EJ14 PFIZER INC. CORPORATE COMMERCIAL PAPE 50,000,000.00 49,979,875.00 99.9638 49,981,916.67 49,979,875.00 49,981,916.67 0.00 2,041.67 49,981,916.67 0.61%
77119LHAO ROCHE HOLDINGS, INC. CORPORATE COMME 20,000,000.00 19,996,605.56 99.9856 19,997,111.11 19,996,605.56 19,997,111.11 0.00 505.55 19,997,111.11 0.24%
83050PHF9 SKANDIN ENS BANKEN CERTIFICATE OF DEPC 22,000,000.00 22,000,000.00 100.0000 22,000,000.00 22,000,000.00 22,000,000.00 204,630.56 0.00 22,204,630.56 0.27%
83050PKU2 SKANDIN ENS BANKEN CERTIFICATE OF DEPC 50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 3,888.89 0.00 50,003,888.89 0.61%
83050PKVO0 SKANDIN ENS BANKEN CERTIFICATE OF DEPC 50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 3,972.22 0.00 50,003,972.22 0.61%
83050PKX6 SKANDIN ENS BANKEN CERTIFICATE OF DEPC 15,000,000.00 156,000,000.00 100.0000 15,000,000.00 15,000,000.00 15,000,000.00 825.00 0.00 15,000,825.00 0.18%
86565B5P2 SUMITOMO MITSUI BANKING CORP/NEW YORI 65,000,000.00 65,000,000.00 100.0000 65,000,000.00 65,000,000.00 65,000,000.00 3,701.39 0.00 65,003,701.39 0.80%
86565CET2 SUMITOMO MTSU BKG CORP CERTIFICATE OF 35,000,000.00 35,000,000.00 100.0000 35,000,000.00 35,000,000.00 35,000,000.00 13,125.00 0.00 35,013,125.00 0.43%
86565CBDO SUMITOMO MTSU BKG CORP CERTIFICATE OF 12,000,000.00 12,014,558.54 100.0343 12,004,114.37 12,014,558.54 12,004,114.37 29,900.00 (10,444.17) 12,034,014.37 0.15%
86565CJB6 SUMITOMO MTSU BKG CORP CERTIFICATE OF 20,000,000.00 20,000,000.00 100.0000 20,000,000.00 20,000,000.00 20,000,000.00 2,222.22 0.00 20,002,222.22 0.24%
86959RDN7 SVENSKA HANDELSBANKEN/NEW YORK NY C 30,000,000.00 30,000,000.00 100.0000 30,000,000.00 30,000,000.00 30,000,000.00 12,885.05 0.00 30,012,885.05 0.37%
86959RGD6 SVENSKA HANDLSBNKN AB CERTIFICATE OF [ 50,000,000.00 50,001,057.56 100.0010 50,000,483.85 50,001,057.56 50,000,483.85 127,381.94 (573.71) 50,127,865.79 0.61%
86959RGT1 SVENSKA HANDLSBNKN AB CERTIFICATE OF [ 25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 6,805.56 0.00 25,006,805.56 0.31%
86959RHG8 SVENSKA HANDLSBNKN AB CERTIFICATE OF [ 45,000,000.00 45,000,000.00 100.0000 45,000,000.00 45,000,000.00 45,000,000.00 2,000.00 0.00 45,002,000.00 0.55%
B86959REK2 SVENSKA HANDLSBNKN AB CERTIFICATE OF [ 50,000,000.00 50,064,634.50 100.0000 50,000,000.00 50,064,634.50 50,000,000.00 476,562.50 (64,634.50) 50,476,562.50 0.62%
87019VG27 SWEDBANK (SPARBANK) CERTIFICATE OF DE 38,000,000.00 38,000,000.00 100.0000 38,000,000.00 38,000,000.00 38,000,000.00 5,066.67 0.00 38,005,066.67 0.47%
87019VE94 SWEDBANK (SPARBANK) CERTIFICATE OF DE 48,000,000.00 48,000,000.00 100.0000 48,000,000.00 48,000,000.00 48,000,000.00 19,360.00 0.00 48,019,360.00 0.59%
87019VF36 SWEDBANK INC CERTIFICATE OF DEPOSIT FI 46,000,000.00 46,000,000.00 100.0000 46,000,000.00 46,000,000.00 46,000,000.00 10,746.11 0.00 46,010,746.11 0.56%
88603YFV8 THUNDER BAY FNDNG LL CORPORATE COMM 75,000,000.00 75,000,000.00 100.0000 75,000,000.00 75,000,000.00 75,000,000.00 5,854.16 0.00 75,005,854.16 0.92%
88602TLG6 THUNDER BAY FNDNG LLC. CORPORATE CON 30,000,000.00 29,953,758.33 99.8812 29,964,350.00 29,953,758.33 29,964,350.00 0.00 10,591.67 29,964,350.00 0.37%
88602TJF1 THUNDER BAY FNDNG LLC. CORPORATE COM 33,000,000.00 32,980,417.50 99.9522 32,984,230.00 32,980,417.50 32,984,230.00 0.00 3,812.50 32,984,230.00 0.40%
89114M3Y1 TORONTO-DOMINION BANK/NY CERTIFICATE ( 50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 34,972.18 0.00 50,034,972.18 0.61%
89114N2L8 TORONTO-DOMINION BANK/NY CERTIFICATE ( 40,000,000.00 40,000,000.00 100.0000 40,000,000.00 40,000,000.00 40,000,000.00 11,288.87 0.00 40,011,288.87 0.49%
89114N5L5 TORONTO-DOMINION BANK/NY CERTIFICATE ( 30,000,000.00 30,000,000.00 100.0000 30,000,000.00 30,000,000.00 30,000,000.00 416.67 0.00 30,000,416.67 0.37%
89114NLN3 TORONTO-DOMINION CERTIFICATE OF DEPOS 25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 4,791.67 0.00 25,004,791.67 0.31%
89114NM77 TORONTO-DOMINION CERTIFICATE OF DEPOS 27,000,000.00 27,000,000.00 100.0000 27,000,000.00 27,000,000.00 27,000,000.00 3,150.00 0.00 27,003,150.00 0.33%
89114NFZ3 TORONTO-DOMINION CERTIFICATE OF DEPOS 21,000,000.00 21,000,000.00 100.0000 21,000,000.00 21,000,000.00 21,000,000.00 159,530.00 0.00 21,159,530.00 0.26%
89114NBC8 TORONTO-DOMINION CERTIFICATE OF DEPOS 35,000,000.00 35,000,000.00 100.0000 35,000,000.00 35,000,000.00 35,000,000.00 387,508.33 0.00 35,387,508.33 0.43%
90275DLQ1 UBS AG STAMFORD BRAN CERTIFICATE OF DI 25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 78,750.00 0.00 25,078,750.00 0.31%
90275DKH2 UBS AG STAMFORD BRAN CERTIFICATE OF DI 25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 62,222.22 0.00 25,062,222.22 0.31%
90275DLZ1 UBS AG STAMFORD BRAN CERTIFICATE OF DI 45,000,000.00 45,000,000.00 100.0000 45,000,000.00 45,000,000.00 45,000,000.00 117,000.00 0.00 45,117,000.00 0.55%
912796247 UNITED STATES OF AMERICA BILL ZERO CPN 50,000,000.00 49,972,534.72 99.9553 49,977,638.89 49,972,534.72 49,977,638.89 0.00 5,104.17 49,977,638.89 0.61%
912796XH7 UNITED STATES OF AMERICA BILL ZERO CPN 50,000,000.00 49,981,333.33 99.9787 49,989,333.33 49,981,333.33 49,989,333.33 0.00 8,000.00 49,989,333.33 0.61%
9127963M9 UNITED STATES OF AMERICA BILL ZERO CPN 50,000,000.00 49,984,836.11 99.9900 49,994,994.44 49,984,836.11 49,994,994 44 0.00 10,158.33 49,994,994.44 0.61%
912796WZ8 UNITED STATES OF AMERICA BILL ZERO CPN 75,000,000.00 74,965,312.50 99.9850 74,988,750.00 74,965,312.50 74,988,750.00 0.00 23,437.50 74,988,750.00 0.92%
912796221 UNITED STATES OF AMERICA BILL ZERO CPN 50,000,000.00 49,964,611.00 99.9479 49,973,944.36 49,964,611.00 49,973,944.36 0.00 9,333.36 49,973,944.36 0.61%
9127964H9 UNITED STATES OF AMERICA BILL ZERO CPN 50,000,000.00 49,971,500.00 99.9610 49,980,500.00 49,971,500.00 49,980,500.00 0.00 9,000.00 49,980,500.00 0.61%
9127963D9 UNITED STATES OF AMERICA BILL ZERO CPN 50,000,000.00 49,995,312.50 99.9955 49,997,743.06 49,995,312.50 49,997,743.06 0.00 2,430.56 49,997,743.06 0.61%
9127963A5 UNITED STATES OF AMERICA BILL ZERO CPN 50,000,000.00 49,962,083.50 99.9413 49,970,625.13 49,962,083.50 49,970,625.13 0.00 8,541.63 49,970,625.13 0.61%
9127962H1 UNITED STATES OF AMERICA BILL ZERO CPN 100,000,000.00 99,950,545.67 99.9662 99,966,235.99 99,950,545.67 99,966,235.99 0.00 15,690.32 99,966,235.99 1.22%
9127963Q0 UNITED STATES OF AMERICA BILL ZERO CPN 25,000,000.00 24,994,683.89 99.9791 24,994,778.82 24,994,683.89 24,994,778.82 0.00 94.93 24,994,778.82 0.31%
9127963G2 UNITED STATES OF AMERICA BILL ZERO CPN 50,000,000.00 49,976,968.06 99.9879 49,993,962.50 49,976,968.06 49,993,962.50 0.00 16,994.44 49,993,962.50 0.61%
912796WY1 UNITED STATES OF AMERICA BILL ZERO CPN 50,000,000.00 49,985,180.56 99.9911 49,995,569.45 49,985,180.56 49,995,569.45 0.00 10,388.89 49,995,569.45 0.61%
90333VY61 US BANK N.A. CERTIFICATE OF DEPOSIT FIXEI 50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 440,000.00 0.00 50,440,000.00 0.62%
90333V3P3 US BANK N.A. CERTIFICATE OF DEPOSIT FIXEI 50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 19,800.00 0.00 50,019,800.00 0.61%
95001KGJ7 WELLS FARGO BANK NA CERTIFICATE OF DEF 50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 384,444.44 0.00 50,384,444.44 0.62%
96130AFE3 WESTPAC BKING CORP NY CERTIFICATE OF [ 25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 486.11 0.00 25,000,486.11 0.31%

SHORT TERM INVESTMENTS Subtotal -------5:582,030,957.86 5585122,955.70 5,582,030,957.86 5,585122,955.70 5,065,275.59 3,091,997.84 5,590,188,231.29 68.44%.
09248U700 BLACKROCK LIQUIDITY FUNDS INSTITUTIONAL 702,929,253.07 702,929,253.07 100.0000 702,929,253.07 702,929,253.07 702,929,253.07 55,465.82 0.00 702,984,718.89 8.61%

INVESTMENT COMPANIES Subtotal 702,929,253.07 702,929,253.07 702,929,253.07 702,929,253.07 55,465.82 0.00 702,984,718.89 8.61%

EXPENSE 00015 ADVISOR 0.00 0.00 0.0000 0.00 0.00 0.00 (242,877.86) 0.00 (242,877.86) 0.00%
MISCELLANEOUS Subtotal 0.00 6.0, 0.00 0.00 (242,877.86) 0.00 (242.877.86), 0.00%
USD Subtotal 8,160,181,079.03 8,162,561,402.23 8,160,181,079.03 8,162,561,402.23 4,953,644.30 2,380,323.20 8,167,515,046.53 100.00%
3015463600 Grand Total 8,160,181,079.03 8,162,561,402.23 4,953,644.30 2,380,323.20 8,167,515,046.53 100.00%
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LGIP Extended Maturity (EM) Compliance
Investment staff affirms the portfolio complies with the following standards at
time of purchase for the month of June 2020

e Maturity/Duration Requirements
0 The weighted average maturity (WAM) is one year +/-3 months.
0 The maximum final maturity is five years.

e Portfolio Quality
0 All holdings and securities purchased were Eligible Securities in compliance with
Treasury Board approved guidelines.

e Asset Allocation
0 The portfolio is currently in compliance with asset allocation guidelines.

e S&P Global Ratings
0 The portfolio is in compliance with S&P requirements for a ‘AAAf’/S1 rating.



Asset Allocation and Risk Profile
Local Government Investment Pool EM

June 30, 2020

Jun May Change

US MMK Funds
LGIP 10.5% 7.7% 2.8%
Sub-Total  10.5% 7.7% 2.8%

Government Securities

US Gov MMK Funds 0.0% 0.0% 0.0%
Repurchase Agreements 0.0% 0.0% 0.0%
U.S. Treasury 1.3% 1.3% 0.0%
Agency Securities 41.4% 39.4% 2.0%
AAA Sovereign 2.6% 2.6% 0.0%
Sub-Total  45.3% 43.3% 2.0%

Credit Securities
CD's, Bank Notes & Bankers Acceptance 10.7% 12.7% -2.0%
Commercial Paper 11.5% 13.4% -1.9%
Corporate Notes 22.0% 22.9% -0.9%
Sub-Total  44.2% 49.0% -4.8%

Total 100% 100%

Asset allocation calculations are based on end of month par balance while portfolio compliance is measured at the time an asset is purchased.

Totals may not add due to rounding.



LGIP EM & BENCHMARK YIELD AND DURATION COMPARISONS

LGIP EM Benchmark
FISCAL YEAR
2020 Net Asset Value NAV Duration NAYV Gross | Bank of America Merrill Lynch Duration
$ (millions) (Per Share) (Years) YTM U.S. 1-Year Treasury Bill Index' (Years)
July 2019 $139.9 $10.00 0.82 2.39% 1.99% 0.87
August 2019 $130.4 $10.01 0.99 2.33% 1.80% 0.87
September 2019 $127.8 $10.00 1.08 2.28% 1.77% 0.86
October 2019 $128.1 $10.01 1.13 2.21% 1.53% 0.85
November 2019 $138.3 $10.00 1.03 2.12% 1.62% 0.85
December 2019 $140.5 $10.00 0.92 2.07% 1.53% 0.84
January 2020 $157.6 $10.01 1.00 2.00% 1.44% 0.83
February 2020 $177.3 $10.02 1.17 1.89% 1.03% 0.91
March 2020 $188.1 $10.04 1.20 1.79% 0.12% 0.90
April 2020 $226.8 $10.05 1.17 1.70% 0.15% 0.82
May 2020 $226.9 $10.06 1.19 1.49% 0.19% 0.89
June 2020 $232.1 $10.05 1.23 1.33% 0.17% 0.88
Year-to-Date Average” $167.8 $10.02 1.08 1.89% 1.11% 0.86

' As reported on Bloomberg.

2 YTD Average is weighted for the LGIP EM.

7/13/2020 2:52 PM



LGIP EM HOLDINGS

S&P SURVEILLANCE REPORT

As of June 30, 2020

SECURITY TYPES: S&P RATING: MATURITIES:
Treasuries 1.3% AAA < 31d 10.4% 0.1
Treasury Notes 1.3% AAA > 365d 0.0% 0.0 Oto 1 Years 69.5%
Treasury Bills 0.0% AA+ > 365d 30.5% 7.6 11to 2 Years 3.0%
Agencies 41.5% AA > 365d 0.0% 0.0 2to 3 Years 6.9%
Discount Notes 0.2% AA- > 365d 0.0% 0.0 3to 5 Years 20.7%
Agency Fixed Rate 40.0% A-1+ < 31d 4.0% 0.0
Agency Floating Rate 1.3% A-1+ < 92d 6.2% 0.1
AAA Sovereigns 0.0% A-1+ < 365d 34.8% 24
World Bank 2.5% A-1<31d 3.7% 04
Credit 44.2% A-1<92d 5.2% 1.0
CP Fixed Rate 9.5% A-1 < 365d 51% 20
ABCP 1.9% 100.0% 13.794
YCD Fixed Rate 10.5% S&P rating AAA{
YCD Floating Rate 0.2%
Corporate Fixed Rate 20.5%
Corporate Floating Rate 1.5%
Cash 10.4%
100.0%

CUsIP
AAM9943P9
3137EAEL9
03785DL38
3133ELCW2
21684XFH4
084664BQ3
3134GBX56
3133EHF57
3130A66T9
3130AJHUG

COPNIO AWM=

—_

TOP TEN HOLDINGS:

Issuer

VIRGINIA TREASURY LGIP STIF

FEDERAL HOME LOAN MORTGAGE CORP NOTES FIXED 2.375¢
APPLE INC CORPORATE COMMERCIAL PAPER DISCOUNT DTC
FEDERAL FARM CREDIT BANKS FUNDING CORP BOND
COOPERATIEVE CENTRALE CERTIFICATE OF DEPOSIT FIXED
BERKSHIRE HATHAWAY FINANCE CORP CALLABLE NOTES
FEDERAL HOME LOAN MORTGAGE CORP CALLABLE NOTES
FEDERAL FARM CREDIT BANKS FUNDING CORP BOND FIXED
FEDERAL HOME LOAN BANKS BOND FIXED 1.625%

FEDERAL HOME LOAN BANKS BOND FIXED .5% 14/APR/2025

Percent of Fund Market Value

10.4% $ 24,150,944
2.2% $ 5,066,982
2.2% $ 4,995,555
1.7% $ 3,904,859
1.5% $ 3,504,373
1.4% $ 3,318,333
1.3% $ 3,024,013
1.3% $ 3,012,686
1.3% $ 3,008,314
1.3% $ 3,004,929

Maturity
12/31/2049
2/16/2021
11/3/2020
12/12/2022
8/14/2020
1/15/2021
11/24/2020
10/13/2020
9/11/2020
4/14/2025

DTM
1
231
126
895
45
199
147
105
73
1749

Asset allocation calculations are based on market value at end of month while portfolio compliance is measured at the time an asset is purchased.




Account: 3014143700 - LGIP EM

Detailed NAV

As at: 30 Jun 2020

GROUP BY CURRENCY IDENTIFIER =S CONSOLIDATED = NO

Created: 08 Jul 2020 08:22

Market Value +

: ! .
Security No. Security Description Holding Cost (Local) Price Market Valuel Cost (Base) Market Value (Base) Accrued Income . Unrealised Accrued Income % of Fund
(Local) (Lm:al)I (Base) Gain/Loss (Base) (Base)
Account: 3014143700 Base: UNKNOWN NAV Value: 232,087,533.17
Currency: USD  Rate: 1.0000
037833AR1 APPLE INC CALLABLE NOTES FIXED 2.85% 06/MAY 320,000.00 327,246.70 102.1800 326,975.86 327,246.70 326,975.86 1,382.97 (270.84) 328,358.83 0.14%
05253JAR2 AUSTRALIA & NEW ZEALAND BANKING GROUP LT 1,094,000.00 1,097,931.48 100.2142 1,096,343.47 1,097,931.48 1,096,343.47 8,510.91 (1,588.01) 1,104,854.38 0.48%
05253JAT8 AUSTRALIA & NEW ZEALAND BANKING GROUP LT 2,200,000.00 2,210,146.40 100.7035 2,215,476.85 2,210,146.40 2,215,476.85 7,129.08 5,330.45 2,222,605.93 0.96%
05253JAK7 AUSTRALIA & NEW ZEALAND BANKING GROUP LT 2,450,000.00 2,443,161.10 100.8611 2,471,096.51 2,443,161.10 2,471,096.51 8,268.75 27,935.41 2,479,365.26 1.07%
06367T7H7 BANK OF MONTREAL MEDIUM TERM NOTE FIXED 1,516,000.00 1,5624,987.36 100.0843 1,617,278.73 1,5624,987.36 1,617,278.73 21,941.49 (7,708.63) 1,539,220.22 0.66%
064159JX5 BANK OF NOVA SCOTIA/THE NOTES FIXED 2.15% 1,002,000.00 1,003,825.08 100.0614 1,002,615.09 1,003,825.08 1,002,615.09 10,002.90 (1,209.99) 1,012,617.99 0.44%
064159GW0 BANK OF NOVA SCOTIA/THE NOTES FIXED 2.35% 400,000.00 402,512.00 100.6499 402,599.76 402,512.00 402,599.76 1,825.12 87.76 404,424.88 0.17%
064159JY3 BANK OF NOVA SCOTIA/THE NOTES VARIABLE 14 1,300,000.00 1,289,405.00 100.0053 1,300,068.97 1,289,405.00 1,300,068.97 4,792.22 10,663.97 1,304,861.19 0.56%
084664BZ3 BERKSHIRE HATHAWAY FINANCE CORP CALLABL 460,000.00 463,930.60 100.7686 463,535.40 463,930.60 463,535.40 2,806.50 (395.20) 466,341.90 0.20%
084664BQ3 BERKSHIRE HATHAWAY FINANCE CORP CALLABL 3,755,000.00 3,847,843.15 102.1025 3,833,950.41 3,847,843.15 3,833,950.41 73,657.37 (13,892.74) 3,907,607.78 1.68%
084670BQO BERKSHIRE HATHAWAY INC CALLABLE NOTES FI. 2,635,000.00 2,661,919.75 101.1991 2,666,596.47 2,661,919.75 2,666,596.47 16,997.24 4,676.72 2,683,593.71 1.16%
136069VX6 CANADIAN IMPERIAL BANK OF COMMERCE NOTE 755,000.00 756,947.15 100.4657 758,516.39 756,947.15 758,516.39 3,768.81 1,569.24 762,285.20 0.33%
20271RAM2 COMMONWEALTH BANK OF AUSTRALIA/NEW YOI 1,975,000.00 1,988,356.75 100.6803 1,988,436.73 1,988,356.75 1,988,436.73 7,745.17 79.98 1,996,181.90 0.86%
20271RAPS COMMONWEALTH BANK OF AUSTRALIA/NEW YOI 2,590,000.00 2,632,424.20 101.5608 2,630,423.84 2,632,424.20 2,630,423.84 19,407.73 (2,000.36) 2,649,831.57 1.14%
3133EKP75 FEDERAL FARM CREDIT BANKS FUNDING CORP E 210,000.00 217,562.10 104.9871 220,472.89 217,562.10 220,472.89 967.83 2,910.79 221,440.72 0.10%
3133ELIM7 FEDERAL FARM CREDIT BANKS FUNDING CORP E 875,000.00 900,567.50 105.4367 922,571.39 900,567.50 922,571.39 6,351.04 22,003.89 928,922.43 0.40%
3133EHKK8 FEDERAL FARM CREDIT BANKS FUNDING CORP E 500,000.00 500,880.00 101.3380 506,689.77 500,880.00 506,689.77 862.23 5,809.77 507,552.00 0.22%
3133EHF57 FEDERAL FARM CREDIT BANKS FUNDING CORP E 3,000,000.00 2,999,037.00 100.4229 3,012,685.65 2,999,037.00 3,012,685.65 10,878.69 13,648.65 3,023,564.34 1.30%
3133EJJD2 FEDERAL FARM CREDIT BANKS FUNDING CORP E 130,000.00 131,394.90 101.7818 132,316.29 131,394.90 132,316.29 784.90 921.39 133,101.19 0.06%
3133ELZAS FEDERAL FARM CREDIT BANKS FUNDING CORP E 1,000,000.00 1,001,190.00 100.0582 1,000,582.37 1,001,190.00 1,000,582.37 630.83 (607.63) 1,001,213.20 0.43%
3133ELCW2 FEDERAL FARM CREDIT BANKS FUNDING CORP E 3,900,000.00 3,906,045.00 100.1246 3,904,859.24 3,906,045.00 3,904,859.24 913.25 (1,185.76) 3,905,772.49 1.68%
3133EJDG1 FEDERAL FARM CREDIT BANKS FUNDING CORP E 3,000,000.00 2,981,550.00 99.6108 2,988,322.77 2,981,550.00 2,988,322.77 216.67 6,772.77 2,988,539.44 1.29%
3133ELUX0 FEDERAL FARM CREDIT BANKS FUNDING CORP ¢ 2,000,000.00 2,000,000.00 100.0688 2,001,375.46 2,000,000.00 2,001,375.46 5,027.32 1,375.46 2,006,402.78 0.86%
3133ELRZ9 FEDERAL FARM CREDIT BANKS FUNDING CORP 2,000,000.00 2,000,000.00 100.4015 2,008,030.16 2,000,000.00 2,008,030.16 7,615.22 8,030.16 2,015,645.38 0.87%
3133ELRNG FEDERAL FARM CREDIT BANKS FUNDING CORP ¢ 1,000,000.00 1,000,000.00 100.1802 1,001,801.50 1,000,000.00 1,001,801.50 4,809.78 1,801.50 1,006,611.28 0.43%
3133ELMCS FEDERAL FARM CREDIT BANKS FUNDING CORP 1,000,000.00 1,000,000.00 100.7813 1,007,813.45 1,000,000.00 1,007,813.45 5,970.36 7,813.45 1,013,783.81 0.44%
3133EKG42 FEDERAL FARM CREDIT BANKS FUNDING CORP ¢ 2,000,000.00 1,995,000.00 100.2729 2,005,457.98 1,995,000.00 2,005,457.98 13,081.32 10,457.98 2,018,539.30 0.87%
3130AJHUB FEDERAL HOME LOAN BANKS BOND FIXED .5% 1¢ 3,000,000.00 2,985,120.00 100.1643 3,004,929.45 2,985,120.00 3,004,929.45 3,114.18 19,809.45 3,008,043.63 1.30%
3130A7CV5 FEDERAL HOME LOAN BANKS BOND FIXED 1.3759 500,000.00 499,295.00 100.7336 503,667.76 499,295.00 503,667.76 2,531.25 4,372.76 506,199.01 0.22%
3130AHZM8 FEDERAL HOME LOAN BANKS BOND FIXED 1.5% ( 2,000,000.00 1,998,922.00 100.7778 2,015,555.36 1,998,922.00 2,015,555.36 12,280.22 16,633.36 2,027,835.58 0.87%
3130A66T9 FEDERAL HOME LOAN BANKS BOND FIXED 1.6259 3,000,000.00 3,005,640.00 100.2771 3,008,314.44 3,005,640.00 3,008,314.44 14,836.96 2,674.44 3,023,151.40 1.30%
313382K69 FEDERAL HOME LOAN BANKS BOND FIXED 1.75% 500,000.00 502,995.00 101.0486 505,242.89 502,995.00 505,242.89 2,639.27 2,247.89 507,882.16 0.22%
3130AGLD5 FEDERAL HOME LOAN BANKS BOND FIXED 1.8759 275,000.00 279,727.25 101.6871 279,639.66 279,727.25 279,639.66 2,492.18 (87.59) 282,131.84 0.12%
3130AAB49 FEDERAL HOME LOAN BANKS BOND FIXED 1.875% 500,000.00 509,210.00 102.3379 511,689.67 509,210.00 511,689.67 537.91 2,479.67 512,227.58 0.22%
3130A3UQ5 FEDERAL HOME LOAN BANKS BOND FIXED 1.8759 2,000,000.00 2,004,940.00 100.7689 2,015,377.08 2,004,940.00 2,015,377.08 2,049.18 10,437.08 2,017,426.26 0.87%
3130A0F70 FEDERAL HOME LOAN BANKS BOND FIXED 3.375% 1,000,000.00 1,032,350.00 110.3729 1,103,729.36 1,032,350.00 1,103,729.36 2,120.90 71,379.36 1,105,850.26 0.48%
3133732Y7 FEDERAL HOME LOAN BANKS BOND FIXED 3.625% 155,000.00 158,368.15 102.3859 158,698.10 158,368.15 158,698.10 1,694.79 329.95 160,392.89 0.07%
3130AJ3M9 FEDERAL HOME LOAN BANKS CALLABLE BOND FI 770,000.00 770,000.00 100.7193 775,538.65 770,000.00 775,538.65 4,607.20 5,538.65 780,145.85 0.34%
3130AJ4Q9 FEDERAL HOME LOAN BANKS CALLABLE BOND FI 780,000.00 779,844.00 100.7210 785,623.53 779,844.00 785,623.53 5,400.00 5,779.53 791,023.53 0.34%
3130AAWPY FEDERAL HOME LOAN BANKS CALLABLE BOND FI 250,000.00 250,145.00 100.4104 251,025.93 250,145.00 251,025.93 1,197.35 880.93 252,223.28 0.11%
3130AHXJ7 FEDERAL HOME LOAN BANKS CALLABLE BOND FI 2,000,000.00 2,000,000.00 100.7236 2,014,471.74 2,000,000.00 2,014,471.74 17,090.11 14,471.74 2,031,561.85 0.88%
3130AHV91 FEDERAL HOME LOAN BANKS CALLABLE BOND FI 155,000.00 154,690.00 100.0810 155,125.50 154,690.00 155,125.50 1,331.40 435.50 156,456.90 0.07%
3130AHWBS FEDERAL HOME LOAN BANKS CALLABLE BOND FI 1,500,000.00 1,500,600.00 100.1003 1,501,504.53 1,500,600.00 1,501,504.53 13,352.60 904.53 1,514,857.13 0.65%
3130AEX54 FEDERAL HOME LOAN BANKS CALLABLE BOND FI 1,000,000.00 1,000,000.00 100.6587 1,006,587.35 1,000,000.00 1,006,587.35 8,131.79 6,587.35 1,014,719.14 0.44%
3134GVTMO FEDERAL HOME LOAN MORTGAGE CORP CALLAE 2,000,000.00 2,000,000.00 100.0198 2,000,396.52 2,000,000.00 2,000,396.52 1,021.74 396.52 2,001,418.26 0.86%
3134GVJ33 FEDERAL HOME LOAN MORTGAGE CORP CALLAE 3,750,000.00 3,747,750.00 100.0114 3,750,428.44 3,747,750.00 3,750,428.44 646.42 2,678.44 3,751,074.86 1.62%
3134GVB56 FEDERAL HOME LOAN MORTGAGE CORP CALLAE 800,000.00 799,520.00 100.0614 800,491.14 799,520.00 800,491.14 321.31 971.14 800,812.45 0.35%
3134GVSY5 FEDERAL HOME LOAN MORTGAGE CORP CALLAE 750,000.00 749,250.00 99.9641 749,730.86 749,250.00 749,730.86 692.26 480.86 750,423.12 0.32%
3134GVQF8 FEDERAL HOME LOAN MORTGAGE CORP CALLAE 645,000.00 644,516.25 100.0147 645,095.05 644,516.25 645,095.05 820.22 578.80 645,915.27 0.28%
3134GVDC9 FEDERAL HOME LOAN MORTGAGE CORP CALLAE 200,000.00 201,190.00 100.3908 200,781.63 201,190.00 200,781.63 388.04 (408.37) 201,169.67 0.09%
3134GVBK3 FEDERAL HOME LOAN MORTGAGE CORP CALLAE 2,500,000.00 2,500,000.00 100.1370 2,503,425.63 2,500,000.00 2,503,425.63 17,067.31 3,425.63 2,520,492.94 1.09%
3134GUV80 FEDERAL HOME LOAN MORTGAGE CORP CALLAE 2,610,000.00 2,605,382.50 101.9993 2,662,181.13 2,605,382.50 2,662,181.13 21,332.51 56,798.63 2,683,513.64 1.16%
3134GUX88 FEDERAL HOME LOAN MORTGAGE CORP CALLAE 1,750,000.00 1,749,562.50 100.7219 1,762,633.92 1,749,562.50 1,762,633.92 14,566.61 13,071.42 1,777,200.53 0.77%
3134GVAS7 FEDERAL HOME LOAN MORTGAGE CORP CALLAE 290,000.00 290,000.00 100.0955 290,277.05 290,000.00 290,277.05 2,012.21 277.05 292,289.26 0.13%
3134GVATS FEDERAL HOME LOAN MORTGAGE CORP CALLAE 2,500,000.00 2,500,000.00 100.6978 2,517,445.58 2,500,000.00 2,517,445.58 17,307.69 17,445.58 2,534,753.27 1.09%
3134GU4S6 FEDERAL HOME LOAN MORTGAGE CORP CALLAE 350,000.00 349,895.00 100.0776 350,271.43 349,895.00 350,271.43 2,803.91 376.43 353,075.34 0.15%
3134GU5T3 FEDERAL HOME LOAN MORTGAGE CORP CALLAE 1,195,000.00 1,194,820.75 100.6804 1,203,131.32 1,194,820.75 1,208,131.32 9,479.57 8,310.57 1,212,610.89 0.52%
3134GUT91 FEDERAL HOME LOAN MORTGAGE CORP CALLAE 2,000,000.00 2,000,000.00 100.6691 2,013,381.30 2,000,000.00 2,013,381.30 17,538.46 13,381.30 2,030,919.76 0.88%
3134GVNJ3 FEDERAL HOME LOAN MORTGAGE CORP CALLAE 2,000,000.00 2,000,000.00 100.1948 2,003,895.26 2,000,000.00 2,003,895.26 3,846.99 3,895.26 2,007,742.25 0.87%
3134GU4M9 FEDERAL HOME LOAN MORTGAGE CORP CALLAE 2,000,000.00 2,000,800.00 100.0707 2,001,414.24 2,000,800.00 2,001,414.24 17,791.09 614.24 2,019,205.33 0.87%
3134GBX56 FEDERAL HOME LOAN MORTGAGE CORP CALLAE 3,000,000.00 3,000,000.00 100.8004 3,024,012.69 3,000,000.00 3,024,012.69 6,970.11 24,012.69 3,030,982.80 1.31%
3137EAEK1 FEDERAL HOME LOAN MORTGAGE CORP MEDIUN 800,000.00 800,064.00 100.6433 805,146.32 800,064.00 805,146.32 1,834.24 5,082.32 806,980.56 0.35%
3137EAEL9 FEDERAL HOME LOAN MORTGAGE CORP NOTES 5,000,000.00 4,988,700.00 101.3396 5,066,981.80 4,988,700.00 5,066,981.80 44,368.13 78,281.80 5,111,349.93 2.20%
3135G05B5 FEDERAL NATIONAL MORTGAGE ASSOCIATION C 2,000,000.00 2,000,000.00 99.9925 1,999,849.76 2,000,000.00 1,999,849.76 24.59 (150.24) 1,999,874.35 0.86%
3135G03F8 FEDERAL NATIONAL MORTGAGE ASSOCIATION C 2,000,000.00 2,000,000.00 100.1087 2,002,173.20 2,000,000.00 2,002,173.20 4,672.73 2,173.20 2,006,845.93 0.86%
3136G36U4 FEDERAL NATIONAL MORTGAGE ASSOCIATION C 425,000.00 426,763.75 100.2615 426,111.41 426,763.75 426,111.41 1,624.60 (652.34) 427,736.01 0.18%
3136G3EC5 FEDERAL NATIONAL MORTGAGE ASSOCIATION C 400,000.00 397,305.00 100.3320 401,328.01 397,305.00 401,328.01 1,508.20 4,023.01 402,836.21 0.17%
3136G4UCS FEDERAL NATIONAL MORTGAGE ASSOCIATION C 1,000,000.00 999,850.00 100.4154 1,004,154.38 999,850.00 1,004,154.38 2,879.78 4,304.38 1,007,034.16 0.43%
3136G1HQ5 FEDERAL NATIONAL MORTGAGE ASSOCIATION C 610,000.00 614,587.20 102.2505 623,728.26 614,587.20 623,728.26 3,149.46 9,141.06 626,877.72 0.27%
3135G0K69 FEDERAL NATIONAL MORTGAGE ASSOCIATION N 1,858,000.00 1,867,240.78 100.9001 1,874,723.90 1,867,240.78 1,874,723.90 3,532.94 7,483.12 1,878,256.84 0.81%
3135G0T60 FEDERAL NATIONAL MORTGAGE ASSOCIATION N 3,000,000.00 2,992,530.00 100.1107 3,003,321.27 2,992,530.00 3,003,321.27 18,914.84 10,791.27 3,022,236.11 1.30%
3135GoU27 FEDERAL NATIONAL MORTGAGE ASSOCIATION N 130,000.00 131,917.50 101.8271 132,375.17 131,917.50 132,375.17 701.50 457.67 133,076.67 0.06%
4042Q1AE7 HSBC BANK USA NA MEDIUM TERM NOTE FIXED ¢ 450,000.00 454,234.50 100.6340 452,853.00 454,234.50 452,853.00 771777 (1,381.50) 460,570.77 0.20%
45905UP32 INTERNATIONAL BANK FOR RECONSTRUCTION & 600,000.00 602,202.00 100.2151 601,290.78 602,202.00 601,290.78 2,830.10 (911.22) 604,120.88 0.26%
459058EW9 INTERNATIONAL BANK FOR RECONSTRUCTION & 2,410,000.00 2,429,367.70 100.8927 2,431,514.79 2,429,367.70 2,431,514.79 12,131.41 2,147.09 2,443,646.20 1.05%
45905U7J7 INTERNATIONAL BANK FOR RECONSTRUCTION & 630,000.00 633,622.50 100.3985 632,510.36 633,622.50 632,510.36 3,010.00 (1,112.14) 635,520.36 0.27%
45905UQ80 INTERNATIONAL BANK FOR RECONSTRUCTION & 2,200,000.00 2,204,070.00 100.5236 2,211,519.64 2,204,070.00 2,211,519.64 6,178.53 7,449.64 2,217,698.17 0.96%
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478160BS2 JOHNSON & JOHNSON CALLABLE NOTES FIXED 1 2,600,000.00 2,608,272.00 100.8203 2,621,328.32 2,608,272.00 2,621,328.32 14,225.88 13,056.32 2,635,554.20 1.14%
478160CH5 JOHNSON & JOHNSON CALLABLE NOTES FIXED 1 1,600,000.00 1,601,408.00 100.6158 1,609,852.03 1,601,408.00 1,609,852.03 4,408.70 8,444.03 1,614,260.73 0.70%
594918BG8 MICROSOFT CORP CALLABLE NOTES FIXED 2% O 850,000.00 854,581.50 100.4074 853,462.92 854,581.50 853,462.92 2,725.54 (1,118.58) 856,188.46 0.37%
594918AH7 MICROSOFT CORP NOTES FIXED 3% 01/0CT/2020 270,000.00 272,116.80 100.6709 271,811.32 272,116.80 271,811.32 2,013.93 (305.48) 273,825.25 0.12%
63254AAX6 NATIONAL AUSTRALIA BANK LTD/NEW YORK MEC 650,000.00 657,659.00 101.0550 656,857.50 657,659.00 656,857.50 7,628.47 (801.50) 664,485.97 0.29%
63254AAN8 NATIONAL AUSTRALIA BANK LTD/NEW YORK MEC 1,600,000.00 1,619,888.00 101.2194 1,619,510.26 1,619,888.00 1,619,510.26 19,503.83 (377.74) 1,639,014.09 0.71%
63254AAL2 NATIONAL AUSTRALIA BANK LTD/NEW YORK MEC 1,720,000.00 1,725,237.50 100.1332 1,722,290.37 1,725,237.50 1,722,290.37 19,840.98 (2,947.13) 1,742,131.35 0.75%
78013GKN4 ROYAL BANK OF CANADA MEDIUM TERM NOTE FI 1,463,000.00 1,461,792.20 100.5793 1,471,475.52 1,461,792.20 1,471,475.52 5,672.12 9,683.32 1,477,147.64 0.64%
78012KJA6 ROYAL BANK OF CANADA MEDIUM TERM NOTE FI 2,235,000.00 2,247,223.70 100.6692 2,249,957.56 2,247,223.70 2,249,957.56 8,897.25 2,733.86 2,258,854.81 0.97%
78012KKUO ROYAL BANK OF CANADA MEDIUM TERM NOTE FI 500,000.00 504,250.00 101.1728 505,864.21 504,250.00 505,864.21 5,634.00 1,614.21 511,498.21 0.22%
86960BAJ1 SVENSKA HANDELSBANKEN AB MEDIUM TERM Nt 1,400,000.00 1,405,943.50 100.5133 1,407,186.62 1,405,943.50 1,407,186.62 8,354.10 1,243.12 1,415,540.72 0.61%
880591ER9 TENNESSEE VALLEY AUTHORITY BOND FIXED 2.8 3,000,000.00 3,269,500.00 110.2958 3,308,872.53 3,269,500.00 3,308,872.53 25,295.02 39,372.53 3,334,167.55 1.44%
880591EL2 TENNESSEE VALLEY AUTHORITY BOND FIXED 3.8 1,000,000.00 1,028,620.00 102.2662 1,022,662.48 1,028,620.00 1,022,662.48 14,620.95 (5,957.52) 1,037,283.43 0.45%
88059EHP2 TENNESSEE VALLEY AUTHORITY BOND ZERO CP 550,000.00 523,369.00 95.7894 526,841.55 523,369.00 526,841.55 0.00 3,472.55 526,841.55 0.23%
88059E4U5 TENNESSEE VALLEY AUTHORITY BOND ZERO CP 1,862,000.00 1,789,605.44 95.8119 1,784,017.48 1,789,605.44 1,784,017.48 0.00 (5,587.96) 1,784,017.48 0.77%
88059ET53 TENNESSEE VALLEY AUTHORITY DISCOUNT NOT 50,000.00 47,984.00 96.8830 48,441.50 47,984.00 48,441.50 0.00 457.50 48,441.50 0.02%
88059E2K9 TENNESSEE VALLEY AUTHORITY DISCOUNT NOT 250,000.00 239,995.00 96.0439 240,109.68 239,995.00 240,109.68 0.00 114.68 240,109.68 0.10%
88059ES62 TENNESSEE VALLEY AUTHORITY DISCOUNT NOT 555,000.00 538,955.35 99.4135 551,744.69 538,955.35 551,744.69 0.00 12,789.34 551,744.69 0.24%
880591EW8 TENNESSEE VALLEY AUTHORITY NOTES FIXED .7 2,000,000.00 1,994,120.00 101.3093 2,026,185.48 1,994,120.00 2,026,185.48 2,082.43 32,065.48 2,028,267.91 0.87%
89114QBG2 TORONTO-DOMINION BANK/THE MEDIUM TERM N 1,100,000.00 1,110,307.00 101.3694 1,115,062.85 1,110,307.00 1,115,062.85 5,434.65 4,755.85 1,120,497.50 0.48%
89114QBC1 TORONTO-DOMINION BANK/THE MEDIUM TERM N 476,000.00 479,027.36 100.9964 480,742.65 479,027.36 480,742.65 552.73 1,715.29 481,295.38 0.21%
89114QBX5 TORONTO-DOMINION BANK/THE MEDIUM TERM N 900,000.00 907,830.00 101.2666 911,398.96 907,830.00 911,398.96 9,954.38 3,568.96 921,353.34 0.40%
89114QC63 TORONTO-DOMINION BANK/THE MEDIUM TERM N 250,000.00 250,369.50 100.0353 250,088.21 250,369.50 250,088.21 54.35 (281.29) 250,142.56 0.11%
90261XGD8 UBS AG/STAMFORD CT MEDIUM TERM NOTE FIXE 2,015,000.00 2,036,181.50 100.3972 2,023,003.30 2,036,181.50 2,023,003.30 40,023.18 (13,178.20) 2,063,026.48 0.89%
912833LT5 UNITED STATES OF AMERICA BOND ZERO CPN 1 1,000,000.00 914,530.00 98.5132 985,132.21 914,530.00 985,132.21 0.00 70,602.21 985,132.21 0.42%
912828YC8 UNITED STATES OF AMERICA NOTES FIXED 1.5% 2,000,000.00 1,999,687.50 101.5273 2,030,546.88 1,999,687.50 2,030,546.88 10,027.17 30,859.38 2,040,574.05 0.88%
90331HNG4 US BANK NA/CINCINNATI OH CALLABLE MEDIUM 1 1,350,000.00 1,353,244.00 100.3958 1,355,342.90 1,353,244.00 1,355,342.90 5,217.42 2,098.90 1,360,560.32 0.59%
90331HPAS US BANK NA/CINCINNATI OH CALLABLE MEDIUM 1 1,235,000.00 1,252,166.60 101.3369 1,251,511.27 1,252,166.60 1,251,511.27 15,098.22 (655.33) 1,266,609.49 0.55%
931142EJ8 WALMART INC CALLABLE NOTES FIXED 3.125% 2¢ 700,000.00 719,705.00 102.7873 719,511.35 719,705.00 719,511.35 478.14 (193.65) 719,989.49 0.31%
94988J5N3 WELLS FARGO BANK NA MEDIUM TERM NOTE FIx 1,605,000.00 1,621,948.80 101.2091 1,624,405.51 1,621,948.80 1,624,405.51 19,260.40 2,456.71 1,643,665.91 0.71%
94988J5M5 WELLS FARGO BANK NA MEDIUM TERM NOTE VA 2,000,000.00 1,996,840.00 100.0963 2,001,926.52 1,996,840.00 2,001,926.52 6,540.21 5,086.52 2,008,466.73 0.87%
961214CS0 WESTPAC BANKING CORP NOTES FIXED 2.6% 23/ 194,000.00 195,359.94 100.8471 195,643.44 195,359.94 195,643.44 534.55 283.50 196,177.99 0.08%
961214DU4 WESTPAC BANKING CORP NOTES FIXED 2.65% 2! 900,000.00 911,601.00 101.2308 911,076.83 911,601.00 911,076.83 10,354.63 (524.17) 921,431.46 0.40%
FIXED INCOME Subtotal 154,730,170.74 154,730,170.74 855,871.49 755, 156,341,926.03 67.36%
00499KPA5 INVESCO TREASURY PORTFOLIO INST.SHARES F 4,231.53 4,231.53 100.0000 4,231.53 4,231.53 4,231.53 0.01 0.00 4,231.54 0.00%
AAM9943P9 VIRGINIA TREASURY LGIP STIF 24,150,944.27 24,150,944.27 100.0000 24,150,944.27 24,150,944.27 24,150,944.27 7,824.77 0.00 24,158,769.04 10.41%
usD NET PAYABLES 0.00 0.0000 0.00 0.00 0.00 (236,300.27) 0.00 (236,300.27) -0.10%
CASH EQUIVALENTS Subtotal 24,155, 24,155, (22 49) 0.00, 10.31%
03785DL38 APPLE INC CORPORATE COMMERCIAL PAPER DI¢ 5,000,000.00 4,940,000.00 99.9111 4,995,555.00 4,940,000.00 4,995,555.00 0.00 55,555.00 4,995,555.00 2.15%
05971XTC5 BANCO DEL ESTA DE CHLE CERTIFICATE OF DEP 1,600,000.00 1,600,000.00 100.0361 1,600,578.34 1,600,000.00 1,600,578.34 3,333.33 578.34 1,603,911.67 0.69%
06052TJ50 BANK OF AMERICA N/A CERTIFICATE OF DEPOSIT 2,000,000.00 2,000,000.00 100.1974 2,003,947.80 2,000,000.00 2,003,947.80 13,720.00 3,947.80 2,017,667.80 0.87%
06052TK74 BANK OF AMERICA N/A CERTIFICATE OF DEPOSIT 1,600,000.00 1,600,000.00 100.1000 1,601,599.42 1,600,000.00 1,601,599.42 3,040.00 1,699.42 1,604,639.42 0.69%
13606C7MO CANADIAN IMPERIAL BK CERTIFICATE OF DEPOSI 1,000,000.00 1,000,000.00 100.1742 1,001,741.98 1,000,000.00 1,001,741.98 3,237.50 1,741.98 1,004,979.48 0.43%
13606C4V3 CANADIAN IMPERIAL BK CERTIFICATE OF DEPOSI 1,500,000.00 1,500,000.00 100.4193 1,506,290.13 1,500,000.00 1,506,290.13 14,570.42 6,290.13 1,520,860.55 0.66%
16677JHC3 CHEVRON CORP CORPORATE COMMERCIAL PAP 2,000,000.00 1,983,866.67 99.9797 1,999,593.88 1,983,866.67 1,999,593.88 0.00 15,727.21 1,999,593.88 0.86%
16677JKES CHEVRON CORP CORPORATE COMMERCIAL PAP 3,000,000.00 2,980,283.33 99.9364 2,998,092.00 2,980,283.33 2,998,092.00 0.00 17,808.67 2,998,092.00 1.29%
21684XFH4 COOPERATIEVE CENTRALE CERTIFICATE OF DEF 3,500,000.00 3,500,585.70 100.1249 3,504,373.08 3,500,585.70 3,504,373.08 8,493.33 3,787.38 3,512,866.41 1.51%
30229AG11 EXXON MOBIL CORP CORPORATE COMMERCIAL 2,000,000.00 1,993,466.67 99.9998 1,999,996.84 1,993,466.67 1,999,996.84 0.00 6,530.17 1,999,996.84 0.86%
30229AJP5 EXXON MOBIL CORP CORPORATE COMMERCIAL 3,000,000.00 2,986,220.00 99.9570 2,998,710.84 2,986,220.00 2,998,710.84 0.00 12,490.84 2,998,710.84 1.29%
313312850 FEDERAL FARM CREDIT DISCOUNT NOTES DISCC 277,000.00 273,267.04 99.9200 276,778.40 273,267.04 276,778.40 0.00 3,511.36 276,778.40 0.12%
313396Q30 FEDERAL HOME LOAN MORTGAGE CORP DISCOL 201,000.00 198,883.14 99.9329 200,865.22 198,883.14 200,865.22 0.00 1,982.08 200,865.22 0.09%
46640PNV1 J.P. MORGAN SECURITIES CORPORATE COMMEF 3,000,000.00 2,991,033.33 99.8018 2,994,053.76 2,991,033.33 2,994,053.76 0.00 3,020.43 2,994,053.76 1.29%
53947CET1 LLOYDS BANK CORPORATE CERTIFICATE OF DEF 1,500,000.00 1,500,000.00 100.0465 1,500,697.14 1,500,000.00 1,500,697.14 3,641.67 697.14 1,504,338.81 0.65%
59157TJ12 METLIFE SHORT TERM FDG CORPORATE COMME 1,250,000.00 1,244,717.01 99.9704 1,249,630.31 1,244,717.01 1,249,630.31 0.00 4,913.30 1,249,630.31 0.54%
59157TH48 METLIFE SHORT TERM FDG CORPORATE COMME 730,000.00 727,850.56 99.9877 729,909.87 727,850.56 729,909.87 0.00 2,059.31 729,909.87 0.31%
55380TCR9 MUFG BANK LTD NY BRAN CERTIFICATE OF DEPC 1,600,000.00 1,600,000.00 100.0398 1,600,636.85 1,600,000.00 1,600,636.85 3,580.44 636.85 1,604,217.29 0.69%
63763PGA1 NATIONAL SECS CLEARING CORPORATE COMME 2,000,000.00 1,982,988.33 99.9979 1,999,958.88 1,982,988.33 1,999,958.88 0.00 16,970.55 1,999,958.88 0.86%
63763PHJ1 NATIONAL SECS CLEARING CORPORATE COMME 1,000,000.00 991,945.00 99.9833 999,832.58 991,945.00 999,832.58 0.00 7,887.58 999,832.58 0.43%
63763PHL6 NATIONAL SECS CLEARING CORPORATE COMME 1,000,000.00 992,088.89 99.9824 999,824.33 992,088.89 999,824.33 0.00 7,735.44 999,824.33 0.43%
65558TXA8 NORDEA BK ABP NY CERTIFICATE OF DEPOSIT FI 1,700,000.00 1,700,000.00 100.2476 1,704,209.97 1,700,000.00 1,704,209.97 3,577.08 4,209.97 1,707,787.05 0.74%
88602TKD4 THUNDER BAY FNDNG LLC. CORPORATE COMME 2,500,000.00 2,484,580.56 99.9431 2,498,578.13 2,484,580.56 2,498,578.13 0.00 13,997.57 2,498,578.13 1.08%
89114NAGO TORONTO-DOMINION CERTIFICATE OF DEPOSIT | 2,000,000.00 2,000,000.00 100.6047 2,012,093.60 2,000,000.00 2,012,093.60 23,741.67 12,093.60 2,035,835.27 0.88%
89114NJ48 TORONTO-DOMINION CERTIFICATE OF DEPOSIT t 2,000,000.00 2,000,000.00 100.6579 2,013,158.00 2,000,000.00 2,013,158.00 14,305.56 13,158.00 2,027,463.56 0.87%
90275DMS6 UBS AG STAMFORD BRAN CERTIFICATE OF DEPC 2,000,000.00 2,000,000.00 100.2143 2,004,286.02 2,000,000.00 2,004,286.02 3,850.00 4,286.02 2,008,136.02 0.87%
95001KEV2 WELLS FARGO BANK NA CERTIFICATE OF DEPOS 2,000,000.00 2,007,867.15 100.4837 2,009,674.22 2,007,867.15 2,009,674.22 27,877.78 1,807.07 2,037,552.00 0.88%
96121T4A3 WESTPAC BANKING CORP/NY CERTIFICATE OF D 200,000.00 200,326.00 100.1830 200,365.99 200,326.00 200,365.99 1,633.24 39.99 201,999.23 0.09%
96130ACV8 WESTPAC BANKING CORP/NY CERTIFICATE OF D 500,000.00 499,787.00 100.0000 500,000.00 499,787.00 500,000.00 397.64 213.00 500,397.64 0.22%
SHORT TERM INVESTMENTS Subtotal 51,479,756.38 51,705,032.58 51,479,756.38 51,705,032.58 128,999.66 225,276.20 51,834,032.24 22.33%.
EXPENSE 00015 ADVISOR 0.00 0.00 0.0000 0.00 0.00 0.00 (15,125.41) 0.00 (15,125.41) -0.01%
MISCELLANEOUS Subtotal 0.00 0.00 0.00 0.00 (15,125.41) 0.00 (15,125.41) -0.01%
USD Subtotal 230,365,102.92 231,346,262.92 230,365,102.92 231,346,262.92 741,270.25 981,160.00 232,087,533.17 100.00%
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Account: 3014143700 - LGIP EM

Detailed NAV

As at: 30 Jun 2020
GROUP BY CURRENCY IDENTIFIER =S CONSOLIDATED = NO

Created: 08 Jul 2020 08:22

Market Value +

[
" . - " Price Market Value Accrued Income Unrealised
Security No. Security Description Holding Cost (Local) (Local) (Lacal): Cost (Base) Market Value (Base) (Base) GainlLoss (Base) Accrued Ir:;:v;e) % of Fund
3014143700 Grand Total 230,365,102.92 231,346,262.92 741,270.25 981,160.00 232,087,533.17 100.00%
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