LEWISVILLE

TO: Mayor TJ Gilmore
Mayor Pro Tem William J. Meridith
Deputy Mayor Pro Tem Patrick Kelly
Councilmember Brandon Jones
Councilmember Bob Troyer
Councilwoman Ronni Cade
Councilwoman Kristin Green

FROM: David Erb, Director of Finance
Clifford Howard, Fiscal Services Manager

DATE: November 14, 2023
SUBJECT: QUARTERLY INVESTMENT REPORT
July 1, 2023 to September 30, 2023

BACKGROUND:

The attached quarterly investment report for the period of July 01, 2023 to September 30, 2023, is
provided as required by an amendment to the Public Funds Investment Act.

Each of the Investment Officers has reviewed the report, and by virtue of their signature, represent that

the investments making up the report are in compliance with the investment policy ofthe City of
Lewisville and meet the requirements ofthe amended Public Funds Investment Act.
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City of Lewisville, Texas

Quarterly Investment Report
September 30, 2023

Report Highlights

City uses consolidated bank, investment, and safekeeping accounts. Staff continues to monitor the Earned Income
Credit Rates (ECR) which are essentially interest earnings paid by our depository bank which can be applied
toward bank fee offset. The Bank also now pays interest on excess deposit over the amount needed to cover fees.
The city evaluates this rate versus the short-term interest rates as to which is more beneficial to the city to use as
an offset to fees versus paying fees and receiving actual interest earnings.

The ‘Change in Market Value’ column on the attached detail portfolio is a comparison of only the past quarter.
Also, on this report is the total net change associated with the Fair Market Value as of the report date, compared
to the original cost of the portfolio. Fair Market Value (FMV) of an investment represents what the city would
receive if we were to sell the security as of the reporting date. Depending on whether interest rates are rising or
falling, the FMV will fluctuate. If held to maturity, a security is redeemed at par. As a rule, the city holds all
securities until maturity.

For purposes of Weighted Average Maturity, Cash is considered as same day liquidity and TexPool is calculated
using the pool’s average day calculation.

In accordance with Section 2257 of the Texas Local Government Code and the City of Lewisville’s Investment
Policy, the Investment Committee has approved a change in the form of Collateral from Pledge securities to a
Federal Home Loan Bank Letter of Credit (LOC). All funds for the City will continue to be fully collateralized
and the LOC may be subsidized by approved Securities should the need arise.

Agency credit ratings are listed on page two of the report as a method of monitoring security types within the
city’s portfolio as directed by the Public Funds Investment Act.

News in the Markets

e Unemployment Rate is at 3.9%, Texas unemployment rate remained 4.1% for the fifth consecutive
month.

e Texas Sales Tax Revenue 46.58 billion, up 8.4% from Fiscal 2022.

e October CPI rose 3.2% over the last 12 months. The index for all items less food and energy
increased 0.2%, up 4.0% over the year.

e The New York Fed’s October survey showed 1-year inflation expectations fell from 3.7% to 3.6%,
3-year expectations were unchanged at 3.0%, and 5-year expectations fell from 2.8% to 2.7%.

e Fed slows rate increases. After a series of Fed rate increases of 75 basis points in 2022, the Fed slowed
December’s increase to 50 basis points with anticipation to reduce in 2023’s initial meeting to 25 basis
points. On July 27, the current Fed Funds rate was raised 25 basis points to 5.25% to 5.5% after being at
0%-.25% dating back to the beginning of 2022.

o Economist calculated Extreme Heat this year may have cost the Texas economy $24 billion or reduced
the state’s nominal GDP by about 1 percentage point in 2023.

e Rating agency Fitch downgraded the US credit rating to AA+ from AAA.



LEWISVILLE

Portfolio Investment Report
for Quarter Ending September 30, 2023 (Unaudited)

[ Consolidated Investment Report

Same Quarter
|Cash and Investment Balances | Last Year
Cash Balances $ 2,988,122.51 $ 45,641,154.76
TexPool Balance $ 10,963,204.17 $ 68,583,126.22
Other Investment Portfolio Balance $ 526,973,643.65 $ 398,288,014.90
Total Cash, Texpool & Investment Amount $ 540,924,970.33 $ 512,512,295.88
Investment Yields, Maturities, and Interest
TexPool Average Quarter Yield 5.24% 2.03%
TexPool End of Qtr Weighted Maturity 26 Days 23 Days
Bank Earned Income Credit 3.85% 1.50%
13 Week Treasury - Benchmark 5.29% 3.34%
Other Investment Average Weighted Yield 3.21% 1.23%
Average Weighted Maturity. Agency/ Total 526 /516 Days 518 /405 Days
Other Investment Accrued Interest $ 3,822,022.04 $ 695,165.37
Outstanding Portfolio (excluding TexPool) Market
Distribution by Maturity I Number Amount Percent Value

1t0365days 107  § 179,893,892.06 34.14% $ 176,897,181.95

366t0730days 115  $ 192,386,627.05 36.51% $ 187,580,704.01

Over 730days 99 $ 154,693,124.54  29.36% $ 153,613,627.28

Total 321 $ 526,973,643.65 100.00% $ 518,091,513.24

Interest Rates By Maturity

7.00

6.00
5.00
- 4.00
3.00

2.00
1.00

Maturity Date

0.00
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LEWISVILLE

Portfolio Investment Report
for Quarter Ending September 30, 2023

(Unaudited)

|Consolidated Investments - continued

Outstandlng Portfolio (excludlng TexPool) Market

Distribution by Investment type I Number Amount Percent Value
Federal Farm Credit Bank 72 $ 135,421,352.38  25.70% $ 132,571,522.80
Federal Agriculture Mortgage Corp 1 $ 1,994,400.00 0.38% $ 1,951,937.40
Federal Home Loan Bank 156  $ 240,951,239.21 4572% $ 236,510,549.87
Federal Home Loan Mortgage Corp 57 $ 88,512,597.00 16.80% $ 87,864,124.62
Federal National Mortgage Assoc. 1 $ 14,246,880.00 270% $ 14,195,911.50
U S Tresuries 24 $ 45,847,175.06 8.70% $ 44,997,467.05
Total 321 $ 526,973,643.65 100.00% $ 518,091,513.24

FHLB 45.72%

Agencies Credit Ratings

Federal Farm Credit Bank

Federal Home Loan Bank

Federal Home Loan Mortgage Corp
Federal National Mortgage Assoc.

Distribution by Type

FHLMC 168%

‘V/

FNMA 2.70%

\UST 8.70%

~_FFCB 25.70%

T FAMCO0.38%
S&P Moody's
AA+ Aaa
AA+ Aaa
AA+ Aaa
AA+ Aaa
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LEWISVILLE

Portfolio Investment Report
for Quarter Ending September 30, 2023

(Unaudited)

|[Outstanding Portfolio - Major Funds

Chart Equity % of Total
Key Balance Equity
GENERAL GF $ 40,871,079 7.56%
GLTDAG GLTD $ (3,190,640) -0.59%
CASTLE HILLS PID DEBT SERVICE CHDS $ 2,598,030 0.48%
HOTEL/MOTEL HM $ 6,055,670 1.12%
PEG Programming PEG $ 1,219,219 0.23%
Grants GR $ 13,160,630 2.43%
FIRE & CRIME DISTRICTS FCD $ 8,292,361 1.53%
TAXINCREMENTAL TIF $ 2,269,568 0.42%
Funds under 1 million OTH $ 2,883,888 0.53%
GENERAL CIP GCIP $ 276,392,103 51.10%
WATER & SEWER W/S $ 44,299,164 8.19%
STORMW ATER DRG $ 11,423,311 2.11%
W&SCIP WSCIP  § 100,762,167  18.63%
EQUIP REPLACEMENT REPL $ 7,125,387 1.32%
INSURANCE RISK INS $ 9,592,180 1.77%
HEALTH INS HEALTH $ 9,306,756 1.72%
GASB 34 GASB §$ (2,755,998) -0.51%
4-B SALES TAX 4B $ 10,620,094 1.96%
Total $ 540,924,970  100.00%
o .
% of Total Equity GF
HEGLTD
WSCIP; 18.63%
DRG, 2.11% BWCHDS
REPL; 1.32%
\ mHM
INS; 1.77% mPEG
W/S;8.19% / EGR
HEALTH; 1.72%
— GAsB 051%™ P
mTIF
\43; 1.96% =OTH
GF; 7.56%
BGCIP
GLTD; -0.59% =W/S
CHDS; 0.48%
HM; 1.12% mDRG
PEG; 0.23% mwsciP
WREPL
GR; 2.43%
INS
FCD; 1.53%  HEALTH
GCIP; 51.10% = GASB
OTH; 0.53%
4B
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City of Lewisville, Texas
Consolidated Account

Security Type

U S Treasury Bond

Federal Farm Credit bank

Federal Farm Credit bank

Federal Farm Credit bank

Federal Farm Credit bank

U S Treasury Bond

U S Treasury Bond

Federal Farm Credit bank

Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Mortgage Corp. Note
Federal National Mortgage Assn. Bond
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Mortgage Corp. Note
Federal Farm Credit bank

Federal Home Loan Bank Bond
Federal National Mortgage Assn. Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Farm Credit bank

Federal Home Loan Bank Bond
Federal Farm Credit bank

U S Treasury Bond

Federal Farm Credit bank

Federal Farm Credit bank

Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Farm Credit bank

Federal Home Loan Bank Bond
Federal Home Loan Bank Bond

U S Treasury Bond

U S Treasury Bond

U S Treasury Bond

Federal Farm Credit bank

Federal Farm Credit bank

Federal Farm Credit bank

Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Farm Credit bank

Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond

DA PP A DDA A PPN NP AN DDA AN DA AAPD DDA DA AAND DDA NN PPN A NN DA

Par Value

1,000,000.00
1,000,000.00
1,000,000.00
1,500,000.00
1,500,000.00
1,000,000.00
1,000,000.00
1,500,000.00
1,000,000.00
1,000,000.00
1,000,000.00
2,000,000.00
2,000,000.00
2,000,000.00
2,000,000.00
2,000,000.00
1,000,000.00
2,000,000.00
1,000,000.00
1,000,000.00
2,000,000.00
1,000,000.00
2,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
2,000,000.00
2,000,000.00
2,000,000.00
2,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
3,000,000.00
1,000,000.00
2,000,000.00
2,000,000.00
2,000,000.00
1,000,000.00
4,000,000.00
4,000,000.00

500,000.00
1,000,000.00
2,000,000.00
2,000,000.00
3,000,000.00
2,000,000.00
5,000,000.00
1,000,000.00
2,000,000.00
2,000,000.00

PR AP APARLDARADARODANRADPARODARNDPARODANRADPADRODANRADPARODANRNDPARODANRNDPADRODANNDPADANLD DN DD LDN NP DN NP NN

Cost

997,178.00

999,370.00
1,000,000.00
1,491,945.00
1,485,480.00

997,780.00

999,048.00
1,500,000.00
1,000,000.00
1,000,000.00
1,000,000.00
2,000,000.00
1,964,480.00
2,000,000.00
2,000,000.00
2,000,000.00
1,000,000.00
1,992,000.00
1,000,000.00
1,001,480.00
2,000,000.00

986,000.00
2,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,997,600.00
1,995,796.00
2,000,200.00
2,001,760.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
2,998,200.00
1,000,000.00
2,000,000.00
1,991,800.00
1,995,118.00

942,500.00
4,000,000.00
3,998,000.00

491,250.00
1,000,000.00
1,995,220.00
2,000,000.00
3,000,000.00
2,000,000.00
5,003,350.00
1,000,000.00
2,000,000.00
2,000,000.00

6/30/2023

Beg. Market Value

$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$

960,742.20
959,294 .40
958,849.00
1,439,103.75
1,439,103.75
958,242.20
958,242.20
1,435,679.25
988,880.70
989,893.30
988,062.00
1,913,209.60
1,913,209.60
1,909,496.60
1,909,712.60
1,908,188.60
980,350.30
1,929,384.00
1,000,000.00
954,212.60
1,904,921.20
986,000.00
1,904,396.00
1,000,000.00
949,428.40
950,404.60
954,737.80
1,894,732.40
1,995,796.00
1,900,748.40
1,900,748.40
947,982.70
986,482.20
987,927.00
987,116.60
2,881,440.00
1,000,000.00
1,890,933.60
1,888,906.20
1,888,906.20
942,500.00
3,772,983.60
3,772,983.60
471,622.95
1,000,000.00
1,995,220.00
1,895,115.40
2,950,798.20
1,975,607.40
4,730,840.50
979,536.60
2,000,000.00
1,974,308.00

9/30/2023

End. Market Value

PR AR ARADPARODARADPARODARNDPARODANRADPARODANADPARODARNRNDPARODANRNDPARODANRNDPARDARNDLD DN LNDLD DN NP DN NP NN

1,000,000.00
1,000,000.00
999,564.50
1,497,830.40
1,497,830.40
998,181.40
998,181.40
1,496,100.00
998,520.10
998,588.60
998,451.70
1,991,283.40
1,991,283.40
1,987,349.40
1,987,373.80
1,985,116.40
995,746.60
1,987,144.20
998,864.30
991,072.60
1,981,246.60
996,076.50
1,979,139.80
998,303.80
987,683.60
987,835.20
988,218.80
1,971,423.00
1,970,403.40
1,968,771.20
1,968,771.20
984,441.40
992,710.70
993,096.50
992,894.70
2,954,561.40
997,381.80
1,962,952.40
1,961,514.00
1,961,514.00
980,757.00
3,922,017.60
3,922,017.60
490,252.20
999,026.10
1,994,654.80
1,961,911.00
2,972,379.90
1,984,224.60
4,895,995.00
988,279.00
1,995,396.00
1,984,438.00

Change in
Market Value

39,257.80
40,705.60
40,715.50
58,726.65
58,726.65
39,939.20
39,939.20
60,420.75

9,639.40

8,695.30
10,389.70
78,073.80
78,073.80
77,852.80
77,661.20
76,927.80
15,396.30
57,760.20
(1,135.70)
36,860.00
76,325.40
10,076.50
74,743.80
(1,696.20)
38,255.20
37,430.60
33,481.00
76,690.60

(25,392.60)
68,022.80
68,022.80
36,458.70

6,228.50

5,169.50

5,778.10
73,121.40
(2,618.20)
72,018.80
72,607.80
72,607.80
38,257.00

149,034.00

149,034.00
18,629.25

(973.90)

(565.20)
66,795.60
21,581.70
8,617.20
165,154.50
8,742.40

(4,604.00)
10,130.00

Cusip

91282CDA6
3133EMBS0
3133EMBQ4
3133ENAL4
3133ENAL4
91282CAP6
91282CAP6
3133EMDM1
3130ASNW5
3130ASPS2
3130ASRG6
3134GW6E1
3134GW6E1
3134GXBL7
3135G06F5
3134GXCA0
3130AS4C0
3130AQWKS5
3130ATWW3
3137EAFA2
3133EMJQ6
3130A0F70
3135GA6D8
3130ATXE2
3130AKKES
3133EMNS81
3130AQDWO
3133EMMN9
91282CBEO
3133EMNG3
3133EMNG3
3130AMZV7
3130ASP29
3130ASPK9
3130ASRB7
3133ENNJ5S
3130AUG57
3130AM6J6
91282CBM2
91282CBM2
91282CBM2
3133EMQM7
3133EMQM7
3133EMQM7
3130AUWU4
3130AUNX8
3130APTN5S
3130ASTY5
3130ASXKO
3133EMRZ7
3130AS4B2
3130AUR71
3130ASXC8

Purchase
Date

11/9/2021
10/2/2020
10/5/2020
12/17/2021
1/18/2022
4/28/2021
5/27/2021
10/20/2020
7/27/2022
7/27/2022
7/27/2022
11/2/2020
3/1/2022
11/18/2020
11/18/2020
11/24/2020
5/24/2022
2/28/2022
11/28/2022
12/18/2020
12/8/2020
10/25/2022
12/15/2020
11/18/2022
12/28/2020
6/29/2021
12/29/2021
1/14/2021
5/27/2021
1/14/2021
2/8/2021
7/22/2021
7/29/2022
7/29/2022
7/29/2022
2/9/2022
1/12/2023
5/13/2021
4/28/2021
5/27/2021
11/4/2022
2/16/2021
2/16/2021
1/25/2022
2/16/2023
7/19/2023
11/23/2021
8/23/2022
8/30/2022
2/26/2021
5/26/2022
2/28/2023
8/30/2022

Maturity
Date

10/1/2023
10/2/2023
10/5/2023
10/12/2023
10/12/2023
10/15/2023
10/15/2023
10/20/2023
10/27/2023
10/27/2023
10/27/2023
11/2/2023
11/2/2023
11/16/2023
11/16/2023
11/24/2023
11/24/2023
11/27/2023
11/28/2023
12/4/2023
12/8/2023
12/8/2023
12/15/2023
12/18/2023
12/28/2023
12/29/2023
12/29/2023
1/11/2024
1/15/2024
1/19/2024
1/19/2024
1/22/2024
1/26/2024
1/26/2024
1/26/2024
2/9/2024
2/12/2024
2/13/2024
2/15/2024
2/15/2024
2/15/2024
2/16/2024
2/16/2024
2/16/2024
2/16/2024
2/21/2024
2/23/2024
2/23/2024
2/23/2024
2/26/2024
2/26/2024
2/26/2024
2/28/2024

Rate

0.25
0.20
0.27
0.29
0.29
0.13
0.13
0.27
3.40
3.50
3.30
0.32
0.32
0.30
0.31
0.32
2.60
1.30
4.88
0.25
0.28
3.38
0.32
4.75
0.22
0.31
0.65
0.19
0.13
0.23
0.23
0.35
3.25
3.38
3.40
1.18
4.84
0.34
0.13
0.13
0.13
0.20
0.20
0.20
5.09
5.00
0.57
3.20
3.50
0.25
2.25
5.00
3.60

Yield

0.40000
0.22108
0.27000
0.58713
0.85375
0.21537
0.16500
0.27000
3.40000
3.50000
3.30000
0.32000
1.39995
0.30000
0.31000
0.32000
2.60000
1.53340
4.87500
0.19984
0.28000
4.66985
0.32000
4.75369
0.22000
0.31000
0.65000
0.23031
0.20502
0.22665
0.20004
0.35000
3.25015
3.37516
3.40000
1.21000
4.84383
0.34000
0.27203
0.21502
4.81096
0.20000
0.21673
1.06061
5.09000
5.42293
0.57
3.20000
3.50000
0.22758
2.25000
5.00000
3.60000

DA PPN DDA DPDAANADDDADPADADANDDDADADANNDD DDA ANDDLN

Accrued
Interest

1,267.12
991.78
1,316.71
4,126.00
5,999.64
991.28
759.46
1,808.63
14,531.51
14,958.90
14,104.11
2,647.67
11,583.15
2,252.05
2,327.12
2,261.92
9,189.04
10,586.75
16,695.21
646.07
1,749.04
14,585.27
1,876.16
13,544.75
566.58
789.86
1,656.16
1,022.20
865.00
906.61
800.14
671.23
5,876.98
6,103.03
6,147.95
5,171.51
6,502.68
894.25
685.65
541.96
6,063.12
986.30
1,068.81
653.80
6,275.34
11,885.87
1,186.85
9,994.52
7,287.67
1,091.13
2,157.53
9,589.04
6,509.59



Security Type
Federal Farm Credit bank
Federal Farm Credit bank
U S Treasury Bond
Federal Home Loan Bank Bond
Federal Farm Credit bank
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Farm Credit bank
Federal Farm Credit bank
U S Treasury Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
U S Treasury Bond
U S Treasury Bond
Federal National Mortgage Assn. Bond
U S Treasury Bond
Federal Home Loan Bank Bond
U S Treasury Bond
U S Treasury Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
U S Treasury Bond
Federal Home Loan Bank Bond
Federal Farm Credit bank
Federal Home Loan Bank Bond
U S Treasury Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
U S Treasury Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal National Mortgage Assn. Bond
Federal Home Loan Bank Bond
Federal Farm Credit bank
Federal Home Loan Bank Bond
Federal Farm Credit bank
U S Treasury Bond
U S Treasury Bond
U S Treasury Bond
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
U S Treasury Bond
U S Treasury Bond
Federal Farm Credit bank
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond

DA PP AP DA AR DDA AN DPNR AP PARAAD DDA DDPADAAAD DN NDD PN AAD

Par Value
2,000,000.00
2,000,000.00
2,000,000.00
2,000,000.00
2,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
2,000,000.00
2,000,000.00
1,000,000.00
2,000,000.00
2,000,000.00
2,000,000.00
1,000,000.00
1,000,000.00
2,000,000.00
1,000,000.00
2,000,000.00
1,000,000.00
1,500,000.00
2,000,000.00
1,000,000.00
1,500,000.00
2,000,000.00
3,000,000.00
1,000,000.00
2,000,000.00
2,000,000.00
2,000,000.00
1,000,000.00
3,000,000.00
2,000,000.00
1,000,000.00
2,000,000.00
1,000,000.00
1,000,000.00
2,000,000.00
1,000,000.00
1,000,000.00
2,000,000.00
4,000,000.00
2,000,000.00
2,000,000.00
2,000,000.00
2,000,000.00
1,500,000.00
1,000,000.00
1,000,000.00
2,000,000.00
4,000,000.00
2,000,000.00
1,000,000.00
2,000,000.00
1,000,000.00

PR AR DA AP ANPADRADANRANPARODANRLDPARADANRADADRDARADADRDARNDPADDARNDAD AN RN NP DN NP DR NP PPN NP

Cost
1,997,000.00
2,000,000.00
1,997,120.00
2,000,000.00
1,998,800.00
1,000,000.00
1,000,000.00
1,000,000.00

999,800.00
2,000,000.00
2,002,940.00
1,000,000.00
2,000,000.00
2,000,000.00
1,956,250.00

981,171.88
1,000,000.00
1,997,932.00
1,000,000.00
1,956,812.80

967,421.88
1,500,000.00
2,000,000.00
1,000,000.00
1,466,718.75
2,000,000.00
2,997,750.00

999,140.00
1,954,338.00
2,000,000.00
2,000,000.00
1,000,000.00
3,000,000.00
1,958,280.00
1,000,000.00
2,000,000.00
1,000,000.00
1,000,000.00
2,001,100.00

984,350.00
1,000,000.00
1,993,420.00
3,984,062.50
1,955,876.00
1,994,252.00
2,000,000.00
2,000,000.00
1,500,000.00

985,720.00
1,000,000.00
2,004,280.00
3,980,781.25
1,953,020.00
1,000,000.00
2,000,000.00
1,000,000.00

6/30/2023

Beg. Market Value

$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$

1,884,563.60
1,922,954.60
1,885,781.20
1,924,606.00
1,883,482.00

978,859.70

948,468.10

965,292.20

955,996.00
1,880,306.60
1,883,125.00

940,478.50
1,878,601.60
1,881,142.20
1,956,250.00

981,171.88
1,000,000.00
1,873,671.80

942,278.70
1,873,671.80

967,421.88
1,413,574.05
1,873,719.40
1,000,000.00
1,466,718.75
1,869,436.40
2,799,522.30

976,922.10
1,867,890.60
1,865,974.80
1,866,800.80
1,000,000.00
2,798,427.00
1,867,421.80
1,000,000.00
1,862,816.00
1,000,000.00

932,761.30
1,867,276.00

940,538.90
1,000,000.00
1,860,703.20
3,721,406.40
1,860,703.20
1,863,502.40
1,857,080.20
1,857,080.20
1,480,497.75

985,720.00
1,000,000.00
2,004,280.00
3,710,468.80
1,855,234.40
1,000,000.00
1,851,456.60

935,193.70

9/30/2023

End. Market Value

PR AP APPARLDARANPARADARANPARAANRADPADRLDARADPADRLDARNDADDARNDADDARNDAD RN NP P NP DR NP PPN NP

1,956,619.40
1,966,581.40
1,954,462.40
1,965,975.20
1,952,152.60
986,874.10
977,384.90
983,092.80
978,471.30
1,947,565.00
1,946,644.40
972,473.00
1,943,485.00
1,943,696.00
1,963,036.20
981,518.10
996,877.20
1,936,385.80
970,963.10
1,936,385.80
968,192.90
1,455,366.75
1,935,771.60
996,245.80
1,470,633.15
1,931,593.80
2,892,411.00
981,738.00
1,927,927.00
1,925,425.60
1,925,781.20
998,425.90
2,885,939.70
1,921,890.00
998,559.50
1,921,261.00
998,560.00
960,978.60
1,920,423.00
963,998.70
999,196.20
1,913,429.80
3,826,859.60
1,913,429.80
1,913,804.60
1,912,300.00
1,912,300.00
1,476,261.45
986,342.20
999,567.80
1,996,046.00
3,811,655.60
1,905,827.80
999,622.80
1,903,590.40
956,564.40

Change in

Market Value
72,055.80
43,626.80
68,681.20
41,369.20
68,670.60
8,014.40
28,916.80
17,800.60
22,475.30
67,258.40
63,519.40
31,994.50
64,883.40
62,553.80
6,786.20
346.22
(3,122.80)
62,714.00
28,684.40
62,714.00
771.02
41,792.70
62,052.20
(3,754.20)
3,914.40
62,157.40
92,888.70
4,815.90
60,036.40
59,450.80
58,980.40
(1,574.10)
87,512.70
54,468.20
(1,440.50)
58,445.00
(1,440.00)
28,217.30
53,147.00
23,459.80
(803.80)
52,726.60
105,453.20
52,726.60
50,302.20
55,219.80
55,219.80
(4,236.30)
622.20
(432.20)
(8,234.00)
101,186.80
50,593.40
(377.20)
52,133.80
21,370.70

Cusip
3133EMSD5
3133ENQX1
91282CBR1
3130AQZQ9
3133EMTW2
3134GXWWO0
3130AQD34
3130ARBC4
3133ENMZ0
3133EMVD1
91282CBV2
3130AN2B5
3130AMQQ8
3130ALXQ2
9128286R6
9128286R6
3135GAGHS8
91282CCC3
3130APNA9
91282CCC3
91282CCC3
3130APQC2
3130AMK76
3130ATX77
91282CER8
3130AMQR6
3133EMH62
3130A1XJ2
91282CCG4
3130AMRZ7
3130AMSFO0
3130AWGJ3
3130AMZJ4
91282CCL3
3130AWFW5
3130AP7D1
3135GAJA0
3130AN2W9
3133EMV25
3130AQHX4
3133EPSG1
91282CCT6
91282CCT6
91282CCT6
3134GWPX8
3130ANLX6
3130ANQE3
3130ASXF1
3134GXS96
3130AX2U1
3130AVD41
91282CCX7
91282CCX7
3133EPWT8
3130AP5F8
3130AQD59

Purchase
Date

3/1/2021
3/8/2022
4/28/2021
3/15/2022
3/18/2021
6/22/2022
12/28/2021
3/28/2022
2/3/2022
4/5/2021
4/28/2021
7/22/2021
6/23/2021
4/29/2021
8/4/2023
9/20/2023
4/10/2023
5/27/2021
11/15/2021
1/31/2022
9/20/2023
11/23/2021
5/24/2021
11/28/2022
8/4/2023
6/7/2021
6/14/2021
8/1/2022
1/31/2022
6/28/2021
6/28/2021
6/28/2023
7/12/2021
1/31/2022
6/28/2023
10/19/2021
7/19/2023
7122/2021
8/13/2021
3/3/2022
8/7/2023
9/27/2021
9/30/2021
1/31/2022
9/27/2021
8/26/2021
8/26/2021
8/30/2022
7/13/2023
8/31/2023
6/15/2023
9/30/2021
1/31/2022
9/25/2023
9/30/2021
12/30/2021

Maturity
Date
3/1/2024
3/8/2024
3/15/2024
3/15/2024
3/18/2024
3/22/2024
3/28/2024
3/28/2024
4/3/2024
4/5/2024
4/15/2024
4/22/2024
4/23/2024
4/29/2024
4/30/2024
4/30/2024
5/6/2024
5/15/2024
5/15/2024
5/15/2024
5/15/2024
5/23/2024
5/24/2024
5/28/2024
5/31/2024
6/7/2024
6/14/2024
6/14/2024
6/15/2024
6/28/2024
6/28/2024
6/28/2024
7/12/2024
7/15/2024
7/15/2024
7/19/2024
7/19/2024
7/22/2024
7/23/2024
7/26/2024
8/7/2024
8/15/2024
8/15/2024
8/15/2024
8/20/2024
8/26/2024
8/26/2024
8/28/2024
8/28/2024
8/28/2024
9/9/2024
9/15/2024
9/15/2024
9/25/2024
9/30/2024
9/30/2024

Rate
0.25
1.67
0.25
1.75
0.30
2.75
0.82
2.00
1.20
0.33
0.38
0.45
0.35
0.50
2.50
225
5.05
0.25
0.70
0.25
0.25
0.75
0.40
5.00
2.50
0.35
0.32
2.88
0.25
0.38
0.40
5.50
0.50
0.38
5.49
0.45
5.40
0.55
0.45
1.00
5.50
0.38
0.38
0.38
0.40
0.50
0.50
3.75
4.00
5.54
5.38
0.38
0.38
5.54
0.50
1.00

Yield
0.30030
1.67000
0.30024
1.75000
0.32010
2.75000
0.82000
2.00000
1.21000
0.33000
0.32513
0.45000
0.35000
0.50000
5.30185
4.41785
5.05000
0.28502
0.70000
1.21000
5.40037
0.75000
0.40000
5.00000
5.28778
0.35000
0.34515
2.92149
1.23000
0.37500
0.40000
5.50000
0.50000
1.24000
5.47914
0.45000
5.40000
0.55000
0.43117
1.66900
5.50000
0.49000
0.51500
1.26000
0.50000
0.50000
0.50000
3.75000
5.31992
5.53744
5.18638
0.53900
1.29000
5.54000
0.50000
1.00000

DD PPN DD PPN DDA DDNDADPADAANDD DDA DDNDAANAASD

Accrued

Interest
477.19
2,013.15
246.77
1,438.36
210.48
602.74
44.93
109.59
5,967.12
3,218.63
2,992.98
1,984.93
3,068.49
4,219.18
16,559.19
1,210.37
20,338.36
2,155.19
2,646.58
9,149.59
1,479.55
4,006.85
2,827.40
17,123.29
12,386.44
2,205.48
3,063.81
8,644.42
7,211.51
1,931.51
2,060.27
14,164.38
3,287.67
5,231.78
11,558.73
1,800.00
10,800.00
1,054.79
1,630.19
3,017.92
8,136.99
1,235.07
2,596.16
3,175.89
1,123.29
958.90
958.90
5,085.62
5,101.30
4,551.32
5,967.89
886.03
1,060.27
758.90



6/30/2023 9/30/2023 Change in Purchase  Maturity Accrued

Security Type Par Value Cost Beg. Market Value End. Market Value Market Value Cusip Date Date Rate  Yield Interest

Federal Home Loan Bank Bond $ 2,000,000.00 $ 2,000,000.00 $ 1,870,387.40 $ 1,913,128.80 42,741.40  3130AQD59 12/30/2021 9/30/2024 1.00 1.00000 $ -

Federal Farm Credit bank $ 1,000,000.00 $ 998,515.00 $ 998,515.00 $ 997,875.00 (640.00) 3133EPVK8 9/13/2023 10/2/2024 5.25 5.40000 $ 2,515.07
Federal Home Loan Bank Bond $ 2,000,000.00 $ 2,000,000.00 $ 1,848,961.60 $ 1,902,158.40 53,196.80  3130APAF2 10/7/2021 10/7/2024 0.52 0.52000 $ 5,014.79
Federal Home Loan Bank Bond $ 2,000,000.00 $ 2,000,000.00 $ 1,849,056.60 $ 1,901,423.20 52,366.60  3130APA62 10/15/2021 10/15/2024 0.55 0.55000 $ 5,063.01
Federal National Mortgage Assn. Bond $ 1,500,000.00 $ 1,436,280.00 $ 1,436,280.00 $ 1,441,619.70 5,339.70 3135GOW66 6/28/2023 10/15/2024 1.63 5.04723 $ 19,497.52
Federal Farm Credit bank $ 2,000,000.00 $ 1,998,500.00 $ 1,851,444.00 $ 1,900,341.00 48,897.00 3133ENBM1 10/21/2021 10/21/2024 0.63 0.65500 $ 5,814.25
Federal Home Loan Bank Bond $ 2,000,000.00 $ 2,000,000.00 $ 1,848,539.00 $ 1,900,077.80 51,538.80  3130APAA3 10/21/2021 10/21/2024 0.56 0.55500 $ 4,926.58
Federal Farm Credit bank $ 2,000,000.00 $ 1,999,300.00 $ 1,855,051.60 $ 1,900,074.40 45,022.80 3133ENCA6 10/25/2021 10/25/2024 0.70 0.71200 $ 6,164.16
Federal Home Loan Bank Bond $ 1,000,000.00 $ 1,000,000.00 $ 928,003.60 $ 951,639.60 23,636.00 3130APKX2 10/28/2021 10/28/2024 0.79 0.79000 $ 3,354.79
Federal Farm Credit bank $ 2,000,000.00 $ 2,000,000.00 $ 1,851,264.60 $ 1,897,277.80 46,013.20 3133ENDU1 11/15/2021 11/15/2024 0.74 0.74000 $ 5,595.62
Federal Farm Credit bank $ 1,000,000.00 $ 997,740.00 $ 931,122.70 $ 947,573.10 16,450.40  3133ENEJ5 11/24/2021 11/18/2024 0.88 0.95200 $ 3,521.11
Federal Home Loan Mortgage Corp. Note $  1,000,000.00 $ 1,000,000.00 $ 988,483.00 $ 984,008.10 (4,474.90) 3134GXK86 8/18/2022 11/18/2024 4.00 4.00000 $ 14,794.52
Federal Farm Credit bank $ 1,500,000.00 $ 1,489,395.00 $ 1,489,395.00 $ 1,484,076.00 (5,319.00) 3133ENZ94 6/28/2023 11/18/2024 4.50 5.02976 $ 19,430.05
Federal Home Loan Bank Bond $ 1,000,00000 $ 1,000,000.00 $ 930,247.10 $ 951,386.90 21,139.80  3130APQ73 11/22/2021 11/22/2024 1.00 1.00000 $ 3,589.04
Federal Home Loan Bank Bond $ 2,000,000.00 $ 2,000,000.00 $ 1,853,680.60 $ 1,897,923.40 44,242.80  3130APTD7 11/22/2021 11/22/2024 0.84 0.84 $ 6,029.59
Federal Home Loan Bank Bond $ 1,000,000.00 $ 1,000,000.00 $ 929,983.40 $ 950,989.20 21,005.80 3130AQ3B7 12/1/2021 11/25/2024 1.00 1.00001 $ 3,506.89
Federal Home Loan Bank Bond $ 1,000,000.00 $ 1,000,000.00 $ 929,983.40 $ 950,989.20 21,005.80  3130AQ3B7 12/6/2021 11/25/2024 1.00 1.00000 $ 3,506.85
Federal Home Loan Bank Bond $ 2,000,000.00 $ 2,000,000.00 $ 1,900,880.00 $ 1,923,673.20 22,793.20  3130AQYT4 2/28/2022 11/27/2024 2.00 2.00000 $ 13,808.22
Federal Home Loan Bank Bond $ 2,000,000.00 $ 2,000,000.00 $ 1,965548.40 $ 1,959,658.80 (5,889.60) 3130ASWPO 8/30/2022 11/27/2024 3.65 3.65192 $ 25,213.22
Federal Farm Credit bank $ 1,000,000.00 $ 1,000,000.00 $ 1,000,000.00 $ 994,449.00 (5,551.00) 3133EN3L2 12/5/2022 12/5/2024 5.06 5.06000 $ 16,219.73
Federal Home Loan Bank Bond $ 1,000,000.00 $ 1,000,000.00 $ 932,024.30 $ 950,950.20 18,925.90  3130AQ3F8 12/10/2021 12/10/2024 1.15 1.15000 $ 3,528.77
Federal Home Loan Bank Bond $ 1,000,000.00 $ 1,000,000.00 $ 929,703.00 $ 949,424.00 19,721.00  3130AQ3N1 12/13/2021 12/13/2024 1.08 1.08000 $ 3,225.21
Federal Home Loan Bank Bond $ 1,000,000.00 $ 997,790.00 $ 997,790.00 $ 997,545.10 (244.90) 3130AV5N8  8/8/2023 12/13/2024 5.00 5.16667 $ 7,502.29
Federal Home Loan Mortgage Corp. Note ~ $  1,000,000.00 $ 1,000,000.00 $ 1,000,000.00 $ 994,547 .40 (5,452.60) 3134GY6D9 12/19/2022 12/19/2024 5.05 5.05000 $ 14,250.68
Federal Home Loan Bank Bond $ 1,000,000.00 $ 1,000,000.00 $ 927,548.70 $ 947,182.60 19,633.90 3130AQD75 12/27/2021 12/27/2024 1.04 1.04000 $ 2,706.85
Federal Home Loan Bank Bond $ 2,000,000.00 $ 2,000,000.00 $ 2,000,000.00 $ 1,994,886.20 (5,113.80) 3130AWGN4  6/27/2023 12/27/2024 5.50 5.50000 $ 28,630.14
Federal Home Loan Bank Bond $ 2,000,000.00 $ 2,000,000.00 $ 1,860,384.40 $ 1,896,464.20 36,079.80  3130AQ5R0 12/30/2021 12/30/2024 1.15 1.15000 $ 5,797.26
Federal Home Loan Bank Bond $ 1,000,000.00 $ 1,000,000.00 $ 929,138.30 $ 947,639.90 18,501.60  3130AQDEO 12/30/2021 12/30/2024 1.10 1.10000 $ 2,772.60
Federal Home Loan Bank Bond $ 1,000,000.00 $ 1,000,000.00 $ 925,977.80 $ 945,758.20 19,780.40 3130AQDX8 12/30/2021 12/30/2024 0.95 0.95000 $ 2,394.52
Federal Home Loan Bank Bond $ 1,000,000.00 $ 925,600.00 $ 1,000,000.00 $ 948,824.30 (51,175.70) 3130AQBD4 11/10/2022 12/30/2024 1.20 4.90585 $ 12,365.44
Federal Farm Credit bank $ 2,000,000.00 $ 1,991,360.00 $ 1,859,192.60 $ 1,896,109.00 36,916.40 3133ENKS8 1/27/2022  1/6/2025 1.13 1.27506 $ 6,008.51
Federal Farm Credit bank $ 2,000,000.00 $ 2,000,000.00 $ 1,855,004.40 $ 1,891,845.80 36,841.40 3133ENKQ2 1/13/2022 1/13/2025 1.07 1.07000 $ 4,631.78
Federal Home Loan Bank Bond $ 1,000,000.00 $ 995,350.00 $ 928,144.60 $ 946,496.10 18,351.50  3130AQGT4 1/26/2022 1/13/2025 1.10 1.26029 § 2,727.75
Federal Farm Credit bank $ 2,000,000.00 $ 2,002,040.00 $ 1,864,458.00 $ 1,898,381.40 33,923.40  3133ENLU2 1/27/2022 1/21/2025 1.32 1.28502 $ 4,999.24
Federal Home Loan Bank Bond $ 2,000,000.00 $ 2,000,000.00 $ 1,853,525.00 $ 1,891,185.40 37,660.40  3130AQHF3 1/27/2022 1/27/2025 1.13 1.12500 $ 4,006.85
Federal Home Loan Bank Bond $ 2,000,000.00 $ 2,000,000.00 $ 1,856,784.00 $ 1,894,276.60 37,492.60  3130AQLL5 1/27/2022 1/27/2025 1.20 1.20000 $ 4,273.97
Federal Home Loan Bank Bond $ 2,000,000.00 $ 2,000,000.00 $ 1,858,956.60 $ 1,893,978.20 35,021.60 3130AQMR1  1/27/2022 1/27/2025 1.25 1.25000 $ 4,452.05
Federal Home Loan Bank Bond $ 1,000,000.00 $ 999,400.00 $ 929,478.30 $ 946,989.10 17,510.80 3130AQMR1  1/27/2022 1/27/2025 1.25 1.27045 $ 2,262.44
Federal Farm Credit bank $ 5,000,000.00 $ 4,974,050.00 $ 4,974,050.00 $ 4,925,480.50 (48,569.50) 3133EPAGO 2/13/2023 2/10/2025 4.25 4.52523 §$ 31,614.65
Federal Home Loan Bank Bond $ 4,000,000.00 $ 4,000,000.00 $ 4,000,000.00 $ 3,972,760.80 (27,239.20) 3130AUUQ5 2/13/2023 2/13/2025 5.02 5.02000 $ 26,406.58
Federal Farm Credit bank $  4,000,000.00 $ 3,985400.00 $ 3,757,943.60 $ 3,802,141.20 44,197.60 3133ENNX4  2/14/2022 2/14/2025 1.67 1.79600 $ 9,250.63
Federal Farm Credit bank $ 8,000,000.00 $ 8,000,000.00 $ 7,515,887.20 $ 7,604,282.40 88,395.20  3133ENNX4  2/14/2022 2/14/2025 1.67 1.67000 $ 17,203.29
Federal Home Loan Bank Bond $ 2,000,000.00 $ 2,000,000.00 $ 2,000,000.00 $ 1,989,532.00 (10,468.00) 3130AUWQ3 2/14/2023 2/14/2025 5.10 5.10000 $ 13,134.25
Federal Home Loan Mortgage Corp. Note ~ $  2,000,000.00 $ 2,000,000.00 $ 2,000,000.00 $ 1,985,808.60 (14,191.40) 3134GYGCO 2/14/2023 2/14/2025 5.00 5.00000 $ 12,876.71
U S Treasury Bond $ 2,000,000.00 $ 1,983,750.00 $ 1,874,843.80 $ 1,899,455.00 24,611.20  91282CDZ1 2/15/2022 2/15/2025 1.50 1.77900 $ 4,484.05
U S Treasury Bond $ 3,000,000.00 $ 2,838,060.00 $ 2,838,060.00 $ 2,849,182.50 11,122.50  91282CDZ1 12/15/2022 2/15/2025 1.50 4.13037 $ 15,616.19
Federal Home Loan Mortgage Corp. Note ~ $  2,000,000.00 $ 2,000,000.00 $ 2,000,000.00 $ 1,990,913.20 (9,086.80) 3134GYJQ6 2/24/2023 2/24/2025 5.30 5.30000 $ 10,745.21
Federal Farm Credit bank $ 3,000,000.00 $ 2,995800.00 $ 2,815,766.40 $ 2,854,657.20 38,890.80  3133ENPYO0 2/25/2022 2/25/2025 1.75 1.79800 $ 8,719.07
Federal Home Loan Bank Bond $ 2,000,000.00 $ 2,000,000.00 $ 2,000,000.00 $ 1,989,165.40 (10,834.60) 3130AUWP5 2/27/2023 2/27/2025 5.10 5.10000 $ 9,501.37
Federal Home Loan Bank Bond $ 3,000,000.00 $ 3,000,000.00 $ 2,797,538.10 $ 2,839,125.90 41,587.80  3130AQT37 2/28/2022 2/28/2025 1.50 1.50000 $ 4,068.49
Federal Home Loan Bank Bond $ 1,000,000.00 $ 1,000,000.00 $ 1,000,000.00 $ 995,797.70 (4,202.30) 3130AV3C4  3/7/2023  3/7/2025 5.35 5.35000 $ 30,341.10
Federal Farm Credit bank $ 2,000,000.00 $ 2,000,000.00 $ 1,880,798.60 $ 1,902,116.40 21,317.80 3133ENQV5 3/10/2022 3/10/2025 1.87 1.87000 $ 20,903.01
Federal Home Loan Bank Bond $ 1,000,000.00 $ 1,000,000.00 $ 1,000,000.00 $ 999,030.00 (970.00) 3130AX3R7 9/11/2023 3/11/2025 5.58 5.58000 $ 2,904.66
Federal Home Loan Bank Bond $ 1,000,000.00 $ 1,000,000.00 $ 1,000,000.00 $ 998,049.20 (1,950.80) 3130AX5C8 9/13/2023 3/13/2025 5.38 5.37500 $ 2,503.42
Federal Home Loan Bank Bond $ 2,000,000.00 $ 2,000,000.00 $ 1,891,687.00 $ 1,907,390.00 15,703.00  3130AR5X5 3/14/2022 3/14/2025 2.07 2.07000 $ 22,684.93
Federal Home Loan Bank Bond $ 3,000,000.00 $ 3,000,000.00 $ 2,828,325.90 $ 2,856,797.70 28,471.80  3130AR4P3 3/21/2022 3/21/2025 2.00 2.00000 $ 31,726.03



Security Type
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Bank Bond
Federal Home Loan Mortgage Corp. Note
Federal Farm Credit bank
Federal Farm Credit bank
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal National Mortgage Assn. Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Farm Credit bank
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Bank Bond
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Bank Bond
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Mortgage Corp. Note
Federal National Mortgage Assn. Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Farm Credit bank
Federal Farm Credit bank
Federal Farm Credit bank
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Farm Credit bank
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Farm Credit bank
Federal Home Loan Mortgage Corp. Note

PP PP A AP A AP DDA ADDDAR AN DDA AADAD DN ADADAADND DDA D NP PPN ADA

Par Value
2,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
2,000,000.00
1,000,000.00
2,000,000.00
1,000,000.00
2,000,000.00
1,500,000.00
1,000,000.00
2,000,000.00
3,000,000.00
2,000,000.00
1,000,000.00
2,000,000.00
2,000,000.00
1,000,000.00
1,000,000.00
2,535,000.00
1,000,000.00
1,000,000.00
2,000,000.00
2,000,000.00
1,000,000.00
1,000,000.00
1,950,000.00
1,000,000.00
3,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
2,000,000.00
2,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
2,690,000.00
2,000,000.00
2,000,000.00
1,000,000.00
2,000,000.00
2,000,000.00
1,585,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,575,000.00
1,000,000.00
1,000,000.00
2,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00

PR APARAD PR ANRNDPARLDANRANDPRADANRNDPARADANDPRDARNDPARADANDPRNDANA NP DD LD P NP NP NP NP NN

Cost
2,000,000.00
1,000,000.00
1,000,000.00

977,960.00
1,852,900.00
1,000,000.00
2,000,000.00
1,000,000.00
1,997,000.00
1,459,245.00

998,350.00
1,934,280.00
3,000,000.00
2,000,000.00

997,000.00
2,000,000.00
2,000,000.00

973,930.00

999,250.00
2,472,892.50
1,001,480.00
1,000,000.00
2,000,000.00
2,000,000.00
1,000,000.00
1,000,000.00
1,950,000.00

909,310.00
3,000,000.00

912,000.00
1,000,000.00
1,000,000.00
1,000,000.00
2,000,000.00
2,000,000.00
1,000,000.00

997,250.00
1,000,000.00
2,658,796.00
2,000,000.00
1,993,000.00

967,590.00
2,000,000.00
2,000,000.00
1,533,455.80
1,000,000.00

898,290.00

914,870.00
1,573,503.75

995,670.00

995,030.00
2,000,000.00
1,000,000.00
1,000,000.00
1,000,244.00

910,000.00

6/30/2023

Beg. Market Value

$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$

1,894,840.20
950,013.80
1,000,000.00
955,425.60
1,852,900.00
1,000,000.00
2,000,000.00
1,000,000.00
1,997,000.00
1,459,245.00
998,350.00
1,934,280.00
2,956,634.40
1,971,089.60
997,000.00
1,955,889.40
2,000,000.00
973,930.00
999,250.00
2,472,892.50
1,001,480.00
965,629.80
2,000,000.00
2,000,000.00
1,000,000.00
1,000,000.00
1,921,080.92
909,310.00
2,957,973.60
912,000.00
1,000,000.00
979,499.90
985,365.50
1,953,513.20
1,969,505.60
1,000,000.00
997,250.00
989,799.60
2,658,796.00
1,959,792.00
1,933,501.40
967,590.00
2,000,000.00
1,969,450.60
1,533,455.80
1,000,000.00
898,290.00
914,870.00
1,573,503.75
995,670.00
995,030.00
1,961,204.00
1,000,000.00
1,000,000.00
1,000,244.00
910,000.00

9/30/2023

End. Market Value

$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$

1,909,960.40
955,872.20
996,321.80
958,085.30
1,866,252.60
993,358.30
1,983,898.20
991,313.10
1,983,898.20
1,448,506.20
984,086.40
1,931,688.40
2,937,491.70
1,958,327.80
994,581.60
1,945,144.60
1,989,933.00
965,081.70
997,221.70
2,452,414.01
998,113.40
964,768.50
1,996,150.40
1,996,150.40
996,991.90
998,510.30
1,906,785.66
923,912.10
2,931,993.90
919,037.40
997,945.80
973,175.60
977,744.00
1,942,069.60
1,953,879.80
992,655.90
993,714.60
981,496.00
2,631,140.11
1,945,376.00
1,926,257.60
963,128.80
1,987,456.00
1,952,354.40
1,540,929.55
999,109.40
918,090.00
917,443.30
1,552,462.38
993,423.60
993,423.60
1,949,322.40
997,175.80
997,175.80
997,624.90
912,536.80

Change in

Market Value
15,120.20
5,858.40
(3,678.20)
2,659.70
13,352.60
(6,641.70)
(16,101.80)
(8,686.90)
(13,101.80)
(10,738.80)
(14,263.60)
(2,591.60)
(19,142.70)
(12,761.80)
(2,418.40)
(10,744.80)
(10,067.00)
(8,848.30)
(2,028.30)
(20,478.49)
(3,366.60)
(861.30)
(3,849.60)
(3,849.60)
(3,008.10)
(1,489.70)
(14,295.26)
14,602.10
(25,979.70)
7,037.40
(2,054.20)
(6,324.30)
(7,621.50)
(11,443.60)
(15,625.80)
(7,344.10)
(3,535.40)
(8,303.60)
(27,655.89)
(14,416.00)
(7,243.80)
(4,461.20)
(12,544.00)
(17,096.20)
7,473.75
(890.60)
19,800.00
2,573.30
(21,041.37)
(2,246.40)
(1,606.40)
(11,881.60)
(2,824.20)
(2,824.20)
(2,619.10)
2,536.80

Cusip

3134GXMX9
3130ARAV3
3134GYUJ9
3133ENTK6
3133EMUP5
3130AVSH6
3130AUNZ3
3135GAEK3
3130AUNZ3
3130ARQA2
3133EPHES8
3134GXRLO
3130ASR92
3130ASR92
3134GYSA1
3130ASXB0
3134GY4R0
3130AS5U9
3130AW6G0
3134GXUP7
3130AWLY4
3134GXWH3
3130AWGH7
3130AWGH7
3130AWJA9
3134GYUU4
3130ASGN3
3130AN4A5
3134GXZT4
3137EAEU9
3130AWP20
3130ASPL7
3130ASPQ6
3130ASRM3
3134GXK52
3135GAEB3
3130AUND2
3130ASPP8
3130ASRJO
3133ENF62
3133ENG95
3133ENG95
3130AUWV2
3130ASXH7
3130ASV22
3130AWYJ3
3133EL5R1
3134GWD52
3130ATHT7
3130AWS92
3130AWS92
3130AT3A3
3130AUYZ1
3130AUYZ1
3133EPVY8
3134GWU95

Purchase
Date

3/25/2022
3/28/2022
6/28/2023
8/23/2022
1/20/2023
4/25/2023
1/30/2023
1/30/2023
2/16/2023
3/28/2023
4/28/2023
1/4/2023
8/16/2022
8/16/2022
6/28/2023
8/30/2022
11/30/2022
3/28/2023
6/28/2023
1/10/2023
8/2/2023
6/23/2022
6/27/2023
6/27/2023
6/28/2023
6/28/2023
6/30/2022
11/22/2022
7/14/2022
717/2023
7/25/2023
7/28/2022
7/28/2022
7/28/2022
7/28/2022
1/30/2023
6/28/2023
8/8/2022
1/10/2023
8/15/2022
8/15/2022
6/28/2023
2/28/2023
8/30/2022
11/4/2022
8/28/2023
11/22/2022
8/2/2023
10/31/2022
9/20/2023
9/25/2023
9/15/2022
3/15/2023
3/15/2023
9/15/2023
1/20/2023

Maturity
Date
3/25/2025
3/28/2025
3/28/2025
4/1/2025
4/1/2025
4/25/2025
4/28/2025
4/28/2025
4/28/2025
4/28/2025
4/28/2025
5/12/2025
5/16/2025
5/16/2025
5/16/2025
5/23/2025
5/23/2025
5/23/2025
5/23/2025
6/9/2025
6/13/2025
6/23/2025
6/27/2025
6/27/2025
6/27/2025
6/27/2025
6/30/2025
6/30/2025
7/14/2025
7/21/2025
7/25/2025
7/28/2025
7/28/2025
7/28/2025
7/28/2025
7/28/2025
8/1/2025
8/8/2025
8/8/2025
8/15/2025
8/15/2025
8/15/2025
8/26/2025
8/28/2025
8/28/2025
8/28/2025
9/2/2025
9/2/2025
9/12/2025
9/12/2025
9/12/2025
9/15/2025
9/15/2025
9/15/2025
9/15/2025
9/22/2025

Rate
2.20
2.32
5.38
2.51

0.71

5.10
5.00
5.00
5.00
3.05
4.25
3.13
4.00
4.00
5.20
3.65
5.25
3.10
5.50
3.30
5.13
3.05
5.68
5.63
5.30
5.70
4.00
0.70
4.00
0.38
5.60
3.63
4.05
3.50
4.00
5.13
5.15
4.30
4.10
3.78
3.10
3.10
5.38
4.00
3.75
5.75
0.45
0.68
4.38
4.88
4.88
3.75
5.38
5.38
5.00
0.53

Yield
2.20000
2.32000
5.38034
2.59000
4.25118
5.10000
5.00363
5.00363
5.07546
4.42844
4.33702
4.61149
4.00000
4.00000
5.36613
3.65192
5.25000
4.38044
5.53878
4.37950
5.41149
3.05000
5.62500
5.62500
5.29980
5.70000
4.00000
4.42310
4.00000
4.96653
5.60000
3.62500
4.05000
3.50000
4.00000
5.12500
5.28803
4.30000
4.58095
3.78000
3.22300
4.71499
5.37500
4.00000
5.00011
5.75000
4.37839
5.03519
4.41005
5.10014
5.13617
3.75000
5.37500
5.37500
4.98703
412114

PPN DDA DDA DDA DDA DAPADAANDADDNDLNDLPDNANADNN

Accrued
Interest

22,783.56
11,822.47
13,856.21
12,914.52
42,395.28
22,076.71
42,496.62
21,248.31
43,106.63
28,208.56
18,417.49
35,628.50
45,041.10
30,027.40
13,819.62
26,013.64
37,397.26
15,601.56
14,264.26
34,370.64
8,747.34
8,272.60
29,280.82
29,280.82
13,648.80
14,679.45
19,660.27
11,148.64
25,643.84
9,660.92
10,279.45
6,356.16
7,101.37
12,273.97
14,027.40
8,986.30
8,692.65
6,243.84
17,893.32
9,527.67
8,123.73
5,942.18
10,308.22
7,232.88
7,165.23
5,198.63
3,358.76
3,862.61
3,425.34
1,397.30
703.58
3,082.19
2,208.90
6,773.97
2,049.46
903.26



Security Type
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Bank Bond
Federal Farm Credit bank
Federal National Mortgage Assn. Bond
Federal National Mortgage Assn. Bond
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Bank Bond
Federal Home Loan Mortgage Corp. Note
Federal National Mortgage Assn. Bond
Federal Home Loan Bank Bond
Federal Home Loan Mortgage Corp. Note
Federal Farm Credit bank
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Farm Credit bank
Federal Farm Credit bank
Federal Farm Credit bank
Federal Home Loan Bank Bond
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Bank Bond
Federal Home Loan Mortgage Corp. Note
Federal Farm Credit bank
Federal Home Loan Bank Bond
Federal Farm Credit bank
Federal Agricultural Mortgage Corp
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Mortgage Corp. Note
Federal Farm Credit bank
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Farm Credit bank
Federal Home Loan Bank Bond
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Bank Bond
Federal Farm Credit bank
Federal Farm Credit bank

PR AN DDA AN AN AP APADAD DN PADAANDAND D ADAAAD DN NP NN AAD

Par Value
1,000,000.00
2,000,000.00
3,000,000.00
2,000,000.00
2,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
2,000,000.00
1,000,000.00
1,000,000.00
1,058,000.00
1,000,000.00
2,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
2,000,000.00
2,000,000.00
1,000,000.00
2,000,000.00
1,000,000.00
2,000,000.00
2,000,000.00
1,000,000.00
2,000,000.00
2,000,000.00
2,000,000.00
1,000,000.00
2,000,000.00
2,000,000.00
2,000,000.00
1,000,000.00
2,000,000.00
2,030,000.00
3,000,000.00
1,345,000.00
2,000,000.00
2,000,000.00
2,000,000.00
3,000,000.00
1,000,000.00
2,000,000.00
2,000,000.00
3,000,000.00
2,000,000.00
2,000,000.00
1,000,000.00
1,000,000.00
2,000,000.00
2,000,000.00
2,000,000.00
1,000,000.00
1,000,000.00
2,000,000.00

R R A A R AR R e R R R R R - R AR o e e R AR R e R I o e

Cost
905,000.00
1,808,000.00
3,000,000.00
2,000,000.00
2,000,000.00
929,800.00
1,000,000.00
995,000.00
2,000,000.00
898,900.00
911,700.00
1,055,355.00
1,000,000.00
2,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
989,570.00
2,000,000.00
2,011,228.66
1,000,000.00
2,000,000.00
1,000,000.00
2,000,000.00
1,983,917.52
1,000,000.00
2,000,000.00
2,000,000.00
2,000,000.00
1,000,000.00
2,000,000.00
1,992,420.00
2,000,000.00
899,580.00
1,994,400.00
2,019,850.00
2,994,000.00
1,345,000.00
1,994,120.00
1,816,780.00
1,991,800.00
2,998,200.00
1,000,000.00
1,997,760.00
2,000,000.00
3,000,000.00
2,000,000.00
1,991,600.00
914,000.00
1,000,000.00
2,000,000.00
2,000,000.00
2,000,000.00
1,013,770.00
999,611.79
1,989,100.00

6/30/2023

Beg. Market Value

PR AN DDA AP AD DDA AP NDADAAADAD DN AAND AN ADAAND DDA NN DD NN AAD

905,000.00
1,808,000.00
3,000,000.00
2,000,000.00
2,000,000.00

929,800.00
1,000,000.00

995,000.00
2,000,000.00

898,900.00

911,700.00
1,055,355.00
1,000,000.00
2,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00

989,570.00
2,000,000.00
2,000,000.00
1,000,000.00
2,000,000.00
1,000,000.00
2,000,000.00
2,000,000.00
1,000,000.00
2,000,000.00
2,000,000.00
2,000,000.00
1,000,000.00
2,000,000.00
1,992,420.00
2,000,000.00

899,580.00
1,994,400.00
2,019,850.00
2,994,000.00
1,345,000.00
1,994,120.00
1,816,780.00
1,991,800.00
2,998,200.00
1,000,000.00
1,997,760.00
2,000,000.00
3,000,000.00
2,000,000.00
1,991,600.00

914,000.00
1,000,000.00
2,000,000.00
2,000,000.00
2,000,000.00
1,013,770.00

999,611.79
1,989,100.00

9/30/2023

End. Market Value

R R A e R R e R AR L R A e R AR o R e e R e R I o

913,074.30
1,823,085.40
2,971,731.00
1,992,618.40
1,984,128.40

918,802.10

990,617.90

991,380.90
1,986,813.60

910,082.10

910,082.10
1,048,953.78

993,500.00
1,984,954.00

992,202.00

991,203.80

998,212.70

981,222.50
1,987,726.60
1,977,152.00

998,876.60
1,986,558.80

997,480.10
1,994,960.20
1,957,985.40

977,831.20
1,980,579.00
1,981,810.60
1,987,092.60

991,251.30
1,979,422.40
1,950,109.40
1,994,048.64

898,394.00
1,951,937.40
1,994,048.63
2,972,499.60
1,335,211.90
1,992,211.80
1,805,397.60
1,961,190.80
2,949,318.90

998,514.50
1,969,206.80
1,986,175.40
2,985,522.00
1,982,437.40
1,988,296.20

905,822.00

994,811.30
1,991,138.40
1,992,506.40
1,990,492.20

987,219.00

986,953.90
1,984,394.60

Change in
Market Value

8,074.30
15,085.40
(28,269.00)
(7,381.60)
(15,871.60)
(10,997.90)
(9,382.10)
(3,619.10)
(13,186.40)
11,182.10
(1,617.90)
(6,401.22)
(6,500.00)
(15,046.00)
(7,798.00)
(8,796.20)
(1,787.30)
(8,347.50)
(12,273.40)
(22,848.00)
(1,123.40)
(13,441.20)
(2,519.90)
(5,039.80)
(42,014.60)
(22,168.80)
(19,421.00)
(18,189.40)
(12,907.40)
(8,748.70)
(20,577.60)
(42,310.60)
(5,951.36)
(1,186.00)
(42,462.60)
(25,801.37)
(21,500.40)
(9,788.10)
(1,908.20)
(11,382.40)
(30,609.20)
(48,881.10)
(1,485.50)
(28,553.20)
(13,824.60)
(14,478.00)
(17,562.60)
(3,303.80)

(9,507.80)
(26,551.00)
(12,657.89)

(4,705.40)

Cusip
3134GWUG9
3134GWYS9
3130ATFY8
3130ATJA6
3130AUQK3
3130APLL7
3134GYFX5
3130AUP81
3133ENX88
3135G06G3
3135G06G3
3134GYGS5
3130ATX69
3134GY4P4
3135GAD81
3130ATX44
3134GY2Q4
3133EPMBS8
3134GY5J7
3130ATUC9
3130AX4Y1
3134GY5S7
3130AWHE3
3130AWHE3
3133EN5E6
3133EN6A3
3133EN6B1
3130AUGB4
3134GYD33
3130AUNJ9
3134GYFA5
3133EN7J3
3130AUQHO
3133EMPD8
31422XV66
3130AUQHO
3130AURS55
3130AUUE2
3134GYZL9
3134GWLBO
3133EPAQS
3130AUX25
3130AWTD2
3133EPBJ3
3134GYJS2
3134GYKA9
3134GYH47
3134GYH96
3130ALHHO
3130AUY32
3130AUZ49
3130AV3M2
3134GYKT8
3130AV6J6
3133EPNV3
3133EPPRO

Purchase
Date

1/10/2023
1/10/2023
10/20/2022
10/27/2022
1/30/2023
5/12/2023
1/30/2023
6/28/2023
11/3/2022
2/24/2023
9/14/2023
2/24/2023
11/30/2022
11/30/2022
11/30/2022
11/28/2022
11/28/2022
6/28/2023
12/12/2022
1/6/2023
9/19/2023
12/22/2022
6/28/2023
6/30/2023
1/6/2023
1/13/2023
1/23/2023
1/26/2023
1/27/2023
1/30/2023
1/30/2023
2/2/2023
2/2/2023
3/22/2023
4/24/2023
6/28/2023
2/14/2023
2/14/2023
8/9/2023
6/5/2023
2/14/2023
2/15/2023
8/17/2023
2/23/2023
2/23/2023
2/23/2023
2/24/2023
8/31/2023
4/24/2023
3/13/2023
3/13/2023
3/13/2023
3/13/2023
3/28/2023
7/14/2023
7/10/2023

Maturity
Date

9/24/2025
10/15/2025
10/20/2025
10/27/2025
10/28/2025
10/28/2025
10/30/2025
10/30/2025
11/3/2025
11/7/2025
11/7/2025
11/24/2025
11/26/2025
11/26/2025
11/26/2025
11/28/2025
11/28/2025
12/8/2025
12/12/2025
12/12/2025
12/19/2025
12/22/2025
12/26/2025
12/26/2025
12/29/2025
1/13/2026
1/23/2026
1/26/2026
1/27/2026
1/28/2026
1/28/2026
2/2/2026
2/2/2026
2/2/2026
2/2/2026
2/2/2026
2/6/2026
2/9/2026
2/9/2026
2/12/2026
2/13/2026
2/13/2026
2/17/2026
2/23/2026
2/23/2026
2/23/2026
2/24/2026
2/24/2026
3/5/2026
3/13/2026
3/13/2026
3/13/2026
3/13/2026
3/13/2026
3/30/2026
4/10/2026

Rate
0.57
0.60
5.00
5.00
5.05
1.04
5.00
5.00
5.20
0.50
0.50
5.10
5.21

5.30
5.28
5.00
5.25
4.50
5.25
4.50
5.75
5.15
5.65
5.65
4.00
4.00
4.95
5.00
5.35
5.10
5.05
3.88
5.05
0.45
3.95
5.05
5.00
5.17
5.00
0.70
413
413
5.75
4.38
5.20
5.40
5.10
5.20
0.96
5.63
5.25
5.50
5.65
4.50
433
4.63

Yield
4.32843
4.32199
5.00000
5.00000
5.05307
4.06619
5.00300
5.22665
5.20000
4.51523
4.88118
5.20155
5.21000
5.30000
5.28000
5.00000
5.25000
4.57977
5.25000
4.29000
5.75000
5.15000
5.65000
5.65000
4.29000
4.00000
4.95000
5.00000
5.35000
5.10000
5.05000
4.01035
5.05000
4.21218
4.05591
5.25658
5.07273
5.16907
5.12680
4.35021
4.27215
4.27165
5.75000
4.41527
5.20000
5.40000
5.10000
5.38258
4.17694
5.62500
5.25000
5.50000
5.65000
4.00023
4.39200
4.84174

PN DDA AN DDA DAPADAANDDD DAL DNNAAAD

Accrued
Interest

711.52
39,786.03
66,986.30
42,739.73
42,916.48
15,707.74
16,859.43
13,460.42
42,739.73
18,060.92
2,139.70
19,449.80
18,127.95
36,882.19
18,371.51
17,123.29
17,979.45
11,794.47
31,643.84
25,857.53
1,732.88
28,219.18
14,860.27
28,482.19
21,861.37
8,657.53
18,715.07
18,082.19
19,054.79
8,942.47
17,709.59
12,964.95
16,326.03
22,157.21
35,336.46
17,248.77
22,931.50
9,904.78
14,607.86
27,889.04
11,236.34
16,852.52
6,931.51
9,193.44
10,827.40
16,865.75
10,339.73
8,848.07
18,195.45
30,976.03
57,821.92
60,575.34
62,227.40
22,028.64
9,385.64
21,754.65



Security Type
Federal Farm Credit bank
Federal Farm Credit bank
Federal Farm Credit bank
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Mortgage Corp. Note
Federal Farm Credit bank
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Bank Bond
Federal Farm Credit bank
Federal Home Loan Bank Bond
Federal Home Loan Mortgage Corp. Note
Federal Farm Credit bank
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Mortgage Corp. Note
Federal Farm Credit bank
Federal Farm Credit bank
Federal Home Loan Bank Bond
Federal National Mortgage Assn. Bond
Federal Home Loan Bank Bond
Federal Farm Credit bank
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Mortgage Corp. Note
Federal Home Loan Mortgage Corp. Note
Federal Farm Credit bank
Federal Farm Credit bank
Federal Home Loan Bank Bond
Federal Home Loan Mortgage Corp. Note
Federal Farm Credit bank
Federal Farm Credit bank
Federal Home Loan Bank Bond
Federal Home Loan Bank Bond
Federal Farm Credit bank
Federal Home Loan Bank Bond

Sub-Total

Par Value
3,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
2,000,000.00
1,000,000.00
1,865,000.00
2,000,000.00
2,000,000.00
1,000,000.00
1,000,000.00
2,000,000.00
2,000,000.00
2,000,000.00
1,000,000.00
2,000,000.00
1,000,000.00
2,000,000.00
1,000,000.00
1,000,000.00

500,000.00
2,000,000.00
2,000,000.00
2,000,000.00
1,000,000.00
2,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
2,000,000.00
2,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
2,000,000.00
2,000,000.00
2,000,000.00
1,000,000.00
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$ 530,133,000.00

Cost
$ 3,017,255.88
$ 992,390.00
$ 1,000,730.00
$ 1,000,000.00
$ 1,000,000.00
$ 1,000,000.00
$  1,998,800.00
$ 1,000,000.00
$  1,864,067.50
$  1,996,000.00
$  1,994,700.00
$ 912,280.00
$ 999,210.00
$  2,002,200.00
$  2,000,000.00
$ 2,001,660.00
$ 1,000,000.00
$  2,000,000.00
$ 1,000,000.00
$  2,000,000.00
$  1,000,000.00
$ 1,001,456.19
$ 496,790.00
$ 2,000,000.00
$  2,000,000.00
$  2,000,000.00
$ 1,000,000.00
$  2,000,000.00
$ 1,000,000.00
$ 1,000,000.00
$  1,000,000.00
$ 1,000,000.00
$  1,000,000.00
$ 1,000,000.00
$  1,988,200.00
$  2,000,000.00
$ 1,000,000.00
$ 1,000,000.00
$ 998,890.00
$ 1,000,172.00
$  2,000,000.00
$  2,000,000.00
$  2,000,000.00
$ 892,860.00

$ 526,973,643.65

$ 537,936,847.82

TexPool:

6/30/2023
Beg. Market Value
$ 3,017,255.88
$ 992,390.00
$ 1,000,730.00
$ 1,000,000.00
$  1,000,000.00
$ 1,000,000.00
$  1,998,800.00
$ 1,000,000.00
$  1,864,067.50
$  1,996,000.00
$  1,994,700.00
$ 912,280.00
$ 999,210.00
$  2,002,200.00
$  2,000,000.00
$ 2,001,660.00
$  1,000,000.00
$  2,000,000.00
$ 1,000,000.00
$  2,000,000.00
$  1,000,000.00
$ 1,001,456.19
$ 496,790.00
$  2,000,000.00
$  2,000,000.00
$  2,000,000.00
$  1,000,000.00
$  2,000,000.00
$  1,000,000.00
$ 1,000,000.00
$ 1,000,000.00
$ 1,000,000.00
$ 1,000,000.00
$ 1,000,000.00
$  1,988,200.00
$  2,000,000.00
$  1,000,000.00
$  1,000,000.00
$ 998,890.00
$ 1,000,172.00
$  2,000,000.00
$  2,000,000.00
$  2,000,000.00
$ 892,860.00

$ 514,003,593.14

10,963,204.17

9/30/2023

End. Market Value

$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$
$

$

2,976,591.90
971,102.80
996,895.00
990,143.60
992,468.80
992,468.80
1,978,420.80
995,942.60
1,850,549.23
1,979,646.40
1,988,052.20
914,772.00
994,114.90
1,970,033.40
1,990,230.20
1,973,347.40
994,610.30
1,989,220.60
998,039.60
1,996,079.20
997,053.10
984,583.60
492,291.80
1,991,500.00
1,996,005.80
1,992,634.60
991,490.80
1,998,603.40
997,622.80
998,343.30
996,180.30
996,180.30
998,987.70
998,794.70
1,977,092.00
1,991,988.60
998,376.10
997,779.60
994,403.70
994,403.70
1,995,811.40
1,998,228.80
1,997,273.80
889,091.40

518,091,513.24 $

Change in
Market Value
(40,663.98)
(21,287.20)
(3,835.00)
(9,856.40)
(7,531.20)
(7,531.20)
(20,379.20)
(4,057.40)
(13,518.27)
(16,353.60)
(6,647.80)
2,492.00
(5,095.10)
(32,166.60)
(9,769.80)
(28,312.60)
(5,389.70)
(10,779.40)
(1,960.40)
(3,920.80)
(2,946.90)
(16,872.59)

1,771.20)
2,726.20)
3,768.60)

4,087,920.10

Cusip

3133EPPRO
3133EPFT7
3133EPWD3
3134GYQC9
3134GYPZ9
3134GYPZ9
3133EPHC2
3134GYQA3
3134GYQK1
3134GYS94
3134GYRX2
3130AMKJO
3133EPUD5S
3130AWGR5
3134GYUA8
3133EPNG6
3130AWG95
3130AWG95
3134GYUL4
3134GYUL4
3134GYUS9
3133EPPE9Q
3133EPPE9Q
3130AWJJO
3135GAJ69
3130AWJ43
3133EPQMO
3130AWLDO
3130AWQN3
3130AWRC6
3134GYYK2
3134GYYK2
3134GYZ54
3134GYZA3
3133EPSW6
3133EPTWS
3130AWWJ5
3134H1AE3
3133EPUW3
3133EPUW3
3130AX5H7
3130AX6F0
3133EPWS0
3130AP4P7

Purchase
Date

7/14/2023
4/24/2023
9/20/2023
4/24/2023
4/27/2023
4/27/2023
5/1/2023
5/1/2023
6/28/2023
6/28/2023
6/28/2023
717/2023
9/14/2023
6/22/2023
6/20/2023
6/23/2023
6/26/2023
6/26/2023
6/30/2023
6/30/2023
6/30/2023
7/14/2023
7/14/2023
7/10/2023
7/10/2023
7/17/2023
7/21/2023
7/27/2023
8/7/2023
8/14/2023
8/14/2023
8/14/2023
8/14/2023
8/14/2023
8/15/2023
8/25/2023
8/28/2023
8/28/2023
9/13/2023
9/14/2023
9/11/2023
9/18/2023
9/25/2023
9/14/2023

Maturity
Date
4/10/2026
4/13/2026
4/20/2026
4/24/2026
4/27/2026
4/27/2026
5/1/12026
5/1/12026
5/1/2026
5/15/2026
5/18/2026
5/26/2026
5/28/2026
6/12/2026
6/15/2026
6/23/2026
6/26/2026
6/26/2026
6/26/2026
6/26/2026
6/26/2026
7/6/2026
7/6/12026
7/10/2026
7/10/2026
7/17/2026
7/21/2026
7/27/2026
8/7/2026
8/14/2026
8/14/2026
8/14/2026
8/14/2026
8/14/2026
8/14/2026
8/25/2026
8/28/2026
8/28/2026
9/1/2026
9/1/2026
9/11/2026
9/18/2026
9/25/2026
9/30/2026

Rate
4.63
3.72
4.88
5.00
5.25
5.25
4.94
5.50
5.15
5.00
5.38
1.50
4.75
4.33
5.44
4.38
5.35
5.35
5.75
5.75
5.65
4.33
4.33
5.40
5.38
5.60
4.89
6.00
5.55
5.75
5.60
5.60
5.88
5.50
4.50
5.10
5.60
5.50
4.75
4.75
5.50
5.62
5.20
1.00

Yield
4.40200
4.02408
4.84627
5.00000
5.25000
5.25000
4.96177
5.50000
5.16643
5.07336
5.47305
4.78992
4.78334
4.33551
5.43896
4.34519
5.35000
5.35000
5.75000
5.75000
5.65000
4.32200
4.61062
5.40000
5.37500
5.60000
4.89000
6.00000
5.55000
5.75000
5.60000
5.60000
5.37500
5.50000
4.73335
5.10000
5.60000
5.50000
4.78995
4.74303
5.50000
5.62000
5.20000
4.82610
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Accrued
Interest
28,221.04
18,742.27
1,327.75
21,780.82
22,438.36
22,438.36
41,325.44
22,904.11
24,814.42
26,131.27
28,189.96
11,154.61
2,096.81
23,756.20
30,398.59
23,571.18
14,071.23
28,142.47
14,493.15
28,986.30
14,241.10
9,236.05
4,926.42
24,263.01
24,150.68
23,013.70
9,5612.05
21,369.86
8,210.96
7,404.11
7,210.96
7,210.96
6,921.23
7,082.19
11,930.64
10,060.27
5,063.01
4,972.60
2,230.93
2,079.14
5,726.03
3,695.34
1,424.66
2,115.55

3,822,022.04
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