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SMALL CITIES ORGANIZED RISK EFFORT
BOARD OF DIRECTORS MEETING

A Action
Date: Friday, January 27, 2023 1 Information
Time: 10:00 AM
Location: Gaia Hotel 1 Attached
4125 Riverside Place 2 Hand Out
Anderson, CA 96007 3 Separate Cover
4 Verbal
PAGE
SCORE INFORMATIONAL PRESENTATION
Time
Certain
9:30 am — Sedgwick WC 101 Training 1 4

10:00 am  Amy Whitman will present the Board with information about the WC Claims trends.
BOARD MEETING
A. CALL TO ORDER 10:00 AM
B. ROLL CALL
C. APPROVAL OF AGENDA AS POSTED A 1

D. PUBLIC COMMENTS I 4
This time is reserved for members of the public to address the Board of Directors on
matters of SCORE that are of interest to them.

E. CONSENT CALENDAR A 1
All matters listed in consent calendar are considered routine with no separate
discussion necessary. Any member of the public or Board of Directors may request an
item to be considered separately. If not, the Board will take action to accept and file
the items below.

Pg. 15 1. Board of Directors Meeting REVISED Minutes — August 26, 2022

Pg. 20 2. Board of Directors Meeting Draft Minutes — October 27-28, 2022

Pg. 29 3. US Bank Custodial Account Statement — October — December 2022

Pg. 121 4. SCORE Checking Register — October — December 31, 2022

Pg. 122 5. Investment Statements from Chandler Asset Management — October — December
2022

Pg. 311 6. Local Agency Investment Fund (LAIF) Quarterly Statement of Investments —
December 31, 2022

Pg 312 7. ACI Specialty Annual Utilization Report — January — December 2022

Pg. 328 8. Vector Solutions Utilization Report Summary — July — December 2022

Pg. 330 9. Alliant Additional Commission Opt Out letter (APIP & ACIP) FY 2022-2023
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Pg. 331
Pg. 332
Pg. 333
Pg. 335
Pg. 336

Pg. 341

Pg. 342

Pg. 361

Pg. 367

Pg. 387

Pg. 399

10. Loss Control Fund Program Usage by member as of January 20, 2023
11. PRISM Pollution January 2023 Premium Estimate

12. Ft. Jones Letter — Revised Assessment

13. ACI Addendum — Addition of City of Montague to Program

14. Sedgwick Trending Report

ADMINISTRATIVE REPORTS

1.

President’s Report
Wes Heathcock will address the Board on items pertaining to SCORE.

Excess Pool Reports

The Board will receive updates from the Excess Representatives of each Pool.

a. CJPRMA (Rep. Roger Carroll) Minutes of the last meeting can be found at
WWW.C]prma.org.

b. ERMA (Rep. Roger Carroll) Minutes of the last meeting can be found at
WWw.ermajpa.org.

¢. LAWCX (Rep. Wes Heathcock) Minutes of the last meeting can be found at

lawcx.org.

Alliant Update

Marcus Beverly will update the Board on Alliant matters pertinent to SCORE.
a. Excess Cyber App Portal

b. ERMA Training Reminder

FINANCIAL

SCORE Investment Policy
The Board will review the current investment policy including any recommended
changes from Chandler Asset Management and approve or provide direction.

SCORE Internal Controls and Guidelines

The Board will receive guidelines regarding the internal controls related to
SCORE’s financial investments.

Quarterly Financial Report — Period Ended September 30, 2022
Gilbert Associates will present the September 30, 2022 Quarterly Financial Report
and the Board may take action to Accept and File or give direction.

SCORE Dividend & Assessment Plan (DAP)
The Board will review and may approve dividends and/or assessments based on the
DAP criteria in each coverage program’s bylaws.

SCORE Property Program Refund

The Board will receive a recommendation from the Executive Committee to approve
a commission refund allocation and note members may transfer some or all of the
funds to their Property Banking Layers if desired.
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Certain

12:00pm

Pg.

Pg.

Pg.

Pg.

Pg.

Pg.

Pg.

Pg.

Pg.

401

404

409

419

420

. 430

435

455

456

457

Small Cities Organized Risk Effort

LUNCHTIME PRESENTATION - Police Risk Management

Ed Obayashi, Sherriff Deputy/Legal Adviser and JPA Risk Manager, will present an
overview of the current state of police risk management and suggestions for further
training and review of SCORE member police operations.

JPA BUSINESS

1. Strategic Goals and Action Plan
Members will receive and may approve the Long-Range Planning items from the
recent October meeting.

2. SCORE RFP Best Practices

The Board will receive information related to Request for Proposals

3. SCORE General Liability Claims Audit Proposal
The Board will review and may consider the Proposal from RMS.

4. FY 23/24 Renewal Marketing Plan
Marcus Beverly will provide the Board with the marketing plan for FY 23/24 and
an estimate of coverage rate trends.

5. FY 23/24 Service Calendar
Michelle Minnick will present the Board with the FY 23/24 Service Calendar and
the Board will have the opportunity to approve or make changes.

6. Form 700 Reporting — Annual Filing Deadline April 1, 2023
The Board will be reminded of the Annual Filing deadline and how to submit
required forms via the online platform.

7. Alliant Program Administration Agreement
The Board will review and may approve a new Agreement for SCORE Program
Administration as recommended or revised.

GENERAL RISK MANAGEMENT ISSUES

This is an opportunity for a member to discuss a topic of interest or seek guidance and
input from the group about a current issue, risk management topic or exposure the
member is facing. Please mail a copy of any materials to each member City in advance
of the meeting.

CLOSED SESSION PURSUANT TO GOVERNMENT CODE SECTION
54956.95 **REQUESTING AUTHORITY

1. Workers Compensation
a. SCWA-556194 v. City of Mt. Shasta**

REPORT FROM CLOSED SESSION
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L. INFORMATION ITEMS I
Pg. 1. PARMA Conference — February 7 — February 10, 2023 Sacramento, CA 1
Pg. 459 2. Glossary of Terms 1
Pg. 469 3. FY 22/23 Resource Contact Guide 1
Pg. 486 4. SCORE Travel Reimbursement Form 1

M. CLOSING COMMENTS
N. ADJOURNMENT

UPCOMING MEETING: Board of Directors Meeting — March 31, 2023, Gaia Hotel

IMPORTANT NOTICES AND DISCLAIMERS: Per Government Code 54954.2, persons requesting disability related modifications or accommodations,
including auxiliary aids or services in order to participate in the meeting, are requested to contact Michelle Minnick at Alliant Insurance at (916) 643-2715. The
Agenda packet will be posted on the SCORE website at www.scorejpa.org. Documents and material relating to an open session agenda item that are provided
to the SCORE Board of Directors less than 72 hours prior to a regular meeting will be available for public inspection and copying at 2180 Harvard Street, Suite
460, Sacramento, CA 95815. Access to some buildings and offices may require routine provisions of identification to building security. However, SCORE does
not require any member of the public to register his or her name, or to provide other information, as a condition to attendance at any public meeting and will
not inquire of building security concerning information so provided. See Government Code section 54953.3.
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Small Cities Organized Risk Effort Board of Directors Meeting

January 27, 2023

Pre-Meeting
Presentations

SEDGWICK WC 101 TRAINING

INFORMATION ITEM

ISSUE: Amy Whitman, Sedgwick Client Services Manager, will present an overview of the Workers’
Compensation claims process and claim trends.

RECOMMENDATION: None, this is an informational report.

FINANCIAL IMPACT: No fiscal impact for SCORE.

BACKGROUND: The Program Administrators regularly provide overviews of key coverages and services
available to SCORE members.

ATTACHMENT: Presentation

A Public Entity Joint Powers Authority

c/o Alliant Insurance Services, Inc. | 2180 Harvard St, STE 460, Sacramento, CA 95815| Phone: 916.643.2700 |Fax: 916.643.2750
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Wdrkers’ Compensation 101 Training

2
&

sedgwicke

————————  caring counts

Amy Whitman

Client Services Manager J a n u a ry 202 3

(:510.318.4084
amy.whitman@sedgwick.com

Overview

* What is Workers’ Compensation?
* Reporting Injuries

* Forms and Compliance

* Benefits

* Questions/Answers
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Types ofinjuries

Specific Injuries
Struck by object, slip & fall, cuts, back strain
while lifting, etc.

Cumulative Trauma
Condition caused by repetitive activities
developing over time.

Aggravation Injuries
A pre-existing condition worsened by some
aspect of employment--prior injury and
medical records needed to determine
apportionment.
Back, psyche, heart, etc.

Exacerbation is same injury. Aggravation is a new
injury.

What is not work related

e Off-duty activities

* Injury caused by drugs/alcohol

* Intentionally self-inflicted

* Initial physical aggressor

* Suicide

* Injured during regular commute to/from
work — coming and going rule

* Commission of a felony or misdemeanor
in/during an accident

Page 7 of 486
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What and when to report a work injury/iliness

Know what to report
e Anyinjury orillness that is, or is
alleged to be caused by employment
or occurs while at work — industrial in
nature

Know when to report

*  When you, your representative, or
anyone else in authority hears from
“any source” about an injury or
occupational illness

¢ L.C. 4600 and 5402 - Knowledge of an
injury is imputed to the employer
when information is obtained “from
any source” —any management person
in authority

NOTE: Report within 24 hours

Advantages
of prompt Claim reporting

* Speeds process of treatment, healing,
and return to work
* Keep minor injuries from becoming

4 major
LR b, - e Comprehensive data gathered on the
11 i day of injury = better claims decisions

on compensability
* Quick and effective medical
channeling to occupational providers
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Coordination of Cale

* If medical emergency, go to the nearest emergency
orcall 911

* For non-emergency medical care and follow-up
treatment, the employee should be directed to the
designated Occupational Medical Clinic unless pre-
designation form completed.

Reporting flow chart e
CALL 911 IF EMERGENCY l

Employee requires Medical attention not
medical attention required or First Aid
administered (Report Only)

Employee seeks medical treatment with designated
occupational medicine provider Document Incident
Supervisor and employee complete
Incident Report and provide to Risk
Management

Superviserfemployee complete Incident Report and claim
form (DWC-1) and return to Risk Management by next
business day

l

Instructions for Risk Management: Forms to Complete if Medical Treatment:
» Confirm DWC-1 was cffered to injured Supervisor:
employee. 1. Incident Report
*  Submit the First Report of Injury (Form 5020) 2. Employer Portion of DWC-1
via email or Global Intake link. Employee:
+ Email claim documents (DWC-1 Claim Form, 1. Incident Report
Incident Report, any medical reports or work 2. Employee Portion of DWC-1
status) to Sedawick.
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Reporting a claim
Workers’ Compensation Claim Form (DWC-1)

Stase 0
B,

s Separe ) guards cass
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St [ e Rt I Cemporary RocespuiRacibe sot Emploads

DW(C-1 Form — key points

* Give form to employee within 24 hours of knowledge
* Give to employee anytime it is requested — do not deny the form!

* Keep alog of DWC-1 forms given to employees and note when/if
returned

* Employee completes numbers 1-9 - Do not complete for them.
Family member or spouse may complete if employee is unable.

* Employer/Supervisor completes numbers 10-19

* Provide a copy of the completed DWC-1 to employee

* DWC-1is not required for employee to complete or return. It will
not be necessary if it is an incident only claim. Employees should

complete the form any time medical treatment is sought to
protect their right to benefits.

10
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Incident and investigations

* Gather facts and information at the onset of an injury
including witness statements as soon as possible

* Details matter!

* More information is better than not enough

* If a case involves faulty equipment/external
contribution, it is important to preserve the evidence

Benefits:

* Helps to determine the cause of accidents —trending
and mitigation

* Identifies unsafe/overlooked work practices and
conditions

* Increases opportunity to subrogate or recover costs
from negligent third parties

11

Emp I OYE€Ee benefits under

workers’ compensation

* Medical Treatment to cure or
relieve from effects of injury.
Mandatory application of
Utilization Review. Delayed
claims covered up to $10,000.

* Temporary Disability benefits
provided when unable to
perform work.

* Permanent Disability to
compensate for inability to
compete in the labor market.

* Supplemental Job Displacement
Benefit (SJDB).

* Death benefits.
Note: A “claim” may be accepted, though

there may be a denial on a specific
benefit issue.
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Transitional Work

Transitional work allows an employee with temporary work restrictions to work
in a modified, alternative, or reduced hour capacity on a temporary basis while
recovering from an illness or injury.

Did you know?

* |f off work for more than 6 months, only 50% chance of
returning to regular job

* At 12 months, only 10% chance of returning

*  60% of workers off work for more than 14 days are
already in financial trouble

* 50% faster recovery rate

e Gradual return to full duties to reduce re-injury
* Reduces potential for litigation

* Promotes employee morale/security

* Avoids financial stress

13

Workers’ Compensation 101

1)

2)

3)

4)
5)

6)

7)

5 2019 Sedgick

Questions

We have an employee who was injured on 1/1/2022 but did not
report the injury until 2/1/2022. What date do we put for the date
of knowledge?

Can the employer fill out the top portion of the DWC-1 claim form
for the employee? What do we do if the employee is not available
to sign the form?

What do we use as the date of injury if the employee is not sure of
the injury date?

Who is responsible to report an employee’s updated work status?
We have an employee who is working modified duty, but they say
they cannot do the work. What do we do?

The modified duty restrictions from the doctor are not clear. What
do we do?

Who do we notify if we receive information that an employee is
working or performing activities that exceed their work limitations? (

X/

sedgwick.
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Sedgwick Contacts

Claims Operations:

Denise Dadras, Claims Examiner (Temp) Bernie Gagain, Team Lead

Email: Denise.Dadras@sedgwick.com Email: Bernard.Gagaine@sedgwick.com
Direct: 916.960.0974 Direct: 279.900.3084

Ben Garza, Director Operations Lauren Claims g
Email: Ben.Garza@sedgwick.com Email: Lauren.Swanson@Sedgwick.com
Cell: 901.633.7918 Direct: 916.960.0961

Direct: 916.771.2939

As of February 1*:

Rimma Daian, Claims Representative
Email: Rimma.Daian@sedgwick.com
Direct: 279.900.3164

W/

sedgwick.

© 2019 sedpwick
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Small Cities Organized Risk Effort Board of Directors Meeting
January 27, 2023
Agenda Item E.
CONSENT CALENDAR
ACTION ITEM

ISSUE: Items on the Consent Calendar should be reviewed by the Board, and if any item requires
clarification or amendment, such item should be pulled from the consent calendar for separate discussion.
The Board should adopt the Consent Calendar excluding those items removed. ltems requested to be
removed from Consent will be placed back on the agenda in an order determined by the President.

RECOMMENDATION: The Program Administrator recommends adoption of the Consent Calendar after
review by the Board of Directors.

FISCAL IMPACT: No financial impact is expected.

BACKGROUND: Items of importance that may not require discussion are included on the Consent
Calendar for adoption.

ATTACHMENT:
1. Board of Directors Meeting REVISED Minutes — August 26, 2022
2. Board of Directors Meeting Draft Minutes — October 27-28, 2022
3. US Bank Custodial Account Statement — October — December 2022
4. SCORE Checking Register — October — December 31, 2022
5. Investment Statements from Chandler Asset Management — October — December 2022
6. Local Agency Investment Fund (LAIF) Quarterly Statement of Investments — December 31, 2022
7. ACI Specialty Quarterly Utilization Report — July — December 2022
8. Vector Solutions Utilization Report Summary — July — December 2022
9. Alliant Additional Commission Opt Out letter (APIP & ACIP) FY 2022-2023
10. Loss Control Fund Program Usage by member as of January 20, 2023
11. PRISM Pollution January 2023 Premium Estimate
12. Ft. Jones Letter — Revised Assessment
13. ACI Addendum — Addition of City of Montague to Program
14. Sedgwick Trending Report

A Public Entity Joint Powers Authority

c/o Alliant Insurance Services, Inc. | 2180 Harvard St, STE 460, Sacramento, CA 95815| Phone: 916.643.2700 |Fax: 916.643.2750
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Small Cities Organized Risk Effort (SCORE)
Special Board of Directors Meeting Minutes

August 26, 2022

Member Cities Present:
Dennis Schmidt, City of Biggs David Dunn, City of Montague
Wes Heathcock, City of Colfax Todd Juhasz, City of Mt. Shasta
Blake Michaelsen, City of Dunsmuir Kyle Knopp, City of Rio Dell
Adam Cox, City of Etna Heidi Whitlock, City of Susanville
Charles Bergson, City of Isleton Jenny Coelho, City of Tulelake
Aaron Palmer, City of Live Oak John Elsnab, City of Yreka
Roger Carroll, Town of Loomis

Member Cities Absent:
City of Loyalton City of Shasta Lake
City of Portola City of Weed

Consultants & Guests
Marcus Beverly, Alliant Insurance Services Ariel Leonhard, Sedgwick
Conor Boughey, Alliant Insurance Services Jennifer Zraick, Gilbert
Michelle Minnick, Alliant Insurance Services Scott Putnam, Apex
David Patzer, DKF George Passidakis, Apex
John Balestrini, DKF Gina Dean, PRISM

A. CALL TO ORDER
Mr. Wes Heathcock called the meeting to order at 10:03 a.m.
B. ROLL CALL

The above mentioned members were present constituting a quorum. Cities absent from this meeting
were the City of Loyalton, City of Portola, City of Shasta Lake, City of Weed.

C. APPROVAL OF AGENDA AS POSTED
A motion was made to approve the Agenda as presented.

MOTION: Blake Michaelsen SECOND: Roger Carroll MOTION CARRIED
UNANIMOUSLY
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D. PUBLIC COMMENT
There were no public comments.
E. CONSENT CALENDAR

Board of Directors Teleconference Meeting Draft Minutes — June 24, 2022

US Bank Account Statements — June—July 2022

Local Agency Investment Fund (LAIF) Quarterly Statement of Investments — June 30, 2022
Treasurer’s Report as of June 30, 2022

Investment Statements from Chandler Asset Management — June—July 2022

SCORE Checking Register as of June—July 2022

ACI Quarterly Utilization Report — April—June 2022

SCORE FY 22-23 Loss Control Grant Funding Usage as of August 18, 2022

RMS General Liability Claims Audit Proposal

WX bW

A motion was made to approve the Consent Calendar as presented.

MOTION: Todd Juhasz SECOND: Jenny Coelho MOTION CARRIED
UNANIMOUSLY

F. ADMINISTRATIVE REPORTS
F1.  President’s Report

Mr. Wes Colfax was not present on the call and no issues to report for SCORE. He mentioned that
the Lexipol Grant webinar was interesting and hoped that members were able to attend.

F.2.  Alliant Update

Michelle Minnick provided the Board with an update regarding the LAWCX renewal and transition
to the new system Origami for the Excess Workers’ Compensation Renewal. And members were
additionally reminded that the annual OSIP Questionnaire that need to be completed in order to meet
the deadline. Marcus Beverly thanked the members of the Executive Committee for scheduling a
Special Executive Committee meeting.

a) LAWCX Risk Console updates on Origami
b) OSIP Questionnaire — due 9/1/22

F.3. PRISM Public Entity Engagement Meeting
Gina Dean provide the Board with a review of the PRISM services available to the SCORE

membership and the programs that the SCORE JPA participates in and provided a review of the
governance structure of the PRISM JPA.
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F.4. Marc Coopwood — Apex Technology Management

George Passidakis and Scott Putnam provided a review of the Apex Technology and Cyber74 — which
provide cyber security resources including managed protection, security risk assessment, penetration
testing and incident response. Todd Juhasz provided comments regarding the Apex services and
encouraged other members to reach out if they had questions. Some members expressed interest in the
service and wanted to receive more information.

G. FINANCIAL
G.1. Quarterly Financials for QE June 30, 2022

Jennifer Zraick provided the Board with a review of the quarterly financial report for the QE June 30,
2022. It was noted that there has been an increase in assets of approximately $1.7M, and about $300k
is related to a timing difference in claim payments. It was also noted that there has been a decrease in
net position Operating Net Revenues over expenses. Jennifer Zraick provided an update regarding the
status of the financial audit as they have been provided with all they need to get started — it is expected
that the audit will be presented at the October meeting.

A motion was made to accept and file the financial report for the QF June 30, 2022.

MOTION: Todd Juhasz SECOND: Jenny Coelho MOTION CARRIED
UNANIMOUSLY

H. JPA BUSINESS
H.1. Loss Control Services and Work Plan

David Patzer and John Balestrini provided the Board with a review of the Loss Control Services and
Work Plan for FY 22/23. David reminded members about the State Water Resources Control Board
and noted that they will be updating Overflow and Backup Emergency Response Plans for the SCORE
members as a result of the regulation changes. He additionally noted the changes to Commercial
Divers License requirements. John Balestrini provided an update of the 2022 Site Visits. And lastly
members of SCORE were encouraged to attend the 17" Sewer and Stormwater Summit and it was
mentioned that there is no cost for SCORE members to send employees to this training opportunity.

H.2. SCORE - Conflict of Interest Code

Marcus Beverly provided a review of the SCORE Conflict of Interest Code every even year. The
Board was notified that there were no changes needed at this time but it will be filed with the FPPC.

A motion was made to approve the Conflict of Interest Code as presented.

MOTION: Roger Carroll SECOND: Blake Michaelsen MOTION CARRIED
UNANIMOUSLY
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H.3. October Long Range Planning & Board of Directors Meeting Topics

Marcus Beverly provided the Board with draft copies of the October meetings agendas and asked if
there were any topics of interest that members would be interested in receiving at the meeting.

H.4. Lexipol Grant Finder

Marcus Beverly reviewed the recent Lexipol Grant Finder presentation and noted some of the
services that are available. After a discussion the board provided direction to secure a Proposal for
review at the October meeting.

H.S. SCORE Annual Service Provider Survey update

Marcus Beverly provided the Board with notice that the Annual Service Provider Survey via Survey
Monkey and those will be distributed early this year as we have several contracts that will be renewing
at the end of the fiscal year. It was noted that the survey results will be presented to the Board at the
October Long Range Planning meeting in order to get feedback on vendors, and consider options
moving forward.

H.6. SCORE Contract Expirations

Marcus Beverly provided a review of the contracts that are up for renewal and noted that the members’
responses to the surveys will be helpful to gain feedback about action moving forward.

I. CLOSED SESSION PURSUANT TO GOVERNMENT CODE SECTION 54956.95
*REQUESTING AUTHORITY

1. Workers Compensation
a. 4A210886F47-0001 v. City of Mt. Shasta*

J. REPORT FROM CLOSED SESSION

The Board returned from closed session at 12:17 P.M. Mr. Beverly reported that the above closed
session items were discussed and appropriate direction was given to Staff and the Claims
Administrator.

K. General Risk Management Issues

L. INFORMATION ITEMS

L.1. FY 22/23 Resource Contact Guide

This was provided as an information item only.
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L.2. Glossary of Terms

This was provided as an information item only.
L.3. ERMA Training Reminder

This was provided as an information item only.

M. CLOSING COMMENTS

N. AJOURNMENT
The meeting was adjourned at 12:30 pm
NEXT MEETING DATE: October 27, 2022 Gaia Hotel, Anderson CA

SRS, 00

Muriel Terrell, Secretary
__1C(37 |95~
Date
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Small Cities Organized Risk Effort (SCORE)
Long Range Planning Meeting Minutes
October 27, 2022

Member Cities Present:

Wes Heathcock, City of Colfax
Shanna Stahl, City of Colfax

Blake Michaelsen, City of Dunsmuir
Pamela Eastlick, City of Etna
Jessica Mata, City of Live Oak
Roger Carroll, Town of Loomis
David Dunn, City of Montague
Jessie Monday, City of Montague

Member Cities Absent:

City of Biggs
City of Isleton
City of Loyalton

Consultants & Guests

Marcus Beverly, Alliant Insurance Services
Conor Boughey, Alliant Insurance Services
Michelle Minnick, Alliant Insurance Services

Todd Juhasz, City of Mt. Shasta

Jon Kennedy, City of Portola
Wendy Howard, City of Shasta Lake
Jessaca Lugo, City of Shasta Lake
Dan Newton, City of Susanville
Jenny Coelho, City of Tulelake

John Elsnab, City of Yreka

City of Rio Dell
City of Weed

Shawn Millar, Sedgwick
Morin Jacob, Libert Cassidy Whitmore
Carlos Oblites, Chandler Asset Management

Marcus Beverly provided the Board with a review of the SCORE JPA, the structure of coverages and

the services that are available to members.

A. CALL TO ORDER

Mr. Wes Heathcock called the meeting to order at 9:04 a.m.

B. ROLL CALL

The above mentioned members were present did not constitute a quorum. Cities absent from this
meeting were the Cities of Biggs, Isleton, Live Oak, Loyalton, Rio Dell.

C. APPROVAL OF AGENDA AS POSTED

A motion was made to approve the agenda as posted.
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MOTION: Todd Juhasz SECOND: Blake Michaelsen MOTION CARRIED
UNANIMOUSLY

D. PUBLIC COMMENT
There were no public comments.

E. ADMINISTRATIVE REPORTS
El1. President’s Report

Mr. Wes Colfax was present and there were no issues to report for SCORE.

F. PROGRAM COVERAGE REVIEW
F.1. Deadly Weapons Response Program ADWRP Review

Marcus Beverly provided the Board with a review of the coverage provided by the ADWRP. He noted
the coverage includes pre and post event crisis management services, third party liability and defense
costs, physical damage including Building Interruption. He provided there is a $500,000 limit for each
and every Deadly Weapon event and the deductible of $10,000. He also noted that coverage is
triggered by either a threat, a circumstance or a DWP event.

F.2. Liability Program

Marcus Beverly provided the Board with a review of the CJPRMA and he noted that our banking layer
has increased $750k. He also mentioned that above and beyond the increased retention they have
included a surcharge for members who have an experience rating above 100%. While SCORE has not
received a surcharge, members were cautioned that another loss in the CJPRMA layer could result in
a surcharge to the SCORE JPA in the future.

F.3. Pollution Coverage — APIP v. PRISM

Marcus Beverly reviewed the Coverage provided by APIP and PRISM Pollution programs. He noted
that the PRISM coverage includes migration from a closed landfill which most SCORE members have
closed landfills and the city would still be responsible for migration from a closed landfill. He
reviewed he limits for each program and noted that PRISM Program provides higher limits than the
APIP Pollution. Additionally he noted that Pollution and Cyber are claims made so the retro date
provides the date that coverage began (only cover things that are reported during the policy period).
After a discussion it was noted that SCORE may consider marketing the Pollution coverage currently
placed with PRISM as the increases in PRISM Pollution premiums.

F.4. Board E&O Coverage — APPL Program
Marcus Beverly provided a review of the coverages provided by the Board E&O Coverage offered

through APPL and highlighted that typical claims include disputes regarding BOD Decisions. Marcus
indicated that this offers coverage to Board members from being sued as a result of the action taken at
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the meeting (claim was denied and the member sues the Organization). Marcus also noted that SCORE
currently has a dispute resolution policy, which provides the process for resolving disputes.

F.S. Property Program Banking Layer Update and Claims Reporting

Marcus Beverly provided the Board with some praise for starting the Property Banking Layer. He
noted there is a $1,000 deductible — he noted that some people who have the lower deductibles in
AMVP. After a discussion it was noted that Program Administration should follow up with McLarens
regarding open claim files as members expressed concerns related to open claims.

LUNCHTIME PRESENTATION

Morin Jacob provided the Board with a presentation regarding the Disability Interactive Process. She
noted that accommodating any disability is an ongoing process and requires good faith participation
by both the employer and the employee. After the presentation it was requested that the Board be
provided with a Sample Release of Information from MD as well as Fit For Duty Exam medical
information.

G. FINANCIAL ITEMS
G.1. Target Funding Benchmarks

Marcus Beverley provided the Board with a review of the Target Equity Funding for SCORE. He
noted that SCORE is well funded even though there has been an increase in liabilities for the Liability
Program. It was also noted that SCORE is well-funded to meet its future claims liabilities and the
margin for error continues to improve for both programs with increases in annual funding confidence
levels and Net Position. Program Administration will continue to monitor the programs in an effort to
try to anticipate and mitigate any negative trends. An increase in SCORE’s SIR will put added pressure
on maintaining adequate funding and reserves. He went on to discuss the WC program and noted that
Net position has increased as well as expected Liabilities.

G.2. Chandler Asset Management Financial Portfolio Review

Carlos Oblites and Kara Sanchez provided a review of the SCORE Financial Position. After a review
of the Financial Portfolio there was a brief discussion.

A motion was made to accept and file the Financial Report as presented.

MOTION: Roger Carroll SECOND: Wendy Howard MOTION CARRIED
UNANIMOUSLY

G.3. SCORE Investment Policy

It was noted there was an error in the attachment included in the agenda and it was requested by the
Board that this item be brought back to the next meeting in January for final approval.
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H. JPA BUSINESS & RISK MANAGEMENT
H.1. Wildfire Risk Mitigation

Marcus Beverly reviewed the recent Wildfire risk scores from CoreLogic and noted the scores will
change as time goes on. He provided some of the potential vendors available to help with risk
mitigation of SCORE Members locations and showed members the Sonoma County Wildfire Risk &
Hazard Assessment tool.

H.2. Police Exposures

Marcus Beverly provided the Board with a review of police exposure and how claims can affect the
Excess layer funding. It was noted that there may be training requested for Police in January or March
and Marcus provided the resume for Ed Obayashi who is POST certified and can provide training on
use of force issues, de-escalation training. It was mentioned at ERMA the two biggest claims are a
result of the Police Chiefs who failed to use Human Resources and the claims were not handled
correctly which became a greater issue. Members requested training for Code Enforcement Offices as
well as to invite Ed Obayashi to attend a future meeting.

H.3. State of the Market

Conor Boughey presented the Board with information about the State of the Insurance Market — he
provided a review of the current market trends and recent

H.4. Strategic Planning Objectives Update

Marcus Beverly provided the Board with a review of the LRP items that came out of the last LRP
meeting. After a discussion, it was mentioned that the Program Administration would send out
information about Wildfire Defense Works, which could be a resource for members to help identify
member exposures. Any actions taken to address the exposures can be communicated to the markets
in an effort to show the members are doing what we can to help mitigate the Wildfire risk. It was also
mentioned that Program Administration will be reaching out to set up meetings with members either
by Zoom or in person meetings.

H.5. Wrap-Up
It was noted that the meeting will resume tomorrow October 28, 2022.
NEXT MEETING DATE: October 28, 2022 Gaia Hotel, Anderson CA

Respectfully Submitted,

Muriel Terrell, Secretary

Date
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Small Cities Organized Risk Effort (SCORE)
Board of Directors Meeting Minutes
October 28, 2022

Member Cities Present:

Wes Heathcock, City of Colfax Jessie Monday, City of Montague
Shanna Stahl, City of Colfax Todd Juhasz, City of Mt. Shasta
Blake Michaelsen, City of Dunsmuir Jon Kennedy, City of Portola
Pamela Eastlick, City of Etna Kyle Knopp, City of Rio Dell
Jessica Mata, City of Live Oak Wendy Howard, City of Shasta Lake
Roger Carroll, Town of Loomis Dan Newton, City of Susanville
Kathy LeBlanc, City of Loyalton Jenny Coelho, City of Tulelake
David Dunn, City of Montague John Elsnab, City of Yreka

Member Cities Absent:

City of Biggs City of Weed
City of Isleton

Consultants & Guests

Marcus Beverly, Alliant Insurance Services Ariel Leonhard, Sedgwick
Conor Boughey, Alliant Insurance Services Summer Simpson, Sedgwick
Michelle Minnick, Alliant Insurance Services Scott Putnam, Apex

David Patzer, DKF George Passidakis, Apex

Amy Meyer, Maze Associates
A. CALL TO ORDER
Mr. Wes Heathcock called the meeting to order at 9:38 a.m.

B. ROLL CALL

The above mentioned members were present constituting a quorum. Cities absent from this meeting
were the City of Biggs, City of Isleton, and the City of Weed.

C. APPROVAL OF AGENDA AS POSTED

It was requested that Consent Calendar item E.1 be pulled from the Consent Calendar due to edits that
are needed regarding attendance to reflect the cities that were absent.
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A motion was made to approve the Agenda as presented.

MOTION: Kathy LeBlanc SECOND: Wendy Howard MOTION CARRIED
UNANIMOUSLY

D. PUBLIC COMMENT
There were no public comments.

E. CONSENT CALENDAR

. Board of Directors Teleconference Meeting Minutes — August 26, 2022

. SCORE Checking Register — July—September 2022

. Chandler Asset Management Investment Statements — August—September 2022

. US Bank Account Statement — August—September 2022

. Local Agency Investment Fund (LAIF) Quarterly Statement of Investments — September 30, 2022
. Treasurer’s Report for Period Ending September 30, 2022

. PRISM Pollution FY 23/24 Premium Estimate (V1) — October 2022

. Fact Sheet Retail vs. Wholesale Commissions

. SCORE FY 22-23 Loss Control Grant Funding Usage as of October 21, 2022

O 01NN B~ Wi —

A motion was made to accept the consent calendar.

MOTION: Blake Michaelsen SECOND: Todd Juhasz MOTION CARRIED
UNANIMOUSLY

F. ADMINISTRATIVE REPORTS
E1.  Alliant Update

Marcus Beverly provided a review of the FY 22/23 SCORE Annual Report. Michelle Minnick
reviewed the FY 22/23 Claims Reporting Manual.

G. FINANCIAL
G.1. Financial Audit for Year ended June 30, 2022

Amy Meyer from Maze and associate provided a review of the SCORE Financial Audit. She indicated
that the format changed this year and now the audit is longer than it was in prior years. She also noted
they issued a clean or un-modified opinion and did not find any material weaknesses. Amy additionally
provided some changes that may affect SCORE.

A motion was made to accept and file.

MOTION: Roger Carroll SECOND: Wendy Howard MOTION CARRIED
UNANIMOUSLY
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G.2. City of Isleton — Premium Payment Plan Request for FY 22/23

Marcus Beverly provided that Isleton has past due assessments and is requesting a premium payment
plan for Liability — noted they have been paying in accordance with the plan.

A motion was made to approve the payment plan ass presented.

MOTION: Kathy LeBlanc SECOND: Pamela Eastlick MOTION CARRIED
UNANIMOUSLY

H. JPA BUSINESS
H.1. Cyber Security Training & Testing

Marc Coopwood and George Passidakis from Apex Technology Management provided some
information about Cyber Security and cautioned that all members should be doing something to ensure
security even if it is not with Apex. It was noted that members should be considering steps to prevent
an incident rather than reaching out after an incident has occurred as it will cost the city both time and
money to remediate the incident. After a review of their services the Board indicated that members
should reach out if they are interested in any of the services provided. It was also mentioned that
Lexipol Grant Finding assistance is included with the Apex subscription.

H.2. SCORE Member Websites - AAATraq

Marcus Beverly presented the AAATraq risk index for August, September and October to the
members and mentioned that they should involve IT Staff with the results in an effort to correct any
deficiencies.

H.3. Lexipol Grant Finder

Marcus Beverly provided a review of the Lexipol Grant Finder Proposal and noted the proposal
includes all SCORE Members. He reviewed items included in the service and noted the annual fee of
$24,000 (approx. $1,411.76 per member city). Some members indicated they are already participating
and if there was additional interest members should reach out to the Program Administration.

H.4. SCORE FY 22/23 MEETING DATES AND LOCATIONS

The Board was presented with the proposed dates for FY 23/24 Meeting dates and after a discussion
it was requested that all Board meetings begin at 9am (as opposed to the proposed 10am) and all

meetings will remain in person with the August meeting being held as a teleconference.

A motion was made to approve the meeting dates as presented with the changes noted.
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MOTION: Jon Kennedy SECOND: David Dunn MOTION CARRIED
UNANIMOUSLY

H.S. SCORE Service Provider Survey Results

Amy Whitman provided some comments in response to the survey — it was noted that without specifics
it is hard to identify how to address the issues. Amy additionally noted that reserving practices were
mentioned as an issue and they are working to address. Marcus Beverly presented the remaining
results of the SCORE Service Provider Survey results and a discussion was led regarding the scores.

A motion was made to accept and file the survey results.

MOTION: Shanna Stahl SECOND: Kathy LeBlanc MOTION CARRIED
UNANIMOUSLY

Soft Tissue Injury Prevention and Return to Work Efforts Presentation

John Balestrini provided the Board with an update regarding the DKF Loss Control Services as well
as the planned site visits for the upcoming year. Additionally the Board received a presentation from
Don Freeman of OccuMetric which included information related to the ODG Sentinel Occupational
Software system which uses loss runs to generate meaningful data. Additionally members were
reminded of the Blood borne pathogens training which will take place Nov 28 or 29, 2022.

H.6. SCORE Schedule of Contract and Renewal Direction

Marcus Beverly provided that there are 3 contracts that will be expiring on June 30, 2023. The Board
was asked to provide feedback on the upcoming expiring contracts. After a discussion the Program
Administration was provided with direction to: 1) develop renewal terms for the contract with Alliant
Insurance Services for Program Administration, and 2) develop an RFP for both Liability and WC
Claims Administration. Marcus Beverly provided that we will have an Ad Hoc committee to help
with reviewing the Proposals for these two contracts and requested that the Board be prepared to have
at least 2 Ad Hoc committees. After a discussion the following members volunteered for the Ad Hoc
Committees: Roger Carroll, Wes Heathcock, Kyle Knop, Dan Newton, Wendy Howard, Todd Juhasz.

I CLOSED SESSION PURSUANT TO GOVERNMENT CODE SECTION 54956.95
*REQUESTING AUTHORITY

1. Liability

a. SCGAO02103A1 - Waller, Russell S v. Live Oak** Mt. Shasta, Shasta Lake
2. Workers’ Compensation

a. SCWA-343776 v. City of Susanville** Colfax, Loomis

b. SCWA-81595 v. City of Susanville®*

c. 4A21110C3CK-0001 v. City of Susanville** Loomis, Rio Dell
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J. REPORT FROM CLOSED SESSION

The Board returned from closed session at 1:30 PM. Mr. Heathcock reported that the above closed
session items were discussed and appropriate direction was given to Staff and the Claims
Administrator.

K. ROUNDTABLE DISCUSSION

The members expressed interest in receiving a training related to the Brown Act at a future meeting.
It was also requested that the Program Administration help to develop standards related to how often

an RFP should be completed for different services for Board review.

L. INFORMATION ITEMS
L.1. Glossary of Terms

This was provided as an information item only.

L.2. FY 22/23 Resource Contact Guide

This was provided as an information item only.

M. CLOSING COMMENTS

There were no closing comments.

N. AJOURNMENT

The meeting was adjourned at 1:45 PM

NEXT MEETING DATE: January 27, 2023 Gaia Hotel, Anderson CA

Respectfully Submitted,

Muriel Terrell, Secretary

Date
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QUESTIONS? ACCOUNT NUMBER: 001050986308

If you have any questions regarding your account or this statement, please contact your SMALL CITIES ORGANIZED RISK EFFORT
Administrator.

SAMIR SOMERVILLE-POWEL
CN-OH-W5IT

CN-OH-WSIT

425 WALNUT STREET
CINCINNATI OH 45202
Phone 513-629-8204

E-mail samir.somervillepowell@usbank.com This statement is for the period from October 1, 2022 to October 31, 2022

Portfolio Manager:
TS PRT RC #1 - AUTO
CN-OH-W6TC

TN URUIURUINUE [HE S E ETR U RLT ]
000001822 04 SP  000638350767454 P

SMALL CITIES ORGANIZED RISK EFFORT

2180 HARVARD STREET, SUITE 460
SACRAMENTO, CA 95815-3329
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Page 1 of 26

October 1, 2022 to October 31, 2022

MARKET VALUE SUMMARY

Current Period
10/01/22 to 10/31/22

Beginning Market Value

Taxable Interest
Fees and Expenses
Long Term Gains/Losses

Change in Investment Value

$11,408,871.11 $14,000,000
13,796.99  $12,000,000
-1,259.07  $10,000,000
312942 $8,000,000
-45,929.07  $6,000,000

Ending Market Value

$11,378,609.38  $4,000,000

$2,000,000
$0
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SMALL CITIES ORGANIZED Page 2 of 26
ACCOUNT NUMBER: 001050986308 October 1, 2022 to October 31, 2022
ASSET SUMMARY

Current Period % of Estimated
Assets Market Value Total Annual Income
Cash & Equivalents 60,822.28 0.50 1,591.39
Taxable Bonds 11,317,787.10 99.50 219,808.06
Total Market Value $11,378,609.38 100.00 $221,399.45

Fixed Income Summary

Foreign Issues
$940,524.05

_Corporate Issues
$3,688,921.90

US Government Issues_|
$6,688,341.15
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Page 3 of 26
October 1, 2022 to October 31, 2022

INCOME SUMMARY

Income Received
Current Period

Taxable Interest

13,796.99

Total Current Period Income

$13,796.99
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Page 4 of 26
October 1, 2022 to October 31, 2022

CASH SUMMARY

Principal
Cash

Income
Cash

Total
Cash

Beginning Cash 10/01/2022

Taxable Interest

Fees and Expenses
Purchases

Sales

Net Money Market Activity

-$1,765,284.38

-1,259.07
-149,531.25
115,996.17
20,997.16

$1,765,284.38
13,796.99

$0.00

13,796.99
-1,259.07
-149,531.25
115,996.17
20,997.16

Ending Cash 10/31/2022

-$1,779,081.37

$1,779,081.37

$0.00

Page 34 of 486



(Ebank

SMALL CITIES ORGANIZED
ACCOUNT NUMBER: 001050986308

3581

00- -M -UC-UU -305-01
0276817-00-04291-01

Page 5 of 26
October 1, 2022 to October 31, 2022

ASSET DETAIL

Security Description Percent
Unrealized of Total Estimated Estimated
Shares/Face Amt Price Market Value Tax Cost Gain/Loss Portfolio Annual Income Current Yield
Cash & Equivalents
Cash/Money Market
First American Government - 31846V203
Oblig Fd CI'Y
#3763
60,822.280 1.0000 60,822.28 60,822.28 0.00 0.5 1,591.39 2.62
Total Cash/Money Market $60,822.28 $60,822.28 $0.00 0.5 $1,591.39
Cash
Principal Cash -1,779,081.37 -1,779,081.37 -15.6
Income Cash 1,779,081.37 1,779,081.37 15.6
Total Cash $0.00 $0.00 $0.00 0.0 $0.00
Total Cash & Equivalents $60,822.28 $60,822.28 $0.00 0.5 $1,591.39
Taxable Bonds
US Government Issues
FNMA - 3135G05G4
0.250 07/10/2023
135,000.000 96.9530 130,886.55 134,709.75 -3,823.20 1.2 337.50 0.26
Federal Home Loan Bks - 313383YJ4
3.375 09/08/2023
250,000.000 98.7620 246,905.00 253,613.50 -6,708.50 2.2 8,437.50 3.42
Federal Home Loan Bks - 3130A0F70
3.375 12/08/2023
150,000.000 98.4650 147,697.50 154,474.50 -6,777.00 1.3 5,062.50 3.43
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ACCOUNT NUMBER: 001050986308 October 1, 2022 to October 31, 2022
ASSET DETAIL (continued)

Security Description Percent
Unrealized of Total Estimated Estimated
Shares/Face Amt Price Market Value Tax Cost Gain/Loss Portfolio Annual Income Current Yield

U S Treasury Note - 912828V80
2.250 01/31/2024

175,000.000 97.0980 169,921.50 174,425.78 -4,504.28 1.5 3,937.50 2.32
FNMA - 3135G0V34
2.500 02/05/2024

125,000.000 97.3730 121,716.25 124,521.25 -2,805.00 1.1 3,125.00 2.57
U S Treasury Note - 912828WJ5
2.500 05/15/2024

150,000.000 96.8050 145,207.50 154,136.72 -8,929.22 1.3 3,750.00 2.58

Federal Home Loan Bks - 3130A1XJ2
2.875 06/14/2024

230,000.000 97.0940 223,316.20 239,917.60 -16,601.40 2.0 6,612.50 2.96
Federal Farm Credit Bks - 3133EKWV4
1.850 07/26/2024

150,000.000 95.2290 142,843.50 151,448.40 -8,604.90 1.3 2,775.00 1.94

Federal Home Loan Bks - 3130A2UW4
2.875 09/13/2024

200,000.000 96.8300 193,660.00 211,539.00 -17,879.00 1.7 5,750.00 2.97
U S Treasury Note - 912828YH7
1.500 09/30/2024

300,000.000 94.4960 283,488.00 297,509.76 -14,021.76 25 4,500.00 1.59
FNMA - 3135G0W66
1.625 10/15/2024

175,000.000 94.4840 165,347.00 173,547.50 -8,200.50 1.5 2,843.75 1.72
U S Treasury Note - 9128283J7
2.125 11/30/2024

275,000.000 95.2340 261,893.50 279,733.40 -17,839.90 2.3 5,843.75 2.23
FNMA - 3135G0X24
1.625 01/07/2025

235,000.000 94.0020 220,904.70 239,814.00 -18,909.30 1.9 3,818.75 1.73
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Page 7 of 26

October 1, 2022 to October 31, 2022

ASSET DETAIL (continued)

Security Description Percent
Unrealized of Total Estimated Estimated
Shares/Face Amt Price Market Value Tax Cost Gain/Loss Portfolio Annual Income Current Yield
FHLMC - 3137EAEPO
1.500 02/12/2025
260,000.000 93.5410 243,206.60 259,799.80 -16,593.20 2.1 3,900.00 1.60
U S Treasury Note - 912828J27
2.000 02/15/2025
175,000.000 94.6130 165,572.75 185,903.32 -20,330.57 1.5 3,500.00 2.11
U S Treasury Note - 912828ZC7
1.125 02/28/2025
50,000.000 92.6480 46,324.00 50,992.19 -4,668.19 0.4 562.50 1.21
Federal Home Loan Bks - 3130A4CH3
2.375 03/14/2025
225,000.000 94.9730 213,689.25 237,998.25 -24,309.00 1.9 5,343.75 2.50
Federal Home Loan Bks - 3130AJHU6
0.500 04/14/2025
150,000.000 90.6490 135,973.50 149,800.80 -13,827.30 1.2 750.00 0.55
FNMADeb - 3135G03U5
0.625 04/22/2025
105,000.000 90.7860 95,325.30 104,783.70 -9,458.40 0.8 656.25 0.69
FNMA - 3135G04Z3
0.500 06/17/2025
260,000.000 90.1790 234,465.40 259,461.80 -24,996.40 2.1 1,300.00 0.55
FHLMC MTN - 3137EAEU9
0.375 07/21/2025
140,000.000 89.5330 125,346.20 139,302.80 -13,956.60 1.1 525.00 0.42
FNMA - 3135G05X7
0.375 08/25/2025
220,000.000 89.1530 196,136.60 218,970.40 -22,833.80 1.7 825.00 0.42
FHLMC MTN - 3137EAEX3
0.375 09/23/2025
200,000.000 88.9650 177,930.00 199,398.00 -21,468.00 1.6 750.00 0.42
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ACCOUNT NUMBER: 001050986308 October 1, 2022 to October 31, 2022
ASSET DETAIL (continued)

Security Description Percent
Unrealized of Total Estimated Estimated
Shares/Face Amt Price Market Value Tax Cost Gain/Loss Portfolio Annual Income Current Yield

FNMA - 3135G06G3
0.500 11/07/2025

215,000.000 88.8580 191,044.70 214,230.30 -23,185.60 1.7 1,075.00 0.56
U S Treasury Note - 91282CAZ4
0.375 11/30/2025

300,000.000 88.4180 265,254.00 300,093.75 -34,839.75 23 1,125.00 0.42
U S Treasury Note - 91282CBC4
0.375 12/31/2025

125,000.000 88.2110 110,263.75 124,882.81 -14,619.06 1.0 468.75 0.42
U S Treasury Note - 91282CBT7
0.750 03/31/2026

300,000.000 88.4840 265,452.00 297,597.66 -32,145.66 23 2,250.00 0.85
U S Treasury Note - 91282CBWO0
0.750 04/30/2026

150,000.000 88.2310 132,346.50 149,009.77 -16,663.27 1.2 1,125.00 0.85
U S Treasury Note - 91282CCP4
0.625 07/31/2026

125,000.000 87.1210 108,901.25 123,813.48 -14,912.23 1.0 781.25 0.72
U S Treasury Note - 91282CCW9
08/31/2026 Var

350,000.000 87.3130 305,595.50 346,279.30 -40,683.80 2.7 2,625.00 0.86
U S Treasury Note - 91282CDG3
1.125 10/31/2026

325,000.000 88.2190 286,711.75 322,884.77 -36,173.02 25 3,656.25 1.27
U S Treasury Note - 91282CEF4
2.500 03/31/2027

200,000.000 92.7810 185,562.00 185,734.38 -172.38 1.6 5,000.00 2.69
U S Treasury Note - 91282CEN7
2.750 04/30/2027

340,000.000 93.7110 318,617.40 332,193.75 -13,576.35 2.8 9,350.00 2.93
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October 1, 2022 to October 31, 2022

ASSET DETAIL (continued)

Security Description Percent
Unrealized of Total Estimated Estimated
Shares/Face Amt Price Market Value Tax Cost Gain/Loss Portfolio Annual Income Current Yield
U S Treasury Note - 91282CEW?7
3.250 06/30/2027
175,000.000 95.6800 167,440.00 177,460.94 -10,020.94 1.5 5,687.50 3.40
U S Treasury Note - 91282CFH9
08/31/2027
120,000.000 95.1800 114,216.00 118,692.19 -4,476.19 1.0 3,750.00 3.28
U S Treasury Note - 91282CFM8
4.125 09/30/2027
150,000.000 99.4530 149,179.50 149,531.25 -351.75 1.3 6,187.50 4.15
Total US Government Issues $6,688,341.15 $7,238,206.57 -$549,865.42 58.8 $117,987.50
Corporate Issues
Berkshire Hathaway Inc - 084670BR8
2.750 03/15/2023
150,000.000 99.2630 148,894.50 146,457.00 2,437.50 1.3 4,125.00 2.77
Merck Co Inc - 58933YAF2
2.800 05/18/2023
150,000.000 98.9570 148,435.50 146,148.00 2,287.50 1.3 4,200.00 2.83
Bank Of America Corp - 06051GHF9
3.550 03/05/2024
133,000.000 99.1720 131,898.76 133,694.26 -1,795.50 1.2 4,721.50 3.58
Apple Inc - 037833CU2
2.850 05/11/2024
150,000.000 97.2390 145,858.50 150,888.00 -5,029.50 1.3 4,275.00 2.93
Amazon Com Inc - 023135BW5
0.450 05/12/2024
95,000.000 93.7770 89,088.15 94,861.30 -5,773.15 0.8 427.50 0.48
Toyota Auto Receivables - 89232HAC9
A B S Ser 2020 A CI A3
1.660 05/15/2024
33,779.220 99.2770 33,535.00 34,557.73 -1,022.73 0.3 560.74 1.67
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American Honda Finance - 02665WCZ2
Medium Term Note
2.400 06/27/2024

150,000.000 95.7540 143,631.00 149,373.00 -5,742.00 1.3 3,600.00 2.51
Nissan Auto Receivables Owner - 65479JAD5

AB S Ser2019 C CIA3
1.930 07/15/2024

16,667.390 99.5280 16,588.72 16,666.50 -77.78 0.1 321.68 1.94
Salesforce Com Inc - 79466LAG9
0.625 07/15/2024
25,000.000 93.1410 23,285.25 24,987.25 -1,702.00 0.2 156.25 0.67
Jpmorgan Chase Co - 46647PAUO
3.797 07/23/2024
150,000.000 98.5720 147,858.00 157,930.50 -10,072.50 1.3 5,695.50 3.85
Toyota Auto Recv Tr - 89237VAB5

A B S Ser2020 C CI A3
10/15/2024 Var

27,686.290 98.2160 27,192.37 27,684.16 -491.79 0.2 121.82 0.45
Honda Auto Receivables Owner - 43813KAC6

A B S Ser 2020 3 CI A3
0.370 10/18/2024

39,260.340 97.6660 38,344.00 39,254.57 -910.57 0.3 145.26 0.38
John Deere Owner Tr - 47787NAC3

A B S Ser 2020 B CI A3
11/15/2024 Var

7,002.300 98.0130 6,863.16 7,001.23 -138.07 0.1 35.71 0.52
Mercedes Benz Auto Lease - 58769KAD6

A B S Ser 2021 B CI A3
0.400 11/15/2024

60,000.000 96.2840 57,770.40 59,995.47 -2,225.07 0.5 240.00 0.41

Bmw Vehicle Lease Trust - 09690AAC7
0.330 12/26/2024

35,000.000 96.9230 33,923.05 34,996.39 -1,073.34 0.3 115.50 0.34
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Ace Ina Holding - 00440EAS6
3.150 03/15/2025

140,000.000 95.4700 133,658.00 152,899.60 -19,241.60 1.2 4,410.00 3.30
Exxon Mobil Corporation - 30231GBH4
2.992 03/19/2025

140,000.000 95.6780 133,949.20 152,733.00 -18,783.80 1.2 4,188.80 3.13
Gm Fin Auto Lsng Tr - 36265MAC9

AB S Ser20221CIA3
1.900 03/20/2025

80,000.000 95.9750 76,780.00 79,999.31 -3,219.31 0.7 1,520.00 1.98
Bmw Vehicle Lease Trust 2022 1 - 05601XAC3

A B S Ser2022 1 CI A3
03/25/2025 Var

40,000.000 95.9010 38,360.40 39,994.02 -1,633.62 0.3 440.00 1.15
Caterpillar Finl Service - 14913R2V8

Medium Term Note
3.400 05/13/2025

55,000.000 96.5430 53,098.65 54,930.15 -1,831.50 0.5 1,870.00 3.52

Toyota Auto Recv Tr - 89240BAC2
A B S Ser2021 ACIA3

05/15/2025 Var

23,690.900 97.1670 23,019.74 23,686.50 -666.76 0.2 61.60 0.27
Qualcomm Inc - 747525AF0
3.450 05/20/2025

140,000.000 96.4770 135,067.80 155,689.80 -20,622.00 1.2 4,830.00 3.58

National Rural Utils Coop Fin - 63743HFE7
Medium Term Note
3.450 06/15/2025

85,000.000 95.8160 81,443.60 84,750.55 -3,306.95 0.7 2,932.50 3.60
Gm Fin Auto Lsng Tr 2022 2 - 36266FAC3

ABSSer20222CIA3
06/20/2025 Var

50,000.000 97.3310 48,665.50 49,994.79 -1,329.29 0.4 1,710.00 3.51
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Hyundai Auto Rec Tr - 44933LAC7
A B S Ser 2021 A CI A3
09/15/2025 Var

50,000.000 96.1860 48,093.00 49,994.74 -1,901.74 0.4 190.00 0.39
John Deere Owner Trust - 47788UAC6

C M O Ser 2021 ACIA3
0.360 09/15/2025

45,000.000 95.7310 43,078.95 44,991.35 -1,912.40 0.4 162.00 0.38
Htundai Auto Rec Tr - 44934KAC8

AB S Ser2021BCIA3
0.380 01/15/2026

110,000.000 95.0060 104,506.60 109,975.72 -5,469.12 0.9 418.00 0.40

Honda Auto Rec Ownr Tr 2021 4 - 43815GAC3
A B S Ser 2021 4 CI A3

01/21/2026 Var

40,000.000 94.2770 37,710.80 39,991.57 -2,280.77 0.3 352.00 0.93
State Str Corp - 857477BR3
1.746 02/06/2026

40,000.000 92.3100 36,924.00 40,000.00 -3,076.00 0.3 698.40 1.89
John Deere Own - 47789QAC4
AB S Ser2021BCIA3
03/16/2026 Var

50,000.000 94.1990 47,099.50 49,995.54 -2,896.04 0.4 260.00 0.55
Jpmorgan Chase Co - 46647PBK1
2.083 04/22/2026

50,000.000 91.0330 45,516.50 51,594.50 -6,078.00 0.4 1,041.50 2.29

Honda Auto Rec Ownr Tr - 43815BAC4
ABSSer20221CIA3
1.880 05/15/2026

65,000.000 94.6540 61,525.10 64,990.22 -3,465.12 0.5 1,222.00 1.99
Hyundai Auto Rec Tr - 44935FAD6

A B S Ser2021 C CIA3
0.740 05/15/2026

30,000.000 93.9450 28,183.50 29,993.30 -1,809.80 0.2 222.00 0.79
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Unitedhealth Group Inc - 91324PEC2
1.150 05/15/2026
175,000.000 88.0160 154,028.00 173,020.70 -18,992.70 14 2,012.50 1.31
Toyota Mtr Cr Corp - 89236TJK2
Medium Term Note
1.125 06/18/2026
130,000.000 86.8950 112,963.50 129,942.80 -16,979.30 1.0 1,462.50 1.29
Bank Amer Corp Sr - 06051GJD2
Medium Term Note
06/19/2026 Var
50,000.000 88.2900 44,145.00 50,167.50 -6,022.50 0.4 659.50 1.49
Bmw Veh Owner Tr - 05602RAD3
ABS Ser2022ACIA3
08/25/2026 Var
40,000.000 96.6980 38,679.20 39,997.92 -1,318.72 0.3 1,284.00 3.32
John Deere Owner Tr - 47787JAC2
AB S Ser2022CIA3
09/15/2026 Var
50,000.000 95.0530 47,526.50 49,988.94 -2,462.44 0.4 1,160.00 2.44
Toyota At Rec Own Tr - 89238FAD5
ABS Ser2022BCIA3
09/15/2026 Var
45,000.000 96.0240 43,210.80 44,998.95 -1,788.15 0.4 1,318.50 3.05
Gm Fin Cons Auto Rec Tr - 362554AC1
ABS Ser20214CIA3
0.680 09/16/2026
30,000.000 93.5820 28,074.60 29,999.24 -1,924.64 0.2 204.00 0.73
Walmart Inc - 931142EROQO
1.050 09/17/2026
30,000.000 87.0380 26,111.40 29,943.30 -3,831.90 0.2 315.00 1.21
Hyundai Auto Rec Tr - 448977ADO0
A B S Ser 2022 ACI A3
10/15/2026 Var
35,000.000 95.0600 33,271.00 34,998.65 -1,727.65 0.3 777.00 2.33
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Gm Fin Cons Auto Rec - 380146AC4
A B S Ser2022 1 CIA3
1.260 11/16/2026

25,000.000 94.7580 23,689.50 24,997.83 -1,308.33 0.2 315.00 1.33
Target Corp - 87612EBM7
1.950 01/15/2027

70,000.000 89.4640 62,624.80 69,881.00 -7,256.20 0.6 1,365.00 2.18

Gm Fin Cons Aut Rec Tr - 362585AC5
ABS Ser20222CIA3

02/16/2027 Var
40,000.000 96.1060 38,442.40 39,991.64 -1,549.24 0.3 1,240.00 3.23
John Deere Ownr Tr - 47800AAC4
A B S Ser 2022 B CI A3
02/16/2027 Var
50,000.000 97.2020 48,601.00 49,995.23 -1,394.23 0.4 1,870.00 3.85

Charles Schwab Corp - 808513BY0
2.450 03/03/2027

150,000.000 89.2180 133,827.00 147,699.00 -13,872.00 1.2 3,675.00 2.75

Berkshire Hathaway Fin - 084664CZ2
2.300 03/15/2027

115,000.000 89.9730 103,468.95 114,978.15 -11,509.20 0.9 2,645.00 2.56
Amazon Com Inc - 023135CF1
3.300 04/13/2027

75,000.000 93.8620 70,396.50 74,870.25 -4,473.75 0.6 2,475.00 3.52
Morgan Stanley - 61772BAB9
Medium Term Note
1.593 05/04/2027

150,000.000 85.5760 128,364.00 133,989.30 -5,625.30 1.1 2,389.50 1.86
Verizon Master Tr - 92348KAV5
AB S Ser20225CIA1A
07/20/2027 Var

45,000.000 98.0570 44,125.65 44,998.02 -872.37 0.4 1,674.00 3.79
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Caterpillar Finl Sves - 14913R3A3
Medium Term Note
3.600 08/12/2027
95,000.000 93.8020 89,111.90 94,090.85 -4,978.95 0.8 3,420.00 3.84
Walmart Inc - 931142EX7
3.950 09/09/2027
50,000.000 96.8260 48,413.00 49,921.10 -1,508.10 0.4 1,975.00 4.08
Total Corporate Issues $3,688,921.90 $3,929,170.39 -$240,248.49 32.4 $87,506.76
Foreign Issues
Toronto Dominion Bank - 89114QCB2
Medium Term Note
3.250 03/11/2024
135,000.000 97.2240 131,252.40 136,833.30 -5,580.90 1.2 4,387.50 3.34
Inter American Devel Bk - 4581X0EE4
3.250 07/01/2024
85,000.000 97.6370 82,991.45 84,991.50 -2,000.05 0.7 2,762.50 3.33
Inter American Devel Bk - 4581X0DZ8
Medium Term Note
0.500 09/23/2024
190,000.000 92.6160 175,970.40 189,859.40 -13,889.00 1.5 950.00 0.54
International Bank M TN - 459058JB0
0.625 04/22/2025
130,000.000 90.8580 118,115.40 129,496.90 -11,381.50 1.0 813.80 0.69
Bank Of Montreal - 06367WB85
Medium Term Note
1.850 05/01/2025
150,000.000 91.8770 137,815.50 154,207.50 -16,392.00 1.2 2,775.00 2.01
Royal Bank Of Canada - 78015K7H1
Medium Term Note
1.150 06/10/2025
150,000.000 89.8090 134,713.50 148,590.00 -13,876.50 1.2 1,725.00 1.28
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International Bank M TN - 459058JL8
0.500 10/28/2025
180,000.000 88.7030 159,665.40 179,796.60 -20,131.20 1.4 900.00 0.56
Total Foreign Issues $940,524.05 $1,023,775.20 -$83,251.15 8.3 $14,313.80
Total Taxable Bonds $11,317,787.10 $12,191,152.16 -$873,365.06 99.5 $219,808.06
Total Assets $11,378,609.38 $12,251,974.44 -$873,365.06 100.0 $221,399.45

Estimated Current Yield

1.94

ASSET DETAIL MESSAGES

Time of trade execution and trading party (if not disclosed) will be provided upon request.

Publicly traded assets are valued in accordance with market quotations or valuation methodologies from financial industry services believed by us to be reliable. Assets that are not publicly traded may be
reflected at values from other external sources. Assets for which a current value is not available may be reflected at a previous value or as not valued, at par value, or at a nominal value. Values shown do
not necessarily reflect prices at which assets could be bought or sold. Values are updated based on internal policy and may be updated less frequently than statement generation.
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TRANSACTION DETAIL

Date
Posted

Activity

Description

Income
Cash

Principal
Cash

Tax Cost

Beginning Balance 10/01/2022

10/03/22

10/12/22

10/13/22

10/14/22

10/17/22

10/17/22

10/17/22

10/17/22

10/17/22

10/17/22

10/17/22

Asset Income

Cash Disbursement

Asset Income

Asset Income

Asset Income

Asset Income

Asset Income

Sale

Asset Income

Sale

Asset Income

Interest Earned On
First Am Govt Ob Fd ClI Y
Interest From 9/1/22 To 9/30/22

Cash Disbursement

Paid To Chandler Asset Management Inc
Investment Counsel Fee

For Pe Ending 09/30/2022

Interest Earned On
Amazon Com 3.300% 4/13/27

$1,765,284.38

327.97

1,237.50

0.0165 USD/$1 Pv On 75,000 Par Value Due 10/13/22

Interest Earned On
F HL B Deb 0.500% 4/14/25

375.00

0.0025 USD/$1 Pv On 150,000 Par Value Due 10/14/22

Interest Earned On
Gm Fin Cons Auto 0.680% 9/16/26
$0.00057/Pv On  30,000.00 Pv Due 10/16/22

Interest Earned On
Gm Fin Cons Aut 3.100% 2/16/27
$0.00258/Pv On  40,000.00 Pv Due 10/16/22

Interest Earned On
Toyota Auto 1.660% 5/15/24
$0.00138/Pv On  39,406.91 Pv Due 10/15/22

Paid Down 5,627.69 Par Value Of
Toyota Auto 1.660% 5/15/24
Trade Date 10/15/22

Interest Earned On
Toyota Auto Recv 0.440% 10/15/24
$0.00037/PvOn  30,643.18 Pv Due 10/15/22

Paid Down 2,956.89 Par Value Of
Toyota Auto Recv 0.440% 10/15/24
Trade Date 10/15/22

Interest Earned On
Toyota Auto Recv 0.260% 5/15/25
$0.00022/Pv On  25,354.21 Pv Due 10/15/22

17.00

103.33

54.51

11.24

5.49
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TRANSACTION DETAIL (continued)

Date
Posted

Activity

Description

Income
Cash

Principal
Cash Tax Cost

10/17/22

10/17/22

10/17/22

10/17/22

10/17/22

10/17/22

10/17/22

10/17/22

10/17/22

10/17/22

10/17/22

Sale

Asset Income

Asset Income

Asset Income

Asset Income

Asset Income

Asset Income

Asset Income

Asset Income

Sale

Asset Income

Paid Down 1,663.31 Par Value Of
Toyota Auto Recv 0.260% 5/15/25
Trade Date 10/15/22

Interest Earned On
Gm Fin Cons Auto 1.260% 11/16/26
$0.00105/Pv On  25,000.00 Pv Due 10/16/22

Interest Earned On
Honda Auto Rec Own 1.880% 5/15/26
$0.00157/Pv On  65,000.00 Pv Due 10/15/22

Interest Earned On
Hyundai Auto Rec 2.220% 10/15/26
$0.00185/Pv On  35,000.00 Pv Due 10/15/22

Interest Earned On
Hyundai Auto Rec 0.380% 9/15/25
$0.00032/Pv On  50,000.00 Pv Due 10/15/22

Interest Earned On
Htundai Auto Rec Tr 0.380% 1/15/26
$0.00032/Pv On  110,000.00 Pv Due 10/15/22

Interest Earned On
Hyundai Auto Rec Tr 0.740% 5/15/26
$0.00062/Pv On  30,000.00 Pv Due 10/15/22

Interest Earned On
John Deere Owner 2.320% 9/15/26
$0.00193/Pv On  50,000.00 Pv Due 10/15/22

Interest Earned On
John Deere Owner 0.510% 11/15/24
$0.00042/Pv On 7,455.77 Pv Due 10/15/22

Paid Down 453.47 Par Value Of
John Deere Owner 0.510% 11/15/24
Trade Date 10/15/22

Interest Earned On
John Deere Owner 0.360% 9/15/25
$0.00030/Pv On  45,000.00 Pv Due 10/15/22
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TRANSACTION DETAIL (continued)

Date
Posted

Activity

Description

Income
Cash

Principal
Cash Tax Cost

10/17/22

10/17/22

10/17/22

10/17/22

10/17/22

10/17/22

10/17/22

10/18/22

10/18/22

10/20/22

10/20/22

Asset Income

Asset Income

Asset Income

Asset Income

Sale

Asset Income

Asset Income

Asset Income

Sale

Asset Income

Asset Income

Interest Earned On
John Deere Own 0.520% 3/16/26
$0.00043/Pv On  50,000.00 Pv Due 10/15/22

Interest Earned On
John Deere Ownr Tr 3.740% 2/16/27
$0.00312/Pv On  50,000.00 Pv Due 10/15/22

Interest Earned On
Mercedes Benz Auto 0.400% 11/15/24
$0.00033/Pv On  60,000.00 Pv Due 10/15/22

Interest Earned On
Nissan Auto 1.930% 7/15/24
$0.00161/Pv On  19,955.40 Pv Due 10/15/22

Paid Down 3,288.01 Par Value Of
Nissan Auto 1.930% 7/15/24
Trade Date 10/15/22

Interest Earned On
Toyota At Rec Own 2.930% 9/15/26
$0.00244/Pv On  45,000.00 Pv Due 10/15/22

Interest Earned On
FNMA 1.625% 10/15/24

0.008125 USD/$1 Pv On 175,000 Par Value Due 10/15/22

Interest Earned On
Honda Auto 0.370% 10/18/24
$0.00031/Pv On  42,864.80 Pv Due 10/18/22

Paid Down 3,604.46 Par Value Of
Honda Auto 0.370% 10/18/24
Trade Date 10/18/22

Interest Earned On
Gm Fin Auto Lsng Tr 1.900% 3/20/25
$0.00158/Pv On  80,000.00 Pv Due 10/20/22

Interest Earned On
Gm Fin Auto Lsng 3.420% 6/20/25
$0.00285/Pv On  50,000.00 Pv Due 10/20/22
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TRANSACTION DETAIL (continued)

Date Income
Posted Activity Description Cash

Principal
Cash Tax Cost

10/20/22  Asset Income Interest Earned On 139.50
Verizon Master Tr 3.720% 7/20/27
$0.00310/Pv On  45,000.00 Pv Due 10/20/22

10/21/22  Asset Income Interest Earned On 29.33
Honda Auto Rec 0.880% 1/21/26
$0.00073/Pv On  40,000.00 Pv Due 10/21/22

10/24/22  Asset Income Interest Earned On 328.13
F N M A Deb 0.625% 4/22/25
0.003125 USD/$1 Pv On 105,000 Par Value Due 10/22/22

10/24/22  Asset Income Interest Earned On 406.90
Intl Bk M T N 0.626% 4/22/25
0.00313 USD/$1 Pv On 130,000 Par Value Due 10/22/22

10/24/22  Asset Income Interest Earned On 520.75
Jpmorgan Chase Co 2.083% 4/22/26
0.010415 USD/$1 Pv On 50,000 Par Value Due 10/22/22

10/25/22  Asset Income Interest Earned On 36.67
Bmw Vehicle Lease 1.100% 3/25/25
$0.00092/Pv On  40,000.00 Pv Due 10/25/22

10/25/22  Asset Income Interest Earned On 107.00
Bmw Veh Owner Tr 3.210% 8/25/26
$0.00268/Pv On  40,000.00 Pv Due 10/25/22

10/25/22  Asset Income Interest Earned On 9.63
Bmw Vehicle Lease 0.330% 12/26/24
$0.00027/Pv On  35,000.00 Pv Due 10/25/22

10/25/22  Fee Trust Fees Collected
Charged For Period 09/01/2022 Thru 09/30/2022

10/28/22  Asset Income Interest Earned On 450.00
Intl Bk M T N 0.500% 10/28/25
0.0025 USD/$1 Pv On 180,000 Par Value Due 10/28/22

10/31/22  Purchase Purchased 150,000 Par Value Of
U S Treasury Nt 4.125% 9/30/27
Trade Date 10/28/22
Purchased Through Bmo Capital Markets Corp/Bonds
Purchased On The Off-Exchange Transactions - Li
Swift External Ref#: 8230103133207396
150,000 Par Value At 99.6875 %
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TRANSACTION DETAIL (continued)

Date
Posted

Activity

Description

Income
Cash

Principal
Cash

Tax Cost

10/31/22

10/31/22

10/31/22

10/31/22

10/31/22

10/31/22

Purchase Accrued Interest

Sale

Sell Accrued Interest

Asset Income

Asset Income

Asset Income

Purchase

Sale

Paid Accrued Interest On Purchase Of
U S Treasury Nt 4.125% 9/30/27
Income Debit 526.96- USD

Sold 100,000 Par Value Of

U S Treasury Nt 1.625% 5/31/23

Trade Date 10/28/22

Sold Through Nomura Securities Internationa
Sold On The Off-Exchange Transactions - Li
Swift External Ref#: 8230103133206838
100,000 Par Value At 98.40234 %

Received Accrued Interest On Sale Of
U S Treasury Nt 1.625% 5/31/23
Income Credit 679.30 USD

Interest Earned On
U S Treasury Nt 0.750% 4/30/26

0.00375 USD/$1 Pv On 150,000 Par Value Due 10/31/22

Interest Earned On
U S Treasury Nt 1.125% 10/31/26

0.005625 USD/$1 Pv On 325,000 Par Value Due 10/31/22

Interest Earned On
U S Treasury Nt 2.750% 4/30/27

0.01375 USD/$1 Pv On 340,000 Par Value Due 10/31/22

Combined Purchases For The Period 10/ 1/22 - 10/31/22 Of

First Am Govt Ob Fd CI Y

Combined Sales For The Period 10/ 1/22 - 10/31/22 Of

First Am Govt Ob Fd CI' Y

-526.96

679.30

562.50

1,828.13

4,675.00

98,402.34

-24,068.68

45,065.84

-95,144.53

24,068.68

-45,065.84

Ending Balance 10/31/2022

$1,779,081.37

-$1,779,081.37

$12,251,974.44
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Page 22 of 26
October 1, 2022 to October 31, 2022

SALE/MATURITY SUMMARY
Settlement Estimated
Date Description Tax Cost Proceeds Gain/Loss
Taxable Bonds
Honda Auto Receivables Owner
A B S Ser 2020 3 CI A3
0.370 10/18/2024
HA00324
10/18/22 Paid Down 3,604.46 -3,603.93 3,604.46 0.53
Par Value
Trade Date 10/18/22
John Deere Owner Tr
A B S Ser 2020 B CI A3
11/15/2024 Var
JDO0524
10/17/22 Paid Down 453.47 -453.40 453.47 0.07
Par Value
Trade Date 10/15/22
Nissan Auto Receivables Owner
A B S Ser 2019 C Cl A3
1.930 07/15/2024
NA11924
10/17/22 Paid Down 3,288.01 -3,287.84 3,288.01 0.17
Par Value
Trade Date 10/15/22
Toyota Auto Receivables
A B S Ser 2020 A Cl A3
1.660 05/15/2024
89232HAC9
10/17/22 Paid Down 5,627.69 -5,757.39 5,627.69 -129.70

Par Value
Trade Date 10/15/22
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Page 23 of 26
October 1, 2022 to October 31, 2022

SALE/MATURITY SUMMARY (continued)

Settlement Estimated
Date Description Tax Cost Proceeds Gain/Loss
Toyota Auto Recv Tr
A B S Ser 2020 C CI A3
10/15/2024 Var
TAR0424
10/17/22 Paid Down 2,956.89 -2,956.66 2,956.89 0.23
Par Value
Trade Date 10/15/22
Toyota Auto Recv Tr
A B S Ser 2021 ACI A3
05/15/2025 Var
TAR0325A
10/17/22 Paid Down 1,663.31 -1,663.00 1,663.31 0.31
Par Value
Trade Date 10/15/22
U S Treasury Note
1.625 05/31/2023
912828R69
10/31/22 Sold 100,000 Par -95,144.53 98,402.34 3,257.81
Value
Trade Date 10/28/22
Sold Through Nomura Securities Internationa
Sold On The Off-Exchange Transactions - Li
Swift External Ref#: 8230103133206838
100,000 Par Value At 98.40234 %
Total Taxable Bonds -$112,866.75 $115,996.17 $3,129.42
Total Sales & Maturities -$112,866.75 $115,996.17 $3,129.42
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October 1, 2022 to October 31, 2022

SALE/MATURITY SUMMARY MESSAGES

Estimated Year-To-Date Long-Term Gain (Loss): $21,865.95

Estimates should not be used for tax purposes
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October 1, 2022 to October 31, 2022

BOND SUMMARY

50%

40%

30%

20%

10%

0%

2022

2024 2025 2027
Percentage of
Par Value Market Value Category
MATURITY
2022 0.00 0.00 0.00
2023 835,000.00 822,819.05 7.28
2024 3,112,395.54 2,993,444.06 26.45
2025 4,118,690.90 3,786,961.39 33.46
2026 2,245,000.00 2,012,172.50 17.77
2027 1,825,000.00 1,702,390.10 15.04
Total of Category $12,136,086.44 $11,317,787.10 100.00
MOODY'S RATING
Aaa 8,298,826.10 7,736,081.44 68.36
Aa2 485,000.00 460,837.05 4.07
A1 1,125,000.00 1,045,512.05 9.24
A2 953,000.00 892,318.26 7.88
A3 465,000.00 431,317.00 3.81
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ACCOUNT NUMBER: 001050986308 October 1, 2022 to October 31, 2022
BOND SUMMARY (continued)

Percentage of

Par Value Market Value Category
N/A 809,260.34 751,721.30 6.64
Total of Category $12,136,086.44 $11,317,787.10 100.00
S&P RATING
AAA 1,367,393.24 1,289,000.39 11.39
AA+ 3,575,000.00 3,352,252.75 29.62
AA 515,000.00 486,372.50 4.30
AA- 140,000.00 133,949.20 1.18
A+ 480,000.00 438,712.25 3.88
A 975,000.00 910,278.05 8.04
A- 918,000.00 860,672.36 7.60
N/A 3,990,693.20 3,676,628.10 32.49
NOT RATED 175,000.00 169,921.50 1.50
Total of Category $12,136,086.44 $11,317,787.10 100.00

BOND SUMMARY MESSAGES

Data contained within this section excluded Mutual Funds, Exchange Traded Funds, and Closed-Ended Funds.
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Glossary

Accretion - The accumulation of the value of a discounted bond until maturity.

Adjusted Prior Market Realized Gain/Loss - The difference between the proceeds and the Prior
Market Value of the transaction.

Adjusted Prior Market Unrealized Gain/Loss - The difference between the Market Value and the
Adjusted Prior Market Value.

Adjusted Prior Market Value - A figure calculated using the beginning Market Value for the fiscal year,
adjusted for all asset related transactions during the period, employing an average cost methodology.
Amortization - The decrease in value of a premium bond until maturity.

Asset - Anything owned that has commercial exchange value. Assets may consist of specific property
or of claims against others, in contrast to obligations due to others (liabilities).

Bond Rating - A measurement of a bond's quality based upon the issuer's financial condition. Ratings
are assigned by independent rating services, such as Moody's, or S&P, and reflect their opinion of the
issuer's ability to meet the scheduled interest and principal repayments for the bond.

Cash - Cash activity that includes both income and principal cash categories.

Change in Unrealized Gain/Loss - Also reported as Gain/Loss in Period in the Asset Detail section.
This figure shows the market appreciation (depreciation) for the current period.

Cost Basis (Book Value) - The original price of an asset, normally the purchase price or appraised
value at the time of acquisition. Book Value method maintains an average cost for each asset.

Cost Basis (Tax Basis) - The original price of an asset, normally the purchase price or appraised value
at the time of acquisition. Tax Basis uses client determined methods such as Last-In-First-Out (LIFO),
First-In-First-Out (FIFO), Average, Minimum Gain, and Maximum Gain.

Ending Accrual - (Also reported as Accrued Income) Income earned but not yet received, or expenses
incurred but not yet paid, as of the end of the reporting period.

Estimated Annual Income - The amount of income a particular asset is anticipated to earn over the
next year. The shares multiplied by annual income rate.

Estimated Current Yield - The annual rate of return on an investment expressed as a percentage. For
stocks, yield is calculated by taking the annual dividend payments divided by the stock's current share
price. For bonds, yield is calculated by the coupon rate divided by the bond's market price.
Ex-Dividend Date - (Also reported as Ex-Date) For stock trades, the person who owns the security on
the ex-dividend date will earn the dividend, regardless of who currently owns the stock.

Income Cash - A category of cash comprised of ordinary earnings derived from investments, usually
dividends and interest.

Market Value - The price per unit multiplied by the number of units.

Maturity Date - The date on which an obligation or note matures.

Payable Date - The date on which a dividend, mutual fund distribution, or interest on a bond will be
made.

Principal Cash - A category of cash comprised of cash, deposits, cash withdrawals and the cash flows
generated from purchases or sales of investments.

Realized Gain/Loss Calculation - The Proceeds less the Cost Basis of a transaction.

Settlement Date - The date on which a trade settles and cash or securities are credited or debited to the
account.

Trade Date - The date a trade is legally entered into.

Unrealized Gain/Loss - The difference between the Market Value and Cost Basis at the end of the
current period.

Yield on/at Market - The annual rate of return on an investment expressed as a percentage. For
stocks, yield is calculated by the annual dividend payments divided by the stock's current share price.
For bonds, yield is calculated by the coupon rate divided by the bond's market price.

The terms defined in this glossary are only for use when reviewing your account statement. Please
contact your Relationship Manager with any questions.
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QUESTIONS? ACCOUNT NUMBER: 001050986308

If you have any questions regarding your account or this statement, please contact your SMALL CITIES ORGANIZED RISK EFFORT
Administrator.

SAMIR SOMERVILLE-POWEL
CN-OH-WSIT

CN-OH-WsIT

425 WALNUT STREET
CINCINNATI OH 45202
Phone 513-629-8204

E-mail samir.somervillepowell@usbank.com This statement is for the period from November 1, 2022 to November 30, 2022

Portfolio Manager:
TS PRT RC #1 - AUTO
CN-OH-WBTC

L0 T TLE T O | PR O | Y LY PR Y P PLLER T )
00000187904 SP  000638371994791 P

SMALL CITIES ORGANIZED RISK EFFORT

2180 HARVARD STREET, SUITE 460
SACRAMENTO, CA 95815-3329
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Page 1 of 27

November 1, 2022 to November 30, 2022

MARKET VALUE SUMMARY

Current Period
11/01/22 to 11/30/22

Beginning Market Value

Taxable Interest

Fees and Expenses

Long Term Gains/Losses
Change in Investment Value

$11,378,609.38
18,778.30
-1,248.10
-1,371.13
119,272.74

Ending Market Value

$11,514,041.19
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ACCOUNT NUMBER: 001050986308
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Page 2 of 27
November 1, 2022 to November 30, 2022

ASSET SUMMARY
Current Period % of Estimated
Assets Market Value Total Annual Income Cash & Equiv
$117,292.94
Cash & Equivalenis 117,292.94 1.00 3,941.69
Taxable Bonds 11,396,748.25 99.00 224.731.11
Total Market Value $11,514,041.19 100.00 $228,672.80
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Taxable Bonds
$11,396,748.25

Fixed Income Summary

Foreign Issues
$951,324.25

$6,622,471.30
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Page 3 of 27
November 1, 2022 to November 30, 2022

INCOME SUMMARY

Income Received
Current Period

Taxable Interest

18,778.30

Total Current Period Income

$18,778.30
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SMALL CITIES ORGANIZED Page 4 of 27
ACCOUNT NUMBER: 001050986308 November 1, 2022 to November 30, 2022
CASH SUMMARY

Principal Income Total

Cash Cash Cash

Beginning Cash 11/01/2022 -$1,779,081.37 $1,779,081.37 $0.00

Taxable Interest 18,778.30 18,778.30

Fees and Expenses -1,248.10 -1,248.10

Purchases -260,982.66 -260,982.66

Sales 299,923.12 299,0923.12

Net Money Market Activity -56,470.66 -56,470.66

Ending Cash 11/30/2022 -$1,797,859.67 $1,797,859.67 $0.00
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SMALL CITIES ORGANIZED Page 5 of 27
ACCOUNT NUMBER: 001050986308 November 1, 2022 to November 30, 2022
ASSET DETAIL

Security Description Percent
Unrealized of Total Estimated Estimated
Shares/Face Amt Price Market Value Tax Cost Gain/Loss Portfolio Annual Income Current Yield
Cash & Equivalents
Cash/Money Market
First American Government - 31846V203
Oblig Fd Cl Y
#3763
117,292.940 1.0000 117,292.94 117,292.94 0.00 1.0 3,941.69 3.36
Total Cash/Money Market $117,292.94 $117,292.94 $0.00 1.0 $3,941.69
Cash
Principal Cash -1,797,859.67 -1,797,859.67 156
Income Cash 1,797, 859.67 1,797,859.67 156
Total Cash $0.00 $0.00 $0.00 0.0 $0.00
Total Cash & Equivalents $117,292.94 $117,292.94 $0.00 1.0 $3,941.69
Taxable Bonds
US Government Issues
Federal Home Loan Bks - 313383YJ4
3.375 09/08/2023
250,000.000 98.8610 247,152.50 253,613.50 -6,461.00 2.1 8,437.50 3.41
Federal Home Loan Bks - 3130A0F70
3.375 12/08/2023
150,000.000 98.5570 147,835.50 154,474.50 -6,639.00 1.3 5,062.50 3.42
U S Treasury Note - 912828V30
2.250 01/31/2024
175,000.000 97.3090 170,290.75 174,425.78 -4,135.03 1.5 3,937.50 2.31
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SMALL CITIES ORGANIZED Page 6 of 27
ACCOUNT NUMBER: 001050986308 November 1, 2022 to November 30, 2022
ASSET DETAIL (continued)

Security Description Percent
Unrealized of Total Estimated Estimated
Shares/Face Amt Price Market Value Tax Cost Gain/Loss Portfolio Annual Income Current Yield

FNMA - 3135G0V34
2.500 02/05/2024

125,000.000 97.5170 121,896.25 124,521.25 -2,625.00 1.1 3,125.00 2.56

U S Treasury Note - 912828W.J5
2.500 05/15/2024

150,000.000 97.0430 145,564 .50 154,136.72 -8,572.22 13 3,750.00 2.58

Federal Home Loan Bks - 3130A1XJ2
2.875 06/14/2024

230,000.000 97.2790 223,741.70 239,917.60 -16,175.90 19 6,612.50 295

Federal Farm Credit Bks - 3133EKWV4
1.850 07/26/2024

150,000.000 95.5350 143,302.50 151,448 40 -8,145.90 1.2 2,775.00 1.94

Federal Home Loan Bks - 3130A2UW4
2.875 09/13/2024

200,000.000 97.1060 194,212.00 211,539.00 -17,327.00 1.7 5,750.00 2.96
U S Treasury Note - 912828YH7
1.500 09/30/2024

300,000.000 94.8630 284,589.00 297,509.76 -12,920.76 25 4,500.00 1.58
FNMA - 3135G0W66
1.625 10/15/2024

175,000.000 94.8450 165,978.75 173,547.50 -7,568.75 1.4 2,843.75 1.71
U S Treasury Note - 9128283J7
2125 11/30/2024

275,000.000 95.7700 263,367.50 279,733.40 -16,365.90 23 5,843.75 222
FNMA - 3135G0X24
1.625 01/07/2025

235,000.000 94.4020 221,844.70 239,814.00 -17,969.30 1.9 3,818.75 1.72
FHLMC - 3137EAEPO
1.500 02/12/2025

260,000.000 94.0400 244,504.00 2509,799.80 -15,295.80 21 3,900.00 1.59
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ACCOUNT NUMBER: 001050986308 November 1, 2022 to November 30, 2022
ASSET DETAIL (continued) o

Security Description Percent
Unrealized of Total Estimated Estimated
Shares/Face Amt Price Market Value Tax Cost Gain/Loss Portfolio Annual Income Current Yield

U S Treasury Note - 912828427
2.000 02/15/2025

175,000.000 95.1840 166,572.00 185,903.32 -18,331.32 1.4 3,500.00 210

U S Treasury Note - 912828ZC7
1.125 02/28/2025

50,000.000 93.3200 46,660.00 50,992.19 -4,332.19 0.4 562.50 1.21

Federal Home Loan Bks - 3130A4CH3
2.375 03/14/2025

225,000.000 95.7000 215,325.00 237,998.25 -22,673.25 1.9 5,343.75 2.48

Federal Home Loan Bks - 3130AJHUG
0.500 04/14/2025

150,000.000 91.8820 137,823.00 149,800.80 -11,977.80 12 750.00 0.54
FNMADeb - 3135G03U5
0.625 04/22/2025

105,000.000 91.5830 96,162.15 104,783.70 -8,621.55 0.8 656.25 0.68
FNMA - 3135G04Z3
0.500 06/17/2025

260,000.000 91.0690 236,779.40 259,461.80 -22,682.40 21 1,300.00 0.55
FHLMC MTN - 3137EAEU9
0.375 07/21/2025

140,000.000 90.5350 126,749.00 139,302.80 -12,553.80 11 525.00 0.41
FNMA - 3135G05X7
0.375 08/25/2025

220,000.000 90.2720 198,598.40 218,970.40 -20,372.00 1.7 825.00 0.41
FHLMC MTN - 3137EAEX3
0.375 09/23/2025

200,000.000 89.9850 179,970.00 199,398.00 -19,428.00 1.6 750.00 0.42
FNMA - 3135G06G3
0.500 11/07/2025

215,000.000 89.8720 193,224.80 214,230.30 -21,005.50 1.7 1,075.00 0.56
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Page 8 of 27

November 1, 2022 to November 30, 2022

ASSET DETAIL (continued)

Security Description Percent
Unrealized of Total Estimated Estimatec
Shares/Face Amt Price Market Value Tax Cost Gain/Loss Portfolio Annual Income Current Yield
U S Treasury Note - 91282CAZ4
0.375 11/30/2025
300,000.000 89.6370 268,911.00 300,093.75 -31,182.75 23 1,125.00 0.4z
U S Treasury Note - 91282CBC4
0.375 12/31/2025
125,000.000 89.5270 111,908.75 124,882.81 -12,974.06 1.0 468.75 0.4z
U S Treasury Note - 91282CBT7
0.750 03/31/2026
300,000.000 89.9260 269,778.00 297,597.66 -27,819.66 23 2,250.00 0.8:
U S Treasury Note - 91282CBW0
0.750 04/30/2026
150,000.000 89.6330 134,449.50 149,009.77 -14,560.27 1.2 1,125.00 0.8¢
U S Treasury Note - 91282CCP4
0.625 07/31/2026
125,000.000 88.5900 110,737.50 123,813.48 -13,075.98 1.0 781.25 0.7¢
U S Treasury Note - 91282CCW9
08/31/2026 Var
350,000.000 88.8130 310,845.50 346,279.30 -35,433.80 2.7 2,625.00 0.8¢
U S Treasury Note - 91282CDG3
1.125 10/31/2026
325,000.000 89.7970 291,840.25 322,884.77 -31,044.52 25 3,656.25 1.2
U S Treasury Note - 91282CEF4
2.500 03/31/2027
200,000.000 94.4340 188,868.00 185,734.38 3,133.62 1.6 5,000.00 2.6¢
U S Treasury Note - 91282CEN7
2.750 04/30/2027
340,000.000 95.4060 324,380.40 332,193.75 -7,813.35 28 9,350.00 2.8t
U S Treasury Note - 91282CEW7
3.250 06/30/2027
175,000.000 97.3980 170,446.50 177,460.94 -7,.014.44 1.5 5,687.50 3.3¢
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Page 9 of 27
November 1, 2022 to November 30, 2022

ASSET DETAIL (continued)

Security Description Percent
Unrealized of Total Estimated Estimated
Shares/Face Amt Price Market Value Tax Cost Gain/Loss Portfolio Annual Income Current Yield
U S Treasury Note - 91282CFH9
08/31/2027
120,000.000 96.9450 116,334.00 118,692.19 -2,358.19 1.0 3,750.00 3.22
U S Treasury Note - 91282CFM8
4125 09/30/2027
150,000.000 101.2190 151,828.50 149,531.25 2,297.25 1.3 6,187.50 407
Total US Government Issues $6,622,471.30 $7,103,496.82 -$481,025.52 57.5 $117,650.00
Corporate Issues
Berkshire Hathaway Inc - 084670BR8
2.750 03/15/2023
150,000.000 99.5380 149,307.00 146,457.00 2,850.00 1.3 4,125.00 276
Bank Of America Corp - 06051GHF9
3.550 03/05/2024
133,000.000 99.4980 132,333.67 133,694.26 -1,360.59 1.1 4,721.50 3.57
Apple Inc - 037833CU2
2.850 05/11/2024
150,000.000 97.6340 146,451.00 150,888.00 -4,437.00 1.3 4,275.00 292
Amazon Com Inc - 023135BW5S
0.450 05/12/2024
95,000.000 94.3940 89,674.30 94,861.30 -5,187.00 0.8 427.50 0.48
Toyota Auto Receivables - 89232HACY
A B S Ser2020 A ClIA3
1.660 05/15/2024
28,528.860 99.3440 28,341.71 29,186.36 -844 .65 0.2 473.58 1.67
American Honda Finance - 02665WCZ2
Medium Term Note
2400 06/27/2024
150,000.000 96.2210 144,331.50 149,373.00 -5,041.50 1.3 3,600.00 249
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Page 10 of 27
November 1, 2022 to November 30, 2022

ASSET DETAIL (continued)

Security Description Percent
Unrealized of Total Estimated Estimated
Shares/Face Amt Price Market Value Tax Cost Gain/Loss Portfolio Annual Income Current Yield
Nissan Auto Receivables Owner - 65479JAD5
ABSSer2019CClA3
1.930 07/15/2024
13,623.870 99.5830 13,567.06 13,623.14 -56.08 0.1 262.94 1.94
Salesforce Com Inc - 79466LAG9
0.625 07/15/2024
25,000.000 93.8050 23,451.25 24,987.25 -1,536.00 0.2 156.25 0.67
Jpmorgan Chase Co - 46647PAUO
3.797 07/23/2024
150,000.000 98.9440 148,416.00 157,930.50 -9,514.50 1.3 5,695.50 3.84
Toyota Auto Recv Tr - 89237VABS
A B S Ser2020 C Cl A3
1041542024 War
24,863.870 98.3140 24,444 67 24,861.96 -417.29 0.2 109.40 0.45
Honda Auto Receivables Owner - 43813KACB
A B S Ser20203 CIA3
0.370 10/18/2024
35,849.340 97.5990 34,988.60 35,844.07 -855.47 0.3 132.64 0.38
John Deere Owner Tr - 47787NAC3
A B S Ser2020 B CIA3
11/15/2024 Var
6,229.890 98.1560 6,115.01 6,228.94 -113.93 0.1 31.77 0.52
Mercedes Benz Auto Lease - 58769KAD6
A B S Ser2021BCIA3
0.400 11/15/2024
60,000.000 96.6030 57,961.80 59,995.47 -2,033.67 0.5 240.00 0.41
Bmw Vehicle Lease Trust - 09690AAC7
0.330 12/26/2024
35,000.000 97.2500 34,037.50 34,996.39 -958.89 0.3 115.50 0.34
Ace Ina Holding - 00440EASG
3.150 03/15/2025
140,000.000 96.6580 135,321.20 152,899.60 -17,578.40 1.2 4,410.00 3.26
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Security Description Percent
Unrealized of Total Estimated Estimated
Shares/Face Amt Price Market Value Tax Cost Gain/Loss Portfolio Annual Income Current Yield

Exxon Mobil Corporation - 30231GBH4
2.992 03/19/2025

140,000.000 96.8490 135,588.60 152,733.00 -17,144.40 T 4,188.80 3.09

Gm Fin Auto Lsng Tr - 36265MAC9
ABSSer20221CIA3
1.900 03/20/2025

80,000.000 96.1820 76,945.60 79,999.31 -3,083.71 0.7 1,520.00 1.97

Bmw Vehicle Lease Trust 2022 1 - 05601XAC3
AB S Ser20221CIA3
03/25/2025 Var

40,000.000 96.2650 38,506.00 39,994 .02 -1,488.02 0.3 440.00 1.14

Caterpillar Finl Service - 14913R2Vv8
Medium Term Note
3.400 05/13/2025

55,000.000 97.4410 53,592.55 54,930.15 -1,337.60 0.5 1,870.00 3.49

Toyota Auto Recv Tr - 89240BAC2
AB S Ser2021 ACIA3

05/15/2025 Var

22,133.050 97.2360 21,521.29 22,128.94 -607.65 0.2 57.55 0.27
Qualcomm Inc - 747525AF0
3.450 05/20/2025

140,000.000 97.6860 136,760.40 155,689.80 -18,929.40 1.2 4.830.00 3.53

National Rural Utils Coop Fin - 63743HFE7
Medium Term Note
3.450 06/15/2025

85,000.000 96.4100 81,948.50 84,750.55 -2,802.05 0.7 2,932.50 3.58

Gm Fin Auto Lsng Tr 2022 2 - 36266FAC3
ABSSer20222CIA3
06/20/2025 Var

50,000.000 97.5000 48,750.00 49,994.79 -1,244.79 04 1,710.00 3.51

Hyundai Auto Rec Tr - 44933LAC7
AB S Ser 2021 A CIA3
09/15/2025 Var

49,649.470 96.3920 47,858.12 49,644 .25 -1,786.13 0.4 188.67 0.39
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John Deere Owner Trust - 47788UACB
CMOSer2021 ACIA3
0.360 09/15/2025

41,890.670 95.9800 40,206.67 41,882.62 -1,675.95 0.3 150.81 0.38
Htundai Auto Rec Tr - 44934KAC8
ABSSer2021BCIA3
0.380 01/15/2026
110,000.000 95.1270 104,639.70 109,975.72 -5,336.02 09 418.00 0.40

Honda Auto Rec Ownr Tr 2021 4 - 43815GAC3
ABSSer20214CiA3

01/21/2026 Var

40,000.000 94.5380 37,815.20 39,891.57 -2,176.37 0.3 352.00 0.93
State Str Corp - 857477BR3
1.746 02/06/2026

40,000.000 93.0870 37,234.80 40,000.00 -2,765.20 0.3 698.40 1.88
John Deere Own - 47789QAC4
ABSSer2021BCIA3
03/16/2026 Var

50,000.000 94.5660 47,283.00 49,995.54 -2,712.54 0.4 260.00 0.55
Jpmorgan Chase Co - 46647PBK1
2.083 04/22/2026

50,000.000 92.9010 46,450.50 51,594 .50 -5,144.00 04 1,041.50 224

Honda Auto Rec Ownr Tr - 43815BAC4
ABSSer20221CIA3
1.880 05/15/2026

65,000.000 94.7370 61,579.05 64,990.22 -3,411.17 0.5 1,222.00 1.98
Hyundai Auto Rec Tr - 44935FAD6
AB S Ser 2021 C CI A3
0.740 05/15/2026

30,000.000 93.9570 28,187.10 29,993.30 -1,806.20 0.2 22200 0.79

Unitedhealth Group Inc - 91324PEC2
1.150 05/15/2026

175,000.000 90.0000 157,500.00 173,020.70 -15,520.70 1.4 2,012.50 1.28
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Toyota Mtr Cr Corp - 89236TJK2
Medium Term Note
1.125 06/18/2026

130,000.000 88.8900 115,557.00 129,942.80 -14,385.80 1.0 1,462.50 1.27
Bank Amer Corp Sr - 06051GJD2
Medium Term Note
06/19/2026 Var
50,000.000 90.2290 45,114.50 50,167.50 -5,053.00 04 659.50 1.46

Bmw Veh Owner Tr - 05602RAD3
ABSSer2022ACIA3

08/25/2026 Var
40,000.000 96.8120 38,724 .80 39,997.92 -1,273.12 0.3 1,284.00 3.32
John Deere Owner Tr - 47787JAC2
ABSSer2022CIA3
09/15/2026 Var
50,000.000 95.3800 47,690.00 49,988.94 -2,298.94 0.4 1,160.00 2.43

Toyota At Rec Own Tr - 89238FADS
ABSSer2022BCIA3
09/15/2026 Var

45,000.000 96.2650 43,319.25 44,998.95 -1,679.70 0.4 1,318.50 3.04

Gm Fin Cons Auto Rec Tr - 362554AC1
ABSSer20214CIA3
0.680 09/16/2026

30,000.000 93.8730 28,161.90 29,999.24 -1,837.34 0.2 204.00 0.72
Walmart Inc - 931142ER0D
1.050 09/17/2026

30,000.000 88.8060 26,641.80 29,943.30 -3,301.50 0.2 315.00 1.18
Hyundai Auto Rec Tr - 448977AD0
ABS Ser2022 ACIA3
10/15/2026 Var

35,000.000 95.1170 33,290.95 34,098.65 -1,707.70 0.3 777.00 233
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Gm Fin Cons Auto Rec - 380146AC4
AB S Ser20221CIA3
1.260 11/16/2026
25,000.000 95.0020 23,750.50 24,997 .83 -1,247 .33 0.2 315.00 1.33
Target Corp - 87612EBM7
1.950 01/15/2027
70,000.000 014150 63,990.50 65,881.00 -5,890.50 0.6 1,365.00 2.13
Gm Fin Cons Aut Rec Tr - 362585AC5
ABSSer20222CIA3
02/16/2027 Var
40,000.000 96.6100 38,644.00 39,991 64 -1,347 .64 0.3 1,240.00 3.2
John Deere Ownr Tr - 47800AAC4
ABSSer2022B CI A3
0211672027 WVar
50,000.000 97.5930 48,796.50 49,995.23 -1,198.73 0.4 1,870.00 3.83
Charles Schwab Corp - 808513BY0
2.450 03/03/2027
150,000.000 91.7400 137,610.00 147,699.00 -10,089.00 1.2 3,675.00 267
Berkshire Hathaway Fin - 084664CZ2
2.300 03/15/2027
115,000.000 93.0790 107,040.85 114,978.15 -7,937.30 09 2,645.00 247
Amazon Com Inc - 023135CF1
3.300 04/13/2027
75,000.000 95.8740 71,905.50 74,870.25 -2,964.75 0.6 2,475.00 3.44
Prologis LP L P - 74340XBNO
2.125 04/15/2027
160,000.000 90.1260 144,201.60 141,006.40 3,195.20 1.3 3,400.00 2.36
Morgan Stanley - 61772BAB2
Medium Term Note
1.593 05/04/2027
150,000.000 86.0980 132,147.00 133,989.30 -1,842.30 1.1 2,389.50 1.81
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Security Description Percent
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Shares/Face Amt Price Market Value Tax Cost Gain/Loss Portfolio Annual Income Current Yield
Verizon Master Tr - 92348KAVS
ABSSer20225CIA 1A
0772072027 Var
45,000.000 98.1180 44 153.10 44 ,998.02 -844 .92 04 1,674.00 3.79
Caterpiliar Finl Sves - 14913R3A3
Medium Term Note
3.600 08/12/2027
95,000.000 96.1480 91,340.60 94,090.85 -2,750.25 0.8 3,420.00 3.74
Mercedes Benz Auto - 58768PACS
AB S Ser20221ClA3
5.210 08/16/2027
120,000.000 100.0650 120,078.00 119,976.26 101.74 1.0 6,252.00 5.21
Walmart Inc - 931142EX7
3.950 09/09/2027
50,000.000 99.3700 49,685.00 49,921.10 -236.10 04 1,975.00 3.97
Total Corporate Issues $3,822,952.70 $4,023,568.55 -$200,615.85 33.2 $92,767.31
Foreign Issues
Toronto Dominion Bank - 89114QCB2
Medium Term Note
3.250 03/11/2024
135,000.000 97.9440 132,224 40 136,833.30 -4,608.90 1.1 4,387.50 3.32
inter American Devel Bk - 4581X0EE4
3.250 07/01/2024
85,000.000 97.9210 83,232.85 84,991.50 -1,758.65 0.7 2,762.50 3.32
Inter American Devel Bk - 4581X0DZ8
Medium Term Note
0.500 09/23/2024
190,000.000 93.1230 176,933.70 189,859.40 -12,925.70 1.5 950.00 0.54
International Bank M TN - 459058JB0
0.625 04/22/2025
130,000.000 91.8390 119,390.70 129,496.90 -10,106.20 1.0 813.80 0.68
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Security Description Percent
Unrealized of Total Estimated Estimated
Shares/Face Amt Price Market Value Tax Cost Gain/Loss Portfolio Annual Income Current Yield
Bank Of Montreal - 06367WB85
Medium Term Note
1.850 05/01/2025
150,000.000 93.4500 140,175.00 154,207.50 -14,032.50 1.2 2,775.00 1.98
Royal Bank Of Canada - 78015K7H1
Medium Term Note
1.150 06/10/2025
150,000.000 91.6000 137,400.00 148,590.00 -11,1980.00 1.2 1,725.00 1.25
International Bank M TN - 459058JL8
0.500 10/28/2025
180,000.000 89.9820 161,967.60 179,796.60 -17,829.00 1.4 900.00 0.56
Total Foreign issues $951,324.25 $1,023,775.20 -$72,450.95 8.3 $14,313.80
Total Taxable Bonds $11,396,748.25 $12,150,840.57 -$754,092.32 99.0 $224,731.11
Total Assets $11,514,041.19 $12,268,133.51 $754,092.32 100.0 $228,672 80

Estimated Current Yield

ASSET DETAIL MESSAGES

Time of trade execution and trading party (if not disclosed) will be provided upon request.

Publicly traded assets are valued in accordance with market quotations or valuation methodologies from financial industry services believed by us to be reliable. Assets that are not publicly traded may be
reflected at values from other external sources. Assets for which a current value is not available may be refiected at a previous value or as not valued, at par value, or at a nominal value. Values shown do
not necessarily reflect prices at which assets could be bought or sold. Values are updated based on internal policy and may be updated less frequently than statement generation.
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TRANSACTION DETAIL

Date
Posted Activity

Income
Description Cash

Principal
Cash Tax Cost

Beginning Balance 11/01/2022
11/01/22  Asset Income

11/01/22  Asset Income

11/04/22  Asset Income

11/07/22  Asset Income

11/14/22  Purchase

11/14/22  Purchase Accrued Interest

11/14/22  Sale

11/14/22  Sell Accrued Interest

11/14/22  Asset Income

$1,779,081.37

Interest Earned On 1,387.50
Bank Of Montreal Mtn 1.850% 5/01/25
0.00925 USD/$1 Pv On 150,000 Par Value Due 11/1/22

Interest Earned On 198.09
First Am Govt Ob Fd Cl Y
Interest From 10/1/22 To 10/31/22

interest Earned On 1,194.75
Mergan Stanley Mtn 1.593% 5/04/27
0.007965 USD/$1 Pv On 150,000 Par Value Due 11/4/22

Interest Earned On 537.50
FNMAO0.500% 11/07/25
0.0025 USD/$1 Pv On 215,000 Par Value Due 11/7/22

Purchased 160,000 Par Value Of

Prologis LP L P 2.125% 4/15/27

Trade Date 11/9/22

Purchased Through National Financial Services Co
Purchased On The Marketaxess Corporation

Swift External Reff: 8231303133227486

160,000 Par Value At 88.129 %

Paid Accrued Interest On Purchase Of -273.89
Prolegis LP L P 2.125% 4/15/27
Income Debit 273.89- USD

Sold 150,000 Par Value Of

Merck Co Inc 2.800% 5/18/23

Trade Date 11/9/22

Sold Through Marketaxess Corp

Sold On The Marketaxess Corporation
Swift External Ref#: 8231303133227449
150,000 Par Value At 98.958 %

Received Accrued Interest On Sale Of 2,053.33
Merck Co inc 2.800% 5/18/23
Income Credit 2,053.33 USD

Interest Earned On 2,137.50
Apple Inc 2.850% 5/11/24
0.01425 USD/$1 Pv On 150,000 Par Value Due 11/11/22
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TRANSACTION DETAIL {continued)

Date
Posted

Activity

Income
Description Cash

Principal
Cash Tax Cost

1114722

1114122

1115122

11/15/22

11115722

1115422

1115722

1115122

1115122

11115722

1115/22

Asset Income

Assef Income

Asset Income

Sale

Asset Income

Sale

Asset Income

Sale

Asset Income

Sale

Asset Income

Interest Earned On 213.75
Amazon Com Inc 0.450% 5/12/24
0.00225 USD/$1 Pv On 95,000 Par Value Due 11/12/22

Interest Earned On 935.00
Caterpillar Finl Mtn 3.400% 5/13/25
0.017 USD/$1 Pv On 55,000 Par Value Due 11/13/22

Interest Earned On 15.83
Hyundai Auto Rec 0.380% 9/15/25
$0.00032/Pv On  50,000.00 Pv Due 11/15/22

Paid Down 350.53 Par Value Of
Hyundai Auto Rec 0.380% 9/15/25
Trade Date 11/15/22

Interest Earned On 13.50
John Deere Owner 0.360% Q1525
$0.00030/Pv On  45000.00 Pv Due 11/15/22

Paid Down 3,109.33 Par Value Of
John Deere Owner 0.360% 9/15/25
Trade Date 11/15/22

Interest Earned On 46.73
Toyota Auto 1.660% 5/15/24
$0.00138/Pv On  33,779.22 Pv Due 11/15/22

Paid Down 5,250.36 Par Value Of
Toyota Auto 1.660% 5/15/24
Trade Date 11/15/22

Interest Earned On 10.15
Toyota Auto Recv 0.440% 10/15/24
$0.00037/Pv On 27,686.29 Pv Due 11/15/22

Paid Down 2,822.42 Par Value Of
Toyota Auto Recv 0.440% 10/15/24
Trade Date 11/15/22

Interest Earned On 109.88
Toyota At Rec Own 2.930% 9/15/26
$0.00244/Pv On  45,000.00 Pv Due 11/15/22
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TRANSACTION DETAIL (continued)

Date
Posted

Activity

Description

Income
Cash

Principal
Cash

Tax Cost

11/15/22

1115722

1115722

11/15/22

11/15/22

11/15/22

11/15/22

11/15/22

11/15/22

11/15/22

1115722

Asset Income

Sale

Cash Disbursement

Asset Income

Asset Income

Asset Income

Asset Income

Asset Income

Asset Income

Sale

Asset Income

Interest Earned On
Toyota Auto Recv 0.260% 5/15/25
$0.00022/Pv On  23,690.90 Pv Due 11/15/22

Paid Down 1,557 .85 Par Value Of
Toyota Auto Recv 0.260% 5/15/25
Trade Date 11/15/22

Cash Disbursement

Paid To Chandler Asset Management
Investment Counsel Fee

For Pe Ending 10/31/2022

Interest Earned On
Honda Auto Rec Own 1.880% 5/15/26
$0.00157/Pv On  65,000.00 Pv Due 11/15/22

Interest Earned On
Hyundai Auto Rec 2.220% 10/15/26
$0.00185/Pv On  35,000.00 Pv Due 11/15/22

Interest Earned On
Htundai Auto Rec Tr 0.380% 1/15/26
$0.00032/Pv On  110,000.00 Pv Due 11/15/22

Interest Earned On
Hyundai Auto Rec Tr 0.740% 5/15/26
$0.00062/Pv On  30,000.00 Pv Due 11/15/22

Interest Earned On
John Deere Owner 2.320% 9/15/26
$0.00193/Pv On  50,000.00 Pv Due 11/15/22

Interest Earned On
John Deere Owner 0.510% 11/15/24
$0.00043/Pv On 7,002.30 Pv Due 11/15/22

Paid Down 772.41 Par Value Of
John Deere Owner 0.510% 11/15/24
Trade Date 11/15/22

Interest Earned On
John Deere Own 0.520% 3/16/26
$0.00043/Pv On  50,000.00 Pv Due 11/15/22

5.13

101.83

64.75

34.83

18.50

96.67

298

2167
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TRANSACTION DETAIL (continued)

Date Income Principal
Posted Activity Description Cash Cash Tax Cost
11/15/22  Asset Income Interest Earned On 155.83
John Deere Ownr Tr 3.740% 2/16/27
$0.00312/Pv On  50,000.00 Pv Due 11/15/22
11/15/22  Asset Income Interest Farned On 20.00
Mercedes Benz Auto 0.400% 11/15/24
$0.00033/Pv On  60,000.00 Pv Due 11/15/22
11/15/22  Asset Income Interest Earned On 26.81
Nissan Auto 1.930% 7/15/24
$0.00161/PvOn  16,667.39 Pv Due 11/15/22
11/15/22 Sale Paid Down 3,043.52 Par Value Of 3,043.52 -3,043.36
Nissan Auto 1.930% 7/15/24
Trade Date 11/15/22
11M15/22 Asset Income Interest Earned On 1,875.00
U S Treasury Nt 2.500% 5/15/24
0.0125 USD/31 Pv On 150,000 Par Value Due 11/15/22
11/15/22 Asset Income Interest Earned On 1,006.25
Unitedhealth 1.150% 5/15/26
0.00575 USD/$1 Pv On 175,000 Par Value Due 11/15/22
11/16/22  Asset Income Interest Earned On 17.00
Gm Fin Cons Auto 0.680% 9/16/26
$0.00057/Pv On  30,000.00 Pv Due 11/16/22
11/16/22  Asset Income Interest Earned On 103.33
Gm Fin Cons Aut 3.100% 2/16/27
$0.00258/Pv On  40,000.00 Pv Due 11/16/22
11/16/22  Asset Income Interest Farned On 26.25
Gm Fin Cons Auto 1.260% 11/16/26
$0.00105/Pv On  25,000.00 Pv Due 11/16/22
11/17/22 Sale Sold 135,000 Par Value Of 131,168.70 -134,709.75

FNMAOQ.250% 7/10/23

Trade Date 11/16/22

Sold Through Mizuho Securities USA Fxd Inc
Sold On The Marketaxess Corporation

Swift External Ref#: 8232003133262503
135,000 Par Value At 97.162 %
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TRANSACTION DETAIL (continued)

Date
Posted

Activity

Description

Income
Cash

Principal
Cash Tax Cost

11117722

1118/22

11/18/22

11721722

11/21/22

11121122

11/21/22

11/21/22

11122122

11/25/22

Sell Accrued Interest

Asset Income

Sale

Asset Income

Asset Income

Asset Income

Asset Income

Asset Income

Purchase

Asset Income

Received Accrued Interest On Sale Of
FNMAO0.250% 7/10/23
Income Credit 119.06 USD

Interest Earned On
Honda Auto 0.370% 10/18/24
$0.00031/Pv On  39,260.34 Pv Due 11/18/22

Paid Down 3,411 Par Value Of
Honda Auto 0.370% 10/18/24
Trade Date 11/18/22

Interest Earned On
Gm Fin Auto Lsng Tr 1.900% 3/20/25
$0.00158/Pv On  80,000.00 Pv Due 11/20/22

Interest Earmed On
Gm Fin Auto Lsng 3.420% 6/20/25
$0.00285/PvOn  50,000.00 Pv Due 11/20/22

Interest Earned On
Honda Auto Rec 0.880% 1/21/26
$0.00073/PvOn  40,000.00 Pv Due 11/21/22

Interest Earned On
Verizon Master Tr 3.720% 7/20/27
$0.00310/Pv On  45,000.00 Pv Due 11/20/22

Interest Earned On
Qualcomm Inc 3.450% 5/20/25
0.01725 USD/$1 Pv On 140,000 Par Value Due 11/20/22

Purchased 120,000 Par Value Of

Mercedes Benz Auto 5.210% 8/16/27

Trade Date 11/15/22

Purchased Through Pershing LLC

Purchased On The Off-Exchange Transactions - Li
Swift External Ref#: 8231903133259986

120,000 Par Value At 99.98021667 %

Interest Earned On
Bmw Vehicle Lease 1.100% 3/25/25
$0.00092/Pv On  40,000.00 Pv Due 11/25/22
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Page 22 of 27
November 1, 2022 to November 30, 2022

TRANSACTION DETAIL (continued)

Date Income Principal

Posted Activity Description Cash Cash Tax Cost

11/25/22  Asset Income Interest Earned On 107.00
Bmw Veh Owner Tr 3.210% 8/25/26
$0.00268/Pv On  40,000.00 Pv Due 11/25/22

11/25/22  Asset Income Interest Earned On 9.63
Bmw Vehicle Lease 0.330% 12/26/24
$0.00027/Pv On  35,000.00 Pv Due 11/25/22

11/28/22 Fee Trust Fees Collected -104.17
Charged For Period 10/01/2022 Thru 10/31/2022

11/30/22  Asset Income Interest Earned On 562.50
U S Treasury Nt 0.375% 11/30/25
0.001875 USD/$1 Pv On 300,000 Par Value Due 11/30/22

11/30/22  Asset Income Interest Earned On 2,921.88
U S Treasury Nt 2.125% 11/30/24
0.010625 USD/AE1 Pv On 275,000 Par Value Dus 11/30/22

Purchase Combined Purchases For The Period 11/ 1/22 - 11/30/22 Of -176,551.09 176,551.09
First Am Govt Ob Fd Cl Y
Sale Combined Sales For The Period 11/ 1/22 - 11/30/22 Of 120,080.43 -120,080.43

First Am Govt Ob Fd Cl Y

Ending Balance 11/30/2022 $1,797,859.67 -$1,797,859.67 $12,268,133.51
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ACCOUNT NUMBER: 001050986308 November 1, 2022 to November 30, 2022
SALE/MATURITY SUMMARY
Settlement Estimated
Date Description Tax Cost Proceeds Gain/Loss

Taxable Bonds

FNMA
0.250 07/10/2023
3135G05G4
11117122 Sold 135,000 Par -134,709.75 131,168.70 -3,541.05
Value

Trade Date 11/16/22

Sold Through Mizuho Securities USA Fxd Inc
Sold On The Marketaxess Corporation

Swift External Ref#: 8232003133262503
135,000 Par Value At 97.162 %

Honda Auto Receivables Owner
A B S Ser 2020 3 Cl A3

0.370 10/18/2024

HA00324

11/18/22 Paid Down 3,411 Par -3,410.50 3,411.00 0.50
Value
Trade Date 11/18/22

Hyundai Auto Rec Tr
A B S Ser 2021 A CI A3
09/15/2025 Var
HAR0325

11115/22 Paid Down 350.53 -350.49 350.53 0.04
Par Value
Trade Date 11/15/22

John Deere Owner Tr
A B S Ser2020B Cl A3
11/15/2024 Var
JDO0524

11/15/22 Paid Down 772.41 -772.29 77241 0.12

Par Value
Trade Date 11/15/22
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Page 24 of 27

November 1, 2022 to November 30, 2022

SALE/MATURITY SUMMARY (continued)

Settlement Estimated
Date Description Tax Cost Proceeds Gain/Loss
John Deere Owner Trust
C MO Ser 2021 ACI A3
0.360 09/15/2025
JDO0425
11/15/22 Paid Down 3,109.33 -3,108.73 3,109.33 0.60
Par Value
Trade Date 11/15/22
Merck Co Inc
2.800 05/18/2023
58933YAF2
11/14/22 Sold 150,000 Par -146,148.00 148,437.00 2,289.00
Value
Trade Date 11/9/22
Sold Through Marketaxess Corp
Sold On The Marketaxess Corporation
Swift External Ref#: 8231303133227449
150,000 Par Value At 98 958 %
Nissan Auto Receivables Owner
A B S Ser2019 CCI A3
1.930 07/15/2024
NA11924
11115122 Paid Down 3,043.52 -3,043.36 3,043.52 0.16
Par Value
Trade Date 11/15/22
Toyota Auto Receivables
A BS Ser 2020 ACI A3
1.660 05/15/2024
TA11624
1111522 Paid Down 5,250.36 -5.371.37 5,250.36 -121.01

Par Value
Trade Date 11/15/22
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ACCOUNT NUMBER: 001050986308 November 1, 2022 to November 30, 2022
SALE/MATURITY SUMMARY (continued)

Settlement Estimated
Date Description Tax Cost Proceeds Gain/Loss
Toyota Auto Recv Tr
ABS Ser2020C Cl A3
10/15/2024 Var
TARO0424
11/15/22 Paid Down 2,822 42 -2,822.20 282242 0.22
Par Value

Trade Date 11/15/22

Toyota Auto Recv Tr
A B S Ser 2021 A CI A3

05/15/2025 Var
TARD325A
11/15/22 Paid Down 1,557.85 -1,557.56 1,657.85 0.29
Par Value
Trade Date 11/15/22
Total Taxable Bonds -$301,294.25 $299,923.12 -$1,371.13
Total Sales & Maturities -$301,294.25 $299,923.12 -$1,371.13

SALE/MATURITY SUMMARY MESSAGES

Estimated Year-To-Date Long-Term Gain (Loss): $20,494 82

Estimates should not be used for tax purposes
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Page 26 of 27
November 1, 2022 to November 30, 2022

BOND SUMMARY
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2022

2023 2024

2027
Percentage of
Par Value Market Value Category
MATURITY
2022 0.00 0.00 0.00
2023 550,000.00 544 29500 478
2024 3,097,095.83 2,989,447 97 26.24
2025 4,113,673.19 3,820,964.43 33.52
2026 2,245,000.00 2,040,590.80 17.90
2027 2,105,000.00 2,001,450.05 17.56
Total of Category $12,110,769.02 $11,396,748.25 100.00
MOODY'S RATING
Aaa 8,267,270.21 7,775,878.11 68.23
Aa2 485,000.00 468,263.25 4.11
Al 975,000.00 911,009.50 7.99
A2 953,000.00 906,316.97 7.95
A3 625,000.00 581,354.30 5.10
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Page 27 of 27
November 1, 2022 to November 30, 2022

BOND SUMMARY (continued)

Percentage of

Par Value Market Value Category
N/A 805,498.81 753,926.12 6.62
Total of Category $12,110,769.02 $11,396,748.25 100.00
S&P RATING
AAA 1,472,515.41 1,400,471.16 12.29
AA+ 3,440,000.00 3,241,550.65 28.44
AA 515,000.00 494 254 45 434
AA- 140,000.00 135,588.60 1.19
A+ 330,000.00 296,508.25 2.60
A 1,135,000.00 1,069,676.05 9.39
A- 918,000.00 870,916.67 7.64
N/A 3,985,253.61 3,717,491 .67 3262
NOT RATED 175,000.00 170,290.75 1.49
Total of Category $12,110,769.02 $11,396,748.25 100.00

BOND SUMMARY MESSAGES

Data contained within this section excluded Mutual Funds, Exchange Traded Funds, and Closed-Ended Funds.
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Glossary

Accretion - The accumulation of the value of & discounted bond until maturity.

Adjusted Prior Market Realized Gain/Loss - The difference between the proceeds and the Prior
Market Value of the fransaction.

Adjusted Prior Market Unrealized Gain/Loss - The difference between the Market Value and the
Adjusted Prior Market Value.

Adjusted Prior Market Value - A figure calculaied using the beginning Market Value for the fiscal year,
adjusted for all asset related fransactions during the period, employing an average cost methodology.
Amortization - The decrease in value of a premium bond until maturity.

Asset - Anything owned that has commercial exchange value. Assels may consist of specific property
or of claims against others, in confrast to obligations due to others (liabilites).

Bond Raling - A measurement of a bond's quality based upon the issuer's financial condition. Ratings
are assigned by independent rating services, such as Moody's, or S&P, and reflect their apinion of the
issuer's ability to meet the scheduled interest and principal repayments for the bond.

Cash - Cash activity that includes both income and principal cash categories.

Change in Unrealized Gainfl.oss - Also reported as GainfLoss in Period in the Asset Detail section.
This figure shows the market appreciation (depreciation) for the current period,

Cost Basis (Book Value} - The original price of an asset, normally the purchase price or appraised
value at the time of acquisition. Book Value method maintains an average cost for each asset.

Cost Basis (Tax Basis) - The original price of an asset, normally the purchase price or appraised value
at the time of acquisition. Tax Basis uses client determined methods such as Last-In-First-Out (LIFQ),
First-in-First-Oui (FIFO), Average, Minimum Gain, and Maximum Gain,

Ending Accrual - {Also reported as Accrued Income) Income earned but not yet received, or expenses
incurrad but not yet paid, as of the end of the reporting period.

Estimated Annual Income - The amount of income a particular asset is anticipated to earn over the
next year., The shares mulfiplied by arnual income rate.

Estimated Current Yield - The annual rate of return on an investment expressed as a percentage. For
stacks, yield is calculated by taking the annuai dividend payments divided by the stock’s current share
price. For bonds, yield is calculated by the coupon rate divided by the bord's market price.
Ex-Dividend Date - (Also reported as Ex-Date) For stock trades, the person who owns the security on
the ex-dividend date will earn the dividend, regardless of who curreatly owns the stock.

Income Cash - A category of cash comprised of ordinary earnings derived from investments, usually
dividends and interest. )

Market Value - The price per unit multiplied by the number of units.

Maturity Date - The date on which an obligation or note matures.

Payabie Date - The date on which a dividend, mutual fund distribution, or interest on a bond will be
made.

Principal Cash - A category of cash comprised of cash, deposits, cash withdrawals and the cash flows
generated from purchases or sales of investments.

Realized Gain/Loss Calculation - The Proceeds less the Cost Basis of a ransaction.

Settlement Date - The date on which a frade settles and cash or securities are credited or debited to the
account.

Trade Date - The dale a frade is legally entered into.

Unrealized GainfLoss - The diffarence between the Market Value and Cost Basis at the end of the
current period.

Yield on/at Market - The annual rate of return on an investment expressed as a percentage. For
stocks, yield is calculated by the annual dividend payrments divided by the stock's cusrrent share price.
For bonds, yield is calculated by the coupon rate divided by the bond's market price.

The terms defined in this glossary are only for use when reviewing your account statement. Please
contact your Retationship Manager with any questions.
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QUESTIONS? ACCOUNT NUMBER: 001050986308

If you have any questions regarding your account or this statement, please contact your SMALL CITIES ORGANIZED RISK EFFORT
Administrator.

SAMIR SOMERVILLE-POWEL

CN-OH-W5IT

CN-OH-W5IT

425 WALNUT STREET

CINCINNATI OH 45202

Phone 513-629-8204

E-mail samir.somervillepowell@usbank.com This statement is for the period from December 1, 2022 to December 31, 2022

Portfolio Manager:
TS PRT RC #1 - AUTO
CN-OH-W6TC

S ELITU T T R R T T TR TU U T TRE B R B R
00000411505 SP  000638393809907 P

SMALL CITIES ORGANIZED RISK EFFORT

2180 HARVARD STREET, SUITE 460
SACRAMENTO, CA 95815-3329
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SMALL CITIES ORGANIZED Page 1 of 30
ACCOUNT NUMBER: 001050986308 December 1, 2022 to December 31, 2022
MARKET VALUE SUMMARY

Current Period
12/01/22 to 12/31/22

Change: 2,988,576.82

Beginning Market Value $11,514,041.19  $18,000,000
Taxable Interest 10,627.59 $15,000,000
Fees and Expenses -1,253.41 $12.000,000
Cash Receipts 3,000,000.00
Long Term Gains/Losses -114.16 $9,000,000
Short Term Gains/Losses 2.33 $6,000,000
Change in Investment Value -20,685.53 $3.000.000
Ending Market Value $14,502,618.01 $0 T T
Beginning Ending
MV MV
$11,514,041.19 $14,502,618.01
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Page 2 of 30
December 1, 2022 to December 31, 2022

ASSET SUMMARY
Current Period % of Estimated
Assets Market Value Total Annual Income
Cash & Equiv
Cash & Equivalents 2,475,028.16 17.10 95,712.40 $2,475,028.16
Taxable Bonds 12,027,589.85 82.90 249,010.81
Total Market Value $14,502,618.01 100.00 $344,723.21

Taxable Bonds

$12,027,589.85

US Government Issues

$7,054,347.00

Fixed Income Summary

Foreign Issues
$950,676.80

_Corporate Issues
$4,022,566.05
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Page 3 of 30
December 1, 2022 to December 31, 2022

INCOME SUMMARY

Income Received
Current Period

Taxable Interest

10,627.59

Total Current Period Income

$10,627.59
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Page 4 of 30
December 1, 2022 to December 31, 2022

CASH SUMMARY

Principal
Cash

Income
Cash

Total
Cash

Beginning Cash 12/01/2022

Taxable Interest

Fees and Expenses

Cash Receipts

Capital Gain Distributions
Purchases

Sales

Net Money Market Activity

-$1,797,859.67

-1,253.41
3,000,000.00

-922,842.00
22,537.81
-2,109,072.72

$1,797,859.67
10,627.59

2.73

$0.00

10,627.59
-1,253.41
3,000,000.00
2.73
-922,842.00
22,537.81
-2,109,072.72

Ending Cash 12/31/2022

-$1,808,489.99

$1,808,489.99

$0.00
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Page 5 of 30
December 1, 2022 to December 31, 2022

ASSET DETAIL

Security Description Percent
Unrealized of Total Estimated Estimated
Shares/Face Amt Price Market Value Tax Cost Gain/Loss Portfolio Annual Income Current Yield
Cash & Equivalents
Cash/Money Market
First American Government - 31846V203
Oblig Fd Cl'Y
#3763
2,226,365.660 1.0000 2,226,365.66 2,226,365.66 0.00 15.4 84,483.59 3.79
Mufg Bank Ltd Ny Bra C P - 62479MPF4
02/15/2023
250,000.000 99.4650 248,662.50 248,092.64 569.86 1.7 11,228.81 4.52
Total Cash/Money Market $2,475,028.16 $2,474,458.30 $569.86 17.1 $95,712.40
Cash
Principal Cash -1,808,489.99 -1,808,489.99 -12.5
Income Cash 1,808,489.99 1,808,489.99 12.5
Total Cash $0.00 $0.00 $0.00 0.0 $0.00
Total Cash & Equivalents $2,475,028.16 $2,474,458.30 $569.86 17.1 $95,712.40
Taxable Bonds
US Government Issues
Federal Home Loan Bks - 313383YJ4
3.375 09/08/2023
250,000.000 98.9930 247,482.50 253,613.50 -6,131.00 1.7 8,437.50 3.41
Federal Home Loan Bks - 3130A0F70
3.375 12/08/2023
150,000.000 98.5610 147,841.50 154,474.50 -6,633.00 1.0 5,062.50 3.42
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Page 6 of 30

December 1, 2022 to December 31, 2022

ASSET DETAIL (continued)

Security Description Percent
Unrealized of Total Estimated Estimated
Shares/Face Amt Price Market Value Tax Cost Gain/Loss Portfolio Annual Income Current Yield
U S Treasury Note - 912828Vv80
2.250 01/31/2024
175,000.000 97.3630 170,385.25 174,425.78 -4,040.53 1.2 3,937.50 2.31
FNMA - 3135G0V34
2.500 02/05/2024
125,000.000 97.6000 122,000.00 124,521.25 -2,521.25 0.8 3,125.00 2.56
U S Treasury Note - 912828WJ5
2.500 05/15/2024
150,000.000 97.0630 145,594.50 154,136.72 -8,542.22 1.0 3,750.00 2.58
Federal Home Loan Bks - 3130A1XJ2
2.875 06/14/2024
230,000.000 97.6900 224,687.00 239,917.60 -15,230.60 1.5 6,612.50 2.94
Federal Farm Credit Bks - 3133EKWV4
1.850 07/26/2024
150,000.000 95.6490 143,473.50 151,448.40 -7,974.90 1.0 2,775.00 1.93
Federal Home Loan Bks - 3130A2UW4
2.875 09/13/2024
200,000.000 97.0770 194,154.00 211,539.00 -17,385.00 1.3 5,750.00 2.96
U S Treasury Note - 912828YH7
1.500 09/30/2024
300,000.000 94.9570 284,871.00 297,509.76 -12,638.76 2.0 4,500.00 1.58
FNMA - 3135G0W66
1.625 10/15/2024
175,000.000 94.9990 166,248.25 173,547.50 -7,299.25 1.1 2,843.75 1.71
U S Treasury Note - 9128283J7
2.125 11/30/2024
275,000.000 95.7230 263,238.25 279,733.40 -16,495.15 1.8 5,843.75 2.22
FNMA - 3135G0X24
1.625 01/07/2025
235,000.000 94.4640 221,990.40 239,814.00 -17,823.60 1.5 3,818.75 1.72
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Page 7 of 30

December 1, 2022 to December 31, 2022

ASSET DETAIL (continued)

Security Description Percent
Unrealized of Total Estimated Estimated
Shares/Face Amt Price Market Value Tax Cost Gain/Loss Portfolio Annual Income Current Yield
FHLMC - 3137EAEPO
1.500 02/12/2025
260,000.000 94.2280 244,992.80 259,799.80 -14,807.00 1.7 3,900.00 1.59
U S Treasury Note - 912828J27
2.000 02/15/2025
175,000.000 95.1480 166,509.00 185,903.32 -19,394.32 1.1 3,500.00 2.10
U S Treasury Note - 9128287C7
1.125 02/28/2025
50,000.000 93.3480 46,674.00 50,992.19 -4,318.19 0.3 562.50 1.20
Federal Home Loan Bks - 3130A4CH3
2.375 03/14/2025
225,000.000 95.6020 215,104.50 237,998.25 -22,893.75 1.5 5,343.75 2.48
Federal Home Loan Bks - 3130AJHU6
0.500 04/14/2025
150,000.000 91.9060 137,859.00 149,800.80 -11,941.80 1.0 750.00 0.54
FNM A Deb - 3135G03U5
0.625 04/22/2025
105,000.000 91.8740 96,467.70 104,783.70 -8,316.00 0.7 656.25 0.68
FNMA - 3135G04Z3
0.500 06/17/2025
260,000.000 90.9910 236,576.60 259,461.80 -22,885.20 1.6 1,300.00 0.55
FHLMC MTN - 3137EAEU9
0.375 07/21/2025
140,000.000 90.4950 126,693.00 139,302.80 -12,609.80 0.9 525.00 0.41
FNMA - 3135G05X7
0.375 08/25/2025
220,000.000 90.1890 198,415.80 218,970.40 -20,554.60 1.4 825.00 0.42
FHLMC MTN - 3137EAEX3
0.375 09/23/2025
200,000.000 89.9880 179,976.00 199,398.00 -19,422.00 1.2 750.00 0.42
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December 1, 2022 to December 31, 2022

ASSET DETAIL (continued)

Security Description Percent
Unrealized of Total Estimated Estimated
Shares/Face Amt Price Market Value Tax Cost Gain/Loss Portfolio Annual Income Current Yield
U S Treasury Note - 91282CFP1
4.250 10/15/2025
220,000.000 99.9220 219,828.40 221,332.03 -1,503.63 15 9,350.00 4.25
FNMA - 3135G06G3
0.500 11/07/2025
215,000.000 89.9250 193,338.75 214,230.30 -20,891.55 1.3 1,075.00 0.56
U S Treasury Note - 91282CAZ4
0.375 11/30/2025
300,000.000 89.4450 268,335.00 300,093.75 -31,758.75 1.9 1,125.00 0.42
U S Treasury Note - 91282CBC4
0.375 12/31/2025
125,000.000 89.3710 111,713.75 124,882.81 -13,169.06 0.8 468.75 0.42
U S Treasury Note - 91282CBT7
0.750 03/31/2026
300,000.000 89.6290 268,887.00 297,597.66 -28,710.66 1.9 2,250.00 0.84
U S Treasury Note - 91282CBWO
0.750 04/30/2026
150,000.000 89.3950 134,092.50 149,009.77 -14,917.27 0.9 1,125.00 0.84
U S Treasury Note - 91282CCP4
0.625 07/31/2026
125,000.000 88.3630 110,453.75 123,813.48 -13,359.73 0.8 781.25 0.71
U S Treasury Note - 91282CCW9
08/31/2026 Var
350,000.000 88.5430 309,900.50 346,279.30 -36,378.80 2.1 2,625.00 0.85
U S Treasury Note - 91282CDG3
1.125 10/31/2026
325,000.000 89.4410 290,683.25 322,884.77 -32,201.52 2.0 3,656.25 1.26
U S Treasury Note - 91282CEF4
2.500 03/31/2027
200,000.000 93.8400 187,680.00 185,734.38 1,945.62 1.3 5,000.00 2.66
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December 1, 2022 to December 31, 2022

ASSET DETAIL (continued)

Security Description Percent
Unrealized of Total Estimated Estimated
Shares/Face Amt Price Market Value Tax Cost Gain/Loss Portfolio Annual Income Current Yield
U S Treasury Note - 91282CEN7
2.750 04/30/2027
340,000.000 94.7660 322,204.40 332,193.75 -9,989.35 2.2 9,350.00 2.90
U S Treasury Note - 91282CEW?7
3.250 06/30/2027
175,000.000 96.6910 169,209.25 177,460.94 -8,251.69 1.2 5,687.50 3.36
U S Treasury Note - 91282CFH9
08/31/2027
120,000.000 96.1800 115,416.00 118,692.19 -3,276.19 0.8 3,750.00 3.25
U S Treasury Note - 91282CFM8
4,125 09/30/2027
150,000.000 100.3750 150,562.50 149,531.25 1,031.25 1.0 6,187.50 4.11
U S Treasury Note - 91282CFUO
4.125 10/31/2027
220,000.000 100.3670 220,807.40 224,357.03 -3,549.63 1.5 9,075.00 4.11
Total US Government Issues $7,054,347.00 $7,549,185.88 -$494,838.88 48.6 $136,075.00
Corporate Issues
Berkshire Hathaway Inc - 084670BR8
2.750 03/15/2023
150,000.000 99.5720 149,358.00 146,457.00 2,901.00 1.0 4,125.00 2.76
Bank Of America Corp - 06051GHF9
3.550 03/05/2024
133,000.000 99.6240 132,499.92 133,694.26 -1,194.34 0.9 4,721.50 3.56
Apple Inc - 037833CU2
2.850 05/11/2024
150,000.000 97.3580 146,037.00 150,888.00 -4,851.00 1.0 4,275.00 2.93
Amazon Com Inc - 023135BW5
0.450 05/12/2024
95,000.000 94.1900 89,480.50 94,861.30 -5,380.80 0.6 427.50 0.48
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ASSET DETAIL (continued)

Security Description Percent
Unrealized of Total Estimated Estimated
Shares/Face Amt Price Market Value Tax Cost Gain/Loss Portfolio Annual Income Current Yield
Toyota Auto Receivables - 89232HAC9
A B S Ser 2020 A CI A3
1.660 05/15/2024
23,465.910 99.4930 23,346.94 24,006.73 -659.79 0.2 389.53 1.67
American Honda Finance - 02665WCZ2
Medium Term Note
2.400 06/27/2024
150,000.000 96.3470 144,520.50 149,373.00 -4,852.50 1.0 3,600.00 2.49
Nissan Auto Receivables Owner - 65479JAD5
A B S Ser 2019 C CI A3
1.930 07/15/2024
10,633.340 99.6420 10,595.27 10,632.77 -37.50 0.1 205.22 1.94
Salesforce Com Inc - 79466LAG9
0.625 07/15/2024
25,000.000 93.8020 23,450.50 24,987.25 -1,536.75 0.2 156.25 0.67
Jpmorgan Chase Co - 46647PAUO
3.797 07/23/2024
150,000.000 99.0060 148,509.00 157,930.50 -9,421.50 1.0 5,695.50 3.83
Toyota Auto Recv Tr - 89237VAB5
A B S Ser 2020 C CI A3
10/15/2024 Var
22,146.770 98.3990 21,792.20 22,145.07 -352.87 0.2 97.45 0.45
Honda Auto Receivables Owner - 43813KAC6
A B S Ser 2020 3 CI A3
0.370 10/18/2024
32,602.670 97.8150 31,890.30 32,597.88 -707.58 0.2 120.63 0.38
John Deere Owner Tr - 47787NAC3
A B S Ser 2020 B CI A3
11/15/2024 Var
5,694.680 98.4640 5,607.21 5,693.81 -86.60 0.0 29.04 0.52
Mercedes Benz Auto Lease - 58769KAD6
A B S Ser 2021 B CI A3
0.400 11/15/2024
60,000.000 97.1180 58,270.80 59,995.47 -1,724.67 0.4 240.00 0.41
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ASSET DETAIL (continued)

Security Description Percent
Unrealized of Total Estimated Estimated
Shares/Face Amt Price Market Value Tax Cost Gain/Loss Portfolio Annual Income Current Yield
Bmw Vehicle Lease Trust - 09690AAC7
0.330 12/26/2024
34,111.550 97.7150 33,332.10 34,108.03 -775.93 0.2 112.57 0.34
Ace Ina Holding - 00440EAS6
3.150 03/15/2025
140,000.000 96.5600 135,184.00 152,899.60 -17,715.60 0.9 4,410.00 3.26
Exxon Mobil Corporation - 30231GBH4
2.992 03/19/2025
140,000.000 96.3210 134,849.40 152,733.00 -17,883.60 0.9 4,188.80 3.11
Gm Fin Auto Lsng Tr - 36265MAC9
ABSSer20221CIA3
1.900 03/20/2025
80,000.000 96.6220 77,297.60 79,999.31 -2,701.71 0.5 1,520.00 1.97
Bmw Vehicle Lease Trust 2022 1 - 05601XAC3
A B S Ser 2022 1 CI A3
03/25/2025 Var
40,000.000 96.7440 38,697.60 39,994.02 -1,296.42 0.3 440.00 1.14
Caterpillar Finl Service - 14913R2V8
Medium Term Note
3.400 05/13/2025
55,000.000 97.1530 53,434.15 54,930.15 -1,496.00 0.4 1,870.00 3.50
Toyota Auto Recv Tr - 89240BAC2
AB S Ser 2021 ACIA3
05/15/2025 Var
20,607.250 97.4210 20,075.79 20,603.42 -527.63 0.1 53.58 0.27
Qualcomm Inc - 747525AF0
3.450 05/20/2025
140,000.000 97.3410 136,277.40 155,689.80 -19,412.40 0.9 4,830.00 3.54
National Rural Utils Coop Fin - 63743HFE7
Medium Term Note
3.450 06/15/2025
85,000.000 96.4600 81,991.00 84,750.55 -2,759.55 0.6 2,932.50 3.58
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ASSET DETAIL (continued)

Security Description Percent
Unrealized of Total Estimated Estimated
Shares/Face Amt Price Market Value Tax Cost Gain/Loss Portfolio Annual Income Current Yield
Gm Fin Auto Lsng Tr 2022 2 - 36266FAC3
ABS Ser20222CIA3
06/20/2025 Var
50,000.000 97.8180 48,909.00 49,994.79 -1,085.79 0.3 1,710.00 3.50
Hyundai Auto Rec Tr - 44933LAC7
ABS Ser2021 ACIA3
09/15/2025 Var
46,719.940 96.7090 45,182.39 46,715.03 -1,532.64 0.3 177.54 0.39
John Deere Owner Trust - 47788UAC6
C M O Ser 2021 ACI A3
0.360 09/15/2025
39,249.100 96.5540 37,896.58 39,241.56 -1,344.98 0.3 141.30 0.37
Htundai Auto Rec Tr - 44934KAC8
ABSSer2021BCIA3
0.380 01/15/2026
110,000.000 95.4880 105,036.80 109,975.72 -4,938.92 0.7 418.00 0.40
Honda Auto Rec Ownr Tr 2021 4 - 43815GAC3
A B S Ser 2021 4 CI A3
01/21/2026 Var
40,000.000 94.8990 37,959.60 39,991.57 -2,031.97 0.3 352.00 0.93
State Str Corp - 857477BR3
1.746 02/06/2026
40,000.000 93.0620 37,224.80 40,000.00 -2,775.20 0.3 698.40 1.88
John Deere Own - 47789QAC4
ABSSer2021BCIA3
03/16/2026 Var
50,000.000 94.9030 47,451.50 49,995.54 -2,544.04 0.3 260.00 0.55
Jpmorgan Chase Co - 46647PBK1
2.083 04/22/2026
50,000.000 92.8300 46,415.00 51,594.50 -5,179.50 0.3 1,041.50 2.24
Honda Auto Rec Ownr Tr - 43815BAC4
ABS Ser20221CIA3
1.880 05/15/2026
65,000.000 95.0100 61,756.50 64,990.22 -3,233.72 0.4 1,222.00 1.98
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ASSET DETAIL (continued)

Security Description Percent
Unrealized of Total Estimated Estimated
Shares/Face Amt Price Market Value Tax Cost Gain/Loss Portfolio Annual Income Current Yield
Hyundai Auto Rec Tr - 44935FAD6
A B S Ser 2021 C CI A3
0.740 05/15/2026
30,000.000 94.4550 28,336.50 29,993.30 -1,656.80 0.2 222.00 0.78
Unitedhealth Group Inc - 91324PEC2
1.150 05/15/2026
175,000.000 89.3080 156,289.00 173,020.70 -16,731.70 1.1 2,012.50 1.29
Toyota Mtr Cr Corp - 89236TJK2
Medium Term Note
1.125 06/18/2026
130,000.000 88.3460 114,849.80 129,942.80 -15,093.00 0.8 1,462.50 1.27
Bank Amer Corp Sr - 06051GJD2
Medium Term Note
06/19/2026 Var
80,000.000 90.0500 72,040.00 77,319.60 -5,279.60 0.5 1,055.20 1.46
Bmw Veh Owner Tr - 05602RAD3
ABS Ser2022 ACIA3
08/25/2026 Var
40,000.000 97.3810 38,952.40 39,997.92 -1,045.52 0.3 1,284.00 3.30
John Deere Owner Tr - 47787JAC2
AB S Ser2022CIA3
09/15/2026 Var
50,000.000 95.8910 47,945.50 49,988.94 -2,043.44 0.3 1,160.00 2.42
Toyota At Rec Own Tr - 89238FAD5
ABSSer2022BCIA3
09/15/2026 Var
45,000.000 96.6820 43,506.90 44,998.95 -1,492.05 0.3 1,318.50 3.03
Gm Fin Cons Auto Rec Tr - 362554AC1
ABSSer20214CIA3
0.680 09/16/2026
30,000.000 94.4800 28,344.00 29,999.24 -1,655.24 0.2 204.00 0.72
Walmart Inc - 931142ERO
1.050 09/17/2026
30,000.000 88.5560 26,566.80 29,943.30 -3,376.50 0.2 315.00 1.19
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ASSET DETAIL (continued)

Security Description Percent
Unrealized of Total Estimated Estimated
Shares/Face Amt Price Market Value Tax Cost Gain/Loss Portfolio Annual Income Current Yield
Hyundai Auto Rec Tr - 448977ADO0
A B S Ser 2022 A CI A3
10/15/2026 Var
35,000.000 95.5420 33,439.70 34,998.65 -1,558.95 0.2 777.00 2.32
Honeywell International - 438516BL9
2.500 11/01/2026
180,000.000 92.0960 165,772.80 168,229.80 -2,457.00 1.1 4,500.00 2.71
Gm Fin Cons Auto Rec - 380146AC4
A B S Ser 2022 1 Cl A3
1.260 11/16/2026
25,000.000 94.5380 23,634.50 24,997.83 -1,363.33 0.2 315.00 1.33
Target Corp - 87612EBM7
1.950 01/15/2027
70,000.000 90.7790 63,545.30 69,881.00 -6,335.70 0.4 1,365.00 2.15
Gm Fin Cons Aut Rec Tr - 362585AC5
ABSSer20222CIA3
02/16/2027 Var
40,000.000 96.8500 38,740.00 39,991.64 -1,251.64 0.3 1,240.00 3.20
John Deere Ownr Tr - 47800AAC4
AB S Ser 2022 B CI A3
02/16/2027 Var
50,000.000 97.6450 48,822.50 49,995.23 -1,172.73 0.3 1,870.00 3.83
Charles Schwab Corp - 808513BY0
2.450 03/03/2027
150,000.000 91.1630 136,744.50 147,699.00 -10,954.50 0.9 3,675.00 2.69
Berkshire Hathaway Fin - 084664CZ2
2.300 03/15/2027
115,000.000 92.3190 106,166.85 114,978.15 -8,811.30 0.7 2,645.00 2.49
Amazon Com Inc - 023135CF1
3.300 04/13/2027
110,000.000 94.9000 104,390.00 108,548.65 -4,158.65 0.7 3,630.00 3.48
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ASSET DETAIL (continued)

Security Description Percent
Unrealized of Total Estimated Estimated
Shares/Face Amt Price Market Value Tax Cost Gain/Loss Portfolio Annual Income Current Yield
Prologis LP L P - 74340XBNO
2.125 04/15/2027
160,000.000 89.5340 143,254.40 141,006.40 2,248.00 1.0 3,400.00 2.37
Morgan Stanley - 61772BAB9
Medium Term Note
1.593 05/04/2027
150,000.000 87.7230 131,584.50 133,989.30 -2,404.80 0.9 2,389.50 1.82
Verizon Master Tr - 92348KAV5
A B S Ser20225CIA 1A
07/20/2027 Var
45,000.000 98.4820 44,316.90 44,998.02 -681.12 0.3 1,674.00 3.78
Caterpillar Finl Sves - 14913R3A3
Medium Term Note
3.600 08/12/2027
95,000.000 95.4210 90,649.95 94,090.85 -3,440.90 0.6 3,420.00 3.77
Mercedes Benz Auto - 58768PACS8
A B S Ser 2022 1 CI A3
5.210 08/16/2027
120,000.000 100.8620 121,034.40 119,976.26 1,058.14 0.8 6,252.00 5.16
Walmart Inc - 931142EX7
3.950 09/09/2027
50,000.000 98.6190 49,309.50 49,921.10 -611.60 0.3 1,975.00 4.00
Total Corporate Issues $4,022,566.05 $4,229,976.48 -$207,410.43 27.7 $98,622.01
Foreign Issues
Toronto Dominion Bank - 89114QCB2
Medium Term Note
3.250 03/11/2024
135,000.000 97.8970 132,160.95 136,833.30 -4,672.35 0.9 4,387.50 3.32
Inter American Devel Bk - 4581X0EE4
3.250 07/01/2024
85,000.000 97.8090 83,137.65 84,991.50 -1,853.85 0.6 2,762.50 3.32
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ASSET DETAIL (continued)

Security Description Percent
Unrealized of Total Estimated Estimated
Shares/Face Amt Price Market Value Tax Cost Gain/Loss Portfolio Annual Income Current Yield
Inter American Devel Bk - 4581X0DZ8
Medium Term Note
0.500 09/23/2024
190,000.000 93.1570 176,998.30 189,859.40 -12,861.10 1.2 950.00 0.54
International Bank M TN - 459058JB0
0.625 04/22/2025
130,000.000 91.7350 119,255.50 129,496.90 -10,241.40 0.8 813.80 0.68
Bank Of Montreal - 06367WB85
Medium Term Note
1.850 05/01/2025
150,000.000 93.4110 140,116.50 154,207.50 -14,091.00 1.0 2,775.00 1.98
Royal Bank Of Canada - 78015K7H1
Medium Term Note
1.150 06/10/2025
150,000.000 91.5330 137,299.50 148,590.00 -11,290.50 0.9 1,725.00 1.26
International Bank M TN - 459058JL8
0.500 10/28/2025
180,000.000 89.8380 161,708.40 179,796.60 -18,088.20 1.1 900.00 0.56
Total Foreign Issues $950,676.80 $1,023,775.20 -$73,098.40 6.6 $14,313.80
Total Taxable Bonds $12,027,589.85 $12,802,937.56 -$775,347.71 82.9 $249,010.81
Total Assets $14,502,618.01 $15,277,395.86 -$774,777.85 100.0 $344,723.21
Estimated Current Yield 2.37
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ASSET DETAIL MESSAGES

Time of trade execution and trading party (if not disclosed) will be provided upon request.

Publicly traded assets are valued in accordance with market quotations or valuation methodologies from financial industry services believed by us to be reliable. Assets that are not publicly traded may be
reflected at values from other external sources. Assets for which a current value is not available may be reflected at a previous value or as not valued, at par value, or at a nominal value. Values shown do
not necessarily reflect prices at which assets could be bought or sold. Values are updated based on internal policy and may be updated less frequently than statement generation.
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TRANSACTION DETAIL

Date
Posted

Activity

Description

Income
Cash

Principal
Cash

Tax Cost

Beginning Balance 12/01/2022

12/01/22

12/07/22

12/08/22

12/09/22

12/09/22

12/09/22

12/12/22

12/14/22

12/15/22

12/15/22

12/15/22

Asset Income

Cash Disbursement

Asset Income

Cash Receipt

Cash Receipt

Cash Receipt

Asset Income

Asset Income

Asset Income

Asset Income

Asset Income

Interest Earned On
First Am Govt Ob Fd CI Y
Interest From 11/1/22 To 11/30/22

Cash Disbursement

Paid To Chandler Asset Management Inc
Investment Counsel Fee

For Pe Ending 11/30/2022

Interest Earned On
FHL B Deb 3.375% 12/08/23
0.016875 USD/$1 Pv On 150,000 Par Value Due 12/8/22

Cash Receipt
Incoming Wires
Small Cities Organized Risk

Cash Receipt
Incoming Wires
Small Cities Organized Risk Effort

Cash Receipt
Incoming Wires
Small Cities Organized Risk Effort

Interest Earned On
Royal Bank Of Mtn 1.150% 6/10/25
0.00575 USD/$1 Pv On 150,000 Par Value Due 12/10/22

Interest Earned On
FHLB2.875% 6/14/24
0.014375 USD/$1 Pv On 230,000 Par Value Due 12/14/22

Interest Earned On
Honda Auto Rec Own 1.880% 5/15/26
$0.00157/Pv On  65,000.00 Pv Due 12/15/22

Interest Earned On
Hyundai Auto Rec 2.220% 10/15/26
$0.00185/Pv On  35,000.00 Pv Due 12/15/22

Interest Earned On
Hyundai Auto Rec 0.380% 9/15/25
$0.00032/Pv On  49,649.47 Pv Due 12/15/22
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862.50

3,306.25

101.83

64.75

15.72

-$1,797,859.67

-1,149.24

1,000,000.00

1,000,000.00

1,000,000.00

$12,268,133.51



(Ebank

SMALL CITIES ORGANIZED
ACCOUNT NUMBER: 001050986308

6188

00- -M -UC-UU -365-01
0276817-00-04291-01

Page 19 of 30
December 1, 2022 to December 31, 2022

TRANSACTION DETAIL (continued)

Date
Posted

Activity

Description

Income
Cash

Principal
Cash Tax Cost

12/15/22

12/15/22

12/15/22

12/15/22

12/15/22

12/15/22

12/15/22

12/15/22

12/15/22

12/15/22

12/15/22

Sale

Asset Income

Asset Income

Asset Income

Asset Income

Sale

Asset Income

Sale

Asset Income

Asset Income

Asset Income

Paid Down 2,929.53 Par Value Of
Hyundai Auto Rec 0.380% 9/15/25
Trade Date 12/15/22

Interest Earned On
Htundai Auto Rec Tr 0.380% 1/15/26
$0.00032/Pv On  110,000.00 Pv Due 12/15/22

Interest Earned On
Hyundai Auto Rec Tr 0.740% 5/15/26
$0.00062/Pv On  30,000.00 Pv Due 12/15/22

Interest Earned On
John Deere Owner 2.320% 9/15/26
$0.00193/Pv On  50,000.00 Pv Due 12/15/22

Interest Earned On
John Deere Owner 0.510% 11/15/24
$0.00043/Pv On 6,229.89 Pv Due 12/15/22

Paid Down 535.21 Par Value Of
John Deere Owner 0.510% 11/15/24
Trade Date 12/15/22

Interest Earned On
John Deere Owner 0.360% 9/15/25
$0.00030/Pv On  41,890.67 Pv Due 12/15/22

Paid Down 2,641.57 Par Value Of
John Deere Owner 0.360% 9/15/25
Trade Date 12/15/22

Interest Earned On
John Deere Own 0.520% 3/16/26
$0.00043/Pv On 50,000.00 Pv Due 12/15/22

Interest Earned On
John Deere Ownr Tr 3.740% 2/16/27
$0.00312/Pv On 50,000.00 Pv Due 12/15/22

Interest Earned On
Mercedes Benz Auto 5.210% 8/16/27
$0.00333/Pv On  120,000.00 Pv Due 12/15/22

34.83

18.50

96.67

2.65

12.57

21.67

155.83

399.43
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TRANSACTION DETAIL (continued)

Date
Posted

Activity

Description

Income
Cash

Principal
Cash Tax Cost

12/15/22

12/15/22

12/15/22

12/15/22

12/15/22

12/15/22

12/15/22

12/15/22

12/15/22

12/15/22

12/15/22

Asset Income

Asset Income

Sale

Asset Income

Sale

Asset Income

Sale

Asset Income

Asset Income

Sale

Asset Income

Interest Earned On
Mercedes Benz Auto 0.400% 11/15/24
$0.00033/Pv On  60,000.00 Pv Due 12/15/22

Interest Earned On
Nissan Auto 1.930% 7/15/24
$0.00161/Pv On  13,623.87 Pv Due 12/15/22

Paid Down 2,990.53 Par Value Of
Nissan Auto 1.930% 7/15/24
Trade Date 12/15/22

Interest Earned On
Toyota Auto 1.660% 5/15/24
$0.00138/Pv On  28,528.86 Pv Due 12/15/22

Paid Down 5,062.95 Par Value Of
Toyota Auto 1.660% 5/15/24
Trade Date 12/15/22

Interest Earned On
Toyota Auto Recv 0.440% 10/15/24
$0.00037/Pv On  24,863.87 Pv Due 12/15/22

Paid Down 2,717.1 Par Value Of
Toyota Auto Recv 0.440% 10/15/24
Trade Date 12/15/22

Interest Earned On
Toyota At Rec Own 2.930% 9/15/26
$0.00244/Pv On  45,000.00 Pv Due 12/15/22

Interest Earned On
Toyota Auto Recv 0.260% 5/15/25
$0.00022/Pv On 22,133.05 Pv Due 12/15/22

Paid Down 1,525.8 Par Value Of
Toyota Auto Recv 0.260% 5/15/25
Trade Date 12/15/22

Interest Earned On
National Rural Mtn 3.450% 6/15/25

0.021179 USD/$1 Pv On 85,000 Par Value Due 12/15/22
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Date Income Principal
Posted  Activity Description Cash Cash Tax Cost
12/15/22  Purchase Purchased 250,000 Par Value Of -248,092.64 248,092.64

Mufg Bank Ltd Ny Bra C P 2/15/23
Trade Date 12/15/22

Purchased Through Usbna/Cp

Swift External Ref#: 8234903133317960
250,000 Par Value At 99.237056 %

12/16/22  Asset Income Interest Earned On 17.00
Gm Fin Cons Auto 0.680% 9/16/26
$0.00057/Pv On  30,000.00 Pv Due 12/16/22

12/16/22  Asset Income Interest Earned On 103.33
Gm Fin Cons Aut 3.100% 2/16/27
$0.00258/Pv On  40,000.00 Pv Due 12/16/22

12/16/22  Asset Income Interest Earned On 26.25
Gm Fin Cons Auto 1.260% 11/16/26
$0.00105/Pv On 25,000.00 Pv Due 12/16/22

12/16/22  Purchase Purchased 220,000 Par Value Of -224,357.03 224,357.03
U S Treasury Nt 4.125% 10/31/27
Trade Date 12/15/22
Purchased Through Nomura Securities Internationa
Purchased On The Off-Exchange Transactions - Li
Swift External Ref#: 8234903133318362
220,000 Par Value At 101.98046818 %

12/16/22  Purchase Accrued Interest Paid Accrued Interest On Purchase Of -1,153.18
U S Treasury Nt 4.125% 10/31/27
Income Debit 1,153.18- USD

12/16/22  Purchase Purchased 220,000 Par Value Of -221,332.03 221,332.03
U S Treasury Nt 4.250% 10/15/25
Trade Date 12/15/22
Purchased Through Citadel Clearing LLC
Purchased On The Off-Exchange Transactions - Li
Swift External Ref#: 8234903133318370
220,000 Par Value At 100.60546818 %

12/16/22  Purchase Accrued Interest Paid Accrued Interest On Purchase Of -1,592.58
U S Treasury Nt 4.250% 10/15/25
Income Debit 1,592.58- USD
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Page 22 of 30

December 1, 2022 to December 31, 2022

TRANSACTION DETAIL (continued)

Date
Posted

Activity

Income
Description Cash

Principal
Cash

Tax Cost

12/19/22

12/19/22

12/19/22

12/19/22

12/19/22

12/19/22

12/19/22

12/19/22

Asset Income

Sale

Purchase

Purchase Accrued Interest

Purchase

Purchase

Purchase Accrued Interest

Asset Income

Interest Earned On 11.05
Honda Auto 0.370% 10/18/24
$0.00031/Pv On  35,849.34 Pv Due 12/18/22

Paid Down 3,246.67 Par Value Of
Honda Auto 0.370% 10/18/24
Trade Date 12/18/22

Purchased 180,000 Par Value Of

Honeywell 2.500% 11/01/26

Trade Date 12/15/22

Purchased Through Pershing LLC
Purchased On The Marketaxess Corporation
Swift External Ref#: 8234903133318231
180,000 Par Value At 93.461 %

Paid Accrued Interest On Purchase Of -600.00
Honeywell 2.500% 11/01/26
Income Debit 600.00- USD

Purchased 30,000 Par Value Of

Bank Amer Corp Mtn 1.319% 6/19/26

Trade Date 12/15/22

Purchased Through Morgan Stanley & Co. LLC
Purchased On The Marketaxess Corporation
Swift External Ref#: 8234903133318234
30,000 Par Value At 90.507 %

Purchased 35,000 Par Value Of

Amazon Com 3.300% 4/13/27

Trade Date 12/15/22

Purchased Through Pershing LLC
Purchased On The Marketaxess Corporation
Swift External Ref#: 8234903133318228
35,000 Par Value At 96.224 %

Paid Accrued Interest On Purchase Of -211.75
Amazon Com 3.300% 4/13/27
Income Debit 211.75- USD

Interest Earned On 650.00
FNM A 0.500% 6/17/25
0.0025 USD/$1 Pv On 260,000 Par Value Due 12/17/22
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Page 23 of 30
December 1, 2022 to December 31, 2022

TRANSACTION DETAIL (continued)

Date Income Principal
Posted  Activity Description Cash Cash Tax Cost
12/19/22  Asset Income Interest Earned On 731.25
Toyota Mtr Cr Mtn 1.125% 6/18/26
0.005625 USD/$1 Pv On 130,000 Par Value Due 12/18/22
12/19/22  Asset Income Interest Earned On 329.75
Bank Amer Corp Mtn 1.319% 6/19/26
0.006595 USD/$1 Pv On 50,000 Par Value Due 12/19/22
12/20/22  Asset Income Interest Earned On 126.67
Gm Fin Auto Lsng Tr 1.900% 3/20/25
$0.00158/Pv On  80,000.00 Pv Due 12/20/22
12/20/22  Asset Income Interest Earned On 142.50
Gm Fin Auto Lsng 3.420% 6/20/25
$0.00285/Pv On  50,000.00 Pv Due 12/20/22
12/20/22  Asset Income Interest Earned On 139.50
Verizon Master Tr 3.720% 7/20/27
$0.00310/Pv On 45,000.00 Pv Due 12/20/22
12/21/22  Asset Income Interest Earned On 29.33
Honda Auto Rec 0.880% 1/21/26
$0.00073/Pv On  40,000.00 Pv Due 12/21/22
12/21/22  Cash Receipt Cash Receipt 2.33
Long-Term Capital Gain Div
First Am Govt Ob Fd CI Y
Ltcg Payable 12/21/22
12/21/22  Cash Receipt Cash Receipt 0.40
Short-Term Capital Gain Div
First Am Govt Ob Fd CI Y
Stcg Payable 12/21/22
12/27/22  Asset Income Interest Earned On 9.63
Bmw Vehicle Lease 0.330% 12/26/24
$0.00027/Pv On  35,000.00 Pv Due 12/25/22
12/27/22  Sale Paid Down 888.45 Par Value Of 888.45 -888.36
Bmw Vehicle Lease 0.330% 12/26/24
Trade Date 12/25/22
12/27/22  Asset Income Interest Earned On 36.67

Bmw Vehicle Lease 1.100% 3/25/25
$0.00092/Pv On  40,000.00 Pv Due 12/25/22
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Page 24 of 30
December 1, 2022 to December 31, 2022

TRANSACTION DETAIL (continued)

Date Income Principal
Posted  Activity Description Cash Cash Tax Cost
12/27/22  Asset Income Interest Earned On 107.00
Bmw Veh Owner Tr 3.210% 8/25/26
$0.00268/Pv On  40,000.00 Pv Due 12/25/22
12/27/22  Fee Trust Fees Collected -104.17
Charged For Period 11/01/2022 Thru 11/30/2022
12/28/22  Asset Income Interest Earned On 1,800.00
American Honda Mtn 2.400% 6/27/24
0.012 USD/$1 Pv On 150,000 Par Value Due 12/28/22
Purchase Combined Purchases For The Period 12/ 1/22 - 12/31/22 Of -3,031,626.50 3,031,626.50
First Am Govt Ob Fd CI Y
Sale Combined Sales For The Period 12/ 1/22 - 12/31/22 Of 922,553.78 -922,553.78
First Am Govt Ob Fd CI Y
Ending Balance 12/31/2022 $1,808,489.99 -$1,808,489.99 $15,277,395.86
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Page 25 of 30
December 1, 2022 to December 31, 2022

SALE/MATURITY SUMMARY

Settlement Estimated
Date Description Tax Cost Proceeds Gain/Loss
Cash and Equivalents
First American Government
Oblig Fd Cl Y
#3763
FGVXX
12/21/22 Cash Receipt 2.33 2.33
Long-Term Capital Gain Div
Ltcg Payable 12/21/22
12/21/22 Cash Receipt 0.40 0.40
Short-Term Capital Gain Div
Stcg Payable 12/21/22
Total First American Government Oblig Fd $0.00 $2.73 $2.73
Total Cash and Equivalents $0.00 $2.73 $2.73
Taxable Bonds
Bmw Vehicle Lease Trust
0.330 12/26/2024
09690AAC7
12/27/22 Paid Down 888.45 -888.36 888.45 0.09
Par Value
Trade Date 12/25/22
Honda Auto Receivables Owner
A B S Ser 2020 3 Cl A3
0.370 10/18/2024
HA00324
12/19/22 Paid Down 3,246.67 -3,246.19 3,246.67 0.48

Par Value
Trade Date 12/18/22
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Page 26 of 30
December 1, 2022 to December 31, 2022

SALE/MATURITY SUMMARY (continued)

Settlement Estimated
Date Description Tax Cost Proceeds Gain/Loss
Hyundai Auto Rec Tr
A B S Ser 2021 A CI A3
09/15/2025 Var
HARO0325
12/15/22 Paid Down 2,929.53 -2,929.22 2,929.53 0.31
Par Value
Trade Date 12/15/22
John Deere Owner Tr
A B S Ser 2020 B CI A3
11/15/2024 Var
JDO0524
12/15/22 Paid Down 535.21 -535.13 535.21 0.08
Par Value
Trade Date 12/15/22
John Deere Owner Trust
C M O Ser 2021 A CI A3
0.360 09/15/2025
JD0O0425
12/15/22 Paid Down 2,641.57 -2,641.06 2,641.57 0.51
Par Value
Trade Date 12/15/22
Nissan Auto Receivables Owner
A B S Ser 2019 C CI A3
1.930 07/15/2024
NA11924
12/15/22 Paid Down 2,990.53 -2,990.37 2,990.53 0.16

Par Value
Trade Date 12/15/22
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December 1, 2022 to December 31, 2022

SALE/MATURITY SUMMARY (continued)

Settlement Estimated
Date Description Tax Cost Proceeds Gain/Loss
Toyota Auto Receivables
A B S Ser 2020 A CI A3
1.660 05/15/2024
TA11624
12/15/22 Paid Down 5,062.95 -5,179.63 5,062.95 -116.68
Par Value
Trade Date 12/15/22
Toyota Auto Recv Tr
A B S Ser 2020 C CI A3
10/15/2024 Var
TAR0424
12/15/22 Paid Down 2,717.1 -2,716.89 2,717.10 0.21
Par Value
Trade Date 12/15/22
Toyota Auto Recv Tr
A B S Ser 2021 A CI A3
05/15/2025 Var
TARO0325A
12/15/22 Paid Down 1,525.8 -1,525.52 1,525.80 0.28
Par Value
Trade Date 12/15/22
Total Taxable Bonds -$22,652.37 $22,537.81 -$114.56
Total Sales & Maturities -$22,652.37 $22,540.54 -$111.83

SALE/MATURITY SUMMARY MESSAGES

Estimated Year-To-Date Long-Term Gain (Loss): $20,380.26
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December 1, 2022 to December 31, 2022

SALE/MATURITY SUMMARY MESSAGES (continued)

Estimates should not be used for tax purposes
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Page 29 of 30
December 1, 2022 to December 31, 2022

BOND SUMMARY

50%
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0%

2022

2023 2024 2025 2027
Percentage of
Par Value Market Value Category
MATURITY
2022 0.00 0.00 0.00
2023 550,000.00 544,682.00 4.53
2024 3,081,654.92 2,976,280.89 24.75
2025 4,326,576.29 4,032,649.51 33.53
2026 2,455,000.00 2,229,539.10 18.53
2027 2,360,000.00 2,244,438.35 18.66
Total of Category $12,773,231.21 $12,027,589.85 100.00
MOODY'S RATING
Aaa 8,690,908.60 8,195,257.59 68.13
Aa2 485,000.00 466,250.55 3.88
Al 1,010,000.00 941,914.05 7.83
A2 1,163,000.00 1,096,522.02 9.12
A3 625,000.00 579,247.90 4.82
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December 1, 2022 to December 31, 2022

BOND SUMMARY (continued)

Percentage of

Par Value Market Value Category
N/A 799,322.61 748,397.74 6.22
Total of Category $12,773,231.21 $12,027,589.85 100.00
S&P RATING
AAA 1,455,568.63 1,386,882.95 11.53
AA+ 3,440,000.00 3,243,338.30 26.97
AA 550,000.00 525,271.65 4.37
AA- 140,000.00 134,849.40 1.12
A+ 330,000.00 294,589.30 2.45
A 1,315,000.00 1,231,547.75 10.24
A- 948,000.00 897,676.42 7.46
N/A 4,419,662.58 4,143,048.83 34.45
NOT RATED 175,000.00 170,385.25 1.41
Total of Category $12,773,231.21 $12,027,589.85 100.00

BOND SUMMARY MESSAGES

Data contained within this section excluded Mutual Funds, Exchange Traded Funds, and Closed-Ended Funds.
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Glossary

Accretion - The accumulation of the value of a discounted bond until maturity.

Adjusted Prior Market Realized Gain/Loss - The difference between the proceeds and the Prior
Market Value of the transaction.

Adjusted Prior Market Unrealized Gain/Loss - The difference between the Market Value and the
Adjusted Prior Market Value.

Adjusted Prior Market Value - A figure calculated using the beginning Market Value for the fiscal year,
adjusted for all asset related transactions during the period, employing an average cost methodology.
Amortization - The decrease in value of a premium bond until maturity.

Asset - Anything owned that has commercial exchange value. Assets may consist of specific property
or of claims against others, in contrast to obligations due to others (liabilities).

Bond Rating - A measurement of a bond's quality based upon the issuer's financial condition. Ratings
are assigned by independent rating services, such as Moody's, or S&P, and reflect their opinion of the
issuer's ability to meet the scheduled interest and principal repayments for the bond.

Cash - Cash activity that includes both income and principal cash categories.

Change in Unrealized Gain/Loss - Also reported as Gain/Loss in Period in the Asset Detail section.
This figure shows the market appreciation (depreciation) for the current period.

Cost Basis (Book Value) - The original price of an asset, normally the purchase price or appraised
value at the time of acquisition. Book Value method maintains an average cost for each asset.

Cost Basis (Tax Basis) - The original price of an asset, normally the purchase price or appraised value
at the time of acquisition. Tax Basis uses client determined methods such as Last-In-First-Out (LIFO),
First-In-First-Out (FIFO), Average, Minimum Gain, and Maximum Gain.

Ending Accrual - (Also reported as Accrued Income) Income earned but not yet received, or expenses
incurred but not yet paid, as of the end of the reporting period.

Estimated Annual Income - The amount of income a particular asset is anticipated to earn over the
next year. The shares multiplied by annual income rate.

Estimated Current Yield - The annual rate of return on an investment expressed as a percentage. For
stocks, yield is calculated by taking the annual dividend payments divided by the stock's current share
price. For bonds, yield is calculated by the coupon rate divided by the bond's market price.
Ex-Dividend Date - (Also reported as Ex-Date) For stock trades, the person who owns the security on
the ex-dividend date will earn the dividend, regardless of who currently owns the stock.

Income Cash - A category of cash comprised of ordinary earnings derived from investments, usually
dividends and interest.

Market Value - The price per unit multiplied by the number of units.

Maturity Date - The date on which an obligation or note matures.

Payable Date - The date on which a dividend, mutual fund distribution, or interest on a bond will be
made.

Principal Cash - A category of cash comprised of cash, deposits, cash withdrawals and the cash flows
generated from purchases or sales of investments.

Realized Gain/Loss Calculation - The Proceeds less the Cost Basis of a transaction.

Settlement Date - The date on which a trade settles and cash or securities are credited or debited to the
account.

Trade Date - The date a trade is legally entered into.

Unrealized Gain/Loss - The difference between the Market Value and Cost Basis at the end of the
current period.

Yield on/at Market - The annual rate of return on an investment expressed as a percentage. For
stocks, yield is calculated by the annual dividend payments divided by the stock's current share price.
For bonds, yield is calculated by the coupon rate divided by the bond's market price.

The terms defined in this glossary are only for use when reviewing your account statement. Please
contact your Relationship Manager with any questions.
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SCORE
General Ledger
October - December, 2022

Date Transaction Type Num Name Memo/Description Debit Credit Balance
100 CASH IN BANK
100-02 - WFB 0105 - Main
Beginning Balance 904,468.41
10/0/2022 Bill Payment (Check) Bill.com SCORE Workers Compensation* hitps://app01.us.bill com/BillPay?id=blp01OESEXVFNVBqwhkh 121,125.00 783,343.41
10/0/2022 Bill Payment (Check) Bill.com SCORE Workers Compensation* hitps://app01.us.bill com/BillPay?id=blp01YFDSYLNELBqwhk9 12,500.00 770,843.41
10/0/2022 Bill Payment (Check) Bill.com SCORE Workers Compensation* hitps://app01.us.bill com/BillPay?id=blp01GUDQRNYAJBqWHKT 21,375.00 749,468.41
100712022 Bill Payment (Check) Bill.com York Risk Services Group, Inc. - Sedgwick hitps://app01.us.bill com/BillPay?id=blp0 1NFHQUZWLOBrb3ak 8,802.92 740,665.49
100712022 Bill Payment (Check) Bill.com York Risk Services Group, Inc. - Sedgwick hitps://app01.us.bill com/BillPay?id=blp01XVOXUNYNQ8rb3ao 717458 733,490.91
10112/2022 Deposit ‘Town of Loomis. Deposit 25,691.87 759,182.78
1011412022 Transfer Funds Transfer 500,000.00 250,182.78
1011412022 Deposit Deposit 379,077.81 638,260.59
1011712022 Deposit LAWCX Deposit 213845 640,399.04
1011712022 Transfer Funds Transfer 400,000.00 240,399.04
1011812022 Deposit Deposit 58,070.43 298,469.47
10119/2022 Bill Payment (Check) Bill.com DKF Solutions Group, LLC hitps://app01.us bill com/BillPay?id=blp01VTLZQEIBXBt1c82 1,000.00 297,469.47
10119/2022 Bill Payment (Check) Bill.com Gibbons & Conley hitps://app01.us.bill com/BillPay ?id=blp0TNHVYNPEOABt1c7z 71493 296,754.54
1026/2022 Deposit Deposit 149,366.12 446,120.66
1110712022 Bill Payment (Check) Bill.com 'SCORE Workers Compensation* hitps://app01.us.bill com/BillPay ?id=blp01HAXLGXPHCBVI7SS 66,415.84 379,704.82
1110712022 Bill Payment (Check) Bill.com York Risk Services Group, Inc. - Sedgwick hitps://app01.us.bill com/BillPay?id=blp01LVZBLPLQIBwT7m 717458 372,530.24
1110712022 Bill Payment (Check) Bill.com Aliant hitps://app01.us bill com/BillPay ?id=blp01DIKWSXMTBBVI7rw 6.96 372,523.28
1110712022 Bill Payment (Check) Bill.com York Risk Services Group, Inc. - Sedgwick hitps://app01.us.bill com/BillPay?id=blp01TDVUNSLNT8vI7rp 8,802.92 363,720.36
1110712022 Bill Payment (Check) Bill.com 'SCORE Liabil hitps://app01.us.bill com/BillPay ?id=blp01CRKFBJMYBBvI7s1 4,568.86 359,151.50
1111012022 Bill Payment (Check) Bill.com Michelle Minnick hitps://app01.us.bill com/BillPay?id=blp01LHIJXQLZOBWN 14} 41437 358,737.13
1111012022 Bill Payment (Check) Bill.com TargetSolutions Learning, LLC hitps://app01.us.bill com/BillPay ?id=blp01GCCZQQHGEwWh 140 27,735.59 331,001.54
1111012022 Bill Payment (Check) Bill.com Gaia Hotel hitps://app01.us bill com/BillPay?id=blp01FMOBOIKSY8wh141 7,808.23 323,193.31
1111012022 Bill Payment (Check) Bill.com City of Shasta Lake hitps://app01.us bill com/BillPay?id=blp0RVTNTIFXQ8wh14h 3,248.00 319,945.31
1111512022 Bill Payment (Check) Bill.com City of Colfax hitps://app01.us.bill com/BillPay ?id=blp01SWGVIWDDASX853s 365.13 319,580.18
1111512022 Bill Payment (Check) Bill.com John Elsnab hitps://app01.us.bill com/BillPay 2id=blp0TVFVYLRIJMBXB53w 135.00 319.445.18
1111512022 Bill Payment (Check) Bill.com Aliant hitps://app01.us.bill com/BillPay ?id=blp01FOWBMDIYK8XB540 1160 319.433.58
1111512022 Deposit LAWCX Deposit 866.19 320,299.77
1111512022 Bill Payment (Check) Bill.com CAJPA hitps://app01.us.bill com/BillPay?id=blp01YMMFUJRTS8x853y 2,000.00 318,209.77
1112312022 Bill Payment (Check) Bill.com DKF Solutions Group, LLC hitps://app01.us.bill com/BillPay ?id=blp01SASNULBMH8yhgoo 9,166.00 309,133.77
1112312022 Bill Payment (Check) Bill.com DKF Solutions Group, LLC hitps://app01.us.bill com/BillPay ?id=blp01ANPWLIXTX8yhgol 9,166.00 299,967.77
1112312022 Bill Payment (Check) Bill.com DKF Solutions Group, LLC hitps://app01.us.bill com/BillPay ?id=blp01BSMFTBOJWSyhgom 9,166.00 290,801.77
1112312022 Bill Payment (Check) Bill.com SCORE Workers Compensation* hitps://app01.us.bill com/BillPay ?id=blp01UF XDARNMZByhgp0 75,000.00 215,801.77
1112312022 Bill Payment (Check) Bill.com City of Montague hitps://app01.us.bill com/BillPay ?id=blp01XXCBMJQARSyhgot 3,245.91 212,555.86
1112312022 Deposit Deposit 0.00 212,555.86
1112312022 Deposit Deposit 55,054.17 267,610.03
12101/2022 Deposit City of Tulelake. Deposit 2471482 292,324.85
12/05/2022 Payment Bill.com ‘Town of Loomis. 25,691.87 31801672
1210512022 Journal Entry 6 Gilbert CPA Gilbert CPA Inv 340697 1672258 301,294.14
12/05/2022 Journal Entry 6 Claims Funding 1122 Inv SF-4948-2022-01208683 25,308.52 275,985.62
12105/2022 Journal Entry 6 Claims Funding 11122 Inv SF-5243-2022-01208939 36,132.87 239,852.75
1210/2022 Journal Entry 6 Dept of Industrial Relations Inv Dept of Industrial Relations Inv OSIP 70292 54,659.77 185,192.98
121012022 Journal Entry 6 Jenny Coelho Jenny Coelho - BOD Meeting Reimb 19375 184,999.23
1210512022 Journal Entry 6 ‘Sedgwick Sedgwick Inv 400000115642 15,977.50 169,021.73
1210712022 Journal Entry 2 Transfer from LAIF to checking 3,000,000.00 3,169,021.73
1210712022 Journal Entry 3 Transfer from checking to LAIF 1,00000000 216902173
12108/2022 Bill Payment (Check) 1 DKF Solutions Group, LLC 916600 215085573
12108/2022 Journal Entry 4 Transfer from checking to LAIF 1,00000000  1,159855.73
1210912022 Journal Entry 5 Transfer from checking to LAIF 1,000,000.00 159,855.73
1211412022 Bill Payment (Check) Maze and Associates Inv #47475 3,440.00 156,415.73
1211412022 Bill Payment (Check) Gibbons & Conley Inv #22 Nov 3209 9000 156,325.73
12/16/2022 Payment 18607 City of Isleton 4,308.89 160,634.62
1212912022 Bill Payment (Check) 'SCORE Workers Compensation® Acct # SCORE WC - Inv #4948-2022-1221144548 52,311.07 108,323.55
Total for 100-02 - WFB 0105 - Main S 372498062 § 4,521,125.48
106-00 TRUST ACCOUNTS
106-03 - Trust - Liab -WFB 5243
Beginning Balance 210,860.18
1031/2022 Journal Entry Bank Rec-Ck Payments issued by Sedgwick 4,568.86 206,201.32
10/31/2022 Journal Entry Bank Rec-Ck Refunds / Recoveries per Sedgwick Transaction Rpt 0.00 206,201.32
1031/2022 Journal Entry Bank Rec-Ck Adjustment to Trust Cash 0.00 206,201.32
1031/2022 Journal Entry Bank Rec-Ck Voided Checks per Sedgwick Transaction Rot 0.00 206,291.32
11101/2022 Bill 5243-2022:01183361  SCORE Liabilty" 4,568.86 210,860.18
11/30/2022 Journal Entry 1 Payments issued by Sedgwick 111,132.67 99,727.31
11/30/2022 Journal Entry 1 Voided Checks per Sedgwick Transaction Rot 0.00 9972731
11/30/2022 Journal Entry 1 Adjustment to Trust Cash 0.00 99.727.31
11/30/2022 Journal Entry 1 Refunds / Recoveries per Sedgwick Transaction Rt 0.00 9972731
1200512022 Journal Entry 6 Claims Funding 11122 Inv SF-5243-2022-01208939 36,132.87 135,860.18
Total for 106-03 - Trust - Liab -WFB 5243 s 4070173 s 11570173
106-04 - Trust - WC - WFB 4948
Beginning Balance 121,707.82
1000312022 Bill 494 3l 18 SCORE Workers G SCWA-556187 121,125.00 24283282
1000312022 Bill 494 il 'SCORE Workers C 12,500.00 255,332,682
1000312022 Bill 494 3l 'SCORE Workers C SCWA-556187 21,375.00 276,707.62
1013112022 Journal Entry Bank Rec-Ck Adjustment to Trust Cash 000 276,707.62
1003112022 Journal Entry Bank Rec-Ck Payments issued by Sedgwick 222716.89 53,990.93
1003112022 Journal Entry Bank Rec-Ck Voided Checks per Sedgwick Transaction Rpt 48438 5447531
1003112022 Journal Entry Bank Rec-Ck Refunds / Recoveries per Sedgwick Transaction Rt 816.67 55,291.98
110112022 Bill 4948-2022-01183299  SCORE Workers Compensation® 66,415.84 121,707.82
111812022 Bill CC-7929-2022-1118152  SCORE Workers Compensation® Claim SCGA02103A1 75,000.00 196,707.82
1113012022 Journal Entry WC Trust Activity Adjustment to Trust Cash 000 196,707.82
1113012022 Journal Entry WC Trust Activity Payments issued by Sedgwick 25,308.52 171,399.30
1113012022 Journal Entry WC Trust Activity Refunds / Recoveries per Sedgwick Transaction Rt 000 171,399.30
1113012022 Journal Entry WC Trust Activity Voided Checks per Sedgwick Transaction Rpt 000 171,399.30
1200512022 Journal Entry 6 Claims Funding 11122 Inv SF-4948-2022-01208683 25,308.52 196,707.82
Total for 106-04 - Trust - WC - WFB 4948 S 32302541 § 24802541
Total for 106-00 TRUST ACCOUNTS S 36372714 § 36372714
150 LAIF
Beginning Balance 6,263,022.00
1001412022 Transfer Funds Transfer 500,000.00 6,763,022.00
101712022 Transfer Funds Transfer 400,000.00 7,163,022.09
1200712022 Journal Entry 3 Transfer from checking to LAIF 1,000,000.00 8,163,022.09
1210712022 Journal Entry 2 Transfer from LAIF to checking 3000,00000  5163,022.09
12108/2022 Journal Entry 4 Transfer from checking to LAIF 1,000,000.00 6,163,022.09
1210912022 Journal Entry 5 Transfer from checking to LAIF 1,000,000.00 7,163,022.09

Total for 150 LAIF

Total for 100 CASH IN BANK
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$ 3,900,000.00

$ 7,988,707.76

$ 3,000,000.00

S 7,884,852.62



ISmall Cities Organized Risk Effort - Account #590

MONTHLY ACCOUNT STATEMENT
OCTOBER 1, 2022 THROUGH OCTOBER 31, 2022

Chandler Team:
For questions about your account, please call (800) 317-4747,
or contact operations@chandlerasset.com

Custodian

US Bank
Alexander Bazan
(503) 402-5305

CHANDLER ASSET MANAGEMENT
chandlerasset.com

Information contained herein is confidential. We urge you to compare this statement to the one you receive from your qualified custodian. Please see Important Disclosures.

Page 122 of 486



Small Cities Organized Risk Effort

Portfolio Summary

C\\

Account #590 As of October 31, 2022
PORTFOLIO CHARACTERISTICS ACCOUNT SUMMARY TOP ISSUERS
Average Modified Duration 2.38 Beg. Values End Values Government of United States 30.6%
f9/30/22 f 10/31/22
. as of 9/30/ as of 10/31/ Federal National Mortgage Assoc 11.9%
Average Coupon 1.82% Market Value 11,412,154 11,375,755
A d Int : 43,089 47 657 Federal Home Loan Bank 10.2%
Average Purchase YTM 1.71% cerued interes 4 4 0
Total Market Value 11,455,242 11,423,411 Federal Home Loan Mortgage Corp 4.8%
0, 0,
Average Market YTM 4.74% Income Earned 16,492 17,337 Intl Bank Recon and Development 2.4%
- i 0,
Average S&P/Moody Rating AA/Aal Cont/WD -1,259 Inter-American Dev Bank 2.3%
Par 12.185.500 12.196.909 Berkshire Hathaway 2.2%
Average Final Maturity 2.70yrs B e ) )
Book Value 12,187,079 12,197,556 Hyundai Auto Receivables 1.9%
Average Life 2.51yrs Cost Value 12,236,307 12,251,974 Total 66.3%
SECTOR ALLOCATION MATURITY DISTRIBUTION CREDIT QUALITY (S&P)
US Treasury 30.6% 35% 31.5%
30% AA(65.5%) \
28.2% — 24.5%
19.9%
20% 17.7%
Corporate 26.2%
15%
9.8% 10% NR (3.2%)
4.6%
Supras 4.7% % 1.3%
' y 05% T\ AAA (11.8%)
0-.25 .25-5 5-1 1-2 2-3 3-4 4-5 5+
Money Mkt Fdfl 0.5%
| Maturity (Yrs) A(19.5%)
PERFORMANCE REVIEW
Annualized
TOTAL RATE OF RETURN iMm 3M YTD 1YR 2YRS 3YRS 5YRS 10YRS 3/31/2006
Small Cities Organized Risk Effort -0.27% -2.93% -5.97% -6.15% -3.36% -0.89% 0.59% 0.80% 2.30%
ICE BofA 1-5 Yr US Treasury & Agency Index -0.20% -3.11% -6.32% -6.53% -3.67% -1.14% 0.37% 0.61% 2.06%
ICE BofA 1-5 Yr AAA-A US Corp & Govt Index -0.20% -3.18% -6.45% -6.66% -3.70% -1.12% 0.42% 0.70% 2.12%

Chandler Asset Management - CONFIDENTIAL
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Statement of Compliance
As of October 31, 2022

Small Cities Organized Risk Effort

Assets managed by Chandler Asset Management are in full compliance with state law and with the Client's investment policy.

Category Standard Comment

U.S. Treasury Issues No limitations; Full faith and credit of the U.S. are pledged for the payment of principal and interest Complies

25% max per Agency/GSE issuer; 20% max callable agency securities; Federal agencies or U.S. government-sponsored
Federal Agencies enterprise obligations, participations, or other instruments, including those issued or fully guaranteed as to principal and Complies

interest by federal agencies or U.S. government sponsored enterprises.
"AA" rating category or higher by a Nationally Recognized Statistical Rating Organization ("NRSRO"); 30% max; 10% max per

issuer; USD denominated senior unsecured unsubordinated obligations; Issued or unconditionally guaranteed by International

Supranationals Complies
P Bank for Reconstruction & Development (IBRD), International Finance Corporation (IFC), or Inter-American Development Bank p
(IADB)
"A" rating category or better by a NRSRO; 20% max; 5% max per issuer; Obligations issued by the State of California, any local .
Municipal Securities (CA, Local Agency) . sl H 0 ? o : H J Complies

agency within the state.

"A" rating category or better by a NRSRO; 20% max; 5% max per issuer; Bonds of any of the other 49 states in addition to
Municipal Securities (CA, Other States) California, including bonds payable solely out of the revenues from a revenue-producing property owned, controlled, or Complies
operated by a state, or by a department, board, agency, or authority of any of the other 49 states, in addition to California.

"A" rating category or better by a NRSRO; 30% max; 5% max per issuer; Corporate and depository institution debt securities;
Corporate Medium Term Notes Issued only by corporations organized and operating within the U.S. or by depository institutions licensed by the U.S. or any Complies

state and operating within the U.S.
Non-Agency Asset-Backed, Mortgage-

Backed, Mortgage Pass-Through AA rating category or better by a NRSRO; 20% max (combined ABS/MBS/CMO); 5% max per issuer; From issuers not defined in Complies
Securities, and Collateralized Mortgage Sections 1 (U.S. Treasury) and 2 (Federal Agencies) of the Investment Instrument and Maturities section of the policy 4
Obligations
Agency Mortgage-Backed, Mortgage Pass-
Through Securities, and Collateralized 5 years max maturity; see Federal Agencies also Complies
Mortgage Obligations

Any amount above FDIC insured limit must be issued by institutions with "A-1" short-term debt rating or better by a NRSRO; or

"A" long-term rating category or better by a NRSRO; 30% max; 5% max per issuer; Issued by a nationally or state-chartered .
Negotiable Certificates of Deposit (NCD) s . = . H H o 0 ° . . H . v . Complies

bank, a state or federal savings and loan association, a state or federal credit union, or by federally-licensed or state-licensed

branch of a foreign bank.

Short-term paper rated in the highest rating category by a NRSRO; 30% max; 5% max per issuer; 180 days max maturity; .
Banker’s Acceptances ReR . . & = sty 0 0 R y v Complies

Issued by domestic or foreign banks

Issued by an entity that meets all of the following conditions in either (a) or (b):

a. Securities issued by corporations: (i) organized and operating within the U.S. with assets > $500 million; (ii) "A-1" rated or

better by a NRSRO; (iii) "A" rating or better by a NRSRO, if issuer has debt obligations.

b. Securities issued by other entities: (i) organized within the U.S. as a special purpose corporation, trust, or limited liabilit .
Commercial Paper y (i) organiz P PUIP P v Complies

company; (ii) must have program-wide credit enhancements including, but not limited to, overcollateralization, letters of
credit, or a surety bond; (iii) rated "A-lRagFt;gf‘tgpﬁfa NRSRO.



Registered with SEC under Investment Company Act of 1940 and issued by diversified management companies and meet either
of the following criteria:
Money Market Mutual Funds (i) Highest rating by two NRSROs; or (ii) Retained an investment adviser registered or exempt from SEC registration with > 5 Complies
years experience managing money market mutual funds with AUM >$500 million;
20% max combined Moneyv Market Mutual Funds and Mutual Funds; 20% max per Money Market Mutual Fund
Invest in securities as authorized under CGC, Section 53601 (a) to (k) and (m) to (q) inclusive and meet either of the following
criteria:
Mutual Funds (i) Highest rating by two NRSROs; or (ii) Retained an investment adviser registered or exempt from SEC registration with > 5 Complies
years experience investing in securities authorized by CGC, Section 53601 and with AUM >$500 million;
20% max combined Money Market Mutual Funds and Mutual Funds; 10% max per Mutual Fund

Local Agency Investment Fund (LAIF) Subject to statutory limits imposed by LAIF; Not used by investment adviser Complies

Repurchase Agreements 25% max; 5% max per issuer; 1 year max maturity; 102% Collateralized; Not used by investment adviser Complies
Futures and options; Inverse floaters; Ranges notes; Mortgage-derived or Interest-only strips; Zero interest accrual securities if
held to maturity; Trading securities for the sole purpose of speculating on the future direction of interest rates; Purchasing or

Prohibited . . ) D . . Complies
selling securities on margin; Reverse repurchase agreements; Securities lending or any other form of borrowing or leverage;
Financial instruments of SCORE cities
Max Per Issuer 5% max per issuer, unless otherwise specified Complies
Maximum Maturity 5years Complies
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Small Cities Organized Risk Effort (SCORE) Reconciliation Summary
Account #590 As of October 31, 2022 ‘

BOOK VALUE RECONCILIATION CASH TRANSACTION SUMMARY

BEGINNING BOOK VALUE $12,187,079.23 BEGINNING BALANCE $81,819.44
Acquisition Acquisition
+ Security Purchases $149,531.25 Contributions $0.00
+ Money Market Fund Purchases $31,238.48 Security Sale Proceeds $98,402.34
+ Money Market Contributions $0.00 Accrued Interest Received $679.30
+ Security Contributions $0.00 Interest Received $13,316.68
+ Security Transfers $0.00 Dividend Received $327.97
Total Acquisitions $180,769.73 Principal on Maturities $0.00
Dispositions Interest on Maturities $0.00
- Security Sales $98,402.34 Calls/Redemption (Principal) $0.00
- Money Market Fund Sales $50,976.57 Interest from Calls/Redemption $0.00
- MMF Withdrawals $1,259.07 Principal Paydown $17,593.83
- Security Withdrawals $0.00 Total Acquisitions $130,320.12
- Security Transfers $0.00 Dispositions
- Other Dispositions $0.00 Withdrawals $1,259.07
- Maturites $0.00 Security Purchase $149,531.25
-Calls $0.00 Accrued Interest Paid $526.96
- Principal Paydowns $17,593.83 Total Dispositions $151,317.28
Total Dispositions $168,231.81 ENDING BOOK VALUE $60,822.28

Amortization/Accretion
+/- Net Accretion ($1,027.65)

($1,027.65)
Gain/Loss on Dispositions
+/- Realized Gain/Loss ($1,033.94)

($1,033.94)
ENDING BOOK VALUE $12,197,555.56
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Small Cities Organized Risk Effort Holdings Report
Account #590 As of October 31, 2022

Security Descriotion Par Value/Units Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P  Maturity
y P Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration

ABS

89232HAC9 Toyota Auto Receivable Own 2020-A A3 33,779.22 06/17/2020 34,557.73 99.28 33,534.90 0.29% Aaa/AAA 1.54
1.66% Due 5/15/2024 0.68% 34,085.49 4.64% 24.92 (550.59) NR 0.24

65479JAD5 Nissan Auto Receivables Owner 2019-C 16,667.39 10/16/2019 16,666.50 99.53 16,588.72 0.15% Aaa/AAA 1.71
A3 1.94% 16,667.07 4.54% 14.30 (78.35) NR 0.18
1.93% Due 7/15/2024

89237VAB5 Toyota Auto Receivables Trust 2020-C 27,686.29 07/21/2020 27,684.16 98.22 27,192.20 0.24% Aaa/AAA 1.96
A3 0.44% 27,685.30 5.08% 5.41 (493.10) NR 0.38
0.44% Due 10/15/2024

43813KAC6 Honda Auto Receivables Trust 2020-3 39,260.34 09/22/2020 39,254.57 97.67 38,344.16 0.34% NR/AAA 1.97
A3 0.38% 39,258.41 5.08% 5.25 (914.25) AAA 0.49
0.37% Due 10/18/2024

47787NAC3 John Deere Owner Trust 2020-B A3 7,002.30 07/14/2020 7,001.23 98.01 6,863.14 0.06%  Aaa/NR 2.04
0.51% Due 11/15/2024 0.52% 7,001.93 5.32% 1.59 (138.79) AAA 0.41

58769KAD6 Mercedes-Benz Auto Lease Trust 2021- 60,000.00 06/22/2021 59,995.47 96.29 57,773.94 0.51% NR/AAA 2.04
B A3 0.40% 59,997.86 5.51% 10.67 (2,223.92) AAA 0.73
0.4% Due 11/15/2024

09690AAC7 BMW Vehicle Lease Trust 2021-2 A3 35,000.00 09/08/2021 34,996.39 96.93 33,924.24 0.30% Aaa/NR 2.16
0.33% Due 12/26/2024 0.34% 34,998.18 5.38% 1.93 (1,073.94) AAA 0.61

36265MAC9 GM Financial Auto Lease Trust 2022-1 80,000.00 02/15/2022 79,999.31 95.98 76,784.48 0.67% Aaa/NR 2.39
A3 1.91% 79,999.53 5.40% 46.44 (3,215.05) AAA 1.16
1.9% Due 3/20/2025

05601XAC3 BMW Vehicle Lease Trust 2022-1 A3 40,000.00 01/11/2022 39,994.02 95.87 38,346.00 0.34% NR/AAA 2.40
1.1% Due 3/25/2025 1.11% 39,996.17 5.52% 7.33 (1,650.17) AAA 0.94

89240BAC2 Toyota Auto Receivables Owners 2021- 23,690.90 02/02/2021 23,686.50 97.17 23,020.35 0.20% Aaa/NR 2.54
A A3 0.27% 23,688.95 4.91% 2.74 (668.60) AAA 0.61
0.26% Due 5/15/2025

36266FAC3 GM Financial Auto Lease Trust 2022-2 50,000.00 05/03/2022 49,994.79 97.33 48,664.95 0.43% NR/AAA 2.64
A3 3.45% 49,995.92 5.39% 52.25 (1,330.97) AAA 1.38
3.42% Due 6/20/2025

47788UAC6 John Deere Owner Trust 2021-A A3 45,000.00 03/02/2021 44,991.35 95.74 43,082.33 0.38% Aaa/NR 2.88
0.36% Due 9/15/2025 0.37% 44,995.30 5.80% 7.20 (1,912.97) AAA 0.78

44933LAC7 Hyundai Auto Receivables Trust 2021-A 50,000.00 04/20/2021 49,994.74 96.19 48,095.40 0.42% NR/AAA 2.88
A3 0.38% 49,997.35 5.69% 8.44 (1,901.95) AAA 0.72

0.38% Due 9/15/2025
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Small Cities Organized Risk Effort Holdings Report
Account #590 As of October 31, 2022

Security Descriotion Par Value/Units Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P  Maturity
y P Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration

ABS

44934KAC8 Hyundai Auto Receivables Trust 2021-B 110,000.00 07/20/2021 109,975.72 95.02 104,518.37 0.92% NR/AAA 3.21
A3 0.39% 109,985.50 5.61% 18.58 (5,467.13) AAA 0.96
0.38% Due 1/15/2026

43815GAC3 Honda Auto Receivables Trust 2021-4 40,000.00 11/16/2021 39,991.57 94.28 37,712.32 0.33% Aaa/NR 3.23
A3 0.89% 39,994.00 5.08% 9.78 (2,281.68) AAA 1.38
0.88% Due 1/21/2026

47789QAC4 John Deere Owner Trust 2021-B A3 50,000.00 07/13/2021 49,995.54 94.20 47,101.15 0.41% Aaa/NR 3.38
0.52% Due 3/16/2026 0.52% 49,997.11 5.19% 11.56 (2,895.96) AAA 1.26

44935FAD6 Hyundai Auto Receivables Trust 2021-C 30,000.00 11/09/2021 29,993.30 93.95 28,184.70 0.25% NR/AAA 3.54
A3 0.75% 29,995.32 5.38% 9.87 (1,810.62) AAA 1.32
0.74% Due 5/15/2026

43815BAC4 Honda Auto Receivables Trust 2022-1 65,000.00 02/15/2022 64,990.22 94.65 61,520.29 0.54% Aaa/AAA 3.54
A3 1.89% 64,992.31 5.10% 54.31 (3,472.02) NR 1.69
1.88% Due 5/15/2026

05602RAD3 BMW Vehicle Owner Trust 2022-A A3 40,000.00 05/10/2022 39,997.92 96.69 38,675.16 0.34% Aaa/AAA 3.82
3.21% Due 8/25/2026 3.23% 39,998.23 5.27% 21.40 (1,323.07) NR 1.64

89238FAD5 Toyota Auto Receivables OT 2022-B A3 45,000.00 04/07/2022 44,998.95 96.01 43,206.39 0.38% Aaa/AAA 3.88
2.93% Due 9/15/2026 2.95% 44,999.13 5.82% 58.60 (1,792.74) NR 1.40

362554AC1 GM Financial Securitized Term 2021-4 30,000.00 10/13/2021 29,999.24 93.59 28,076.82 0.25% Aaa/AAA 3.88
A3 0.68% 29,999.47 5.62% 8.50 (1,922.65) NR 1.32
0.68% Due 9/16/2026

47787JAC2 John Deere Owner Trust 2022-A A3 50,000.00 03/10/2022 49,988.94 95.04 47,520.50 0.42%  Aaa/NR 3.88
2.32% Due 9/16/2026 2.34% 49,990.93 5.35% 51.56 (2,470.43) AAA 1.67

448977AD0 Hyundai Auto Receivables Trust 2022-A 35,000.00 03/09/2022 34,998.65 95.05 33,267.57 0.29% NR/AAA 3.96
A3 2.23% 34,998.91 5.28% 34.53 (1,731.34) AAA 1.65
2.22% Due 10/15/2026

380146AC4 GM Financial Auto Receivables 2022-1 25,000.00 01/11/2022 24,997.83 94.76 23,689.50 0.21% NR/AAA 4.05
A3 1.27% 24,998.34 5.03% 13.13 (1,308.84) AAA 1.41
1.26% Due 11/16/2026

362585AC5 GM Financial Securitized ART 2022-2 A3 40,000.00 04/05/2022 39,991.64 96.09 38,435.44 0.34% Aaa/AAA 4.30
3.1% Due 2/16/2027 3.13% 39,992.99 5.44% 51.67 (1,557.55) NR 1.70

47800AAC4 John Deere Owner Trust 2022-B A3 50,000.00 07/12/2022 49,995.23 97.17 48,586.60 0.43% Aaa/NR 4.30
3.74% Due 2/16/2027 3.77% 49,995.61 4.99% 83.11 (1,409.01) AAA 2.34

92348KAV5 Verizon Master Trust 2022-5 A1A 45,000.00 08/02/2022 44,998.02 98.06 44,128.53 0.39% NR/AAA 4.72
3.72% Due 7/20/2027 3.75% 44,998.18 5.12% 51.15 (869.65) AAA 1.71
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Small Cities Organized Risk Effort Holdings Report

Account #590 As of October 31, 2022
Security Descriotion Par Value/Units Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P  Maturity
y P Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration
1,163,729.53 1,116,838.15 9.78% Aaa/AAA 3.13
Total ABS 1,163,086.44 1.53% 1,163,303.49 5.33% 666.22 (46,465.34) AAA 1.18

AGENCY

3135G05G4 FNMA Note 135,000.00 07/08/2020 134,709.75 97.02 130,977.41 1.15% Aaa/AA+ 0.69
0.25% Due 7/10/2023 0.32% 134,933.47 4.68% 104.06 (3,956.06) AAA 0.68
313383YJ4 FHLB Note 250,000.00 Various 253,613.50 98.79 246,967.75 2.17% Aaa/AA+ 0.85
3.375% Due 9/8/2023 3.05% 250,638.72 4.84% 1,242.19 (3,670.97) NR 0.82
3130A0F70 FHLB Note 150,000.00 12/31/2018 154,474.50 98.49 147,739.65 1.31% Aaa/AA+ 1.10
3.375% Due 12/8/2023 2.72% 150,997.64 4.79% 2,010.94 (3,257.99) AAA 1.05
3135G0V34 FNMA Note 125,000.00 02/27/2019 124,521.25 97.36 121,694.25 1.07% Aaa/AA+ 1.27
2.5% Due 2/5/2024 2.58% 124,877.59 4.68% 746.53 (3,183.34) AAA 1.21
3130A1XJ2 FHLB Note 230,000.00 Various 239,917.60 97.09 223,307.92 1.98% Aaa/AA+ 1.62
2.875% Due 6/14/2024 1.96% 233,215.20 4.76% 2,516.42 (9,907.28) NR 1.54
3133EKWV4 FFCB Note 150,000.00 08/13/2019 151,448.40 95.22 142,829.55 1.26% Aaa/AA+ 1.74
1.85% Due 7/26/2024 1.65% 150,507.10 4.75% 732.29 (7,677.55) AAA 1.67
3130A2UW4 FHLB Note 200,000.00 Various 211,539.00 96.76 193,512.00 1.70% Aaa/AA+ 1.87
2.875% Due 9/13/2024 1.66% 204,342.84 4.71% 766.66 (10,830.84) AAA 1.78
3135G0W66 FNMA Note 175,000.00 11/08/2019 173,547.50 94.46 165,301.85 1.45% Aaa/AA+ 1.96
1.625% Due 10/15/2024 1.80% 174,423.52 4.62% 126.39 (9,121.67) AAA 1.89
3135G0X24 FNMA Note 235,000.00 Various 239,814.00 93.97 220,839.14 1.94% Aaa/AA+ 2.19
1.625% Due 1/7/2025 1.19% 237,175.51 4.55% 1,209.28 (16,336.37) AAA 2.09
3137EAEPO FHLMC Note 260,000.00 02/13/2020 259,799.80 93.51 243,130.68 2.14% Aaa/AA+ 2.29
1.5% Due 2/12/2025 1.52% 259,908.51 4.53% 855.83 (16,777.83) AAA 2.19
3130A4CH3 FHLB Note 225,000.00 03/19/2020 237,998.25 94.95 213,644.48 1.88% Aaa/AA+ 2.37
2.375% Due 3/14/2025 1.18% 231,170.60 4.65% 697.66 (17,526.12) AAA 2.26
3130AJHU6 FHLB Note 150,000.00 06/04/2020 149,800.80 90.62 135,927.60 1.19% Aaa/AA+ 2.45
0.5% Due 4/14/2025 0.53% 149,899.50 4.59% 35.42 (13,971.90) AAA 2.38
3135G03U5 FNMA Note 105,000.00 04/22/2020 104,783.70 90.75 95,292.54 0.83% Aaa/AA+ 2.48
0.625% Due 4/22/2025 0.67% 104,892.92 4.62% 16.41 (9,600.38) AAA 2.40
3135G04Z3 FNMA Note 260,000.00 06/17/2020 259,461.80 90.15 234,379.86 2.06% Aaa/AA+ 2.63
0.5% Due 6/17/2025 0.54% 259,717.03 4.52% 483.89 (25,337.17) AAA 2.55
3137EAEU9 FHLMC Note 140,000.00 07/21/2020 139,302.80 89.50 125,299.02 1.10% Aaa/AA+ 2.72
0.375% Due 7/21/2025 0.48% 139,620.44 4.52% 145.83 (14,321.42) AAA 2.65
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Small Cities Organized Risk Effort Holdings Report
Account #590 As of October 31, 2022

Security Descriotion Par Value/Units Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P  Maturity
y P Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration
AGENCY
3135G05X7 FNMA Note 220,000.00 08/25/2020 218,970.40 89.12 196,058.72 1.72% Aaa/AA+ 2.82
0.375% Due 8/25/2025 0.47% 219,419.72 4.53% 151.25 (23,361.00) AAA 2.74
3137EAEX3 FHLMC Note 200,000.00 09/23/2020 199,398.00 88.93 177,858.20 1.56% Aaa/AA+ 2.90
0.375% Due 9/23/2025 0.44% 199,651.14 4.50% 79.17 (21,792.94) AAA 2.82
3135G06G3 FNMA Note 215,000.00 11/09/2020 214,230.30 88.82 190,963.86 1.68% Aaa/AA+ 3.02
0.5% Due 11/7/2025 0.57% 214,534.21 4.50% 519.58 (23,570.35) AAA 2.92
3,467,331.35 3,205,724.48 28.17% Aaa/AA+ 2.07
Total Agency 3,425,000.00 1.31% 3,439,925.66 4.63% 12,439.80 (234,201.18) AAA 1.99
CORPORATE
084670BR8 Berkshire Hathaway Callable Note Cont 150,000.00 04/20/2018 146,457.00 99.38 149,077.35 1.31% Aa2/AA 0.37
1/15/2023 3.28% 149,734.18 4.41% 527.08 (656.83) A+ 0.36
2.75% Due 3/15/2023
58933YAF2 Merck & Co Note 150,000.00 10/26/2018 146,148.00 98.96 148,441.95 1.32% Al/ A+ 0.55
2.8% Due 5/18/2023 3.41% 149,540.82 4.74% 1,901.67 (1,098.87) A+ 0.53
06051GHF9 Bank of America Corp Callable Note 1X 133,000.00 03/06/2019 133,694.26 99.17 131,891.84 1.16% A2/ A- 1.35
3/5/2023 3.41% 133,059.05 5.02% 734.46 (1,167.21) AA- 1.28
3.55% Due 3/5/2024
89114QCB2 Toronto Dominion Bank Note 135,000.00 03/26/2019 136,833.30 97.21 131,228.10 1.15% Al/A 1.36
3.25% Due 3/11/2024 2.95% 135,502.38 5.40% 609.38 (4,274.28) AA- 1.30
037833CU2 Apple Inc Callable Note Cont 3/11/2024 150,000.00 05/17/2019 150,888.00 97.21 145,818.45 1.29% Aaa/AA+ 1.53
2.85% Due 5/11/2024 2.72% 150,250.82 4.76% 2,018.75 (4,432.37) NR 1.45
023135BW5 Amazon.com Inc Note 95,000.00 05/10/2021 94,861.30 93.76 89,068.49 0.78% Al/AA 1.53
0.45% Due 5/12/2024 0.50% 94,929.38 4.73% 200.69 (5,860.89) AA- 1.49
02665WCZ2 American Honda Finance Note 150,000.00 07/10/2019 149,373.00 95.73 143,597.40 1.27% A3/ A- 1.66
2.4% Due 6/27/2024 2.49% 149,791.00 5.12% 1,240.00 (6,193.60) A 1.58
79466LAGY Salesforce.com Inc Callable Note Cont 25,000.00 06/29/2021 24,987.25 93.12 23,279.55 0.20% A2/ A+ 1.71
7/15/2022 0.64% 24,992.78 4.88% 46.01 (1,713.23) NR 1.66
0.625% Due 7/15/2024
46647PAUO JP Morgan Chase & Co Callable Note 1X 150,000.00 09/12/2019 157,930.50 98.56 147,843.45 1.31% Al/A- 1.73
7/23/2023 2.35% 151,489.08 5.12% 1,550.44 (3,645.63) AA- 1.63
3.797% Due 7/23/2024
00440EAS6 Chubb INA Holdings Inc Note 140,000.00 02/24/2021 152,899.60 95.44 133,615.44 1.17% A3 /A 2.37
3.15% Due 3/15/2025 0.83% 147,549.50 5.22% 563.50 (13,934.06) A 2.24
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CORPORATE

30231GBH4 Exxon Mobil Corp Callable Note Cont 140,000.00 01/20/2021 152,733.00 95.65 133,905.38 1.18% Aa2/AA- 2.38
2/19/2025 0.72% 147,191.71 4.95% 488.69 (13,286.33) NR 2.25
2.992% Due 3/19/2025

06367WB85 Bank of Montreal Note 150,000.00 03/24/2021 154,207.50 91.81 137,716.35 1.22% A2/ A- 2.50
1.85% Due 5/1/2025 1.15% 152,563.29 5.40% 1,387.50 (14,846.94) AA- 2.36

14913R2V8 Caterpillar Financial Service Note 55,000.00 05/10/2022 54,930.15 96.51 53,080.78 0.47% A2 /A 2.53
3.4% Due 5/13/2025 3.44% 54,941.11 4.88% 872.67 (1,860.33) A 2.35

747525AF0 Qualcomm Inc Callable Note Cont 140,000.00 05/27/2020 155,689.80 96.44 135,021.46 1.20% A2 /A 2.55
2/20/2025 1.13% 148,039.19 4.95% 2,160.08 (13,017.73) NR 2.37
3.45% Due 5/20/2025

78015K7H1 Royal Bank of Canada Note 150,000.00 12/22/2021 148,590.00 89.78 134,665.95 1.18% Al/A 2.61
1.15% Due 6/10/2025 1.43% 148,935.51 5.40% 675.63 (14,269.56) AA- 2.50

63743HFE7 National Rural Utilities Note 85,000.00 Various 84,750.55 95.78 81,415.04 0.73% A2/ A- 2.62
3.45% Due 6/15/2025 3.55% 84,790.04 5.19% 1,441.82 (3,375.00) A 2.42

857477BR3 State Street Bank Callable Note Cont 40,000.00 02/02/2022 40,000.00 92.24 36,895.12 0.32% Al/A 3.27
2/6/2025 1.75% 40,000.00 5.25% 164.90 (3,104.88) AA- 3.08
1.746% Due 2/6/2026

46647PBK1 JP Morgan Chase & Co Callable Note 50,000.00 09/16/2021 51,594.50 91.02 45,510.10 0.40% Al/A- 3.48
Cont 4/22/2025 1.17% 51,099.11 5.73% 26.04 (5,589.01) AA- 3.26
2.083% Due 4/22/2026

91324PEC2 United Health Group Inc Callable Note 175,000.00 Various 173,020.70 88.00 153,991.25 1.36% A3/ A+ 3.54
Cont 4/15/2026 1.42% 173,407.54 4.88% 927.99 (19,416.29) A 3.37
1.15% Due 5/15/2026

89236TJK2 Toyota Motor Credit Corp Note 130,000.00 06/15/2021 129,942.80 86.70 112,712.47 0.99% Al/ A+ 3.63
1.125% Due 6/18/2026 1.13% 129,958.49 5.19% 540.31 (17,246.02) A+ 3.46

06051GJD2 Bank of America Corp Callable Note 50,000.00 09/16/2021 50,167.50 88.26 44,129.15 0.39% A2/ A- 3.64
Cont 6/19/2025 1.23% 50,117.67 5.68% 241.82 (5,988.52) AA- 3.43
1.319% Due 6/19/2026

931142ER0 Wal-Mart Stores Callable Note Cont 30,000.00 09/08/2021 29,943.30 87.02 26,104.71 0.23% Aa2/AA 3.88
08/17/2026 1.09% 29,956.03 4.76% 38.50 (3,851.32) AA 3.71
1.05% Due 9/17/2026

87612EBM7 Target Corp Callable Note Cont 70,000.00 01/19/2022 69,881.00 89.44 62,607.16 0.55% A2 /A 4.21
12/15/2026 1.99% 69,899.40 4.75% 401.92 (7,292.24) A 3.93

1.95% Due 1/15/2027
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CORPORATE
808513BY0 Charles Schwab Corp Callable Note 150,000.00 Various 147,699.00 89.13 133,698.00 1.18% A2 /A 4.34
Cont 2/3/2027 2.78% 147,990.17 5.28% 592.08 (14,292.17) A 4.01
2.45% Due 3/3/2027
084664CZ2 Berkshire Hathaway Callable Note Cont 115,000.00 03/07/2022 114,978.15 89.95 103,438.48 0.91% Aa2/AA 4.37
2/15/2027 2.30% 114,980.91 4.88% 337.97 (11,542.43) A+ 4.06
2.3% Due 3/15/2027
023135CF1 Amazon.com Inc Callable Note Cont 75,000.00 04/25/2022 74,870.25 93.84 70,376.25 0.62%  Al/AA 4.45
3/13/2027 3.34% 74,883.71 4.86% 123.75 (4,507.46) AA- 4.06
3.3% Due 4/13/2027
61772BAB9 Morgan Stanley Callable Note Cont 150,000.00 Various 133,989.30 85.56 128,333.40 1.13% Al/A- 451
5/4/2026 4.52% 135,133.15 5.74% 1,174.84 (6,799.75) A 4.19
1.593% Due 5/4/2027
14913R3A3 Caterpillar Financial Service Note 95,000.00 08/22/2022 94,090.85 93.77 89,085.02 0.79% A2 /A 4,78
3.6% Due 8/12/2027 3.81% 94,125.43 5.08% 750.50 (5,040.41) A 4.28
931142EX7 Wal-Mart Stores Callable Note Cont 50,000.00 Various 49,921.10 96.84 48,418.50 0.43% Aa2/AA 4.86
09/09/2027 3.99% 49,923.39 4.68% 285.27 (1,504.89) AA 4.33
3.95% Due 9/9/2027
3,205,071.66 2,974,966.59 26.24% Al/A+ 2.61
Total Corporate 3,178,000.00 2.26% 3,184,774.84 5.06% 22,024.26 (209,808.25) A+ 2.44
MONEY MARKET FUND
31846V203 First American Govt Obligation Fund 60,822.28 Various 60,822.28 1.00 60,822.28 0.53% Aaa/AAA 0.00
Class Y 2.61% 60,822.28 2.61% 0.00 0.00 AAA 0.00
60,822.28 60,822.28 0.53% Aaa/AAA 0.00
Total Money Market Fund 60,822.28 2.61% 60,822.28 2.61% 0.00 0.00 AAA 0.00
SUPRANATIONAL
4581X0EE4 Inter-American Dev Bank Note 85,000.00 06/22/2022 84,991.50 97.61 82,972.50 0.73% Aaa/AAA 1.67
3.25% Due 7/1/2024 3.26% 84,992.93 4.75% 920.83 (2,020.43) AAA 1.58
4581X0DzZ8 Inter-American Dev Bank Note 190,000.00 09/15/2021 189,859.40 92.58 175,902.00 1.54% Aaa/AAA 1.90
0.5% Due 9/23/2024 0.52% 189,911.23 4.64% 100.28 (14,009.23) NR 1.84
459058JB0 Intl. Bank Recon & Development Note 130,000.00 04/15/2020 129,496.90 90.83 118,075.23 1.03% Aaa/AAA 2.48
0.625% Due 4/22/2025 0.70% 129,751.21 4.59% 20.31 (11,675.98) NR 2.40
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SUPRANATIONAL
459058JL8 Intl. Bank Recon & Development Note 180,000.00 10/21/2020 179,796.60 88.67 159,598.98 1.40% Aaa/AAA 2.99
0.5% Due 10/28/2025 0.52% 179,878.36 4.60% 7.50 (20,279.38) AAA 2.90
584,144.40 536,548.71 4.71% Aaa/AAA 2.32
Total Supranational 585,000.00 0.96% 584,533.73 4.63% 1,048.92 (47,985.02) AAA 2.24

US TREASURY

912828V80 US Treasury Note 175,000.00 04/04/2019 174,425.78 97.09 169,907.15 1.50% Aaa/AA+ 1.25
2.25% Due 1/31/2024 2.32% 174,851.39 4.67% 995.07 (4,944.24) AAA 1.20
912828WJ5 US Treasury Note 150,000.00 06/10/2019 154,136.72 96.79 145,177.80 1.29% Aaa/AA+ 1.54
2.5% Due 5/15/2024 1.91% 151,289.28 4.69% 1,732.34 (6,111.48) AAA 1.47
912828YH7 US Treasury Note 300,000.00 Various 297,509.76 94.47 283,406.40 2.48% Aaa/AA+ 1.92
1.5% Due 9/30/2024 1.68% 299,018.55 4.55% 395.61 (15,612.15) AAA 1.85
9128283J)7 US Treasury Note 275,000.00 Various 279,733.40 95.20 261,808.53 2.31% Aaa/AA+ 2.08
2.125% Due 11/30/2024 1.76% 276,987.52 4.57% 2,458.85 (15,178.99) AAA 1.98
912828)27 US Treasury Note 175,000.00 03/04/2020 185,903.32 94.59 165,539.15 1.46% Aaa/AA+ 2.30
2% Due 2/15/2025 0.72% 180,047.61 4.51% 741.85 (14,508.46) AAA 2.19
91282827C7 US Treasury Note 50,000.00 03/19/2020 50,992.19 92.63 46,312.50 0.41% Aaa/AA+ 2.33
1.125% Due 2/28/2025 0.72% 50,466.98 4.49% 96.34 (4,154.48) AAA 2.25
91282CAZ4 US Treasury Note 300,000.00 12/29/2020 300,093.75 88.38 265,148.40 2.33% Aaa/AA+ 3.08
0.375% Due 11/30/2025 0.37% 300,058.72 4.45% 473.36 (34,910.32) AAA 2.99
91282CBC4 US Treasury Note 125,000.00 01/27/2021 124,882.81 88.17 110,214.88 0.97% Aaa/AA+ 3.17
0.375% Due 12/31/2025 0.39% 124,924.65 4.42% 157.95 (14,709.77) AAA 3.08
91282CBT7 US Treasury Note 300,000.00 03/30/2021 297,597.66 88.45 265,347.60 2.32% Aaa/AA+ 3.42
0.75% Due 3/31/2026 0.91% 298,360.73 4.43% 197.80 (33,013.13) AAA 3.30
91282CBWO US Treasury Note 150,000.00 04/29/2021 149,009.77 88.20 132,292.95 1.16% Aaa/AA+ 3.50
0.75% Due 4/30/2026 0.89% 149,308.03 4.43% 3.11 (17,015.08) AAA 3.38
91282CCP4 US Treasury Note 125,000.00 08/10/2021 123,813.48 87.09 108,867.25 0.95% Aaa/AA+ 3.75
0.625% Due 7/31/2026 0.82% 124,105.70 4.40% 197.44 (15,238.45) AAA 3.62
91282CCW9 US Treasury Note 350,000.00 Various 346,279.30 87.29 305,498.20 2.68% Aaa/AA+ 3.84
0.75% Due 8/31/2026 0.97% 347,058.64 4.39% 449.59 (41,560.44) AAA 3.69
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US TREASURY
91282CDG3 US Treasury Note 325,000.00 Various 322,884.77 88.19 286,609.38 2.51% Aaa/AA+ 4.00
1.125% Due 10/31/2026 1.26% 323,274.61 4.38% 10.10 (36,665.23) AAA 3.83
91282CEF4 US Treasury Note 200,000.00 09/27/2022 185,734.38 92.75 185,507.80 1.63% Aaa/AA+ 4.42
2.5% Due 3/31/2027 4.26% 186,029.23 4.32% 439.56 (521.43) AAA 4.10
91282CEN7 US Treasury Note 340,000.00 Various 332,193.75 93.68 318,497.72 2.79% Aaa/AA+ 4,50
2.75% Due 4/30/2027 3.26% 332,813.42 4.30% 25.83 (14,315.70) AAA 4.11
91282CEW7 US Treasury Note 175,000.00 08/03/2022 177,460.94 95.66 167,398.35 1.48% Aaa/AA+ 4.67
3.25% Due 6/30/2027 2.94% 177,338.65 4.29% 1,916.44 (9,940.30) AAA 4.22
91282CFH9 US Treasury Note 120,000.00 09/08/2022 118,692.19 95.16 114,187.44 1.01% Aaa/AA+ 4.84
3.125% Due 8/31/2027 3.36% 118,730.34 4.24% 642.27 (4,542.90) AAA 4.40
91282CFM8 US Treasury Note 150,000.00 10/28/2022 149,531.25 99.42 149,132.85 1.31% Aaa/AA+ 4.92
4.125% Due 9/30/2027 4.20% 149,531.51 4.26% 543.96 (398.66) AAA 4.39
3,770,875.22 3,480,854.35 30.57% Aaa/AA+ 3.33
Total US Treasury 3,785,000.00 1.78% 3,764,195.56 4.43% 11,477.47 (283,341.21) AAA 3.14
12,251,974.44 11,375,754.56 100.00% Aal/AA 2.70
TOTAL PORTFOLIO 12,196,908.72 1.71% 12,197,555.56 4.74% 47,656.67 (821,801.00) AAA 2.38
TOTAL MARKET VALUE PLUS ACCRUED 11,423,411.23
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Transaction Settlement . . o . Acq/Disp Interest .

e Date Quantity Security Description Yield Pur/Sold Total Amount Gain/Loss

ACQUISITIONS

Purchase 10/03/2022 31846V203 327.97  First American Govt Obligation Fund 1.000 2.45% 327.97 0.00 327.97 0.00
Class Y

Purchase 10/13/2022  31846V203 1,237.50  First American Govt Obligation Fund 1.000 2.45% 1,237.50 0.00 1,237.50 0.00
Class Y

Purchase 10/14/2022 31846V203 375.00 First American Govt Obligation Fund 1.000 2.45% 375.00 0.00 375.00 0.00
Class Y

Purchase 10/15/2022 31846V203 1,421.88  First American Govt Obligation Fund 1.000 2.45% 1,421.88 0.00 1,421.88 0.00
Class Y

Purchase 10/17/2022 31846V203 13.50  First American Govt Obligation Fund 1.000 2.45% 13.50 0.00 13.50 0.00
Class Y

Purchase 10/17/2022 31846V203 21.67  First American Govt Obligation Fund 1.000 2.45% 21.67 0.00 21.67 0.00
Class Y

Purchase 10/17/2022 31846V203 155.83  First American Govt Obligation Fund 1.000 2.45% 155.83 0.00 155.83 0.00
Class Y

Purchase 10/17/2022 31846V203 20.00  First American Govt Obligation Fund 1.000 2.45% 20.00 0.00 20.00 0.00
Class Y

Purchase 10/17/2022 31846V203 103.33  First American Govt Obligation Fund 1.000 2.45% 103.33 0.00 103.33 0.00
Class Y

Purchase 10/17/2022 31846V203 17.00  First American Govt Obligation Fund 1.000 2.45% 17.00 0.00 17.00 0.00
Class Y

Purchase 10/17/2022 31846V203 109.88  First American Govt Obligation Fund 1.000 2.45% 109.88 0.00 109.88 0.00
Class Y

Purchase 10/17/2022 31846V203 96.67  First American Govt Obligation Fund 1.000 2.45% 96.67 0.00 96.67 0.00
Class Y

Purchase 10/17/2022 31846V203 18.50  First American Govt Obligation Fund 1.000 2.45% 18.50 0.00 18.50 0.00
Class Y

Purchase 10/17/2022 31846V203 34.83  First American Govt Obligation Fund 1.000 2.45% 34.83 0.00 34.83 0.00
Class Y

Purchase 10/17/2022 31846V203 15.83  First American Govt Obligation Fund 1.000 2.45% 15.83 0.00 15.83 0.00
Class Y

Purchase 10/17/2022  31846V203 64.75  First American Govt Obligation Fund 1.000 2.45% 64.75 0.00 64.75 0.00
Class Y
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e Date Quantity Security Description Yield Pur/Sold Total Amount Gain/Loss

ACQUISITIONS

Purchase 10/17/2022 31846V203 101.83  First American Govt Obligation Fund 1.000 2.45% 101.83 0.00 101.83 0.00
Class Y

Purchase 10/17/2022  31846V203 26.25  First American Govt Obligation Fund 1.000 2.45% 26.25 0.00 26.25 0.00
Class Y

Purchase 10/17/2022 31846V203 456.64  First American Govt Obligation Fund 1.000 2.45% 456.64 0.00 456.64 0.00
Class Y

Purchase 10/17/2022 31846V203 3,320.10  First American Govt Obligation Fund 1.000 2.45% 3,320.10 0.00 3,320.10 0.00
Class Y

Purchase 10/17/2022 31846V203 5,682.20  First American Govt Obligation Fund 1.000 2.45% 5,682.20 0.00 5,682.20 0.00
Class Y

Purchase 10/17/2022 31846V203 2,968.13  First American Govt Obligation Fund 1.000 2.45% 2,968.13 0.00 2,968.13 0.00
Class Y

Purchase 10/17/2022 31846V203 1,668.80  First American Govt Obligation Fund 1.000 2.45% 1,668.80 0.00 1,668.80 0.00
Class Y

Purchase 10/18/2022 31846V203 3,617.68  First American Govt Obligation Fund 1.000 2.45% 3,617.68 0.00 3,617.68 0.00
Class Y

Purchase 10/20/2022 31846V203 126.67  First American Govt Obligation Fund 1.000 2.45% 126.67 0.00 126.67 0.00
Class Y

Purchase 10/20/2022 31846V203 142.50  First American Govt Obligation Fund 1.000 2.45% 142.50 0.00 142.50 0.00
Class Y

Purchase 10/20/2022 31846V203 139.50  First American Govt Obligation Fund 1.000 2.45% 139.50 0.00 139.50 0.00
Class Y

Purchase 10/21/2022 31846V203 29.33  First American Govt Obligation Fund 1.000 2.45% 29.33 0.00 29.33 0.00
Class Y

Purchase 10/22/2022 31846V203 1,255.78  First American Govt Obligation Fund 1.000 2.45% 1,255.78 0.00 1,255.78 0.00
Class Y

Purchase 10/25/2022 31846V203 36.67  First American Govt Obligation Fund 1.000 2.45% 36.67 0.00 36.67 0.00
Class Y

Purchase 10/25/2022 31846V203 107.00  First American Govt Obligation Fund 1.000 2.45% 107.00 0.00 107.00 0.00
Class Y

Purchase 10/25/2022  31846V203 9.63  First American Govt Obligation Fund 1.000 2.45% 9.63 0.00 9.63 0.00
Class Y
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e Date Quantity Security Description Yield Pur/Sold Total Amount Gain/Loss

ACQUISITIONS

Purchase 10/28/2022 31846V203 450.00  First American Govt Obligation Fund 1.000 2.45% 450.00 0.00 450.00 0.00
Class Y

Purchase 10/31/2022 31846V203 2,390.63  First American Govt Obligation Fund 1.000 2.61% 2,390.63 0.00 2,390.63 0.00
Class Y

Purchase 10/31/2022 31846V203 4,675.00  First American Govt Obligation Fund 1.000 2.61% 4,675.00 0.00 4,675.00 0.00
Class Y

Purchase 10/31/2022  91282CFM8 150,000.00 US Treasury Note 99.688 4.20% 149,531.25 526.96 150,058.21 0.00
4.125% Due 9/30/2027

Subtotal 181,238.48 180,769.73 526.96 181,296.69 0.00

TOTAL ACQUISITIONS 181,238.48 180,769.73 526.96 181,296.69 0.00

DISPOSITIONS

Sale 10/31/2022 31846V203 50,976.57  First American Govt Obligation Fund 1.000 2.61% 50,976.57 0.00 50,976.57 0.00
Class Y

Sale 10/31/2022 912828R69 100,000.00  US Treasury Note 98.402 2.67% 98,402.34 679.30 99,081.64 -1,033.94
1.625% Due 5/31/2023

Subtotal 150,976.57 149,378.91 679.30 150,058.21 -1,033.94

Paydown 10/17/2022 362554AC1 0.00 GM Financial Securitized Term 2021-4 100.000 0.00 17.00 17.00 0.00
A3
0.68% Due 9/16/2026

Paydown 10/17/2022 362585AC5 0.00 GM Financial Securitized ART 2022-2 A3 100.000 0.00 103.33 103.33 0.00
3.1% Due 2/16/2027

Paydown 10/17/2022 380146AC4 0.00 GM Financial Auto Receivables 2022-1 100.000 0.00 26.25 26.25 0.00
A3
1.26% Due 11/16/2026

Paydown 10/17/2022 43815BAC4 0.00 Honda Auto Receivables Trust 2022-1 100.000 0.00 101.83 101.83 0.00

A3
1.88% Due 5/15/2026
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DISPOSITIONS

Paydown 10/17/2022  448977AD0O 0.00 Hyundai Auto Receivables Trust 2022-A 100.000 0.00 64.75 64.75 0.00
A3
2.22% Due 10/15/2026

Paydown 10/17/2022 44933LAC7 0.00 Hyundai Auto Receivables Trust 2021-A 100.000 0.00 15.83 15.83 0.00
A3
0.38% Due 9/15/2025

Paydown 10/17/2022 44934KAC8 0.00 Hyundai Auto Receivables Trust 2021-B 100.000 0.00 34.83 34.83 0.00
A3
0.38% Due 1/15/2026

Paydown 10/17/2022  44935FAD6 0.00 Hyundai Auto Receivables Trust 2021-C 100.000 0.00 18.50 18.50 0.00
A3
0.74% Due 5/15/2026

Paydown 10/17/2022 47787JAC2 0.00 John Deere Owner Trust 2022-A A3 100.000 0.00 96.67 96.67 0.00
2.32% Due 9/16/2026

Paydown 10/17/2022  47787NAC3 453.47  John Deere Owner Trust 2020-B A3 100.000 453.47 3.17 456.64 0.00
0.51% Due 11/15/2024

Paydown 10/17/2022 47788UAC6 0.00 John Deere Owner Trust 2021-A A3 100.000 0.00 13.50 13.50 0.00
0.36% Due 9/15/2025

Paydown 10/17/2022 47789QAC4 0.00 John Deere Owner Trust 2021-B A3 100.000 0.00 21.67 21.67 0.00
0.52% Due 3/16/2026

Paydown 10/17/2022  47800AAC4 0.00 John Deere Owner Trust 2022-B A3 100.000 0.00 155.83 155.83 0.00
3.74% Due 2/16/2027

Paydown 10/17/2022 58769KAD6 0.00 Mercedes-Benz Auto Lease Trust 2021- 100.000 0.00 20.00 20.00 0.00
B A3
0.4% Due 11/15/2024

Paydown 10/17/2022 65479JAD5 3,288.01  Nissan Auto Receivables Owner 2019-C 100.000 3,288.01 32.09 3,320.10 0.00
A3
1.93% Due 7/15/2024

Paydown 10/17/2022  89232HAC9 5,627.69 Toyota Auto Receivable Own 2020-A A3 100.000 5,627.69 54.51 5,682.20 0.00
1.66% Due 5/15/2024

Paydown 10/17/2022  89237VAB5S 2,956.89 Toyota Auto Receivables Trust 2020-C 100.000 2,956.89 11.24 2,968.13 0.00

A3
0.44% Due 10/15/2024
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DISPOSITIONS

Paydown 10/17/2022  89238FAD5 0.00 Toyota Auto Receivables OT 2022-B A3 100.000 0.00 109.88 109.88 0.00
2.93% Due 9/15/2026

Paydown 10/17/2022  89240BAC2 1,663.31 Toyota Auto Receivables Owners 2021- 100.000 1,663.31 5.49 1,668.80 0.00
AA3
0.26% Due 5/15/2025

Paydown 10/18/2022  43813KAC6 3,604.46  Honda Auto Receivables Trust 2020-3 100.000 3,604.46 13.22 3,617.68 0.00
A3
0.37% Due 10/18/2024

Paydown 10/20/2022  36265MAC9 0.00 GM Financial Auto Lease Trust 2022-1 100.000 0.00 126.67 126.67 0.00
A3
1.9% Due 3/20/2025

Paydown 10/20/2022 36266FAC3 0.00 GM Financial Auto Lease Trust 2022-2 100.000 0.00 142.50 142.50 0.00
A3
3.42% Due 6/20/2025

Paydown 10/20/2022  92348KAV5 0.00 Verizon Master Trust 2022-5 A1A 100.000 0.00 139.50 139.50 0.00
3.72% Due 7/20/2027

Paydown 10/21/2022  43815GAC3 0.00 Honda Auto Receivables Trust 2021-4 100.000 0.00 29.33 29.33 0.00
A3
0.88% Due 1/21/2026

Paydown 10/25/2022  05601XAC3 0.00 BMW Vehicle Lease Trust 2022-1 A3 100.000 0.00 36.67 36.67 0.00
1.1% Due 3/25/2025

Paydown 10/25/2022  05602RAD3 0.00 BMW Vehicle Owner Trust 2022-A A3 100.000 0.00 107.00 107.00 0.00
3.21% Due 8/25/2026

Paydown 10/25/2022  09690AAC7 0.00 BMW Vehicle Lease Trust 2021-2 A3 100.000 0.00 9.63 9.63 0.00
0.33% Due 12/26/2024

Subtotal 17,593.83 17,593.83 1,510.89 19,104.72 0.00

Security 10/12/2022 31846V203 1,154.90 First American Govt Obligation Fund 1.000 1,154.90 0.00 1,154.90 0.00

Withdrawal Class Y
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DISPOSITIONS

Security 10/25/2022 31846V203 104.17  First American Govt Obligation Fund 1.000 104.17 0.00 104.17 0.00

Withdrawal Class Y

Subtotal 1,259.07 1,259.07 0.00 1,259.07 0.00

TOTAL DISPOSITIONS 169,829.47 168,231.81 2,190.19 170,422.00 -1,033.94

OTHER TRANSACTIONS

Interest 10/13/2022 023135CF1 75,000.00 Amazon.com Inc Callable Note Cont 0.000 1,237.50 0.00 1,237.50 0.00
3/13/2027
3.3% Due 4/13/2027

Interest 10/14/2022 3130AJHUG 150,000.00 FHLB Note 0.000 375.00 0.00 375.00 0.00
0.5% Due 4/14/2025

Interest 10/15/2022 3135GOW66 175,000.00 FNMA Note 0.000 1,421.88 0.00 1,421.88 0.00
1.625% Due 10/15/2024

Interest 10/22/2022  3135G03U5 105,000.00 FNMA Note 0.000 328.13 0.00 328.13 0.00
0.625% Due 4/22/2025

Interest 10/22/2022 459058JB0 130,000.00 Intl. Bank Recon & Development Note 0.000 406.90 0.00 406.90 0.00
0.625% Due 4/22/2025

Interest 10/22/2022 46647PBK1 50,000.00 JP Morgan Chase & Co Callable Note 0.000 520.75 0.00 520.75 0.00
Cont 4/22/2025
2.083% Due 4/22/2026

Interest 10/28/2022 459058JL8 180,000.00 Intl. Bank Recon & Development Note 0.000 450.00 0.00 450.00 0.00
0.5% Due 10/28/2025

Interest 10/31/2022  91282CBWO 150,000.00  US Treasury Note 0.000 562.50 0.00 562.50 0.00
0.75% Due 4/30/2026

Interest 10/31/2022  91282CDG3 325,000.00 US Treasury Note 0.000 1,828.13 0.00 1,828.13 0.00

1.125% Due 10/31/2026
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OTHER TRANSACTIONS

Interest 10/31/2022 91282CEN7 340,000.00 US Treasury Note 0.000 4,675.00 0.00 4,675.00 0.00
2.75% Due 4/30/2027

Subtotal 1,680,000.00 11,805.79 0.00 11,805.79 0.00

Dividend 10/03/2022 31846V203 81,819.44  First American Govt Obligation Fund 0.000 327.97 0.00 327.97 0.00
Class Y

Subtotal 81,819.44 327.97 0.00 327.97 0.00

TOTAL OTHER TRANSACTIONS 1,761,819.44 12,133.76 0.00 12,133.76 0.00
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FIXED INCOME
00440EAS6 Chubb INA Holdings Inc 02/24/2021 147,820.06 196.00 0.00 96.94
Note 02/26/2021 0.00 0.00 270.56
3.15% Due 03/15/2025 140,000.00 0.00 563.50 (270.56)
147,549.50 367.50 96.94
023135BW5 Amazon.com Inc 05/10/2021 94,925.46 165.06 3.92 39.55
Note 05/12/2021 0.00 0.00 0.00
0.45% Due 05/12/2024 95,000.00 0.00 200.69 3.92
94,929.38 35.63 39.55
023135CF1 Amazon.com Inc 04/25/2022 74,881.49 1,155.00 2.22 208.47
Callable Note Cont 3/13/2027 04/27/2022 0.00 1,237.50 0.00
3.3% Due 04/13/2027 75,000.00 0.00 123.75 2.22
74,883.71 206.25 208.47
02665WCZ2 American Honda Finance 07/10/2019 149,780.27 940.00 10.73 310.73
Note 07/12/2019 0.00 0.00 0.00
2.4% Due 06/27/2024 150,000.00 0.00 1,240.00 10.73
149,791.00 300.00 310.73
037833CU2 Apple Inc 05/17/2019 150,266.50 1,662.50 0.00 340.57
Callable Note Cont 3/11/2024 05/21/2019 0.00 0.00 15.68
2.85% Due 05/11/2024 150,000.00 0.00 2,018.75 (15.68)
150,250.82 356.25 340.57
05601XAC3 BMW Vehicle Lease Trust 01/11/2022 39,995.94 7.33 0.23 36.90
2022-1 A3 01/19/2022 0.00 36.67 0.00
1.1% Due 03/25/2025 40,000.00 0.00 7.33 0.23
39,996.17 36.67 36.90
05602RAD3 BMW Vehicle Owner Trust 05/10/2022 39,998.17 21.40 0.06 107.06
2022-A A3 05/18/2022 0.00 107.00 0.00
3.21% Due 08/25/2026 40,000.00 0.00 21.40 0.06
39,998.23 107.00 107.06
06051GHF9 Bank of America Corp 03/06/2019 133,073.81 341.00 0.00 378.70
Callable Note 1X 3/5/2023 03/08/2019 0.00 0.00 14.76
3.55% Due 03/05/2024 133,000.00 0.00 734.46 (14.76)
133,059.05 393.46 378.70
06051GJD2 Bank of America Corp 09/16/2021 50,121.46 186.86 0.00 51.17
Callable Note Cont 6/19/2025 09/20/2021 0.00 0.00 3.79
1.319% Due 06/19/2026 50,000.00 0.00 241.82 (3.79)
50,117.67 54.96 51.17
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06367WB85 Bank of Montreal 03/24/2021 152,650.42 1,156.25 0.00 144.12
Note 03/26/2021 0.00 0.00 87.13
1.85% Due 05/01/2025 150,000.00 0.00 1,387.50 (87.13)
152,563.29 231.25 144.12
084664CZ2 Berkshire Hathaway 03/07/2022 114,980.54 117.56 0.37 220.78
Callable Note Cont 2/15/2027 03/15/2022 0.00 0.00 0.00
2.3% Due 03/15/2027 115,000.00 0.00 337.97 0.37
114,980.91 220.41 220.78
084670BR8 Berkshire Hathaway 04/20/2018 149,672.68 183.33 61.50 405.25
Callable Note Cont 1/15/2023 04/24/2018 0.00 0.00 0.00
2.75% Due 03/15/2023 150,000.00 0.00 527.08 61.50
149,734.18 343.75 405.25
09690AAC7 BMW Vehicle Lease Trust 09/08/2021 34,998.05 1.93 0.13 9.76
2021-2 A3 09/15/2021 0.00 9.63 0.00
0.33% Due 12/26/2024 35,000.00 0.00 1.93 0.13
34,998.18 9.63 9.76
14913R2V8 Caterpillar Financial Service 05/10/2022 54,939.14 716.83 1.97 157.81
Note 05/13/2022 0.00 0.00 0.00
3.4% Due 05/13/2025 55,000.00 0.00 872.67 1.97
54,941.11 155.84 157.81
14913R3A3 Caterpillar Financial Service 08/22/2022 94,109.90 465.50 15.53 300.53
Note 08/24/2022 0.00 0.00 0.00
3.6% Due 08/12/2027 95,000.00 0.00 750.50 15.53
94,125.43 285.00 300.53
30231GBH4 Exxon Mobil Corp 01/20/2021 147,456.80 139.63 0.00 83.97
Callable Note Cont 2/19/2025 01/22/2021 0.00 0.00 265.09
2.992% Due 03/19/2025 140,000.00 0.00 488.69 (265.09)
147,191.71 349.06 83.97
3130A0F70 FHLB 12/31/2018 151,074.57 1,589.06 0.00 344.95
Note 12/31/2018 0.00 0.00 76.93
3.375% Due 12/08/2023 150,000.00 0.00 2,010.94 (76.93)
150,997.64 421.88 344.95
3130A1XJ2 FHLB Various 233,383.85 1,965.38 0.00 382.39
Note Various 0.00 0.00 168.65
2.875% Due 06/14/2024 230,000.00 0.00 2,516.42 (168.65)
233,215.20 551.04 382.39
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3130A2UW4 FHLB Various 204,540.24 287.50 0.00 281.76
Note Various 0.00 0.00 197.40
2.875% Due 09/13/2024 200,000.00 0.00 766.66 (197.40)
204,342.84 479.16 281.76
3130A4CH3 FHLB 03/19/2020 231,392.00 252.34 0.00 223.92
Note 03/20/2020 0.00 0.00 221.40
2.375% Due 03/14/2025 225,000.00 0.00 697.66 (221.40)
231,170.60 445.32 223.92
313383YJ4 FHLB Various 250,702.39 539.07 0.00 639.45
Note Various 0.00 0.00 63.67
3.375% Due 09/08/2023 250,000.00 0.00 1,242.19 (63.67)
250,638.72 703.12 639.45
3133EKWV4 FFCB 08/13/2019 150,531.93 501.04 0.00 206.42
Note 08/14/2019 0.00 0.00 24.83
1.85% Due 07/26/2024 150,000.00 0.00 732.29 (24.83)
150,507.10 231.25 206.42
3135G03U5 FNMA 04/22/2020 104,889.24 289.84 3.68 58.38
Note 04/24/2020 0.00 328.13 0.00
0.625% Due 04/22/2025 105,000.00 0.00 16.41 3.68
104,892.92 54.70 58.38
3135G04Z3 FNMA 06/17/2020 259,707.88 375.56 9.15 117.48
Note 06/19/2020 0.00 0.00 0.00
0.5% Due 06/17/2025 260,000.00 0.00 483.89 9.15
259,717.03 108.33 117.48
3135G05G4 FNMA 07/08/2020 134,925.25 75.94 8.22 36.34
Note 07/10/2020 0.00 0.00 0.00
0.25% Due 07/10/2023 135,000.00 0.00 104.06 8.22
134,933.47 28.12 36.34
3135G05X7 FNMA 08/25/2020 219,402.22 82.50 17.50 86.25
Note 08/27/2020 0.00 0.00 0.00
0.375% Due 08/25/2025 220,000.00 0.00 151.25 17.50
219,419.72 68.75 86.25
3135G06G3 FNMA 11/09/2020 214,521.10 430.00 13.11 102.69
Note 11/12/2020 0.00 0.00 0.00
0.5% Due 11/07/2025 215,000.00 0.00 519.58 13.11
214,534.21 89.58 102.69
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3135G0V34 FNMA 02/27/2019 124,869.36 486.11 8.23 268.65
Note 02/28/2019 0.00 0.00 0.00
2.5% Due 02/05/2024 125,000.00 0.00 746.53 8.23
124,877.59 260.42 268.65
3135G0W66 FNMA 11/08/2019 174,398.49 1,311.28 25.03 262.02
Note 11/12/2019 0.00 1,421.88 0.00
1.625% Due 10/15/2024 175,000.00 0.00 126.39 25.03
174,423.52 236.99 262.02
3135G0X24 FNMA Various 237,260.02 891.04 4.88 233.73
Note Various 0.00 0.00 89.39
1.625% Due 01/07/2025 235,000.00 0.00 1,209.28 (84.51)
237,175.51 318.24 233.73
3137EAEPO FHLMC 02/13/2020 259,905.11 530.83 3.40 328.40
Note 02/14/2020 0.00 0.00 0.00
1.5% Due 02/12/2025 260,000.00 0.00 855.83 3.40
259,908.51 325.00 328.40
3137EAEU9 FHLMC 07/21/2020 139,608.59 102.08 11.85 55.60
Note 07/23/2020 0.00 0.00 0.00
0.375% Due 07/21/2025 140,000.00 0.00 145.83 11.85
139,620.44 43.75 55.60
3137EAEX3 FHLMC 09/23/2020 199,640.91 16.67 10.23 72.73
Note 09/25/2020 0.00 0.00 0.00
0.375% Due 09/23/2025 200,000.00 0.00 79.17 10.23
199,651.14 62.50 72.73
362554AC1 GM Financial Securitized Term 10/13/2021 29,999.45 8.50 0.02 17.02
2021-4 A3 10/21/2021 0.00 17.00 0.00
0.68% Due 09/16/2026 30,000.00 0.00 8.50 0.02
29,999.47 17.00 17.02
362585AC5 GM Financial Securitized ART 04/05/2022 39,992.78 51.67 0.21 103.54
2022-2 A3 04/13/2022 0.00 103.33 0.00
3.1% Due 02/16/2027 40,000.00 0.00 51.67 0.21
39,992.99 103.33 103.54
36265MAC9 GM Financial Auto Lease Trust 02/15/2022 79,999.50 46.44 0.03 126.70
2022-1 A3 02/23/2022 0.00 126.67 0.00
1.9% Due 03/20/2025 80,000.00 0.00 46.44 0.03
79,999.53 126.67 126.70
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36266FAC3 GM Financial Auto Lease Trust 05/03/2022 49,995.72 52.25 0.20 142.70
2022-2 A3 05/11/2022 0.00 142.50 0.00
3.42% Due 06/20/2025 50,000.00 0.00 52.25 0.20
49,995.92 142.50 142.70

380146AC4 GM Financial Auto Receivables 01/11/2022 24,998.29 13.13 0.05 26.30
2022-1 A3 01/19/2022 0.00 26.25 0.00
1.26% Due 11/16/2026 25,000.00 0.00 13.13 0.05
24,998.34 26.25 26.30

43813KAC6 Honda Auto Receivables Trust 09/22/2020 42,862.53 5.73 0.34 13.08
2020-3 A3 09/29/2020 0.00 13.22 0.00
0.37% Due 10/18/2024 39,260.34 3,604.46 5.25 0.34
39,258.41 12.74 13.08

43815BAC4 Honda Auto Receivables Trust 02/15/2022 64,992.05 54.31 0.26 102.09
2022-1 A3 02/23/2022 0.00 101.83 0.00
1.88% Due 05/15/2026 65,000.00 0.00 54.31 0.26
64,992.31 101.83 102.09

43815GAC3 Honda Auto Receivables Trust 11/16/2021 39,993.78 9.78 0.22 29.55
2021-4 A3 11/24/2021 0.00 29.33 0.00
0.88% Due 01/21/2026 40,000.00 0.00 9.78 0.22
39,994.00 29.33 29.55

448977AD0 Hyundai Auto Receivables Trust 03/09/2022 34,998.88 34.53 0.03 64.78
2022-A A3 03/16/2022 0.00 64.75 0.00
2.22% Due 10/15/2026 35,000.00 0.00 34.53 0.03
34,998.91 64.75 64.78

44933LAC7 Hyundai Auto Receivables Trust 04/20/2021 49,997.20 8.44 0.15 15.98
2021-A A3 04/28/2021 0.00 15.83 0.00
0.38% Due 09/15/2025 50,000.00 0.00 8.44 0.15
49,997.35 15.83 15.98

44934KAC8 Hyundai Auto Receivables Trust 07/20/2021 109,984.84 18.58 0.66 35.49
2021-B A3 07/28/2021 0.00 34.83 0.00
0.38% Due 01/15/2026 110,000.00 0.00 18.58 0.66
109,985.50 34.83 35.49

44935FAD6 Hyundai Auto Receivables Trust 11/09/2021 29,995.14 9.87 0.18 18.68
2021-CA3 11/17/2021 0.00 18.50 0.00
0.74% Due 05/15/2026 30,000.00 0.00 9.87 0.18
29,995.32 18.50 18.68
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4581X0Dz8 Inter-American Dev Bank 09/15/2021 189,907.25 21.11 3.98 83.15
Note 09/23/2021 0.00 0.00 0.00
0.5% Due 09/23/2024 190,000.00 0.00 100.28 3.98
189,911.23 79.17 83.15
4581X0EE4 Inter-American Dev Bank 06/22/2022 84,992.57 690.63 0.36 230.56
Note 07/01/2022 0.00 0.00 0.00
3.25% Due 07/01/2024 85,000.00 0.00 920.83 0.36
84,992.93 230.20 230.56
459058JB0 Intl. Bank Recon & Development 04/15/2020 129,742.66 358.85 8.55 76.91
Note 04/22/2020 0.00 406.90 0.00
0.625% Due 04/22/2025 130,000.00 0.00 20.31 8.55
129,751.21 68.36 76.91
459058JL8 Intl. Bank Recon & Development 10/21/2020 179,874.91 382.50 3.45 78.45
Note 10/28/2020 0.00 450.00 0.00
0.5% Due 10/28/2025 180,000.00 0.00 7.50 3.45
179,878.36 75.00 78.45
46647PAUO JP Morgan Chase & Co 09/12/2019 151,663.94 1,075.82 0.00 299.76
Callable Note 1X 7/23/2023 09/16/2019 0.00 0.00 174.86
3.797% Due 07/23/2024 150,000.00 0.00 1,550.44 (174.86)
151,489.08 474.62 299.76
46647PBK1 JP Morgan Chase & Co 09/16/2021 51,136.84 460.00 0.00 49.06
Callable Note Cont 4/22/2025 09/20/2021 0.00 520.75 37.73
2.083% Due 04/22/2026 50,000.00 0.00 26.04 (37.73)
51,099.11 86.79 49.06
47787JAC2 John Deere Owner Trust 03/10/2022 49,990.66 51.56 0.27 96.94
2022-A A3 03/16/2022 0.00 96.67 0.00
2.32% Due 09/16/2026 50,000.00 0.00 51.56 0.27
49,990.93 96.67 96.94
47787NAC3 John Deere Owner Trust 07/14/2020 7,455.35 1.69 0.05 3.12
2020-B A3 07/22/2020 0.00 3.17 0.00
0.51% Due 11/15/2024 7,002.30 453.47 1.59 0.05
7,001.93 3.07 3.12
47788UAC6 John Deere Owner Trust 03/02/2021 44,995.10 7.20 0.20 13.70
2021-A A3 03/10/2021 0.00 13.50 0.00
0.36% Due 09/15/2025 45,000.00 0.00 7.20 0.20
44,995.30 13.50 13.70
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47789QAC4 John Deere Owner Trust 07/13/2021 49,997.00 11.56 0.11 21.78
2021-B A3 07/21/2021 0.00 21.67 0.00
0.52% Due 03/16/2026 50,000.00 0.00 11.56 0.11
49,997.11 21.67 21.78
47800AAC4 John Deere Owner Trust 07/12/2022 49,995.50 83.11 0.11 155.94
2022-B A3 07/20/2022 0.00 155.83 0.00
3.74% Due 02/16/2027 50,000.00 0.00 83.11 0.11
49,995.61 155.83 155.94
58769KAD6 Mercedes-Benz Auto Lease Trust 06/22/2021 59,997.71 10.67 0.15 20.15
2021-B A3 06/29/2021 0.00 20.00 0.00
0.4% Due 11/15/2024 60,000.00 0.00 10.67 0.15
59,997.86 20.00 20.15
58933YAF2 Merck & Co 10/26/2018 149,468.93 1,551.67 71.89 421.89
Note 10/30/2018 0.00 0.00 0.00
2.8% Due 05/18/2023 150,000.00 0.00 1,901.67 71.89
149,540.82 350.00 421.89
61772BAB9 Morgan Stanley Various 134,852.99 975.71 280.16 479.29
Callable Note Cont 5/4/2026 Various 0.00 0.00 0.00
1.593% Due 05/04/2027 150,000.00 0.00 1,174.84 280.16
135,133.15 199.13 479.29
63743HFE7 National Rural Utilities Various 84,783.25 1,197.44 6.79 251.17
Note Various 0.00 0.00 0.00
3.45% Due 06/15/2025 85,000.00 0.00 1,441.82 6.79
84,790.04 244.38 251.17
65479JAD5 Nissan Auto Receivables Owner 10/16/2019 19,955.00 17.12 0.08 29.35
2019-C A3 10/23/2019 0.00 32.09 0.00
1.93% Due 07/15/2024 16,667.39 3,288.01 14.30 0.08
16,667.07 29.27 29.35
747525AF0 Qualcomm Inc 05/27/2020 148,306.87 1,757.58 0.00 134.82
Callable Note Cont 2/20/2025 05/29/2020 0.00 0.00 267.68
3.45% Due 05/20/2025 140,000.00 0.00 2,160.08 (267.68)
148,039.19 402.50 134.82
78015K7H1 Royal Bank of Canada 12/22/2021 148,900.85 531.88 34.66 178.41
Note 12/27/2021 0.00 0.00 0.00
1.15% Due 06/10/2025 150,000.00 0.00 675.63 34.66
148,935.51 143.75 178.41
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79466LAGY Salesforce.com Inc 06/29/2021 24,992.42 32.99 0.36 13.38
Callable Note Cont 7/15/2022 07/12/2021 0.00 0.00 0.00
0.625% Due 07/15/2024 25,000.00 0.00 46.01 0.36
24,992.78 13.02 13.38
808513BY0 Charles Schwab Corp Various 147,950.80 285.84 39.37 345.61
Callable Note Cont 2/3/2027 Various 0.00 0.00 0.00
2.45% Due 03/03/2027 150,000.00 0.00 592.08 39.37
147,990.17 306.24 345.61
857477BR3 State Street Bank 02/02/2022 40,000.00 106.70 0.00 58.20
Callable Note Cont 2/6/2025 02/07/2022 0.00 0.00 0.00
1.746% Due 02/06/2026 40,000.00 0.00 164.90 0.00
40,000.00 58.20 58.20
87612EBM7 Target Corp 01/19/2022 69,897.37 288.17 2.03 115.78
Callable Note Cont 12/15/2026 01/24/2022 0.00 0.00 0.00
1.95% Due 01/15/2027 70,000.00 0.00 401.92 2.03
69,899.40 113.75 115.78
89114QCB2 Toronto Dominion Bank 03/26/2019 135,533.78 243.75 0.00 334.23
Note 03/28/2019 0.00 0.00 31.40
3.25% Due 03/11/2024 135,000.00 0.00 609.38 (31.40)
135,502.38 365.63 334.23
89232HACY9 Toyota Auto Receivable Own 06/17/2020 39,783.95 29.07 0.00 (20.41)
2020-A A3 06/19/2020 0.00 54.51 70.77
1.66% Due 05/15/2024 33,779.22 5,627.69 24.92 (70.77)
34,085.49 50.36 (20.41)
89236TJK2 Toyota Motor Credit Corp 06/15/2021 129,957.52 418.44 0.97 122.84
Note 06/18/2021 0.00 0.00 0.00
1.125% Due 06/18/2026 130,000.00 0.00 540.31 0.97
129,958.49 121.87 122.84
89237VAB5 Toyota Auto Receivables Trust 07/21/2020 30,642.04 5.99 0.15 10.81
2020-C A3 07/27/2020 0.00 11.24 0.00
0.44% Due 10/15/2024 27,686.29 2,956.89 5.41 0.15
27,685.30 10.66 10.81
89238FADS5 Toyota Auto Receivables OT 04/07/2022 44,999.10 58.60 0.03 109.91
2022-B A3 04/13/2022 0.00 109.88 0.00
2.93% Due 09/15/2026 45,000.00 0.00 58.60 0.03
44,999.13 109.88 109.91
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89240BAC2 Toyota Auto Receivables Owners 02/02/2021 25,352.00 2.93 0.26 5.56
2021-A A3 02/08/2021 0.00 5.49 0.00
0.26% Due 05/15/2025 23,690.90 1,663.31 2.74 0.26
23,688.95 5.30 5.56
9128283J)7 US Treasury Various 277,068.59 1,963.88 0.00 413.90
Note Various 0.00 0.00 81.07
2.125% Due 11/30/2024 275,000.00 0.00 2,458.85 (81.07)
276,987.52 494.97 413.90
912828)27 US Treasury 03/04/2020 180,234.56 447.01 0.00 107.89
Note 03/05/2020 0.00 0.00 186.95
2% Due 02/15/2025 175,000.00 0.00 741.85 (186.95)
180,047.61 294.84 107.89
912828R69 US Treasury 05/30/2018 99,356.50 546.11 79.78 212.97
Note 05/31/2018 0.00 679.30 0.00
Due 05/31/2023 0.00 99,436.28 0.00 79.78
0.00 133.19 212.97
912828V80 US Treasury 04/04/2019 174,841.29 663.38 10.10 341.79
Note 04/05/2019 0.00 0.00 0.00
2.25% Due 01/31/2024 175,000.00 0.00 995.07 10.10
174,851.39 331.69 341.79
912828WJ5 US Treasury 06/10/2019 151,360.52 1,416.44 0.00 244.66
Note 06/11/2019 0.00 0.00 71.24
2.5% Due 05/15/2024 150,000.00 0.00 1,732.34 (71.24)
151,289.28 315.90 244.66
912828YH7 US Treasury Various 298,975.03 12.36 43.52 426.77
Note Various 0.00 0.00 0.00
1.5% Due 09/30/2024 300,000.00 0.00 395.61 43.52
299,018.55 383.25 426.77
91282827C7 US Treasury 03/19/2020 50,484.01 48.17 0.00 31.14
Note 03/20/2020 0.00 0.00 17.03
1.125% Due 02/28/2025 50,000.00 0.00 96.34 (17.03)
50,466.98 48.17 31.14
91282CAZ4 US Treasury 12/29/2020 300,060.34 378.07 0.00 93.67
Note 12/30/2020 0.00 0.00 1.62
0.375% Due 11/30/2025 300,000.00 0.00 473.36 (1.62)
300,058.72 95.29 93.67

Chandler Asset Management - CONFIDENTIAL Page 15 pf 436 Execution Time: 11/1/2022 8:24:06 PM



Small Cities Organized Risk Effort Income Earned
Account #590 As of October 31, 2022

Book Value: Begin Prior Accrued Accr. Of Discount
Trade Date . .
Security Description Settle Date BookValue: A_cq In.c. Received AmOrt: OF Premium Total Income
Units Book Value: Disp Ending Accrued Net Accret/Amort
Book Value: End Total Interest Income Earned
91282CBC4 US Treasury 01/27/2021 124,922.63 118.46 2.02 41.51
Note 01/28/2021 0.00 0.00 0.00
0.375% Due 12/31/2025 125,000.00 0.00 157.95 2.02
124,924.65 39.49 41.51
91282CBT7 US Treasury 03/30/2021 298,319.94 6.18 40.79 232.41
Note 03/31/2021 0.00 0.00 0.00
0.75% Due 03/31/2026 300,000.00 0.00 197.80 40.79
298,360.73 191.62 232.41
91282CBWO US Treasury 04/29/2021 149,291.22 470.79 16.81 111.63
Note 04/30/2021 0.00 562.50 0.00
0.75% Due 04/30/2026 150,000.00 0.00 3.11 16.81
149,308.03 94.82 111.63
91282CCP4 US Treasury 08/10/2021 124,085.43 131.62 20.27 86.09
Note 08/11/2021 0.00 0.00 0.00
0.625% Due 07/31/2026 125,000.00 0.00 197.44 20.27
124,105.70 65.82 86.09
91282CCW9 US Treasury Various 346,993.47 224.79 65.17 289.97
Note Various 0.00 0.00 0.00
0.75% Due 08/31/2026 350,000.00 0.00 449.59 65.17
347,058.64 224.80 289.97
91282CDG3 US Treasury Various 323,237.99 1,530.06 36.62 344.79
Note Various 0.00 1,828.13 0.00
1.125% Due 10/31/2026 325,000.00 0.00 10.10 36.62
323,274.61 308.17 344.79
91282CEF4 US Treasury 09/27/2022 185,760.40 13.74 268.83 694.65
Note 09/28/2022 0.00 0.00 0.00
2.5% Due 03/31/2027 200,000.00 0.00 439.56 268.83
186,029.23 425.82 694.65
91282CEN7 US Treasury Various 332,677.66 3,912.77 135.76 923.82
Note Various 0.00 4,675.00 0.00
2.75% Due 04/30/2027 340,000.00 0.00 25.83 135.76
332,813.42 788.06 923.82
91282CEW7 US Treasury 08/03/2022 177,381.24 1,437.33 0.00 436.52
Note 08/04/2022 0.00 0.00 42.59
3.25% Due 06/30/2027 175,000.00 0.00 1,916.44 (42.59)
177,338.65 479.11 436.52
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91282CFH9 US Treasury 09/08/2022 118,708.02 321.13 22.32 343.46
Note 09/09/2022 0.00 0.00 0.00
3.125% Due 08/31/2027 120,000.00 0.00 642.27 22.32
118,730.34 321.14 343.46
91282CFM8 US Treasury 10/28/2022 0.00 0.00 0.26 17.26
Note 10/31/2022 149,531.25 (526.96) 0.00
4.125% Due 09/30/2027 150,000.00 0.00 543.96 0.26
149,531.51 17.00 17.26
91324PEC2 United Health Group Inc Various 173,369.33 760.27 39.91 205.93
Callable Note Cont 4/15/2026 Various 0.00 0.00 1.70
1.15% Due 05/15/2026 175,000.00 0.00 927.99 38.21
173,407.54 167.72 205.93
92348KAV5 Verizon Master Trust 08/02/2022 44,998.12 51.15 0.06 139.56
2022-5 A1A 08/11/2022 0.00 139.50 0.00
3.72% Due 07/20/2027 45,000.00 0.00 51.15 0.06
44,998.18 139.50 139.56
931142ERO Wal-Mart Stores 09/08/2021 29,955.07 12.25 0.96 27.21
Callable Note Cont 08/17/2026 09/17/2021 0.00 0.00 0.00
1.05% Due 09/17/2026 30,000.00 0.00 38.50 0.96
29,956.03 26.25 27.21
931142EX7 Wal-Mart Stores Various 49,922.05 120.70 1.34 165.91
Callable Note Cont 09/09/2027 09/09/2022 0.00 0.00 0.00
3.95% Due 09/09/2027 50,000.00 0.00 285.27 1.34
49,923.39 164.57 165.91
11,955,363.77 42,740.89 1,452.79
149,531.25 13,094.02 2,483.92
117,030.11 47,621.25 (1,031.13)
Total Fixed Income 11,986,086.44 11,986,833.78 17,974.38 16,943.25 16,943.25
CASH & EQUIVALENT
3130AJHU6 FHLB 06/04/2020 149,896.02 347.92 3.48 65.98
Note 06/05/2020 0.00 375.00 0.00
0.5% Due 04/14/2025 150,000.00 0.00 35.42 3.48
149,899.50 62.50 65.98
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31846V203 First American 10/20/2022 81,819.44 0.00 0.00 327.97
Govt Obligation Fund Class Y 10/20/2022 31,238.48 327.97 0.00
60,822.28 52,235.64 0.00 0.00
60,822.28 327.97 327.97
231,715.46 347.92 3.48
31,238.48 702.97 0.00
52,235.64 35.42 3.48
Total Cash & Equivalent 210,822.28 210,721.78 390.47 393.95 393.95
12,187,079.23 43,088.81 1,456.27
180,769.73 13,796.99 2,483.92
169,265.75 47,656.67 (1,027.65)
TOTAL PORTFOLIO 12,196,908.72 12,197,555.56 18,364.85 17,337.20 17,337.20
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11/01/2022 Interest 06367WB85 150,000.00 Bank of Montreal Note 0.00 1,387.50 1,387.50
1.85% Due 5/1/2025

11/04/2022 Interest 61772BAB9 150,000.00 Morgan Stanley Callable Note Cont 5/4/2026 0.00 1,194.76 1,194.76
1.593% Due 5/4/2027

11/07/2022 Interest 3135G06G3 215,000.00 FNMA Note 0.00 537.50 537.50
0.5% Due 11/7/2025

11/11/2022 Interest 037833CU2 150,000.00 Apple Inc Callable Note Cont 3/11/2024 0.00 2,137.50 2,137.50
2.85% Due 5/11/2024

11/12/2022 Interest 023135BW5 95,000.00 Amazon.com Inc Note 0.00 213.75 213.75
0.45% Due 5/12/2024

11/13/2022 Interest 14913R2V8 55,000.00 Caterpillar Financial Service Note 0.00 935.00 935.00
3.4% Due 5/13/2025

11/15/2022 Interest 912828WJ5 150,000.00 US Treasury Note 0.00 1,875.00 1,875.00
2.5% Due 5/15/2024

11/15/2022 Interest 91324PEC2 175,000.00 United Health Group Inc Callable Note Cont 0.00 1,006.25 1,006.25
4/15/2026

1.15% Due 5/15/2026

11/15/2022 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026

11/15/2022 Paydown 44933LAC7 50,000.00 Hyundai Auto Receivables Trust 2021-A A3 2,623.89 15.83 2,639.72
0.38% Due 9/15/2025

11/15/2022 Paydown 44934KAC8 110,000.00 Hyundai Auto Receivables Trust 2021-B A3 0.00 34.83 34.83
0.38% Due 1/15/2026

11/15/2022 Paydown 47787NAC3 7,002.30  John Deere Owner Trust 2020-B A3 465.54 2.98 468.52
0.51% Due 11/15/2024

11/15/2022 Paydown 47788UAC6 45,000.00 John Deere Owner Trust 2021-A A3 1,868.00 13.50 1,881.50
0.36% Due 9/15/2025

11/15/2022 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 0.00 21.67 21.67
0.52% Due 3/16/2026

11/15/2022 Paydown 65479JAD5 16,667.39  Nissan Auto Receivables Owner 2019-C A3 775.97 26.81 802.78
1.93% Due 7/15/2024

11/15/2022 Paydown 89240BAC2 23,690.90 Toyota Auto Receivables Owners 2021-A A3 1,389.97 5.13 1,395.10
0.26% Due 5/15/2025
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11/15/2022 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 0.00 96.67 96.67
2.32% Due 9/16/2026

11/15/2022 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 0.00 101.83 101.83
1.88% Due 5/15/2026

11/15/2022 Paydown 89237VABS 27,686.29  Toyota Auto Receivables Trust 2020-C A3 1,148.74 10.15 1,158.89
0.44% Due 10/15/2024

11/15/2022 Paydown 89238FAD5 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026

11/15/2022 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 0.00 18.50 18.50
0.74% Due 5/15/2026

11/15/2022 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

11/15/2022 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 0.00 20.00 20.00
0.4% Due 11/15/2024

11/15/2022 Paydown 89232HACY 33,779.22  Toyota Auto Receivable Own 2020-A A3 2,463.82 46.73 2,510.55
1.66% Due 5/15/2024

11/16/2022 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 0.00 17.00 17.00
0.68% Due 9/16/2026

11/16/2022 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

11/16/2022 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 0.00 26.25 26.25
1.26% Due 11/16/2026

11/18/2022 Interest 58933YAF2 150,000.00 Merck & Co Note 0.00 2,100.00 2,100.00
2.8% Due 5/18/2023

11/18/2022 Paydown 43813KAC6 39,260.34  Honda Auto Receivables Trust 2020-3 A3 3,014.44 12.11 3,026.55
0.37% Due 10/18/2024

11/20/2022 Interest 747525AF0 140,000.00 Qualcomm Inc Callable Note Cont 2/20/2025 0.00 2,415.00 2,415.00
3.45% Due 5/20/2025

11/20/2022 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

11/20/2022 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

11/20/2022 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 0.00 126.67 126.67
1.9% Due 3/20/2025
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11/21/2022 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 0.00 29.33 29.33
0.88% Due 1/21/2026

11/25/2022 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 0.00 36.67 36.67
1.1% Due 3/25/2025

11/25/2022 Paydown 09690AAC7 35,000.00 BMW Vehicle Lease Trust 2021-2 A3 0.00 9.63 9.63
0.33% Due 12/26/2024

11/25/2022 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 0.00 107.00 107.00
3.21% Due 8/25/2026

11/30/2022 Interest 91282CAZ4 300,000.00 US Treasury Note 0.00 562.50 562.50
0.375% Due 11/30/2025

11/30/2022 Interest 9128283)7 275,000.00 US Treasury Note 0.00 2,921.88 2,921.88
2.125% Due 11/30/2024

NOV 2022 13,750.37 18,781.72 32,532.09

12/08/2022 Interest 3130A0F70 150,000.00 FHLB Note 0.00 2,531.25 2,531.25

3.375% Due 12/8/2023

12/10/2022 Interest 78015K7H1 150,000.00 Royal Bank of Canada Note 0.00 862.50 862.50
1.15% Due 6/10/2025

12/14/2022 Interest 3130A1XJ2 230,000.00  FHLB Note 0.00 3,306.26 3,306.26
2.875% Due 6/14/2024

12/15/2022 Interest 63743HFE7 85,000.00 National Rural Utilities Note 0.00 1,800.23 1,800.23
3.45% Due 6/15/2025

12/15/2022 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

12/15/2022 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 0.00 18.50 18.50
0.74% Due 5/15/2026

12/15/2022 Paydown 47788UAC6 45,000.00 John Deere Owner Trust 2021-A A3 1,868.61 12.94 1,881.55
0.36% Due 9/15/2025

12/15/2022 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 0.00 20.00 20.00
0.4% Due 11/15/2024

12/15/2022 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 0.00 101.83 101.83
1.88% Due 5/15/2026

12/15/2022 Paydown 44933LAC7 50,000.00 Hyundai Auto Receivables Trust 2021-A A3 2,624.75 15.00 2,639.75
0.38% Due 9/15/2025
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12/15/2022 Paydown 89232HACY 33,779.22  Toyota Auto Receivable Own 2020-A A3 2,389.41 43.32 2,432.73
1.66% Due 5/15/2024

12/15/2022 Paydown 89238FADS5 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026

12/15/2022 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026

12/15/2022 Paydown 44934KAC8 110,000.00 Hyundai Auto Receivables Trust 2021-B A3 0.00 34.83 34.83
0.38% Due 1/15/2026

12/15/2022 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 0.00 96.67 96.67
2.32% Due 9/16/2026

12/15/2022 Paydown 47787NAC3 7,002.30 John Deere Owner Trust 2020-B A3 465.72 2.78 468.50
0.51% Due 11/15/2024

12/15/2022 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 0.00 21.67 21.67
0.52% Due 3/16/2026

12/15/2022 Paydown 65479JAD5 16,667.39  Nissan Auto Receivables Owner 2019-C A3 777.72 25.56 803.28
1.93% Due 7/15/2024

12/15/2022 Paydown 89237VAB5 27,686.29 Toyota Auto Receivables Trust 2020-C A3 1,149.16 9.73 1,158.89
0.44% Due 10/15/2024

12/15/2022 Paydown 89240BAC2 23,690.90 Toyota Auto Receivables Owners 2021-A A3 1,390.42 4.83 1,395.25
0.26% Due 5/15/2025

12/16/2022 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 0.00 17.00 17.00
0.68% Due 9/16/2026

12/16/2022 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 0.00 26.25 26.25
1.26% Due 11/16/2026

12/16/2022 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

12/17/2022 Interest 3135G0473 260,000.00 FNMA Note 0.00 650.00 650.00
0.5% Due 6/17/2025

12/18/2022 Interest 89236TJK2 130,000.00 Toyota Motor Credit Corp Note 0.00 731.25 731.25
1.125% Due 6/18/2026

12/18/2022 Paydown 43813KAC6 39,260.34  Honda Auto Receivables Trust 2020-3 A3 3,015.37 11.18 3,026.55
0.37% Due 10/18/2024

12/19/2022 Interest 06051GJD2 50,000.00 Bank of America Corp Callable Note Cont 6/19/2025 0.00 329.75 329.75
1.319% Due 6/19/2026
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12/20/2022 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

12/20/2022 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

12/20/2022 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 0.00 126.67 126.67
1.9% Due 3/20/2025

12/21/2022 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 0.00 29.33 29.33
0.88% Due 1/21/2026

12/25/2022 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 0.00 107.00 107.00
3.21% Due 8/25/2026

12/25/2022 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 0.00 36.67 36.67
1.1% Due 3/25/2025

12/25/2022 Paydown 09690AAC7 35,000.00 BMW Vehicle Lease Trust 2021-2 A3 0.00 9.63 9.63
0.33% Due 12/26/2024

12/27/2022 Interest 02665WCZ2 150,000.00 American Honda Finance Note 0.00 1,800.00 1,800.00
2.4% Due 6/27/2024

12/31/2022 Interest 91282CBC4 125,000.00 US Treasury Note 0.00 234.38 234.38
0.375% Due 12/31/2025

12/31/2022 Interest 91282CEW7 175,000.00 US Treasury Note 0.00 2,843.75 2,843.75
3.25% Due 6/30/2027

DEC 2022 13,681.16 16,576.55 30,257.71

01/01/2023 Interest 4581X0EE4 85,000.00 Inter-American Dev Bank Note 0.00 1,381.25 1,381.25

3.25% Due 7/1/2024

01/07/2023 Interest 3135G0X24 235,000.00 FNMA Note 0.00 1,909.38 1,909.38
1.625% Due 1/7/2025

01/10/2023 Interest 3135G05G4 135,000.00 FNMA Note 0.00 168.75 168.75
0.25% Due 7/10/2023

01/15/2023 Interest 79466LAGY9 25,000.00 Salesforce.com Inc Callable Note Cont 7/15/2022 0.00 78.13 78.13
0.625% Due 7/15/2024

01/15/2023 Interest 87612EBM7 70,000.00 Target Corp Callable Note Cont 12/15/2026 0.00 682.50 682.50
1.95% Due 1/15/2027

01/15/2023 Paydown 89237VAB5 27,686.29  Toyota Auto Receivables Trust 2020-C A3 1,149.58 9.31 1,158.89
0.44% Due 10/15/2024
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01/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 0.00 101.83 101.83
1.88% Due 5/15/2026

01/15/2023 Paydown 44934KAC8 110,000.00 Hyundai Auto Receivables Trust 2021-B A3 0.00 34.83 34.83
0.38% Due 1/15/2026

01/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,612.85 20.00 4,632.85
0.4% Due 11/15/2024

01/15/2023 Paydown 89232HACY 33,779.22  Toyota Auto Receivable Own 2020-A A3 2,314.68 40.01 2,354.69
1.66% Due 5/15/2024

01/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026

01/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 0.00 18.50 18.50
0.74% Due 5/15/2026

01/15/2023 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 0.00 96.67 96.67
2.32% Due 9/16/2026

01/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

01/15/2023 Paydown 44933LAC7 50,000.00 Hyundai Auto Receivables Trust 2021-A A3 2,625.60 14.17 2,639.77
0.38% Due 9/15/2025

01/15/2023 Paydown 47787NAC3 7,002.30  John Deere Owner Trust 2020-B A3 465.91 2.58 468.49
0.51% Due 11/15/2024

01/15/2023 Paydown 47788UAC6 45,000.00 John Deere Owner Trust 2021-A A3 1,869.22 12.38 1,881.60
0.36% Due 9/15/2025

01/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 0.00 21.67 21.67
0.52% Due 3/16/2026

01/15/2023 Paydown 65479JAD5 16,667.39  Nissan Auto Receivables Owner 2019-C A3 779.47 24.31 803.78
1.93% Due 7/15/2024

01/15/2023 Paydown 89238FAD5 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026

01/15/2023 Paydown 89240BAC2 23,690.90 Toyota Auto Receivables Owners 2021-A A3 1,390.87 4.53 1,395.40
0.26% Due 5/15/2025

01/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 0.00 17.00 17.00
0.68% Due 9/16/2026

01/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 0.00 26.25 26.25
1.26% Due 11/16/2026
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01/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

01/18/2023 Paydown 43813KAC6 39,260.34 Honda Auto Receivables Trust 2020-3 A3 3,016.30 10.25 3,026.55
0.37% Due 10/18/2024

01/20/2023 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

01/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

01/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 0.00 126.67 126.67
1.9% Due 3/20/2025

01/21/2023 Interest 3137EAEU9 140,000.00 FHLMC Note 0.00 262.50 262.50
0.375% Due 7/21/2025

01/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 0.00 29.33 29.33
0.88% Due 1/21/2026

01/23/2023 Interest 46647PAUO 150,000.00 JP Morgan Chase & Co Callable Note 1X 7/23/2023 0.00 2,847.75 2,847.75
3.797% Due 7/23/2024

01/25/2023 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 0.00 36.67 36.67
1.1% Due 3/25/2025

01/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 0.00 107.00 107.00
3.21% Due 8/25/2026

01/25/2023 Paydown 09690AAC7 35,000.00 BMW Vehicle Lease Trust 2021-2 A3 2,912.79 9.63 2,922.42
0.33% Due 12/26/2024

01/26/2023 Interest 3133EKWV4 150,000.00 FFCB Note 0.00 1,387.50 1,387.50
1.85% Due 7/26/2024

01/31/2023 Interest 912828V80 175,000.00 US Treasury Note 0.00 1,968.75 1,968.75
2.25% Due 1/31/2024

01/31/2023 Interest 91282CCP4 125,000.00 US Treasury Note 0.00 390.63 390.63
0.625% Due 7/31/2026

JAN 2023 21,137.27 12,556.52 33,693.79

02/05/2023 Interest 3135G0V34 125,000.00 FNMA Note 0.00 1,562.50 1,562.50

2.5% Due 2/5/2024

02/06/2023 Interest 857477BR3 40,000.00  State Street Bank Callable Note Cont 2/6/2025 0.00 349.20 349.20
1.746% Due 2/6/2026
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02/12/2023 Interest 14913R3A3 95,000.00 Caterpillar Financial Service Note 0.00 1,710.00 1,710.00
3.6% Due 8/12/2027

02/12/2023 Interest 3137EAEPO 260,000.00 FHLMC Note 0.00 1,950.00 1,950.00
1.5% Due 2/12/2025

02/15/2023 Interest 912828127 175,000.00 US Treasury Note 0.00 1,750.00 1,750.00
2% Due 2/15/2025

02/15/2023 Paydown 44934KAC8 110,000.00 Hyundai Auto Receivables Trust 2021-B A3 5,495.22 34.83 5,530.05
0.38% Due 1/15/2026

02/15/2023 Paydown 89232HACY 33,779.22  Toyota Auto Receivable Own 2020-A A3 2,239.64 36.81 2,276.45
1.66% Due 5/15/2024

02/15/2023 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 0.00 96.67 96.67
2.32% Due 9/16/2026

02/15/2023 Paydown 47788UAC6 45,000.00 John Deere Owner Trust 2021-A A3 1,869.82 11.82 1,881.64
0.36% Due 9/15/2025

02/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 0.00 101.83 101.83
1.88% Due 5/15/2026

02/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

02/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,613.27 18.46 4,631.73
0.4% Due 11/15/2024

02/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026

02/15/2023 Paydown 44933LAC7 50,000.00 Hyundai Auto Receivables Trust 2021-A A3 2,626.45 13.34 2,639.79
0.38% Due 9/15/2025

02/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 0.00 18.50 18.50
0.74% Due 5/15/2026

02/15/2023 Paydown 47787NAC3 7,002.30  John Deere Owner Trust 2020-B A3 466.09 2.38 468.47
0.51% Due 11/15/2024

02/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 0.00 21.67 21.67
0.52% Due 3/16/2026

02/15/2023 Paydown 65479JAD5 16,667.39  Nissan Auto Receivables Owner 2019-C A3 781.23 23.05 804.28
1.93% Due 7/15/2024

02/15/2023 Paydown 89237VABS5 27,686.29 Toyota Auto Receivables Trust 2020-C A3 1,150.00 8.89 1,158.89
0.44% Due 10/15/2024
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02/15/2023 Paydown 89238FAD5 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026

02/15/2023 Paydown 89240BAC2 23,690.90 Toyota Auto Receivables Owners 2021-A A3 1,391.32 4.23 1,395.55
0.26% Due 5/15/2025

02/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

02/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 0.00 26.25 26.25
1.26% Due 11/16/2026

02/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 0.00 17.00 17.00
0.68% Due 9/16/2026

02/18/2023 Paydown 43813KAC6 39,260.34 Honda Auto Receivables Trust 2020-3 A3 3,017.23 9.32 3,026.55
0.37% Due 10/18/2024

02/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

02/20/2023 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

02/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 0.00 126.67 126.67
1.9% Due 3/20/2025

02/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 0.00 29.33 29.33
0.88% Due 1/21/2026

02/25/2023 Interest 3135G05X7 220,000.00 FNMA Note 0.00 412.50 412.50
0.375% Due 8/25/2025

02/25/2023 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 0.00 36.67 36.67
1.1% Due 3/25/2025

02/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 0.00 107.00 107.00
3.21% Due 8/25/2026

02/25/2023 Paydown 09690AAC7 35,000.00 BMW Vebhicle Lease Trust 2021-2 A3 2,913.50 8.82 2,922.32
0.33% Due 12/26/2024

02/28/2023 Interest 91282CFH9 120,000.00  US Treasury Note 0.00 1,875.00 1,875.00
3.125% Due 8/31/2027

02/28/2023 Interest 91282CCW9 350,000.00  US Treasury Note 0.00 1,312.50 1,312.50
0.75% Due 8/31/2026

02/28/2023 Interest 9128282C7 50,000.00 US Treasury Note 0.00 281.25 281.25
1.125% Due 2/28/2025
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FEB 2023 26,563.77 12,672.28 39,236.05
03/03/2023 Interest 808513BY0 150,000.00 Charles Schwab Corp Callable Note Cont 2/3/2027 0.00 1,837.50 1,837.50

2.45% Due 3/3/2027

03/05/2023 Call 06051GHF9 133,000.00 Bank of America Corp Callable Note 1X 3/5/2023 133,000.00 2,360.75 135,360.75
3.55% Due 3/5/2024

03/08/2023 Interest 313383YJ4 250,000.00  FHLB Note 0.00 4,218.75 4,218.75
3.375% Due 9/8/2023

03/09/2023 Interest 931142EX7 50,000.00 Wal-Mart Stores Callable Note Cont 09/09/2027 0.00 987.50 987.50
3.95% Due 9/9/2027

03/11/2023 Interest 89114QCB2 135,000.00 Toronto Dominion Bank Note 0.00 2,193.75 2,193.75
3.25% Due 3/11/2024

03/13/2023 Interest 3130A2UW4 200,000.00 FHLB Note 0.00 2,875.00 2,875.00
2.875% Due 9/13/2024

03/14/2023 Interest 3130A4CH3 225,000.00 FHLB Note 0.00 2,671.88 2,671.88
2.375% Due 3/14/2025

03/15/2023 Interest 084664CZ2 115,000.00 Berkshire Hathaway Callable Note Cont 2/15/2027 0.00 1,322.50 1,322.50
2.3% Due 3/15/2027

03/15/2023 Interest 00440EAS6 140,000.00  Chubb INA Holdings Inc Note 0.00 2,205.00 2,205.00
3.15% Due 3/15/2025

03/15/2023 Maturity 084670BRS8 150,000.00 Berkshire Hathaway Callable Note Cont 1/15/2023 150,000.00 2,062.50 152,062.50
2.75% Due 3/15/2023

03/15/2023 Paydown 44933LAC7 50,000.00 Hyundai Auto Receivables Trust 2021-A A3 2,627.30 12.51 2,639.81
0.38% Due 9/15/2025

03/15/2023 Paydown 65479JAD5 16,667.39  Nissan Auto Receivables Owner 2019-C A3 782.98 21.80 804.78
1.93% Due 7/15/2024

03/15/2023 Paydown 89232HACY 33,779.22  Toyota Auto Receivable Own 2020-A A3 2,164.28 33.71 2,197.99
1.66% Due 5/15/2024

03/15/2023 Paydown 47787NAC3 7,002.30  John Deere Owner Trust 2020-B A3 466.28 2.18 468.46
0.51% Due 11/15/2024

03/15/2023 Paydown 47788UAC6 45,000.00 John Deere Owner Trust 2021-A A3 1,870.43 11.26 1,881.69
0.36% Due 9/15/2025

03/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 0.00 21.67 21.67
0.52% Due 3/16/2026
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03/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,613.70 16.92 4,630.62
0.4% Due 11/15/2024

03/15/2023 Paydown 89238FADS5 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026

03/15/2023 Paydown 89240BAC2 23,690.90 Toyota Auto Receivables Owners 2021-A A3 1,391.77 3.93 1,395.70
0.26% Due 5/15/2025

03/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 0.00 101.83 101.83
1.88% Due 5/15/2026

03/15/2023 Paydown 44934KAC8 110,000.00  Hyundai Auto Receivables Trust 2021-B A3 5,495.72 33.09 5,528.81
0.38% Due 1/15/2026

03/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

03/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026

03/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 0.00 18.50 18.50
0.74% Due 5/15/2026

03/15/2023 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 0.00 96.67 96.67
2.32% Due 9/16/2026

03/15/2023 Paydown 89237VABS5 27,686.29 Toyota Auto Receivables Trust 2020-C A3 1,150.42 8.47 1,158.89
0.44% Due 10/15/2024

03/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

03/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 0.00 26.25 26.25
1.26% Due 11/16/2026

03/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 0.00 17.00 17.00
0.68% Due 9/16/2026

03/17/2023 Interest 931142ERO 30,000.00 Wal-Mart Stores Callable Note Cont 08/17/2026 0.00 157.50 157.50
1.05% Due 9/17/2026

03/18/2023 Paydown 43813KAC6 39,260.34  Honda Auto Receivables Trust 2020-3 A3 3,018.16 8.39 3,026.55
0.37% Due 10/18/2024

03/19/2023 Interest 30231GBH4 140,000.00  Exxon Mobil Corp Callable Note Cont 2/19/2025 0.00 2,094.40 2,094.40
2.992% Due 3/19/2025

03/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 0.00 126.67 126.67
1.9% Due 3/20/2025
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03/20/2023 Paydown 92348KAVS5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

03/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

03/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 0.00 29.33 29.33
0.88% Due 1/21/2026

03/23/2023 Interest 4581X0DzZ8 190,000.00 Inter-American Dev Bank Note 0.00 475.00 475.00
0.5% Due 9/23/2024

03/23/2023 Interest 3137EAEX3 200,000.00 FHLMC Note 0.00 375.00 375.00
0.375% Due 9/23/2025

03/25/2023 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 0.00 36.67 36.67
1.1% Due 3/25/2025

03/25/2023 Paydown 09690AAC7 35,000.00 BMW Vehicle Lease Trust 2021-2 A3 2,914.20 8.02 2,922.22
0.33% Due 12/26/2024

03/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 0.00 107.00 107.00
3.21% Due 8/25/2026

03/31/2023 Interest 91282CBT7 300,000.00  US Treasury Note 0.00 1,125.00 1,125.00
0.75% Due 3/31/2026

03/31/2023 Interest 91282CEF4 200,000.00  US Treasury Note 0.00 2,500.00 2,500.00
2.5% Due 3/31/2027

03/31/2023 Interest 912828YH7 300,000.00  US Treasury Note 0.00 2,250.00 2,250.00
1.5% Due 9/30/2024

03/31/2023 Interest 91282CFM8 150,000.00  US Treasury Note 0.00 3,093.75 3,093.75
4.125% Due 9/30/2027

MAR 2023 309,495.24 36,263.44 345,758.68

04/13/2023 Interest 023135CF1 75,000.00 Amazon.com Inc Callable Note Cont 3/13/2027 0.00 1,237.50 1,237.50

3.3% Due 4/13/2027

04/14/2023 Interest 3130AJHU6 150,000.00 FHLB Note 0.00 375.00 375.00
0.5% Due 4/14/2025

04/15/2023 Interest 3135G0W66 175,000.00 FNMA Note 0.00 1,421.88 1,421.88
1.625% Due 10/15/2024

04/15/2023 Paydown 44934KAC8 110,000.00  Hyundai Auto Receivables Trust 2021-B A3 5,496.22 31.35 5,527.57
0.38% Due 1/15/2026
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04/15/2023 Paydown 47788UAC6 45,000.00 John Deere Owner Trust 2021-A A3 1,871.04 10.70 1,881.74
0.36% Due 9/15/2025

04/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 0.00 101.83 101.83
1.88% Due 5/15/2026

04/15/2023 Paydown 47787NAC3 7,002.30 John Deere Owner Trust 2020-B A3 466.45 1.99 468.44
0.51% Due 11/15/2024

04/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 0.00 21.67 21.67
0.52% Due 3/16/2026

04/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,614.11 15.39 4,629.50
0.4% Due 11/15/2024

04/15/2023 Paydown 89237VAB5 27,686.29 Toyota Auto Receivables Trust 2020-C A3 1,150.85 8.04 1,158.89
0.44% Due 10/15/2024

04/15/2023 Paydown 89238FADS5 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026

04/15/2023 Paydown 89240BAC2 23,690.90 Toyota Auto Receivables Owners 2021-A A3 1,392.22 3.63 1,395.85
0.26% Due 5/15/2025

04/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026

04/15/2023 Paydown 44933LAC7 50,000.00 Hyundai Auto Receivables Trust 2021-A A3 2,628.15 11.68 2,639.83
0.38% Due 9/15/2025

04/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 0.00 18.50 18.50
0.74% Due 5/15/2026

04/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

04/15/2023 Paydown 65479JAD5 16,667.39  Nissan Auto Receivables Owner 2019-C A3 784.74 20.54 805.28
1.93% Due 7/15/2024

04/15/2023 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 0.00 96.67 96.67

2.32% Due 9/16/2026

04/15/2023 Paydown 89232HACY 33,779.22  Toyota Auto Receivable Own 2020-A A3 2,088.60 30.72 2,119.32
1.66% Due 5/15/2024

04/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 0.00 17.00 17.00
0.68% Due 9/16/2026

04/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 0.00 26.25 26.25
1.26% Due 11/16/2026
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04/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

04/18/2023 Paydown 43813KAC6 39,260.34 Honda Auto Receivables Trust 2020-3 A3 3,019.09 7.46 3,026.55
0.37% Due 10/18/2024

04/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

04/20/2023 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

04/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 0.00 126.67 126.67
1.9% Due 3/20/2025

04/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 0.00 29.33 29.33
0.88% Due 1/21/2026

04/22/2023 Interest 3135G03U5 105,000.00 FNMA Note 0.00 328.13 328.13
0.625% Due 4/22/2025

04/22/2023 Interest 459058JB0 130,000.00 Intl. Bank Recon & Development Note 0.00 406.25 406.25
0.625% Due 4/22/2025

04/22/2023 Interest 46647PBK1 50,000.00 JP Morgan Chase & Co Callable Note Cont 4/22/2025 0.00 520.75 520.75
2.083% Due 4/22/2026

04/25/2023 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 0.00 36.67 36.67
1.1% Due 3/25/2025

04/25/2023 Paydown 09690AAC7 35,000.00 BMW Vebhicle Lease Trust 2021-2 A3 2,914.91 7.22 2,922.13
0.33% Due 12/26/2024

04/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 0.00 107.00 107.00
3.21% Due 8/25/2026

04/28/2023 Interest 459058JL8 180,000.00 Intl. Bank Recon & Development Note 0.00 450.00 450.00
0.5% Due 10/28/2025

04/30/2023 Interest 91282CBWO 150,000.00  US Treasury Note 0.00 562.50 562.50
0.75% Due 4/30/2026

04/30/2023 Interest 91282CEN7 340,000.00  US Treasury Note 0.00 4,675.00 4,675.00
2.75% Due 4/30/2027

04/30/2023 Interest 91282CDG3 325,000.00 US Treasury Note 0.00 1,828.13 1,828.13
1.125% Due 10/31/2026

APR 2023 26,426.38 13,251.24 39,677.62
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05/01/2023 Interest 06367WB85 150,000.00 Bank of Montreal Note 0.00 1,387.50 1,387.50
1.85% Due 5/1/2025

05/04/2023 Interest 61772BAB9 150,000.00 Morgan Stanley Callable Note Cont 5/4/2026 0.00 1,194.76 1,194.76
1.593% Due 5/4/2027

05/07/2023 Interest 3135G06G3 215,000.00 FNMA Note 0.00 537.50 537.50
0.5% Due 11/7/2025

05/11/2023 Interest 037833CU2 150,000.00 Apple Inc Callable Note Cont 3/11/2024 0.00 2,137.50 2,137.50
2.85% Due 5/11/2024

05/12/2023 Interest 023135BW5 95,000.00 Amazon.com Inc Note 0.00 213.75 213.75
0.45% Due 5/12/2024

05/13/2023 Interest 14913R2V8 55,000.00 Caterpillar Financial Service Note 0.00 935.00 935.00
3.4% Due 5/13/2025

05/15/2023 Interest 91324PEC2 175,000.00 United Health Group Inc Callable Note Cont 0.00 1,006.25 1,006.25
4/15/2026

1.15% Due 5/15/2026

05/15/2023 Interest 912828WJ5 150,000.00  US Treasury Note 0.00 1,875.00 1,875.00
2.5% Due 5/15/2024

05/15/2023 Paydown 44933LAC7 50,000.00 Hyundai Auto Receivables Trust 2021-A A3 2,629.01 10.84 2,639.85
0.38% Due 9/15/2025

05/15/2023 Paydown 47787NAC3 7,002.30  John Deere Owner Trust 2020-B A3 466.63 1.79 468.42
0.51% Due 11/15/2024

05/15/2023 Paydown 47788UAC6 45,000.00 John Deere Owner Trust 2021-A A3 1,871.65 10.13 1,881.78
0.36% Due 9/15/2025

05/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 2,171.72 21.67 2,193.39
0.52% Due 3/16/2026

05/15/2023 Paydown 65479JAD5 16,667.39  Nissan Auto Receivables Owner 2019-C A3 786.51 19.28 805.79
1.93% Due 7/15/2024

05/15/2023 Paydown 89238FAD5 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026

05/15/2023 Paydown 89240BAC2 23,690.90 Toyota Auto Receivables Owners 2021-A A3 1,392.68 3.32 1,396.00
0.26% Due 5/15/2025

05/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026
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05/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 0.00 18.50 18.50
0.74% Due 5/15/2026

05/15/2023 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 0.00 96.67 96.67
2.32% Due 9/16/2026

05/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

05/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 0.00 101.83 101.83
1.88% Due 5/15/2026

05/15/2023 Paydown 44934KAC8 110,000.00  Hyundai Auto Receivables Trust 2021-B A3 5,496.73 29.61 5,526.34
0.38% Due 1/15/2026

05/15/2023 Paydown 89237VAB5 27,686.29 Toyota Auto Receivables Trust 2020-C A3 1,151.27 7.62 1,158.89
0.44% Due 10/15/2024

05/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,614.54 13.85 4,628.39
0.4% Due 11/15/2024

05/15/2023 Paydown 89232HACY 33,779.22  Toyota Auto Receivable Own 2020-A A3 2,012.60 27.83 2,040.43
1.66% Due 5/15/2024

05/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 0.00 17.00 17.00
0.68% Due 9/16/2026

05/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 0.00 26.25 26.25
1.26% Due 11/16/2026

05/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

05/18/2023 Maturity 58933YAF2 150,000.00 Merck & Co Note 150,000.00 2,100.00 152,100.00
2.8% Due 5/18/2023

05/18/2023 Paydown 43813KAC6 39,260.34  Honda Auto Receivables Trust 2020-3 A3 3,020.03 6.52 3,026.55
0.37% Due 10/18/2024

05/20/2023 Interest 747525AF0 140,000.00  Qualcomm Inc Callable Note Cont 2/20/2025 0.00 2,415.00 2,415.00
3.45% Due 5/20/2025

05/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 0.00 126.67 126.67
1.9% Due 3/20/2025

05/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

05/20/2023 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027
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05/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 1,813.73 29.33 1,843.06
0.88% Due 1/21/2026

05/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 0.00 107.00 107.00
3.21% Due 8/25/2026

05/25/2023 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 3,617.76 36.67 3,654.43
1.1% Due 3/25/2025

05/25/2023 Paydown 09690AAC7 35,000.00 BMW Vehicle Lease Trust 2021-2 A3 2,915.61 6.42 2,922.03
0.33% Due 12/26/2024

05/31/2023 Interest 91282CAzZ4 300,000.00 US Treasury Note 0.00 562.50 562.50
0.375% Due 11/30/2025

05/31/2023 Interest 9128283)7 275,000.00 US Treasury Note 0.00 2,921.88 2,921.88
2.125% Due 11/30/2024

MAY 2023 183,960.47 18,721.23 202,681.70

06/08/2023 Interest 3130A0F70 150,000.00 FHLB Note 0.00 2,531.25 2,531.25

3.375% Due 12/8/2023

06/10/2023 Interest 78015K7H1 150,000.00 Royal Bank of Canada Note 0.00 862.50 862.50
1.15% Due 6/10/2025

06/14/2023 Interest 3130A1XJ2 230,000.00  FHLB Note 0.00 3,306.26 3,306.26
2.875% Due 6/14/2024

06/15/2023 Interest 63743HFE7 85,000.00 National Rural Utilities Note 0.00 1,466.25 1,466.25
3.45% Due 6/15/2025

06/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 0.00 101.83 101.83
1.88% Due 5/15/2026

06/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

06/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,614.96 12.31 4,627.27
0.4% Due 11/15/2024

06/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 1,497.63 18.50 1,516.13
0.74% Due 5/15/2026

06/15/2023 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 0.00 96.67 96.67
2.32% Due 9/16/2026

06/15/2023 Paydown 47788UAC6 45,000.00 John Deere Owner Trust 2021-A A3 1,872.26 9.57 1,881.83
0.36% Due 9/15/2025
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06/15/2023 Paydown 44934KAC8 110,000.00  Hyundai Auto Receivables Trust 2021-B A3 5,497.23 27.87 5,525.10
0.38% Due 1/15/2026

06/15/2023 Paydown 89232HACYS 33,779.22  Toyota Auto Receivable Own 2020-A A3 1,936.29 25.05 1,961.34
1.66% Due 5/15/2024

06/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026

06/15/2023 Paydown 44933LAC7 50,000.00 Hyundai Auto Receivables Trust 2021-A A3 2,629.87 10.01 2,639.88
0.38% Due 9/15/2025

06/15/2023 Paydown 47787NAC3 7,002.30  John Deere Owner Trust 2020-B A3 466.82 1.59 468.41
0.51% Due 11/15/2024

06/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 2,171.92 20.73 2,192.65
0.52% Due 3/16/2026

06/15/2023 Paydown 65479JAD5 16,667.39  Nissan Auto Receivables Owner 2019-C A3 788.28 18.01 806.29
1.93% Due 7/15/2024

06/15/2023 Paydown 89237VAB5 27,686.29  Toyota Auto Receivables Trust 2020-C A3 1,151.69 7.20 1,158.89
0.44% Due 10/15/2024

06/15/2023 Paydown 89238FAD5 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026

06/15/2023 Paydown 89240BAC2 23,690.90 Toyota Auto Receivables Owners 2021-A A3 1,393.13 3.02 1,396.15
0.26% Due 5/15/2025

06/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

06/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 0.00 26.25 26.25
1.26% Due 11/16/2026

06/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 0.00 17.00 17.00
0.68% Due 9/16/2026

06/17/2023 Interest 3135G0473 260,000.00 FNMA Note 0.00 650.00 650.00
0.5% Due 6/17/2025

06/18/2023 Interest 89236TJK2 130,000.00 Toyota Motor Credit Corp Note 0.00 731.25 731.25
1.125% Due 6/18/2026

06/18/2023 Paydown 43813KAC6 39,260.34  Honda Auto Receivables Trust 2020-3 A3 3,020.96 5.59 3,026.55
0.37% Due 10/18/2024

06/19/2023 Interest 06051GJD2 50,000.00 Bank of America Corp Callable Note Cont 6/19/2025 0.00 329.75 329.75
1.319% Due 6/19/2026
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06/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

06/20/2023 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

06/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 0.00 126.67 126.67
1.9% Due 3/20/2025

06/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 1,814.16 28.00 1,842.16
0.88% Due 1/21/2026

06/25/2023 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 3,621.47 33.35 3,654.82
1.1% Due 3/25/2025

06/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 0.00 107.00 107.00
3.21% Due 8/25/2026

06/25/2023 Paydown 09690AAC7 35,000.00 BMW Vehicle Lease Trust 2021-2 A3 2,916.31 5.62 2,921.93
0.33% Due 12/26/2024

06/27/2023 Interest 02665WCZ2 150,000.00 American Honda Finance Note 0.00 1,800.00 1,800.00
2.4% Due 6/27/2024

06/30/2023 Interest 91282CEW7 175,000.00 US Treasury Note 0.00 2,843.75 2,843.75
3.25% Due 6/30/2027

06/30/2023 Interest 91282CBC4 125,000.00 US Treasury Note 0.00 234.38 234.38
0.375% Due 12/31/2025

JUN 2023 35,392.98 16,173.02 51,566.00

07/01/2023 Interest 4581X0EE4 85,000.00 Inter-American Dev Bank Note 0.00 1,381.25 1,381.25

3.25% Due 7/1/2024

07/07/2023 Interest 3135G0X24 235,000.00 FNMA Note 0.00 1,909.38 1,909.38
1.625% Due 1/7/2025

07/10/2023 Maturity 3135G05G4 135,000.00 FNMA Note 135,000.00 168.75 135,168.75
0.25% Due 7/10/2023

07/15/2023 Interest 79466LAG9 25,000.00 Salesforce.com Inc Callable Note Cont 7/15/2022 0.00 78.13 78.13
0.625% Due 7/15/2024

07/15/2023 Interest 87612EBM7 70,000.00 Target Corp Callable Note Cont 12/15/2026 0.00 682.50 682.50
1.95% Due 1/15/2027

07/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 0.00 101.83 101.83
1.88% Due 5/15/2026
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07/15/2023 Paydown 44934KAC8 110,000.00  Hyundai Auto Receivables Trust 2021-B A3 5,497.73 26.13 5,523.86
0.38% Due 1/15/2026

07/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

07/15/2023 Paydown 89237VABS 27,686.29  Toyota Auto Receivables Trust 2020-C A3 1,152.11 6.78 1,158.89
0.44% Due 10/15/2024

07/15/2023 Paydown 89238FAD5 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026

07/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026

07/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 1,497.87 17.58 1,515.45
0.74% Due 5/15/2026

07/15/2023 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 0.00 96.67 96.67
2.32% Due 9/16/2026

07/15/2023 Paydown 47787NAC3 7,002.30  John Deere Owner Trust 2020-B A3 467.00 1.39 468.39
0.51% Due 11/15/2024

07/15/2023 Paydown 47788UAC6 45,000.00 John Deere Owner Trust 2021-A A3 1,872.87 9.01 1,881.88
0.36% Due 9/15/2025

07/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 2,172.12 19.78 2,191.90
0.52% Due 3/16/2026

07/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,615.39 10.77 4,626.16
0.4% Due 11/15/2024

07/15/2023 Paydown 89240BAC2 23,690.90 Toyota Auto Receivables Owners 2021-A A3 1,393.58 2.72 1,396.30
0.26% Due 5/15/2025

07/15/2023 Paydown 44933LAC7 50,000.00 Hyundai Auto Receivables Trust 2021-A A3 2,630.72 9.18 2,639.90
0.38% Due 9/15/2025

07/15/2023 Paydown 65479JAD5 16,667.39  Nissan Auto Receivables Owner 2019-C A3 790.06 16.74 806.80
1.93% Due 7/15/2024

07/15/2023 Paydown 89232HACY 33,779.22  Toyota Auto Receivable Own 2020-A A3 1,859.65 22.37 1,882.02
1.66% Due 5/15/2024

07/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 1,425.24 17.00 1,442.24
0.68% Due 9/16/2026

07/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 0.00 26.25 26.25
1.26% Due 11/16/2026
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07/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

07/18/2023 Paydown 43813KAC6 39,260.34 Honda Auto Receivables Trust 2020-3 A3 3,021.89 4.66 3,026.55
0.37% Due 10/18/2024

07/20/2023 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

07/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 0.00 126.67 126.67
1.9% Due 3/20/2025

07/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

07/21/2023 Interest 3137EAEU9 140,000.00 FHLMC Note 0.00 262.50 262.50
0.375% Due 7/21/2025

07/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 1,814.58 26.67 1,841.25
0.88% Due 1/21/2026

07/23/2023 Call 46647PAUO 150,000.00 JP Morgan Chase & Co Callable Note 1X 7/23/2023 150,000.00 2,847.75 152,847.75
3.797% Due 7/23/2024

07/25/2023 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 3,625.19 30.03 3,655.22
1.1% Due 3/25/2025

07/25/2023 Paydown 09690AAC7 35,000.00 BMW Vehicle Lease Trust 2021-2 A3 2,917.01 4.82 2,921.83
0.33% Due 12/26/2024

07/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 0.00 107.00 107.00
3.21% Due 8/25/2026

07/26/2023 Interest 3133EKWV4 150,000.00 FFCB Note 0.00 1,387.50 1,387.50
1.85% Due 7/26/2024

07/31/2023 Interest 91282CCP4 125,000.00 US Treasury Note 0.00 390.63 390.63
0.625% Due 7/31/2026

07/31/2023 Interest 912828V80 175,000.00 US Treasury Note 0.00 1,968.75 1,968.75
2.25% Due 1/31/2024

JUL 2023 321,753.01 12,476.98 334,229.99

08/05/2023 Interest 3135G0V34 125,000.00 FNMA Note 0.00 1,562.50 1,562.50

2.5% Due 2/5/2024

08/06/2023 Interest 857477BR3 40,000.00  State Street Bank Callable Note Cont 2/6/2025 0.00 349.20 349.20
1.746% Due 2/6/2026
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08/12/2023 Interest 3137EAEPO 260,000.00 FHLMC Note 0.00 1,950.00 1,950.00
1.5% Due 2/12/2025

08/12/2023 Interest 14913R3A3 95,000.00 Caterpillar Financial Service Note 0.00 1,710.00 1,710.00
3.6% Due 8/12/2027

08/15/2023 Interest 912828)27 175,000.00 US Treasury Note 0.00 1,750.00 1,750.00
2% Due 2/15/2025

08/15/2023 Paydown 44934KAC8 110,000.00 Hyundai Auto Receivables Trust 2021-B A3 5,498.24 24.39 5,522.63
0.38% Due 1/15/2026

08/15/2023 Paydown 47788UAC6 45,000.00 John Deere Owner Trust 2021-A A3 1,873.47 8.45 1,881.92
0.36% Due 9/15/2025

08/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 1,498.13 16.65 1,514.78
0.74% Due 5/15/2026

08/15/2023 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 0.00 96.67 96.67
2.32% Due 9/16/2026

08/15/2023 Paydown 89232HAC9 33,779.22  Toyota Auto Receivable Own 2020-A A3 1,782.69 19.80 1,802.49
1.66% Due 5/15/2024

08/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 0.00 101.83 101.83
1.88% Due 5/15/2026

08/15/2023 Paydown 47787NAC3 7,002.30 John Deere Owner Trust 2020-B A3 467.19 1.19 468.38
0.51% Due 11/15/2024

08/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 2,172.32 18.84 2,191.16
0.52% Due 3/16/2026

08/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,615.81 9.23 4,625.04
0.4% Due 11/15/2024

08/15/2023 Paydown 89237VAB5 27,686.29 Toyota Auto Receivables Trust 2020-C A3 1,152.53 6.36 1,158.89
0.44% Due 10/15/2024

08/15/2023 Paydown 89238FADS 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026

08/15/2023 Paydown 89240BAC2 23,690.90 Toyota Auto Receivables Owners 2021-A A3 1,394.03 2.42 1,396.45
0.26% Due 5/15/2025

08/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026

08/15/2023 Paydown 44933LAC7 50,000.00 Hyundai Auto Receivables Trust 2021-A A3 2,631.57 8.35 2,639.92
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08/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

08/15/2023 Paydown 65479JAD5 16,667.39  Nissan Auto Receivables Owner 2019-C A3 791.83 15.47 807.30
1.93% Due 7/15/2024

08/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 1,425.58 16.19 1,441.77
0.68% Due 9/16/2026

08/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

08/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 0.00 26.25 26.25
1.26% Due 11/16/2026

08/18/2023 Paydown 43813KAC6 39,260.34 Honda Auto Receivables Trust 2020-3 A3 3,022.82 3.73 3,026.55
0.37% Due 10/18/2024

08/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

08/20/2023 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

08/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 0.00 126.67 126.67
1.9% Due 3/20/2025

08/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 1,815.00 25.34 1,840.34
0.88% Due 1/21/2026

08/25/2023 Interest 3135G05X7 220,000.00 FNMA Note 0.00 412.50 412.50
0.375% Due 8/25/2025

08/25/2023 Paydown 09690AAC7 35,000.00 BMW Vebhicle Lease Trust 2021-2 A3 2,917.73 4.01 2,921.74
0.33% Due 12/26/2024

08/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 0.00 107.00 107.00
3.21% Due 8/25/2026

08/25/2023 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 3,628.90 26.71 3,655.61
1.1% Due 3/25/2025

08/31/2023 Interest 9128287C7 50,000.00  US Treasury Note 0.00 281.25 281.25
1.125% Due 2/28/2025

08/31/2023 Interest 91282CCW9 350,000.00  US Treasury Note 0.00 1,312.50 1,312.50
0.75% Due 8/31/2026

08/31/2023 Interest 91282CFH9 120,000.00  US Treasury Note 0.00 1,875.00 1,875.00
3.125% Due 8/31/2027
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AUG 2023 36,687.84 12,584.29 49,272.13
09/03/2023 Interest 808513BY0 150,000.00 Charles Schwab Corp Callable Note Cont 2/3/2027 0.00 1,837.50 1,837.50

2.45% Due 3/3/2027

09/08/2023 Maturity 313383YJ4 250,000.00  FHLB Note 250,000.00 4,218.75 254,218.75
3.375% Due 9/8/2023

09/09/2023 Interest 931142EX7 50,000.00  Wal-Mart Stores Callable Note Cont 09/09/2027 0.00 987.50 987.50
3.95% Due 9/9/2027

09/11/2023 Interest 89114QCB2 135,000.00 Toronto Dominion Bank Note 0.00 2,193.75 2,193.75
3.25% Due 3/11/2024

09/13/2023 Interest 3130A2UW4 200,000.00 FHLB Note 0.00 2,875.00 2,875.00
2.875% Due 9/13/2024

09/14/2023 Interest 3130A4CH3 225,000.00 FHLB Note 0.00 2,671.88 2,671.88
2.375% Due 3/14/2025

09/15/2023 Interest 00440EAS6 140,000.00  Chubb INA Holdings Inc Note 0.00 2,205.00 2,205.00
3.15% Due 3/15/2025

09/15/2023 Interest 084664CZ2 115,000.00 Berkshire Hathaway Callable Note Cont 2/15/2027 0.00 1,322.50 1,322.50
2.3% Due 3/15/2027

09/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026

09/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 1,498.37 15.73 1,514.10
0.74% Due 5/15/2026

09/15/2023 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 0.00 96.67 96.67
2.32% Due 9/16/2026

09/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

09/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 0.00 101.83 101.83
1.88% Due 5/15/2026

09/15/2023 Paydown 44934KAC8 110,000.00  Hyundai Auto Receivables Trust 2021-B A3 5,498.74 22.65 5,521.39
0.38% Due 1/15/2026

09/15/2023 Paydown 89237VAB5S 27,686.29  Toyota Auto Receivables Trust 2020-C A3 1,152.96 5.93 1,158.89
0.44% Due 10/15/2024

09/15/2023 Paydown 89238FAD5 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026
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09/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,616.23 7.70 4,623.93
0.4% Due 11/15/2024

09/15/2023 Paydown 89232HAC9 33,779.22  Toyota Auto Receivable Own 2020-A A3 1,705.42 17.33 1,722.75
1.66% Due 5/15/2024

09/15/2023 Paydown 44933LAC7 50,000.00 Hyundai Auto Receivables Trust 2021-A A3 2,632.43 7.51 2,639.94
0.38% Due 9/15/2025

09/15/2023 Paydown 47787NAC3 7,002.30 John Deere Owner Trust 2020-B A3 467.37 0.99 468.36
0.51% Due 11/15/2024

09/15/2023 Paydown 47788UAC6 45,000.00 John Deere Owner Trust 2021-A A3 1,874.08 7.89 1,881.97
0.36% Due 9/15/2025

09/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 2,172.52 17.90 2,190.42
0.52% Due 3/16/2026

09/15/2023 Paydown 65479JAD5 16,667.39  Nissan Auto Receivables Owner 2019-C A3 793.61 14.20 807.81
1.93% Due 7/15/2024

09/15/2023 Paydown 89240BAC2 23,690.90 Toyota Auto Receivables Owners 2021-A A3 1,394.48 2.12 1,396.60
0.26% Due 5/15/2025

09/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 1,425.91 15.38 1,441.29
0.68% Due 9/16/2026

09/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 1,178.32 26.25 1,204.57
1.26% Due 11/16/2026

09/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

09/17/2023 Interest 931142ERO 30,000.00 Wal-Mart Stores Callable Note Cont 08/17/2026 0.00 157.50 157.50
1.05% Due 9/17/2026

09/18/2023 Paydown 43813KAC6 39,260.34  Honda Auto Receivables Trust 2020-3 A3 3,023.75 2.80 3,026.55
0.37% Due 10/18/2024

09/19/2023 Interest 30231GBH4 140,000.00 Exxon Mobil Corp Callable Note Cont 2/19/2025 0.00 2,094.40 2,094.40
2.992% Due 3/19/2025

09/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 9,964.18 126.67 10,090.85
1.9% Due 3/20/2025

09/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

09/20/2023 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
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09/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 1,815.43 24.01 1,839.44
0.88% Due 1/21/2026

09/23/2023 Interest 3137EAEX3 200,000.00 FHLMC Note 0.00 375.00 375.00
0.375% Due 9/23/2025

09/23/2023 Interest 4581X0DzZ8 190,000.00 Inter-American Dev Bank Note 0.00 475.00 475.00
0.5% Due 9/23/2024

09/25/2023 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 3,632.62 23.38 3,656.00
1.1% Due 3/25/2025

09/25/2023 Paydown 09690AAC7 35,000.00 BMW Vehicle Lease Trust 2021-2 A3 2,918.43 3.21 2,921.64
0.33% Due 12/26/2024

09/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 0.00 107.00 107.00
3.21% Due 8/25/2026

09/30/2023 Interest 91282CBT7 300,000.00  US Treasury Note 0.00 1,125.00 1,125.00
0.75% Due 3/31/2026

09/30/2023 Interest 91282CEF4 200,000.00  US Treasury Note 0.00 2,500.00 2,500.00
2.5% Due 3/31/2027

09/30/2023 Interest 912828YH7 300,000.00  US Treasury Note 0.00 2,250.00 2,250.00
1.5% Due 9/30/2024

09/30/2023 Interest 91282CFM8 150,000.00 US Treasury Note 0.00 3,093.75 3,093.75
4.125% Due 9/30/2027

SEP 2023 297,764.85 31,745.47 329,510.32

10/13/2023 Interest 023135CF1 75,000.00 Amazon.com Inc Callable Note Cont 3/13/2027 0.00 1,237.50 1,237.50

3.3% Due 4/13/2027

10/14/2023 Interest 3130AJHUG 150,000.00 FHLB Note 0.00 375.00 375.00
0.5% Due 4/14/2025

10/15/2023 Interest 3135GO0W66 175,000.00 FNMA Note 0.00 1,421.88 1,421.88
1.625% Due 10/15/2024

10/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 1,498.63 14.80 1,513.43
0.74% Due 5/15/2026

10/15/2023 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 2,052.75 96.67 2,149.42
2.32% Due 9/16/2026

10/15/2023 Paydown 47788UAC6 45,000.00 John Deere Owner Trust 2021-A A3 1,874.69 7.33 1,882.02
0.36% Due 9/15/2025
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10/15/2023 Paydown 44934KAC8 110,000.00  Hyundai Auto Receivables Trust 2021-B A3 5,499.24 20.91 5,520.15
0.38% Due 1/15/2026

10/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 3,218.47 101.83 3,320.30
1.88% Due 5/15/2026

10/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

10/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,616.65 6.16 4,622.81
0.4% Due 11/15/2024

10/15/2023 Paydown 89232HACY 33,779.22  Toyota Auto Receivable Own 2020-A A3 1,627.82 14.97 1,642.79
1.66% Due 5/15/2024

10/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026

10/15/2023 Paydown 44933LAC7 50,000.00 Hyundai Auto Receivables Trust 2021-A A3 2,633.28 6.68 2,639.96
0.38% Due 9/15/2025

10/15/2023 Paydown 47787NAC3 7,002.30  John Deere Owner Trust 2020-B A3 467.55 0.80 468.35
0.51% Due 11/15/2024

10/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 2,172.72 16.96 2,189.68
0.52% Due 3/16/2026

10/15/2023 Paydown 65479JAD5 16,667.39  Nissan Auto Receivables Owner 2019-C A3 795.40 12.92 808.32
1.93% Due 7/15/2024

10/15/2023 Paydown 89237VAB5S 27,686.29  Toyota Auto Receivables Trust 2020-C A3 1,153.38 5.51 1,158.89
0.44% Due 10/15/2024

10/15/2023 Paydown 89238FAD5 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026

10/15/2023 Paydown 89240BAC2 23,690.90 Toyota Auto Receivables Owners 2021-A A3 1,394.94 1.81 1,396.75
0.26% Due 5/15/2025

10/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

10/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 1,426.24 14.58 1,440.82
0.68% Due 9/16/2026

10/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 1,179.53 25.01 1,204.54
1.26% Due 11/16/2026

10/18/2023 Paydown 43813KAC6 39,260.34 Honda Auto Receivables Trust 2020-3 A3 3,024.68 1.87 3,026.55
0.37% Due 10/18/2024
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Small Cities Organized Risk Effort Cash Flow Report
Account #590 As of October 31, 2022

Payment Date Transaction Type CUSIP Quantity Security Description Principal Amount Income Total Amount

10/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

10/20/2023 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

10/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 9,974.39 110.89 10,085.28
1.9% Due 3/20/2025

10/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 1,815.85 22.68 1,838.53
0.88% Due 1/21/2026

10/22/2023 Interest 3135G03U5 105,000.00 FNMA Note 0.00 328.13 328.13
0.625% Due 4/22/2025

10/22/2023 Interest 459058JB0 130,000.00 Intl. Bank Recon & Development Note 0.00 406.25 406.25
0.625% Due 4/22/2025

10/22/2023 Interest 46647PBK1 50,000.00 JP Morgan Chase & Co Callable Note Cont 4/22/2025 0.00 520.75 520.75
2.083% Due 4/22/2026

10/25/2023 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 3,636.35 20.05 3,656.40
1.1% Due 3/25/2025

10/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 4,240.39 107.00 4,347.39
3.21% Due 8/25/2026

10/25/2023 Paydown 09690AAC7 35,000.00 BMW Vehicle Lease Trust 2021-2 A3 2,919.13 2.41 2,921.54
0.33% Due 12/26/2024

10/28/2023 Interest 459058JL8 180,000.00 Intl. Bank Recon & Development Note 0.00 450.00 450.00
0.5% Due 10/28/2025

10/31/2023 Interest 91282CDG3 325,000.00 US Treasury Note 0.00 1,828.13 1,828.13
1.125% Due 10/31/2026

10/31/2023 Interest 91282CEN7 340,000.00 US Treasury Note 0.00 4,675.00 4,675.00
2.75% Due 4/30/2027

10/31/2023 Interest 91282CBWO 150,000.00  US Treasury Note 0.00 562.50 562.50
0.75% Due 4/30/2026

OCT 2023 57,222.08 13,132.77 70,354.85

TOTAL 1,343,835.42 214,935.51 1,558,770.93
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Small Cities Organized Risk Effort |mportant Disclosures
Account #590 ‘

Chandler Asset Management, Inc. (“Chandler”) is an SEC registered investment adviser. For additional information about our firm, please see our current disclosures (Form ADV). To
obtain a copy of our current disclosures, you may contact your client service representative by calling the number on the front of this statement or you may visit our website at
www.chandlerasset.com.

Information contained in this monthly statement is confidential and is provided for informational purposes only and should not be construed as specific investment or legal advice. The
information contained herein was obtained from sources believed to be reliable as of the date of this statement, but may become outdated or superseded at any time without
notice.

Custody: Your qualified custodian bank maintains control of all assets reflected in this statement and we urge you to compare this statement to the one you receive from your qualified
custodian. Chandler does not have any authority to withdraw or deposit funds from/to the custodian account.

Valuation: Prices are provided by IDC, an independent pricing source. In the event IDC does not provide a price or if the price provided is not reflective of fair market value, Chandler will
obtain pricing from an alternative approved third party pricing source in accordance with our written valuation policy and procedures. Our valuation procedures are also disclosed in
Item 5 of our Form ADV Part 2A.

Performance: Performance results are presented gross-of-advisory fees and represent the client’s Total Return. The deduction of advisory fees lowers performance results. These results
include the reinvestment of dividends and other earnings. Past performance may not be indicative of future results. Therefore, clients should not assume that future performance of any
specific investment or investment strategy will be profitable or equal to past performance levels. All investment strategies have the potential for profit or loss. Economic factors, market
conditions or changes in investment strategies, contributions or withdrawals may materially alter the performance and results of your portfolio.

Source ice Data Indices, LLC ("ICE"), used with permission. ICE PERMITS USE OF THE ICE INDICES AND RELATED DATA ON AN "AS IS" BASIS; ICE, ITS AFFILIATES AND THEIR RESPECTIVE
THIRD PARTY SUPPLIERS DISCLAIM ANY AND ALL WARRANTIES AND REPRESENTATIONS, EXPRESS AND/OR IMPLIED, INCLUDING ANY WARRANTIES OF MERCHANTABILITY OR FITNESS
FOR A PARTICULAR PURPOSE OR USE, INCLUDING THE INDICES, INDEX DATA AND ANY DATA INCLUDED IN, RELATED TO, OR DERIVED THEREFROM. NEITHER ICE DATA, ITS AFFILIATES OR
THEIR RESPECTIVE THIRD PARTY PROVIDERS GUARANTEE THE QUALITY, ADEQUACY, ACCURACY, TIMELINESS OR COMPLETENESS OF THE INDICES OR THE INDEX DATA OR ANY
COMPONENT THEREOF, AND THE INDICES AND INDEX DATA AND ALL COMPONENTS THEREOF ARE PROVIDED ON AN "AS IS" BASIS AND LICENSEE'S USE IS AT LICENSEE'S OWN RISK. ICE
DATA, ITS AFFILIATES AND THEIR RESPECTIVE THIRD PARTY DO NOT SPONSOR, ENDORSE, OR RECOMMEND CHANDLER, OR ANY OF ITS PRODUCTS OR SERVICES.

Index returns assume reinvestment of all distributions. Historical performance results for investment indexes generally do not reflect the deduction of transaction and/or custodial
charges or the deduction of an investment management fee, the incurrence of which would have the effect of decreasing historical performance results. It is not possible to invest
directly in an index.

Ratings: Ratings information have been provided by Moody’s, S&P and Fitch through data feeds we believe to be reliable as of the date of this statement, however we cannot guarantee
its accuracy.

Security level ratings for U.S. Agency issued mortgage-backed securities (“MBS”) reflect the issuer rating because the securities themselves are not rated. The issuing U.S. Agency
guarantees the full and timely payment of both principal and interest and carries a AA+/Aaa/AAA by S&P, Moody’s and Fitch respectively.
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Small Cities Organized Risk Effort (SCORE) Benchmark Index & Disclosures
Account #590 ‘

ICE BofA 1-5 Yr US Treasury & Agency The ICE BofA 1-5 Year US Treasury & Agency Index tracks the performance of US dollar denominated US Treasury and nonsubordinated US

Index agency debt issued in the US domestic market. Qualifying securities must have an investment grade rating (based on an average of Moody’s,
S&P and Fitch). Qualifying securities must have at least one year remaining term to final maturity and less than five years remaining term to
final maturity, at least 18 months to maturity at time of issuance, a fixed coupon schedule, and a minimum amount outstanding of $1 billion
for sovereigns and $250 million for agencies.

ICE BofA 1-5 Yr AAA-A US Corp & Govt  The ICE BofA US 1-5 Year AAA-A US Corporate & Government Index tracks the performance of US dollar denominated investment grade debt

Index publicly issued in the US domestic market, including US Treasury, US agency, foreign government, supranational, and corporate securities.
Qualifying securities must be issued from US issuers and be rated AAA through A3 (based on an average of Moody’s, S&P and Fitch). In
addition, qualifying securities must have at least one year remaining term to final maturity and less than five years remaining term to final
maturity, at least 18 months to final maturity at point of issuance, a fixed coupon schedule, and a minimum amount outstanding of $1 billion
for US Treasuries and $250 million for all other securities.
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I Small Cities Organized Risk Effort - Account #590

MONTHLY ACCOUNT STATEMENT
NOVEMBER 1, 2022 THROUGH NOVEMBER 30, 2022

Chandler Team:
For questions about your account, please call (800) 317-4747,
or contact operations@chandlerasset.com

Custodian

US Bank
Alexander Bazan
(503) 402-5305

CHANDLER ASSET MANAGEMENT
chandlerasset.com

Information contained herein is confidential. We urge you to compare this statement to the one you receive from your qualified custodian. Please see Important Disclosures.
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Small Cities Organized Risk Effort

Portfolio Summary

C\\

Account #590 As of November 30, 2022
PORTFOLIO CHARACTERISTICS ACCOUNT SUMMARY TOP ISSUERS
Average Modified Duration 2.35 Beg. Values End Values Government of United States 30.6%
f10/31/22 f 11/30/22
. as of 10/31/ as of 11/30/ Federal National Mortgage Assoc 10.7%
Average Coupon 1.87% Market Value 11,375,755 11,514,031
A d Int : 47 657 47 495 Federal Home Loan Bank 10.2%
Average Purchase YTM 1.80% cerued interes 4 4 0
Total Market Value 11,423,411 11,561,456 Federal Home Loan Mortgage Corp 4.8%
0, 0,
Average Market YTM 4.50% Income Earned 17,337 17,647 Intl Bank Recon and Development 2.4%
- i 0,
Average S&P/Moody Rating AA/Aal Cont/WD -1,248 Inter-American Dev Bank 2.3%
Par 12,196,909 12.228 062 Berkshire Hathaway 2.2%
Average Final Maturity 2.71yrs e . .
Book Value 12,197,556 12,209,283 Hyundai Auto Receivables 1.9%
Average Life 2.47 yrs Cost Value 12,251,974 12,268,134 Total 65.0%
SECTOR ALLOCATION MATURITY DISTRIBUTION CREDIT QUALITY (S&P)
35% 32.4%
US Treasury 30.6%
30% AA (64.3%) \\
21.0%
15%
o NR (3.1%)
10.6% 10%
Supras 4.7% 2% 1.0% 1.3% 2.2% L
% TV AAA (13.1%)
0-.25 .25-5 5-1 1-2 2-3 3-4 4-5 5+
Money Mkt Fd [l 1.0%
I Maturity (Yrs) A(19.5%)
PERFORMANCE REVIEW
Annualized
TOTAL RATE OF RETURN im 3M YTD 1YR 2YRS 3YRS 5YRS 10YRS 3/31/2006
Small Cities Organized Risk Effort 1.22% -0.67% -4.82% -4.98% -2.84% -0.48% 0.89% 0.90% 2.36%
ICE BofA 1-5 Yr US Treasury & Agency Index 1.07% -0.84% -5.31% -5.57% -3.19% -0.76% 0.64% 0.70% 2.11%
ICE BofA 1-5 Yr AAA-A US Corp & Govt Index 1.17% -0.81% -5.36% -5.59% -3.18% -0.71% 0.71% 0.80% 2.18%
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Statement of Compliance A
As of November 30, 2022

Small Cities Organized Risk Effort

Assets managed by Chandler Asset Management are in full compliance with state law and with the Client's investment policy.

Category Standard Comment

U.S. Treasury Issues No limitations; Full faith and credit of the U.S. are pledged for the payment of principal and interest Complies

25% max per Agency/GSE issuer; 20% max callable agency securities; Federal agencies or U.S. government-sponsored
Federal Agencies enterprise obligations, participations, or other instruments, including those issued or fully guaranteed as to principal and Complies

interest by federal agencies or U.S. government sponsored enterprises.
"AA" rating category or higher by a Nationally Recognized Statistical Rating Organization ("NRSRO"); 30% max; 10% max per

issuer; USD denominated senior unsecured unsubordinated obligations; Issued or unconditionally guaranteed by International

Supranationals Complies
P Bank for Reconstruction & Development (IBRD), International Finance Corporation (IFC), or Inter-American Development Bank p
(IADB)
"A" rating category or better by a NRSRO; 20% max; 5% max per issuer; Obligations issued by the State of California, any local .
Municipal Securities (CA, Local Agency) . sl y 0 0 o : y i Complies

agency within the state.

"A" rating category or better by a NRSRO; 20% max; 5% max per issuer; Bonds of any of the other 49 states in addition to
Municipal Securities (CA, Other States) California, including bonds payable solely out of the revenues from a revenue-producing property owned, controlled, or Complies
operated by a state, or by a department, board, agency, or authority of any of the other 49 states, in addition to California.

"A" rating category or better by a NRSRO; 30% max; 5% max per issuer; Corporate and depository institution debt securities;
Corporate Medium Term Notes Issued only by corporations organized and operating within the U.S. or by depository institutions licensed by the U.S. or any Complies

state and operating within the U.S.
Non-Agency Asset-Backed, Mortgage-

Backed, Mortgage Pass-Through AA rating category or better by a NRSRO; 20% max (combined ABS/MBS/CMO); 5% max per issuer; From issuers not defined in Complies
Securities, and Collateralized Mortgage Sections 1 (U.S. Treasury) and 2 (Federal Agencies) of the Investment Instrument and Maturities section of the policy P
Obligations
Agency Mortgage-Backed, Mortgage Pass-
Through Securities, and Collateralized 5 years max maturity; see Federal Agencies also Complies
Mortgage Obligations

Any amount above FDIC insured limit must be issued by institutions with "A-1" short-term debt rating or better by a NRSRO; or

"A" long-term rating category or better by a NRSRO; 30% max; 5% max per issuer; Issued by a nationally or state-chartered .
Negotiable Certificates of Deposit (NCD) . : e . H v o ) ° . . H . u . Complies

bank, a state or federal savings and loan association, a state or federal credit union, or by federally-licensed or state-licensed

branch of a foreign bank.

Short-term paper rated in the highest rating category by a NRSRO; 30% max; 5% max per issuer; 180 days max maturity; .
Banker’s Acceptances pap . . & & =SS 0 ? P ¥ ¥ Complies

Issued by domestic or foreign banks

Issued by an entity that meets all of the following conditions in either (a) or (b):

a. Securities issued by corporations: (i) organized and operating within the U.S. with assets > $500 million; (ii) "A-1" rated or

better by a NRSRO; (iii) "A" rating or better by a NRSRO, if issuer has debt obligations.

b. Securities issued by other entities: (i) organized within the U.S. as a special purpose corporation, trust, or limited liabilit .
Commercial Paper v (i) org P PUIP P i Complies

company; (ii) must have program-wide credit enhancements including, but not limited to, overcollateralization, letters of
credit, or a surety bond; (iii) rated "A-1" or better by a NRSRO.

25% max; 5% max per issuer; 270 days maturity; 10% max of the outstanding paper of the issuing corporation
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Registered with SEC under Investment Company Act of 1940 and issued by diversified management companies and meet either
of the following criteria:
Money Market Mutual Funds (i) Highest rating by two NRSROs; or (ii) Retained an investment adviser registered or exempt from SEC registration with > 5 Complies
years experience managing money market mutual funds with AUM >$500 million;
20% max combined Monev Market Mutual Funds and Mutual Funds; 20% max per Moneyv Market Mutual Fund
Invest in securities as authorized under CGC, Section 53601 (a) to (k) and (m) to (q) inclusive and meet either of the following
criteria:
Mutual Funds (i) Highest rating by two NRSROs; or (ii) Retained an investment adviser registered or exempt from SEC registration with > 5 Complies
years experience investing in securities authorized by CGC, Section 53601 and with AUM >$500 million;
20% max combined Money Market Mutual Funds and Mutual Funds; 10% max per Mutual Fund

Local Agency Investment Fund (LAIF) Subject to statutory limits imposed by LAIF; Not used by investment adviser Complies

Repurchase Agreements 25% max; 5% max per issuer; 1 year max maturity; 102% Collateralized; Not used by investment adviser Complies
Futures and options; Inverse floaters; Ranges notes; Mortgage-derived or Interest-only strips; Zero interest accrual securities if
held to maturity; Trading securities for the sole purpose of speculating on the future direction of interest rates; Purchasing or

Prohibited . . : . ] . Complies
selling securities on margin; Reverse repurchase agreements; Securities lending or any other form of borrowing or leverage;
Financial instruments of SCORE cities
Max Per Issuer 5% max per issuer, unless otherwise specified Complies
Maximum Maturity 5 years Complies
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Small Cities Organized Risk Effort (SCORE)
Account #590

Reconciliation Summary
As of November 30, 2022

BOOK VALUE RECONCILIATION

BEGINNING BOOK VALUE

Acquisition
+ Security Purchases

+ Money Market Fund Purchases

+ Money Market Contributions

+ Security Contributions
+ Security Transfers

Total Acquisitions

Dispositions

- Security Sales

- Money Market Fund Sales
- MMF Withdrawals

- Security Withdrawals

- Security Transfers

- Other Dispositions

- Maturites

- Calls

- Principal Paydowns

Total Dispositions

C\\

CASH TRANSACTION SUMMARY

Amortization/Accretion

+/- Net Accretion

$12,197,555.56 BEGINNING BALANCE $60,822.28
Acquisition

$260,982.66 Contributions $0.00
$177,695.02 Security Sale Proceeds $279,605.70
$0.00 Accrued Interest Received $2,172.39
$0.00 Interest Received $16,681.71
$0.00 Dividend Received $198.09
$438,677.68 Principal on Maturities $0.00
Interest on Maturities $0.00
$279,605.70 Calls/Redemption (Principal) $0.00
$119,976.26 Interest from Calls/Redemption $0.00
$1,248.10 Principal Paydown $20,317.42
$0.00 Total Acquisitions $318,975.31

$0.00 Dispositions
$0.00 Withdrawals $1,248.10
$0.00 Security Purchase $260,982.66
$0.00 Accrued Interest Paid $273.89
$20,317.42 Total Dispositions $262,504.65

$421,147.48 ENDING BOOK VALUE $117,292.94
($899.54)
($899.54)

Gain/Loss on Dispositions

+/- Realized Gain/Loss

($4,902.98)
($4,902.98)

ENDING BOOK VALUE

Chandler Asset Management - CONFIDENTIAL
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Small Cities Organized Risk Effort Holdings Report
Account #590 As of November 30, 2022

Security Descriotion Par Value/Units Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P  Maturity
y P Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration

ABS

89232HAC9 Toyota Auto Receivable Own 2020-A A3 28,528.86 06/17/2020 29,186.36 99.34 28,341.63 0.25% Aaa/AAA 1.46
1.66% Due 5/15/2024 0.68% 28,773.69 4.78% 21.05 (432.06) NR 0.21

65479JAD5 Nissan Auto Receivables Owner 2019-C 13,623.87 10/16/2019 13,623.14 99.58 13,567.09 0.12% Aaa/AAA 1.62
A3 1.94% 13,623.62 4.69% 11.69 (56.53) NR 0.15
1.93% Due 7/15/2024

89237VAB5 Toyota Auto Receivables Trust 2020-C 24,863.87 07/21/2020 24,861.96 98.31 24,444.66 0.21% Aaa/AAA 1.88
A3 0.44% 24,863.02 5.06% 4.86 (418.36) NR 0.36
0.44% Due 10/15/2024

43813KAC6 Honda Auto Receivables Trust 2020-3 35,849.34 09/22/2020 35,844.07 97.60 34,988.42 0.30% NR/AAA 1.88
A3 0.38% 35,847.72 5.39% 4.79 (859.30) AAA 0.48
0.37% Due 10/18/2024

47787NAC3 John Deere Owner Trust 2020-B A3 6,229.89 07/14/2020 6,228.94 98.16 6,115.03 0.05% Aaa/NR 1.96
0.51% Due 11/15/2024 0.52% 6,229.58 5.44% 1.41 (114.55) AAA 0.37

58769KAD6 Mercedes-Benz Auto Lease Trust 2021- 60,000.00 06/22/2021 59,995.47 96.60 57,961.51 0.50% NR/AAA 1.96
B A3 0.40% 59,998.00 5.54% 10.67 (2,036.49) AAA 0.66
0.4% Due 11/15/2024

09690AAC7 BMW Vehicle Lease Trust 2021-2 A3 35,000.00 09/08/2021 34,996.39 97.25 34,037.43 0.29% Aaa/NR 2.07
0.33% Due 12/26/2024 0.34% 34,998.31 5.50% 1.93 (960.88) AAA 0.53

36265MAC9 GM Financial Auto Lease Trust 2022-1 80,000.00 02/15/2022 79,999.31 96.18 76,945.55 0.67% Aaa/NR 2.30
A3 1.91% 79,999.56 5.47% 46.44 (3,054.01) AAA 1.08
1.9% Due 3/20/2025

05601XAC3 BMW Vehicle Lease Trust 2022-1 A3 40,000.00 01/11/2022 39,994.02 96.27 38,506.04 0.33% NR/AAA 2.32
1.1% Due 3/25/2025 1.11% 39,996.39 5.45% 7.33 (1,490.35) AAA 0.87

89240BAC2 Toyota Auto Receivables Owners 2021- 22,133.05 02/02/2021 22,128.94 97.24 21,521.20 0.19% Aaa/NR 2.46
AA3 0.27% 22,131.34 4.90% 2.56 (610.14) AAA 0.59
0.26% Due 5/15/2025

36266FAC3 GM Financial Auto Lease Trust 2022-2 50,000.00 05/03/2022 49,994.79 97.50 48,749.81 0.42% NR/AAA 2.56
A3 3.45% 49,996.12 5.37% 52.25 (1,246.31) AAA 1.31
3.42% Due 6/20/2025

47788UAC6 John Deere Owner Trust 2021-A A3 41,890.67 03/02/2021 41,882.62 95.98 40,206.65 0.35% Aaa/NR 2.79
0.36% Due 9/15/2025 0.37% 41,886.48 5.77% 6.70 (1,679.83) AAA 0.74

44933LAC7 Hyundai Auto Receivables Trust 2021-A 49,649.47 04/20/2021 49,644.25 96.39 47,857.94 0.41% NR/AAA 2.79
A3 0.38% 49,646.98 5.88% 8.39 (1,789.04) AAA 0.65

0.38% Due 9/15/2025
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Small Cities Organized Risk Effort Holdings Report
Account #590 As of November 30, 2022

Security Descriotion Par Value/Units Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P  Maturity
y P Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration

ABS

44934KAC8 Hyundai Auto Receivables Trust 2021-B 110,000.00 07/20/2021 109,975.72 95.13 104,639.51 0.91% NR/AAA 3.13
A3 0.39% 109,986.13 5.80% 18.58 (5,346.62) AAA 0.90
0.38% Due 1/15/2026

43815GAC3 Honda Auto Receivables Trust 2021-4 40,000.00 11/16/2021 39,991.57 94.54 37,815.29 0.33% Aaa/NR 3.15
A3 0.89% 39,994.22 5.19% 9.78 (2,178.93) AAA 1.28
0.88% Due 1/21/2026

47789QAC4 John Deere Owner Trust 2021-B A3 50,000.00 07/13/2021 49,995.54 94.57 47,282.89 0.41% Aaa/NR 3.29
0.52% Due 3/16/2026 0.52% 49,997.21 5.29% 11.56 (2,714.32) AAA 1.15

44935FAD6 Hyundai Auto Receivables Trust 2021-C 30,000.00 11/09/2021 29,993.30 93.96 28,187.07 0.24% NR/AAA 3.46
A3 0.75% 29,995.50 5.60% 9.87 (1,808.43) AAA 1.26
0.74% Due 5/15/2026

43815BAC4 Honda Auto Receivables Trust 2022-1 65,000.00 02/15/2022 64,990.22 94.74 61,579.23 0.53% Aaa/AAA 3.46
A3 1.89% 64,992.55 5.16% 54.31 (3,413.32) NR 1.63
1.88% Due 5/15/2026

05602RAD3 BMW Vehicle Owner Trust 2022-A A3 40,000.00 05/10/2022 39,997.92 96.81 38,724.65 0.34% Aaa/AAA 3.74
3.21% Due 8/25/2026 3.23% 39,998.28 5.66% 21.40 (1,273.63) NR 1.33

89238FAD5 Toyota Auto Receivables OT 2022-B A3 45,000.00 04/07/2022 44,998.95 96.27 43,319.34 0.38% Aaa/AAA 3.79
2.93% Due 9/15/2026 2.95% 44,999.15 5.22% 58.60 (1,679.81) NR 1.66

362554AC1 GM Financial Securitized Term 2021-4 30,000.00 10/13/2021 29,999.24 93.87 28,161.96 0.24% Aaa/AAA 3.80
A3 0.68% 29,999.49 5.87% 8.50 (1,837.53) NR 1.20
0.68% Due 9/16/2026

47787JAC2 John Deere Owner Trust 2022-A A3 50,000.00 03/10/2022 49,988.94 95.38 47,689.90 0.41%  Aaa/NR 3.80
2.32% Due 9/16/2026 2.34% 49,991.19 5.32% 51.56 (2,301.29) AAA 1.56

448977AD0 Hyundai Auto Receivables Trust 2022-A 35,000.00 03/09/2022 34,998.65 95.12 33,290.85 0.29% NR/AAA 3.88
A3 2.23% 34,998.95 5.34% 34.53 (1,708.10) AAA 1.59
2.22% Due 10/15/2026

380146AC4 GM Financial Auto Receivables 2022-1 25,000.00 01/11/2022 24,997.83 95.00 23,750.44 0.21% NR/AAA 3.96
A3 1.27% 24,998.40 4.94% 13.13 (1,247.96) AAA 1.38
1.26% Due 11/16/2026

362585AC5 GM Financial Securitized ART 2022-2 A3 40,000.00 04/05/2022 39,991.64 96.61 38,643.84 0.33% Aaa/AAA 4.22
3.1% Due 2/16/2027 3.13% 39,993.19 5.19% 51.67 (1,349.35) NR 1.65

47800AAC4 John Deere Owner Trust 2022-B A3 50,000.00 07/12/2022 49,995.23 97.59 48,796.44 0.42%  Aaa/NR 4.22
3.74% Due 2/16/2027 3.77% 49,995.72 5.14% 83.11 (1,199.28) AAA 1.77

92348KAV5 Verizon Master Trust 2022-5 A1A 45,000.00 08/02/2022 44,998.02 98.12 44,153.29 0.38% NR/AAA 4.64
3.72% Due 7/20/2027 3.75% 44,998.24 5.16% 51.15 (844.95) AAA 1.62
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Security Descriotion Par Value/Units Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P  Maturity
y P Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration
ABS
58768PAC8 Mercedes-Benz Auto Receivables 2022- 120,000.00 11/15/2022 119,976.26 100.06 120,077.53 1.04% Aaa/AAA 4.71
1A3 5.28% 119,976.43 5.24% 156.30 101.10 NR 2.16
5.21% Due 8/16/2027
1,263,269.29 1,219,355.19 10.55% Aaa/AAA 3.23
Total ABS 1,262,769.02 1.90% 1,262,905.46 5.38% 814.12 (43,550.27) AAA 1.21
AGENCY
313383YJ4 FHLB Note 250,000.00 Various 253,613.50 98.86 247,151.50 2.15% Aaa/AA+ 0.77
3.375% Due 9/8/2023 3.05% 250,577.11 4.89% 1,945.32 (3,425.61) NR 0.75
3130A0F70 FHLB Note 150,000.00 12/31/2018 154,474.50 98.56 147,835.65 1.30% Aaa/AA+ 1.02
3.375% Due 12/8/2023 2.72% 150,923.19 4.84% 2,432.81 (3,087.54) AAA 0.97
3135G0V34 FNMA Note 125,000.00 02/27/2019 124,521.25 97.52 121,895.75 1.06% Aaa/AA+ 1.18
2.5% Due 2/5/2024 2.58% 124,885.56 4.68% 1,006.94 (2,989.81) AAA 1.14
3130A1XJ2 FHLB Note 230,000.00 Various 239,917.60 97.28 223,741.70 1.96% Aaa/AA+ 1.54
2.875% Due 6/14/2024 1.96% 233,052.00 4.73% 3,067.46 (9,310.30) NR 1.46
3133EKWV4 FFCB Note 150,000.00 08/13/2019 151,448.40 95.53 143,302.35 1.25% Aaa/AA+ 1.65
1.85% Due 7/26/2024 1.65% 150,483.07 4.68% 963.54 (7,180.72) AAA 1.59
3130A2UW4 FHLB Note 200,000.00 Various 211,539.00 97.11 194,212.60 1.69% Aaa/AA+ 1.79
2.875% Due 9/13/2024 1.66% 204,151.80 4.58% 1,245.84 (9,939.20) AAA 1.70
3135G0W66 FNMA Note 175,000.00 11/08/2019 173,547.50 94.84 165,978.05 1.44% Aaa/AA+ 1.88
1.625% Due 10/15/2024 1.80% 174,447.74 4.52% 363.37 (8,469.69) AAA 1.81
3135G0X24 FNMA Note 235,000.00 Various 239,814.00 94.40 221,844.23 1.93% Aaa/AA+ 2.11
1.625% Due 1/7/2025 1.19% 237,093.73 4.44% 1,527.50 (15,249.50) AAA 2.02
3137EAEPO FHLMC Note 260,000.00 02/13/2020 259,799.80 94.04 244,505.04 2.13% Aaa/AA+ 2.21
1.5% Due 2/12/2025 1.52% 259,911.80 4.37% 1,180.83 (15,406.76) AAA 2.12
3130A4CH3 FHLB Note 225,000.00 03/19/2020 237,998.25 95.70 215,324.33 1.87% Aaa/AA+ 2.29
2.375% Due 3/14/2025 1.18% 230,956.34 4.37% 1,142.97 (15,632.01) AAA 2.18
3130AJHUG FHLB Note 150,000.00 06/04/2020 149,800.80 91.88 137,823.60 1.19% Aaa/AA+ 2.37
0.5% Due 4/14/2025 0.53% 149,902.87 4.13% 97.92 (12,079.27) AAA 2.31
3135G03U5 FNMA Note 105,000.00 04/22/2020 104,783.70 91.58 96,161.94 0.83% Aaa/AA+ 2.39
0.625% Due 4/22/2025 0.67% 104,896.47 4.37% 71.09 (8,734.53) AAA 2.33
3135G04z3 FNMA Note 260,000.00 06/17/2020 259,461.80 91.07 236,778.88 2.05% Aaa/AA+ 2.55
0.5% Due 6/17/2025 0.54% 259,725.88 4.24% 592.22 (22,947.00) AAA 2.47
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AGENCY
3137EAEU9 FHLMC Note 140,000.00 07/21/2020 139,302.80 90.53 126,748.44 1.10% Aaa/AA+ 2.64
0.375% Due 7/21/2025 0.48% 139,631.91 4.20% 189.58 (12,883.47) AAA 2.57
3135G05X7 FNMA Note 220,000.00 08/25/2020 218,970.40 90.27 198,598.62 1.72% Aaa/AA+ 2.74
0.375% Due 8/25/2025 0.47% 219,436.66 4.17% 220.00 (20,838.04) AAA 2.67
3137EAEX3 FHLMC Note 200,000.00 09/23/2020 199,398.00 89.98 179,969.20 1.56% Aaa/AA+ 2.82
0.375% Due 9/23/2025 0.44% 199,661.04 4.18% 141.67 (19,691.84) AAA 2.74
3135G06G3 FNMA Note 215,000.00 11/09/2020 214,230.30 89.87 193,223.73 1.67% Aaa/AA+ 2.94
0.5% Due 11/7/2025 0.57% 214,546.89 4.20% 71.67 (21,323.16) AAA 2.86
3,332,621.60 3,095,095.61 26.91% Aaa/AA+ 2.05
Total Agency 3,290,000.00 1.35% 3,304,284.06 4.45% 16,260.73 (209,188.45) AAA 1.97
CORPORATE
084670BR8 Berkshire Hathaway Callable Note Cont 150,000.00 04/20/2018 146,457.00 99.54 149,306.40 1.30% Aa2/AA 0.29
1/15/2023 3.28% 149,793.69 4.33% 870.83 (487.29) A+ 0.29
2.75% Due 3/15/2023
06051GHF9 Bank of America Corp Callable Note 1X 133,000.00 03/06/2019 133,694.26 99.50 132,334.07 1.15% A2/ A- 1.26
3/5/2023 3.41% 133,044.76 5.46% 1,127.91 (710.69) AA- 0.26
3.55% Due 3/5/2024
89114QCB2 Toronto Dominion Bank Note 135,000.00 03/26/2019 136,833.30 97.94 132,223.86 1.15% Al/A 1.28
3.25% Due 3/11/2024 2.95% 135,472.00 4.92% 975.00 (3,248.14) AA- 1.23
037833CU2 Apple Inc Callable Note Cont 3/11/2024 150,000.00 05/17/2019 150,888.00 97.63 146,451.45 1.27% Aaa/AA+ 1.45
2.85% Due 5/11/2024 2.72% 150,235.65 4.56% 237.50 (3,784.20) NR 1.39
023135BW5 Amazon.com Inc Note 95,000.00 05/10/2021 94,861.30 94.39 89,673.83 0.78% Al/AA 1.45
0.45% Due 5/12/2024 0.50% 94,933.18 4.49% 22.56 (5,259.35) AA- 1.41
02665WCZ2 American Honda Finance Note 150,000.00 07/10/2019 149,373.00 96.22 144,331.50 1.26% A3/ A- 1.58
2.4% Due 6/27/2024 2.49% 149,801.39 4.92% 1,540.00 (5,469.89) A 1.50
79466LAGY Salesforce.com Inc Callable Note Cont 25,000.00 06/29/2021 24,987.25 93.81 23,451.25 0.20% A2/ A+ 1.62
7/15/2022 0.64% 24,993.13 4.63% 59.03 (1,541.88) NR 1.58
0.625% Due 7/15/2024
46647PAUO JP Morgan Chase & Co Callable Note 1X 150,000.00 09/12/2019 157,930.50 98.94 148,415.70 1.30% Al/A- 1.65
7/23/2023 2.35% 151,319.87 5.47% 2,025.07 (2,904.17) AA- 0.62
3.797% Due 7/23/2024
00440EAS6 Chubb INA Holdings Inc Note 140,000.00 02/24/2021 152,899.60 96.66 135,321.48 1.18% A3 /A 2.29
3.15% Due 3/15/2025 0.83% 147,287.66 4.70% 931.00 (11,966.18) A 2.16
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CORPORATE

30231GBH4 Exxon Mobil Corp Callable Note Cont 140,000.00 01/20/2021 152,733.00 96.85 135,588.60 1.18% Aa2/AA- 2.30
2/19/2025 0.72% 146,935.17 4.44% 837.76 (11,346.57) NR 2.18
2.992% Due 3/19/2025

06367WB85 Bank of Montreal Note 150,000.00 03/24/2021 154,207.50 93.45 140,175.60 1.21% A2/ A- 2.42
1.85% Due 5/1/2025 1.15% 152,478.97 4.75% 231.25 (12,303.37) AA- 2.32

14913R2V8 Caterpillar Financial Service Note 55,000.00 05/10/2022 54,930.15 97.44 53,592.33 0.46% A2 /A 2.45
3.4% Due 5/13/2025 3.44% 54,943.02 4.51% 93.50 (1,350.69) A 2.32

747525AF0 Qualcomm Inc Callable Note Cont 140,000.00 05/27/2020 155,689.80 97.69 136,759.84 1.18% A2 /A 2.47
2/20/2025 1.13% 147,780.14 4.45% 147.58 (11,020.30) NR 2.34
3.45% Due 5/20/2025

78015K7H1 Royal Bank of Canada Note 150,000.00 12/22/2021 148,590.00 91.60 137,400.60 1.20% Al/A 2.53
1.15% Due 6/10/2025 1.43% 148,969.06 4.71% 819.38 (11,568.46) AA- 2.43

63743HFE7 National Rural Utilities Note 85,000.00 Various 84,750.55 96.41 81,948.16 0.72% A2/ A- 2.54
3.45% Due 6/15/2025 3.55% 84,796.63 4.97% 1,686.19 (2,848.47) A 2.35

857477BR3 State Street Bank Callable Note Cont 40,000.00 02/02/2022 40,000.00 93.09 37,234.80 0.32% Al/A 3.19
2/6/2025 1.75% 40,000.00 5.13% 223.10 (2,765.20) AA- 2.08
1.746% Due 2/6/2026

46647PBK1 JP Morgan Chase & Co Callable Note 50,000.00 09/16/2021 51,594.50 92.90 46,450.70 0.40% Al/A- 3.39
Cont 4/22/2025 1.17% 51,062.59 5.28% 112.83 (4,611.89) AA- 2.28
2.083% Due 4/22/2026

91324PEC2 United Health Group Inc Callable Note 175,000.00 Various 173,020.70 90.00 157,500.70 1.36% A3/ A+ 3.46
Cont 4/15/2026 1.42% 173,444.51 4.29% 89.44 (15,943.81) A 3.32
1.15% Due 5/15/2026

89236TJK2 Toyota Motor Credit Corp Note 130,000.00 06/15/2021 129,942.80 88.89 115,557.52 1.01% Al/ A+ 3.55
1.125% Due 6/18/2026 1.13% 129,959.43 4.55% 662.19 (14,401.91) A+ 3.39

06051GJD2 Bank of America Corp Callable Note 50,000.00 09/16/2021 50,167.50 90.23 45,114.25 0.39% A2/ A- 3.55
Cont 6/19/2025 1.23% 50,113.99 5.36% 296.78 (4,999.74) AA- 3.35
1.319% Due 6/19/2026

931142ER0 Wal-Mart Stores Callable Note Cont 30,000.00 09/08/2021 29,943.30 88.81 26,641.83 0.23% Aa2/AA 3.80
08/17/2026 1.09% 29,956.96 4.27% 64.75 (3,315.13) AA 3.64
1.05% Due 9/17/2026

87612EBM7 Target Corp Callable Note Cont 70,000.00 01/19/2022 69,881.00 91.42 63,990.50 0.56% A2 /A 4.13
12/15/2026 1.99% 69,901.37 4.24% 515.67 (5,910.87) A 3.86

1.95% Due 1/15/2027
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CORPORATE
808513BY0 Charles Schwab Corp Callable Note 150,000.00 Various 147,699.00 91.74 137,609.40 1.20% A2 /A 4.26
Cont 2/3/2027 2.78% 148,028.25 4.61% 898.33 (10,418.85) A 3.94
2.45% Due 3/3/2027
084664CZ2 Berkshire Hathaway Callable Note Cont 115,000.00 03/07/2022 114,978.15 93.08 107,041.31 0.93% Aa2/AA 4.29
2/15/2027 2.30% 114,981.27 4.07% 558.39 (7,939.96) A+ 4.00
2.3% Due 3/15/2027
023135CF1 Amazon.com Inc Callable Note Cont 75,000.00 04/25/2022 74,870.25 95.87 71,905.35 0.62%  Al1/AA 4.37
3/13/2027 3.34% 74,885.86 4.35% 330.00 (2,980.51) AA- 3.99
3.3% Due 4/13/2027
74340XBNO Prologis LP Callable Note Cont 160,000.00 11/09/2022 141,006.40 90.13 144,201.12 1.25% A3 /A 4.38
2/15/2027 5.16% 141,206.58 4.64% 434.44 2,994.54 NR 4.08
2.125% Due 4/15/2027
61772BAB9 Morgan Stanley Callable Note Cont 150,000.00 Various 133,989.30 88.10 132,147.30 1.14% Al/A- 4.43
5/4/2026 4.68% 135,404.27 5.30% 179.21 (3,256.97) A+ 4.15
1.593% Due 5/4/2027
14913R3A3 Caterpillar Financial Service Note 95,000.00 08/22/2022 94,090.85 96.15 91,340.13 0.80% A2/A 4.70
3.6% Due 8/12/2027 3.81% 94,140.47 4.52% 1,035.50 (2,800.34) A 4.22
931142EX7 Wal-Mart Stores Callable Note Cont 50,000.00 Various 49,921.10 99.37 49,684.96 0.43% Aa2/AA 4,78
09/09/2027 3.99% 49,924.69 4.10% 449.86 (239.73) AA 4.27
3.95% Due 9/9/2027
3,199,930.06 3,013,394.54 26.22% A1/ A+ 2.73
Total Corporate 3,188,000.00 2.34% 3,175,794.56 4.70% 17,455.05 (162,400.02) A+ 2.45
MONEY MARKET FUND
31846V203 First American Govt Obligation Fund 117,292.94 Various 117,292.94 1.00 117,292.94 1.01% Aaa/AAA 0.00
Class Y 3.35% 117,292.94 3.35% 0.00 0.00 AAA 0.00
117,292.94 117,292.94 1.01% Aaa/AAA 0.00
Total Money Market Fund 117,292.94 3.35% 117,292.94 3.35% 0.00 0.00 AAA 0.00
SUPRANATIONAL
4581X0EE4 Inter-American Dev Bank Note 85,000.00 06/22/2022 84,991.50 97.92 83,233.11 0.73% Aaa/AAA 1.59
3.25% Due 7/1/2024 3.26% 84,993.28 4.62% 1,151.04 (1,760.17) AAA 1.50
4581X0DZ8 Inter-American Dev Bank Note 190,000.00 09/15/2021 189,859.40 93.12 176,933.70 1.53% Aaa/AAA 1.82
0.5% Due 9/23/2024 0.52% 189,915.08 4.49% 179.44 (12,981.38) NR 1.77
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SUPRANATIONAL
459058JB0 Intl. Bank Recon & Development Note 130,000.00 04/15/2020 129,496.90 91.84 119,390.31 1.03% Aaa/AAA 2.39
0.625% Due 4/22/2025 0.70% 129,759.47 4.25% 88.02 (10,369.16) NR 2.33
459058JL8 Intl. Bank Recon & Development Note 180,000.00 10/21/2020 179,796.60 89.98 161,968.32 1.40% Aaa/AAA 2.91
0.5% Due 10/28/2025 0.52% 179,881.70 4.19% 82.50 (17,913.38) AAA 2.83
584,144.40 541,525.44 4.70% Aaa/AAA 2.23
Total Supranational 585,000.00 0.96% 584,549.53 4.37% 1,501.00 (43,024.09) AAA 2.17
US TREASURY
912828V80 US Treasury Note 175,000.00 04/04/2019 174,425.78 97.31 170,290.05 1.48% Aaa/AA+ 1.17
2.25% Due 1/31/2024 2.32% 174,861.17 4.64% 1,316.07 (4,571.12) AAA 1.13
912828WJ5 US Treasury Note 150,000.00 06/10/2019 154,136.72 97.04 145,564.50 1.26% Aaa/AA+ 1.46
2.5% Due 5/15/2024 1.91% 151,220.33 4.62% 165.75 (5,655.83) AAA 1.41
912828YH7 US Treasury Note 300,000.00 Various 297,509.76 94.86 284,589.91 2.47% Aaa/AA+ 1.84
1.5% Due 9/30/2024 1.68% 299,060.67 4.45% 766.49 (14,470.76) AAA 1.77
9128283)7 US Treasury Note 275,000.00 Various 279,733.40 95.77 263,366.12 2.28% Aaa/AA+ 2.00
2.125% Due 11/30/2024 1.76% 276,909.06 4.36% 16.06 (13,542.94) AAA 1.93
912828J27 US Treasury Note 175,000.00 03/04/2020 185,903.32 95.18 166,571.30 1.45% Aaa/AA+ 221
2% Due 2/15/2025 0.72% 179,866.69 4.31% 1,027.17 (13,295.39) AAA 211
9128282C7 US Treasury Note 50,000.00 03/19/2020 50,992.19 93.32 46,660.15 0.40% Aaa/AA+ 2.25
1.125% Due 2/28/2025 0.72% 50,450.50 4.27% 142.96 (3,790.35) AAA 2.17
91282CAZ4 US Treasury Note 300,000.00 12/29/2020 300,093.75 89.64 268,910.10 2.33% Aaa/AA+ 3.00
0.375% Due 11/30/2025 0.37% 300,057.16 4.08% 3.09 (31,147.06) AAA 2.93
91282CBC4 US Treasury Note 125,000.00 01/27/2021 124,882.81 89.53 111,909.13 0.97% Aaa/AA+ 3.09
0.375% Due 12/31/2025 0.39% 124,926.61 4.02% 196.16 (13,017.48) AAA 3.00
91282CBT7 US Treasury Note 300,000.00 03/30/2021 297,597.66 89.93 269,777.40 2.34% Aaa/AA+ 3.33
0.75% Due 3/31/2026 0.91% 298,400.19 4.01% 383.24 (28,622.79) AAA 3.23
91282CBWO US Treasury Note 150,000.00 04/29/2021 149,009.77 89.63 134,449.20 1.16% Aaa/AA+ 3.42
0.75% Due 4/30/2026 0.89% 149,324.30 4.03% 96.34 (14,875.10) AAA 331
91282CCP4 US Treasury Note 125,000.00 08/10/2021 123,813.48 88.59 110,737.25 0.96% Aaa/AA+ 3.67
0.625% Due 7/31/2026 0.82% 124,125.31 4.00% 261.12 (13,388.06) AAA 3.55
91282CCW9 US Treasury Note 350,000.00 Various 346,279.30 88.81 310,843.75 2.69% Aaa/AA+ 3.75
0.75% Due 8/31/2026 0.97% 347,121.72 3.99% 667.13 (36,277.97) AAA 3.62
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US TREASURY
91282CDG3 US Treasury Note 325,000.00 Various 322,884.77 89.80 291,839.93 2.53% Aaa/AA+ 3.92
1.125% Due 10/31/2026 1.26% 323,310.07 3.96% 313.10 (31,470.14) AAA 3.76
91282CEF4 US Treasury Note 200,000.00 09/27/2022 185,734.38 94.43 188,867.20 1.64% Aaa/AA+ 4.33
2.5% Due 3/31/2027 4.26% 186,289.40 3.91% 851.65 2,577.80 AAA 4.03
91282CEN7 US Treasury Note 340,000.00 Various 332,193.75 95.41 324,381.08 2.81% Aaa/AA+ 4.42
2.75% Due 4/30/2027 3.26% 332,944.80 3.89% 800.69 (8,563.72) AAA 4.09
91282CEW7 US Treasury Note 175,000.00 08/03/2022 177,460.94 97.40 170,447.20 1.49% Aaa/AA+ 4,58
3.25% Due 6/30/2027 2.94% 177,297.43 3.87% 2,380.10 (6,850.23) AAA 4.15
91282CFH9 US Treasury Note 120,000.00 09/08/2022 118,692.19 96.95 116,334.36 1.01% Aaa/AA+ 4.75
3.125% Due 8/31/2027 3.36% 118,751.93 3.83% 953.04 (2,417.57) AAA 4.33
91282CFM8 US Treasury Note 150,000.00 10/28/2022 149,531.25 101.22 151,828.20 1.32% Aaa/AA+ 4.84
4.125% Due 9/30/2027 4.20% 149,539.35 3.85% 1,053.91 2,288.85 AAA 4.32
3,770,875.22 3,527,366.83 30.61% Aaa/AA+ 3.26
Total US Treasury 3,785,000.00 1.78% 3,764,456.69 4.11% 11,394.07 (237,089.86) AAA 3.08
12,268,133.51 11,514,030.55 100.00% Aal/AA 2.71
TOTAL PORTFOLIO 12,228,061.96 1.80% 12,209,283.24 4.50% 47,424.97 (695,252.69) AAA 2.35
TOTAL MARKET VALUE PLUS ACCRUED 11,561,455.52
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Transaction Settlement . . o . Acq/Disp Interest .

e Date Quantity Security Description Yield Pur/Sold Total Amount Gain/Loss

ACQUISITIONS

Purchase 11/01/2022  31846V203 1,387.50  First American Govt Obligation Fund 1.000 2.61% 1,387.50 0.00 1,387.50 0.00
Class Y

Purchase 11/01/2022  31846V203 198.09  First American Govt Obligation Fund 1.000 2.61% 198.09 0.00 198.09 0.00
Class Y

Purchase 11/04/2022 31846V203 1,194.75  First American Govt Obligation Fund 1.000 2.61% 1,194.75 0.00 1,194.75 0.00
Class Y

Purchase 11/07/2022 31846V203 537.50 First American Govt Obligation Fund 1.000 2.61% 537.50 0.00 537.50 0.00
Class Y

Purchase 11/11/2022 31846V203 2,137.50  First American Govt Obligation Fund 1.000 2.61% 2,137.50 0.00 2,137.50 0.00
Class Y

Purchase 11/12/2022 31846V203 213.75  First American Govt Obligation Fund 1.000 2.61% 213.75 0.00 213.75 0.00
Class Y

Purchase 11/13/2022 31846V203 935.00 First American Govt Obligation Fund 1.000 2.61% 935.00 0.00 935.00 0.00
Class Y

Purchase 11/14/2022 31846V203 9,210.04  First American Govt Obligation Fund 1.000 2.61% 9,210.04 0.00 9,210.04 0.00
Class Y

Purchase 11/14/2022 74340XBNO 160,000.00 Prologis LP Callable Note Cont 88.129 5.16% 141,006.40 273.89 141,280.29 0.00
2/15/2027
2.125% Due 4/15/2027

Purchase 11/15/2022 31846V203 2,881.25  First American Govt Obligation Fund 1.000 2.61% 2,881.25 0.00 2,881.25 0.00
Class Y

Purchase 11/15/2022 31846V203 775.39  First American Govt Obligation Fund 1.000 2.61% 775.39 0.00 775.39 0.00
Class Y

Purchase 11/15/2022 31846V203 3,122.83  First American Govt Obligation Fund 1.000 2.61% 3,122.83 0.00 3,122.83 0.00
Class Y

Purchase 11/15/2022 31846V203 3,070.33  First American Govt Obligation Fund 1.000 2.61% 3,070.33 0.00 3,070.33 0.00
Class Y

Purchase 11/15/2022 31846V203 5,297.09  First American Govt Obligation Fund 1.000 2.61% 5,297.09 0.00 5,297.09 0.00
Class Y

Purchase 11/15/2022 31846V203 2,832.57  First American Govt Obligation Fund 1.000 2.61% 2,832.57 0.00 2,832.57 0.00
Class Y

Purchase 11/15/2022 31846V203 1,562.98  First American Govt Obligation Fund 1.000 2.61% 1,562.98 0.00 1,562.98 0.00
Class Y
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ACQUISITIONS

Purchase 11/15/2022  31846V203 109.88  First American Govt Obligation Fund 1.000 2.61% 109.88 0.00 109.88 0.00
Class Y

Purchase 11/15/2022  31846V203 20.00  First American Govt Obligation Fund 1.000 2.61% 20.00 0.00 20.00 0.00
Class Y

Purchase 11/15/2022 31846V203 155.83  First American Govt Obligation Fund 1.000 2.61% 155.83 0.00 155.83 0.00
Class Y

Purchase 11/15/2022 31846V203 21.67  First American Govt Obligation Fund 1.000 2.61% 21.67 0.00 21.67 0.00
Class Y

Purchase 11/15/2022 31846V203 96.67  First American Govt Obligation Fund 1.000 2.61% 96.67 0.00 96.67 0.00
Class Y

Purchase 11/15/2022 31846V203 18.50  First American Govt Obligation Fund 1.000 2.61% 18.50 0.00 18.50 0.00
Class Y

Purchase 11/15/2022 31846V203 34.83  First American Govt Obligation Fund 1.000 2.61% 34.83 0.00 34.83 0.00
Class Y

Purchase 11/15/2022 31846V203 64.75  First American Govt Obligation Fund 1.000 2.61% 64.75 0.00 64.75 0.00
Class Y

Purchase 11/15/2022 31846V203 101.83  First American Govt Obligation Fund 1.000 2.61% 101.83 0.00 101.83 0.00
Class Y

Purchase 11/15/2022 31846V203 366.36  First American Govt Obligation Fund 1.000 2.61% 366.36 0.00 366.36 0.00
Class Y

Purchase 11/16/2022 31846V203 26.25  First American Govt Obligation Fund 1.000 2.61% 26.25 0.00 26.25 0.00
Class Y

Purchase 11/16/2022 31846V203 103.33  First American Govt Obligation Fund 1.000 2.61% 103.33 0.00 103.33 0.00
Class Y

Purchase 11/16/2022 31846V203 17.00  First American Govt Obligation Fund 1.000 2.61% 17.00 0.00 17.00 0.00
Class Y

Purchase 11/17/2022 31846V203 131,287.76  First American Govt Obligation Fund 1.000 2.61% 131,287.76 0.00 131,287.76 0.00
Class Y

Purchase 11/18/2022 31846V203 3,423.11  First American Govt Obligation Fund 1.000 2.61% 3,423.11 0.00 3,423.11 0.00
Class Y

Purchase 11/20/2022  31846V203 2,415.00 First American Govt Obligation Fund 1.000 2.61% 2,415.00 0.00 2,415.00 0.00
Class Y
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ACQUISITIONS

Purchase 11/21/2022  31846V203 139.50  First American Govt Obligation Fund 1.000 2.61% 139.50 0.00 139.50 0.00
Class Y

Purchase 11/21/2022  31846V203 29.33  First American Govt Obligation Fund 1.000 2.61% 29.33 0.00 29.33 0.00
Class Y

Purchase 11/21/2022 31846V203 142.50  First American Govt Obligation Fund 1.000 2.61% 142.50 0.00 142.50 0.00
Class Y

Purchase 11/21/2022 31846V203 126.67  First American Govt Obligation Fund 1.000 2.61% 126.67 0.00 126.67 0.00
Class Y

Purchase 11/22/2022 58768PAC8 120,000.00 Mercedes-Benz Auto Receivables 2022- 99.980 5.28% 119,976.26 0.00 119,976.26 0.00
1A3
5.21% Due 8/16/2027

Purchase 11/25/2022  31846V203 36.67  First American Govt Obligation Fund 1.000 2.61% 36.67 0.00 36.67 0.00
Class Y

Purchase 11/25/2022 31846V203 107.00  First American Govt Obligation Fund 1.000 2.61% 107.00 0.00 107.00 0.00
Class Y

Purchase 11/25/2022 31846V203 9.63  First American Govt Obligation Fund 1.000 2.61% 9.63 0.00 9.63 0.00
Class Y

Purchase 11/30/2022 31846V203 3,484.38  First American Govt Obligation Fund 1.000 3.35% 3,484.38 0.00 3,484.38 0.00
Class Y

Subtotal 457,695.02 438,677.68 273.89 438,951.57 0.00

Short Sale 11/22/2022 31846V203 -119,976.26  First American Govt Obligation Fund 1.000 -119,976.26 0.00 -119,976.26 0.00
Class Y

Subtotal -119,976.26 -119,976.26 0.00 -119,976.26 0.00

TOTAL ACQUISITIONS 337,718.76 318,701.42 273.89 318,975.31 0.00

DISPOSITIONS

Closing 11/22/2022 31846V203 -119,976.26  First American Govt Obligation Fund 1.000 -119,976.26 0.00 -119,976.26 0.00

Purchase Class Y

Subtotal -119,976.26 -119,976.26 0.00 -119,976.26 0.00

Sale 11/14/2022 58933YAF2 150,000.00 Merck & Co Note 98.958 3.41% 148,437.00 2,053.33 150,490.33 -1,133.97

2.8% Due 5/18/2023
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DISPOSITIONS

Sale 11/17/2022  3135G05G4 135,000.00 FNMA Note 97.162 0.32% 131,168.70 119.06 131,287.76 -3,769.01
0.25% Due 7/10/2023

Sale 11/22/2022 31846V203 119,976.26  First American Govt Obligation Fund 1.000 2.61% 119,976.26 0.00 119,976.26 0.00
Class Y

Subtotal 404,976.26 399,581.96 2,172.39 401,754.35 -4,902.98

Paydown 11/15/2022  43815BAC4 0.00 Honda Auto Receivables Trust 2022-1 100.000 0.00 101.83 101.83 0.00
A3
1.88% Due 5/15/2026

Paydown 11/15/2022  448977AD0O 0.00 Hyundai Auto Receivables Trust 2022-A 100.000 0.00 64.75 64.75 0.00
A3
2.22% Due 10/15/2026

Paydown 11/15/2022 44933LAC7 350.53 Hyundai Auto Receivables Trust 2021-A 100.000 350.53 15.83 366.36 0.00
A3
0.38% Due 9/15/2025

Paydown 11/15/2022 44934KAC8 0.00 Hyundai Auto Receivables Trust 2021-B 100.000 0.00 34.83 34.83 0.00
A3
0.38% Due 1/15/2026

Paydown 11/15/2022  44935FAD6 0.00 Hyundai Auto Receivables Trust 2021-C 100.000 0.00 18.50 18.50 0.00
A3
0.74% Due 5/15/2026

Paydown 11/15/2022 47787JAC2 0.00 John Deere Owner Trust 2022-A A3 100.000 0.00 96.67 96.67 0.00
2.32% Due 9/16/2026

Paydown 11/15/2022  47787NAC3 772.41 John Deere Owner Trust 2020-B A3 100.000 772.41 2.98 775.39 0.00
0.51% Due 11/15/2024

Paydown 11/15/2022  47788UAC6 3,109.33  John Deere Owner Trust 2021-A A3 100.000 3,109.33 13.50 3,122.83 0.00
0.36% Due 9/15/2025

Paydown 11/15/2022  47789QAC4 0.00 John Deere Owner Trust 2021-B A3 100.000 0.00 21.67 21.67 0.00
0.52% Due 3/16/2026

Paydown 11/15/2022  47800AAC4 0.00 John Deere Owner Trust 2022-B A3 100.000 0.00 155.83 155.83 0.00
3.74% Due 2/16/2027

Paydown 11/15/2022 58769KAD6 0.00 Mercedes-Benz Auto Lease Trust 2021- 100.000 0.00 20.00 20.00 0.00

B A3
0.4% Due 11/15/2024
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DISPOSITIONS

Paydown 11/15/2022 65479JAD5 3,043.52  Nissan Auto Receivables Owner 2019-C 100.000 3,043.52 26.81 3,070.33 0.00
A3
1.93% Due 7/15/2024

Paydown 11/15/2022  89232HAC9 5,250.36  Toyota Auto Receivable Own 2020-A A3 100.000 5,250.36 46.73 5,297.09 0.00
1.66% Due 5/15/2024

Paydown 11/15/2022  89237VAB5S 2,822.42  Toyota Auto Receivables Trust 2020-C 100.000 2,822.42 10.15 2,832.57 0.00
A3
0.44% Due 10/15/2024

Paydown 11/15/2022  89238FAD5 0.00 Toyota Auto Receivables OT 2022-B A3 100.000 0.00 109.88 109.88 0.00
2.93% Due 9/15/2026

Paydown 11/15/2022  89240BAC2 1,557.85 Toyota Auto Receivables Owners 2021- 100.000 1,557.85 5.13 1,562.98 0.00
A A3
0.26% Due 5/15/2025

Paydown 11/16/2022 362554AC1 0.00 GM Financial Securitized Term 2021-4 100.000 0.00 17.00 17.00 0.00
A3
0.68% Due 9/16/2026

Paydown 11/16/2022 362585AC5 0.00 GM Financial Securitized ART 2022-2 A3 100.000 0.00 103.33 103.33 0.00
3.1% Due 2/16/2027

Paydown 11/16/2022 380146AC4 0.00 GM Financial Auto Receivables 2022-1 100.000 0.00 26.25 26.25 0.00
A3
1.26% Due 11/16/2026

Paydown 11/18/2022 43813KAC6 3,411.00 Honda Auto Receivables Trust 2020-3 100.000 3,411.00 12.11 3,423.11 0.00
A3
0.37% Due 10/18/2024

Paydown 11/21/2022  36265MAC9 0.00 GM Financial Auto Lease Trust 2022-1 100.000 0.00 126.67 126.67 0.00
A3
1.9% Due 3/20/2025

Paydown 11/21/2022 36266FAC3 0.00 GM Financial Auto Lease Trust 2022-2 100.000 0.00 142.50 142.50 0.00
A3
3.42% Due 6/20/2025

Paydown 11/21/2022  43815GAC3 0.00 Honda Auto Receivables Trust 2021-4 100.000 0.00 29.33 29.33 0.00
A3

0.88% Due 1/21/2026
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DISPOSITIONS

Paydown 11/21/2022 92348KAVS5 0.00 Verizon Master Trust 2022-5 A1A 100.000 0.00 139.50 139.50 0.00
3.72% Due 7/20/2027

Paydown 11/25/2022  05601XAC3 0.00 BMW Vehicle Lease Trust 2022-1 A3 100.000 0.00 36.67 36.67 0.00
1.1% Due 3/25/2025

Paydown 11/25/2022  05602RAD3 0.00 BMW Vehicle Owner Trust 2022-A A3 100.000 0.00 107.00 107.00 0.00
3.21% Due 8/25/2026

Paydown 11/25/2022  09690AAC7 0.00 BMW Vehicle Lease Trust 2021-2 A3 100.000 0.00 9.63 9.63 0.00
0.33% Due 12/26/2024

Subtotal 20,317.42 20,317.42 1,495.08 21,812.50 0.00

Security 11/15/2022  31846V203 1,143.93  First American Govt Obligation Fund 1.000 1,143.93 0.00 1,143.93 0.00

Withdrawal Class Y

Security 11/28/2022 31846V203 104.17  First American Govt Obligation Fund 1.000 104.17 0.00 104.17 0.00

Withdrawal Class Y

Subtotal 1,248.10 1,248.10 0.00 1,248.10 0.00

TOTAL DISPOSITIONS 306,565.52 301,171.22 3,667.47 304,838.69 -4,902.98

OTHER TRANSACTIONS

Interest 11/01/2022  06367WB85 150,000.00 Bank of Montreal Note 0.000 1,387.50 0.00 1,387.50 0.00
1.85% Due 5/1/2025

Interest 11/04/2022  61772BAB9 150,000.00 Morgan Stanley Callable Note Cont 0.000 1,194.75 0.00 1,194.75 0.00
5/4/2026
1.593% Due 5/4/2027

Interest 11/07/2022  3135G06G3 215,000.00 FNMA Note 0.000 537.50 0.00 537.50 0.00
0.5% Due 11/7/2025

Interest 11/11/2022  037833CU2 150,000.00 Apple Inc Callable Note Cont 3/11/2024 0.000 2,137.50 0.00 2,137.50 0.00
2.85% Due 5/11/2024

Interest 11/12/2022  023135BW5 95,000.00 Amazon.com Inc Note 0.000 213.75 0.00 213.75 0.00
0.45% Due 5/12/2024

Interest 11/13/2022 14913R2V8 55,000.00 Caterpillar Financial Service Note 0.000 935.00 0.00 935.00 0.00

3.4% Due 5/13/2025
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OTHER TRANSACTIONS

Interest 11/15/2022  912828WJ5 150,000.00  US Treasury Note 0.000 1,875.00 0.00 1,875.00 0.00
2.5% Due 5/15/2024

Interest 11/15/2022 91324PEC2 175,000.00 United Health Group Inc Callable Note 0.000 1,006.25 0.00 1,006.25 0.00
Cont 4/15/2026
1.15% Due 5/15/2026

Interest 11/20/2022 747525AF0 140,000.00 Qualcomm Inc Callable Note Cont 0.000 2,415.00 0.00 2,415.00 0.00
2/20/2025
3.45% Due 5/20/2025

Interest 11/30/2022 9128283J)7 275,000.00 US Treasury Note 0.000 2,921.88 0.00 2,921.88 0.00
2.125% Due 11/30/2024

Interest 11/30/2022 91282CAz4 300,000.00 US Treasury Note 0.000 562.50 0.00 562.50 0.00
0.375% Due 11/30/2025

Subtotal 1,855,000.00 15,186.63 0.00 15,186.63 0.00

Dividend 11/01/2022 31846V203 62,209.78  First American Govt Obligation Fund 0.000 198.09 0.00 198.09 0.00
Class Y

Subtotal 62,209.78 198.09 0.00 198.09 0.00

TOTAL OTHER TRANSACTIONS 1,917,209.78 15,384.72 0.00 15,384.72 0.00
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FIXED INCOME
00440EAS6 Chubb INA Holdings Inc 02/24/2021 147,549.50 563.50 0.00 105.66
Note 02/26/2021 0.00 0.00 261.84
3.15% Due 03/15/2025 140,000.00 0.00 931.00 (261.84)
147,287.66 367.50 105.66
023135BW5 Amazon.com Inc 05/10/2021 94,929.38 200.69 3.80 39.42
Note 05/12/2021 0.00 213.75 0.00
0.45% Due 05/12/2024 95,000.00 0.00 22.56 3.80
94,933.18 35.62 39.42
023135CF1 Amazon.com Inc 04/25/2022 74,883.71 123.75 2.15 208.40
Callable Note Cont 3/13/2027 04/27/2022 0.00 0.00 0.00
3.3% Due 04/13/2027 75,000.00 0.00 330.00 2.15
74,885.86 206.25 208.40
02665WCZ2 American Honda Finance 07/10/2019 149,791.00 1,240.00 10.39 310.39
Note 07/12/2019 0.00 0.00 0.00
2.4% Due 06/27/2024 150,000.00 0.00 1,540.00 10.39
149,801.39 300.00 310.39
037833CU2 Apple Inc 05/17/2019 150,250.82 2,018.75 0.00 341.08
Callable Note Cont 3/11/2024 05/21/2019 0.00 2,137.50 15.17
2.85% Due 05/11/2024 150,000.00 0.00 237.50 (15.17)
150,235.65 356.25 341.08
05601XAC3 BMW Vehicle Lease Trust 01/11/2022 39,996.17 7.33 0.22 36.89
2022-1 A3 01/19/2022 0.00 36.67 0.00
1.1% Due 03/25/2025 40,000.00 0.00 7.33 0.22
39,996.39 36.67 36.89
05602RAD3 BMW Vehicle Owner Trust 05/10/2022 39,998.23 21.40 0.05 107.05
2022-A A3 05/18/2022 0.00 107.00 0.00
3.21% Due 08/25/2026 40,000.00 0.00 21.40 0.05
39,998.28 107.00 107.05
06051GHF9 Bank of America Corp 03/06/2019 133,059.05 734.46 0.00 379.16
Callable Note 1X 3/5/2023 03/08/2019 0.00 0.00 14.29
3.55% Due 03/05/2024 133,000.00 0.00 1,127.91 (14.29)
133,044.76 393.45 379.16
06051GJD2 Bank of America Corp 09/16/2021 50,117.67 241.82 0.00 51.28
Callable Note Cont 6/19/2025 09/20/2021 0.00 0.00 3.68
1.319% Due 06/19/2026 50,000.00 0.00 296.78 (3.68)
50,113.99 54.96 51.28
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06367WB85 Bank of Montreal 03/24/2021 152,563.29 1,387.50 0.00 146.93
Note 03/26/2021 0.00 1,387.50 84.32
1.85% Due 05/01/2025 150,000.00 0.00 231.25 (84.32)
152,478.97 231.25 146.93
084664CZ2 Berkshire Hathaway 03/07/2022 114,980.91 337.97 0.36 220.78
Callable Note Cont 2/15/2027 03/15/2022 0.00 0.00 0.00
2.3% Due 03/15/2027 115,000.00 0.00 558.39 0.36
114,981.27 220.42 220.78
084670BR8 Berkshire Hathaway 04/20/2018 149,734.18 527.08 59.51 403.26
Callable Note Cont 1/15/2023 04/24/2018 0.00 0.00 0.00
2.75% Due 03/15/2023 150,000.00 0.00 870.83 59.51
149,793.69 343.75 403.26
09690AAC7 BMW Vehicle Lease Trust 09/08/2021 34,998.18 1.93 0.13 9.76
2021-2 A3 09/15/2021 0.00 9.63 0.00
0.33% Due 12/26/2024 35,000.00 0.00 1.93 0.13
34,998.31 9.63 9.76
14913R2V8 Caterpillar Financial Service 05/10/2022 54,941.11 872.67 1.91 157.74
Note 05/13/2022 0.00 935.00 0.00
3.4% Due 05/13/2025 55,000.00 0.00 93.50 1.91
54,943.02 155.83 157.74
14913R3A3 Caterpillar Financial Service 08/22/2022 94,125.43 750.50 15.04 300.04
Note 08/24/2022 0.00 0.00 0.00
3.6% Due 08/12/2027 95,000.00 0.00 1,035.50 15.04
94,140.47 285.00 300.04
30231GBH4 Exxon Mobil Corp 01/20/2021 147,191.71 488.69 0.00 92.53
Callable Note Cont 2/19/2025 01/22/2021 0.00 0.00 256.54
2.992% Due 03/19/2025 140,000.00 0.00 837.76 (256.54)
146,935.17 349.07 92.53
3130A0F70 FHLB 12/31/2018 150,997.64 2,010.94 0.00 347.42
Note 12/31/2018 0.00 0.00 74.45
3.375% Due 12/08/2023 150,000.00 0.00 2,432.81 (74.45)
150,923.19 421.87 347.42
3130A1XJ2 FHLB Various 233,215.20 2,516.42 0.00 387.84
Note Various 0.00 0.00 163.20
2.875% Due 06/14/2024 230,000.00 0.00 3,067.46 (163.20)
233,052.00 551.04 387.84
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3130A2UW4 FHLB Various 204,342.84 766.66 0.00 288.14
Note Various 0.00 0.00 191.04
2.875% Due 09/13/2024 200,000.00 0.00 1,245.84 (191.04)
204,151.80 479.18 288.14
3130A4CH3 FHLB 03/19/2020 231,170.60 697.66 0.00 231.05
Note 03/20/2020 0.00 0.00 214.26
2.375% Due 03/14/2025 225,000.00 0.00 1,142.97 (214.26)
230,956.34 445.31 231.05
313383YJ4 FHLB Various 250,638.72 1,242.19 0.00 641.52
Note Various 0.00 0.00 61.61
3.375% Due 09/08/2023 250,000.00 0.00 1,945.32 (61.61)
250,577.11 703.13 641.52
3133EKWV4 FFCB 08/13/2019 150,507.10 732.29 0.00 207.22
Note 08/14/2019 0.00 0.00 24.03
1.85% Due 07/26/2024 150,000.00 0.00 963.54 (24.03)
150,483.07 231.25 207.22
3135G03U5 FNMA 04/22/2020 104,892.92 16.41 3.55 58.23
Note 04/24/2020 0.00 0.00 0.00
0.625% Due 04/22/2025 105,000.00 0.00 71.09 3.55
104,896.47 54.68 58.23
3135G04z3 FNMA 06/17/2020 259,717.03 483.89 8.85 117.18
Note 06/19/2020 0.00 0.00 0.00
0.5% Due 06/17/2025 260,000.00 0.00 592.22 8.85
259,725.88 108.33 117.18
3135G05G4 FNMA 07/08/2020 134,933.47 104.06 4.24 19.24
Note 07/10/2020 0.00 119.06 0.00
Due 07/10/2023 0.00 134,937.71 0.00 4.24
0.00 15.00 19.24
3135G05X7 FNMA 08/25/2020 219,419.72 151.25 16.94 85.69
Note 08/27/2020 0.00 0.00 0.00
0.375% Due 08/25/2025 220,000.00 0.00 220.00 16.94
219,436.66 68.75 85.69
3135G06G3 FNMA 11/09/2020 214,534.21 519.58 12.68 102.27
Note 11/12/2020 0.00 537.50 0.00
0.5% Due 11/07/2025 215,000.00 0.00 71.67 12.68
214,546.89 89.59 102.27
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3135G0V34 FNMA 02/27/2019 124,877.59 746.53 7.97 268.38
Note 02/28/2019 0.00 0.00 0.00
2.5% Due 02/05/2024 125,000.00 0.00 1,006.94 7.97
124,885.56 260.41 268.38
3135G0W66 FNMA 11/08/2019 174,423.52 126.39 24.22 261.20
Note 11/12/2019 0.00 0.00 0.00
1.625% Due 10/15/2024 175,000.00 0.00 363.37 24.22
174,447.74 236.98 261.20
3135G0X24 FNMA Various 237,175.51 1,209.28 4.73 236.44
Note Various 0.00 0.00 86.51
1.625% Due 01/07/2025 235,000.00 0.00 1,527.50 (81.78)
237,093.73 318.22 236.44
3137EAEPO FHLMC 02/13/2020 259,908.51 855.83 3.29 328.29
Note 02/14/2020 0.00 0.00 0.00
1.5% Due 02/12/2025 260,000.00 0.00 1,180.83 3.29
259,911.80 325.00 328.29
3137EAEU9 FHLMC 07/21/2020 139,620.44 145.83 11.47 55.22
Note 07/23/2020 0.00 0.00 0.00
0.375% Due 07/21/2025 140,000.00 0.00 189.58 11.47
139,631.91 43.75 55.22
3137EAEX3 FHLMC 09/23/2020 199,651.14 79.17 9.90 72.40
Note 09/25/2020 0.00 0.00 0.00
0.375% Due 09/23/2025 200,000.00 0.00 141.67 9.90
199,661.04 62.50 72.40
362554AC1 GM Financial Securitized Term 10/13/2021 29,999.47 8.50 0.02 17.02
2021-4 A3 10/21/2021 0.00 17.00 0.00
0.68% Due 09/16/2026 30,000.00 0.00 8.50 0.02
29,999.49 17.00 17.02
362585AC5 GM Financial Securitized ART 04/05/2022 39,992.99 51.67 0.20 103.53
2022-2 A3 04/13/2022 0.00 103.33 0.00
3.1% Due 02/16/2027 40,000.00 0.00 51.67 0.20
39,993.19 103.33 103.53
36265MAC9 GM Financial Auto Lease Trust 02/15/2022 79,999.53 46.44 0.03 126.70
2022-1 A3 02/23/2022 0.00 126.67 0.00
1.9% Due 03/20/2025 80,000.00 0.00 46.44 0.03
79,999.56 126.67 126.70
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36266FAC3 GM Financial Auto Lease Trust 05/03/2022 49,995.92 52.25 0.20 142.70
2022-2 A3 05/11/2022 0.00 142.50 0.00
3.42% Due 06/20/2025 50,000.00 0.00 52.25 0.20
49,996.12 142.50 142.70

380146AC4 GM Financial Auto Receivables 01/11/2022 24,998.34 13.13 0.06 26.31
2022-1 A3 01/19/2022 0.00 26.25 0.00
1.26% Due 11/16/2026 25,000.00 0.00 13.13 0.06
24,998.40 26.25 26.31

43813KAC6 Honda Auto Receivables Trust 09/22/2020 39,258.41 5.25 0.31 11.96
2020-3 A3 09/29/2020 0.00 12.11 0.00
0.37% Due 10/18/2024 35,849.34 3,411.00 4.79 0.31
35,847.72 11.65 11.96

43815BAC4 Honda Auto Receivables Trust 02/15/2022 64,992.31 54.31 0.24 102.07
2022-1 A3 02/23/2022 0.00 101.83 0.00
1.88% Due 05/15/2026 65,000.00 0.00 54.31 0.24
64,992.55 101.83 102.07

43815GAC3 Honda Auto Receivables Trust 11/16/2021 39,994.00 9.78 0.22 29.55
2021-4 A3 11/24/2021 0.00 29.33 0.00
0.88% Due 01/21/2026 40,000.00 0.00 9.78 0.22
39,994.22 29.33 29.55

448977AD0 Hyundai Auto Receivables Trust 03/09/2022 34,998.91 34.53 0.04 64.79
2022-A A3 03/16/2022 0.00 64.75 0.00
2.22% Due 10/15/2026 35,000.00 0.00 34.53 0.04
34,998.95 64.75 64.79

44933LAC7 Hyundai Auto Receivables Trust 04/20/2021 49,997.35 8.44 0.16 15.94
2021-A A3 04/28/2021 0.00 15.83 0.00
0.38% Due 09/15/2025 49,649.47 350.53 8.39 0.16
49,646.98 15.78 15.94

44934KAC8 Hyundai Auto Receivables Trust 07/20/2021 109,985.50 18.58 0.63 35.46
2021-B A3 07/28/2021 0.00 34.83 0.00
0.38% Due 01/15/2026 110,000.00 0.00 18.58 0.63
109,986.13 34.83 35.46

44935FAD6 Hyundai Auto Receivables Trust 11/09/2021 29,995.32 9.87 0.18 18.68
2021-CA3 11/17/2021 0.00 18.50 0.00
0.74% Due 05/15/2026 30,000.00 0.00 9.87 0.18
29,995.50 18.50 18.68
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4581X0DZ8 Inter-American Dev Bank 09/15/2021 189,911.23 100.28 3.85 83.01
Note 09/23/2021 0.00 0.00 0.00
0.5% Due 09/23/2024 190,000.00 0.00 179.44 3.85
189,915.08 79.16 83.01
4581X0EE4 Inter-American Dev Bank 06/22/2022 84,992.93 920.83 0.35 230.56
Note 07/01/2022 0.00 0.00 0.00
3.25% Due 07/01/2024 85,000.00 0.00 1,151.04 0.35
84,993.28 230.21 230.56
459058JB0 Intl. Bank Recon & Development 04/15/2020 129,751.21 20.31 8.26 75.97
Note 04/22/2020 0.00 0.00 0.00
0.625% Due 04/22/2025 130,000.00 0.00 88.02 8.26
129,759.47 67.71 75.97
459058JL8 Intl. Bank Recon & Development 10/21/2020 179,878.36 7.50 3.34 78.34
Note 10/28/2020 0.00 0.00 0.00
0.5% Due 10/28/2025 180,000.00 0.00 82.50 3.34
179,881.70 75.00 78.34
46647PAUO JP Morgan Chase & Co 09/12/2019 151,489.08 1,550.44 0.00 305.42
Callable Note 1X 7/23/2023 09/16/2019 0.00 0.00 169.21
3.797% Due 07/23/2024 150,000.00 0.00 2,025.07 (169.21)
151,319.87 474.63 305.42
46647PBK1 JP Morgan Chase & Co 09/16/2021 51,099.11 26.04 0.00 50.27
Callable Note Cont 4/22/2025 09/20/2021 0.00 0.00 36.52
2.083% Due 04/22/2026 50,000.00 0.00 112.83 (36.52)
51,062.59 86.79 50.27
47787JAC2 John Deere Owner Trust 03/10/2022 49,990.93 51.56 0.26 96.93
2022-A A3 03/16/2022 0.00 96.67 0.00
2.32% Due 09/16/2026 50,000.00 0.00 51.56 0.26
49,991.19 96.67 96.93
47787NAC3 John Deere Owner Trust 07/14/2020 7,001.93 1.59 0.06 2.86
2020-B A3 07/22/2020 0.00 2.98 0.00
0.51% Due 11/15/2024 6,229.89 772.41 141 0.06
6,229.58 2.80 2.86
47788UAC6 John Deere Owner Trust 03/02/2021 44,995.30 7.20 0.51 13.51
2021-A A3 03/10/2021 0.00 13.50 0.00
0.36% Due 09/15/2025 41,890.67 3,109.33 6.70 0.51
41,886.48 13.00 13.51
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47789QAC4 John Deere Owner Trust 07/13/2021 49,997.11 11.56 0.10 21.77
2021-B A3 07/21/2021 0.00 21.67 0.00
0.52% Due 03/16/2026 50,000.00 0.00 11.56 0.10
49,997.21 21.67 21.77

47800AAC4 John Deere Owner Trust 07/12/2022 49,995.61 83.11 0.11 155.94
2022-B A3 07/20/2022 0.00 155.83 0.00
3.74% Due 02/16/2027 50,000.00 0.00 83.11 0.11
49,995.72 155.83 155.94

58768PAC8 Mercedes-Benz Auto Receivables 11/15/2022 0.00 0.00 0.17 156.47
2022-1 A3 11/22/2022 119,976.26 0.00 0.00
5.21% Due 08/16/2027 120,000.00 0.00 156.30 0.17
119,976.43 156.30 156.47

58769KAD6 Mercedes-Benz Auto Lease Trust 06/22/2021 59,997.86 10.67 0.14 20.14
2021-B A3 06/29/2021 0.00 20.00 0.00
0.4% Due 11/15/2024 60,000.00 0.00 10.67 0.14
59,998.00 20.00 20.14

58933YAF2 Merck & Co 10/26/2018 149,540.82 1,901.67 30.15 181.81
Note 10/30/2018 0.00 2,053.33 0.00
Due 05/18/2023 0.00 149,570.97 0.00 30.15
0.00 151.66 181.81

61772BAB9 Morgan Stanley Various 135,133.15 1,174.84 271.12 470.24
Callable Note Cont 5/4/2026 Various 0.00 1,194.75 0.00
1.593% Due 05/04/2027 150,000.00 0.00 179.21 271.12
135,404.27 199.12 470.24

63743HFE7 National Rural Utilities Various 84,790.04 1,441.82 6.59 250.96
Note Various 0.00 0.00 0.00
3.45% Due 06/15/2025 85,000.00 0.00 1,686.19 6.59
84,796.63 244.37 250.96

65479JAD5 Nissan Auto Receivables Owner 10/16/2019 16,667.07 14.30 0.07 24.27
2019-C A3 10/23/2019 0.00 26.81 0.00
1.93% Due 07/15/2024 13,623.87 3,043.52 11.69 0.07
13,623.62 24.20 24.27

74340XBNO Prologis LP 11/09/2022 0.00 0.00 200.18 360.73
Callable Note Cont 2/15/2027 11/14/2022 141,006.40 (273.89) 0.00
2.125% Due 04/15/2027 160,000.00 0.00 434.44 200.18
141,206.58 160.55 360.73
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747525AF0 Qualcomm Inc 05/27/2020 148,039.19 2,160.08 0.00 143.45
Callable Note Cont 2/20/2025 05/29/2020 0.00 2,415.00 259.05
3.45% Due 05/20/2025 140,000.00 0.00 147.58 (259.05)
147,780.14 402.50 143.45
78015K7H1 Royal Bank of Canada 12/22/2021 148,935.51 675.63 33.55 177.30
Note 12/27/2021 0.00 0.00 0.00
1.15% Due 06/10/2025 150,000.00 0.00 819.38 33.55
148,969.06 143.75 177.30
79466LAG9 Salesforce.com Inc 06/29/2021 24,992.78 46.01 0.35 13.37
Callable Note Cont 7/15/2022 07/12/2021 0.00 0.00 0.00
0.625% Due 07/15/2024 25,000.00 0.00 59.03 0.35
24,993.13 13.02 13.37
808513BY0 Charles Schwab Corp Various 147,990.17 592.08 38.08 344.33
Callable Note Cont 2/3/2027 Various 0.00 0.00 0.00
2.45% Due 03/03/2027 150,000.00 0.00 898.33 38.08
148,028.25 306.25 344.33
857477BR3 State Street Bank 02/02/2022 40,000.00 164.90 0.00 58.20
Callable Note Cont 2/6/2025 02/07/2022 0.00 0.00 0.00
1.746% Due 02/06/2026 40,000.00 0.00 223.10 0.00
40,000.00 58.20 58.20
87612EBM7 Target Corp 01/19/2022 69,899.40 401.92 1.97 115.72
Callable Note Cont 12/15/2026 01/24/2022 0.00 0.00 0.00
1.95% Due 01/15/2027 70,000.00 0.00 515.67 1.97
69,901.37 113.75 115.72
89114QCB2 Toronto Dominion Bank 03/26/2019 135,502.38 609.38 0.00 335.24
Note 03/28/2019 0.00 0.00 30.38
3.25% Due 03/11/2024 135,000.00 0.00 975.00 (30.38)
135,472.00 365.62 335.24
89232HAC9 Toyota Auto Receivable Own 06/17/2020 34,085.49 24.92 0.00 (18.58)
2020-A A3 06/19/2020 0.00 46.73 61.44
1.66% Due 05/15/2024 28,528.86 5,250.36 21.05 (61.44)
28,773.69 42.86 (18.58)
89236TJK2 Toyota Motor Credit Corp 06/15/2021 129,958.49 540.31 0.94 122.82
Note 06/18/2021 0.00 0.00 0.00
1.125% Due 06/18/2026 130,000.00 0.00 662.19 0.94
129,959.43 121.88 122.82
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89237VAB5 Toyota Auto Receivables Trust 07/21/2020 27,685.30 5.41 0.14 9.74
2020-C A3 07/27/2020 0.00 10.15 0.00
0.44% Due 10/15/2024 24,863.87 2,822.42 4.86 0.14
24,863.02 9.60 9.74
89238FADS Toyota Auto Receivables OT 04/07/2022 44,999.13 58.60 0.02 109.90
2022-B A3 04/13/2022 0.00 109.88 0.00
2.93% Due 09/15/2026 45,000.00 0.00 58.60 0.02
44,999.15 109.88 109.90
89240BAC2 Toyota Auto Receivables Owners 02/02/2021 23,688.95 2.74 0.24 5.19
2021-A A3 02/08/2021 0.00 5.13 0.00
0.26% Due 05/15/2025 22,133.05 1,557.85 2.56 0.24
22,131.34 4.95 5.19
9128283)7 US Treasury Various 276,987.52 2,458.85 0.00 400.63
Note Various 0.00 2,921.88 78.46
2.125% Due 11/30/2024 275,000.00 0.00 16.06 (78.46)
276,909.06 479.09 400.63
912828)27 US Treasury 03/04/2020 180,047.61 741.85 0.00 104.40
Note 03/05/2020 0.00 0.00 180.92
2% Due 02/15/2025 175,000.00 0.00 1,027.17 (180.92)
179,866.69 285.32 104.40
912828V80 US Treasury 04/04/2019 174,851.39 995.07 9.78 330.78
Note 04/05/2019 0.00 0.00 0.00
2.25% Due 01/31/2024 175,000.00 0.00 1,316.07 9.78
174,861.17 321.00 330.78
912828WJ5 US Treasury 06/10/2019 151,289.28 1,732.34 0.00 239.46
Note 06/11/2019 0.00 1,875.00 68.95
2.5% Due 05/15/2024 150,000.00 0.00 165.75 (68.95)
151,220.33 308.41 239.46
912828YH7 US Treasury Various 299,018.55 395.61 42.12 413.00
Note Various 0.00 0.00 0.00
1.5% Due 09/30/2024 300,000.00 0.00 766.49 42.12
299,060.67 370.88 413.00
9128282C7 US Treasury 03/19/2020 50,466.98 96.34 0.00 30.14
Note 03/20/2020 0.00 0.00 16.48
1.125% Due 02/28/2025 50,000.00 0.00 142.96 (16.48)
50,450.50 46.62 30.14
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91282CAZ4 US Treasury 12/29/2020 300,058.72 473.36 0.00 90.67
Note 12/30/2020 0.00 562.50 1.56
0.375% Due 11/30/2025 300,000.00 0.00 3.09 (1.56)
300,057.16 92.23 90.67
91282CBC4 US Treasury 01/27/2021 124,924.65 157.95 1.96 40.17
Note 01/28/2021 0.00 0.00 0.00
0.375% Due 12/31/2025 125,000.00 0.00 196.16 1.96
124,926.61 38.21 40.17
91282CBT7 US Treasury 03/30/2021 298,360.73 197.80 39.46 224.90
Note 03/31/2021 0.00 0.00 0.00
0.75% Due 03/31/2026 300,000.00 0.00 383.24 39.46
298,400.19 185.44 224.90
91282CBWO US Treasury 04/29/2021 149,308.03 3.11 16.27 109.50
Note 04/30/2021 0.00 0.00 0.00
0.75% Due 04/30/2026 150,000.00 0.00 96.34 16.27
149,324.30 93.23 109.50
91282CCP4 US Treasury 08/10/2021 124,105.70 197.44 19.61 83.29
Note 08/11/2021 0.00 0.00 0.00
0.625% Due 07/31/2026 125,000.00 0.00 261.12 19.61
124,125.31 63.68 83.29
91282CCW9 US Treasury Various 347,058.64 449.59 63.08 280.62
Note Various 0.00 0.00 0.00
0.75% Due 08/31/2026 350,000.00 0.00 667.13 63.08
347,121.72 217.54 280.62
91282CDG3 US Treasury Various 323,274.61 10.10 35.46 338.46
Note Various 0.00 0.00 0.00
1.125% Due 10/31/2026 325,000.00 0.00 313.10 35.46
323,310.07 303.00 338.46
91282CEF4 US Treasury 09/27/2022 186,029.23 439.56 260.17 672.26
Note 09/28/2022 0.00 0.00 0.00
2.5% Due 03/31/2027 200,000.00 0.00 851.65 260.17
186,289.40 412.09 672.26
91282CEN7 US Treasury Various 332,813.42 25.83 131.38 906.24
Note Various 0.00 0.00 0.00
2.75% Due 04/30/2027 340,000.00 0.00 800.69 131.38
332,944.80 774.86 906.24
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91282CEW7 US Treasury 08/03/2022 177,338.65 1,916.44 0.00 422.44
Note 08/04/2022 0.00 0.00 41.22
3.25% Due 06/30/2027 175,000.00 0.00 2,380.10 (41.22)
177,297.43 463.66 422.44
91282CFH9 US Treasury 09/08/2022 118,730.34 642.27 21.59 332.36
Note 09/09/2022 0.00 0.00 0.00
3.125% Due 08/31/2027 120,000.00 0.00 953.04 21.59
118,751.93 310.77 332.36
91282CFM8 US Treasury 10/28/2022 149,531.51 543.96 7.84 517.79
Note 10/31/2022 0.00 0.00 0.00
4.125% Due 09/30/2027 150,000.00 0.00 1,053.91 7.84
149,539.35 509.95 517.79
91324PEC2 United Health Group Inc Various 173,407.54 927.99 38.62 204.67
Callable Note Cont 4/15/2026 Various 0.00 1,006.25 1.65
1.15% Due 05/15/2026 175,000.00 0.00 89.44 36.97
173,444.51 167.70 204.67
92348KAV5 Verizon Master Trust 08/02/2022 44,998.18 51.15 0.06 139.56
2022-5 A1A 08/11/2022 0.00 139.50 0.00
3.72% Due 07/20/2027 45,000.00 0.00 51.15 0.06
44,998.24 139.50 139.56
931142ER0O Wal-Mart Stores 09/08/2021 29,956.03 38.50 0.93 27.18
Callable Note Cont 08/17/2026 09/17/2021 0.00 0.00 0.00
1.05% Due 09/17/2026 30,000.00 0.00 64.75 0.93
29,956.96 26.25 27.18
931142EX7 Wal-Mart Stores Various 49,923.39 285.27 1.30 165.89
Callable Note Cont 09/09/2027 09/09/2022 0.00 0.00 0.00
3.95% Due 09/09/2027 50,000.00 0.00 449.86 1.30
49,924.69 164.59 165.89
11,986,833.78 47,621.25 1,493.87
260,982.66 18,580.21 2,396.78
304,826.10 47,327.05 (902.91)
Total Fixed Income 11,960,769.02 11,942,087.43 18,286.01 17,383.10 17,383.10
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CASH & EQUIVALENT
3130AJHU6 FHLB 06/04/2020 149,899.50 35.42 3.37 65.87
Note 06/05/2020 0.00 0.00 0.00
0.5% Due 04/14/2025 150,000.00 0.00 97.92 3.37
149,902.87 62.50 65.87
31846V203 First American 11/16/2022 60,822.28 0.00 0.00 198.09
Govt Obligation Fund Class Y 11/17/2022 57,718.76 198.09 0.00
117,292.94 1,248.10 0.00 0.00
117,292.94 198.09 198.09
210,721.78 35.42 3.37
57,718.76 198.09 0.00
1,248.10 97.92 3.37
Total Cash & Equivalent 267,292.94 267,195.81 260.59 263.96 263.96
12,197,555.56 47,656.67 1,497.24
318,701.42 18,778.30 2,396.78
306,074.20 47,424.97 (899.54)
TOTAL PORTFOLIO 12,228,061.96 12,209,283.24 18,546.60 17,647.06 17,647.06
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12/08/2022 Interest 3130A0F70 150,000.00 FHLB Note 0.00 2,531.25 2,531.25
3.375% Due 12/8/2023

12/10/2022 Interest 78015K7H1 150,000.00 Royal Bank of Canada Note 0.00 862.50 862.50
1.15% Due 6/10/2025

12/14/2022 Interest 3130A1XJ2 230,000.00  FHLB Note 0.00 3,306.26 3,306.26
2.875% Due 6/14/2024

12/15/2022 Interest 63743HFE7 85,000.00 National Rural Utilities Note 0.00 1,800.23 1,800.23
3.45% Due 6/15/2025

12/15/2022 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 0.00 18.50 18.50
0.74% Due 5/15/2026

12/15/2022 Paydown 47788UAC6 41,890.67 John Deere Owner Trust 2021-A A3 1,814.83 12.57 1,827.40
0.36% Due 9/15/2025

12/15/2022 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 0.00 20.00 20.00
0.4% Due 11/15/2024

12/15/2022 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026

12/15/2022 Paydown 44934KAC8 110,000.00 Hyundai Auto Receivables Trust 2021-B A3 0.00 34.83 34.83
0.38% Due 1/15/2026

12/15/2022 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 0.00 96.67 96.67
2.32% Due 9/16/2026

12/15/2022 Paydown 47787NAC3 6,229.89  John Deere Owner Trust 2020-B A3 443.86 2.65 446.51
0.51% Due 11/15/2024

12/15/2022 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 0.00 21.67 21.67
0.52% Due 3/16/2026

12/15/2022 Paydown 65479JAD5 13,623.87  Nissan Auto Receivables Owner 2019-C A3 666.75 21.91 688.66
1.93% Due 7/15/2024

12/15/2022 Paydown 89237VAB5 24,863.87 Toyota Auto Receivables Trust 2020-C A3 1,076.68 9.12 1,085.80
0.44% Due 10/15/2024

12/15/2022 Paydown 89240BAC2 22,133.05 Toyota Auto Receivables Owners 2021-A A3 1,379.94 4.80 1,384.74
0.26% Due 5/15/2025

12/15/2022 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

12/15/2022 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 0.00 101.83 101.83
1.88% Due 5/15/2026
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12/15/2022 Paydown 44933LAC7 49,649.47  Hyundai Auto Receivables Trust 2021-A A3 2,750.69 15.72 2,766.41
0.38% Due 9/15/2025

12/15/2022 Paydown 58768PAC8 120,000.00 Mercedes-Benz Auto Receivables 2022-1 A3 0.00 399.43 399.43
5.21% Due 8/16/2027

12/15/2022 Paydown 89232HAC9 28,528.86 Toyota Auto Receivable Own 2020-A A3 2,176.80 39.46 2,216.26
1.66% Due 5/15/2024

12/15/2022 Paydown 89238FAD5 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026

12/16/2022 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 0.00 17.00 17.00
0.68% Due 9/16/2026

12/16/2022 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 0.00 26.25 26.25
1.26% Due 11/16/2026

12/16/2022 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

12/17/2022 Interest 3135G0473 260,000.00 FNMA Note 0.00 650.00 650.00
0.5% Due 6/17/2025

12/18/2022 Interest 89236TJK2 130,000.00 Toyota Motor Credit Corp Note 0.00 731.25 731.25
1.125% Due 6/18/2026

12/18/2022 Paydown 43813KAC6 35,849.34 Honda Auto Receivables Trust 2020-3 A3 2,982.39 11.05 2,993.44
0.37% Due 10/18/2024

12/19/2022 Interest 06051GJD2 50,000.00 Bank of America Corp Callable Note Cont 6/19/2025 0.00 329.75 329.75
1.319% Due 6/19/2026

12/20/2022 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

12/20/2022 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

12/20/2022 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 0.00 126.67 126.67
1.9% Due 3/20/2025

12/21/2022 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 0.00 29.33 29.33
0.88% Due 1/21/2026

12/25/2022 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 0.00 36.67 36.67
1.1% Due 3/25/2025

12/25/2022 Paydown 09690AAC7 35,000.00 BMW Vehicle Lease Trust 2021-2 A3 0.00 9.63 9.63
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12/25/2022 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 0.00 107.00 107.00
3.21% Due 8/25/2026

12/27/2022 Interest 02665WCZ2 150,000.00 American Honda Finance Note 0.00 1,800.00 1,800.00
2.4% Due 6/27/2024

12/31/2022 Interest 91282CBC4 125,000.00 US Treasury Note 0.00 234.38 234.38
0.375% Due 12/31/2025

12/31/2022 Interest 91282CEW7 175,000.00 US Treasury Note 0.00 2,843.75 2,843.75
3.25% Due 6/30/2027

DEC 2022 13,291.94 16,967.92 30,259.86

01/01/2023 Interest 4581X0EE4 85,000.00 Inter-American Dev Bank Note 0.00 1,381.25 1,381.25

3.25% Due 7/1/2024

01/07/2023 Interest 3135G0X24 235,000.00 FNMA Note 0.00 1,909.38 1,909.38
1.625% Due 1/7/2025

01/15/2023 Interest 79466LAG9 25,000.00 Salesforce.com Inc Callable Note Cont 7/15/2022 0.00 78.13 78.13
0.625% Due 7/15/2024

01/15/2023 Interest 87612EBM7 70,000.00 Target Corp Callable Note Cont 12/15/2026 0.00 682.50 682.50
1.95% Due 1/15/2027

01/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026

01/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 0.00 18.50 18.50
0.74% Due 5/15/2026

01/15/2023 Paydown 47787)AC2 50,000.00 John Deere Owner Trust 2022-A A3 0.00 96.67 96.67
2.32% Due 9/16/2026

01/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

01/15/2023 Paydown 44933LAC7 49,649.47  Hyundai Auto Receivables Trust 2021-A A3 2,751.59 14.85 2,766.44
0.38% Due 9/15/2025

01/15/2023 Paydown 47787NAC3 6,229.89  John Deere Owner Trust 2020-B A3 444.03 2.46 446.49
0.51% Due 11/15/2024

01/15/2023 Paydown 47788UAC6 41,890.67 John Deere Owner Trust 2021-A A3 1,815.42 12.02 1,827.44
0.36% Due 9/15/2025

01/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 0.00 21.67 21.67
0.52% Due 3/16/2026
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01/15/2023 Paydown 65479JAD5 13,623.87 Nissan Auto Receivables Owner 2019-C A3 668.25 20.84 689.09
1.93% Due 7/15/2024

01/15/2023 Paydown 89238FADS5 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026

01/15/2023 Paydown 89240BAC2 22,133.05 Toyota Auto Receivables Owners 2021-A A3 1,380.39 4.50 1,384.89
0.26% Due 5/15/2025

01/15/2023 Paydown 89237VABS 24,863.87 Toyota Auto Receivables Trust 2020-C A3 1,077.08 8.72 1,085.80
0.44% Due 10/15/2024

01/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 0.00 101.83 101.83
1.88% Due 5/15/2026

01/15/2023 Paydown 44934KAC8 110,000.00 Hyundai Auto Receivables Trust 2021-B A3 0.00 34.83 34.83
0.38% Due 1/15/2026

01/15/2023 Paydown 58768PAC8 120,000.00 Mercedes-Benz Auto Receivables 2022-1 A3 0.00 521.00 521.00
5.21% Due 8/16/2027

01/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,612.85 20.00 4,632.85
0.4% Due 11/15/2024

01/15/2023 Paydown 89232HACY 28,528.86  Toyota Auto Receivable Own 2020-A A3 2,108.72 36.45 2,145.17
1.66% Due 5/15/2024

01/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 0.00 17.00 17.00
0.68% Due 9/16/2026

01/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 0.00 26.25 26.25
1.26% Due 11/16/2026

01/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

01/18/2023 Paydown 43813KAC6 35,849.34  Honda Auto Receivables Trust 2020-3 A3 2,983.31 10.13 2,993.44
0.37% Due 10/18/2024

01/20/2023 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

01/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

01/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 0.00 126.67 126.67
1.9% Due 3/20/2025

01/21/2023 Interest 3137EAEU9 140,000.00 FHLMC Note 0.00 262.50 262.50
0.375% Due 7/21/2025
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01/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 0.00 29.33 29.33
0.88% Due 1/21/2026

01/23/2023 Interest 46647PAUO 150,000.00 JP Morgan Chase & Co Callable Note 1X 7/23/2023 0.00 2,847.75 2,847.75
3.797% Due 7/23/2024

01/25/2023 Paydown 05601XAC3 40,000.00 BMW Vebhicle Lease Trust 2022-1 A3 0.00 36.67 36.67
1.1% Due 3/25/2025

01/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 0.00 107.00 107.00
3.21% Due 8/25/2026

01/25/2023 Paydown 09690AAC7 35,000.00 BMW Vehicle Lease Trust 2021-2 A3 2,912.79 9.63 2,922.42
0.33% Due 12/26/2024

01/26/2023 Interest 3133EKWV4 150,000.00 FFCB Note 0.00 1,387.50 1,387.50
1.85% Due 7/26/2024

01/31/2023 Interest 912828V80 175,000.00 US Treasury Note 0.00 1,968.75 1,968.75
2.25% Due 1/31/2024

01/31/2023 Interest 91282CCP4 125,000.00 US Treasury Note 0.00 390.63 390.63
0.625% Due 7/31/2026

JAN 2023 20,754.43 12,901.20 33,655.63

02/05/2023 Interest 3135G0V34 125,000.00 FNMA Note 0.00 1,562.50 1,562.50

2.5% Due 2/5/2024

02/06/2023 Interest 857477BR3 40,000.00 State Street Bank Callable Note Cont 2/6/2025 0.00 349.20 349.20
1.746% Due 2/6/2026

02/12/2023 Interest 14913R3A3 95,000.00 Caterpillar Financial Service Note 0.00 1,710.00 1,710.00
3.6% Due 8/12/2027

02/12/2023 Interest 3137EAEPO 260,000.00 FHLMC Note 0.00 1,950.00 1,950.00
1.5% Due 2/12/2025

02/15/2023 Interest 912828)27 175,000.00 US Treasury Note 0.00 1,750.00 1,750.00
2% Due 2/15/2025

02/15/2023 Paydown 44934KAC8 110,000.00  Hyundai Auto Receivables Trust 2021-B A3 5,495.22 34.83 5,530.05
0.38% Due 1/15/2026

02/15/2023 Paydown 89232HACYS 28,528.86 Toyota Auto Receivable Own 2020-A A3 2,040.34 33.54 2,073.88
1.66% Due 5/15/2024

02/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 0.00 101.83 101.83
1.88% Due 5/15/2026
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02/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

02/15/2023 Paydown 58768PAC8 120,000.00 Mercedes-Benz Auto Receivables 2022-1 A3 0.00 521.00 521.00
5.21% Due 8/16/2027

02/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,613.27 18.46 4,631.73
0.4% Due 11/15/2024

02/15/2023 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 0.00 96.67 96.67
2.32% Due 9/16/2026

02/15/2023 Paydown 47788UAC6 41,890.67 John Deere Owner Trust 2021-A A3 1,816.01 11.48 1,827.49
0.36% Due 9/15/2025

02/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026

02/15/2023 Paydown 44933LAC7 49,649.47 Hyundai Auto Receivables Trust 2021-A A3 2,752.48 13.98 2,766.46
0.38% Due 9/15/2025

02/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 0.00 18.50 18.50
0.74% Due 5/15/2026

02/15/2023 Paydown 47787NAC3 6,229.89  John Deere Owner Trust 2020-B A3 444.21 2.27 446.48
0.51% Due 11/15/2024

02/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 0.00 21.67 21.67
0.52% Due 3/16/2026

02/15/2023 Paydown 65479JAD5 13,623.87 Nissan Auto Receivables Owner 2019-C A3 669.76 19.76 689.52
1.93% Due 7/15/2024

02/15/2023 Paydown 89237VAB5 24,863.87 Toyota Auto Receivables Trust 2020-C A3 1,077.47 8.33 1,085.80
0.44% Due 10/15/2024

02/15/2023 Paydown 89238FAD5 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026

02/15/2023 Paydown 89240BAC2 22,133.05 Toyota Auto Receivables Owners 2021-A A3 1,380.84 4.20 1,385.04
0.26% Due 5/15/2025

02/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

02/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 0.00 26.25 26.25
1.26% Due 11/16/2026

02/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 0.00 17.00 17.00
0.68% Due 9/16/2026
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02/18/2023 Paydown 43813KAC6 35,849.34  Honda Auto Receivables Trust 2020-3 A3 2,984.23 9.21 2,993.44
0.37% Due 10/18/2024

02/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

02/20/2023 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

02/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 0.00 126.67 126.67
1.9% Due 3/20/2025

02/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 0.00 29.33 29.33
0.88% Due 1/21/2026

02/25/2023 Interest 3135G05X7 220,000.00 FNMA Note 0.00 412.50 412.50
0.375% Due 8/25/2025

02/25/2023 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 0.00 36.67 36.67
1.1% Due 3/25/2025

02/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 0.00 107.00 107.00
3.21% Due 8/25/2026

02/25/2023 Paydown 09690AAC7 35,000.00 BMW Vehicle Lease Trust 2021-2 A3 2,913.50 8.82 2,922.32
0.33% Due 12/26/2024

02/28/2023 Interest 91282CFH9 120,000.00  US Treasury Note 0.00 1,875.00 1,875.00
3.125% Due 8/31/2027

02/28/2023 Interest 91282CCW9 350,000.00 US Treasury Note 0.00 1,312.50 1,312.50
0.75% Due 8/31/2026

02/28/2023 Interest 9128287C7 50,000.00 US Treasury Note 0.00 281.25 281.25
1.125% Due 2/28/2025

FEB 2023 26,187.33 13,186.21 39,373.54

03/03/2023 Interest 808513BY0 150,000.00 Charles Schwab Corp Callable Note Cont 2/3/2027 0.00 1,837.50 1,837.50
2.45% Due 3/3/2027

03/05/2023 Call 06051GHF9 133,000.00 Bank of America Corp Callable Note 1X 3/5/2023 133,000.00 2,360.75 135,360.75
3.55% Due 3/5/2024

03/08/2023 Interest 313383YJ4 250,000.00 FHLB Note 0.00 4,218.75 4,218.75
3.375% Due 9/8/2023

03/09/2023 Interest 931142EX7 50,000.00 Wal-Mart Stores Callable Note Cont 09/09/2027 0.00 987.50 987.50
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03/11/2023 Interest 89114QCB2 135,000.00 Toronto Dominion Bank Note 0.00 2,193.75 2,193.75
3.25% Due 3/11/2024

03/13/2023 Interest 3130A2UW4 200,000.00 FHLB Note 0.00 2,875.00 2,875.00
2.875% Due 9/13/2024

03/14/2023 Interest 3130A4CH3 225,000.00 FHLB Note 0.00 2,671.88 2,671.88
2.375% Due 3/14/2025

03/15/2023 Interest 084664CZ2 115,000.00 Berkshire Hathaway Callable Note Cont 2/15/2027 0.00 1,322.50 1,322.50
2.3% Due 3/15/2027

03/15/2023 Interest 00440EAS6 140,000.00  Chubb INA Holdings Inc Note 0.00 2,205.00 2,205.00
3.15% Due 3/15/2025

03/15/2023 Maturity 084670BRS8 150,000.00 Berkshire Hathaway Callable Note Cont 1/15/2023 150,000.00 2,062.50 152,062.50
2.75% Due 3/15/2023

03/15/2023 Paydown 44933LAC7 49,649.47 Hyundai Auto Receivables Trust 2021-A A3 2,753.37 13.11 2,766.48
0.38% Due 9/15/2025

03/15/2023 Paydown 65479JAD5 13,623.87  Nissan Auto Receivables Owner 2019-C A3 671.26 18.69 689.95
1.93% Due 7/15/2024

03/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 0.00 101.83 101.83
1.88% Due 5/15/2026

03/15/2023 Paydown 44934KAC8 110,000.00  Hyundai Auto Receivables Trust 2021-B A3 5,495.72 33.09 5,528.81
0.38% Due 1/15/2026

03/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

03/15/2023 Paydown 58768PAC8 120,000.00 Mercedes-Benz Auto Receivables 2022-1 A3 0.00 521.00 521.00
5.21% Due 8/16/2027

03/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026

03/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 0.00 18.50 18.50
0.74% Due 5/15/2026

03/15/2023 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 0.00 96.67 96.67
2.32% Due 9/16/2026

03/15/2023 Paydown 89237VAB5 24,863.87 Toyota Auto Receivables Trust 2020-C A3 1,077.87 7.93 1,085.80
0.44% Due 10/15/2024

03/15/2023 Paydown 89232HACYS 28,528.86 Toyota Auto Receivable Own 2020-A A3 1,971.70 30.71 2,002.41
1.66% Due 5/15/2024
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03/15/2023 Paydown 47787NAC3 6,229.89  John Deere Owner Trust 2020-B A3 444 .38 2.08 446.46
0.51% Due 11/15/2024

03/15/2023 Paydown 47788UAC6 41,890.67 John Deere Owner Trust 2021-A A3 1,816.60 10.93 1,827.53
0.36% Due 9/15/2025

03/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 0.00 21.67 21.67
0.52% Due 3/16/2026

03/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,613.70 16.92 4,630.62
0.4% Due 11/15/2024

03/15/2023 Paydown 89238FAD5 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026

03/15/2023 Paydown 89240BAC2 22,133.05 Toyota Auto Receivables Owners 2021-A A3 1,381.29 3.90 1,385.19
0.26% Due 5/15/2025

03/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 0.00 26.25 26.25
1.26% Due 11/16/2026

03/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 0.00 17.00 17.00
0.68% Due 9/16/2026

03/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

03/17/2023 Interest 931142ERO 30,000.00 Wal-Mart Stores Callable Note Cont 08/17/2026 0.00 157.50 157.50
1.05% Due 9/17/2026

03/18/2023 Paydown 43813KAC6 35,849.34 Honda Auto Receivables Trust 2020-3 A3 2,985.15 8.29 2,993.44
0.37% Due 10/18/2024

03/19/2023 Interest 30231GBH4 140,000.00  Exxon Mobil Corp Callable Note Cont 2/19/2025 0.00 2,094.40 2,094.40
2.992% Due 3/19/2025

03/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 0.00 126.67 126.67
1.9% Due 3/20/2025

03/20/2023 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

03/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

03/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 0.00 29.33 29.33
0.88% Due 1/21/2026

03/23/2023 Interest 4581X0DZ8 190,000.00 Inter-American Dev Bank Note 0.00 475.00 475.00
0.5% Due 9/23/2024
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03/23/2023 Interest 3137EAEX3 200,000.00 FHLMC Note 0.00 375.00 375.00
0.375% Due 9/23/2025

03/25/2023 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 0.00 36.67 36.67
1.1% Due 3/25/2025

03/25/2023 Paydown 09690AAC7 35,000.00 BMW Vehicle Lease Trust 2021-2 A3 2,914.20 8.02 2,922.22
0.33% Due 12/26/2024

03/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 0.00 107.00 107.00
3.21% Due 8/25/2026

03/31/2023 Interest 91282CBT7 300,000.00 US Treasury Note 0.00 1,125.00 1,125.00
0.75% Due 3/31/2026

03/31/2023 Interest 91282CEF4 200,000.00  US Treasury Note 0.00 2,500.00 2,500.00
2.5% Due 3/31/2027

03/31/2023 Interest 912828YH7 300,000.00 US Treasury Note 0.00 2,250.00 2,250.00
1.5% Due 9/30/2024

03/31/2023 Interest 91282CFM8 150,000.00 US Treasury Note 0.00 3,093.75 3,093.75
4.125% Due 9/30/2027

MAR 2023 309,125.24 36,777.83 345,903.07

04/13/2023 Interest 023135CF1 75,000.00 Amazon.com Inc Callable Note Cont 3/13/2027 0.00 1,237.50 1,237.50

3.3% Due 4/13/2027

04/14/2023 Interest 3130AJHUG 150,000.00 FHLB Note 0.00 375.00 375.00
0.5% Due 4/14/2025

04/15/2023 Interest 74340XBNO 160,000.00  Prologis LP Callable Note Cont 2/15/2027 0.00 1,700.00 1,700.00
2.125% Due 4/15/2027

04/15/2023 Interest 3135G0W66 175,000.00 FNMA Note 0.00 1,421.88 1,421.88
1.625% Due 10/15/2024

04/15/2023 Paydown 44934KAC8 110,000.00  Hyundai Auto Receivables Trust 2021-B A3 5,496.22 31.35 5,527.57
0.38% Due 1/15/2026

04/15/2023 Paydown 47788UAC6 41,890.67 John Deere Owner Trust 2021-A A3 1,817.19 10.39 1,827.58
0.36% Due 9/15/2025

04/15/2023 Paydown 89232HACYS 28,528.86 Toyota Auto Receivable Own 2020-A A3 1,902.75 27.99 1,930.74
1.66% Due 5/15/2024

04/15/2023 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 0.00 96.67 96.67
2.32% Due 9/16/2026
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04/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026

04/15/2023 Paydown 44933LAC7 49,649.47  Hyundai Auto Receivables Trust 2021-A A3 2,754.27 12.24 2,766.51
0.38% Due 9/15/2025

04/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 0.00 18.50 18.50
0.74% Due 5/15/2026

04/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

04/15/2023 Paydown 65479JAD5 13,623.87 Nissan Auto Receivables Owner 2019-C A3 672.77 17.61 690.38
1.93% Due 7/15/2024

04/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 0.00 101.83 101.83
1.88% Due 5/15/2026

04/15/2023 Paydown 47787NAC3 6,229.89 John Deere Owner Trust 2020-B A3 444,56 1.89 446.45
0.51% Due 11/15/2024

04/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 0.00 21.67 21.67
0.52% Due 3/16/2026

04/15/2023 Paydown 58768PAC8 120,000.00 Mercedes-Benz Auto Receivables 2022-1 A3 0.00 521.00 521.00
5.21% Due 8/16/2027

04/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,614.11 15.39 4,629.50
0.4% Due 11/15/2024

04/15/2023 Paydown 89237VAB5 24,863.87 Toyota Auto Receivables Trust 2020-C A3 1,078.26 7.54 1,085.80
0.44% Due 10/15/2024

04/15/2023 Paydown 89238FAD5 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026

04/15/2023 Paydown 89240BAC2 22,133.05 Toyota Auto Receivables Owners 2021-A A3 1,381.74 3.60 1,385.34
0.26% Due 5/15/2025

04/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

04/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 0.00 17.00 17.00
0.68% Due 9/16/2026

04/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 0.00 26.25 26.25
1.26% Due 11/16/2026

04/18/2023 Paydown 43813KAC6 35,849.34 Honda Auto Receivables Trust 2020-3 A3 2,986.07 7.37 2,993.44
0.37% Due 10/18/2024
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04/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

04/20/2023 Paydown 92348KAVS5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

04/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 0.00 126.67 126.67
1.9% Due 3/20/2025

04/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 0.00 29.33 29.33
0.88% Due 1/21/2026

04/22/2023 Interest 3135G03U5 105,000.00 FNMA Note 0.00 328.13 328.13
0.625% Due 4/22/2025

04/22/2023 Interest 459058JB0 130,000.00 Intl. Bank Recon & Development Note 0.00 406.25 406.25
0.625% Due 4/22/2025

04/22/2023 Interest 46647PBK1 50,000.00 JP Morgan Chase & Co Callable Note Cont 4/22/2025 0.00 520.75 520.75
2.083% Due 4/22/2026

04/25/2023 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 0.00 36.67 36.67
1.1% Due 3/25/2025

04/25/2023 Paydown 09690AAC7 35,000.00 BMW Vehicle Lease Trust 2021-2 A3 2,914.91 7.22 2,922.13
0.33% Due 12/26/2024

04/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 0.00 107.00 107.00
3.21% Due 8/25/2026

04/28/2023 Interest 459058JL8 180,000.00 Intl. Bank Recon & Development Note 0.00 450.00 450.00
0.5% Due 10/28/2025

04/30/2023 Interest 91282CBWO 150,000.00 US Treasury Note 0.00 562.50 562.50
0.75% Due 4/30/2026

04/30/2023 Interest 91282CEN7 340,000.00 US Treasury Note 0.00 4,675.00 4,675.00
2.75% Due 4/30/2027

04/30/2023 Interest 91282CDG3 325,000.00 US Treasury Note 0.00 1,828.13 1,828.13
1.125% Due 10/31/2026

APR 2023 26,062.85 15,466.11 41,528.96

05/01/2023 Interest 06367WB85 150,000.00 Bank of Montreal Note 0.00 1,387.50 1,387.50

1.85% Due 5/1/2025

05/04/2023 Interest 61772BAB9 150,000.00 Morgan Stanley Callable Note Cont 5/4/2026 0.00 1,194.76 1,194.76
1.593% Due 5/4/2027
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05/07/2023 Interest 3135G06G3 215,000.00 FNMA Note 0.00 537.50 537.50
0.5% Due 11/7/2025

05/11/2023 Interest 037833CU2 150,000.00 Apple Inc Callable Note Cont 3/11/2024 0.00 2,137.50 2,137.50
2.85% Due 5/11/2024

05/12/2023 Interest 023135BWS5 95,000.00 Amazon.com Inc Note 0.00 213.75 213.75
0.45% Due 5/12/2024

05/13/2023 Interest 14913R2V8 55,000.00 Caterpillar Financial Service Note 0.00 935.00 935.00
3.4% Due 5/13/2025

05/15/2023 Interest 91324PEC2 175,000.00 United Health Group Inc Callable Note Cont 0.00 1,006.25 1,006.25
4/15/2026
1.15% Due 5/15/2026

05/15/2023 Interest 912828WJ5 150,000.00  US Treasury Note 0.00 1,875.00 1,875.00
2.5% Due 5/15/2024

05/15/2023 Paydown 44933LAC7 49,649.47  Hyundai Auto Receivables Trust 2021-A A3 2,755.17 11.36 2,766.53
0.38% Due 9/15/2025

05/15/2023 Paydown 47787NAC3 6,229.89  John Deere Owner Trust 2020-B A3 444,73 1.70 446.43
0.51% Due 11/15/2024

05/15/2023 Paydown 47788UAC6 41,890.67 John Deere Owner Trust 2021-A A3 1,817.78 9.84 1,827.62
0.36% Due 9/15/2025

05/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 2,171.72 21.67 2,193.39
0.52% Due 3/16/2026

05/15/2023 Paydown 65479JAD5 13,623.87 Nissan Auto Receivables Owner 2019-C A3 674.28 16.53 690.81
1.93% Due 7/15/2024

05/15/2023 Paydown 89238FADS 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026

05/15/2023 Paydown 89240BAC2 22,133.05 Toyota Auto Receivables Owners 2021-A A3 1,382.19 3.30 1,385.49
0.26% Due 5/15/2025

05/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,614.54 13.85 4,628.39
0.4% Due 11/15/2024

05/15/2023 Paydown 89232HAC9 28,528.86 Toyota Auto Receivable Own 2020-A A3 1,833.52 25.35 1,858.87
1.66% Due 5/15/2024

05/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
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05/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 0.00 18.50 18.50
0.74% Due 5/15/2026

05/15/2023 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 0.00 96.67 96.67
2.32% Due 9/16/2026

05/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

05/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 0.00 101.83 101.83
1.88% Due 5/15/2026

05/15/2023 Paydown 44934KAC8 110,000.00  Hyundai Auto Receivables Trust 2021-B A3 5,496.73 29.61 5,526.34
0.38% Due 1/15/2026

05/15/2023 Paydown 58768PAC8 120,000.00 Mercedes-Benz Auto Receivables 2022-1 A3 0.00 521.00 521.00
5.21% Due 8/16/2027

05/15/2023 Paydown 89237VAB5 24,863.87 Toyota Auto Receivables Trust 2020-C A3 1,078.66 7.14 1,085.80
0.44% Due 10/15/2024

05/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 0.00 17.00 17.00
0.68% Due 9/16/2026

05/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 0.00 26.25 26.25
1.26% Due 11/16/2026

05/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

05/18/2023 Paydown 43813KAC6 35,849.34 Honda Auto Receivables Trust 2020-3 A3 2,986.99 6.45 2,993.44
0.37% Due 10/18/2024

05/20/2023 Interest 747525AF0 140,000.00 Qualcomm Inc Callable Note Cont 2/20/2025 0.00 2,415.00 2,415.00
3.45% Due 5/20/2025

05/20/2023 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

05/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 0.00 126.67 126.67
1.9% Due 3/20/2025

05/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

05/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 1,813.73 29.33 1,843.06
0.88% Due 1/21/2026

05/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 0.00 107.00 107.00
3.21% Due 8/25/2026
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05/25/2023 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 3,557.36 36.67 3,594.03
1.1% Due 3/25/2025

05/25/2023 Paydown 09690AAC7 35,000.00 BMW Vehicle Lease Trust 2021-2 A3 2,915.61 6.42 2,922.03
0.33% Due 12/26/2024

05/31/2023 Interest 91282CAzZ4 300,000.00 US Treasury Note 0.00 562.50 562.50
0.375% Due 11/30/2025

05/31/2023 Interest 91282837 275,000.00 US Treasury Note 0.00 2,921.88 2,921.88
2.125% Due 11/30/2024

MAY 2023 33,543.01 17,136.57 50,679.58

06/08/2023 Interest 3130A0F70 150,000.00 FHLB Note 0.00 2,531.25 2,531.25

3.375% Due 12/8/2023

06/10/2023 Interest 78015K7H1 150,000.00 Royal Bank of Canada Note 0.00 862.50 862.50
1.15% Due 6/10/2025

06/14/2023 Interest 3130A1XJ2 230,000.00 FHLB Note 0.00 3,306.26 3,306.26
2.875% Due 6/14/2024

06/15/2023 Interest 63743HFE7 85,000.00 National Rural Utilities Note 0.00 1,466.25 1,466.25
3.45% Due 6/15/2025

06/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 0.00 101.83 101.83
1.88% Due 5/15/2026

06/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

06/15/2023 Paydown 58768PAC8 120,000.00  Mercedes-Benz Auto Receivables 2022-1 A3 0.00 521.00 521.00
5.21% Due 8/16/2027

06/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,614.96 12.31 4,627.27
0.4% Due 11/15/2024

06/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 1,497.63 18.50 1,516.13
0.74% Due 5/15/2026

06/15/2023 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 0.00 96.67 96.67
2.32% Due 9/16/2026

06/15/2023 Paydown 47788UAC6 41,890.67 John Deere Owner Trust 2021-A A3 1,818.37 9.30 1,827.67
0.36% Due 9/15/2025

06/15/2023 Paydown 44934KAC8 110,000.00  Hyundai Auto Receivables Trust 2021-B A3 5,497.23 27.87 5,525.10
0.38% Due 1/15/2026
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06/15/2023 Paydown 89232HACY 28,528.86  Toyota Auto Receivable Own 2020-A A3 1,763.99 22.82 1,786.81
1.66% Due 5/15/2024

06/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026

06/15/2023 Paydown 44933LAC7 49,649.47  Hyundai Auto Receivables Trust 2021-A A3 2,756.06 10.49 2,766.55
0.38% Due 9/15/2025

06/15/2023 Paydown 47787NAC3 6,229.89  John Deere Owner Trust 2020-B A3 444,91 1.51 446.42
0.51% Due 11/15/2024

06/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 2,171.92 20.73 2,192.65
0.52% Due 3/16/2026

06/15/2023 Paydown 65479JAD5 13,623.87 Nissan Auto Receivables Owner 2019-C A3 675.80 15.44 691.24
1.93% Due 7/15/2024

06/15/2023 Paydown 89237VAB5 24,863.87 Toyota Auto Receivables Trust 2020-C A3 1,079.05 6.75 1,085.80
0.44% Due 10/15/2024

06/15/2023 Paydown 89238FAD5 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026

06/15/2023 Paydown 89240BAC2 22,133.05 Toyota Auto Receivables Owners 2021-A A3 1,382.64 3.00 1,385.64
0.26% Due 5/15/2025

06/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

06/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 0.00 26.25 26.25
1.26% Due 11/16/2026

06/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 0.00 17.00 17.00
0.68% Due 9/16/2026

06/17/2023 Interest 3135G0473 260,000.00 FNMA Note 0.00 650.00 650.00
0.5% Due 6/17/2025

06/18/2023 Interest 89236TJK2 130,000.00 Toyota Motor Credit Corp Note 0.00 731.25 731.25
1.125% Due 6/18/2026

06/18/2023 Paydown 43813KAC6 35,849.34  Honda Auto Receivables Trust 2020-3 A3 2,987.91 5.53 2,993.44
0.37% Due 10/18/2024

06/19/2023 Interest 06051GJD2 50,000.00 Bank of America Corp Callable Note Cont 6/19/2025 0.00 329.75 329.75
1.319% Due 6/19/2026

06/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025
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06/20/2023 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

06/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 0.00 126.67 126.67
1.9% Due 3/20/2025

06/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 1,814.16 28.00 1,842.16
0.88% Due 1/21/2026

06/25/2023 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 3,572.95 33.41 3,606.36
1.1% Due 3/25/2025

06/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 0.00 107.00 107.00
3.21% Due 8/25/2026

06/25/2023 Paydown 09690AAC7 35,000.00 BMW Vehicle Lease Trust 2021-2 A3 2,916.31 5.62 2,921.93
0.33% Due 12/26/2024

06/27/2023 Interest 02665WCZ2 150,000.00 American Honda Finance Note 0.00 1,800.00 1,800.00
2.4% Due 6/27/2024

06/30/2023 Interest 91282CEW7 175,000.00 US Treasury Note 0.00 2,843.75 2,843.75
3.25% Due 6/30/2027

06/30/2023 Interest 91282CBC4 125,000.00 US Treasury Note 0.00 234.38 234.38
0.375% Due 12/31/2025

JUN 2023 34,993.89 16,688.88 51,682.77

07/01/2023 Interest 4581X0EE4 85,000.00 Inter-American Dev Bank Note 0.00 1,381.25 1,381.25

3.25% Due 7/1/2024

07/07/2023 Interest 3135G0X24 235,000.00 FNMA Note 0.00 1,909.38 1,909.38
1.625% Due 1/7/2025

07/15/2023 Interest 87612EBM7 70,000.00 Target Corp Callable Note Cont 12/15/2026 0.00 682.50 682.50
1.95% Due 1/15/2027

07/15/2023 Interest 79466LAGY9 25,000.00 Salesforce.com Inc Callable Note Cont 7/15/2022 0.00 78.13 78.13
0.625% Due 7/15/2024

07/15/2023 Paydown 89237VAB5 24,863.87 Toyota Auto Receivables Trust 2020-C A3 1,079.45 6.35 1,085.80
0.44% Due 10/15/2024

07/15/2023 Paydown 89238FAD5 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026

07/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026
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07/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 1,497.87 17.58 1,515.45
0.74% Due 5/15/2026

07/15/2023 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 0.00 96.67 96.67
2.32% Due 9/16/2026

07/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 0.00 101.83 101.83
1.88% Due 5/15/2026

07/15/2023 Paydown 44934KAC8 110,000.00  Hyundai Auto Receivables Trust 2021-B A3 5,497.73 26.13 5,523.86
0.38% Due 1/15/2026

07/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

07/15/2023 Paydown 58768PAC8 120,000.00 Mercedes-Benz Auto Receivables 2022-1 A3 0.00 521.00 521.00
5.21% Due 8/16/2027

07/15/2023 Paydown 47787NAC3 6,229.89 John Deere Owner Trust 2020-B A3 445.07 1.33 446.40
0.51% Due 11/15/2024

07/15/2023 Paydown 47788UAC6 41,890.67 John Deere Owner Trust 2021-A A3 1,818.97 8.75 1,827.72
0.36% Due 9/15/2025

07/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 2,172.12 19.78 2,191.90
0.52% Due 3/16/2026

07/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,615.39 10.77 4,626.16
0.4% Due 11/15/2024

07/15/2023 Paydown 89240BAC2 22,133.05 Toyota Auto Receivables Owners 2021-A A3 1,383.09 2.70 1,385.79
0.26% Due 5/15/2025

07/15/2023 Paydown 44933LAC7 49,649.47  Hyundai Auto Receivables Trust 2021-A A3 2,756.95 9.62 2,766.57
0.38% Due 9/15/2025

07/15/2023 Paydown 65479JAD5 13,623.87  Nissan Auto Receivables Owner 2019-C A3 677.32 14.35 691.67
1.93% Due 7/15/2024

07/15/2023 Paydown 89232HACY9 28,528.86 Toyota Auto Receivable Own 2020-A A3 1,694.18 20.38 1,714.56
1.66% Due 5/15/2024

07/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 1,425.24 17.00 1,442.24
0.68% Due 9/16/2026

07/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 0.00 26.25 26.25
1.26% Due 11/16/2026

07/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027
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07/18/2023 Paydown 43813KAC6 35,849.34  Honda Auto Receivables Trust 2020-3 A3 2,988.83 4.61 2,993.44
0.37% Due 10/18/2024

07/20/2023 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

07/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

07/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 0.00 126.67 126.67
1.9% Due 3/20/2025

07/21/2023 Interest 3137EAEU9 140,000.00 FHLMC Note 0.00 262.50 262.50
0.375% Due 7/21/2025

07/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 1,814.58 26.67 1,841.25
0.88% Due 1/21/2026

07/23/2023 Call 46647PAUO 150,000.00 JP Morgan Chase & Co Callable Note 1X 7/23/2023 150,000.00 2,847.75 152,847.75
3.797% Due 7/23/2024

07/25/2023 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 3,588.62 30.13 3,618.75
1.1% Due 3/25/2025

07/25/2023 Paydown 09690AAC7 35,000.00 BMW Vehicle Lease Trust 2021-2 A3 2,917.01 4.82 2,921.83
0.33% Due 12/26/2024

07/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 0.00 107.00 107.00
3.21% Due 8/25/2026

07/26/2023 Interest 3133EKWV4 150,000.00 FFCB Note 0.00 1,387.50 1,387.50
1.85% Due 7/26/2024

07/31/2023 Interest 91282CCP4 125,000.00 US Treasury Note 0.00 390.63 390.63
0.625% Due 7/31/2026

07/31/2023 Interest 912828V80 175,000.00 US Treasury Note 0.00 1,968.75 1,968.75
2.25% Due 1/31/2024

JUL 2023 186,372.42 12,824.57 199,196.99

08/05/2023 Interest 3135G0V34 125,000.00 FNMA Note 0.00 1,562.50 1,562.50

2.5% Due 2/5/2024

08/06/2023 Interest 857477BR3 40,000.00 State Street Bank Callable Note Cont 2/6/2025 0.00 349.20 349.20
1.746% Due 2/6/2026

08/12/2023 Interest 3137EAEPO 260,000.00 FHLMC Note 0.00 1,950.00 1,950.00
1.5% Due 2/12/2025
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08/12/2023 Interest 14913R3A3 95,000.00 Caterpillar Financial Service Note 0.00 1,710.00 1,710.00
3.6% Due 8/12/2027

08/15/2023 Interest 912828J27 175,000.00 US Treasury Note 0.00 1,750.00 1,750.00
2% Due 2/15/2025

08/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 0.00 101.83 101.83
1.88% Due 5/15/2026

08/15/2023 Paydown 47787NAC3 6,229.89  John Deere Owner Trust 2020-B A3 445,25 1.14 446.39
0.51% Due 11/15/2024

08/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 2,172.32 18.84 2,191.16
0.52% Due 3/16/2026

08/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,615.81 9.23 4,625.04
0.4% Due 11/15/2024

08/15/2023 Paydown 89237VAB5 24,863.87 Toyota Auto Receivables Trust 2020-C A3 1,079.85 5.95 1,085.80
0.44% Due 10/15/2024

08/15/2023 Paydown 89238FADS 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026

08/15/2023 Paydown 89240BAC2 22,133.05 Toyota Auto Receivables Owners 2021-A A3 1,383.54 2.40 1,385.94
0.26% Due 5/15/2025

08/15/2023 Paydown 44934KAC8 110,000.00 Hyundai Auto Receivables Trust 2021-B A3 5,498.24 24.39 5,522.63
0.38% Due 1/15/2026

08/15/2023 Paydown 47788UAC6 41,890.67 John Deere Owner Trust 2021-A A3 1,819.55 8.21 1,827.76
0.36% Due 9/15/2025

08/15/2023 Paydown 58768PAC8 120,000.00 Mercedes-Benz Auto Receivables 2022-1 A3 0.00 521.00 521.00
5.21% Due 8/16/2027

08/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026

08/15/2023 Paydown 44933LAC7 49,649.47  Hyundai Auto Receivables Trust 2021-A A3 2,757.85 8.75 2,766.60
0.38% Due 9/15/2025

08/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

08/15/2023 Paydown 65479JAD5 13,623.87 Nissan Auto Receivables Owner 2019-C A3 678.84 13.27 692.11
1.93% Due 7/15/2024

08/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 1,498.13 16.65 1,514.78
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08/15/2023 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 0.00 96.67 96.67
2.32% Due 9/16/2026

08/15/2023 Paydown 89232HACY 28,528.86 Toyota Auto Receivable Own 2020-A A3 1,624.07 18.03 1,642.10
1.66% Due 5/15/2024

08/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 0.00 26.25 26.25
1.26% Due 11/16/2026

08/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 1,425.58 16.19 1,441.77
0.68% Due 9/16/2026

08/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

08/18/2023 Paydown 43813KAC6 35,849.34 Honda Auto Receivables Trust 2020-3 A3 2,989.75 3.69 2,993.44
0.37% Due 10/18/2024

08/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

08/20/2023 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

08/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 0.00 126.67 126.67
1.9% Due 3/20/2025

08/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 1,815.00 25.34 1,840.34
0.88% Due 1/21/2026

08/25/2023 Interest 3135G05X7 220,000.00 FNMA Note 0.00 412.50 412.50
0.375% Due 8/25/2025

08/25/2023 Paydown 09690AAC7 35,000.00 BMW Vebhicle Lease Trust 2021-2 A3 2,917.73 4.01 2,921.74
0.33% Due 12/26/2024

08/25/2023 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 3,604.35 26.84 3,631.19
1.1% Due 3/25/2025

08/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 0.00 107.00 107.00
3.21% Due 8/25/2026

08/31/2023 Interest 9128287C7 50,000.00  US Treasury Note 0.00 281.25 281.25
1.125% Due 2/28/2025

08/31/2023 Interest 91282CCW9 350,000.00  US Treasury Note 0.00 1,312.50 1,312.50
0.75% Due 8/31/2026

08/31/2023 Interest 91282CFH9 120,000.00  US Treasury Note 0.00 1,875.00 1,875.00
3.125% Due 8/31/2027
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AUG 2023 36,325.86 13,101.09 49,426.95
09/03/2023 Interest 808513BY0 150,000.00 Charles Schwab Corp Callable Note Cont 2/3/2027 0.00 1,837.50 1,837.50

2.45% Due 3/3/2027

09/08/2023 Maturity 313383YJ4 250,000.00  FHLB Note 250,000.00 4,218.75 254,218.75
3.375% Due 9/8/2023

09/09/2023 Interest 931142EX7 50,000.00 Wal-Mart Stores Callable Note Cont 09/09/2027 0.00 987.50 987.50
3.95% Due 9/9/2027

09/11/2023 Interest 89114QCB2 135,000.00 Toronto Dominion Bank Note 0.00 2,193.75 2,193.75
3.25% Due 3/11/2024

09/13/2023 Interest 3130A2UW4 200,000.00 FHLB Note 0.00 2,875.00 2,875.00
2.875% Due 9/13/2024

09/14/2023 Interest 3130A4CH3 225,000.00 FHLB Note 0.00 2,671.88 2,671.88
2.375% Due 3/14/2025

09/15/2023 Interest 00440EAS6 140,000.00  Chubb INA Holdings Inc Note 0.00 2,205.00 2,205.00
3.15% Due 3/15/2025

09/15/2023 Interest 084664CZ2 115,000.00 Berkshire Hathaway Callable Note Cont 2/15/2027 0.00 1,322.50 1,322.50
2.3% Due 3/15/2027

09/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026

09/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 1,498.37 15.73 1,514.10
0.74% Due 5/15/2026

09/15/2023 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 0.00 96.67 96.67
2.32% Due 9/16/2026

09/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

09/15/2023 Paydown 44933LAC7 49,649.47  Hyundai Auto Receivables Trust 2021-A A3 2,758.75 7.87 2,766.62
0.38% Due 9/15/2025

09/15/2023 Paydown 47787NAC3 6,229.89  John Deere Owner Trust 2020-B A3 445.42 0.95 446.37
0.51% Due 11/15/2024

09/15/2023 Paydown 47788UAC6 41,890.67 John Deere Owner Trust 2021-A A3 1,820.15 7.66 1,827.81
0.36% Due 9/15/2025

09/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 2,172.52 17.90 2,190.42
0.52% Due 3/16/2026
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09/15/2023 Paydown 65479JAD5 13,623.87 Nissan Auto Receivables Owner 2019-C A3 680.37 12.17 692.54
1.93% Due 7/15/2024

09/15/2023 Paydown 89240BAC2 22,133.05 Toyota Auto Receivables Owners 2021-A A3 1,383.99 2.10 1,386.09
0.26% Due 5/15/2025

09/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 0.00 101.83 101.83
1.88% Due 5/15/2026

09/15/2023 Paydown 44934KAC8 110,000.00 Hyundai Auto Receivables Trust 2021-B A3 5,498.74 22.65 5,521.39
0.38% Due 1/15/2026

09/15/2023 Paydown 58768PAC8 120,000.00 Mercedes-Benz Auto Receivables 2022-1 A3 0.00 521.00 521.00
5.21% Due 8/16/2027

09/15/2023 Paydown 89237VAB5 24,863.87 Toyota Auto Receivables Trust 2020-C A3 1,080.24 5.56 1,085.80
0.44% Due 10/15/2024

09/15/2023 Paydown 89238FADS5 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026

09/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,616.23 7.70 4,623.93
0.4% Due 11/15/2024

09/15/2023 Paydown 89232HAC9 28,528.86  Toyota Auto Receivable Own 2020-A A3 1,553.66 15.79 1,569.45
1.66% Due 5/15/2024

09/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 1,425.91 15.38 1,441.29
0.68% Due 9/16/2026

09/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 1,139.13 26.25 1,165.38
1.26% Due 11/16/2026

09/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

09/17/2023 Interest 931142ERO 30,000.00 Wal-Mart Stores Callable Note Cont 08/17/2026 0.00 157.50 157.50
1.05% Due 9/17/2026

09/18/2023 Paydown 43813KAC6 35,849.34  Honda Auto Receivables Trust 2020-3 A3 2,990.67 2.77 2,993.44
0.37% Due 10/18/2024

09/19/2023 Interest 30231GBH4 140,000.00 Exxon Mobil Corp Callable Note Cont 2/19/2025 0.00 2,094.40 2,094.40
2.992% Due 3/19/2025

09/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 9,847.59 126.67 9,974.26
1.9% Due 3/20/2025

09/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
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09/20/2023 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

09/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 1,815.43 24.01 1,839.44
0.88% Due 1/21/2026

09/23/2023 Interest 3137EAEX3 200,000.00 FHLMC Note 0.00 375.00 375.00
0.375% Due 9/23/2025

09/23/2023 Interest 4581X0DzZ8 190,000.00 Inter-American Dev Bank Note 0.00 475.00 475.00
0.5% Due 9/23/2024

09/25/2023 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 3,620.14 23.54 3,643.68
1.1% Due 3/25/2025

09/25/2023 Paydown 09690AAC7 35,000.00 BMW Vehicle Lease Trust 2021-2 A3 2,918.43 3.21 2,921.64
0.33% Due 12/26/2024

09/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 0.00 107.00 107.00
3.21% Due 8/25/2026

09/30/2023 Interest 91282CBT7 300,000.00 US Treasury Note 0.00 1,125.00 1,125.00
0.75% Due 3/31/2026

09/30/2023 Interest 91282CEF4 200,000.00  US Treasury Note 0.00 2,500.00 2,500.00
2.5% Due 3/31/2027

09/30/2023 Interest 912828YH7 300,000.00  US Treasury Note 0.00 2,250.00 2,250.00
1.5% Due 9/30/2024

09/30/2023 Interest 91282CFM8 150,000.00 US Treasury Note 0.00 3,093.75 3,093.75
4.125% Due 9/30/2027

SEP 2023 297,265.74 32,262.73 329,528.47

10/13/2023 Interest 023135CF1 75,000.00 Amazon.com Inc Callable Note Cont 3/13/2027 0.00 1,237.50 1,237.50

3.3% Due 4/13/2027

10/14/2023 Interest 3130AJHU6 150,000.00 FHLB Note 0.00 375.00 375.00
0.5% Due 4/14/2025

10/15/2023 Interest 3135GOW66 175,000.00 FNMA Note 0.00 1,421.88 1,421.88
1.625% Due 10/15/2024

10/15/2023 Interest 74340XBNO 160,000.00  Prologis LP Callable Note Cont 2/15/2027 0.00 1,700.00 1,700.00
2.125% Due 4/15/2027

10/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 1,498.63 14.80 1,513.43
0.74% Due 5/15/2026
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10/15/2023 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 2,052.75 96.67 2,149.42
2.32% Due 9/16/2026

10/15/2023 Paydown 47788UAC6 41,890.67 John Deere Owner Trust 2021-A A3 1,820.74 7.11 1,827.85
0.36% Due 9/15/2025

10/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026

10/15/2023 Paydown 44933LAC7 49,649.47  Hyundai Auto Receivables Trust 2021-A A3 2,759.64 7.00 2,766.64
0.38% Due 9/15/2025

10/15/2023 Paydown 47787NAC3 6,229.89  John Deere Owner Trust 2020-B A3 445.60 0.76 446.36
0.51% Due 11/15/2024

10/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 2,172.72 16.96 2,189.68
0.52% Due 3/16/2026

10/15/2023 Paydown 65479JAD5 13,623.87 Nissan Auto Receivables Owner 2019-C A3 681.90 11.08 692.98
1.93% Due 7/15/2024

10/15/2023 Paydown 89237VAB5 24,863.87 Toyota Auto Receivables Trust 2020-C A3 1,080.64 5.16 1,085.80
0.44% Due 10/15/2024

10/15/2023 Paydown 89238FAD5 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026

10/15/2023 Paydown 89240BAC2 22,133.05 Toyota Auto Receivables Owners 2021-A A3 1,384.44 1.80 1,386.24
0.26% Due 5/15/2025

10/15/2023 Paydown 44934KAC8 110,000.00 Hyundai Auto Receivables Trust 2021-B A3 5,499.24 20.91 5,520.15
0.38% Due 1/15/2026

10/15/2023 Paydown 58768PAC8 120,000.00 Mercedes-Benz Auto Receivables 2022-1 A3 0.00 521.00 521.00
5.21% Due 8/16/2027

10/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 3,116.74 101.83 3,218.57
1.88% Due 5/15/2026

10/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

10/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,616.65 6.16 4,622.81
0.4% Due 11/15/2024

10/15/2023 Paydown 89232HACY 28,528.86  Toyota Auto Receivable Own 2020-A A3 1,482.97 13.64 1,496.61
1.66% Due 5/15/2024

10/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 1,426.24 14.58 1,440.82
0.68% Due 9/16/2026
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Small Cities Organized Risk Effort Cash Flow Report
Account #590 As of November 30, 2022

Payment Date Transaction Type CUSIP Quantity  Security Description Principal Amount Income Total Amount

10/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

10/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 1,144.13 25.05 1,169.18
1.26% Due 11/16/2026

10/18/2023 Paydown 43813KAC6 35,849.34  Honda Auto Receivables Trust 2020-3 A3 2,991.59 1.85 2,993.44
0.37% Due 10/18/2024

10/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

10/20/2023 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

10/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 9,890.76 111.07 10,001.83
1.9% Due 3/20/2025

10/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 1,815.85 22.68 1,838.53
0.88% Due 1/21/2026

10/22/2023 Interest 3135G03U5 105,000.00 FNMA Note 0.00 328.13 328.13
0.625% Due 4/22/2025

10/22/2023 Interest 459058JB0 130,000.00 Intl. Bank Recon & Development Note 0.00 406.25 406.25
0.625% Due 4/22/2025

10/22/2023 Interest 46647PBK1 50,000.00 JP Morgan Chase & Co Callable Note Cont 4/22/2025 0.00 520.75 520.75
2.083% Due 4/22/2026

10/25/2023 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 3,636.01 20.22 3,656.23
1.1% Due 3/25/2025

10/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 4,240.39 107.00 4,347.39
3.21% Due 8/25/2026

10/25/2023 Paydown 09690AAC7 35,000.00 BMW Vebhicle Lease Trust 2021-2 A3 2,919.13 241 2,921.54
0.33% Due 12/26/2024

10/28/2023 Interest 459058JL8 180,000.00 Intl. Bank Recon & Development Note 0.00 450.00 450.00
0.5% Due 10/28/2025

10/31/2023 Interest 91282CDG3 325,000.00 US Treasury Note 0.00 1,828.13 1,828.13
1.125% Due 10/31/2026

10/31/2023 Interest 91282CEN7 340,000.00  US Treasury Note 0.00 4,675.00 4,675.00
2.75% Due 4/30/2027

10/31/2023 Interest 91282CBWO 150,000.00  US Treasury Note 0.00 562.50 562.50
0.75% Due 4/30/2026
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Small Cities Organized Risk Effort Cash Flow Report
Account #590 As of November 30, 2022

Payment Date Transaction Type CUSIP Quantity  Security Description Principal Amount Income Total Amount

OCT 2023 56,676.76 15,350.67 72,027.43

11/01/2023 Interest 06367WB85 150,000.00 Bank of Montreal Note 0.00 1,387.50 1,387.50
1.85% Due 5/1/2025

11/04/2023 Interest 61772BAB9 150,000.00 Morgan Stanley Callable Note Cont 5/4/2026 0.00 1,194.76 1,194.76
1.593% Due 5/4/2027

11/07/2023 Interest 3135G06G3 215,000.00 FNMA Note 0.00 537.50 537.50
0.5% Due 11/7/2025

11/11/2023 Interest 037833CU2 150,000.00  Apple Inc Callable Note Cont 3/11/2024 0.00 2,137.50 2,137.50
2.85% Due 5/11/2024

11/12/2023 Interest 023135BW5 95,000.00 Amazon.com Inc Note 0.00 213.75 213.75
0.45% Due 5/12/2024

11/13/2023 Interest 14913R2V8 55,000.00 Caterpillar Financial Service Note 0.00 935.00 935.00
3.4% Due 5/13/2025

11/15/2023 Interest 91324PEC2 175,000.00  United Health Group Inc Callable Note Cont 0.00 1,006.25 1,006.25
4/15/2026

1.15% Due 5/15/2026

11/15/2023 Interest 912828WJ5 150,000.00  US Treasury Note 0.00 1,875.00 1,875.00
2.5% Due 5/15/2024

11/15/2023 Paydown 47787NAC3 6,229.89  John Deere Owner Trust 2020-B A3 445.78 0.57 446.35
0.51% Due 11/15/2024

11/15/2023 Paydown 47788UAC6 41,890.67 John Deere Owner Trust 2021-A A3 1,821.33 6.57 1,827.90
0.36% Due 9/15/2025

11/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 2,172.92 16.02 2,188.94
0.52% Due 3/16/2026

11/15/2023 Paydown 89240BAC2 22,133.05 Toyota Auto Receivables Owners 2021-A A3 1,384.89 1.50 1,386.39
0.26% Due 5/15/2025

11/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 1,728.76 64.75 1,793.51
2.22% Due 10/15/2026

11/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 1,498.88 13.88 1,512.76
0.74% Due 5/15/2026

11/15/2023 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 2,055.38 92.70 2,148.08
2.32% Due 9/16/2026

11/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,617.07 4.62 4,621.69
0.4% Due 11/15/2024
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Small Cities Organized Risk Effort

Account #590

Cash Flow Report
As of November 30, 2022

Payment Date Transaction Type CUSIP Quantity  Security Description Principal Amount Income Total Amount

11/15/2023 Paydown 65479JAD5 13,623.87 Nissan Auto Receivables Owner 2019-C A3 683.44 9.98 693.42
1.93% Due 7/15/2024

11/15/2023 Paydown 89237VAB5 24,863.87 Toyota Auto Receivables Trust 2020-C A3 1,081.03 4.77 1,085.80
0.44% Due 10/15/2024

11/15/2023 Paydown 89238FAD5 45,000.00 Toyota Auto Receivables OT 2022-B A3 2,100.36 109.88 2,210.24
2.93% Due 9/15/2026

11/15/2023 Paydown 44933LAC7 49,649.47  Hyundai Auto Receivables Trust 2021-A A3 2,760.54 6.13 2,766.67
0.38% Due 9/15/2025

11/15/2023 Paydown 44934KAC8 110,000.00 Hyundai Auto Receivables Trust 2021-B A3 5,499.74 19.17 5,518.91
0.38% Due 1/15/2026

11/15/2023 Paydown 89232HAC9 28,528.86 Toyota Auto Receivable Own 2020-A A3 1,411.97 11.59 1,423.56
1.66% Due 5/15/2024

11/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 3,130.40 96.95 3,227.35
1.88% Due 5/15/2026

11/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

11/15/2023 Paydown 58768PAC8 120,000.00 Mercedes-Benz Auto Receivables 2022-1 A3 0.00 521.00 521.00
5.21% Due 8/16/2027

11/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 1,426.57 13.77 1,440.34
0.68% Due 9/16/2026

11/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

11/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 1,149.14 23.85 1,172.99
1.26% Due 11/16/2026

11/18/2023 Paydown 43813KAC6 35,849.34  Honda Auto Receivables Trust 2020-3 A3 2,992.52 0.92 2,993.44
0.37% Due 10/18/2024

11/20/2023 Interest 747525AF0 140,000.00 Qualcomm Inc Callable Note Cont 2/20/2025 0.00 2,415.00 2,415.00
3.45% Due 5/20/2025

11/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 9,934.11 95.41 10,029.52
1.9% Due 3/20/2025

11/20/2023 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

11/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50

Chandler Asset Management - CONFIDENTIAL

3.42% Due 6/20/2025

Page 243 Qf AS86

Execution Time: 12/1/2022 7:20:43 PM



Small Cities Organized Risk Effort

Account #590

Cash Flow Report
As of November 30, 2022

Payment Date Transaction Type CUSIP Quantity  Security Description Principal Amount Income Total Amount

11/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 1,816.27 21.35 1,837.62
0.88% Due 1/21/2026

11/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 4,009.67 95.66 4,105.33
3.21% Due 8/25/2026

11/25/2023 Paydown 05601XAC3 40,000.00 BMW Vebhicle Lease Trust 2022-1 A3 3,651.95 16.89 3,668.84
1.1% Due 3/25/2025

11/25/2023 Paydown 09690AAC7 35,000.00 BMW Vehicle Lease Trust 2021-2 A3 2,919.83 1.61 2,921.44
0.33% Due 12/26/2024

11/30/2023 Interest 9128283)7 275,000.00 US Treasury Note 0.00 2,921.88 2,921.88
2.125% Due 11/30/2024

11/30/2023 Interest 91282CAZ4 300,000.00 US Treasury Note 0.00 562.50 562.50
0.375% Due 11/30/2025

NOV 2023 60,292.55 16,977.34 77,269.89

TOTAL 1,100,892.02 219,641.12 1,320,533.14
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Small Cities Organized Risk Effort |mportant Disclosures
Account #590 ‘

Chandler Asset Management, Inc. (“Chandler”) is an SEC registered investment adviser. For additional information about our firm, please see our current disclosures (Form ADV). To
obtain a copy of our current disclosures, you may contact your client service representative by calling the number on the front of this statement or you may visit our website at
www.chandlerasset.com.

Information contained in this monthly statement is confidential and is provided for informational purposes only and should not be construed as specific investment or legal advice. The
information contained herein was obtained from sources believed to be reliable as of the date of this statement, but may become outdated or superseded at any time without
notice.

Custody: Your qualified custodian bank maintains control of all assets reflected in this statement and we urge you to compare this statement to the one you receive from your qualified
custodian. Chandler does not have any authority to withdraw or deposit funds from/to the custodian account.

Valuation: Prices are provided by IDC, an independent pricing source. In the event IDC does not provide a price or if the price provided is not reflective of fair market value, Chandler will
obtain pricing from an alternative approved third party pricing source in accordance with our written valuation policy and procedures. Our valuation procedures are also disclosed in
Item 5 of our Form ADV Part 2A.

Performance: Performance results are presented gross-of-advisory fees and represent the client’s Total Return. The deduction of advisory fees lowers performance results. These results
include the reinvestment of dividends and other earnings. Past performance may not be indicative of future results. Therefore, clients should not assume that future performance of any
specific investment or investment strategy will be profitable or equal to past performance levels. All investment strategies have the potential for profit or loss. Economic factors, market
conditions or changes in investment strategies, contributions or withdrawals may materially alter the performance and results of your portfolio.

Source ice Data Indices, LLC ("ICE"), used with permission. ICE PERMITS USE OF THE ICE INDICES AND RELATED DATA ON AN "AS IS" BASIS; ICE, ITS AFFILIATES AND THEIR RESPECTIVE
THIRD PARTY SUPPLIERS DISCLAIM ANY AND ALL WARRANTIES AND REPRESENTATIONS, EXPRESS AND/OR IMPLIED, INCLUDING ANY WARRANTIES OF MERCHANTABILITY OR FITNESS
FOR A PARTICULAR PURPOSE OR USE, INCLUDING THE INDICES, INDEX DATA AND ANY DATA INCLUDED IN, RELATED TO, OR DERIVED THEREFROM. NEITHER ICE DATA, ITS AFFILIATES OR
THEIR RESPECTIVE THIRD PARTY PROVIDERS GUARANTEE THE QUALITY, ADEQUACY, ACCURACY, TIMELINESS OR COMPLETENESS OF THE INDICES OR THE INDEX DATA OR ANY
COMPONENT THEREOF, AND THE INDICES AND INDEX DATA AND ALL COMPONENTS THEREOF ARE PROVIDED ON AN "AS IS" BASIS AND LICENSEE'S USE IS AT LICENSEE'S OWN RISK. ICE
DATA, ITS AFFILIATES AND THEIR RESPECTIVE THIRD PARTY DO NOT SPONSOR, ENDORSE, OR RECOMMEND CHANDLER, OR ANY OF ITS PRODUCTS OR SERVICES.

Index returns assume reinvestment of all distributions. Historical performance results for investment indexes generally do not reflect the deduction of transaction and/or custodial
charges or the deduction of an investment management fee, the incurrence of which would have the effect of decreasing historical performance results. It is not possible to invest
directly in an index.

Ratings: Ratings information have been provided by Moody’s, S&P and Fitch through data feeds we believe to be reliable as of the date of this statement, however we cannot guarantee
its accuracy.

Security level ratings for U.S. Agency issued mortgage-backed securities (“MBS”) reflect the issuer rating because the securities themselves are not rated. The issuing U.S. Agency
guarantees the full and timely payment of both principal and interest and carries a AA+/Aaa/AAA by S&P, Moody’s and Fitch respectively.
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Small Cities Organized Risk Effort (SCORE) Benchmark Index & Disclosures
Account #590 ‘

ICE BofA 1-5 Yr US Treasury & Agency The ICE BofA 1-5 Year US Treasury & Agency Index tracks the performance of US dollar denominated US Treasury and nonsubordinated US

Index agency debt issued in the US domestic market. Qualifying securities must have an investment grade rating (based on an average of Moody’s,
S&P and Fitch). Qualifying securities must have at least one year remaining term to final maturity and less than five years remaining term to
final maturity, at least 18 months to maturity at time of issuance, a fixed coupon schedule, and a minimum amount outstanding of $1 billion
for sovereigns and $250 million for agencies.

ICE BofA 1-5 Yr AAA-A US Corp & Govt  The ICE BofA US 1-5 Year AAA-A US Corporate & Government Index tracks the performance of US dollar denominated investment grade debt

Index publicly issued in the US domestic market, including US Treasury, US agency, foreign government, supranational, and corporate securities.
Qualifying securities must be issued from US issuers and be rated AAA through A3 (based on an average of Moody’s, S&P and Fitch). In
addition, qualifying securities must have at least one year remaining term to final maturity and less than five years remaining term to final
maturity, at least 18 months to final maturity at point of issuance, a fixed coupon schedule, and a minimum amount outstanding of $1 billion
for US Treasuries and $250 million for all other securities.
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I Small Cities Organized Risk Effort - Account #590

MONTHLY ACCOUNT STATEMENT
DECEMBER 1, 2022 THROUGH DECEMBER 31, 2022

Chandler Team:
For questions about your account, please call (800) 317-4747,
or contact operations@chandlerasset.com

Custodian

US Bank
Alexander Bazan
(503) 402-5305

CHANDLER ASSET MANAGEMENT
chandlerasset.com

Information contained herein is confidential. We urge you to compare this statement to the one you receive from your qualified custodian. Please see Important Disclosures.
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Small Cities Organized Risk Effort Portfolio Summary
Account #590 As of December 31, 2022 ‘

PORTFOLIO CHARACTERISTICS ACCOUNT SUMMARY TOP ISSUERS
Average Modified Duration 1.95 Beg. Values End Values Government of United States 27.3%
f11/30/22 f12/31/22
as of 11/30/ as of 12/31/ First American Govt Oblig Fund 15.3%
Average Coupon 2.26% Market Value 11,514,031 14,514,320
A d 5 386 Federal National Mortgage Assoc 8.5%
Average Purchase YTM 2.22% cerued Interest 47,425 >4 Federal Home Loan Bank 8.1%
Total Market Value 11,561,456 14,568,707 '
Average Market YTM 4.45% Income Earned 17,647 19 960 Federal Home Loan Mortgage Corp 3.8%
Average S&P/Moody Rating AA+/Aal Cont/WD 2,998,747 Intl Bank Recon and Development 1.9%
Par 12,228 062 15.252 675 Inter-American Dev Bank 1.8%
Average Final Maturity 2.26 yrs B e ) .
Book Value 12,209,283 15,221,028 Berkshire Hathaway 1.8%
Average Life 2.08 yrs Cost Value 12,268,134 15,280,474 Total 68.5%
SECTOR ALLOCATION MATURITY DISTRIBUTION CREDIT QUALITY (S&P)
. 30% .
US Treasury 27.3% 27.0% Moo
. 25%
Corporate 22.3% 20.6%
20% 18.0%
21.4% 16.1% 1559
15%
Money Mkt Fd 15.3%
10% NR (2.4%)
8.3%
5% 2.7%
3.7% y A (16.7%)
0-.25 .25-5 5-1 1-2 2-3 3-4 4-5 5+ /
Comm Paper Jgg 1.7% Maturity (Yrs) AAA (24.8%) —
PERFORMANCE REVIEW
Annualized
TOTAL RATE OF RETURN im 3M YTD 1YR 2YRS 3YRS 5YRS 10YRS 3/31/2006
Small Cities Organized Risk Effort 0.09% 1.04% -4.73% -4.73% -2.86% -0.51% 0.90% 0.92% 2.36%
ICE BofA 1-5 Yr US Treasury & Agency Index 0.07% 0.94% -5.25% -5.25% -3.19% -0.78% 0.66% 0.71% 2.10%
ICE BofA 1-5 Yr AAA-A US Corp & Govt Index 0.06% 1.03% -5.30% -5.30% -3.20% -0.74% 0.72% 0.81% 2.17%
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Statement of Compliance A
As of December 31, 2022

Small Cities Organized Risk Effort

Assets managed by Chandler Asset Management are in full compliance with state law and with the Client's investment policy.

Category Standard Comment

U.S. Treasury Issues No limitations; Full faith and credit of the U.S. are pledged for the payment of principal and interest Complies

25% max per Agency/GSE issuer; 20% max callable agency securities; Federal agencies or U.S. government-sponsored
Federal Agencies enterprise obligations, participations, or other instruments, including those issued or fully guaranteed as to principal and Complies

interest by federal agencies or U.S. government sponsored enterprises.
"AA" rating category or higher by a Nationally Recognized Statistical Rating Organization ("NRSRO"); 30% max; 10% max per

issuer; USD denominated senior unsecured unsubordinated obligations; Issued or unconditionally guaranteed by International

Supranationals Complies
P Bank for Reconstruction & Development (IBRD), International Finance Corporation (IFC), or Inter-American Development Bank p
(IADB)
"A" rating category or better by a NRSRO; 20% max; 5% max per issuer; Obligations issued by the State of California, any local .
Municipal Securities (CA, Local Agency) . sl H 0 ? o : H i Complies

agency within the state.

"A" rating category or better by a NRSRO; 20% max; 5% max per issuer; Bonds of any of the other 49 states in addition to
Municipal Securities (CA, Other States) California, including bonds payable solely out of the revenues from a revenue-producing property owned, controlled, or Complies
operated by a state, or by a department, board, agency, or authority of any of the other 49 states, in addition to California.

"A" rating category or better by a NRSRO; 30% max; 5% max per issuer; Corporate and depository institution debt securities;
Corporate Medium Term Notes Issued only by corporations organized and operating within the U.S. or by depository institutions licensed by the U.S. or any Complies

state and operating within the U.S.
Non-Agency Asset-Backed, Mortgage-

Backed, Mortgage Pass-Through AA rating category or better by a NRSRO; 20% max (combined ABS/MBS/CMO); 5% max per issuer; From issuers not defined in

Complies

Securities, and Collateralized Mortgage Sections 1 (U.S. Treasury) and 2 (Federal Agencies) of the Investment Instrument and Maturities section of the policy 4
Obligations
Agency Mortgage-Backed, Mortgage Pass-
Through Securities, and Collateralized 5 years max maturity; see Federal Agencies also Complies
Mortgage Obligations

Any amount above FDIC insured limit must be issued by institutions with "A-1" short-term debt rating or better by a NRSRO; or

"A" long-term rating category or better by a NRSRO; 30% max; 5% max per issuer; Issued by a nationally or state-chartered .
Negotiable Certificates of Deposit (NCD) s . = . i H . 0 ° . . H . v . Complies

bank, a state or federal savings and loan association, a state or federal credit union, or by federally-licensed or state-licensed

branch of a foreign bank.

Short-term paper rated in the highest rating category by a NRSRO; 30% max; 5% max per issuer; 180 days max maturity; .
Banker’s Acceptances el . . e e el 0 0 B v i Complies

Issued by domestic or foreign banks

Issued by an entity that meets all of the following conditions in either (a) or (b):

a. Securities issued by corporations: (i) organized and operating within the U.S. with assets > $500 million; (ii) "A-1" rated or

better by a NRSRO; (iii) "A" rating or better by a NRSRO, if issuer has debt obligations.

b. Securities issued by other entities: (i) organized within the U.S. as a special purpose corporation, trust, or limited liabilit .
Commercial Paper y (i) org P PUIP P v Complies

company; (ii) must have program-wide credit enhancements including, but not limited to, overcollateralization, letters of
credit, or a surety bond; (iii) rated "A-1" or better by a NRSRO.

25% max; 5% max per issuer; 270 days maturity; 10% max of the outstanding paper of the issuing corporation
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Registered with SEC under Investment Company Act of 1940 and issued by diversified management companies and meet either
of the following criteria:
Money Market Mutual Funds (i) Highest rating by two NRSROs; or (ii) Retained an investment adviser registered or exempt from SEC registration with > 5 Complies
years experience managing money market mutual funds with AUM >$500 million;
20% max combined Monev Market Mutual Funds and Mutual Funds; 20% max per Money Market Mutual Fund
Invest in securities as authorized under CGC, Section 53601 (a) to (k) and (m) to (q) inclusive and meet either of the following
criteria:
Mutual Funds (i) Highest rating by two NRSROs; or (ii) Retained an investment adviser registered or exempt from SEC registration with > 5 Complies
years experience investing in securities authorized by CGC, Section 53601 and with AUM >$500 million;
20% max combined Money Market Mutual Funds and Mutual Funds; 10% max per Mutual Fund

Local Agency Investment Fund (LAIF) Subject to statutory limits imposed by LAIF; Not used by investment adviser Complies

Repurchase Agreements 25% max; 5% max per issuer; 1 year max maturity; 102% Collateralized; Not used by investment adviser Complies
Futures and options; Inverse floaters; Ranges notes; Mortgage-derived or Interest-only strips; Zero interest accrual securities if
held to maturity; Trading securities for the sole purpose of speculating on the future direction of interest rates; Purchasing or

Prohibited . . . D . ) Complies
selling securities on margin; Reverse repurchase agreements; Securities lending or any other form of borrowing or leverage;
Financial instruments of SCORE cities
Max Per Issuer 5% max per issuer, unless otherwise specified Complies
Maximum Maturity 5 years Complies
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Small Cities Organized Risk Effort (SCORE)
Account #590

Reconciliation Summary
As of December 31, 2022

C\\

BOOK VALUE RECONCILIATION

BEGINNING BOOK VALUE

Acquisition
+ Security Purchases

+ Money Market Fund Purchases

+ Money Market Contributions

+ Security Contributions
+ Security Transfers

Total Acquisitions

Dispositions

- Security Sales

- Money Market Fund Sales
- MMF Withdrawals

- Security Withdrawals

- Security Transfers

- Other Dispositions

- Maturites

- Calls

- Principal Paydowns

Total Dispositions

CASH TRANSACTION SUMMARY

$117,292.94

$3,000,000.00
$0.00

$0.00
$16,967.91
$298.05

$0.00

$0.00

$0.00

$0.00
$22,537.81
$3,039,803.77

$1,253.41
$922,842.00
$3,557.51
$927,652.92

Amortization/Accretion

+/- Net Accretion

Gain/Loss on Dispositions

+/- Realized Gain/Loss

ENDING BOOK VALUE

Chandler Asset Management - CONFIDENTIAL

$12,209,283.24 BEGINNING BALANCE
Acquisition
$922,842.00 Contributions
$39,803.77 Security Sale Proceeds
$3,000,000.00 Accrued Interest Received
$0.00 Interest Received
$0.00 Dividend Received
$3,962,645.77 Principal on Maturities
Interest on Maturities
$0.00 Calls/Redemption (Principal)
$926,399.51 Interest from Calls/Redemption
$1,253.41 Principal Paydown
$0.00 Total Acquisitions
$0.00 Dispositions
$0.00 Withdrawals
$0.00 Security Purchase
$0.00 Accrued Interest Paid
$22,537.81 Total Dispositions
$950,190.73 ENDING BOOK VALUE
(5709.94)
($709.94)
$0.00
$0.00
$15,221,028.34
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$2,229,443.79

Execution Time: 1/4/2023 12:26:22 AM



Small Cities Organized Risk Effort Holdings Report

Account #590 As of December 31, 2022
Security Descriotion Par Value/Units Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P  Maturity
y P Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration
ABS
89232HAC9 Toyota Auto Receivable Own 2020-A A3 23,465.91 06/17/2020 24,006.73 99.49 23,346.93 0.16% Aaa/AAA 1.37
1.66% Due 5/15/2024 0.68% 23,655.54 4.61% 17.31 (308.61) NR 0.17
65479JAD5 Nissan Auto Receivables Owner 2019-C 10,633.34 10/16/2019 10,632.77 99.64 10,595.29 0.07% Aaa/AAA 1.54
A3 1.94% 10,633.15 5.03% 9.12 (37.86) NR 0.11
1.93% Due 7/15/2024
89237VAB5 Toyota Auto Receivables Trust 2020-C 22,146.77 07/21/2020 22,145.07 98.40 21,792.27 0.15% Aaa/AAA 1.79
A3 0.44% 22,146.05 5.33% 4.33 (353.78) NR 0.32
0.44% Due 10/15/2024
43813KAC6 Honda Auto Receivables Trust 2020-3 32,602.67 09/22/2020 32,597.88 97.82 31,890.32 0.22% NR/AAA 1.80
A3 0.38% 32,601.33 5.31% 4.36 (711.01) AAA 0.44
0.37% Due 10/18/2024
47787NAC3 John Deere Owner Trust 2020-B A3 5,694.68 07/14/2020 5,693.81 98.46 5,607.20 0.04% Aaa/NR 1.88
0.51% Due 11/15/2024 0.52% 5,694.42 5.34% 1.29 (87.22) AAA 0.32
58769KAD6 Mercedes-Benz Auto Lease Trust 2021- 60,000.00 06/22/2021 59,995.47 97.12 58,270.64 0.40% NR/AAA 1.88
B A3 0.40% 59,998.15 5.30% 10.67 (1,727.51) AAA 0.59
0.4% Due 11/15/2024
09690AAC7 BMW Vehicle Lease Trust 2021-2 A3 34,111.55 09/08/2021 34,108.03 97.72 33,332.18 0.23% Aaa/NR 1.99
0.33% Due 12/26/2024 0.34% 34,110.03 5.25% 1.88 (777.85) AAA 0.46
36265MAC9 GM Financial Auto Lease Trust 2022-1 80,000.00 02/15/2022 79,999.31 96.62 77,299.44 0.53% Aaa/NR 2.22
A3 1.91% 79,999.58 5.32% 46.44 (2,700.14) AAA 1.00
1.9% Due 3/20/2025
05601XAC3 BMW Vehicle Lease Trust 2022-1 A3 40,000.00 01/11/2022 39,994.02 96.74 38,697.59 0.27% NR/AAA 2.23
1.1% Due 3/25/2025 1.11% 39,996.63 5.29% 7.33 (1,299.04) AAA 0.78
89240BAC2 Toyota Auto Receivables Owners 2021- 20,607.25 02/02/2021 20,603.42 97.42 20,075.85 0.14% Aaa/NR 2.37
AA3 0.27% 20,605.76 4.82% 2.38 (529.91) AAA 0.56
0.26% Due 5/15/2025
36266FAC3 GM Financial Auto Lease Trust 2022-2 50,000.00 05/03/2022 49,994.79 97.83 48,915.07 0.34% NR/AAA 2.47
A3 3.45% 49,996.32 5.23% 52.25 (1,081.25) AAA 1.22
3.42% Due 6/20/2025
47788UAC6 John Deere Owner Trust 2021-A A3 39,249.10 03/02/2021 39,241.56 96.55 37,896.58 0.26% Aaa/NR 2.71
0.36% Due 9/15/2025 0.37% 39,245.36 5.21% 6.28 (1,348.78) AAA 0.71
44933LAC7 Hyundai Auto Receivables Trust 2021-A 46,719.94 04/20/2021 46,715.03 96.71 45,182.57 0.31% NR/AAA 2.71
A3 0.38% 46,717.73 5.51% 7.89 (1,535.16) AAA 0.64

0.38% Due 9/15/2025
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Small Cities Organized Risk Effort Holdings Report
Account #590 As of December 31, 2022

Security Descriotion Par Value/Units Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P  Maturity
y P Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration

ABS

44934KAC8 Hyundai Auto Receivables Trust 2021-B 110,000.00 07/20/2021 109,975.72 95.49 105,036.31 0.72% NR/AAA 3.04
A3 0.39% 109,986.79 5.78% 18.58 (4,950.48) AAA 0.84
0.38% Due 1/15/2026

43815GAC3 Honda Auto Receivables Trust 2021-4 40,000.00 11/16/2021 39,991.57 94.91 37,962.30 0.26% Aaa/NR 3.06
A3 0.89% 39,994.44 5.11% 9.78 (2,032.14) AAA 1.22
0.88% Due 1/21/2026

47789QAC4 John Deere Owner Trust 2021-B A3 50,000.00 07/13/2021 49,995.54 94.91 47,453.89 0.33% Aaa/NR 3.21
0.52% Due 3/16/2026 0.52% 49,997.31 5.29% 11.56 (2,543.42) AAA 1.08

44935FAD6 Hyundai Auto Receivables Trust 2021-C 30,000.00 11/09/2021 29,993.30 94.47 28,339.68 0.19% NR/AAA 3.37
A3 0.75% 29,995.68 5.54% 9.87 (1,656.00) AAA 1.17
0.74% Due 5/15/2026

43815BAC4 Honda Auto Receivables Trust 2022-1 65,000.00 02/15/2022 64,990.22 95.03 61,769.46 0.42% Aaa/AAA 3.37
A3 1.89% 64,992.81 5.03% 54.31 (3,223.35) NR 1.60
1.88% Due 5/15/2026

05602RAD3 BMW Vehicle Owner Trust 2022-A A3 40,000.00 05/10/2022 39,997.92 97.40 38,961.56 0.27% Aaa/AAA 3.65
3.21% Due 8/25/2026 3.23% 39,998.34 4.96% 21.40 (1,036.78) NR 1.51

89238FADS Toyota Auto Receivables OT 2022-B A3 45,000.00 04/07/2022 44,998.95 96.70 43,517.21 0.30% Aaa/AAA 3.71
2.93% Due 9/15/2026 2.95% 44,999.18 5.00% 58.60 (1,481.97) NR 1.62

362554AC1 GM Financial Securitized Term 2021-4 30,000.00 10/13/2021 29,999.24 94.48 28,344.37 0.19% Aaa/AAA 3.71
A3 0.68% 29,999.51 5.54% 8.50 (1,655.14) NR 1.15
0.68% Due 9/16/2026

47787JAC2 John Deere Owner Trust 2022-A A3 50,000.00 03/10/2022 49,988.94 95.91 47,956.79 0.33% Aaa/NR 3.71
2.32% Due 9/16/2026 2.34% 49,991.46 5.12% 51.56 (2,034.67) AAA 1.48

448977AD0 Hyundai Auto Receivables Trust 2022-A 35,000.00 03/09/2022 34,998.65 95.56 33,447.61 0.23% NR/AAA 3.79
A3 2.23% 34,998.98 5.13% 34.53 (1,551.37) AAA 1.55
2.22% Due 10/15/2026

380146AC4 GM Financial Auto Receivables 2022-1 25,000.00 01/11/2022 24,997.83 94.55 23,637.07 0.16% NR/AAA 3.88
A3 1.27% 24,998.45 5.35% 13.13 (1,361.38) AAA 1.35
1.26% Due 11/16/2026

362585AC5 GM Financial Securitized ART 2022-2 A3 40,000.00 04/05/2022 39,991.64 96.88 38,752.30 0.27% Aaa/AAA 4.13
3.1% Due 2/16/2027 3.13% 39,993.40 5.05% 51.67 (1,241.10) NR 1.63

47800AAC4 John Deere Owner Trust 2022-B A3 50,000.00 07/12/2022 49,995.23 97.70 48,850.39 0.34% Aaa/NR 4.13
3.74% Due 2/16/2027 3.77% 49,995.83 4.93% 83.11 (1,145.44) AAA 1.99

92348KAV5 Verizon Master Trust 2022-5 A1A 45,000.00 08/02/2022 44,998.02 98.48 44,317.52 0.30% NR/AAA 4.55
3.72% Due 7/20/2027 3.75% 44,998.30 5.00% 51.15 (680.78) AAA 1.54
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Small Cities Organized Risk Effort Holdings Report
Account #590 As of December 31, 2022

Security Descriotion Par Value/Units Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P  Maturity
y P Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration
ABS
58768PAC8 Mercedes-Benz Auto Receivables 2022- 120,000.00 11/15/2022 119,976.26 100.93 121,110.21 0.83% Aaa/AAA 4.63
1A3 5.28% 119,977.01 4.28% 277.87 1,133.20 NR 0.94
5.21% Due 8/16/2027
1,240,616.92 1,202,358.60 8.26% Aaa/AAA 3.16
Total ABS 1,240,231.21 1.92% 1,240,317.54 5.14% 927.15 (37,958.94) AAA 1.07
AGENCY
313383YJ4 FHLB Note 250,000.00 Various 253,613.50 98.99 247,475.67 1.72% Aaa/AA+ 0.69
3.375% Due 9/8/2023 3.05% 250,513.44 4.88% 2,648.44 (3,037.77) NR 0.66
3130A0F70 FHLB Note 150,000.00 12/31/2018 154,474.50 98.57 147,851.25 1.02% Aaa/AA+ 0.94
3.375% Due 12/8/2023 2.72% 150,846.26 4.96% 323.44 (2,995.01) AAA 0.91
3135G0V34 FNMA Note 125,000.00 02/27/2019 124,521.25 97.63 122,037.64 0.85% Aaa/AA+ 1.10
2.5% Due 2/5/2024 2.58% 124,893.79 4.75% 1,267.36 (2,856.15) AAA 1.05
3130A1XJ2 FHLB Note 230,000.00 Various 239,917.60 97.72 224,755.40 1.54% Aaa/AA+ 1.45
2.875% Due 6/14/2024 1.96% 232,883.34 4.51% 312.26 (8,127.94) NR 1.40
3133EKWV4 FFCB Note 150,000.00 08/13/2019 151,448.40 95.69 143,528.24 0.99% Aaa/AA+ 1.57
1.85% Due 7/26/2024 1.65% 150,458.23 4.73% 1,194.79 (6,929.99) AAA 1.51
3130A2UW4 FHLB Note 200,000.00 Various 211,539.00 97.12 194,242.58 1.35% Aaa/AA+ 1.70
2.875% Due 9/13/2024 1.66% 203,954.40 4.65% 1,725.00 (9,711.82) AAA 1.62
3135G0W66 FNMA Note 175,000.00 11/08/2019 173,547.50 95.05 166,332.03 1.15% Aaa/AA+ 1.79
1.625% Due 10/15/2024 1.80% 174,472.77 4.54% 600.35 (8,140.74) AAA 1.72
3135G0X24 FNMA Note 235,000.00 Various 239,814.00 94.54 222,178.36 1.54% Aaa/AA+ 2.02
1.625% Due 1/7/2025 1.19% 237,009.22 4.48% 1,845.73 (14,830.86) AAA 1.93
3137EAEPO FHLMC Note 260,000.00 02/13/2020 259,799.80 94.29 245,163.94 1.69% Aaa/AA+ 2.12
1.5% Due 2/12/2025 1.52% 259,915.20 4.35% 1,505.83 (14,751.26) AAA 2.03
3130A4CH3 FHLB Note 225,000.00 03/19/2020 237,998.25 95.67 215,266.13 1.49% Aaa/AA+ 2.20
2.375% Due 3/14/2025 1.18% 230,734.94 4.46% 1,588.28 (15,468.81) AAA 2.10
3130AJHUG FHLB Note 150,000.00 06/04/2020 149,800.80 91.98 137,964.32 0.95% Aaa/AA+ 2.29
0.5% Due 4/14/2025 0.53% 149,906.35 4.22% 160.42 (11,942.03) AAA 2.23
3135G03U5 FNMA Note 105,000.00 04/22/2020 104,783.70 91.94 96,542.18 0.66% Aaa/AA+ 231
0.625% Due 4/22/2025 0.67% 104,900.15 4.33% 125.78 (8,357.97) AAA 2.24
3135G04z3 FNMA Note 260,000.00 06/17/2020 259,461.80 91.07 236,769.35 1.63% Aaa/AA+ 2.46
0.5% Due 6/17/2025 0.54% 259,735.03 4.37% 50.56 (22,965.68) AAA 2.40
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Small Cities Organized Risk Effort
Account #590

Holdings Report
As of December 31, 2022

Security Descriotion Par Value/Units Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P  Maturity
y P Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration
AGENCY
3137EAEU9 FHLMC Note 140,000.00 07/21/2020 139,302.80 90.57 126,800.92 0.87% Aaa/AA+ 2.56
0.375% Due 7/21/2025 0.48% 139,643.76 4.31% 233.33 (12,842.84) AAA 2.49
3135G05X7 FNMA Note 220,000.00 08/25/2020 218,970.40 90.27 198,590.08 1.37% Aaa/AA+ 2.65
0.375% Due 8/25/2025 0.47% 219,454.15 4.30% 288.75 (20,864.07) AAA 2.58
3137EAEX3 FHLMC Note 200,000.00 09/23/2020 199,398.00 90.07 180,139.95 1.24% Aaa/AA+ 2.73
0.375% Due 9/23/2025 0.44% 199,671.28 4.27% 204.17 (19,531.33) AAA 2.66
3135G06G3 FNMA Note 215,000.00 11/09/2020 214,230.30 90.01 193,523.01 1.33% Aaa/AA+ 2.85
0.5% Due 11/7/2025 0.57% 214,559.99 4.26% 161.25 (21,036.98) AAA 2.77
3,332,621.60 3,099,161.05 21.37% Aaa/AA+ 1.96
Total Agency 3,290,000.00 1.35% 3,303,552.30 4.49% 14,235.74 (204,391.25) AAA 1.89
COMMERCIAL PAPER
62479MPF4 MUFG Bank Ltd/NY Discount CP 250,000.00 12/15/2022 248,092.64 99.24 248,092.64 1.71% P-1/A-1 0.13
4.43% Due 2/15/2023 4.53% 248,092.64 4.53% 522.99 0.00 NR 0.12
248,092.64 248,092.64 1.71% P-1/A-1 0.13
Total Commercial Paper 250,000.00 4.53% 248,092.64 4.53% 522.99 0.00 NR 0.12
CORPORATE
084670BR8 Berkshire Hathaway Callable Note Cont 150,000.00 04/20/2018 146,457.00 99.57 149,357.73 1.03% Aa2/AA 0.20
1/15/2023 3.28% 149,855.19 4.81% 1,214.58 (497.46) A+ 0.20
2.75% Due 3/15/2023
06051GHF9 Bank of America Corp Callable Note 1X 133,000.00 03/06/2019 133,694.26 99.64 132,526.14 0.92% A2/ A- 1.18
3/5/2023 3.41% 133,030.00 5.47% 1,521.37 (503.86) AA- 0.18
3.55% Due 3/5/2024
89114QCB2 Toronto Dominion Bank Note 135,000.00 03/26/2019 136,833.30 97.87 132,124.82 0.92% Al/A 1.19
3.25% Due 3/11/2024 2.95% 135,440.60 5.11% 1,340.63 (3,315.78) AA- 1.14
037833CU2 Apple Inc Callable Note Cont 3/11/2024 150,000.00 05/17/2019 150,888.00 97.39 146,090.27 1.01% Aaa/AA+ 1.36
2.85% Due 5/11/2024 2.72% 150,219.98 4.85% 593.75 (4,129.71) NR 1.31
023135BW5 Amazon.com Inc Note 95,000.00 05/10/2021 94,861.30 94.22 89,513.56 0.61% Al/AA 1.36
0.45% Due 5/12/2024 0.50% 94,937.10 4.88% 58.19 (5,423.54) AA- 1.33
02665WCZ2 American Honda Finance Note 150,000.00 07/10/2019 149,373.00 96.38 144,571.84 0.99% A3/ A- 1.49
2.4% Due 6/27/2024 2.49% 149,812.10 4.95% 40.00 (5,240.26) A 1.44
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Small Cities Organized Risk Effort Holdings Report
Account #590 As of December 31, 2022

Security Descriotion Par Value/Units Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P  Maturity
y P Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration

CORPORATE

79466LAG9 Salesforce.com Inc Callable Note Cont 25,000.00 06/29/2021 24,987.25 93.84 23,460.22 0.16% A2 / A+ 1.54
7/15/2022 0.64% 24,993.49 4.83% 72.05 (1,533.27) NR 1.49
0.625% Due 7/15/2024

46647PAUO JP Morgan Chase & Co Callable Note 1X 150,000.00 09/12/2019 157,930.50 99.00 148,502.54 1.04% Al/A- 1.56
7/23/2023 2.35% 151,145.02 5.60% 2,499.69 (2,642.48) AA- 0.54
3.797% Due 7/23/2024

00440EAS6 Chubb INA Holdings Inc Note 140,000.00 02/24/2021 152,899.60 96.63 135,281.26 0.94% A3 /A 2.21
3.15% Due 3/15/2025 0.83% 147,017.10 4.78% 1,298.50 (11,735.84) A 2.08

30231GBH4 Exxon Mobil Corp Callable Note Cont 140,000.00 01/20/2021 152,733.00 96.42 134,986.44 0.93% Aa2/AA- 2.22
2/19/2025 0.72% 146,670.07 4.71% 1,186.83 (11,683.63) NR 2.09
2.992% Due 3/19/2025

06367WB85 Bank of Montreal Note 150,000.00 03/24/2021 154,207.50 93.33 139,999.15 0.96% A2/ A- 2.33
1.85% Due 5/1/2025 1.15% 152,391.84 4.91% 462.50 (12,392.69) AA- 2.23

14913R2V8 Caterpillar Financial Service Note 55,000.00 05/10/2022 54,930.15 97.29 53,508.31 0.37% A2 /A 2.37
3.4% Due 5/13/2025 3.44% 54,945.00 4.62% 249.33 (1,436.69) A 2.23

747525AF0 Qualcomm Inc Callable Note Cont 140,000.00 05/27/2020 155,689.80 97.42 136,381.93 0.94% A2 /A 2.39
2/20/2025 1.13% 147,512.45 4.60% 550.08 (11,130.52) NR 2.25
3.45% Due 5/20/2025

78015K7H1 Royal Bank of Canada Note 150,000.00 12/22/2021 148,590.00 91.61 137,410.39 0.94% Al/A 2.44
1.15% Due 6/10/2025 1.43% 149,003.72 4.84% 100.63 (11,593.33) AA- 2.35

63743HFE7 National Rural Utilities Note 85,000.00 Various 84,750.55 96.54 82,055.98 0.56% A2/ A- 2.46
3.45% Due 6/15/2025 3.55% 84,803.43 4.96% 130.34 (2,747.45) A 2.31

857477BR3 State Street Bank Callable Note Cont 40,000.00 02/02/2022 40,000.00 93.13 37,250.52 0.26% Al/A 3.10
2/6/2025 1.75% 40,000.00 5.24% 281.30 (2,749.48) AA- 2.00
1.746% Due 2/6/2026

46647PBK1 JP Morgan Chase & Co Callable Note 50,000.00 09/16/2021 51,594.50 92.78 46,391.45 0.32% Al/A- 3.31
Cont 4/22/2025 1.17% 51,024.86 5.44% 199.62 (4,633.41) AA- 2.20
2.083% Due 4/22/2026

91324PEC2 United Health Group Inc Callable Note 175,000.00 Various 173,020.70 89.43 156,508.09 1.08% A3/ A+ 3.37
Cont 4/15/2026 1.42% 173,482.70 4.57% 257.15 (16,974.61) A 3.23
1.15% Due 5/15/2026

89236TJK2 Toyota Motor Credit Corp Note 130,000.00 06/15/2021 129,942.80 88.46 115,003.91 0.79% Al/ A+ 3.47
1.125% Due 6/18/2026 1.13% 129,960.40 4.78% 52.81 (14,956.49) A+ 3.32
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Small Cities Organized Risk Effort Holdings Report
Account #590 As of December 31, 2022

Security Descriotion Par Value/Units Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P  Maturity
y P Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration
CORPORATE
06051GJD2 Bank of America Corp Callable Note 80,000.00 Various 77,319.60 90.23 72,187.49 0.50% A2/ A- 3.47
Cont 6/19/2025 2.72% 77,291.27 5.45% 35.17 (5,103.78) AA- 3.29
1.319% Due 6/19/2026
931142ER0 Wal-Mart Stores Callable Note Cont 30,000.00 09/08/2021 29,943.30 88.67 26,599.67 0.18% Aa2/AA 3.72
08/17/2026 1.09% 29,957.93 4.39% 91.00 (3,358.26) AA 3.55
1.05% Due 9/17/2026
438516BL9 Honeywell Intl Callable Note 180,000.00 12/15/2022 168,229.80 92.22 165,989.03 1.14% A2 /A 3.84
08/01/2026 4.36% 168,338.09 4.74% 750.00 (2,349.06) A 3.57
2.5% Due 11/1/2026
87612EBM7 Target Corp Callable Note Cont 70,000.00 01/19/2022 69,881.00 90.91 63,635.61 0.44% A2 /A 4.04
12/15/2026 1.99% 69,903.40 4.43% 629.42 (6,267.79) A 3.77
1.95% Due 1/15/2027
808513BY0 Charles Schwab Corp Callable Note 150,000.00 Various 147,699.00 91.31 136,971.51 0.95% A2 /A 417
Cont 2/3/2027 2.78% 148,067.61 4.77% 1,204.59 (11,096.10) A 3.86
2.45% Due 3/3/2027
084664CZ2 Berkshire Hathaway Callable Note Cont 115,000.00 03/07/2022 114,978.15 92.41 106,268.97 0.73% Aa2/AA 4.21
2/15/2027 2.30% 114,981.64 4.29% 778.81 (8,712.67) A+ 3.91
2.3% Due 3/15/2027
023135CF1 Amazon.com Inc Callable Note Cont 110,000.00 Various 108,548.65 95.04 104,548.61 0.72%  Al1/AA 4.28
3/13/2027 3.63% 108,577.38 4.59% 786.50 (4,028.77) AA- 3.90
3.3% Due 4/13/2027
74340XBNO Prologis LP Callable Note Cont 160,000.00 11/09/2022 141,006.40 89.67 143,467.98 0.99% A3 /A 4.29
2/15/2027 5.16% 141,571.62 4.82% 717.78 1,896.36 NR 3.99
2.125% Due 4/15/2027
61772BAB9 Morgan Stanley Callable Note Cont 150,000.00 Various 133,989.30 87.83 131,740.41 0.91% Al/A- 4.34
5/4/2026 4.78% 135,684.44 5.45% 378.34 (3,944.03) A+ 4.07
1.593% Due 5/4/2027
14913R3A3 Caterpillar Financial Service Note 95,000.00 08/22/2022 94,090.85 95.57 90,788.89 0.63% A2 /A 4.62
3.6% Due 8/12/2027 3.81% 94,156.00 4.68% 1,320.50 (3,367.11) A 4.13
931142EX7 Wal-Mart Stores Callable Note Cont 50,000.00 Various 49,921.10 98.61 49,306.11 0.34% Aa2/AA 4.69
09/09/2027 3.99% 49,926.03 4.28% 614.44 (619.92) AA 4.18
3.95% Due 9/9/2027
3,428,990.36 3,232,428.83 22.32% A1/ A+ 2.72
Total Corporate 3,433,000.00 2.49% 3,404,700.46 4.88% 19,415.90 (172,271.63) A+ 2.45
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Account #590 As of December 31, 2022
Security Descriotion Par Value/Units Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P  Maturity
y P Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration
MONEY MARKET FUND
31846V203 First American Govt Obligation Fund 2,229,443.79 Various 2,229,443.79 1.00 2,229,443.79 15.30% Aaa/AAA 0.00
Class Y 3.79% 2,229,443.79 3.79% 0.00 0.00 AAA 0.00
2,229,443.79 2,229,443.79 15.30% Aaa/AAA 0.00
Total Money Market Fund 2,229,443.79 3.79% 2,229,443.79 3.79% 0.00 0.00 AAA 0.00
SUPRANATIONAL
4581X0EE4 Inter-American Dev Bank Note 85,000.00 06/22/2022 84,991.50 97.85 83,171.06 0.58% Aaa/AAA 1.50
3.25% Due 7/1/2024 3.26% 84,993.64 4.75% 1,381.25 (1,822.58) AAA 1.42
4581X0DzZ8 Inter-American Dev Bank Note 190,000.00 09/15/2021 189,859.40 93.20 177,081.19 1.22% Aaa/AAA 1.73
0.5% Due 9/23/2024 0.52% 189,919.05 4.64% 258.61 (12,837.86) NR 1.68
459058JB0 Intl. Bank Recon & Development Note 130,000.00 04/15/2020 129,496.90 91.81 119,347.08 0.82% Aaa/AAA 2.31
0.625% Due 4/22/2025 0.70% 129,768.01 4.40% 155.73 (10,420.93) NR 2.24
459058JL8 Intl. Bank Recon & Development Note 180,000.00 10/21/2020 179,796.60 89.92 161,860.46 1.11% Aaa/AAA 2.83
0.5% Due 10/28/2025 0.52% 179,885.16 4.33% 157.50 (18,024.70) AAA 2.75
584,144.40 541,459.79 3.73% Aaa/AAA 2.15
Total Supranational 585,000.00 0.96% 584,565.86 4.51% 1,953.09 (43,106.07) AAA 2.08
US TREASURY
912828V80 US Treasury Note 175,000.00 04/04/2019 174,425.78 97.38 170,419.90 1.18% Aaa/AA+ 1.08
2.25% Due 1/31/2024 2.32% 174,871.27 4.75% 1,647.76 (4,451.37) AAA 1.04
912828WJ5 US Treasury Note 150,000.00 06/10/2019 154,136.72 97.10 145,646.55 1.00% Aaa/AA+ 1.37
2.5% Due 5/15/2024 1.91% 151,149.09 4.71% 486.88 (5,502.54) AAA 1.32
912828YH7 US Treasury Note 300,000.00 Various 297,509.76 95.01 285,023.40 1.96% Aaa/AA+ 1.75
1.5% Due 9/30/2024 1.68% 299,104.19 4.50% 1,149.72 (14,080.79) AAA 1.69
9128283J)7 US Treasury Note 275,000.00 Various 279,733.40 95.78 263,387.58 1.81% Aaa/AA+ 1.92
2.125% Due 11/30/2024 1.76% 276,827.99 4.45% 513.73 (13,440.41) AAA 1.84
912828J27 US Treasury Note 175,000.00 03/04/2020 185,903.32 95.21 166,612.25 1.15% Aaa/AA+ 2.13
2% Due 2/15/2025 0.72% 179,679.74 4.39% 1,322.01 (13,067.49) AAA 2.03
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Security Descriotion Par Value/Units Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P  Maturity
y P Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration

US TREASURY
9128282C7 US Treasury Note 50,000.00 03/19/2020 50,992.19 93.42 46,709.00 0.32% Aaa/AA+ 2.16
1.125% Due 2/28/2025 0.72% 50,433.47 4.35% 191.13 (3,724.47) AAA 2.09
91282CFP1 US Treasury Note 220,000.00 12/15/2022 221,332.03 100.01 220,017.16 1.52% Aaa/AA+ 2.79
4.25% Due 10/15/2025 4.02% 221,311.42 4.24% 2,003.57 (1,294.26) AAA 2.58
91282CAZ4 US Treasury Note 300,000.00 12/29/2020 300,093.75 89.54 268,605.60 1.84% Aaa/AA+ 2.92
0.375% Due 11/30/2025 0.37% 300,055.54 4.23% 98.90 (31,449.94) AAA 2.84
91282CBC4 US Treasury Note 125,000.00 01/27/2021 124,882.81 89.46 111,826.13 0.77% Aaa/ AA+ 3.00
0.375% Due 12/31/2025 0.39% 124,928.63 4.15% 1.29 (13,102.50) AAA 2.92
91282CBT7 US Treasury Note 300,000.00 03/30/2021 297,597.66 89.73 269,203.20 1.85% Aaa/AA+ 3.25
0.75% Due 3/31/2026 0.91% 298,440.98 4.16% 574.86 (29,237.78) AAA 3.14
91282CBWO US Treasury Note 150,000.00 04/29/2021 149,009.77 89.50 134,250.00 0.92% Aaa/AA+ 3.33
0.75% Due 4/30/2026 0.89% 149,341.11 4.16% 192.68 (15,091.11) AAA 3.22
91282CCP4 US Treasury Note 125,000.00 08/10/2021 123,813.48 88.47 110,586.00 0.76% Aaa/AA+ 3.58
0.625% Due 7/31/2026 0.82% 124,145.57 4.12% 326.94 (13,559.57) AAA 3.47
91282CCW9 US Treasury Note 350,000.00 Various 346,279.30 88.66 310,324.35 2.14% Aaa/AA+ 3.67
0.75% Due 8/31/2026 0.97% 347,186.89 4.12% 891.92 (36,862.54) AAA 3.53
91282CDG3 US Treasury Note 325,000.00 Various 322,884.77 89.56 291,078.13 2.00% Aaa/AA+ 3.84
1.125% Due 10/31/2026 1.26% 323,346.69 4.10% 626.21 (32,268.56) AAA 3.67
91282CEF4 US Treasury Note 200,000.00 09/27/2022 185,734.38 93.98 187,961.00 1.30% Aaa/AA+ 4.25
2.5% Due 3/31/2027 4.26% 186,558.23 4.06% 1,277.47 1,402.77 AAA 3.94
91282CEN7 US Treasury Note 340,000.00 Various 332,193.75 94.91 322,681.08 2.23% Aaa/AA+ 4.33
2.75% Due 4/30/2027 3.26% 333,080.56 4.04% 1,601.38 (10,399.48) AAA 4.01
91282CEW7 US Treasury Note 175,000.00 08/03/2022 177,460.94 96.84 169,469.65 1.16% Aaa/AA+ 4.50
3.25% Due 6/30/2027 2.94% 177,254.83 4.02% 15.71 (7,785.18) AAA 4.13
91282CFH9 US Treasury Note 120,000.00 09/08/2022 118,692.19 96.34 115,603.08 0.80% Aaa/AA+ 4.67
3.125% Due 8/31/2027 3.36% 118,774.24 3.99% 1,274.17 (3,171.16) AAA 4.24
91282CFM8 US Treasury Note 150,000.00 10/28/2022 149,531.25 100.54 150,802.80 1.05% Aaa/AA+ 4.75
4.125% Due 9/30/2027 4.20% 149,547.44 4.00% 1,580.87 1,255.36 AAA 4.23
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Account #590 As of December 31, 2022
Security Descriotion Par Value/Units Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P  Maturity
y P Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration

US TREASURY
91282CFUO0 US Treasury Note 220,000.00 12/15/2022 224,357.03 100.53 221,168.64 1.53% Aaa/AA+ 4.84
4.125% Due 10/31/2027 3.68% 224,317.87 4.00% 1,554.28 (3,149.23) AAA 4.32
4,216,564.28 3,961,375.50 27.31% Aaa/AA+ 3.24
Total US Treasury 4,225,000.00 2.00% 4,210,355.75 4.22% 17,331.48 (248,980.25) AAA 3.05
15,280,473.99 14,514,320.20 100.00% Aal/AA+ 2.26
TOTAL PORTFOLIO 15,252,675.00 2.22% 15,221,028.34 4.45% 54,386.35 (706,708.14) AAA 1.95
TOTAL MARKET VALUE PLUS ACCRUED 14,568,706.55
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Account #590 As of December 31, 2022

Transaction Settlement . . o . Acq/Disp Interest .

e Date Quantity Security Description Yield Pur/Sold Total Amount Gain/Loss

ACQUISITIONS

Purchase 12/01/2022  31846V203 295.32  First American Govt Obligation Fund 1.000 3.35% 295.32 0.00 295.32 0.00
Class Y

Purchase 12/08/2022 31846V203 2,531.25  First American Govt Obligation Fund 1.000 3.35% 2,531.25 0.00 2,531.25 0.00
Class Y

Purchase 12/10/2022 31846V203 862.50  First American Govt Obligation Fund 1.000 3.35% 862.50 0.00 862.50 0.00
Class Y

Purchase 12/14/2022 31846V203 3,306.25  First American Govt Obligation Fund 1.000 3.35% 3,306.25 0.00 3,306.25 0.00
Class Y

Purchase 12/15/2022 31846V203 1,800.23  First American Govt Obligation Fund 1.000 3.35% 1,800.23 0.00 1,800.23 0.00
Class Y

Purchase 12/15/2022 31846V203 101.83  First American Govt Obligation Fund 1.000 3.35% 101.83 0.00 101.83 0.00
Class Y

Purchase 12/15/2022 31846V203 64.75  First American Govt Obligation Fund 1.000 3.35% 64.75 0.00 64.75 0.00
Class Y

Purchase 12/15/2022 31846V203 20.00  First American Govt Obligation Fund 1.000 3.35% 20.00 0.00 20.00 0.00
Class Y

Purchase 12/15/2022 31846V203 34.83  First American Govt Obligation Fund 1.000 3.35% 34.83 0.00 34.83 0.00
Class Y

Purchase 12/15/2022 31846V203 18.50  First American Govt Obligation Fund 1.000 3.35% 18.50 0.00 18.50 0.00
Class Y

Purchase 12/15/2022 31846V203 96.67  First American Govt Obligation Fund 1.000 3.35% 96.67 0.00 96.67 0.00
Class Y

Purchase 12/15/2022 31846V203 21.67  First American Govt Obligation Fund 1.000 3.35% 21.67 0.00 21.67 0.00
Class Y

Purchase 12/15/2022 31846V203 155.83  First American Govt Obligation Fund 1.000 3.35% 155.83 0.00 155.83 0.00
Class Y

Purchase 12/15/2022 31846V203 399.43  First American Govt Obligation Fund 1.000 3.35% 399.43 0.00 399.43 0.00
Class Y

Purchase 12/15/2022 31846V203 109.88  First American Govt Obligation Fund 1.000 3.35% 109.88 0.00 109.88 0.00
Class Y

Purchase 12/15/2022  31846V203 2,945.25  First American Govt Obligation Fund 1.000 3.35% 2,945.25 0.00 2,945.25 0.00
Class Y
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Account #590 As of December 31, 2022

Transaction Settlement . . o . Acq/Disp Interest .

e Date Quantity Security Description Yield Pur/Sold Total Amount Gain/Loss

ACQUISITIONS

Purchase 12/15/2022  31846V203 537.86  First American Govt Obligation Fund 1.000 3.35% 537.86 0.00 537.86 0.00
Class Y

Purchase 12/15/2022 31846V203 2,654.14  First American Govt Obligation Fund 1.000 3.35% 2,654.14 0.00 2,654.14 0.00
Class Y

Purchase 12/15/2022 31846V203 3,012.44  First American Govt Obligation Fund 1.000 3.35% 3,012.44 0.00 3,012.44 0.00
Class Y

Purchase 12/15/2022 31846V203 5,102.41  First American Govt Obligation Fund 1.000 3.35% 5,102.41 0.00 5,102.41 0.00
Class Y

Purchase 12/15/2022 31846V203 2,726.22  First American Govt Obligation Fund 1.000 3.35% 2,726.22 0.00 2,726.22 0.00
Class Y

Purchase 12/15/2022 31846V203 1,530.60 First American Govt Obligation Fund 1.000 3.35% 1,530.60 0.00 1,530.60 0.00
Class Y

Purchase 12/15/2022 62479MPF4 250,000.00 MUFG Bank Ltd/NY Discount CP 99.237 4.53% 248,092.64 0.00 248,092.64 0.00
4.43% Due 2/15/2023

Purchase 12/16/2022 31846V203 17.00  First American Govt Obligation Fund 1.000 3.35% 17.00 0.00 17.00 0.00
Class Y

Purchase 12/16/2022 31846V203 26.25  First American Govt Obligation Fund 1.000 3.35% 26.25 0.00 26.25 0.00
Class Y

Purchase 12/16/2022 31846V203 103.33  First American Govt Obligation Fund 1.000 3.35% 103.33 0.00 103.33 0.00
Class Y

Purchase 12/16/2022 91282CFP1 220,000.00 US Treasury Note 100.605 4.02% 221,332.03 1,592.58 222,924.61 0.00
4.25% Due 10/15/2025

Purchase 12/16/2022 91282CFUO 220,000.00  US Treasury Note 101.980 3.68% 224,357.03 1,153.18 225,510.21 0.00
4.125% Due 10/31/2027

Purchase 12/17/2022 31846V203 650.00 First American Govt Obligation Fund 1.000 3.35% 650.00 0.00 650.00 0.00
Class Y

Purchase 12/18/2022 31846V203 731.25  First American Govt Obligation Fund 1.000 3.35% 731.25 0.00 731.25 0.00
Class Y

Purchase 12/19/2022 023135CF1 35,000.00 Amazon.com Inc Callable Note Cont 96.224 4.27% 33,678.40 211.75 33,890.15 0.00
3/13/2027

3.3% Due 4/13/2027
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Transaction Settlement . . o . Acq/Disp Interest .

e Date Quantity Security Description Yield Pur/Sold Total Amount Gain/Loss

ACQUISITIONS

Purchase 12/19/2022  06051GJD2 30,000.00 Bank of America Corp Callable Note 90.507 5.47% 27,152.10 0.00 27,152.10 0.00
Cont 6/19/2025
1.319% Due 6/19/2026

Purchase 12/19/2022 31846V203 329.75  First American Govt Obligation Fund 1.000 3.35% 329.75 0.00 329.75 0.00
Class Y

Purchase 12/19/2022 31846V203 3,257.72  First American Govt Obligation Fund 1.000 3.35% 3,257.72 0.00 3,257.72 0.00
Class Y

Purchase 12/19/2022 438516BL9 180,000.00 Honeywell Intl Callable Note 93.461 4.36% 168,229.80 600.00 168,829.80 0.00
08/01/2026
2.5% Due 11/1/2026

Purchase 12/20/2022 31846V203 139.50  First American Govt Obligation Fund 1.000 3.35% 139.50 0.00 139.50 0.00
Class Y

Purchase 12/20/2022 31846V203 142.50  First American Govt Obligation Fund 1.000 3.35% 142.50 0.00 142.50 0.00
Class Y

Purchase 12/20/2022 31846V203 126.67  First American Govt Obligation Fund 1.000 3.35% 126.67 0.00 126.67 0.00
Class Y

Purchase 12/21/2022 31846V203 29.33  First American Govt Obligation Fund 1.000 3.35% 29.33 0.00 29.33 0.00
Class Y

Purchase 12/21/2022 31846V203 2.73  First American Govt Obligation Fund 1.000 3.35% 2.73 0.00 2.73 0.00
Class Y

Purchase 12/27/2022 31846V203 1,800.00 First American Govt Obligation Fund 1.000 3.35% 1,800.00 0.00 1,800.00 0.00
Class Y

Purchase 12/27/2022  31846V203 36.67  First American Govt Obligation Fund 1.000 3.35% 36.67 0.00 36.67 0.00
Class Y

Purchase 12/27/2022 31846V203 107.00  First American Govt Obligation Fund 1.000 3.35% 107.00 0.00 107.00 0.00
Class Y

Purchase 12/27/2022 31846V203 898.08  First American Govt Obligation Fund 1.000 3.35% 898.08 0.00 898.08 0.00
Class Y

Purchase 12/31/2022 31846V203 3,078.13  First American Govt Obligation Fund 1.000 3.79% 3,078.13 0.00 3,078.13 0.00
Class Y

Subtotal 974,803.77 962,645.77 3,557.51 966,203.28 0.00
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Small Cities Organized Risk Effort
Account #590

Transaction Ledger
As of December 31, 2022

Transaction Settlement . . o Acq/Disp Interest .
e Date Quantity Security Description Yield Pur/Sold Total Amount Gain/Loss
ACQUISITIONS
Security 12/09/2022 31846V203 1,000,000.00  First American Govt Obligation Fund 1.000 1,000,000.00 0.00 1,000,000.00 0.00
Contribution Class Y
Security 12/09/2022 31846V203 1,000,000.00  First American Govt Obligation Fund 1.000 1,000,000.00 0.00 1,000,000.00 0.00
Contribution Class Y
Security 12/09/2022 31846V203 1,000,000.00  First American Govt Obligation Fund 1.000 1,000,000.00 0.00 1,000,000.00 0.00
Contribution Class Y
Subtotal 3,000,000.00 3,000,000.00 0.00 3,000,000.00 0.00
TOTAL ACQUISITIONS 3,974,803.77 3,962,645.77 3,557.51 3,966,203.28 0.00
DISPOSITIONS
Sale 12/15/2022 31846V203 248,092.64  First American Govt Obligation Fund 1.000 3.35% 248,092.64 0.00 248,092.64 0.00
Class Y
Sale 12/16/2022 31846V203 448,434.82  First American Govt Obligation Fund 1.000 3.35% 448,434.82 0.00 448,434.82 0.00
Class Y
Sale 12/19/2022 31846V203 229,872.05  First American Govt Obligation Fund 1.000 3.35% 229,872.05 0.00 229,872.05 0.00
Class Y
Subtotal 926,399.51 926,399.51 0.00 926,399.51 0.00
Paydown 12/15/2022  43815BAC4 0.00 Honda Auto Receivables Trust 2022-1 100.000 0.00 101.83 101.83 0.00
A3
1.88% Due 5/15/2026
Paydown 12/15/2022  448977ADO 0.00 Hyundai Auto Receivables Trust 2022-A 100.000 0.00 64.75 64.75 0.00
A3
2.22% Due 10/15/2026
Paydown 12/15/2022 44933LAC7 2,929.53  Hyundai Auto Receivables Trust 2021-A 100.000 2,929.53 15.72 2,945.25 0.00
A3
0.38% Due 9/15/2025
Paydown 12/15/2022 44934KAC8 0.00 Hyundai Auto Receivables Trust 2021-B 100.000 0.00 34.83 34.83 0.00
A3
0.38% Due 1/15/2026
Paydown 12/15/2022  44935FAD6 0.00 Hyundai Auto Receivables Trust 2021-C 100.000 0.00 18.50 18.50 0.00

A3
0.74% Due 5/15/2026
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e Date Quantity Security Description Yield Pur/Sold Total Amount Gain/Loss

DISPOSITIONS

Paydown 12/15/2022 47787JAC2 0.00 John Deere Owner Trust 2022-A A3 100.000 0.00 96.67 96.67 0.00
2.32% Due 9/16/2026

Paydown 12/15/2022  47787NAC3 535.21 John Deere Owner Trust 2020-B A3 100.000 535.21 2.65 537.86 0.00
0.51% Due 11/15/2024

Paydown 12/15/2022  47788UAC6 2,641.57 John Deere Owner Trust 2021-A A3 100.000 2,641.57 12.57 2,654.14 0.00
0.36% Due 9/15/2025

Paydown 12/15/2022 47789QAC4 0.00 John Deere Owner Trust 2021-B A3 100.000 0.00 21.67 21.67 0.00
0.52% Due 3/16/2026

Paydown 12/15/2022 47800AAC4 0.00 John Deere Owner Trust 2022-B A3 100.000 0.00 155.83 155.83 0.00
3.74% Due 2/16/2027

Paydown 12/15/2022 58768PAC8 0.00 Mercedes-Benz Auto Receivables 2022- 100.000 0.00 399.43 399.43 0.00
1A3
5.21% Due 8/16/2027

Paydown 12/15/2022 58769KAD6 0.00 Mercedes-Benz Auto Lease Trust 2021- 100.000 0.00 20.00 20.00 0.00
B A3
0.4% Due 11/15/2024

Paydown 12/15/2022 65479JAD5 2,990.53  Nissan Auto Receivables Owner 2019-C 100.000 2,990.53 21.91 3,012.44 0.00
A3
1.93% Due 7/15/2024

Paydown 12/15/2022  89232HAC9 5,062.95 Toyota Auto Receivable Own 2020-A A3 100.000 5,062.95 39.46 5,102.41 0.00
1.66% Due 5/15/2024

Paydown 12/15/2022  89237VABS 2,717.10 Toyota Auto Receivables Trust 2020-C 100.000 2,717.10 9.12 2,726.22 0.00
A3
0.44% Due 10/15/2024

Paydown 12/15/2022 89238FADS 0.00 Toyota Auto Receivables OT 2022-B A3 100.000 0.00 109.88 109.88 0.00
2.93% Due 9/15/2026

Paydown 12/15/2022 89240BAC2 1,525.80 Toyota Auto Receivables Owners 2021- 100.000 1,525.80 4.80 1,530.60 0.00
A A3
0.26% Due 5/15/2025

Paydown 12/16/2022 362554AC1 0.00 GM Financial Securitized Term 2021-4 100.000 0.00 17.00 17.00 0.00
A3
0.68% Due 9/16/2026

Paydown 12/16/2022 362585AC5 0.00 GM Financial Securitized ART 2022-2 A3 100.000 0.00 103.33 103.33 0.00

3.1% Due 2/16/2027
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e Date Quantity Security Description Yield Pur/Sold Total Amount Gain/Loss

DISPOSITIONS

Paydown 12/16/2022  380146AC4 0.00 GM Financial Auto Receivables 2022-1 100.000 0.00 26.25 26.25 0.00
A3
1.26% Due 11/16/2026

Paydown 12/19/2022 43813KAC6 3,246.67 Honda Auto Receivables Trust 2020-3 100.000 3,246.67 11.05 3,257.72 0.00
A3
0.37% Due 10/18/2024

Paydown 12/20/2022  36265MAC9 0.00 GM Financial Auto Lease Trust 2022-1 100.000 0.00 126.67 126.67 0.00
A3
1.9% Due 3/20/2025

Paydown 12/20/2022 36266FAC3 0.00 GM Financial Auto Lease Trust 2022-2 100.000 0.00 142.50 142.50 0.00
A3
3.42% Due 6/20/2025

Paydown 12/20/2022 92348KAVS5 0.00 Verizon Master Trust 2022-5 A1A 100.000 0.00 139.50 139.50 0.00
3.72% Due 7/20/2027

Paydown 12/21/2022  43815GAC3 0.00 Honda Auto Receivables Trust 2021-4 100.000 0.00 29.33 29.33 0.00
A3
0.88% Due 1/21/2026

Paydown 12/27/2022 05601XAC3 0.00 BMW Vehicle Lease Trust 2022-1 A3 100.000 0.00 36.67 36.67 0.00
1.1% Due 3/25/2025

Paydown 12/27/2022  05602RAD3 0.00 BMW Vehicle Owner Trust 2022-A A3 100.000 0.00 107.00 107.00 0.00
3.21% Due 8/25/2026

Paydown 12/27/2022  09690AAC7 888.45 BMW Vehicle Lease Trust 2021-2 A3 100.000 888.45 9.63 898.08 0.00
0.33% Due 12/26/2024

Subtotal 22,537.81 22,537.81 1,878.55 24,416.36 0.00

Security 12/07/2022 31846V203 1,149.24  First American Govt Obligation Fund 1.000 1,149.24 0.00 1,149.24 0.00

Withdrawal Class Y

Security 12/27/2022 31846V203 104.17  First American Govt Obligation Fund 1.000 104.17 0.00 104.17 0.00

Withdrawal Class Y

Subtotal 1,253.41 1,253.41 0.00 1,253.41 0.00

TOTAL DISPOSITIONS 950,190.73 950,190.73 1,878.55 952,069.28 0.00
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OTHER TRANSACTIONS

Interest 12/08/2022 3130A0F70 150,000.00 FHLB Note 0.000 2,531.25 0.00 2,531.25 0.00
3.375% Due 12/8/2023

Interest 12/10/2022 78015K7H1 150,000.00 Royal Bank of Canada Note 0.000 862.50 0.00 862.50 0.00
1.15% Due 6/10/2025

Interest 12/14/2022 3130A1XJ2 230,000.00 FHLB Note 0.000 3,306.25 0.00 3,306.25 0.00
2.875% Due 6/14/2024

Interest 12/15/2022 63743HFE7 85,000.00 National Rural Utilities Note 0.000 1,800.23 0.00 1,800.23 0.00
3.45% Due 6/15/2025

Interest 12/17/2022 3135G0423 260,000.00 FNMA Note 0.000 650.00 0.00 650.00 0.00
0.5% Due 6/17/2025

Interest 12/18/2022 89236TJK2 130,000.00 Toyota Motor Credit Corp Note 0.000 731.25 0.00 731.25 0.00
1.125% Due 6/18/2026

Interest 12/19/2022 06051GJD2 50,000.00 Bank of America Corp Callable Note 0.000 329.75 0.00 329.75 0.00
Cont 6/19/2025
1.319% Due 6/19/2026

Interest 12/27/2022  02665WCZ2 150,000.00 American Honda Finance Note 0.000 1,800.00 0.00 1,800.00 0.00
2.4% Due 6/27/2024

Interest 12/31/2022 91282CBC4 125,000.00 US Treasury Note 0.000 234.38 0.00 234.38 0.00
0.375% Due 12/31/2025

Interest 12/31/2022  91282CEW7 175,000.00 US Treasury Note 0.000 2,843.75 0.00 2,843.75 0.00
3.25% Due 6/30/2027

Subtotal 1,505,000.00 15,089.36 0.00 15,089.36 0.00

Dividend 12/01/2022 31846V203 117,292.94  First American Govt Obligation Fund 0.000 295.32 0.00 295.32 0.00
Class Y

Dividend 12/21/2022 31846V203 0.00  First American Govt Obligation Fund 0.000 2.73 0.00 2.73 0.00
Class Y

Subtotal 117,292.94 298.05 0.00 298.05 0.00

TOTAL OTHER TRANSACTIONS 1,622,292.94 15,387.41 0.00 15,387.41 0.00
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FIXED INCOME
00440EAS6 Chubb INA Holdings Inc 02/24/2021 147,287.66 931.00 0.00 96.94
Note 02/26/2021 0.00 0.00 270.56
3.15% Due 03/15/2025 140,000.00 0.00 1,298.50 (270.56)
147,017.10 367.50 96.94
023135BW5 Amazon.com Inc 05/10/2021 94,933.18 22.56 3.92 39.55
Note 05/12/2021 0.00 0.00 0.00
0.45% Due 05/12/2024 95,000.00 0.00 58.19 3.92
94,937.10 35.63 39.55
023135CF1 Amazon.com Inc Various 74,885.86 330.00 13.12 257.87
Callable Note Cont 3/13/2027 Various 33,678.40 (211.75) 0.00
3.3% Due 04/13/2027 110,000.00 0.00 786.50 13.12
108,577.38 244.75 257.87
02665WCZ2 American Honda Finance 07/10/2019 149,801.39 1,540.00 10.71 310.71
Note 07/12/2019 0.00 1,800.00 0.00
2.4% Due 06/27/2024 150,000.00 0.00 40.00 10.71
149,812.10 300.00 310.71
037833CU2 Apple Inc 05/17/2019 150,235.65 237.50 0.00 340.58
Callable Note Cont 3/11/2024 05/21/2019 0.00 0.00 15.67
2.85% Due 05/11/2024 150,000.00 0.00 593.75 (15.67)
150,219.98 356.25 340.58
05601XAC3 BMW Vehicle Lease Trust 01/11/2022 39,996.39 7.33 0.24 36.91
2022-1 A3 01/19/2022 0.00 36.67 0.00
1.1% Due 03/25/2025 40,000.00 0.00 7.33 0.24
39,996.63 36.67 36.91
05602RAD3 BMW Vehicle Owner Trust 05/10/2022 39,998.28 21.40 0.06 107.06
2022-A A3 05/18/2022 0.00 107.00 0.00
3.21% Due 08/25/2026 40,000.00 0.00 21.40 0.06
39,998.34 107.00 107.06
06051GHF9 Bank of America Corp 03/06/2019 133,044.76 1,127.91 0.00 378.70
Callable Note 1X 3/5/2023 03/08/2019 0.00 0.00 14.76
3.55% Due 03/05/2024 133,000.00 0.00 1,521.37 (14.76)
133,030.00 393.46 378.70
06051GJD2 Bank of America Corp Various 50,113.99 296.78 28.97 93.32
Callable Note Cont 6/19/2025 Various 27,152.10 329.75 3.79
1.319% Due 06/19/2026 80,000.00 0.00 35.17 25.18
77,291.27 68.14 93.32
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06367WB85 Bank of Montreal 03/24/2021 152,478.97 231.25 0.00 144.12
Note 03/26/2021 0.00 0.00 87.13
1.85% Due 05/01/2025 150,000.00 0.00 462.50 (87.13)
152,391.84 231.25 144.12
084664CZ2 Berkshire Hathaway 03/07/2022 114,981.27 558.39 0.37 220.79
Callable Note Cont 2/15/2027 03/15/2022 0.00 0.00 0.00
2.3% Due 03/15/2027 115,000.00 0.00 778.81 0.37
114,981.64 220.42 220.79
084670BR8 Berkshire Hathaway 04/20/2018 149,793.69 870.83 61.50 405.25
Callable Note Cont 1/15/2023 04/24/2018 0.00 0.00 0.00
2.75% Due 03/15/2023 150,000.00 0.00 1,214.58 61.50
149,855.19 343.75 405.25
09690AAC7 BMW Vehicle Lease Trust 09/08/2021 34,998.31 1.93 0.17 9.75
2021-2 A3 09/15/2021 0.00 9.63 0.00
0.33% Due 12/26/2024 34,111.55 888.45 1.88 0.17
34,110.03 9.58 9.75
14913R2V8 Caterpillar Financial Service 05/10/2022 54,943.02 93.50 1.98 157.81
Note 05/13/2022 0.00 0.00 0.00
3.4% Due 05/13/2025 55,000.00 0.00 249.33 1.98
54,945.00 155.83 157.81
14913R3A3 Caterpillar Financial Service 08/22/2022 94,140.47 1,035.50 15.53 300.53
Note 08/24/2022 0.00 0.00 0.00
3.6% Due 08/12/2027 95,000.00 0.00 1,320.50 15.53
94,156.00 285.00 300.53
30231GBH4 Exxon Mobil Corp 01/20/2021 146,935.17 837.76 0.00 83.97
Callable Note Cont 2/19/2025 01/22/2021 0.00 0.00 265.10
2.992% Due 03/19/2025 140,000.00 0.00 1,186.83 (265.10)
146,670.07 349.07 83.97
3130A0F70 FHLB 12/31/2018 150,923.19 2,432.81 0.00 344.95
Note 12/31/2018 0.00 2,531.25 76.93
3.375% Due 12/08/2023 150,000.00 0.00 323.44 (76.93)
150,846.26 421.88 344.95
3130A1XJ2 FHLB Various 233,052.00 3,067.46 0.00 382.39
Note Various 0.00 3,306.25 168.66
2.875% Due 06/14/2024 230,000.00 0.00 312.26 (168.66)
232,883.34 551.05 382.39
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3130A2UW4 FHLB Various 204,151.80 1,245.84 0.00 281.76
Note Various 0.00 0.00 197.40
2.875% Due 09/13/2024 200,000.00 0.00 1,725.00 (197.40)
203,954.40 479.16 281.76
3130A4CH3 FHLB 03/19/2020 230,956.34 1,142.97 0.00 223.91
Note 03/20/2020 0.00 0.00 221.40
2.375% Due 03/14/2025 225,000.00 0.00 1,588.28 (221.40)
230,734.94 445.31 223.91
313383YJ4 FHLB Various 250,577.11 1,945.32 0.00 639.45
Note Various 0.00 0.00 63.67
3.375% Due 09/08/2023 250,000.00 0.00 2,648.44 (63.67)
250,513.44 703.12 639.45
3133EKWV4 FFCB 08/13/2019 150,483.07 963.54 0.00 206.41
Note 08/14/2019 0.00 0.00 24.84
1.85% Due 07/26/2024 150,000.00 0.00 1,194.79 (24.84)
150,458.23 231.25 206.41
3135G03U5 FNMA 04/22/2020 104,896.47 71.09 3.68 58.37
Note 04/24/2020 0.00 0.00 0.00
0.625% Due 04/22/2025 105,000.00 0.00 125.78 3.68
104,900.15 54.69 58.37
3135G04z3 FNMA 06/17/2020 259,725.88 592.22 9.15 117.49
Note 06/19/2020 0.00 650.00 0.00
0.5% Due 06/17/2025 260,000.00 0.00 50.56 9.15
259,735.03 108.34 117.49
3135G05X7 FNMA 08/25/2020 219,436.66 220.00 17.49 86.24
Note 08/27/2020 0.00 0.00 0.00
0.375% Due 08/25/2025 220,000.00 0.00 288.75 17.49
219,454.15 68.75 86.24
3135G06G3 FNMA 11/09/2020 214,546.89 71.67 13.10 102.68
Note 11/12/2020 0.00 0.00 0.00
0.5% Due 11/07/2025 215,000.00 0.00 161.25 13.10
214,559.99 89.58 102.68
3135G0V34 FNMA 02/27/2019 124,885.56 1,006.94 8.23 268.65
Note 02/28/2019 0.00 0.00 0.00
2.5% Due 02/05/2024 125,000.00 0.00 1,267.36 8.23
124,893.79 260.42 268.65
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3135GO0W66 FNMA 11/08/2019 174,447.74 363.37 25.03 262.01
Note 11/12/2019 0.00 0.00 0.00
1.625% Due 10/15/2024 175,000.00 0.00 600.35 25.03
174,472.77 236.98 262.01
3135G0X24 FNMA Various 237,093.73 1,527.50 4.88 233.72
Note Various 0.00 0.00 89.39
1.625% Due 01/07/2025 235,000.00 0.00 1,845.73 (84.51)
237,009.22 318.23 233.72
3137EAEPO FHLMC 02/13/2020 259,911.80 1,180.83 3.40 328.40
Note 02/14/2020 0.00 0.00 0.00
1.5% Due 02/12/2025 260,000.00 0.00 1,505.83 3.40
259,915.20 325.00 328.40
3137EAEU9 FHLMC 07/21/2020 139,631.91 189.58 11.85 55.60
Note 07/23/2020 0.00 0.00 0.00
0.375% Due 07/21/2025 140,000.00 0.00 233.33 11.85
139,643.76 43.75 55.60
3137EAEX3 FHLMC 09/23/2020 199,661.04 141.67 10.24 72.74
Note 09/25/2020 0.00 0.00 0.00
0.375% Due 09/23/2025 200,000.00 0.00 204.17 10.24
199,671.28 62.50 72.74
362554AC1 GM Financial Securitized Term 10/13/2021 29,999.49 8.50 0.02 17.02
2021-4 A3 10/21/2021 0.00 17.00 0.00
0.68% Due 09/16/2026 30,000.00 0.00 8.50 0.02
29,999.51 17.00 17.02
362585AC5 GM Financial Securitized ART 04/05/2022 39,993.19 51.67 0.21 103.54
2022-2 A3 04/13/2022 0.00 103.33 0.00
3.1% Due 02/16/2027 40,000.00 0.00 51.67 0.21
39,993.40 103.33 103.54
36265MAC9 GM Financial Auto Lease Trust 02/15/2022 79,999.56 46.44 0.02 126.69
2022-1 A3 02/23/2022 0.00 126.67 0.00
1.9% Due 03/20/2025 80,000.00 0.00 46.44 0.02
79,999.58 126.67 126.69
36266FAC3 GM Financial Auto Lease Trust 05/03/2022 49,996.12 52.25 0.20 142.70
2022-2 A3 05/11/2022 0.00 142.50 0.00
3.42% Due 06/20/2025 50,000.00 0.00 52.25 0.20
49,996.32 142.50 142.70
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380146AC4 GM Financial Auto Receivables 01/11/2022 24,998.40 13.13 0.05 26.30
2022-1 A3 01/19/2022 0.00 26.25 0.00
1.26% Due 11/16/2026 25,000.00 0.00 13.13 0.05
24,998.45 26.25 26.30

43813KAC6 Honda Auto Receivables Trust 09/22/2020 35,847.72 4.79 0.28 10.90
2020-3 A3 09/29/2020 0.00 11.05 0.00
0.37% Due 10/18/2024 32,602.67 3,246.67 4.36 0.28
32,601.33 10.62 10.90

43815BAC4 Honda Auto Receivables Trust 02/15/2022 64,992.55 54.31 0.26 102.09
2022-1 A3 02/23/2022 0.00 101.83 0.00
1.88% Due 05/15/2026 65,000.00 0.00 54.31 0.26
64,992.81 101.83 102.09

43815GAC3 Honda Auto Receivables Trust 11/16/2021 39,994.22 9.78 0.22 29.55
2021-4 A3 11/24/2021 0.00 29.33 0.00
0.88% Due 01/21/2026 40,000.00 0.00 9.78 0.22
39,994.44 29.33 29.55

438516BL9 Honeywell Intl 12/15/2022 0.00 0.00 108.29 258.29
Callable Note 08/01/2026 12/19/2022 168,229.80 (600.00) 0.00
2.5% Due 11/01/2026 180,000.00 0.00 750.00 108.29
168,338.09 150.00 258.29

448977AD0 Hyundai Auto Receivables Trust 03/09/2022 34,998.95 34.53 0.03 64.78
2022-A A3 03/16/2022 0.00 64.75 0.00
2.22% Due 10/15/2026 35,000.00 0.00 34.53 0.03
34,998.98 64.75 64.78

44933LAC7 Hyundai Auto Receivables Trust 04/20/2021 49,646.98 8.39 0.28 15.50
2021-A A3 04/28/2021 0.00 15.72 0.00
0.38% Due 09/15/2025 46,719.94 2,929.53 7.89 0.28
46,717.73 15.22 15.50

44934KAC8 Hyundai Auto Receivables Trust 07/20/2021 109,986.13 18.58 0.66 35.49
2021-B A3 07/28/2021 0.00 34.83 0.00
0.38% Due 01/15/2026 110,000.00 0.00 18.58 0.66
109,986.79 34.83 35.49

44935FAD6 Hyundai Auto Receivables Trust 11/09/2021 29,995.50 9.87 0.18 18.68
2021-CA3 11/17/2021 0.00 18.50 0.00
0.74% Due 05/15/2026 30,000.00 0.00 9.87 0.18
29,995.68 18.50 18.68
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4581X0DZ8 Inter-American Dev Bank 09/15/2021 189,915.08 179.44 3.97 83.14
Note 09/23/2021 0.00 0.00 0.00
0.5% Due 09/23/2024 190,000.00 0.00 258.61 3.97
189,919.05 79.17 83.14
4581X0EE4 Inter-American Dev Bank 06/22/2022 84,993.28 1,151.04 0.36 230.57
Note 07/01/2022 0.00 0.00 0.00
3.25% Due 07/01/2024 85,000.00 0.00 1,381.25 0.36
84,993.64 230.21 230.57
459058JB0 Intl. Bank Recon & Development 04/15/2020 129,759.47 88.02 8.54 76.25
Note 04/22/2020 0.00 0.00 0.00
0.625% Due 04/22/2025 130,000.00 0.00 155.73 8.54
129,768.01 67.71 76.25
459058JL8 Intl. Bank Recon & Development 10/21/2020 179,881.70 82.50 3.46 78.46
Note 10/28/2020 0.00 0.00 0.00
0.5% Due 10/28/2025 180,000.00 0.00 157.50 3.46
179,885.16 75.00 78.46
46647PAUO JP Morgan Chase & Co 09/12/2019 151,319.87 2,025.07 0.00 299.77
Callable Note 1X 7/23/2023 09/16/2019 0.00 0.00 174.85
3.797% Due 07/23/2024 150,000.00 0.00 2,499.69 (174.85)
151,145.02 474.62 299.77
46647PBK1 JP Morgan Chase & Co 09/16/2021 51,062.59 112.83 0.00 49.06
Callable Note Cont 4/22/2025 09/20/2021 0.00 0.00 37.73
2.083% Due 04/22/2026 50,000.00 0.00 199.62 (37.73)
51,024.86 86.79 49.06
47787JAC2 John Deere Owner Trust 03/10/2022 49,991.19 51.56 0.27 96.94
2022-A A3 03/16/2022 0.00 96.67 0.00
2.32% Due 09/16/2026 50,000.00 0.00 51.56 0.27
49,991.46 96.67 96.94
47787NAC3 John Deere Owner Trust 07/14/2020 6,229.58 1.41 0.05 2.58
2020-B A3 07/22/2020 0.00 2.65 0.00
0.51% Due 11/15/2024 5,694.68 535.21 1.29 0.05
5,694.42 2.53 2.58
47788UAC6 John Deere Owner Trust 03/02/2021 41,886.48 6.70 0.45 12.60
2021-A A3 03/10/2021 0.00 12.57 0.00
0.36% Due 09/15/2025 39,249.10 2,641.57 6.28 0.45
39,245.36 12.15 12.60
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47789QAC4 John Deere Owner Trust 07/13/2021 49,997.21 11.56 0.10 21.77
2021-B A3 07/21/2021 0.00 21.67 0.00
0.52% Due 03/16/2026 50,000.00 0.00 11.56 0.10
49,997.31 21.67 21.77
47800AAC4 John Deere Owner Trust 07/12/2022 49,995.72 83.11 0.11 155.94
2022-B A3 07/20/2022 0.00 155.83 0.00
3.74% Due 02/16/2027 50,000.00 0.00 83.11 0.11
49,995.83 155.83 155.94
58768PAC8 Mercedes-Benz Auto Receivables 11/15/2022 119,976.43 156.30 0.58 521.58
2022-1 A3 11/22/2022 0.00 399.43 0.00
5.21% Due 08/16/2027 120,000.00 0.00 277.87 0.58
119,977.01 521.00 521.58
58769KAD6 Mercedes-Benz Auto Lease Trust 06/22/2021 59,998.00 10.67 0.15 20.15
2021-B A3 06/29/2021 0.00 20.00 0.00
0.4% Due 11/15/2024 60,000.00 0.00 10.67 0.15
59,998.15 20.00 20.15
61772BAB9 Morgan Stanley Various 135,404.27 179.21 280.17 479.30
Callable Note Cont 5/4/2026 Various 0.00 0.00 0.00
1.593% Due 05/04/2027 150,000.00 0.00 378.34 280.17
135,684.44 199.13 479.30
63743HFE7 National Rural Utilities Various 84,796.63 1,686.19 6.80 251.18
Note Various 0.00 1,800.23 0.00
3.45% Due 06/15/2025 85,000.00 0.00 130.34 6.80
84,803.43 244.38 251.18
65479JAD5 Nissan Auto Receivables Owner 10/16/2019 13,623.62 11.69 0.06 19.40
2019-CA3 10/23/2019 0.00 21.91 0.00
1.93% Due 07/15/2024 10,633.34 2,990.53 9.12 0.06
10,633.15 19.34 19.40
74340XBNO Prologis LP 11/09/2022 141,206.58 434.44 365.04 648.38
Callable Note Cont 2/15/2027 11/14/2022 0.00 0.00 0.00
2.125% Due 04/15/2027 160,000.00 0.00 717.78 365.04
141,571.62 283.34 648.38
747525AF0 Qualcomm Inc 05/27/2020 147,780.14 147.58 0.00 134.81
Callable Note Cont 2/20/2025 05/29/2020 0.00 0.00 267.69
3.45% Due 05/20/2025 140,000.00 0.00 550.08 (267.69)
147,512.45 402.50 134.81
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78015K7H1 Royal Bank of Canada 12/22/2021 148,969.06 819.38 34.66 178.41
Note 12/27/2021 0.00 862.50 0.00
1.15% Due 06/10/2025 150,000.00 0.00 100.63 34.66
149,003.72 143.75 178.41
79466LAGY9 Salesforce.com Inc 06/29/2021 24,993.13 59.03 0.36 13.38
Callable Note Cont 7/15/2022 07/12/2021 0.00 0.00 0.00
0.625% Due 07/15/2024 25,000.00 0.00 72.05 0.36
24,993.49 13.02 13.38
808513BY0 Charles Schwab Corp Various 148,028.25 898.33 39.36 345.62
Callable Note Cont 2/3/2027 Various 0.00 0.00 0.00
2.45% Due 03/03/2027 150,000.00 0.00 1,204.59 39.36
148,067.61 306.26 345.62
857477BR3 State Street Bank 02/02/2022 40,000.00 223.10 0.00 58.20
Callable Note Cont 2/6/2025 02/07/2022 0.00 0.00 0.00
1.746% Due 02/06/2026 40,000.00 0.00 281.30 0.00
40,000.00 58.20 58.20
87612EBM7 Target Corp 01/19/2022 69,901.37 515.67 2.03 115.78
Callable Note Cont 12/15/2026 01/24/2022 0.00 0.00 0.00
1.95% Due 01/15/2027 70,000.00 0.00 629.42 2.03
69,903.40 113.75 115.78
89114QCB2 Toronto Dominion Bank 03/26/2019 135,472.00 975.00 0.00 334.23
Note 03/28/2019 0.00 0.00 31.40
3.25% Due 03/11/2024 135,000.00 0.00 1,340.63 (31.40)
135,440.60 365.63 334.23
89232HACY Toyota Auto Receivable Own 06/17/2020 28,773.69 21.05 0.00 (19.48)
2020-A A3 06/19/2020 0.00 39.46 55.20
1.66% Due 05/15/2024 23,465.91 5,062.95 17.31 (55.20)
23,655.54 35.72 (19.48)
89236TJK2 Toyota Motor Credit Corp 06/15/2021 129,959.43 662.19 0.97 122.84
Note 06/18/2021 0.00 731.25 0.00
1.125% Due 06/18/2026 130,000.00 0.00 52.81 0.97
129,960.40 121.87 122.84
89237VABS5 Toyota Auto Receivables Trust 07/21/2020 24,863.02 4.86 0.13 8.72
2020-C A3 07/27/2020 0.00 9.12 0.00
0.44% Due 10/15/2024 22,146.77 2,717.10 4.33 0.13
22,146.05 8.59 8.72
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89238FAD5 Toyota Auto Receivables OT 04/07/2022 44,999.15 58.60 0.03 109.91
2022-B A3 04/13/2022 0.00 109.88 0.00
2.93% Due 09/15/2026 45,000.00 0.00 58.60 0.03
44,999.18 109.88 109.91
89240BAC2 Toyota Auto Receivables Owners 02/02/2021 22,131.34 2.56 0.22 4.84
2021-A A3 02/08/2021 0.00 4.80 0.00
0.26% Due 05/15/2025 20,607.25 1,525.80 2.38 0.22
20,605.76 4.62 4.84
9128283J)7 US Treasury Various 276,909.06 16.06 0.00 416.60
Note Various 0.00 0.00 81.07
2.125% Due 11/30/2024 275,000.00 0.00 513.73 (81.07)
276,827.99 497.67 416.60
912828)27 US Treasury 03/04/2020 179,866.69 1,027.17 0.00 107.89
Note 03/05/2020 0.00 0.00 186.95
2% Due 02/15/2025 175,000.00 0.00 1,322.01 (186.95)
179,679.74 294.84 107.89
912828V80 US Treasury 04/04/2019 174,861.17 1,316.07 10.10 341.79
Note 04/05/2019 0.00 0.00 0.00
2.25% Due 01/31/2024 175,000.00 0.00 1,647.76 10.10
174,871.27 331.69 341.79
912828WJ5 US Treasury 06/10/2019 151,220.33 165.75 0.00 249.89
Note 06/11/2019 0.00 0.00 71.24
2.5% Due 05/15/2024 150,000.00 0.00 486.88 (71.24)
151,149.09 321.13 249.89
912828YH7 US Treasury Various 299,060.67 766.49 43,52 426.75
Note Various 0.00 0.00 0.00
1.5% Due 09/30/2024 300,000.00 0.00 1,149.72 43,52
299,104.19 383.23 426.75
9128282C7 US Treasury 03/19/2020 50,450.50 142.96 0.00 31.14
Note 03/20/2020 0.00 0.00 17.03
1.125% Due 02/28/2025 50,000.00 0.00 191.13 (17.03)
50,433.47 48.17 31.14
91282CAZ4 US Treasury 12/29/2020 300,057.16 3.09 0.00 94.19
Note 12/30/2020 0.00 0.00 1.62
0.375% Due 11/30/2025 300,000.00 0.00 98.90 (1.62)
300,055.54 95.81 94.19
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91282CBC4 US Treasury 01/27/2021 124,926.61 196.16 2.02 41.53
Note 01/28/2021 0.00 234.38 0.00
0.375% Due 12/31/2025 125,000.00 0.00 1.29 2.02
124,928.63 39.51 41.53
91282CBT7 US Treasury 03/30/2021 298,400.19 383.24 40.79 232.41
Note 03/31/2021 0.00 0.00 0.00
0.75% Due 03/31/2026 300,000.00 0.00 574.86 40.79
298,440.98 191.62 232.41
91282CBWO US Treasury 04/29/2021 149,324.30 96.34 16.81 113.15
Note 04/30/2021 0.00 0.00 0.00
0.75% Due 04/30/2026 150,000.00 0.00 192.68 16.81
149,341.11 96.34 113.15
91282CCP4 US Treasury 08/10/2021 124,125.31 261.12 20.26 86.08
Note 08/11/2021 0.00 0.00 0.00
0.625% Due 07/31/2026 125,000.00 0.00 326.94 20.26
124,145.57 65.82 86.08
91282CCW9 US Treasury Various 347,121.72 667.13 65.17 289.96
Note Various 0.00 0.00 0.00
0.75% Due 08/31/2026 350,000.00 0.00 891.92 65.17
347,186.89 224.79 289.96
91282CDG3 US Treasury Various 323,310.07 313.10 36.62 349.73
Note Various 0.00 0.00 0.00
1.125% Due 10/31/2026 325,000.00 0.00 626.21 36.62
323,346.69 313.11 349.73
91282CEF4 US Treasury 09/27/2022 186,289.40 851.65 268.83 694.65
Note 09/28/2022 0.00 0.00 0.00
2.5% Due 03/31/2027 200,000.00 0.00 1,277.47 268.83
186,558.23 425.82 694.65
91282CEN7 US Treasury Various 332,944.80 800.69 135.76 936.45
Note Various 0.00 0.00 0.00
2.75% Due 04/30/2027 340,000.00 0.00 1,601.38 135.76
333,080.56 800.69 936.45
91282CEW7 US Treasury 08/03/2022 177,297.43 2,380.10 0.00 436.76
Note 08/04/2022 0.00 2,843.75 42.60
3.25% Due 06/30/2027 175,000.00 0.00 15.71 (42.60)
177,254.83 479.36 436.76
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91282CFH9 US Treasury 09/08/2022 118,751.93 953.04 22.31 343.44
Note 09/09/2022 0.00 0.00 0.00
3.125% Due 08/31/2027 120,000.00 0.00 1,274.17 22.31
118,774.24 321.13 343.44
91282CFM8 US Treasury 10/28/2022 149,539.35 1,053.91 8.09 535.05
Note 10/31/2022 0.00 0.00 0.00
4.125% Due 09/30/2027 150,000.00 0.00 1,580.87 8.09
149,547.44 526.96 535.05
91282CFP1 US Treasury 12/15/2022 0.00 0.00 0.00 390.38
Note 12/16/2022 221,332.03 (1,592.58) 20.61
4.25% Due 10/15/2025 220,000.00 0.00 2,003.57 (20.61)
221,311.42 410.99 390.38
91282CFUO US Treasury 12/15/2022 0.00 0.00 0.00 361.94
Note 12/16/2022 224,357.03 (1,153.18) 39.16
4.125% Due 10/31/2027 220,000.00 0.00 1,554.28 (39.16)
224,317.87 401.10 361.94
91324PEC2 United Health Group Inc Various 173,444.51 89.44 39.90 205.90
Callable Note Cont 4/15/2026 Various 0.00 0.00 1.71
1.15% Due 05/15/2026 175,000.00 0.00 257.15 38.19
173,482.70 167.71 205.90
92348KAV5 Verizon Master Trust 08/02/2022 44,998.24 51.15 0.06 139.56
2022-5 A1A 08/11/2022 0.00 139.50 0.00
3.72% Due 07/20/2027 45,000.00 0.00 51.15 0.06
44,998.30 139.50 139.56
931142ERO Wal-Mart Stores 09/08/2021 29,956.96 64.75 0.97 27.22
Callable Note Cont 08/17/2026 09/17/2021 0.00 0.00 0.00
1.05% Due 09/17/2026 30,000.00 0.00 91.00 0.97
29,957.93 26.25 27.22
931142EX7 Wal-Mart Stores Various 49,924.69 449.86 1.34 165.92
Callable Note Cont 09/09/2027 09/09/2022 0.00 0.00 0.00
3.95% Due 09/09/2027 50,000.00 0.00 614.44 1.34
49,926.03 164.58 165.92
11,942,087.43 47,327.05 1,814.74
674,749.36 13,410.40 2,528.16
22,537.81 53,702.94 (713.42)
Total Fixed Income 12,623,231.21 12,593,585.56 19,786.29 19,072.87 19,072.87
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3130AJHU6 FHLB 06/04/2020 149,902.87 97.92 3.48 65.98
Note 06/05/2020 0.00 0.00 0.00
0.5% Due 04/14/2025 150,000.00 0.00 160.42 3.48
149,906.35 62.50 65.98
31846V203 First American Various 117,292.94 0.00 0.00 298.05
Govt Obligation Fund Class Y Various 3,039,803.77 298.05 0.00
2,229,443.79 927,652.92 0.00 0.00
2,229,443.79 298.05 298.05
62479MPF4 MUFG Bank Ltd/NY 12/15/2022 0.00 0.00 0.00 522.99
Discount CP 12/15/2022 248,092.64 0.00 0.00
4.43% Due 02/15/2023 250,000.00 0.00 522.99 0.00
248,092.64 522.99 522.99
267,195.81 97.92 3.48
3,287,896.41 298.05 0.00
927,652.92 683.41 3.48
Total Cash & Equivalent 2,629,443.79 2,627,442.78 883.54 887.02 887.02
12,209,283.24 47,424.97 1,818.22
3,962,645.77 13,708.45 2,528.16
950,190.73 54,386.35 (709.94)
TOTAL PORTFOLIO 15,252,675.00 15,221,028.34 20,669.83 19,959.89 19,959.89
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01/01/2023 Interest 4581X0EE4 85,000.00 Inter-American Dev Bank Note 0.00 1,381.25 1,381.25
3.25% Due 7/1/2024

01/07/2023 Interest 3135G0X24 235,000.00 FNMA Note 0.00 1,909.38 1,909.38
1.625% Due 1/7/2025

01/15/2023 Interest 87612EBM7 70,000.00 Target Corp Callable Note Cont 12/15/2026 0.00 682.50 682.50
1.95% Due 1/15/2027

01/15/2023 Interest 79466LAG9 25,000.00 Salesforce.com Inc Callable Note Cont 7/15/2022 0.00 78.13 78.13
0.625% Due 7/15/2024

01/15/2023 Paydown 89237VAB5 22,146.77 Toyota Auto Receivables Trust 2020-C A3 1,002.80 8.12 1,010.92
0.44% Due 10/15/2024

01/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 0.00 101.83 101.83
1.88% Due 5/15/2026

01/15/2023 Paydown 44934KAC8 110,000.00 Hyundai Auto Receivables Trust 2021-B A3 0.00 34.83 34.83
0.38% Due 1/15/2026

01/15/2023 Paydown 58768PAC8 120,000.00 Mercedes-Benz Auto Receivables 2022-1 A3 0.00 521.00 521.00
5.21% Due 8/16/2027

01/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026

01/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 0.00 18.50 18.50
0.74% Due 5/15/2026

01/15/2023 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 0.00 96.67 96.67
2.32% Due 9/16/2026

01/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

01/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,612.85 20.00 4,632.85
0.4% Due 11/15/2024

01/15/2023 Paydown 89232HAC9 23,465.91 Toyota Auto Receivable Own 2020-A A3 1,877.76 32.46 1,910.22
1.66% Due 5/15/2024

01/15/2023 Paydown 44933LAC7 46,719.94  Hyundai Auto Receivables Trust 2021-A A3 2,741.10 14.79 2,755.89
0.38% Due 9/15/2025

01/15/2023 Paydown 47787NAC3 5,694.68 John Deere Owner Trust 2020-B A3 437.02 2.42 439.44
0.51% Due 11/15/2024

01/15/2023 Paydown 47788UAC6 39,249.10 John Deere Owner Trust 2021-A A3 1,777.97 11.77 1,789.74
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01/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 0.00 21.67 21.67
0.52% Due 3/16/2026

01/15/2023 Paydown 65479JAD5 10,633.34  Nissan Auto Receivables Owner 2019-C A3 548.40 17.10 565.50
1.93% Due 7/15/2024

01/15/2023 Paydown 89238FAD5 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026

01/15/2023 Paydown 89240BAC2 20,607.25 Toyota Auto Receivables Owners 2021-A A3 1,370.70 4.46 1,375.16
0.26% Due 5/15/2025

01/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 0.00 17.00 17.00
0.68% Due 9/16/2026

01/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 0.00 26.25 26.25
1.26% Due 11/16/2026

01/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

01/18/2023 Paydown 43813KAC6 32,602.67 Honda Auto Receivables Trust 2020-3 A3 2,959.32 10.05 2,969.37
0.37% Due 10/18/2024

01/20/2023 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

01/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

01/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 0.00 126.67 126.67
1.9% Due 3/20/2025

01/21/2023 Interest 3137EAEU9 140,000.00 FHLMC Note 0.00 262.50 262.50
0.375% Due 7/21/2025

01/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 0.00 29.33 29.33
0.88% Due 1/21/2026

01/23/2023 Interest 46647PAUO 150,000.00 JP Morgan Chase & Co Callable Note 1X 7/23/2023 0.00 2,847.75 2,847.75
3.797% Due 7/23/2024

01/25/2023 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 0.00 36.67 36.67
1.1% Due 3/25/2025

01/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 0.00 107.00 107.00
3.21% Due 8/25/2026

01/25/2023 Paydown 09690AAC7 34,111.55 BMW Vehicle Lease Trust 2021-2 A3 2,838.85 9.38 2,848.23
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01/26/2023 Interest 3133EKWV4 150,000.00 FFCB Note 0.00 1,387.50 1,387.50
1.85% Due 7/26/2024

01/31/2023 Interest 912828V80 175,000.00 US Treasury Note 0.00 1,968.75 1,968.75
2.25% Due 1/31/2024

01/31/2023 Interest 91282CCP4 125,000.00 US Treasury Note 0.00 390.63 390.63
0.625% Due 7/31/2026

JAN 2023 20,166.77 12,892.15 33,058.92

02/05/2023 Interest 3135G0V34 125,000.00 FNMA Note 0.00 1,562.50 1,562.50

2.5% Due 2/5/2024

02/06/2023 Interest 857477BR3 40,000.00 State Street Bank Callable Note Cont 2/6/2025 0.00 349.20 349.20
1.746% Due 2/6/2026

02/12/2023 Interest 14913R3A3 95,000.00 Caterpillar Financial Service Note 0.00 1,710.00 1,710.00
3.6% Due 8/12/2027

02/12/2023 Interest 3137EAEPO 260,000.00 FHLMC Note 0.00 1,950.00 1,950.00
1.5% Due 2/12/2025

02/15/2023 Interest 912828J27 175,000.00 US Treasury Note 0.00 1,750.00 1,750.00
2% Due 2/15/2025

02/15/2023 Maturity 62479MPF4 250,000.00 MUFG Bank Ltd/NY Discount CP 248,092.64 1,907.36 250,000.00
4.43% Due 2/15/2023

02/15/2023 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 0.00 96.67 96.67
2.32% Due 9/16/2026

02/15/2023 Paydown 47788UAC6 39,249.10 John Deere Owner Trust 2021-A A3 1,778.55 11.24 1,789.79
0.36% Due 9/15/2025

02/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 0.00 101.83 101.83
1.88% Due 5/15/2026

02/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

02/15/2023 Paydown 58768PAC8 120,000.00 Mercedes-Benz Auto Receivables 2022-1 A3 0.00 521.00 521.00
5.21% Due 8/16/2027

02/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,613.27 18.46 4,631.73
0.4% Due 11/15/2024

02/15/2023 Paydown 44934KAC8 110,000.00  Hyundai Auto Receivables Trust 2021-B A3 5,495.22 34.83 5,530.05
0.38% Due 1/15/2026
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02/15/2023 Paydown 89232HACY 23,465.91 Toyota Auto Receivable Own 2020-A A3 1,816.89 29.86 1,846.75
1.66% Due 5/15/2024

02/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026

02/15/2023 Paydown 44933LAC7 46,719.94  Hyundai Auto Receivables Trust 2021-A A3 2,741.98 13.93 2,755.91
0.38% Due 9/15/2025

02/15/2023 Paydown 44935FAD6 30,000.00  Hyundai Auto Receivables Trust 2021-C A3 0.00 18.50 18.50
0.74% Due 5/15/2026

02/15/2023 Paydown 47787NAC3 5,694.68 John Deere Owner Trust 2020-B A3 437.20 2.23 439.43
0.51% Due 11/15/2024

02/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 0.00 21.67 21.67
0.52% Due 3/16/2026

02/15/2023 Paydown 65479JAD5 10,633.34  Nissan Auto Receivables Owner 2019-C A3 549.64 16.22 565.86
1.93% Due 7/15/2024

02/15/2023 Paydown 89237VAB5 22,146.77  Toyota Auto Receivables Trust 2020-C A3 1,003.17 7.75 1,010.92
0.44% Due 10/15/2024

02/15/2023 Paydown 89238FAD5 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026

02/15/2023 Paydown 89240BAC2 20,607.25 Toyota Auto Receivables Owners 2021-A A3 1,371.14 4.17 1,375.31
0.26% Due 5/15/2025

02/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

02/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 0.00 17.00 17.00
0.68% Due 9/16/2026

02/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 0.00 26.25 26.25
1.26% Due 11/16/2026

02/18/2023 Paydown 43813KAC6 32,602.67 Honda Auto Receivables Trust 2020-3 A3 2,960.23 9.14 2,969.37
0.37% Due 10/18/2024

02/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

02/20/2023 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

02/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 0.00 126.67 126.67
1.9% Due 3/20/2025
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02/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 0.00 29.33 29.33
0.88% Due 1/21/2026

02/25/2023 Interest 3135G05X7 220,000.00 FNMA Note 0.00 412.50 412.50
0.375% Due 8/25/2025

02/25/2023 Paydown 05601XAC3 40,000.00 BMW Vebhicle Lease Trust 2022-1 A3 0.00 36.67 36.67
1.1% Due 3/25/2025

02/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 0.00 107.00 107.00
3.21% Due 8/25/2026

02/25/2023 Paydown 09690AAC7 34,111.55 BMW Vehicle Lease Trust 2021-2 A3 2,839.54 8.60 2,848.14
0.33% Due 12/26/2024

02/28/2023 Interest 91282CFH9 120,000.00  US Treasury Note 0.00 1,875.00 1,875.00
3.125% Due 8/31/2027

02/28/2023 Interest 91282CCW9 350,000.00 US Treasury Note 0.00 1,312.50 1,312.50
0.75% Due 8/31/2026

02/28/2023 Interest 9128287C7 50,000.00 US Treasury Note 0.00 281.25 281.25
1.125% Due 2/28/2025

FEB 2023 273,699.47 15,085.12 288,784.59

03/03/2023 Interest 808513BY0 150,000.00 Charles Schwab Corp Callable Note Cont 2/3/2027 0.00 1,837.50 1,837.50

2.45% Due 3/3/2027

03/05/2023 Call 06051GHF9 133,000.00 Bank of America Corp Callable Note 1X 3/5/2023 133,000.00 2,360.75 135,360.75
3.55% Due 3/5/2024

03/08/2023 Interest 313383YJ4 250,000.00 FHLB Note 0.00 4,218.75 4,218.75
3.375% Due 9/8/2023

03/09/2023 Interest 931142EX7 50,000.00  Wal-Mart Stores Callable Note Cont 09/09/2027 0.00 987.50 987.50
3.95% Due 9/9/2027

03/11/2023 Interest 89114QCB2 135,000.00 Toronto Dominion Bank Note 0.00 2,193.75 2,193.75
3.25% Due 3/11/2024

03/13/2023 Interest 3130A2UW4 200,000.00 FHLB Note 0.00 2,875.00 2,875.00
2.875% Due 9/13/2024

03/14/2023 Interest 3130A4CH3 225,000.00 FHLB Note 0.00 2,671.88 2,671.88
2.375% Due 3/14/2025

03/15/2023 Interest 084664CZ2 115,000.00 Berkshire Hathaway Callable Note Cont 2/15/2027 0.00 1,322.50 1,322.50
2.3% Due 3/15/2027
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03/15/2023 Interest 00440EAS6 140,000.00  Chubb INA Holdings Inc Note 0.00 2,205.00 2,205.00
3.15% Due 3/15/2025

03/15/2023 Maturity 084670BR8 150,000.00 Berkshire Hathaway Callable Note Cont 1/15/2023 150,000.00 2,062.50 152,062.50
2.75% Due 3/15/2023

03/15/2023 Paydown 44933LAC7 46,719.94  Hyundai Auto Receivables Trust 2021-A A3 2,742.87 13.06 2,755.93
0.38% Due 9/15/2025

03/15/2023 Paydown 65479JAD5 10,633.34  Nissan Auto Receivables Owner 2019-C A3 550.87 15.34 566.21
1.93% Due 7/15/2024

03/15/2023 Paydown 89232HACY 23,465.91 Toyota Auto Receivable Own 2020-A A3 1,755.75 27.35 1,783.10
1.66% Due 5/15/2024

03/15/2023 Paydown 47787NAC3 5,694.68 John Deere Owner Trust 2020-B A3 437.36 2.05 439.41
0.51% Due 11/15/2024

03/15/2023 Paydown 47788UAC6 39,249.10 John Deere Owner Trust 2021-A A3 1,779.12 10.71 1,789.83
0.36% Due 9/15/2025

03/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 0.00 21.67 21.67
0.52% Due 3/16/2026

03/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,613.70 16.92 4,630.62
0.4% Due 11/15/2024

03/15/2023 Paydown 89238FADS 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026

03/15/2023 Paydown 89240BAC2 20,607.25 Toyota Auto Receivables Owners 2021-A A3 1,371.59 3.87 1,375.46
0.26% Due 5/15/2025

03/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 0.00 101.83 101.83
1.88% Due 5/15/2026

03/15/2023 Paydown 44934KAC8 110,000.00  Hyundai Auto Receivables Trust 2021-B A3 5,495.72 33.09 5,528.81
0.38% Due 1/15/2026

03/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

03/15/2023 Paydown 58768PAC8 120,000.00 Mercedes-Benz Auto Receivables 2022-1 A3 0.00 521.00 521.00
5.21% Due 8/16/2027

03/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026

03/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 0.00 18.50 18.50
0.74% Due 5/15/2026
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03/15/2023 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 0.00 96.67 96.67
2.32% Due 9/16/2026

03/15/2023 Paydown 89237VAB5 22,146.77 Toyota Auto Receivables Trust 2020-C A3 1,003.54 7.38 1,010.92
0.44% Due 10/15/2024

03/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

03/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 0.00 26.25 26.25
1.26% Due 11/16/2026

03/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 0.00 17.00 17.00
0.68% Due 9/16/2026

03/17/2023 Interest 931142ERO 30,000.00 Wal-Mart Stores Callable Note Cont 08/17/2026 0.00 157.50 157.50
1.05% Due 9/17/2026

03/18/2023 Paydown 43813KAC6 32,602.67 Honda Auto Receivables Trust 2020-3 A3 2,961.14 8.23 2,969.37
0.37% Due 10/18/2024

03/19/2023 Interest 30231GBH4 140,000.00  Exxon Mobil Corp Callable Note Cont 2/19/2025 0.00 2,094.40 2,094.40
2.992% Due 3/19/2025

03/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 0.00 126.67 126.67
1.9% Due 3/20/2025

03/20/2023 Paydown 92348KAVS5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

03/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

03/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 0.00 29.33 29.33
0.88% Due 1/21/2026

03/23/2023 Interest 4581X0DZ8 190,000.00  Inter-American Dev Bank Note 0.00 475.00 475.00
0.5% Due 9/23/2024

03/23/2023 Interest 3137EAEX3 200,000.00 FHLMC Note 0.00 375.00 375.00
0.375% Due 9/23/2025

03/25/2023 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 0.00 36.67 36.67
1.1% Due 3/25/2025

03/25/2023 Paydown 09690AAC7 34,111.55 BMW Vebhicle Lease Trust 2021-2 A3 2,840.22 7.82 2,848.04
0.33% Due 12/26/2024

03/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 0.00 107.00 107.00
3.21% Due 8/25/2026
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03/31/2023 Interest 91282CBT7 300,000.00  US Treasury Note 0.00 1,125.00 1,125.00
0.75% Due 3/31/2026

03/31/2023 Interest 91282CEF4 200,000.00 US Treasury Note 0.00 2,500.00 2,500.00
2.5% Due 3/31/2027

03/31/2023 Interest 912828YH7 300,000.00 US Treasury Note 0.00 2,250.00 2,250.00
1.5% Due 9/30/2024

03/31/2023 Interest 91282CFM8 150,000.00 US Treasury Note 0.00 3,093.75 3,093.75
4.125% Due 9/30/2027

MAR 2023 308,551.88 36,769.98 345,321.86

04/13/2023 Interest 023135CF1 110,000.00 Amazon.com Inc Callable Note Cont 3/13/2027 0.00 1,815.00 1,815.00

3.3% Due 4/13/2027

04/14/2023 Interest 3130AJHUG 150,000.00 FHLB Note 0.00 375.00 375.00
0.5% Due 4/14/2025

04/15/2023 Interest 3135G0W66 175,000.00 FNMA Note 0.00 1,421.88 1,421.88
1.625% Due 10/15/2024

04/15/2023 Interest 91282CFP1 220,000.00  US Treasury Note 0.00 4,675.00 4,675.00
4.25% Due 10/15/2025

04/15/2023 Interest 74340XBNO 160,000.00  Prologis LP Callable Note Cont 2/15/2027 0.00 1,700.00 1,700.00
2.125% Due 4/15/2027

04/15/2023 Paydown 89232HAC9 23,465.91 Toyota Auto Receivable Own 2020-A A3 1,694.36 24.92 1,719.28
1.66% Due 5/15/2024

04/15/2023 Paydown 47787)AC2 50,000.00 John Deere Owner Trust 2022-A A3 0.00 96.67 96.67
2.32% Due 9/16/2026

04/15/2023 Paydown 44934KAC8 110,000.00  Hyundai Auto Receivables Trust 2021-B A3 5,496.22 31.35 5,527.57
0.38% Due 1/15/2026

04/15/2023 Paydown 47788UAC6 39,249.10 John Deere Owner Trust 2021-A A3 1,779.71 10.17 1,789.88
0.36% Due 9/15/2025

04/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 0.00 101.83 101.83
1.88% Due 5/15/2026

04/15/2023 Paydown 47787NAC3 5,694.68 John Deere Owner Trust 2020-B A3 437.54 1.86 439.40
0.51% Due 11/15/2024

04/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 0.00 21.67 21.67
0.52% Due 3/16/2026
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04/15/2023 Paydown 58768PAC8 120,000.00 Mercedes-Benz Auto Receivables 2022-1 A3 0.00 521.00 521.00
5.21% Due 8/16/2027

04/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,614.11 15.39 4,629.50
0.4% Due 11/15/2024

04/15/2023 Paydown 89237VABS 22,146.77 Toyota Auto Receivables Trust 2020-C A3 1,003.90 7.02 1,010.92
0.44% Due 10/15/2024

04/15/2023 Paydown 89238FAD5 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026

04/15/2023 Paydown 89240BAC2 20,607.25 Toyota Auto Receivables Owners 2021-A A3 1,372.03 3.57 1,375.60
0.26% Due 5/15/2025

04/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026

04/15/2023 Paydown 44933LAC7 46,719.94  Hyundai Auto Receivables Trust 2021-A A3 2,743.77 12.19 2,755.96
0.38% Due 9/15/2025

04/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 0.00 18.50 18.50
0.74% Due 5/15/2026

04/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

04/15/2023 Paydown 65479JAD5 10,633.34  Nissan Auto Receivables Owner 2019-C A3 552.11 14.45 566.56
1.93% Due 7/15/2024

04/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

04/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 0.00 17.00 17.00
0.68% Due 9/16/2026

04/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 0.00 26.25 26.25
1.26% Due 11/16/2026

04/18/2023 Paydown 43813KAC6 32,602.67 Honda Auto Receivables Trust 2020-3 A3 2,962.06 7.31 2,969.37
0.37% Due 10/18/2024

04/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

04/20/2023 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

04/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 0.00 126.67 126.67
1.9% Due 3/20/2025

Chandler Asset Management - CONFIDENTIAL Page 288 f 486 Execution Time: 1/4/2023 12:26:22 AM



Small Cities Organized Risk Effort Cash Flow Report
Account #590 As of December 31, 2022

Payment Date Transaction Type CUSIP Quantity  Security Description Principal Amount Income Total Amount

04/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 0.00 29.33 29.33
0.88% Due 1/21/2026

04/22/2023 Interest 3135G03U5 105,000.00 FNMA Note 0.00 328.13 328.13
0.625% Due 4/22/2025

04/22/2023 Interest 459058JB0 130,000.00 Intl. Bank Recon & Development Note 0.00 406.25 406.25
0.625% Due 4/22/2025

04/22/2023 Interest 46647PBK1 50,000.00 JP Morgan Chase & Co Callable Note Cont 4/22/2025 0.00 520.75 520.75
2.083% Due 4/22/2026

04/25/2023 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 0.00 36.67 36.67
1.1% Due 3/25/2025

04/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 0.00 107.00 107.00
3.21% Due 8/25/2026

04/25/2023 Paydown 09690AAC7 34,111.55 BMW Vehicle Lease Trust 2021-2 A3 2,840.91 7.04 2,847.95
0.33% Due 12/26/2024

04/28/2023 Interest 459058JL8 180,000.00 Intl. Bank Recon & Development Note 0.00 450.00 450.00
0.5% Due 10/28/2025

04/30/2023 Interest 91282CBWO 150,000.00  US Treasury Note 0.00 562.50 562.50
0.75% Due 4/30/2026

04/30/2023 Interest 91282CFUO 220,000.00  US Treasury Note 0.00 4,537.50 4,537.50
4.125% Due 10/31/2027

04/30/2023 Interest 91282CEN7 340,000.00 US Treasury Note 0.00 4,675.00 4,675.00
2.75% Due 4/30/2027

04/30/2023 Interest 91282CDG3 325,000.00 US Treasury Note 0.00 1,828.13 1,828.13
1.125% Due 10/31/2026

APR 2023 25,496.72 25,248.79 50,745.51

05/01/2023 Interest 06367WB85 150,000.00 Bank of Montreal Note 0.00 1,387.50 1,387.50

1.85% Due 5/1/2025

05/01/2023 Interest 438516BL9 180,000.00 Honeywell Intl Callable Note 08/01/2026 0.00 2,250.00 2,250.00
2.5% Due 11/1/2026

05/04/2023 Interest 61772BAB9 150,000.00 Morgan Stanley Callable Note Cont 5/4/2026 0.00 1,194.76 1,194.76
1.593% Due 5/4/2027

05/07/2023 Interest 3135G06G3 215,000.00 FNMA Note 0.00 537.50 537.50
0.5% Due 11/7/2025
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05/11/2023 Interest 037833CU2 150,000.00 Apple Inc Callable Note Cont 3/11/2024 0.00 2,137.50 2,137.50
2.85% Due 5/11/2024

05/12/2023 Interest 023135BW5 95,000.00 Amazon.com Inc Note 0.00 213.75 213.75
0.45% Due 5/12/2024

05/13/2023 Interest 14913R2V8 55,000.00 Caterpillar Financial Service Note 0.00 935.00 935.00
3.4% Due 5/13/2025

05/15/2023 Interest 91324PEC2 175,000.00 United Health Group Inc Callable Note Cont 0.00 1,006.25 1,006.25
4/15/2026
1.15% Due 5/15/2026

05/15/2023 Interest 912828WJ5 150,000.00 US Treasury Note 0.00 1,875.00 1,875.00
2.5% Due 5/15/2024

05/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 0.00 101.83 101.83
1.88% Due 5/15/2026

05/15/2023 Paydown 44934KAC8 110,000.00 Hyundai Auto Receivables Trust 2021-B A3 5,496.73 29.61 5,526.34
0.38% Due 1/15/2026

05/15/2023 Paydown 58768PAC8 120,000.00 Mercedes-Benz Auto Receivables 2022-1 A3 0.00 521.00 521.00
5.21% Due 8/16/2027

05/15/2023 Paydown 89237VAB5 22,146.77 Toyota Auto Receivables Trust 2020-C A3 1,004.27 6.65 1,010.92
0.44% Due 10/15/2024

05/15/2023 Paydown 44933LAC7 46,719.94  Hyundai Auto Receivables Trust 2021-A A3 2,744.66 11.32 2,755.98
0.38% Due 9/15/2025

05/15/2023 Paydown 47787NAC3 5,694.68 John Deere Owner Trust 2020-B A3 437.71 1.68 439.39
0.51% Due 11/15/2024

05/15/2023 Paydown 47788UAC6 39,249.10  John Deere Owner Trust 2021-A A3 1,780.28 9.64 1,789.92
0.36% Due 9/15/2025

05/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 2,171.72 21.67 2,193.39
0.52% Due 3/16/2026

05/15/2023 Paydown 65479JAD5 10,633.34  Nissan Auto Receivables Owner 2019-C A3 553.36 13.56 566.92
1.93% Due 7/15/2024

05/15/2023 Paydown 89238FAD5 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026

05/15/2023 Paydown 89240BAC2 20,607.25 Toyota Auto Receivables Owners 2021-A A3 1,372.47 3.28 1,375.75
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05/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026

05/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 0.00 18.50 18.50
0.74% Due 5/15/2026

05/15/2023 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 0.00 96.67 96.67
2.32% Due 9/16/2026

05/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

05/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,614.54 13.85 4,628.39
0.4% Due 11/15/2024

05/15/2023 Paydown 89232HAC9 23,465.91 Toyota Auto Receivable Own 2020-A A3 1,632.70 22.58 1,655.28
1.66% Due 5/15/2024

05/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 0.00 17.00 17.00
0.68% Due 9/16/2026

05/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 0.00 26.25 26.25
1.26% Due 11/16/2026

05/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

05/18/2023 Paydown 43813KAC6 32,602.67 Honda Auto Receivables Trust 2020-3 A3 2,962.97 6.40 2,969.37
0.37% Due 10/18/2024

05/20/2023 Interest 747525AF0 140,000.00 Qualcomm Inc Callable Note Cont 2/20/2025 0.00 2,415.00 2,415.00
3.45% Due 5/20/2025

05/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

05/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 0.00 126.67 126.67
1.9% Due 3/20/2025

05/20/2023 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

05/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 1,813.73 29.33 1,843.06
0.88% Due 1/21/2026

05/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 0.00 107.00 107.00
3.21% Due 8/25/2026

05/25/2023 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 3,557.36 36.67 3,594.03
1.1% Due 3/25/2025
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05/25/2023 Paydown 09690AAC7 34,111.55 BMW Vehicle Lease Trust 2021-2 A3 2,841.59 6.26 2,847.85
0.33% Due 12/26/2024

05/31/2023 Interest 91282CAZ4 300,000.00  US Treasury Note 0.00 562.50 562.50
0.375% Due 11/30/2025

05/31/2023 Interest 91282837 275,000.00 US Treasury Note 0.00 2,921.88 2,921.88
2.125% Due 11/30/2024

MAY 2023 32,984.09 19,379.85 52,363.94

06/08/2023 Interest 3130A0F70 150,000.00 FHLB Note 0.00 2,531.25 2,531.25
3.375% Due 12/8/2023

06/10/2023 Interest 78015K7H1 150,000.00 Royal Bank of Canada Note 0.00 862.50 862.50
1.15% Due 6/10/2025

06/14/2023 Interest 3130A1XJ2 230,000.00 FHLB Note 0.00 3,306.26 3,306.26
2.875% Due 6/14/2024

06/15/2023 Interest 63743HFE7 85,000.00 National Rural Utilities Note 0.00 1,466.25 1,466.25
3.45% Due 6/15/2025

06/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 0.00 101.83 101.83
1.88% Due 5/15/2026

06/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

06/15/2023 Paydown 58768PAC8 120,000.00 Mercedes-Benz Auto Receivables 2022-1 A3 0.00 521.00 521.00
5.21% Due 8/16/2027

06/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,614.96 12.31 4,627.27
0.4% Due 11/15/2024

06/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 1,497.63 18.50 1,516.13
0.74% Due 5/15/2026

06/15/2023 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 0.00 96.67 96.67
2.32% Due 9/16/2026

06/15/2023 Paydown 47788UAC6 39,249.10 John Deere Owner Trust 2021-A A3 1,780.86 9.11 1,789.97
0.36% Due 9/15/2025

06/15/2023 Paydown 44934KAC8 110,000.00 Hyundai Auto Receivables Trust 2021-B A3 5,497.23 27.87 5,525.10
0.38% Due 1/15/2026

06/15/2023 Paydown 89232HAC9 23,465.91 Toyota Auto Receivable Own 2020-A A3 1,570.79 20.32 1,591.11
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06/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026

06/15/2023 Paydown 44933LAC7 46,719.94  Hyundai Auto Receivables Trust 2021-A A3 2,745.55 10.45 2,756.00
0.38% Due 9/15/2025

06/15/2023 Paydown 47787NAC3 5,694.68 John Deere Owner Trust 2020-B A3 437.88 1.49 439.37
0.51% Due 11/15/2024

06/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 2,171.92 20.73 2,192.65
0.52% Due 3/16/2026

06/15/2023 Paydown 65479JAD5 10,633.34  Nissan Auto Receivables Owner 2019-C A3 554.60 12.67 567.27
1.93% Due 7/15/2024

06/15/2023 Paydown 89237VAB5 22,146.77 Toyota Auto Receivables Trust 2020-C A3 1,004.64 6.28 1,010.92
0.44% Due 10/15/2024

06/15/2023 Paydown 89238FADS5 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026

06/15/2023 Paydown 89240BAC2 20,607.25 Toyota Auto Receivables Owners 2021-A A3 1,372.92 2.98 1,375.90
0.26% Due 5/15/2025

06/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

06/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 0.00 26.25 26.25
1.26% Due 11/16/2026

06/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 0.00 17.00 17.00
0.68% Due 9/16/2026

06/17/2023 Interest 3135G0473 260,000.00 FNMA Note 0.00 650.00 650.00
0.5% Due 6/17/2025

06/18/2023 Interest 89236TJK2 130,000.00 Toyota Motor Credit Corp Note 0.00 731.25 731.25
1.125% Due 6/18/2026

06/18/2023 Paydown 43813KAC6 32,602.67 Honda Auto Receivables Trust 2020-3 A3 2,963.88 5.49 2,969.37
0.37% Due 10/18/2024

06/19/2023 Interest 06051GJD2 80,000.00 Bank of America Corp Callable Note Cont 6/19/2025 0.00 527.60 527.60
1.319% Due 6/19/2026

06/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

06/20/2023 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027
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06/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 0.00 126.67 126.67
1.9% Due 3/20/2025

06/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 1,814.16 28.00 1,842.16
0.88% Due 1/21/2026

06/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 0.00 107.00 107.00
3.21% Due 8/25/2026

06/25/2023 Paydown 09690AAC7 34,111.55 BMW Vehicle Lease Trust 2021-2 A3 2,842.28 5.48 2,847.76
0.33% Due 12/26/2024

06/25/2023 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 3,572.95 33.41 3,606.36
1.1% Due 3/25/2025

06/27/2023 Interest 02665WCZ2 150,000.00 American Honda Finance Note 0.00 1,800.00 1,800.00
2.4% Due 6/27/2024

06/30/2023 Interest 91282CEW7 175,000.00 US Treasury Note 0.00 2,843.75 2,843.75
3.25% Due 6/30/2027

06/30/2023 Interest 91282CBC4 125,000.00 US Treasury Note 0.00 234.38 234.38
0.375% Due 12/31/2025

JUN 2023 34,442.25 16,880.54 51,322.79

07/01/2023 Interest 4581X0EE4 85,000.00 Inter-American Dev Bank Note 0.00 1,381.25 1,381.25

3.25% Due 7/1/2024

07/07/2023 Interest 3135G0X24 235,000.00 FNMA Note 0.00 1,909.38 1,909.38
1.625% Due 1/7/2025

07/15/2023 Interest 79466LAG9 25,000.00 Salesforce.com Inc Callable Note Cont 7/15/2022 0.00 78.13 78.13
0.625% Due 7/15/2024

07/15/2023 Interest 87612EBM7 70,000.00 Target Corp Callable Note Cont 12/15/2026 0.00 682.50 682.50
1.95% Due 1/15/2027

07/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 0.00 101.83 101.83
1.88% Due 5/15/2026

07/15/2023 Paydown 44934KAC8 110,000.00 Hyundai Auto Receivables Trust 2021-B A3 5,497.73 26.13 5,523.86
0.38% Due 1/15/2026

07/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

07/15/2023 Paydown 58768PAC8 120,000.00 Mercedes-Benz Auto Receivables 2022-1 A3 0.00 521.00 521.00
5.21% Due 8/16/2027
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07/15/2023 Paydown 89237VAB5 22,146.77 Toyota Auto Receivables Trust 2020-C A3 1,005.01 5.91 1,010.92
0.44% Due 10/15/2024

07/15/2023 Paydown 89238FADS5 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026

07/15/2023 Paydown 44933LAC7 46,719.94  Hyundai Auto Receivables Trust 2021-A A3 2,746.45 9.58 2,756.03
0.38% Due 9/15/2025

07/15/2023 Paydown 65479JAD5 10,633.34  Nissan Auto Receivables Owner 2019-C A3 555.85 11.78 567.63
1.93% Due 7/15/2024

07/15/2023 Paydown 89232HACY 23,465.91 Toyota Auto Receivable Own 2020-A A3 1,508.62 18.15 1,526.77
1.66% Due 5/15/2024

07/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026

07/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 1,497.87 17.58 1,515.45
0.74% Due 5/15/2026

07/15/2023 Paydown 47787)AC2 50,000.00 John Deere Owner Trust 2022-A A3 0.00 96.67 96.67
2.32% Due 9/16/2026

07/15/2023 Paydown 47787NAC3 5,694.68 John Deere Owner Trust 2020-B A3 438.06 1.30 439.36
0.51% Due 11/15/2024

07/15/2023 Paydown 47788UAC6 39,249.10 John Deere Owner Trust 2021-A A3 1,781.44 8.57 1,790.01
0.36% Due 9/15/2025

07/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 2,172.12 19.78 2,191.90
0.52% Due 3/16/2026

07/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,615.39 10.77 4,626.16
0.4% Due 11/15/2024

07/15/2023 Paydown 89240BAC2 20,607.25 Toyota Auto Receivables Owners 2021-A A3 1,373.37 2.68 1,376.05
0.26% Due 5/15/2025

07/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 0.00 26.25 26.25
1.26% Due 11/16/2026

07/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 1,425.24 17.00 1,442.24
0.68% Due 9/16/2026

07/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

07/18/2023 Paydown 43813KAC6 32,602.67 Honda Auto Receivables Trust 2020-3 A3 2,964.80 4,57 2,969.37
0.37% Due 10/18/2024
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07/20/2023 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

07/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 0.00 126.67 126.67
1.9% Due 3/20/2025

07/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

07/21/2023 Interest 3137EAEU9 140,000.00 FHLMC Note 0.00 262.50 262.50
0.375% Due 7/21/2025

07/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 1,814.58 26.67 1,841.25
0.88% Due 1/21/2026

07/23/2023 Call 46647PAUO 150,000.00 JP Morgan Chase & Co Callable Note 1X 7/23/2023 150,000.00 2,847.75 152,847.75
3.797% Due 7/23/2024

07/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 0.00 107.00 107.00
3.21% Due 8/25/2026

07/25/2023 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 3,588.62 30.13 3,618.75
1.1% Due 3/25/2025

07/25/2023 Paydown 09690AAC7 34,111.55 BMW Vehicle Lease Trust 2021-2 A3 2,842.98 4.69 2,847.67
0.33% Due 12/26/2024

07/26/2023 Interest 3133EKWV4 150,000.00 FFCB Note 0.00 1,387.50 1,387.50
1.85% Due 7/26/2024

07/31/2023 Interest 91282CCP4 125,000.00 US Treasury Note 0.00 390.63 390.63
0.625% Due 7/31/2026

07/31/2023 Interest 912828V80 175,000.00 US Treasury Note 0.00 1,968.75 1,968.75
2.25% Due 1/31/2024

JUL 2023 185,828.13 12,818.89 198,647.02

08/05/2023 Interest 3135G0V34 125,000.00 FNMA Note 0.00 1,562.50 1,562.50

2.5% Due 2/5/2024

08/06/2023 Interest 857477BR3 40,000.00 State Street Bank Callable Note Cont 2/6/2025 0.00 349.20 349.20
1.746% Due 2/6/2026

08/12/2023 Interest 3137EAEPO 260,000.00 FHLMC Note 0.00 1,950.00 1,950.00
1.5% Due 2/12/2025

08/12/2023 Interest 14913R3A3 95,000.00 Caterpillar Financial Service Note 0.00 1,710.00 1,710.00
3.6% Due 8/12/2027
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08/15/2023 Interest 912828J27 175,000.00 US Treasury Note 0.00 1,750.00 1,750.00
2% Due 2/15/2025

08/15/2023 Paydown 44934KAC8 110,000.00 Hyundai Auto Receivables Trust 2021-B A3 5,498.24 24.39 5,522.63
0.38% Due 1/15/2026

08/15/2023 Paydown 47788UAC6 39,249.10 John Deere Owner Trust 2021-A A3 1,782.02 8.04 1,790.06
0.36% Due 9/15/2025

08/15/2023 Paydown 58768PAC8 120,000.00  Mercedes-Benz Auto Receivables 2022-1 A3 0.00 521.00 521.00
5.21% Due 8/16/2027

08/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 1,498.13 16.65 1,514.78
0.74% Due 5/15/2026

08/15/2023 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 0.00 96.67 96.67
2.32% Due 9/16/2026

08/15/2023 Paydown 89232HAC9 23,465.91 Toyota Auto Receivable Own 2020-A A3 1,446.19 16.06 1,462.25
1.66% Due 5/15/2024

08/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026

08/15/2023 Paydown 44933LAC7 46,719.94  Hyundai Auto Receivables Trust 2021-A A3 2,747.34 8.71 2,756.05
0.38% Due 9/15/2025

08/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

08/15/2023 Paydown 65479JAD5 10,633.34  Nissan Auto Receivables Owner 2019-C A3 557.09 10.89 567.98
1.93% Due 7/15/2024

08/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 0.00 101.83 101.83
1.88% Due 5/15/2026

08/15/2023 Paydown 47787NAC3 5,694.68 John Deere Owner Trust 2020-B A3 438.22 1.12 439.34
0.51% Due 11/15/2024

08/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 2,172.32 18.84 2,191.16
0.52% Due 3/16/2026

08/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,615.81 9.23 4,625.04
0.4% Due 11/15/2024

08/15/2023 Paydown 89237VAB5 22,146.77 Toyota Auto Receivables Trust 2020-C A3 1,005.38 5.54 1,010.92
0.44% Due 10/15/2024

08/15/2023 Paydown 89238FADS5 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026
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08/15/2023 Paydown 89240BAC2 20,607.25 Toyota Auto Receivables Owners 2021-A A3 1,373.82 2.38 1,376.20
0.26% Due 5/15/2025

08/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 1,425.58 16.19 1,441.77
0.68% Due 9/16/2026

08/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

08/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 0.00 26.25 26.25
1.26% Due 11/16/2026

08/18/2023 Paydown 43813KAC6 32,602.67 Honda Auto Receivables Trust 2020-3 A3 2,965.71 3.66 2,969.37
0.37% Due 10/18/2024

08/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

08/20/2023 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

08/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 0.00 126.67 126.67
1.9% Due 3/20/2025

08/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 1,815.00 25.34 1,840.34
0.88% Due 1/21/2026

08/25/2023 Interest 3135G05X7 220,000.00 FNMA Note 0.00 412.50 412.50
0.375% Due 8/25/2025

08/25/2023 Paydown 09690AAC7 34,111.55 BMW Vehicle Lease Trust 2021-2 A3 2,843.66 3.91 2,847.57
0.33% Due 12/26/2024

08/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 0.00 107.00 107.00
3.21% Due 8/25/2026

08/25/2023 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 3,604.35 26.84 3,631.19
1.1% Due 3/25/2025

08/31/2023 Interest 9128282C7 50,000.00 US Treasury Note 0.00 281.25 281.25
1.125% Due 2/28/2025

08/31/2023 Interest 91282CCW9 350,000.00 US Treasury Note 0.00 1,312.50 1,312.50
0.75% Due 8/31/2026

08/31/2023 Interest 91282CFH9 120,000.00 US Treasury Note 0.00 1,875.00 1,875.00
3.125% Due 8/31/2027

AUG 2023 35,788.86 13,095.95 48,884.81
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09/03/2023 Interest 808513BY0 150,000.00 Charles Schwab Corp Callable Note Cont 2/3/2027 0.00 1,837.50 1,837.50
2.45% Due 3/3/2027

09/08/2023 Maturity 313383YJ4 250,000.00 FHLB Note 250,000.00 4,218.75 254,218.75
3.375% Due 9/8/2023

09/09/2023 Interest 931142EX7 50,000.00  Wal-Mart Stores Callable Note Cont 09/09/2027 0.00 987.50 987.50
3.95% Due 9/9/2027

09/11/2023 Interest 89114QCB2 135,000.00 Toronto Dominion Bank Note 0.00 2,193.75 2,193.75
3.25% Due 3/11/2024

09/13/2023 Interest 3130A2UW4 200,000.00  FHLB Note 0.00 2,875.00 2,875.00
2.875% Due 9/13/2024

09/14/2023 Interest 3130A4CH3 225,000.00 FHLB Note 0.00 2,671.88 2,671.88
2.375% Due 3/14/2025

09/15/2023 Interest 00440EAS6 140,000.00 Chubb INA Holdings Inc Note 0.00 2,205.00 2,205.00
3.15% Due 3/15/2025

09/15/2023 Interest 084664CZ2 115,000.00 Berkshire Hathaway Callable Note Cont 2/15/2027 0.00 1,322.50 1,322.50
2.3% Due 3/15/2027

09/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026

09/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 1,498.37 15.73 1,514.10
0.74% Due 5/15/2026

09/15/2023 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 0.00 96.67 96.67
2.32% Due 9/16/2026

09/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

09/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,616.23 7.70 4,623.93
0.4% Due 11/15/2024

09/15/2023 Paydown 89232HACY 23,465.91 Toyota Auto Receivable Own 2020-A A3 1,383.50 14.06 1,397.56
1.66% Due 5/15/2024

09/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 0.00 101.83 101.83
1.88% Due 5/15/2026

09/15/2023 Paydown 44934KAC8 110,000.00  Hyundai Auto Receivables Trust 2021-B A3 5,498.74 22.65 5,521.39
0.38% Due 1/15/2026

09/15/2023 Paydown 58768PAC8 120,000.00 Mercedes-Benz Auto Receivables 2022-1 A3 0.00 521.00 521.00
5.21% Due 8/16/2027
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09/15/2023 Paydown 89237VAB5 22,146.77 Toyota Auto Receivables Trust 2020-C A3 1,005.74 5.18 1,010.92
0.44% Due 10/15/2024

09/15/2023 Paydown 89238FADS5 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026

09/15/2023 Paydown 44933LAC7 46,719.94  Hyundai Auto Receivables Trust 2021-A A3 2,748.23 7.84 2,756.07
0.38% Due 9/15/2025

09/15/2023 Paydown 47787NAC3 5,694.68 John Deere Owner Trust 2020-B A3 438.40 0.93 439.33
0.51% Due 11/15/2024

09/15/2023 Paydown 47788UAC6 39,249.10 John Deere Owner Trust 2021-A A3 1,782.60 7.50 1,790.10
0.36% Due 9/15/2025

09/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 2,172.52 17.90 2,190.42
0.52% Due 3/16/2026

09/15/2023 Paydown 65479JAD5 10,633.34  Nissan Auto Receivables Owner 2019-C A3 558.35 9.99 568.34
1.93% Due 7/15/2024

09/15/2023 Paydown 89240BAC2 20,607.25 Toyota Auto Receivables Owners 2021-A A3 1,374.26 2.09 1,376.35
0.26% Due 5/15/2025

09/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 1,425.91 15.38 1,441.29
0.68% Due 9/16/2026

09/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 1,139.13 26.25 1,165.38
1.26% Due 11/16/2026

09/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

09/17/2023 Interest 931142ERO 30,000.00 Wal-Mart Stores Callable Note Cont 08/17/2026 0.00 157.50 157.50
1.05% Due 9/17/2026

09/18/2023 Paydown 43813KAC6 32,602.67 Honda Auto Receivables Trust 2020-3 A3 2,966.63 2.74 2,969.37
0.37% Due 10/18/2024

09/19/2023 Interest 30231GBH4 140,000.00 Exxon Mobil Corp Callable Note Cont 2/19/2025 0.00 2,094.40 2,094.40
2.992% Due 3/19/2025

09/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 9,847.59 126.67 9,974.26
1.9% Due 3/20/2025

09/20/2023 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

09/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
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09/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 1,815.43 24.01 1,839.44
0.88% Due 1/21/2026

09/23/2023 Interest 3137EAEX3 200,000.00 FHLMC Note 0.00 375.00 375.00
0.375% Due 9/23/2025

09/23/2023 Interest 4581X0Dz8 190,000.00 Inter-American Dev Bank Note 0.00 475.00 475.00
0.5% Due 9/23/2024

09/25/2023 Paydown 05601XAC3 40,000.00 BMW Vebhicle Lease Trust 2022-1 A3 3,620.14 23.54 3,643.68
1.1% Due 3/25/2025

09/25/2023 Paydown 09690AAC7 34,111.55 BMW Vehicle Lease Trust 2021-2 A3 2,844.35 3.13 2,847.48
0.33% Due 12/26/2024

09/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 0.00 107.00 107.00
3.21% Due 8/25/2026

09/30/2023 Interest 91282CBT7 300,000.00 US Treasury Note 0.00 1,125.00 1,125.00
0.75% Due 3/31/2026

09/30/2023 Interest 91282CEF4 200,000.00  US Treasury Note 0.00 2,500.00 2,500.00
2.5% Due 3/31/2027

09/30/2023 Interest 912828YH7 300,000.00 US Treasury Note 0.00 2,250.00 2,250.00
1.5% Due 9/30/2024

09/30/2023 Interest 91282CFM8 150,000.00  US Treasury Note 0.00 3,093.75 3,093.75
4.125% Due 9/30/2027

SEP 2023 296,736.12 32,258.11 328,994.23

10/13/2023 Interest 023135CF1 110,000.00 Amazon.com Inc Callable Note Cont 3/13/2027 0.00 1,815.00 1,815.00

3.3% Due 4/13/2027

10/14/2023 Interest 3130AJHUG 150,000.00 FHLB Note 0.00 375.00 375.00
0.5% Due 4/14/2025

10/15/2023 Interest 3135GO0W66 175,000.00 FNMA Note 0.00 1,421.88 1,421.88
1.625% Due 10/15/2024

10/15/2023 Interest 74340XBNO 160,000.00  Prologis LP Callable Note Cont 2/15/2027 0.00 1,700.00 1,700.00
2.125% Due 4/15/2027

10/15/2023 Interest 91282CFP1 220,000.00 US Treasury Note 0.00 4,675.00 4,675.00
4.25% Due 10/15/2025

10/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 1,498.63 14.80 1,513.43
0.74% Due 5/15/2026
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10/15/2023 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 2,052.75 96.67 2,149.42
2.32% Due 9/16/2026

10/15/2023 Paydown 47788UAC6 39,249.10 John Deere Owner Trust 2021-A A3 1,783.17 6.97 1,790.14
0.36% Due 9/15/2025

10/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 3,116.74 101.83 3,218.57
1.88% Due 5/15/2026

10/15/2023 Paydown 47800AAC4A 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

10/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,616.65 6.16 4,622.81
0.4% Due 11/15/2024

10/15/2023 Paydown 89232HAC9 23,465.91 Toyota Auto Receivable Own 2020-A A3 1,320.55 12.14 1,332.69
1.66% Due 5/15/2024

10/15/2023 Paydown 44934KAC8 110,000.00 Hyundai Auto Receivables Trust 2021-B A3 5,499.24 20.91 5,520.15
0.38% Due 1/15/2026

10/15/2023 Paydown 58768PAC8 120,000.00 Mercedes-Benz Auto Receivables 2022-1 A3 0.00 521.00 521.00
5.21% Due 8/16/2027

10/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 0.00 64.75 64.75
2.22% Due 10/15/2026

10/15/2023 Paydown 44933LAC7 46,719.94  Hyundai Auto Receivables Trust 2021-A A3 2,749.12 6.97 2,756.09
0.38% Due 9/15/2025

10/15/2023 Paydown 47787NAC3 5,694.68 John Deere Owner Trust 2020-B A3 438.56 0.75 439.31
0.51% Due 11/15/2024

10/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 2,172.72 16.96 2,189.68
0.52% Due 3/16/2026

10/15/2023 Paydown 65479JAD5 10,633.34  Nissan Auto Receivables Owner 2019-C A3 559.61 9.09 568.70
1.93% Due 7/15/2024

10/15/2023 Paydown 89237VAB5 22,146.77 Toyota Auto Receivables Trust 2020-C A3 1,006.11 4.81 1,010.92
0.44% Due 10/15/2024

10/15/2023 Paydown 89238FADS 45,000.00 Toyota Auto Receivables OT 2022-B A3 0.00 109.88 109.88
2.93% Due 9/15/2026

10/15/2023 Paydown 89240BAC2 20,607.25 Toyota Auto Receivables Owners 2021-A A3 1,374.71 1.79 1,376.50
0.26% Due 5/15/2025

10/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
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10/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 1,426.24 14.58 1,440.82
0.68% Due 9/16/2026

10/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 1,144.13 25.05 1,169.18
1.26% Due 11/16/2026

10/18/2023 Paydown 43813KAC6 32,602.67 Honda Auto Receivables Trust 2020-3 A3 2,967.54 1.83 2,969.37
0.37% Due 10/18/2024

10/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

10/20/2023 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

10/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 9,890.76 111.07 10,001.83
1.9% Due 3/20/2025

10/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 1,815.85 22.68 1,838.53
0.88% Due 1/21/2026

10/22/2023 Interest 3135G03U5 105,000.00 FNMA Note 0.00 328.13 328.13
0.625% Due 4/22/2025

10/22/2023 Interest 459058JB0 130,000.00 Intl. Bank Recon & Development Note 0.00 406.25 406.25
0.625% Due 4/22/2025

10/22/2023 Interest 46647PBK1 50,000.00 JP Morgan Chase & Co Callable Note Cont 4/22/2025 0.00 520.75 520.75
2.083% Due 4/22/2026

10/25/2023 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 3,636.01 20.22 3,656.23
1.1% Due 3/25/2025

10/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 4,240.39 107.00 4,347.39
3.21% Due 8/25/2026

10/25/2023 Paydown 09690AAC7 34,111.55 BMW Vebhicle Lease Trust 2021-2 A3 2,845.03 2.35 2,847.38
0.33% Due 12/26/2024

10/28/2023 Interest 459058JL8 180,000.00 Intl. Bank Recon & Development Note 0.00 450.00 450.00
0.5% Due 10/28/2025

10/31/2023 Interest 91282CDG3 325,000.00 US Treasury Note 0.00 1,828.13 1,828.13
1.125% Due 10/31/2026

10/31/2023 Interest 91282CEN7 340,000.00  US Treasury Note 0.00 4,675.00 4,675.00
2.75% Due 4/30/2027

10/31/2023 Interest 91282CBWO 150,000.00  US Treasury Note 0.00 562.50 562.50
0.75% Due 4/30/2026
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10/31/2023 Interest 91282CFUO 220,000.00  US Treasury Note 0.00 4,537.50 4,537.50
4.125% Due 10/31/2027

OCT 2023 56,154.51 25,136.56 81,291.07

11/01/2023 Interest 06367WB85 150,000.00 Bank of Montreal Note 0.00 1,387.50 1,387.50
1.85% Due 5/1/2025

11/01/2023 Interest 438516BL9 180,000.00 Honeywell Intl Callable Note 08/01/2026 0.00 2,250.00 2,250.00
2.5% Due 11/1/2026

11/04/2023 Interest 61772BAB9 150,000.00 Morgan Stanley Callable Note Cont 5/4/2026 0.00 1,194.76 1,194.76
1.593% Due 5/4/2027

11/07/2023 Interest 3135G06G3 215,000.00 FNMA Note 0.00 537.50 537.50
0.5% Due 11/7/2025

11/11/2023 Interest 037833CU2 150,000.00 Apple Inc Callable Note Cont 3/11/2024 0.00 2,137.50 2,137.50
2.85% Due 5/11/2024

11/12/2023 Interest 023135BWS5 95,000.00 Amazon.com Inc Note 0.00 213.75 213.75
0.45% Due 5/12/2024

11/13/2023 Interest 14913R2V8 55,000.00 Caterpillar Financial Service Note 0.00 935.00 935.00
3.4% Due 5/13/2025

11/15/2023 Interest 912828WJ5 150,000.00  US Treasury Note 0.00 1,875.00 1,875.00
2.5% Due 5/15/2024

11/15/2023 Interest 91324PEC2 175,000.00 United Health Group Inc Callable Note Cont 0.00 1,006.25 1,006.25
4/15/2026

1.15% Due 5/15/2026

11/15/2023 Paydown 47787NAC3 5,694.68 John Deere Owner Trust 2020-B A3 438.74 0.56 439.30
0.51% Due 11/15/2024

11/15/2023 Paydown 47788UAC6 39,249.10 John Deere Owner Trust 2021-A A3 1,783.76 6.43 1,790.19
0.36% Due 9/15/2025

11/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 2,172.92 16.02 2,188.94
0.52% Due 3/16/2026

11/15/2023 Paydown 89240BAC2 20,607.25 Toyota Auto Receivables Owners 2021-A A3 1,375.16 1.49 1,376.65
0.26% Due 5/15/2025

11/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 3,130.40 96.95 3,227.35
1.88% Due 5/15/2026

11/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027
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11/15/2023 Paydown 58768PAC8 120,000.00 Mercedes-Benz Auto Receivables 2022-1 A3 0.00 521.00 521.00
5.21% Due 8/16/2027

11/15/2023 Paydown 44933LAC7 46,719.94  Hyundai Auto Receivables Trust 2021-A A3 2,750.02 6.10 2,756.12
0.38% Due 9/15/2025

11/15/2023 Paydown 44934KAC8 110,000.00 Hyundai Auto Receivables Trust 2021-B A3 5,499.74 19.17 5,518.91
0.38% Due 1/15/2026

11/15/2023 Paydown 89232HAC9 23,465.91 Toyota Auto Receivable Own 2020-A A3 1,257.33 10.32 1,267.65
1.66% Due 5/15/2024

11/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 1,728.76 64.75 1,793.51
2.22% Due 10/15/2026

11/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 1,498.88 13.88 1,512.76
0.74% Due 5/15/2026

11/15/2023 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 2,055.38 92.70 2,148.08
2.32% Due 9/16/2026

11/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,617.07 4.62 4,621.69
0.4% Due 11/15/2024

11/15/2023 Paydown 65479JAD5 10,633.34  Nissan Auto Receivables Owner 2019-C A3 560.87 8.19 569.06
1.93% Due 7/15/2024

11/15/2023 Paydown 89237VABS5 22,146.77 Toyota Auto Receivables Trust 2020-C A3 1,006.48 4.44 1,010.92
0.44% Due 10/15/2024

11/15/2023 Paydown 89238FADS 45,000.00 Toyota Auto Receivables OT 2022-B A3 2,100.36 109.88 2,210.24
2.93% Due 9/15/2026

11/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 0.00 103.33 103.33
3.1% Due 2/16/2027

11/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 1,426.57 13.77 1,440.34
0.68% Due 9/16/2026

11/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 1,149.14 23.85 1,172.99
1.26% Due 11/16/2026

11/18/2023 Paydown 43813KAC6 32,602.67 Honda Auto Receivables Trust 2020-3 A3 2,968.45 0.92 2,969.37
0.37% Due 10/18/2024

11/20/2023 Interest 747525AF0 140,000.00 Qualcomm Inc Callable Note Cont 2/20/2025 0.00 2,415.00 2,415.00
3.45% Due 5/20/2025

11/20/2023 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
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11/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

11/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 9,934.11 95.41 10,029.52
1.9% Due 3/20/2025

11/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 1,816.27 21.35 1,837.62
0.88% Due 1/21/2026

11/25/2023 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 3,651.95 16.89 3,668.84
1.1% Due 3/25/2025

11/25/2023 Paydown 09690AAC7 34,111.55 BMW Vehicle Lease Trust 2021-2 A3 2,845.72 1.57 2,847.29
0.33% Due 12/26/2024

11/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 4,009.67 95.66 4,105.33
3.21% Due 8/25/2026

11/30/2023 Interest 9128283)7 275,000.00 US Treasury Note 0.00 2,921.88 2,921.88
2.125% Due 11/30/2024

11/30/2023 Interest 91282CAZ4 300,000.00 US Treasury Note 0.00 562.50 562.50
0.375% Due 11/30/2025

NOV 2023 59,777.75 19,223.72 79,001.47

12/08/2023 Maturity 3130A0F70 150,000.00 FHLB Note 150,000.00 2,531.25 152,531.25

3.375% Due 12/8/2023

12/10/2023 Interest 78015K7H1 150,000.00 Royal Bank of Canada Note 0.00 862.50 862.50
1.15% Due 6/10/2025

12/14/2023 Interest 3130A1XJ2 230,000.00 FHLB Note 0.00 3,306.26 3,306.26
2.875% Due 6/14/2024

12/15/2023 Interest 63743HFE7 85,000.00  National Rural Utilities Note 0.00 1,466.25 1,466.25
3.45% Due 6/15/2025

12/15/2023 Paydown 89237VABS5 22,146.77 Toyota Auto Receivables Trust 2020-C A3 1,006.85 4.07 1,010.92
0.44% Due 10/15/2024

12/15/2023 Paydown 89238FAD5 45,000.00 Toyota Auto Receivables OT 2022-B A3 2,104.56 104.75 2,209.31
2.93% Due 9/15/2026

12/15/2023 Paydown 89240BAC2 20,607.25 Toyota Auto Receivables Owners 2021-A A3 1,375.60 1.19 1,376.79
0.26% Due 5/15/2025

12/15/2023 Paydown 44934KAC8 110,000.00  Hyundai Auto Receivables Trust 2021-B A3 5,500.26 17.42 5,517.68
0.38% Due 1/15/2026
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12/15/2023 Paydown 47788UAC6 39,249.10 John Deere Owner Trust 2021-A A3 1,784.33 5.90 1,790.23
0.36% Due 9/15/2025

12/15/2023 Paydown 58768PAC8 120,000.00 Mercedes-Benz Auto Receivables 2022-1 A3 0.00 521.00 521.00
5.21% Due 8/16/2027

12/15/2023 Paydown 43815BAC4 65,000.00 Honda Auto Receivables Trust 2022-1 A3 3,144.12 92.05 3,236.17
1.88% Due 5/15/2026

12/15/2023 Paydown 47787NAC3 5,694.68 John Deere Owner Trust 2020-B A3 438.91 0.37 439.28
0.51% Due 11/15/2024

12/15/2023 Paydown 47789QAC4 50,000.00 John Deere Owner Trust 2021-B A3 2,173.11 15.08 2,188.19
0.52% Due 3/16/2026

12/15/2023 Paydown 448977AD0 35,000.00 Hyundai Auto Receivables Trust 2022-A A3 1,730.98 61.55 1,792.53
2.22% Due 10/15/2026

12/15/2023 Paydown 44933LAC7 46,719.94  Hyundai Auto Receivables Trust 2021-A A3 2,750.91 5.23 2,756.14
0.38% Due 9/15/2025

12/15/2023 Paydown 47800AAC4 50,000.00 John Deere Owner Trust 2022-B A3 0.00 155.83 155.83
3.74% Due 2/16/2027

12/15/2023 Paydown 65479JAD5 10,633.34  Nissan Auto Receivables Owner 2019-C A3 562.13 7.29 569.42
1.93% Due 7/15/2024

12/15/2023 Paydown 89232HACY9 23,465.91 Toyota Auto Receivable Own 2020-A A3 1,193.84 8.58 1,202.42
1.66% Due 5/15/2024

12/15/2023 Paydown 44935FAD6 30,000.00 Hyundai Auto Receivables Trust 2021-C A3 1,499.12 12.96 1,512.08
0.74% Due 5/15/2026

12/15/2023 Paydown 47787JAC2 50,000.00 John Deere Owner Trust 2022-A A3 2,058.03 88.72 2,146.75
2.32% Due 9/16/2026

12/15/2023 Paydown 58769KAD6 60,000.00 Mercedes-Benz Auto Lease Trust 2021-B A3 4,617.50 3.08 4,620.58
0.4% Due 11/15/2024

12/16/2023 Paydown 362554AC1 30,000.00 GM Financial Securitized Term 2021-4 A3 1,426.90 12.96 1,439.86
0.68% Due 9/16/2026

12/16/2023 Paydown 362585AC5 40,000.00 GM Financial Securitized ART 2022-2 A3 1,813.58 103.33 1,916.91
3.1% Due 2/16/2027

12/16/2023 Paydown 380146AC4 25,000.00 GM Financial Auto Receivables 2022-1 A3 1,154.17 22.65 1,176.82
1.26% Due 11/16/2026

12/17/2023 Interest 3135G04Z3 260,000.00 FNMA Note 0.00 650.00 650.00

Chandler Asset Management - CONFIDENTIAL

0.5% Due 6/17/2025

Page 30g QfAS$

Execution Time: 1/4/2023 12:26:22 AM



Small Cities Organized Risk Effort

Account #590

Cash Flow Report
As of December 31, 2022

Payment Date Transaction Type CUSIP Quantity  Security Description Principal Amount Income Total Amount

12/18/2023 Interest 89236TJK2 130,000.00 Toyota Motor Credit Corp Note 0.00 731.25 731.25
1.125% Due 6/18/2026

12/19/2023 Interest 06051GJD2 80,000.00 Bank of America Corp Callable Note Cont 6/19/2025 0.00 527.60 527.60
1.319% Due 6/19/2026

12/20/2023 Paydown 36266FAC3 50,000.00 GM Financial Auto Lease Trust 2022-2 A3 0.00 142.50 142.50
3.42% Due 6/20/2025

12/20/2023 Paydown 92348KAV5 45,000.00 Verizon Master Trust 2022-5 A1A 0.00 139.50 139.50
3.72% Due 7/20/2027

12/20/2023 Paydown 36265MAC9 80,000.00 GM Financial Auto Lease Trust 2022-1 A3 9,977.65 79.69 10,057.34
1.9% Due 3/20/2025

12/21/2023 Paydown 43815GAC3 40,000.00 Honda Auto Receivables Trust 2021-4 A3 1,816.69 20.02 1,836.71
0.88% Due 1/21/2026

12/25/2023 Paydown 05601XAC3 40,000.00 BMW Vehicle Lease Trust 2022-1 A3 3,667.96 13.54 3,681.50
1.1% Due 3/25/2025

12/25/2023 Paydown 05602RAD3 40,000.00 BMW Vehicle Owner Trust 2022-A A3 3,778.51 84.93 3,863.44
3.21% Due 8/25/2026

12/25/2023 Paydown 09690AAC7 34,111.55 BMW Vehicle Lease Trust 2021-2 A3 2,846.41 0.78 2,847.19
0.33% Due 12/26/2024

12/27/2023 Interest 02665WCZ2 150,000.00 American Honda Finance Note 0.00 1,800.00 1,800.00
2.4% Due 6/27/2024

12/31/2023 Interest 91282CEW7 175,000.00 US Treasury Note 0.00 2,843.75 2,843.75
3.25% Due 6/30/2027

12/31/2023 Interest 91282CBC4 125,000.00 US Treasury Note 0.00 234.38 234.38
0.375% Due 12/31/2025

DEC 2023 208,422.12 16,678.21 225,100.33

TOTAL 1,538,048.67 245,467.87 1,783,516.54

Chandler Asset Management - CONFIDENTIAL
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Small Cities Organized Risk Effort |mportant Disclosures
Account #590 ‘

Chandler Asset Management, Inc. (“Chandler”) is an SEC registered investment adviser. For additional information about our firm, please see our current disclosures (Form ADV). To
obtain a copy of our current disclosures, you may contact your client service representative by calling the number on the front of this statement or you may visit our website at
www.chandlerasset.com.

Information contained in this monthly statement is confidential and is provided for informational purposes only and should not be construed as specific investment or legal advice. The
information contained herein was obtained from sources believed to be reliable as of the date of this statement, but may become outdated or superseded at any time without
notice.

Custody: Your qualified custodian bank maintains control of all assets reflected in this statement and we urge you to compare this statement to the one you receive from your qualified
custodian. Chandler does not have any authority to withdraw or deposit funds from/to the custodian account.

Valuation: Prices are provided by IDC, an independent pricing source. In the event IDC does not provide a price or if the price provided is not reflective of fair market value, Chandler will
obtain pricing from an alternative approved third party pricing source in accordance with our written valuation policy and procedures. Our valuation procedures are also disclosed in
Item 5 of our Form ADV Part 2A.

Performance: Performance results are presented gross-of-advisory fees and represent the client’s Total Return. The deduction of advisory fees lowers performance results. These results
include the reinvestment of dividends and other earnings. Past performance may not be indicative of future results. Therefore, clients should not assume that future performance of any
specific investment or investment strategy will be profitable or equal to past performance levels. All investment strategies have the potential for profit or loss. Economic factors, market
conditions or changes in investment strategies, contributions or withdrawals may materially alter the performance and results of your portfolio.

Source ice Data Indices, LLC ("ICE"), used with permission. ICE PERMITS USE OF THE ICE INDICES AND RELATED DATA ON AN "AS IS" BASIS; ICE, ITS AFFILIATES AND THEIR RESPECTIVE
THIRD PARTY SUPPLIERS DISCLAIM ANY AND ALL WARRANTIES AND REPRESENTATIONS, EXPRESS AND/OR IMPLIED, INCLUDING ANY WARRANTIES OF MERCHANTABILITY OR FITNESS
FOR A PARTICULAR PURPOSE OR USE, INCLUDING THE INDICES, INDEX DATA AND ANY DATA INCLUDED IN, RELATED TO, OR DERIVED THEREFROM. NEITHER ICE DATA, ITS AFFILIATES OR
THEIR RESPECTIVE THIRD PARTY PROVIDERS GUARANTEE THE QUALITY, ADEQUACY, ACCURACY, TIMELINESS OR COMPLETENESS OF THE INDICES OR THE INDEX DATA OR ANY
COMPONENT THEREOF, AND THE INDICES AND INDEX DATA AND ALL COMPONENTS THEREOF ARE PROVIDED ON AN "AS IS" BASIS AND LICENSEE'S USE IS AT LICENSEE'S OWN RISK. ICE
DATA, ITS AFFILIATES AND THEIR RESPECTIVE THIRD PARTY DO NOT SPONSOR, ENDORSE, OR RECOMMEND CHANDLER, OR ANY OF ITS PRODUCTS OR SERVICES.

Index returns assume reinvestment of all distributions. Historical performance results for investment indexes generally do not reflect the deduction of transaction and/or custodial
charges or the deduction of an investment management fee, the incurrence of which would have the effect of decreasing historical performance results. It is not possible to invest
directly in an index.

Ratings: Ratings information have been provided by Moody’s, S&P and Fitch through data feeds we believe to be reliable as of the date of this statement, however we cannot guarantee
its accuracy.

Security level ratings for U.S. Agency issued mortgage-backed securities (“MBS”) reflect the issuer rating because the securities themselves are not rated. The issuing U.S. Agency
guarantees the full and timely payment of both principal and interest and carries a AA+/Aaa/AAA by S&P, Moody’s and Fitch respectively.
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Small Cities Organized Risk Effort (SCORE) Benchmark Index & Disclosures
Account #590 ‘

ICE BofA 1-5 Yr US Treasury & Agency The ICE BofA 1-5 Year US Treasury & Agency Index tracks the performance of US dollar denominated US Treasury and nonsubordinated US

Index agency debt issued in the US domestic market. Qualifying securities must have an investment grade rating (based on an average of Moody’s,
S&P and Fitch). Qualifying securities must have at least one year remaining term to final maturity and less than five years remaining term to
final maturity, at least 18 months to maturity at time of issuance, a fixed coupon schedule, and a minimum amount outstanding of $1 billion
for sovereigns and $250 million for agencies.

ICE BofA 1-5 Yr AAA-A US Corp & Govt  The ICE BofA US 1-5 Year AAA-A US Corporate & Government Index tracks the performance of US dollar denominated investment grade debt

Index publicly issued in the US domestic market, including US Treasury, US agency, foreign government, supranational, and corporate securities.
Qualifying securities must be issued from US issuers and be rated AAA through A3 (based on an average of Moody’s, S&P and Fitch). In
addition, qualifying securities must have at least one year remaining term to final maturity and less than five years remaining term to final
maturity, at least 18 months to final maturity at point of issuance, a fixed coupon schedule, and a minimum amount outstanding of $1 billion
for US Treasuries and $250 million for all other securities.
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1/20/23, 11:40 AM Untitled Page

MALIA M. COHEN

California State Controller

LOCAL AGENCY INVESTMENT FUND
REMITTANCE ADVICE

Agency Name S.C.O.R.E.

Account Number 40-04-001

As 0f 01/13/2023, your Local Agency Investment Fund account has been directly credited
with the interest earned on your deposits for the quarter ending 12/31/2022.

Earnings Ratio .00005680946709337
Interest Rate 2.07%
Dollar Day Total $ 572,579,911.91
Quarter End Principal Balance $ 4,181,780.06
Quarterly Interest Earned $ 32,527.96

https://laif.sco.ca.gov/Result.aspx Page 311 of 486
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UTILIZATION REPORT

SCORE
January 01, 2022 - December 31, 2022 on New Files

UTILIZATION RATE SUMMARY

Type Count % Serviced % Activities %
EAP Files 5 55.6% 5 13.2% 25 33.8%
Information Calls 0 00.0% 0 00.0% 0 00.0%
Work/Life Files 1 11.1% 1 02.6% 2 02.7%
Organizational Service/CISD 1 11.1% 1 02.6% 1 01.4%
Member Portal Web Traffic 0 00.0% 29 76.3% 42 56.8%
Supervisor Referral 0 00.0% 0 00.0% 0 00.0%
Organization Consultation 2 22.2% 2 05.3% 4 05.4%
Total 9 100% 38 100% 74 100%
Count Serviced Activities
The total number of files: EAP, The total number of service users The total number of activities from
Organizational Services, Information within files along with Member Portal = files along with the total Member
Calls, etc. that fall within the unique user visits that fall within the Portal visits that fall within the
reporting period. reporting period. reporting period.

Population / Utilization Rate 527
Annualized Rate for Count of all Files. 1.71%
Annualized Impact Rate of Total Serviced including Member Portal visits. 7.21%

New/Ongoing Files Summary

Total New Files 8

AllOne Health 2/16 This report was created on 1/10/2023
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UTILIZATION REPORT

SCORE
January 01, 2022 - December 31, 2022

Utilization Breakdown by Division

,4|Ci'r~,- of Mount Shasta: 25 %

ja} f {City of Susanville: 13 %]

Stiliration Brealdomn by Divi
ilization Breakdown by Division n““““

City of Shasta Lal

0 | 000% | O | 000% | 1 |5000% O | 000% 1 | 12.50%
1 |2500% 1 |5000%| O | 000% | O | 000% | 2 | 2500%
0 | 000% | 1 |5000%| 0 | 000% O | 000% 1 |1250%
1 |2500% O | 000% | O | 000% | O | 000% | 1 | 12.50%
1 |2500% O | 000% | O | 000% | O | 000% | 1 | 12.50%
0 | 000% | 0 | 000% | 1 |5000% 0 | 000% 1 |1250%
1 |2500% O | 000% | O | 000% | O | 000% | 1 | 12.50%
Total 4 | 100% | 2 | 100% | 2 | 100% | © 0% 8 | 100%
AllOne Health 3/16 1/10/2023
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UTILIZATION REPORT

SCORE
January 01, 2022 - December 31, 2022

Client Type

Employee: 100 34

Client Type n-n-n-n-n-

Employee 4 100.00% 2 100.00% 2 100.00% 0.00% 100.00%

AllOne Health 4/16 1/10/2023
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UTILIZATION REPORT

SCORE
January 01, 2022 - December 31, 2022

Service Type

Counseling: 83 %

e
P EEEEEEEEE RN
2 |6667% | 1 |100.00%| 2 |100.00% 0
1 33.33% 0 0.00% 0 0.00% 0 0.00% 1 16.67%
Total 3 100 % 1 100 % 2 100 % 0 0% 6

0.00% 5 83.33%

100 %

AllOne Health 5/16 1/10/2023
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UTILIZATION REPORT

SCORE
January 01, 2022 - December 31, 2022

Work/Life Service

Legal: 100 %

e SR

Legal 0.00% 1 100.00% 0.00% 0.00% 1 100.00%

AllOne Health 6/16 1/10/2023
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UTILIZATION REPORT

SCORE
January 01, 2022 - December 31, 2022

Primary Presenting Problem

Grief: 38 %

. .

1 |2500% O | 000% | O | 000% | O | 000% | 1 | 12.50%
1 |2500% O | 000% | 2 |100.00% O | 0.00% | 3 | 37.50%
0 | 000% | 1 |5000%| 0 | 000% O | 000% 1 |1250%

1 0 0 0 1

1 0 0 0 1

4 2 2 0 8

50.00% 0.00% 12.50%

OC - Crisis Management Planni 25.00% 0.00% 0.00% 0.00% 12.50%
OC - Training Request 25.00% 0.00%

0.00% 0.00% 12.50%

100 % 100 % 100 % 0% 100 %

Total

AllOne Health 7/16 1/10/2023
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UTILIZATION REPORT

SCORE
January 01, 2022 - December 31, 2022

Years with Employer

0-5 Years: 75 %

e
Years with Employer L w [ [ % v [ x| v [ % | [ 5

0-5 Years 2 50.00% 2 100.00% 2 100.00% 0 0.00% 6 75.00%
6-10 Years 1 25.00% 0 0.00% 0 0.00% 0 0.00% 1 12.50%
21-25 Years 1 25.00% 0 0.00% 0 0.00% 0 0.00% 1 12.50%
Total 4 100 % 2 100 % 2 100 % 0 0% 8 100 %
AllOne Health 8/16 1/10/2023
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UTILIZATION REPORT

SCORE
January 01, 2022 - December 31, 2022

How Did You Access Our Service

Website Inguiry: 38 %

. .

“‘I : u

2 50.00% 0 0.00% 0 0.00% 0 0.00% 2 25.00%
Telephone 2 50.00% 1 50.00% 0 0.00% 0 0.00% 3 37.50%
Website Inquiry 0 0.00% 1 50.00% 2 100.00% 0 0.00% 3 37.50%
Total 4 100 % 2 100 % 2 100 % 0 0% 8 100 %

AllOne Health 9/16 1/10/2023
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UTILIZATION REPORT

SCORE
January 01, 2022 - December 31, 2022

How Did You Learn Of Our Service

IHL:rI'-ar: Resources: 38 %o

. .

1 |2500% O | 000% | O | 000% | O | 000% | 1 | 12.50%
1 |2500% 1 |5000%| 1 |5000%| O | 000% | 3 | 37.50%
e o ooo% | 0 | o00% | 1 |s000%| o | 000% | 1 | 12.50%
2 |5000%| O | 000% | O | 000% O | 000% 2 | 2500%
0 | 000% | 1 |5000%| 0 | 000% O | 000% 1 |1250%
Total 4 | 100% | 2 | 100% | 2 | 100% | © 0% 8 | 100%

AllOne Health 10/16 1/10/2023
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UTILIZATION REPORT

SCORE
January 01, 2022 - December 31, 2022

Member Portal Traffic Types

article: 67 %

assessment: 4 %

T —
e n-n-n-n-n-

5 83.33% 2 100.00% 2 33.33% 9 69.23% 66.67%
0 0.00% 0 0.00% 0 0.00% 1 7.69% 1 3.70%
1 16.67% 0 0.00% 3 50.00% 1 7.69% 5 18.52%
0 0.00% 0 0.00% 0 0.00% 1 7.69% 1 3.70%
0 0.00% 0 0.00% 0 0.00% 1 7.69% 1 3.70%
0 0.00% 0 0.00% 1 16.67% 0 0.00% 1 3.70%
Total 6 100 % 2 100 % 6 100 % 13 100 % 27 100 %
AllOne Health 11/16 1/10/2023
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UTILIZATION REPORT

SCORE
January 01, 2022 - December 31, 2022

Member Portal Traffic Top Topics

drinking: 5 %

ermber Portal Traffic Ton Tont
ember Portal Traffic Top Topics n““““

0 | 000% | O | 000% | O | 000% 5 |11.63% 5 | 6.10%
e o ooo% | 0 | 000% | 0 | 000% | 5 |1163% | 5 | 6.10%
O | 000% | O | 000% | O | 000% 3 | 698% | 3 | 3.66%
0 | 000% | 0 | 000% | 1 | 500% O | 000% 1 | 1.22%
0 | 000% | O | 000% | 1 | 500% O | 000% 1 | 1.22%
0 | 000% | O | 000% | 2 |1000% O | 000% & 2 | 2.44%
EE o sos 0 | 000% | 0 | 000% | 2 | 465% | 4 | 4.88%
2 |1818% | 0 | 000% | 1 | 500% | O | 000% & 3 | 3.66%
_ 0 | 000% | 0 | 000% | 1 | 500% | 1 | 233% 2 | 2.44%
_ 0 | 000% | 0 | 000% | 1 | 500% O | 000% 1 | 1.22%
0 | 000% | 1 |1250%| 0 | 000% | O | 000% & 1 | 1.22%
_ 0 | 000% | O | 000% | O | 000% | 4 | 930% 4 | 4.88%
0 | 000% | O | 000% | O | 000% | 2 | 465% | 2 | 2.44%
1 | 909% | 0 | 000% | O | 000% | O | 000% 1 | 1.22%
0 | 000% | 1 |1250%| 0 | 000% | O | 000% & 1 | 1.22%
2 | 1818% | O | 000% | 4 | 2000% O | 000% & 6 | 7.32%
0 | 000% | 0 | 000% | 1 | 500% | 1 | 233% 2 | 2.44%
_ 0 | 000% | 0 | 000% | 1 | 500% 9 | 2093% 10 | 12.20%
0 | 000% | O | 000% | O | 000% | 2 | 465% | 2 | 2.44%
0 | 000% | O | 000% | O | 000% | 2 | 465% | 2 | 2.44%
0 | 000% | 0 | 000% | 1 | 500% O | 000% 1 | 1.22%
AllOne Health 12/16 1/10/2023
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UTILIZATION REPORT

SCORE
January 01, 2022 - December 31, 2022

mber Portal Traffic Top Topics

1/1-3/31 4/1-6/30 7/1-9/30 10/1-12/31 1/2022 - 12/2022

e s e L e L [ [w e [ %
0 0.00% 1 12.50% 0 0.00% 0 0.00% 1 1.22%
_ 1 9.09% 0 0.00% 0 0.00% 1 2.33% 2 2.44%
o oo | o | oo | o |oowx | 3 | esmx | 3 | seen
0 0.00% 1 12.50% 3 15.00% 0 0.00% 4 4.88%
L a0 | o | oo | 1 | sows | o | oo | 2 | 2em
P 0 | oo o | oo | 1 som | o | oo | 1 | 1o
_ 0 0.00% 1 12.50% 0 0.00% 0 0.00% 1 1.22%
0 0.00% 1 12.50% 0 0.00% 0 0.00% 1 1.22%
_ 0 0.00% 1 12.50% 0 0.00% 0 0.00% 1 1.22%
O 0 oo o | oo | o oo | 2 | aesw | 2 | 24
e | oo o | oo | o oo | o | oo | 1 | 1oz
O 0 | oo o | oo | 1 som | o | oo | 1 | 1oz
o oo | o | oo | o |oows | 1 | 2am | 1 | va
1 9.09% 0 0.00% 0 0.00% 0 0.00% 1 1.22%
0 0.00% 1 12.50% 0 0.00% 0 0.00% 1 1.22%

Total 11 100 % 8 100 % 20 100 % 43 100 % 82 100 %
AllOne Health 13/16 1/10/2023
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ALL

January 2022 Insights Newsletter
® Feature: New Year, New Goals / in Spanish
® Video: New Year, New Goals
® Student: Budgeting and Financial Aid Tips
® Wellness: Building Healthier Habits

® Leader Resource: Workplace Trauma Response

February 2022 Insights Newsletter
® Feature: Building Healthy Relationships / in Spanish
® Video: Five Tips for a Healthy Relationship

® Student: Characteristics of Healthy and Unhealthy
Relationships

® Wellness: Staying Connected is Vital to Our Physical Health

® |Leader Resource: Suggested (Informal) Referrals

March 2022 Insights Newsletter

® Feature: Using Mindfulness to Reduce Stress and Burnout / in
Spanish

® Video: 6 Steps to Mindful Meetings

® Wellness Article: How to Develop Mindfulness

® Leader Resource: 10 Creative Ways to Promote Your
Assistance Program

January 2022
® Fortifying Your Resilience

® Grief Awareness and Support

February 2022
® The Dynamics of Healthy Relationships

® New Year's Resolution Tune-Up

March 2022
® Communication Skills in a Virtual World

® Signs and Symptoms of Adolescent Mental Health Issues

New Leadership Toolkit

Special Topic: Honoring Black History Month

Special Topic Resources and Outreach for Russia/Ukraine
Conflict: Managing Stress in Times of Crisis & Resources for
Staying Emotionally Healthy in Times of Stress

As part of ongoing program promotion and engagement
efforts, the following marketing materials and
communications were provided throughout Q1 2022

LL-NE  Quarterly Summary of Program Promotion

April 2022 Insights Newsletter
® Feature: 6 Tips For Managing Stress
® Video: Coping with Stress — A Wellness Perspective

® Student: 7 Steps to Help Students Manage Stress and Build
Resilience

® Wellness: Building Healthier Habits

® |eader Resource: Steps Toward Preventing Job Stress

May 2022 Insights Newsletter
® Feature: Let’s Talk Men’s Mental Health and Depression
® Video: Trends in Mental Health
® Student: Depression and College Students

® Wellness: How Boosting Our Physical Health Impacts Our
Mental Health

® | eader Resource: Dual Perspectives on Reducing the Stigma
of Mental Health

June 2022 Insights Newsletter
® Feature: Support & Resources During Pride Month
® Video: LGBTQ+ Support Services
® Student: A Guide to Celebrating Pride

® Wellness Article: LGBTQ+ Resources: For Youth, Friends, and
Supporters

® |eader Resource: Working With Transgender Co-Workers

April 2022
® What is Psychological Safety and How Do We Create It?

® Managing Change in Our Ever-Evolving World

May 2022
® Assessing the Mental Health of Adolescents or Young Adults

® Partner Violence

June 2022
® Blind Spots that Can Diminish Your Brand

® Metabolism Makeover

Support & Resources for the Texas Elementary School
Shooting

Managing Emotions in Turbulent Times (in response to the
Supreme Court Decision)
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ALL

July 2022 Insights Newsletter
® Feature: The Importance of Minority Mental Health
® Video: Break the Stigma

® Student: Students Face Higher Risk for Mental Health
Challenges

® Wellness: How Social Environments Impact Our Health
® |eader Resource: R.E.S.P.E.C.T. at Work

August 2022 Insights Newsletter
® Feature: Top 5 Tips for Back-to-School Time Management
® Video: 7 Ways to Support Kids’ Mental Health and Well-Being

® Student: 5 Simple Back-to-School Time Management Tips for
Students

® Wellness: Focus on the Basics for Back-to-School Wellness

® Leader Resource: Back-to-School Toolkit: Empowering
Working Parents

September 2022 Insights Newsletter
® Feature: Tips for Promoting Self-Care in Everyday Life
® Video: 3 Self-Care Strategies to Build Balance in Everyday Life
® Student: 5 Tips to Avoid the Multi-Minding Trap
® Wellness Article: Self-Care in Small Doses

® Leader Resource: Suicide Prevention: What Managers Need
to Know

July 2022
® The Power of Perseverance and Grit

® Opioid Epidemic and Emerging Drug Trends

August 2022
® Assessing the Mental Health of Adolescents or Young Adults
® Mid-Day Stretching

September 2022
® Establishing a Great Relationship with Your Child’s Teacher
and School

® Mindfulness

Helping Your Child Adjust to Preschool

10 Ways to Help Your Child Succeed in Elementary School
10 Ways to Help Your Child Succeed in Middle School
How to Prevent Bullying

Supporting Those Impacted by the Kentucky Floods
Suicide Prevention Week: Information & Resources
Helping Children Cope with Disaster

Traumatic Incidents: The Aftermath

Hurricane Fiona: Support & Resources

Hurricane lan: Resources & Support

LL-NE  Quarterly Summary of Program Promotion

October 2022 Insights Newsletter
e  Feature: Using Coping Strategies to Build
Resilience
e Video: Depression Awareness
e  Wellness: Using Your Inner Voice to Develop
Resilience
e Students: Developing Resilience as a Young Adult
e Leader Resource: When the Workplace Cares,
Workers Do Better
November 2022 Insights Newsletter
e  Feature: The Secret to Overcoming Holiday Stress
e Video: 3 Ways to Support Veterans
e  Wellness: Tips for Managing Holiday Stress and
Expectations
e Students: Strategies for Managing End-of-
Semester Challenges
e Leader Resource: Promoting Workplace Wellness
During the Holidays
December 2022 Insights Newsletter
e  Feature: Preserving Your ‘Mental Wealth’ During
the Holidays
Video: 5 Ways to Stress Less This Holiday Season

Wellness: Healthy Eating on a Budget
Students: How Debt Can Impact Your Health

Leader Resource: Bringing Financial Wellness into
the Open

October 2022
e Recognizing the Signs of Depression in a Team

Member
e QTIP! (Quit Taking it Personally) — The Art of
Healthy Detachment
November 2022

e Sweet Smarts

e The Stress and Addiction of News Consumption
December 2022

e Don’t Stress the Season

e  Family Dynamics During the Holidays

Pregnancy, Infant and Child Loss Awareness Month
October is Domestic Violence Awareness Month
Hurricane lan: Resources & Support
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https://register.gotowebinar.com/register/5002035054243711760
https://register.gotowebinar.com/register/5179433558803998736
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UTILIZATION REPORT

SCORE
January 01, 2022 - December 31, 2022

Organizational Services Summary

Date Type Time Attendees
5/24/2022 Webinar Training 1.00 1
Details: Developing Team Relationships
Eval Score: 5.0/5.0
TOTAL 1.00 1
AllOne Health 16/16 1/10/2023
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SCORE — TargetSolutions Utilization Report Summary

This Year Last Year
7/1/2022 - 9/30/2022 7/1/2021-9/30/2021
Active Entities 8 9
# of Potential Active Entities 11 10
% Entities Active 72.7% .9%
Total Active/Offline Users 743 602
Registered Users 515 418
% Users Active 69.3% 69.4%
Users Completing One or More Course 35 18
Courses Completed - Total 125 61
Users Completing One or More Custom Activities 0 1
Custom Activities Completed - Total 0 2
Users
Users Completing
Completing Custom One or
Total Active Courses One or Activities More
and Offline Registered | Completed- More Completed- Custom
Member Organization Employees Users Total Courses Total Activity
City of Biggs 14 13 4 2 0 0
City of Colfax 18 16 2 1 0 0
City of Dunsmuir 44 32 0 0 0 0
City of Etna 49 37 1 1 0 0
City of Isleton 5 3 0 0 0 0
City of Live Oak 22 8 1 1 1 1
City of Loyalton 1 1 0 0 0 0
City of Montague 28 14 3 1 0 0
City of Mount Shasta 119 94 6 2 0 0
City of Portola 30 9 0 0 0 0
City of Rio Dell 17 9 0 0 0 0
City of Shasta Lake 35 19 2 1 0 0
City of Susanville 26 16 0 0 0 0
City of Tulelake 22 3 0 0 0 0
City of Weed 36 17 0 0 0 0
City of Yreka 92 77 0 0 0 0
SCORE 7 7 0 0 0 0
Susanville Fire Dept. 38 21 14 2 0 0
Town of Loomis 26 25 2 2 0 0
Weed City Fire 49 34 15 4 0 0
Totals 678 455 50 17 1 1
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SCORE — TargetSolutions Utilization Report Summary

This Year Last Year
9/30/2022-12/31/2022 9/30/2021-12/31/2021
Active Entities 9 9
# of Potential Active Entities 10 11
% Entities Active 9% 81.8%
Total Active/Offline Users 750 640
Registered Users 521 448
% Users Active 69.4% 7%
Users Completing One or More Course 49 44
Courses Completed - Total 119 64
Users Completing One or More Custom Activities 3 11
Custom Activities Completed - Total 3 19
Users
Users Completing
Completing Custom One or
Total Active Courses One or Activities More
and Offline Registered | Completed- More Completed- Custom
Member Organization Employees Users Total Courses Total Activity
City of Biggs 17 16 0 0 0 0
City of Colfax 18 16 0 0 0 0
City of Dunsmuir 45 33 1 1 0 0
City of Etna 49 37 0 0 0 0
City of Isleton 6 4 3 1 0 0
City of Live Oak 22 8 0 0 0 0
City of Loyalton 1 1 0 0 0 0
City of Montague 29 20 0 0 0 0
City of Mount Shasta 130 102 17 15 0 0
City of Portola 30 9 0 0 0 0
City of Rio Dell 17 9 0 0 0 0
City of Shasta Lake 54 26 4 1 0 0
City of Susanville 42 32 16 5 0 0
City of Tulelake 13 2 0 0 0 0
City of Weed 38 18 0 0 0 0
City of Yreka 107 95 55 20 3 3
Susanville Fire Dept. 40 23 12 0 0
Town of Loomis 33 33 3 3 0 0
Weed City Fire 59 37 8 2 0 0
Totals 750 521 119 49 3 3
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ADDITIONAL COMMISSION “OPT OUT”

Attn: General Counsel
Alliant Insurance Services, Inc.
701 B Street, 6™ Floor
San Diego, CA 92101

RE: Additional Commission “Opt Out”
Please be advised that Small Cities Organized Risk Effort (SCORE) has elected to have the

premium associated with the following policy(s) specified below for the indicated policy
period(s) excluded from consideration in any and all:

% Contingent income agreements
& Supplemental income agreements

Policy # Policy Period

017471589/09 (Dec 04) (APIP) July 1, 2022 to July 2023
014249761 (ACIP) July 1, 2022 to July 1, 2023

Sincerely,

Company Name

By:

Title:

Dated:
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SCORE Loss Control Grant Fund Member Utilization FY 2022/23 as of 1/20/23

Sumbitted Invoices

. HenL e Remaining amount for
Member Entity [ 2.2/23 Amount requested | available in FY 22- [ Reimbursement?? | Amount to roll into
Allocation during FY 22-23 23 (Yes/No) FY 23/24 Funds |Notes
*Request made 6/1/22 by Mark Sorensen to rollover all funds ($2,460.63) in FY 22/23
Biggs * $4,860.61 Funds.
Colfax $2,986.47
Dunsmuir $5,674.64
*Request made 6/2/22 by Kris Hargrove to roll over unused FY 21/22 Funds
Etna $6,867.04 ($3,294.79) into FY 22/23 Loss Control Grant Funds
Isleton $2,149.93
Live Oak $6,740.49
Loomis $4,319.91 $4,300.00 $19.91 NO $19.91(*Regeust made 9/8/22 by Roger Carroll for Sidewalk Repair ($4,300).
Loyalton * $1,109.34
*Request made 6/16/22 by Alyssa Merrill to roll over unused FY 21/22 Funds
($2,235.85) into FY 22/23 Loss Control Grant Funds *Request made 11/7/22 by David
Dunn for Computer Monitors, Keyboards, Desk Converter, restroom door locks, Public
Montague $5,072.30 $3,245.91 $1,826.39 Yes $1,826.39|Works Safety gear ($3,245.91)
Mt. Shasta $10,276.00
*Request made 6/2/22 by Susan Scarlett to roll over unused FY 21/22 Funds
Portola $6,239.26 ($2,813.34) into FY 22/23 Loss Control Grant Funds
Rio Dell $4,362.89
Shasta Lake $13,806.71
*Request made 5/24/22 by Chandra Jabbs to rollover all funds ($13,771.52) into FY
22/23 Funds for Glass Paneling over counter & reduction of Public Access to employee
Susanville $25,500.25 areas.
Tulelake* $2,042.72
*Request made 6/15/22 by Craig Sharp to roll over unused FY 21/22 Funds ($9,211.58)
Weed $17,868.57 into FY 22/23 Loss Control Grant Funds
Yreka $13,910.59
Total: $133,787.71
* Mini-Cities
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W4, Public Risk Innovation, Solutions, and Management (PRISM)
' 2023/24 Budget Estimates, October 2022

‘A’ SCORE

These early estimates have been prepared to aid you in budgeting for the 2023/24 fiscal year. Itis
important to keep in mind it is early on in the process of determining each Program’s total cost. At
this time, your entity’s exposure and experience have not been updated in any of the allocation
models. The estimates provided are intended to be conservative; however, final premiums may be in
excess of these estimates. Since we currently do not have renewal rates for any of the programs, we
recommend you budget towards the upper end of the range plus any differences in exposure or
experience which have not yet been considered.

Once we have received and updated your losses and exposure, we will distribute updated estimates.
We expect to be able to update losses and exposure for the General Liability and Workers’
Compensation programs near the end of the calendar year.

If you are aware that you have any substantial changes over the past 12 months, please contact
Roberto Lozano and a better estimate can be developed for you.

Pollution Program

Premium
21/22 Premium: $26,753
22/23 Premium: $35,721
23/24 Estimated Premium: $64,300 to $71,500

For the 2023-24 renewal, it is our goal to begin negotiations early with lronshore and negotiate for a
flat rate. Ironshore has indicated that they will impose a modified allocation to the renewal next year
that reflects a formula of the rate times the members overall TIV. Alliant is working to maintain the
rating model it has used historically (payroll) however we have concerns this change will be imposed
and have a big impact on the rate calculations relative to each members TIV. Therefore, we are
projecting an increase of up to 80%. In the
event losses are reported over the next ten months, we would anticipate rates up to 120%. In
response to significant losses, Ironshore may opt to reduce their overall limits (as low as $5M) and
Alliant will look to restructure the program by seeking alternative markets to provide excess limits
over Ironshore’s primary. If this were the case, we would anticipate rates to increase up to 200%. If
the losses are significant the increases may be even higher. Alliant's goal is to begin negotiations
early with lronshore for much better terms if there are no losses in the program
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SCORE

Small Cities Organized Risk Effort
A Joint Powers Authority

January 11, 2023 VIA EMAIL

Karl Drexler

Town of Fort Jones
11960 East Street
Fort Jones, CA, 96032

SUBJECT: SCORE Assessment Invoice
Dear Karl;
This is in response to your email of June 10, 2022, relating to SCORE’s assessment of the Town of Fort Jones.

The Town became a member of SCORE in the year 2000 and was a member through 7/1/2020. SCORE is a risk
sharing pool and the Liability Program features both a banking layer and a pooled risk sharing layer of coverage.
Under the banking layer, members place funds on deposit against their deductibles for claims ($25,000 per
Occurrence), and those funds are drawn upon to pay the deductible layer. Deposit premiums are also paid toward
the risk sharing layer.

Although the Town has withdrawn, it continues to share in pooled coverage for Occurrences arising from its dates
of membership. It is also responsible to fund its banking layer. This is true of both the Liability and Workers
Compensation programs. Under Article VIII-c in the Joint Powers Agreement, the Town is responsible “To pay
Deposit Premiums, contributions, assessments, or other charges and any adjustment thereto, promptly to the
Authority when due....” Under Article XXII-b, withdrawn members are responsible to “Pay any Deposit
Premium increases, assessments, or other contributions determined by the Board to be due and payable for each
Program Year of each Program in which it participated....”

The Town is currently overdrawn in its Liability Program banking layer. However, considering the history with
the employment practices claim, the lack of any claims since then, and the fact that $25,000 of the Town’s banking
layer deficit would ultimately be returned if no more claims were incurred, the Program Managers have requested
an immediate credit of $25,000 to the Town’s banking layer, in addition to credits from the most recent dividend
and assessment calculation. After these adjustments we can report the Town has a deficit of only ($275.52)
in their Liability banking Layer as of September 30, 2022.

The Town also has a credit balance of $2,340.43 in their Workers’ Compensation banking layer. These amounts
will be reflected in Quarterly Financial Statements in the SCORE Board packet for January 27, 2023. We expect
both balances to hit zero over time as part of the annual dividend and assessment process as reflected in future
financial statements, so there is no need for an assessment at this time.

These balances reflect funds spent by SCORE in payment of defense costs and/or indemnity coverage within the

banking layer, on claims against the Town. If SCORE incurs costs in the future for covered claims against the Town
additional banking layer funds would be required.

A Public Entity Joint Powers Authority

c/o Alliant Insurance Services, Inc. | 2180 Harvard St, Ste 460, Sacramento, CA 95815| Phone: 916.643.2700 |Fax: 916.643.2750
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A Joint Powers Authority

We appreciate your patience while SCORE worked through the process of adjusting the Town’s banking layer to
reflect the most likely future outcome and avoid the need for an assessment at this time. Please let me know if you
have any questions or would like more information.

Sincerely,

i =
” Z e

s

>
Lo =

Marcus Beverly
Program Manager

c.c. Wes Heathcock, SCORE President

A Public Entity Joint Powers Authority

c/o Alliant Insurance Services, Inc. | 2180 Harvard St, Ste 460, Sacramento, CA 95815| Phone: 916.643.2700 |Fax: 916.643.2750
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SCORE Renewal Addendum

January 20, 2023

Wes Heathcock, Board President
2180 Harvard Street, Suite 460, Sacramento, CA 95815

This letter is a confirmation of the addition of the City of Montague to the SCORE EAP Contract with ACI
Specialty Benefits. Effective February 1, 2023, we will be extending EAP services to the City of Montague
and it's 7 employees.

Renewal Date September 15, 2022
Renewal Term Automatically renews for two (2) year terms
Programs Provided Corporate Employee Assistance Program
$1.90 PEPM

Rl elis Cost of living increase every two (2) years

Headcount 534

City of Biggs, City of Colfax, City of Dunmsuir, City of Etna,
City of Isleton, City of Live Oak, Town of Loomis, City of
Cities Covered Loyalton, City of Montague, City of Mount Shasta,
City of Portola, City of Shasta Lake, City of Susanville, City
of Tulelake, City of Weed, City of Yreka

This service renewal is subject to the same terms and conditions as the Master Service Agreement. Non-
renewal nofices must be sent in writing 120 days prior fo termination date. If you have any questions or
comments about this renewal, please contact your Account Manager, Sasha Abrahmes.

Bryan Levy, RVP Date
ACI Specialty Benefits

Wes Heathcock, Board President Date
SCORE

6480 Weathers Place, Suite 300 | San Diego, CA 92121 | 800.932.0034 | www.acispecialtybenefits.com

*SOAR
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Workers” Compensation

Trending Report for
SCORE

SCORE WC Trending Report Fiscal Years 2017-2022

sedgwick@

caring counts

January 2023

Total Paid and Incurred by Fiscal Year for Injuries within Fiscal Year
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2017-2018 2018-2019 2019-2020 2020-2021 2021-2022
= Total Paid $215,197 $201,802 $101,189 $94,257 $236,617
s Incurred $398,167 $758,200 $360,423 $656,946 $528,294
Total 32 38 31 34 24
Claim Type by Fiscal Year
20 10
35
15 30
25
10 20
15
5 10
0 3
2017-2018 2018-2019 2019-2020 2020-2021 2021-2022
= First Aid 5 2 0 1 2
s Indemnity 16 18 15 18 10
= Medical Only 11 18 16 15 12 P
——Total 32 38 31 34 24 (@
v
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Total Paid by Fiscal Year Regardless of Injury Date

$1,400,000
$1,200,000
$1,000,000
$800,000
$600,000
$400,000
$200,000
$0

2017-2018 2018-2019 2019-2020 2020-2021 2021-2022
= Medical Payment $590,306 $581,134 $771,235 $392,816 $614,678
® Indemnity Payment $317,987 $323,986 $318,958 $292,228 $452,678
= Expense Payment $154,850 $129,693 $127,143 $92,384 $148,434

Recoveries Received During Fiscal Year Regardless of Injury Date

$800,000
$700,000
$600,000
$500,000
$400,000
$300,000
$200,000
$100,000

507 2017-2018 [ 2018-2019 [ 2019-2020 [ 2020-2021 |

[Recoveries $196,609 | $106,092 [ $103,914 | $145,661 [

20212022
$696,845
=

sedgwick.
3
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SCORE WC Trending Report Fiscal Years 2017-2022

Closing Ratio by Fiscal Year

60 180%
[ 160%
50 b 140%
40 - [ 120%
[ 100%
30 1 b 80%
20 - [ 60%
[ 20%
10 1 b 20%
0 [ 0%
2017-2018 2018-2019 2019-2020 2020-2021 2021-2022
. Open 32 38 31 34 24
= Closed 13 5 19 37 28
e Ratio 134% 118% 158% 109% 117%

Total Ending Open Inventory by Fiscal Year

40 80
35 70
30 60
25 50
20 40
15 - 30
10 - 20
5 - 10
0 - ro
2017-2018 2018-2019 2019-2020 2020-2021 2021-2022
mmm Medical Only 4 3 0 3 6
s Indemnity 31 35 35 34 33
s Future Medical 33 28 17 20 18
=Total 68 66 52 57 57
@
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SCORE WC Trending Report Fiscal Years 2017-2022

Top 5 Cause of Injury Fiscal Year 2017-2022

Fall, Slip or Trip
16
$758,317

Lifting
15
$465,153

Cumulative Trauma
14
$939,162

Exposure
12
$23,516

Animal/Insect
11
$139,195

Top 5 Part of Body Injured Fiscal Year 2017-2022

Low back
21
$786,575

Multiple Body Parts
16
$448,103

Knee
14
$535,193

Shoulder(s)
13
$556,083

Finger(s)
13
$108,994

m— Frequency

——Severity

50
45
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35
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25
20
15
10
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SCORE WC Trending Report Fiscal Years 2017-2022

Top 5 Nature of Injury Fiscal Year 2017-2022

Strain
56
$1,605,292

Contusion
17
$87,542

Laceration
13
$9,436

Sprain
11
$439,038

I
Mental Stress

4
$564,195

Top 5 Occupation of Injury Fiscal Year 2017-2022

Police Officer
44
$801,231

Maint Worker
32
$1,178,861

Firefighter
2
$523,998

Public Works

18
$333,850

Animal Control

7
$34,066
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SCORE WC Trending Report Fiscal Years 2017-2022

Top 5 Department of Injury Fiscal Year 2017-2022
80 $2,500,000
70
60 $2,000,000
50 $1,500,000
40
30 $1,000,000
20 $500,000
10
0 Police Public Works Fire Admin/Finance Park & Rec $0
= Frequency 72 59 23 6 4
e SEVETiLY $2,038,977 $1,564,989 $618,682 $40,929 $18,384
Police $2,038,977 $28,319
Public Works 59 $1,564,989 $26,525
Fire 23 $618,682 $26,899
Admin/Finance 6 $40,929 $6,821
Park & Rec 4 $18,384 $4,596
sedgwick

SCORE WC Trending Report Fiscal Years 2017-2022

Top 10 Claims Fiscal Year 2017-2022

Claim Description Loss
Number Date

Injury to low back when moving a large chlorine

SCWA-556085 Portola Public Works ~ barrel 09/19/2018 $282,628 $293,112
Right shoulder injury while installing a water

SCWA-556187 Live Oaks Public Works main valve 11/01/2019 $16,149 $279,444
Twisted low back while lifting the lid off the water

SCWA-556096 Susanville Public Works meter box 11/26/2018 $142,872 $265,517
Injury to head, neck, face, and back after being

SCWA-556104 Portola Public Works  involved in a bicycle accident 06/09/2018  $25,804 $255,535

SCWA-556191 Yreka Police Stress and anxiety 06/01/2021 $13,056 $236,165

SCWA-556188 Yreka Police Stress 01/17/2021 $90,487  $183,956
Right knee injury when walking down a steep,

SCWA-556100 Weed Police muddy hill 01/29/2019 $179,064 $179,064

SCWA-556128 Yreka Police Injury to low back when moving a heavy patient 09/09/2019 $163,328 $163,328

SCWA-556194 Mt. Shasta Police Cumulative trauma injury to heart 03/30/2021 $48,241 $129,009
Injury to left shoulder when slipped and fell on

SCWA-556037 Yreka Fire slippery grass while responding to wildlands fire 07/02/2017 $124,718 $1_24,718

sedgwick

© 2019 sedpwick
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: S g SCORE WC Trending Report Fiscal Years 2017-2022

Frequency and Severity of Workers’ Compensation Claims
by Member Fiscal Year 2017-2022

N I
City of Biggs 3 $3,030 $1,010
City of Colfax 9 $46,498 $5,166
City of Dunsmuir 1 $2,080 $2,080
City of Etna 4 $29,902 $7,475
City of Isleton 1 $0 $0
City of Live Oak 3 $280,794 $93,598
City of Montague 4 $63,276 $15,819
City of Mt. Shasta 13 $413,699 $31,823
City of Portola 9 $611,944 $67,994

®

— sedgwick. |

: S g SCORE WC Trending Report Fiscal Years 2017-2022

Frequency and Severity of Workers’ Compensation Claims
by Member Fiscal Year 2017-2022
2 5
City of Rio Dell $36,385 $6,064
City of Shasta Lake 12 $73,419 $6,118
City of Susanville 42 $884,110 $21,050
City of Tulelake 5 $85,733 $17,147
City of Weed 12 $471,797 $39,316
City of Yreka 53 $1,400,527 $26,425
Town of Ft. Jones 2 $3,966 $1,983
Town of Loomis 1 $530 $530
sedgwick.

©2019 sedguick
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Small Cities Organized Risk Effort Board of Directors Meeting

January 27, 2023

Agenda Item F.

ADMINISTRATIVE REPORTS

1. President’s Report
Wes Heathcock will address the Board on items pertaining to SCORE.

2. Excess Pool Reports
The Board will receive updates from the Excess Representatives of each Pool.

a. CJPRMA (Rep. Roger Carroll) Minutes of the last meeting can be found at www.cjprma.org.

b. ERMA (Rep. Roger Carroll) Minutes of the last meeting can be found at www.ermajpa.org.

¢. LAWCX (Rep. Wes Heathcock) Minutes of the last meeting can be found at lawcx.org.

3. Alliant Update
Marcus Beverly will update the Board on Alliant matters pertinent to SCORE.

a. Excess Cyber App Portal
b. ERMA Training Reminder

A Public Entity Joint Powers Authority

c/o Alliant Insurance Services, Inc. | 2180 Harvard St, STE 460, Sacramento, CA 95815| Phone: 916.643.2700 |Fax: 916.643.2750
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Small Cities Organized Risk Effort Board of Directors Meeting

January 27, 2023

Agenda Item G.1.

SCORE INVESTMENT POLICY
ACTION ITEM

ISSUE: The Board annually reviews and approves any recommended changes to the Investment Policy, or
they reaffirm the Policy with no changes. Attached is a red-line version of the Investment Policy with
changes as suggested by Chandler Asset Management.

RECOMMENDATION: Review, discuss, and approve the recommended changes as presented or
modified or provide direction.

FISCAL IMPACT: The financial impact cannot be determined at this time.

BACKGROUND: Each year, staff requests an Investment Policy review from the Investment Manager as
well as the JPA Financial Accounting Services provider to determine if any changes should be made to the
Investment Policy. The Investment Policy must be reviewed and approved annually, even if there are no
changes.

ATTACHMENTS:

1. Chandler Investment Management — Recommended Changes Memo Dated 10-19-22
2. SCORE Investment Policy — Redline Mark Up

A Public Entity Joint Powers Authority

c/o Alliant Insurance Services, Inc. | 2180 Harvard St, STE 460, Sacramento, CA 95815| Phone: 916.643.2700 |Fax: 916.643.2750
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October 19, 2022

Marcus Beverly, CPCU, AIC, ARM-P
First Vice President
Alliant Insurance Services, Inc.

Dear Marcus,

We have completed our annual review of Small Cities Organized Risk Effort (SCORE) investment policy
for compliance with the statutes of California Government Code (Code) that govern the investment of
public funds, as well as for inclusion of current best practices. SCORE’s investment policy continues to be
well-written and effective for the management of the Authority’s funds. There were no changes to
California Government Code for 2022, but Chandler Asset Management is recommending some
modifications. Please find a brief summary of the changes below:

e Scope of Policy: Added language referencing Code to provide a reference to California Code
addressing the scope of the Authority’s investment program.
e Authority: Inserted language referencing the Authority’s use of external money managers.
e Objectives: Augmented the language addressing objectives to specify a requirement to diversify the
investment program.
e Prudence: Included a paragraph describing the limits of the Treasurer’s or designees’ liability under
the policy.
e Public Trust: Augmented existing language addressing the public trust that require that cash flow
needs shall be considered when recognizing losses.
e Investment Instruments and Maturities:
o Updated language describing requirements for the following asset types:
= US Treasuries: Noted the maximum allowable maturity of five years.
= Federal Agencies: Updated the amount allowed per single issuer from 25% to 30%.
= Municipal Securities: Included an issuer limit of 5% to enhance diversification.
= Banker’s Acceptances: Added additional credit requirements to enhance safety.
= Asset-Backed, Mortgage-Backed, Mortgage Pass-Through Securities, and
Collateralized Mortgage Obligations: Included an issuer limit of 5%.
o Added the following asset classes to the policy to allow for more diversification
opportunities:
= Federally Insured Time Deposits (Non-Negotiable Certificates of Deposit)
= Collateralized Time Deposits (Non-Negotiable Certificates of Deposit)
= Collateralized Bank Deposits
e Prohibited Investment Vehicles and Practices: Added language prohibiting foreign currency
denominated securities, and specifying that the Authority is not a Qualified Institutional Buyer (QIB)
unless investable assets increase to $100,000,000 or more.

6225 Lusk Boulevard | San Diego, CA 92121 | Phone 800.317.4747 | chandlerasset.com
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ASSET MANAGEMENT

Investment Pools/Mutual Funds: Included a new section to describe how investment pools or
mutual funds should be evaluated before investing within one.

Collateralization: Included a new section to better describe collateralization requirements.
Authorized Financial Institutions, Depositories and Broker/Dealers: Augmented existing language
to include Code requirements and require competitive transactions.

Review of Investment Portfolio: Included language requiring regular review of the investment
portfolio.

Performance Evaluation: Included a new paragraph describing the approach to evaluate investment
performance.

Maximum Maturity: Included a new section specifying the maximum allowable maximum maturity.
Ethics and Conflict of Interest: Augmented language describing the fiduciary requirements of all
participants in the investment process.

Please do not hesitate to contact us with any questions you may have, or if further review is needed.

Sincerely,
Carlos Oblites Kara Raynor-Sanchez
Senior Portfolio Strategist Associate Portfolio Strategist

Chandler Asset Management  Chandler Asset Management

6225 Lusk Boulevard | San Diego, CA 92121 | Phone 800.317.4747 | chandlerasset.com
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SMALL CITIES ORGANIZED RISK EFFORT
JOINT POWERS AUTHORITY (SCORE)
Reviewed October202422 January 27, 2023

INVESTMENT POLICY
ADOPTED 10-29-21

POLICY STATEMENT

The Policy of the Small Cities Organized Risk Effort Joint Powers Authority (the “Authority”) shall be to
invest all funds under the Authority’s control in a manner that complies with all laws of the State of
California; all applicable Government Code Sections including but not limited to Government Code
Section 53601, and the policies of the Authority.

SCOPE OF POLICY

This policy sets forth guidance for all funds and investment activities under the direction and control of
the Authority, as set forth in the State Government Code, Sections 53600 et seq.

AUTHORITY

The Board of Directors hereby delegates its authority to invest funds of the Authority for a one-year
period to the Treasurer who shall thereafter assume full responsibility for those transactions until the
delegation of authority is revoked or expires. Subject to review, the Board of Directors may renew the
delegation of authority each year. The authorized officer may delegate the day-to-day placement of
investments to an investment advisor_(who is registered under the Investment Advisers Act of 1940),
via written agreement with the Authority. The investment advisor shall make all investment decisions
and transactions in strict accordance with state law and this investment policy. External managers may
be granted discretion to purchase and sell investment securities in accordance with this investment
policy. The authorized officer shall establish a system of written internal controls to regulate the
Authority’s investment activities, including the activities of any subordinate officials acting on behalf of
the Authority.

The delegated investment officers acting in accordance with written procedures and the investment
policy and exercising due diligence shall be relieved of personal responsibility for an individual security’s
credit risk or market price changes, provided deviations from expectations are reported in a timely
fashion and appropriate action is taken to control adverse developments.

OBJECTIVES

The Authority’s overall investment program shall be designed and managed with a degree of
professionalism worthy of the public trust. The overriding objectives of the program are to preserve
principal, provide sufficient liquidity, and manage investment risks, while seeking a market-rate of
return.

A. Safety: The primary objective of this policy is to protect, preserve, and maintain cash and
investments of the Authority. Preservation of capital is the primary objective of the Authority. Every
investment transaction shall strive to avoid capital losses arising from securities default and/or
broker/dealer default. To attain this objective, the Authority will diversify its investments by investing
funds among a variety of securities with independent returns.
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VL.

VIL.

B. Liquidity: An adequate percentage of the portfolio will be maintained in liquid short-term securities
which can be converted to cash as necessary to meet disbursement requirements. The liquidity
requirements will be determined from time to time from projected cash flow reports. Investments
will be made in securities with active secondary or resale markets. Securities with low market risk
will be emphasized.

C. Return: Within the constraints of safety and liquidity, the highest and best yield will be sought. The
maximization of return will not transcend the objective of capital preservation. The Authority’s
portfolio shall be structured to achieve a market- average rate of return through various economic
cycles. The benchmark for “market-average rate” shall be the rate of return of a market-based index
which has the same type of sector and maturity requirements as the Authority’s portfolio. This
benchmark shall be determined by the Board.

DIVERSIFICATION

The portfolio will be diversified to avoid incurring unreasonable and avoidable risk regarding specific
security types or individual financial institutions.

PRUDENCE
Pursuant to California_ Government Code, Section 53600.3, all Fhese persons authorized to make

investment decisions on behalf of the Authority will be considered trustees and therefore fiduciaries
subject to the pPrudent ilnvestor sStandard: that-states;

“...all governing bodies of local agencies or persons authorized to make investment decisions on behalf
of those local agencies investing public funds pursuant to this chapter are trustees and therefore
fiduciaries subject to the prudent investor standard. When investing, reinvesting, purchasing, acquiring,
exchanging, selling, or managing public funds, a trustee shall act with care, skill, prudence, and
diligence under the circumstances then prevailing, including, but not limited to, the general economic
conditions and the anticipated needs of the agency, that a prudent person acting in a like capacity and
familiarity with those matters would use in the conduct of funds of a like character and with like aims,
to safeguard the principal and maintain the liquidity needs of the agency. Within the limitations of this
section and considering individual investments as part of an overall strategy, investments may be

acquired as authorized by law.” {Califernia-Government Code-53600-3)

The Treasurer and other authorized persons responsible for managing Authority funds acting in
accordance with written procedures and this investment policy and exercising due diligence shall be
relieved of personal responsibility for an individual security’s credit risk or market price changes
provided that the Treasurer or other authorized persons acted in good faith. Deviations from
expectations of a security’s credit or market risk should be reported to the governing body in a timely
fashion and appropriate action should be taken to control adverse developments.

PUBLIC TRUST

All participants in the investment process shall act as custodians of the public trust. Investment officials
shall recognize that the investment portfolio is subject to public review and evaluation. The overall
program shall be designed and managed with a degree of professionalism that is worthy of the public
trust. In a diversified portfolio, it must be recognized that occasional measured losses are inevitable
and must be considered within the context of the overall investment portfolio’s return_and the cash flow
requirements of the Authority.
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REPORTING

The Authority’s Treasurer shall submit a quarterly investment report to the Board of Directors that is in
compliance with California Government Code Section 53607.

Additionally, the reports shall include the following information for each individual investment:

o Type of investment instrument (i.e., Treasury Bill, medium-term note)
e |ssuer name

¢ Yield to maturity at cost

e Purchase date (trade and settlement date)

e Maturity date

e Purchase price

e Parvalue

e Coupon rate

e Credit rating of each security

e Amortized cost

e Current market value for securities with maturity greater than 12 months
e Overall portfolio yield based on cost

e List of investment transactions

INVESTMENT INSTRUMENTS AND MATURITIES

The Authority’s investments are governed by California Government Code, Sections 53600 et seq.
Within the investments permitted by the Code, the Authority seeks to further restrict eligible investments
to the guidelines listed below. In the event a discrepancy is found between this policy and the Code,
the more restrictive parameters will take precedence. Percentage holding limits listed in this section
apply at the time the security is purchased.

Any investment currently held at the time the policy is adopted which does not meet the new policy
guidelines can be held until maturity and shall be exempt from the current policy. At the time of the
investment’s maturity or liquidation, such funds shall be reinvested only as provided in the current

policy.

An appropriate risk level shall be maintained by primarily purchasing securities that are of high quality,
liquid, and marketable. The portfolio shall be diversified by security type and institution to avoid incurring
unreasonable and avoidable risks regarding specific security types or individual issuers.

A. The following sections define in detail the parameters of each approved investment type.

1. U.S. Treasury and other government obligations for which the full faith and credit of the
United States are pledged for the payment of principal and interest.

There are no limits on the dollar amount or percentage that the Authority may investin U.S.
Treasuries. The maximum maturity is five (5) years.

2. Federal agency or United States gGovernment-sSponsored eEnterprise obligations (GSE),
participations, or other instruments, including those issued by or fully guaranteed as to
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principal and interest by federal agencies or United States government-sponsored
enterprises.

There are no limits on the dollar amount or percentage that the Authority may invest in
Federal Agency obligations or GSEs, provided that: Nno more than 2530% of the portfolio
may be invested in any single Agency/GSE issuer-_and Fthe maximum percent of agency
callable securities in the portfolio will be 20%. The maximum maturity does not exceed five
(5) years.

Supranationals provided that they are_US dollar denominated senior unsecured
unsubordinated obligations issued or unconditionally guaranteed by the International Bank
for Reconstruction and Development, International Finance Corporation, or Inter-American
Development Bank. The securities must be rated in the rating category of “AA” or its
equivalent or higher-better by a aNationally FfRecognized sStatistical rfRating eOrganization
(NRSRO). Purchases of Supranationals must not exceed 30% of the Authority’s fotal
portfolio and no individual issuer shall exceed 10% of the Authority’s portfolio. The
maximum maturity will-does not exceed five (5) years.

Municipal Securities include Oobligations issued by the State of California, any local
agency within the state, which are rated in the rating category of “A” or its equivalent or
higher—Dbetter by at least one MNetienalhRecognizedStatistiealRating—Organization
{NRSRO). Purchases of Municipal securities may not exceed five (5) years in maturity or
230% of the Authority’s portfolio. No more than 5% of the portfolio may be invested in any
individual issuer.

Municipal Securities (Registered tTreasury aNotes or bBonds) of any of the other 49 states
in addition to California, including bonds payable solely out of the revenues from a revenue
producing property owned, controlled, or operated by a state or by a department, board,
agency, or authority of any of the other 49 states, in addition to California, which are rated
in the rating category of “A” or its equivalent or better by at least one Nationally-Recognized
Statistical- Rating-Organization{NRSRO). Purchases of this category may not exceed five
(5) years in maturity or 230% of the Authority’s portfolio. No more than 5% of the portfolio
may be invested in any individual issuer.

Negotiable eCertificates of dDeposit (NCDs) or deposit notes with a remaining term to
maturity of five years or less, issued by a nationally or state-charted bank, a state or federal
savings and loan association, a state or federal credit union, or by federally-licensed or
state-licensed branch of a foreign bank. Any amount above the FDIC insured limit must be
issued by institutions which have short-term debt obligations rated “A-1" or its equivalent
or better by at least one NRSRO; or long-term obligations rated in a rating category of “A”
or its equivalent or better by at least one NRSRO.

Purchases of negotiable certificates of deposit may not exceed 30% of the Authority’s
investment portfolio. No more than 5% may be invested in any one_individual issuer.

Banker's Acceptances issued by institutions which have short-term debt obligations rated
“A-1” or its equivalent or better by at least one NRSRO; or long-term obligations rated in a

rating cateqorv of “A” or its equwalent or better bv at Ieast one NRSRO. demestleer—fereign
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Purchases of Banker's Acceptances may not exceed 180 days maturity or 340% of the
Authority's investment portfolio. No more than 5% of the Authority's investment portfolio
may be invested in the Banker's Acceptances of any one commercial bank.

Commercial Paper provided that the securities are issued by an entity that meets all of the
following conditions in either paragraph (a) or (b) and other requirements specified below:

a. Securities issued by corporations:

i. A corporation organized and operating in the United States with assets
more than $500 million.

ii. The securities are rated “A-1” or its equivalent or better by at least one
NRSRO.

ii. If the issuer has other debt obligations, they must be rated in a rating
category of “A” or its equivalent or better by at least one NRSRO.

b. Securities issued by other entities:

i. The issuer is organized within the United States as a special purpose
corporation, trust, or limited liability company.

ii. The securities must have program-wide credit enhancements including,
but not limited to, overcollateralization, letters of credit, or a surety bond.

iii. The securities are rated “A-1” or its equivalent or better by at least one
NRSRO.

Purchases of eligible commercial paper may not exceed 270 days maturity and may not
exceed 25% of the Authority's investment portfolio. No more than 5% may be invested in
any one issuer. Purchases shall not exceed 10% of the outstanding commercial paper of

the-issuing-corporationany single issuer.

Repurchase Agreements are subject to the following collateral restrictions: Only U.S.
Treasury securities or Federal Agency securities, as described in VI. C. 1 and 2 will be
acceptable collateral. All securities underlying repurchase agreements must be delivered
to the Authority's custodian bank versus payment or be handled under a tri- party
repurchase agreement. The Authority or its trustee shall have a perfected first security
interest under the Uniform Commercial Code in all securities subject to repurchase
agreement. The market value of securities that underlie a repurchase agreement shall be
valued at 102% or greater of the funds borrowed against those securities, and the value
shall be reviewed on a regular basis and adjusted no less than weekly. Market value of
underlying collateral must be reviewed regularly or each time there is a substitution of
collateral.

The Authority may enter into repurchase agreements only with primary dealers in U.S.
Government securities who are eligible to transact business with, and who report to, the
Federal Reserve Bank of New York. The Authority will have specific written agreements
with each firm with which it enters into repurchase agreements. Reverse repurchase
agreements are not allowed.

o Purchases or repurchase agreements may not exceed one (1) year. in maturity,

and may not exceed 25% of the Authority’s investment portfolio. No more than 5%
may be invested in any one issuer.
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11.

12.

Corporate Medium-_iTerm corporate—nNotes (MTNs) defined as all corporate and
depository institution debt securities with a maximum remaining maturity of five years or
less issued only by corporations organized and operating within the United States or by
depository institutions licensed by the U.S. or any state and operating within the U.S. shall
be permitted. Medium-term corporate notes shall be rated in a rating category of “A” or its
equivalent or better by at least one NRSRO.

Purchases or medium-term corporate notes may not exceed five (5) years in maturity or
30% of the Authority’s investment portfolio. No more than 5% may be invested in any one
issuer.

State of California Local Agency Investment Fund (L-A:l-F-) - There are no limits on the
dollar amount or percentage that the Authority may invest in LAIF, subject to statutory limits
imposed by LAIF.

Credit criteria listed in this section refers to the credit of the issuing organization at the time
the security is purchased.

Mutual Funds and Money mMarket Mutual Fund that are registered with the Securities and
Exchange Commission under the Investment Company Act of 1940 provided that:

a. Mutual Funds that invest in the securities and obligations as authorized under
California Government Code, Section 53601 (a) to (k) and (m) to (q) inclusive and
that meet either of the following criteria in paragraphs (i) or (ii):

i. Attained the highest ranking or the highest letter and numerical rating
provided by not less than two (2) NRSROs; or

i. Have retained an investment adviser registered or exempt from
registration with the Securities and Exchange Commission with not less
than five years’ experience investing in the securities and obligations
authorized by California Government Code, Section 53601 and with
assets under management in excess of $500 million.

iii. No more than 10% of the total portfolio may be invested in shares of any
one mutual fund.

b. Money Market Mutual Funds registered with the Securities and Exchange
Commission under the Investment Company Act of 1940 and issued by diversified
management companies and meet either of the following criteria in paragraphs (i)
or (ii):

i. Have attained the highest ranking or the highest letter and numerical rating
provided by not less than two (2) NRSROs; or

i. Have retained an investment adviser registered or exempt from
registration with the Securities and Exchange Commission with not less
than five years’ experience managing money market mutual funds with
assets under management in excess of $500 million.

iii. No more than 20% of the investment portfolio may be held in Money
Market Mutual Funds.

c. No more than 20% of the total portfolio may be invested in these securities
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13.

14.

Asset-bBacked, Mortgage-bBacked, Mortgage Pass-Through Securities, and
Collateralized Mortgage Obligations from issuers not defined in Sections 1 and 2 of the
Investment Instruments and Maturities Section provided that:

Such securities shall have a maximum legal final maturity that does not exceed five (5)
years; and shall be rated in a rating category of “AA” or its equivalent or better by at least
one NRSRO.;-anrd No more than -purchase-of securities-authorized-by-this-subdivision-may
notexceed-20% of the total portfolio may be invested in these securities and no more than
5% of the portfolio may be invested in any single Asset-Backed or Commercial Mortgage

security issuer.

Federally Insured Time Deposits (Non-Negotiable Certificates of Deposit) in state or

15.

federally chartered banks, savings and loans, credit unions, provided that the amount per
institution is limited to the maximum covered under federal insurance. No more than 20%
of the portfolio will be invested in a combination of federally insured and collateralized time
deposits, and must have a maximum maturity not exceeding five (5) years.

Collateralized Time Deposits (Non-Negotiable Certificates of Deposit) in state or federally

14-16.

chartered banks, savings and loans, or credit unions in excess of insured amount which
are fully collateralized with securities in accordance with California law provided that no
more than 20% of the portfolio will be invested in a combination of federally insured and
collateralized time deposits with a maximum maturity not exceeding five (5) years.

Collateralized Bank Deposits with no limits on the dollar amount or percentage that the

Authority may invest in collateralized bank deposits. The Authority’s deposits with financial
institutions will be collateralized with pledged securities per California Government Code,
Section 53651.

B. Prohibited Investments: The following investments or investment practices are not permitted
under this Statement of Investment Policy:

N —

how

Purchase or sale of securities on margin_is prohibited.

Reverse Repurchase Agreements, securities lending, or any other form of borrowing or
leverage.

Financial Futures and financial options_are prohibited.

In accordance with Government Code, Section 53601.6, investment in inverse floaters,
range notes, or mortgage derived interest-only strips is prohibited.

Investment in any security that could result in a zero interest accrual if held to maturity is
prohibited. Under a provision sunsetting on January 1, 2026, securities backed by the U.S.
Government that could result in a zero- or negative-interest accrual if held to maturity are
permitted.

6. Trading securities for the sole purpose of speculating on the future direction of interest

7.

rates is prohibited.
Purchase of foreign currency denominated securities is prohibited.

6-8.

Agencies that are not Qualified Institutional Buyers (QIB) as defined by the Securities and

9.

Exchange Commission are prohibited from purchasing Private Placement Securities. The
SEC defines a QIB as having at least $100,000,000 in securities owned and invested.
No investments are allowed in financial instruments of SCORE cities.

Any security type or structure not specifically approved by this policy is hereby specifically

prohibited.
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X.

INVESTMENT POOLS/MUTUAL FUNDS

XL

The Authority shall conduct a thorough investigation of any pool or mutual fund prior to making an
investment, and on a continual basis thereafter. The Treasurer shall develop a questionnaire which will
answer the following general questions:

A. A description of eligible investment securities, and a written statement of investment policy
objectives.

B. A description of interest calculations and how it is distributed, and how gains and losses are treated.

C. A description of how the securities are safeguarded (including the settlement processes), and how
often the securities are priced and the program audited.

D. A description of who may invest in the program, how often, what size deposit and withdrawal are
allowed.

E. A schedule for receiving statements and portfolio listings.

F. Are reserve, retained earnings, etc. utilized by the pool/fund?

G. A fee schedule, and when and how it is assessed.

H. Is the pool/fund eligible for bond proceeds and/or will it accept such proceeds?

COLLATERALIZATION

CERTIFICATES OF DEPOSIT (CDS). The Authority shall require any commercial bank or savings and
loan association to deposit eligible securities with an agency of a depository approved by the State
Banking Department to secure any uninsured portion of a Non-Negotiable Certificate of Deposit. The
value of eligible securities as defined pursuant to California Government Code, Section 53651, pledged
against a Certificate of Deposit shall be equal to 150% of the face value of the CD if the securities are
classified as mortgages and 110% of the face value of the CD for all other classes of security.

COLLATERALIZATION OF BANK DEPOSITS. This is the process by which a bank or financial
institution pledges securities, or other deposits for the purpose of securing repayment of deposited
funds. The Authority shall require any bank or financial institution to comply with the collateralization
criteria defined in California Government Code, Section 53651.

REPURCHASE AGREEMENTS. The Authority requires that Repurchase Agreements be collateralized
only by securities authorized in accordance with California Government Code:

e The securities which collateralize the repurchase agreement shall be priced at Market Value,
including any Accrued Interest plus a margin. The Market Value of the securities that underlie
a repurchase agreement shall be valued at 102% or greater of the funds borrowed against
those securities.

e Financial institutions shall mark the value of the collateral to market at least monthly and
increase or decrease the collateral to satisfy the ratio requirement described above.

e The Authority shall receive monthly statements of collateral.

X-XIl.__INTERNAL CONTROLS

The system of internal control shall be established and maintained in written form, in a separate
document. The controls are designed to prevent losses of public funds arising from fraud, error,
misrepresentations of third parties, unanticipated changes in financial markets, or imprudent actions by
employees and officers of the Authority. The most important controls are: control of collusion;
separation of duties; separation of transaction authority from accounting and bookkeeping; custodial
safekeeping; delegation of authority; limitations regarding securities losses and remedial action; written
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XEXIIL

XHXIV.

confirmation of telephone transactions; minimizing the number of authorized investment officials;
documentation of transactions and strategies; and annual review of controls by the Treasurer.

TRANSFER OF FUNDS

The Treasurer shall have authority to transfer to and from the investment accounts in the ordinary
course of operations and shall notify the President prior to any transfer of funds in excess of $1,000,000.

AUTHORIZED FINANCIAL INSTITUTIONS, DEPOSITORIES.BANKS AND SECURIHES

BROKER/DEALERS

To the extent practicable, the Treasurer shall endeavor to complete investment transactions using a
competitive bid process whenever possible. The Authority’s Treasurer will determine which financial
institutions are authorized to provide investment services to the Authority. It shall be the Authority’s
policy to purchase securities only from authorized institutions and firms.

The Treasurer shall maintain procedures for establishing a list of authorized broker/dealers and
financial institutions which are approved for investment purposes that are selected through a process
of due diligence as determined by the Authority. Due inquiry shall determine whether such authorized
broker/dealers, and the individuals covering the Authority are reputable and trustworthy, knowledgeable
and experienced in Public Agency investing and able to meet all of their financial obligations. These
institutions may include "primary" dealers or regional dealers that qualify under Securities and
Exchange Commission (SEC) Rule 15¢3-1 (uniform net capital rule).

In_accordance with Section 53601.5, institutions eligible to transact investment business with the
Authority include:

e Institutions licensed by the state as a broker-dealer.

e |nstitutions that are members of a federally requlated securities exchange.

e Primary government dealers as designated by the Federal Reserve Bank and non-primary
government dealers.

e Nationally or state-chartered banks.

e The Federal Reserve Bank.

e Direct issuers of securi