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Portfolio characteristics Sector allocation Credit ratings*^

Effective duration distribution* Weighted average life distribution*

1

Current

Avg. effective duration (yrs) 5.98

Avg. maturity/life (yrs)* 8.37

Avg. coupon (%)* 3.41

Avg. current yield (%) 3.58

Avg. yield to worst (%) 4.36

Avg. yield to maturity (%) 4.39

Weighted price ($)* 93.92

Est. annual income per $1MM $35,754

Current

Sectors Current

Government 42.33%

Corporate 30.85%

Securitized 25.55%

Cash & Equivalents 1.27%

Current

Sectors Current

AA 68.75%

A 15.28%

BBB 15.98%
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Bond holdings

Description Coupon (%) Maturity Price ($) Effective
duration (yrs)

Yield to worst
(%) Moody's rating S&P rating

AGENCY - - - -

FNMA BENCHMARK NOTE 6.625 11/15/2030 6.63 2030-11-15 115.07 5.09 3.84 Agency AA+

POOL - - - -

FNMA 15YR UMBS SUPER FNFS7514 2.0 06/01/2037 2.00 2037-06-01 91.55 4.09 4.14 Agency AA+

FNMA 30YR UMBS SUPER FNFS8288 2.0 03/01/2052 2.00 2052-03-01 82.58 7.44 4.42 Agency AA+

FNMA 30YR UMBS SUPER FNFS0879 2.5 03/01/2052 2.50 2052-03-01 86.13 6.67 4.66 Agency AA+

FNMA 30YR UMBS FNMA4624 3.0 06/01/2052 3.00 2052-06-01 89.34 6.48 4.55 Agency AA+

FHLMC 30YR UMBS SUPER FRSD8243 3.5 09/01/2052 3.50 2052-09-01 92.59 5.80 4.57 Agency AA+

FNMA 30YR UMBS FNMA4732 4.0 09/01/2052 4.00 2052-09-01 95.39 5.11 4.67 Agency AA+

FHLMC 30YR UMBS SUPER FRSD8245 4.5 09/01/2052 4.50 2052-09-01 97.81 4.39 4.84 Agency AA+

FNMA 30YR UMBS FNMA4941 5.5 03/01/2053 5.50 2053-03-01 100.95 2.55 5.19 Agency AA+

FNMA 30YR UMBS FNMA4978 5.0 04/01/2053 5.00 2053-04-01 99.58 3.43 5.07 Agency AA+

GOVT - - - -

TREASURY NOTE 1.5 11/30/2024 1.50 2024-11-30 99.18 0.24 4.92 Govt AA+
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Bond holdings

Description Coupon (%) Maturity Price ($) Effective
duration (yrs)

Yield to worst
(%) Moody's rating S&P rating

TREASURY NOTE 4.25 12/31/2025 4.25 2025-12-31 100.12 1.27 4.15 Govt AA+

TREASURY NOTE 4.25 01/31/2026 4.25 2026-01-31 100.20 1.36 4.11 Govt AA+

TREASURY NOTE 1.25 11/30/2026 1.25 2026-11-30 94.51 2.17 3.82 Govt AA+

TREASURY NOTE 2.625 05/31/2027 2.63 2027-05-31 97.06 2.60 3.76 Govt AA+

TREASURY NOTE 2.875 05/15/2028 2.88 2028-05-15 97.14 3.44 3.71 Govt AA+

TREASURY NOTE 4.625 09/30/2028 4.63 2028-09-30 103.50 3.63 3.69 Govt AA+

TREASURY NOTE 4.375 11/30/2028 4.38 2028-11-30 102.70 3.81 3.68 Govt AA+

TREASURY NOTE 1.75 01/31/2029 1.75 2029-01-31 92.16 4.17 3.69 Govt AA+

TREASURY NOTE 4.25 02/28/2029 4.25 2029-02-28 102.42 4.06 3.66 Govt AA+

TREASURY NOTE 4.125 08/31/2030 4.13 2030-08-31 102.20 5.29 3.71 Govt AA+

TREASURY NOTE 4.25 06/30/2031 4.25 2031-06-30 103.14 5.86 3.73 Govt AA+

TREASURY BOND 1.875 02/15/2041 1.88 2041-02-15 72.80 13.41 4.17 Govt AA+

TREASURY BOND 2.375 02/15/2042 2.38 2042-02-15 77.39 13.51 4.22 Govt AA+

TREASURY BOND 4.0 11/15/2042 4.00 2042-11-15 97.67 12.52 4.18 Govt AA+
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Bond holdings

Description Coupon (%) Maturity Price ($) Effective
duration (yrs)

Yield to worst
(%) Moody's rating S&P rating

TREASURY BOND 2.5 05/15/2046 2.50 2046-05-15 75.08 15.34 4.27 Govt AA+

TREASURY BOND 1.875 02/15/2051 1.88 2051-02-15 62.69 18.62 4.23 Govt AA+

CORP - - - -

NORTHROP GRUMMAN CORP 2.93 01/15/2025 (SENIOR) 2.93 2025-01-15 99.12 0.36 5.29 Baa1 BBB+

KINDER MORGAN INC 4.3 06/01/2025 (SENIOR) 4.30 2025-06-01 99.44 0.63 5.07 Baa2 BBB

BANK OF AMERICA CORP 1.734 07/22/2027 (SENIOR) 1.73 2027-07-22 94.94 1.83 4.56 A1 A-

JPMORGAN CHASE & CO 3.54 05/01/2028 (SENIOR) 3.54 2028-05-01 97.58 2.47 4.51 A1 A-

FISERV INC 3.5 07/01/2029 (SENIOR) 3.50 2029-07-01 95.91 4.30 4.42 Baa2 BBB

US BANCORP 5.384 01/23/2030 (SENIOR) 5.38 2030-01-23 103.01 3.83 4.60 A3 A

AMGEN INC 2.45 02/21/2030 (SENIOR) 2.45 2030-02-21 90.48 5.00 4.41 Baa1 BBB+

MASTERCARD INC 3.35 03/26/2030 (SENIOR) 3.35 2030-03-26 95.97 4.87 4.17 Aa3 A+

ORACLE CORPORATION 2.95 04/01/2030 (SENIOR) 2.95 2030-04-01 91.92 4.96 4.60 Baa2 BBB

HOME DEPOT INC 2.7 04/15/2030 (SENIOR) 2.70 2030-04-15 92.29 5.03 4.26 A2 A

UNITEDHEALTH GROUP INC 2.0 05/15/2030 (SENIOR) 2.00 2030-05-15 88.42 5.26 4.30 A2 A+
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Bond holdings

Description Coupon (%) Maturity Price ($) Effective
duration (yrs)

Yield to worst
(%) Moody's rating S&P rating

LOWES COMPANIES INC 1.7 10/15/2030 (SENIOR) 1.70 2030-10-15 85.27 5.64 4.48 Baa1 BBB+

CITIGROUP INC 2.572 06/03/2031 (SENIOR) 2.57 2031-06-03 89.19 5.11 4.74 A3 BBB+

JPMORGAN CHASE & CO 1.764 11/19/2031 (SENIOR) 1.76 2031-11-19 84.95 5.64 4.58 A1 A-

T-MOBILE USA INC 5.05 07/15/2033 (SENIOR) 5.05 2033-07-15 101.50 7.01 4.83 Baa2 BBB

GENERAL MOTORS FINANCIAL CO INC 6.1 01/07/2034
(SENIOR) 6.10 2034-01-07 104.82 7.05 5.42 Baa2 BBB

CAPITAL ONE FINANCIAL CORPORATION 5.817 02/01/2034
(SENIOR) 5.82 2034-02-01 102.40 6.38 5.46 Baa1 BBB

TRUIST FINANCIAL CORP 5.867 06/08/2034 (SENIOR) 5.87 2034-06-08 104.93 6.58 5.16 Baa1 A-

ELEVANCE HEALTH INC 5.375 06/15/2034 (SENIOR) 5.38 2034-06-15 103.99 7.46 4.83 Baa2 A

WELLS FARGO & COMPANY 5.499 01/23/2035 (SENIOR) 5.50 2035-01-23 103.50 7.08 5.03 A1 BBB+

CVS HEALTH CORP 2.7 08/21/2040 (SENIOR) 2.70 2040-08-21 69.75 12.02 5.61 Baa2 BBB

ENTERPRISE PRODUCTS OPERATING LLC 4.45 02/15/2043
(SENIOR) 4.45 2043-02-15 89.71 11.98 5.31 A3 A-

ANHEUSER-BUSCH INBEV FINANCE INC 4.9 02/01/2046
(SENIOR) 4.90 2046-02-01 96.35 12.77 5.15 A3 A-

MORGAN STANLEY 4.375 01/22/2047 (SENIOR) 4.38 2047-01-22 90.38 13.50 5.10 A1 A-

ABBVIE INC 4.25 11/21/2049 (SENIOR) 4.25 2049-11-21 87.85 14.25 5.11 A3 A-
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Bond holdings

Description Coupon (%) Maturity Price ($) Effective
duration (yrs)

Yield to worst
(%) Moody's rating S&P rating

COMCAST CORPORATION 3.45 02/01/2050 (SENIOR) 3.45 2050-02-01 74.62 15.02 5.28 A3 A-

VERIZON COMMUNICATIONS INC 2.875 11/20/2050 (SENIOR) 2.88 2050-11-20 66.56 15.81 5.23 Baa1 BBB+

ROGERS COMMUNICATIONS INC 4.55 03/15/2052 (SENIOR) 4.55 2052-03-15 85.32 14.08 5.60 Baa3 BBB-

ENBRIDGE INC 6.7 11/15/2053 (SENIOR) 6.70 2053-11-15 114.59 13.36 5.69 Baa2 BBB+

RTX CORP 6.4 03/15/2054 (SENIOR) 6.40 2054-03-15 115.62 13.77 5.33 Baa1 BBB+

CASH - - - -

USD CASH(Committed) - 100.00 - 0.00
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Pooled vehicle holdings
No positions available
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