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Security Type

Corporates

Mortgage-Backed Securities
Collaterlized Mortgage Obligation
Commercial Mortgage-Backed Securities
Government Agency Securities

Treasuries

Repurchase Agreements

Accrued Interest

Amortized Book Value

$85,691,335.27
$192,373,623.02
$4,433,896.66
$9,759,847.48
$47,973,450.89
$197,975,798.62
$34,042,645.42
$0.00

Market Value

$86,990,647.90
$200,063,316.29
$4,534,994.82
$9,824,996.90
$48,460,789.79
$201,048,806.60
$34,042,645.42
$2,654,152.00

Portfolio Total

Yield to Maturity
Weighted Average Maturity

$572,250,597.36

$587,620,349.72

1.50%
4.13



