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Portolio Overview
Statistics as of December 31, 2023

Total Market Value S 1.239 billion
Duration 11.76 months
Yield to Maturity 4.58%



Portfolio Overview
Credit Quality O

37%

2% AAA/AAAM
m AA+/AA/AA-
m A+/A/A-
Over 98% of the total portfolio mA-1+/A-1
IS investment grade m Not Rated(2)

(1) S&P Ratings

(2) California Treasurer’s Local Agency
Investment Fund (LAIF)



Portfolio Overview
Sector Allocation
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(1) California Treasurer’s Local Agency Investment Fund (LAIF), California Asset Management Program (CAMP), and Money Market Funds
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Portfolio Overview
Maturity

(% in millions)
$431 Over 73% of the portfolio
IS invested under 2 years
$330 In maturity
$146 $126 S

e

Overnight <lyear 1-2years 2-3years 3-4years 4-5years



Portiolio Statistics: Liquidity and Core Segments

L1qu1d1ty Portfolio Sector Allocation

Market Value $602,923,095 0 100 150 200 oo T I
Overnight funds (1)
Duration 011 year Corp Notes
Yield to Maturit 5.26% US Treasury
y 26% i
Supranationals

Core Portfolio Sector Allocation

50 100 150 200 250
Market Value $595,584,560 U.S. Treasury
Duration 1.85 years Fed Agency
ABS
’e - 0
Yield to Maturity 3.90% Sl
Muni

Market values as of 12/31/23, exclude accrued interest.

(1) California Treasurer’s Local Agency Investment Fund (LAIF), California Asset Management Program (CAMP), and Money Market Funds



Maturity and Credit Quality Breakdown

Liquidity Portfolio Liquidity Portfolio Credit Quality
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Core Portfolio Core Portfolio Credit Quality
30%
' 26% 779%  84%
25%
20% 21%
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(1) California Treasurer’s Local Agency Investment Fund (LAIF)
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Liquidity Portiolio — Fiscal YI'D
Itarnings and Return

9.95%

2.79% 2.76% 2.70%

Effective Return Total Return (TR) TR Net of Fee Benchmark



Core Portfolio — Fiscal YI'D
Itarnings and Return

3.7% 1 3.62%

3.6% -
3.6% -
3.49%
B - 3.46%
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