





Port County of Arapahoe Currency: USD

Pricing Date: 03/28/2024

ar vatue genutier Jector 1 Issuer Name Loupon marturity Acquate Acqrnce Amon Lost BK Vaiue rrice MY WI0 ACC ACCr Interest MKT Value (LT Cost TIw £ uur VAS

~ 5,000,000 912828420  TSY UNT ASN 750 025 103.1781 1013124 5065622  97.152 4,857,600 10462 4,865,062 208 1812 4842 1373 2
5.0 000 3130ASGU7  AGY FEDERAL HOME LOAN BANKS 3.500 06/11/2027 07/19/2022 101.4610 100.9791 5,048,955 97.348 4,867,400 52,014 4,919,414 -182 3.175 4.395 2.961 -1
5, 3135G0K36  AGY FEDERAL NATL MTG ASSN 2125  04/24/2026  06/09/2022  96.9990 98.3527 4917,635 95074 4,753,700 45,451 4,799,151 -164 2950 4645  1.973 3
5, 912810FF0  TSY UNITED STATES TREAS BOS 5.250  11/15/2028  01/18/2023  108.5844 106.9701 5348503  104.148 5,207,400 96,635 5,304,035 -141 3602 4253  4.030 -2
5, 91282CFM8  TSY UNITED STATES TREAS NTS 44125  09/30/2027  01/24/2023  102.0844 101.5975 5079,877  99.266 4,963,300 101,434 5,064,734 117 3636 4353  3.167 2
5,000,000 880591ER9  AGY TENNESSEE VALLEY AUTH FED BE 2875  09/15/2024  03/04/2021  108.8400 101.1677 5,058,386  98.852 4,942,600 5,191 4,947,791 -116 0.353 5406  0.456 10
5,000,000 91282CFU0 TSY UNITED STATES TREAS NTS 4.125 10/31/2027 02/01/2023  102.0141 101.5569 5,077.844 99.250 4,962,500 84,427 5,046,927 -115 3.658 4.352 3.250 -2
5000000 912810FF0  TSY UNITED STATES TREAS BDS 5250  11/15/2028  06/02/2023  107.4828 106.4491 5322455 104.148 5,207,400 96,635 5,304,035 115 3720 4253  4.030 2
5 31422XXV9 AGY FEDERAL AGRIC MTG CORP 2625 04/21/2025 04/22/2022 99.3030 99.7447 4,987,236 97.755 4,887,750 57,240 4,944,989 -99 2.869 4.813 1.021 -19
4 3130ATVE4  AGY FEDERAL HOME LOAN BANKS 4500 12111/2026  12/15/2022  102.3750 101.6489 4,828,324  99.722 4,736,795 63,531 4,800,326 92 3850 4608 2488 1
2,000,000 3133EJDVS AGY FEDERAL FARM CR BKS 3.150 03/22/2027 05/19/2022  101.3314 100.8430 2,016,860 96.386 1,927,720 1,050 1,928,770 -89 2.853 4.457 2.804 3
5,000,000 3130ATUCS  AGY FEDERAL HOME LOAN BANKS 4500  12112/2025  01/13/2023  101.6244 100.9741 5048706  99.517 4,975,850 66,250 5,042,100 73 3901  4.794 1.605 4
2,000,000 3130A3DUS  AGY FEDERAL HOME LOAN BANKS 3.000 03/12/2027 07/21/2022 99.2800 99.5301 1,990,602 96.038 1,920,760 2,667 1,923,427 -70 3.167 4.445 2.782 1
5,000,000 3133EN6A3  AGY FEDERAL FARM CR BKS 4000  01/13/2026  01/18/2023  100,1919 100.1134 5,005,670  98.728 4,936,400 41,667 4,978,067 -69 3931 4746 1.698 2
3,000,000 3135G0ZR7  AGY FEDERAL NATL MTG ASSN 2625  09/06/2024  02/23/2021  108.4354 101.0506 3,031,518  98.867 2,966,010 4,812 2,970,822 -6 0228 5258 0432 5
3,000,000 880591ERS  AGY TENNESSEEV  EY AUTH FED BE 2875  09/15/2024  03/05/2020 109.1360 100.9513 3,028,540  98.852 2,965,560 3115 2,968,675 63 0816 5406  0.456 10
2,000, 3137EAEPO0  AGY FEDERAL HOME LN MTG CORP 1.500 02/12/2025 02/10/2022 99.8370 99.9514 1,999,027 96.943 1,938,860 3,833 1,942,693 -60 1.556 5.126 0.853 1
5,000,000 3130ATHV2  AGY FEDERAL HOME LOAN BANKS 4250  09/11/2026  10/06/2022  100.4191 100.2669 5,013,347  99.161 4,958,050 10,035 4,968,085 -55 4134 4615 2301 7
4,000,000 3135G0OV75 AGY FEDERAL NATL MTG ASSN 1.750 07/02/2024 07/23/2021 104.1850 100.3732 4,014,929 99.088 3,963,520 16,722 3,980,242 -51 0.318 5.269 0.256 1
2,500,000 880S91ERS  AGY TENNESSEE VALLEY AUTH FED BE 2875  09/15/2024  02/28/2020  107.7000 100.8034 2,520,086  98.852 2,471,300 2,595 2,473,895 49 1133 5406 0456 10
5,000,000 61766YRJ2 FIN MORGAN STANLEY FIN LLC 4.500 07/30/2027 01/31/2024  100.0000 100.0000 5,000,000 99,305 4,965,250 36,250 5,001,500 -35 4.500 4.726 2,181 3
5,000,000 3130A1XJ2 AGY FEDERAL HOME LOAN BANKS 2.875 06/14/2024 07/23/2019  104.6910 100.2087 5,010,437 99.516 4,975,800 41,528 5,017,328 -35 1.867 5.150 0.208 -13
5,000,000 912810FE3 TSY UNITED STATES TREAS BDS 5.500 08/15/2028 02/24/2023  106.8812 105.6255 5,281,276 105.004 5,250,200 31,731 5,281,931 -31 4.084 4.236 3.866 -6
5,000,000 91282CGN5  TSY UNITED STATFS TREAS NTS 4625 02/28/2025 05/24/2023  100.3227 100.1717 5,008,586 99.594 4,979,700 17,595 4,997,295 -29 4.430 5.076 0.889 3
3,000,000 3135G0ZR7  AGY FEDERAL NAT G ASSN 2.625 09/06/2024 08/11/2022 99.1918 99.8224 2,994,671 98.867 2,966,010 4,812 2,970,822 -29 3.030 5.258 0.432 -5
5, 3130AWMN7 AGY FEDERAL HOME LOAN BANKS 4.375 06/09/2028 08/09/2023  100.6989 100.6091 5,030,453 100.125 5,006,250 66,233 5,072,483 -24 4,214 4.341 3.755 3
5, 91282CFN6 TSY UNITED STATES TREAS NTS 4.250 09/30/2024 11/16/2022 99.8187 99.9502 4,997,508 99.499 4,974,950 104,508 5,079,458 -23 4.349 5.261 0.486 0
2,000,000 3133EKNX0  AGY FEDERAL FARM CR BKS 2160  06/03/2024  07/12/2019  104.1130 100.0407 2,000,815  99.465 1,989,300 13,800 2,003,100 12 1920 5115 0179 18
4,000 000 06055J0G1  FIN BANK AMERICA CORP 5250  02/08/2027  02/28/2024  99.8940 99.8932 3,995728  99.825 3,993,000 29,167 4,022,167 -3 5288 5314 0870 8
5, 300 3133EPSW6  AGY FEDERAL FARM CR BKS 4.500 08/14/2026 03/21/2024 99.9291 99.9291 4,996,454 99.875 4,993,750 27,500 5,021,250 -3 4,530 4.554 2.222 -1
2,000,000 3130AXQK7  AGY FEDERAL HOME LOAN BANKS 4750  12/08/2028  02/23/2024  101.9346 101.9009 2,038,019  101.921 2,038,420 38,264 2,076,684 0 4206 4291 411N 2
5,000,000 3133EPCF0  AGY FEDERAL FARM ~® BKS 4500  03/02/2026  03/07/2023  99.4322 99.6217 4,981,086 99671 4,983,550 16,250 4,999,800 2 4706 4679  1.820 1
5,000,000 89114XBL6 FIN TORONTO DO N BANK 6.100 09/15/2027 09/28/2023 99.8500 99.8668 4,993,341 100.014 5,000,700 11,014 5,011,714 7 6.190 6.112 0.792 87
5,000,000 31424WFD9 AGY FEDERAL AGRILC m1G CORP 4125 01/22/2027 02/23/2024 98.8455 98.8794 4,943,972 99.112 4,955,600 37,813 4,993,412 12 4.551 4.462 2.613 -1
3,000,000 3133EPVP7  AGY FEDERAL FARM CR BKS 4750  07/08/2026  09/27/2023  99.4060 99,4972 2,984,917 100.191 3,005,730 31,667 3,037,397 21 4983 4657 2116 8
5,000 "N 3133EPA4T  AGY FEDERAL FARM ~® BKS 4875  11/01/2028  11/16/2023  101.3300 101.2394 5,061,968  102.494 5,124,700 99,531 5,224,231 63 4572 4 4.017 -1
5000  3133EPWK7 AGY FEDERAL FARM  BKS 4500  09/22/2028  09/29/2023  99.0728 99.1561 4,957,803 100.856 5,042,800 3,750 5,046,550 85 4711 4w 4030

157,250,000 3973 2438 T00.9707 158,681,158 99522 156,556,164 TIT7T 7T 158,033,362 2,025 3.499 4762 2077 2







