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Limited Pool Performance Results July 2011 through October 2024

Time Period Limited Pool Benchmark A* Benchmark B**
1 Month 0.407% 0.416% 0.417%
3 Month 1.311% 1.295% 1.314%
6 Month 2.641% 2.642% 2.703%
FYTD 1.752% 1.749% 1.780%
1 Year 5.388% 5.388% 5.507%
3 Year 3.605% 3.611% 3.823%
5 Year 2.303% 2.338% 2.423%
10 Year 1.680% 1.685% 1.747%
Since July 2011 1.290% 1.280% 1.335%

*Benchmark A is S&P AAA & AA Rated GIP All 7 Day Net Yield.

**Benchmark B is Fed Funds Rate Index.

Returns less than a year are unannualized.

Limited Pool returns for all time periods listed are gross of management fee. Management fee is 0.05%, annualized.
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Limited Term Pool Holdings Summary
As of October 31, 2024

Effective Final

Maturity  Maturity Amortized Cost

Category Issuer Cusip Coupon

Prinicipal

Government Agency Repurchase Agreement Scotia N/A 4.92 2024-11-01  2024-11-01 $96,846,428 $96,846,428
Government Agency Repurchase Agreement Cantor N/A 4.94 2024-11-01 2024-11-01 $96,846,428 $96,846,428
Investment Company Fidelity Govt Fund 31607A703 4.74 2024-11-01  2024-11-01 $175,000,000 $175,000,000
Investment Company Goldman Sachs Govt Fund 38141W273 4.78 2024-11-01  2024-11-01 $200,000,000 $200,000,000
Investment Company Federated Govt Fund 608919718 4.77 2024-11-01  2024-11-01 $175,000,000 $175,000,000
Investment Company Morgan Stanley Treasury Fund 61747C707 4.78 2024-11-01  2024-11-01 $100,000,000 $100,000,000
Investment Company Invesco Govt Fund 825252885 4.78 2024-11-01  2024-11-01 $175,000,000 $175,000,000
Investment Company Allspring Govt Fund 949921126 4.78 2024-11-01  2024-11-01 $175,000,000 $175,000,000
Government Agency Debt Fed Home Loan Disco Note 313384M89 0.00 2024-11-01  2024-11-01 $150,000,000 $150,000,000
Government Agency Debt Fed Home Loan Disco Note 313384N54 0.00 2024-11-06  2024-11-06 $75,000,000 $74,948,438
Government Agency Debt Fed Home Loan Disco Note 313384P37 0.00 2024-11-12  2024-11-12 $75,000,000 $74,886,104
Government Agency Debt Fed Home Loan Disco Note 313384093 0.00 2024-11-26  2024-11-26 $200,000,000 $199,355,556
Government Agency Debt Fed Home Loan Disco Note 313384R27 0.00 2024-11-27  2024-11-27 $50,000,000 $49,820,167
Government Agency Debt Fed Home Loan Disco Note 313384S34 0.00 2024-12-06  2024-12-06 $100,000,000 $99,531,875
Government Agency Debt Fed Home Loan Disco Note 313384875 0.00 2024-12-10  2024-12-10 $75,000,000 $74,634,782
Government Agency Debt Fed Home Loan Disco Note 3133847125 0.00 2024-12-13  2024-12-13 $100,000,000 $99,469,750
Government Agency Debt Fed Home Loan Disco Note 313384U49 0.00 2024-12-23  2024-12-23 $75,000,000 $74,510,875
Government Agency Debt Fed Home Loan Disco Note 313385AC0 0.00 2025-01-03  2025-01-03 $150,000,000 $148,822,688
Government Agency Debt Fed Home Loan Disco Note 313385AH9 0.00 2025-01-08  2025-01-08 $70,000,000 $69,400,372
Government Agency Debt Freddie Mac Disco Note 313397AH4 0.00 2025-01-08  2025-01-08 $75,000,000 $74,356,833
Government Agency Debt Fannie Mae Disco Note 313589AH6 0.00 2025-01-08  2025-01-08 $75,000,000 $74,361,083
Government Agency Debt Freddie Mac Disco Note 313397ANI1 0.00 2025-01-13  2025-01-13 $50,000,000 $49,541,722
Government Agency Debt Fed Home Loan Disco Note 313385AS5 0.00 2025-01-17  2025-01-17 $75,000,000 $74,274,917
Treasury Debt Treasury Bill 912797LC9 0.00 2024-11-07  2024-11-07 $75,000,000 $74,936,519
Treasury Debt Treasury Bill 912797LD7 0.00 2024-11-14  2024-11-14 $100,000,000 $99,819,401
Treasury Debt Treasury Bill 912797MCS8 0.00 2024-11-19  2024-11-19 $100,000,000 $99,751,500
Treasury Debt Treasury Bill 912797LF2 0.00 2024-12-05  2024-12-05 $125,000,000 $124,422,141
Treasury Debt Treasury Bill 912797LX3 0.00 2025-01-09  2025-01-09 $75,000,000 $74,349,531
Other Commercial Paper Toyota Motor Credit Corp 89233GLKO0 0.00 2024-11-19  2024-11-19 $25,000,000 $24,934,250

$3,088,692,856 $3,079,821,358



Limited Term Pool Rating and Sector Distributions

As of October 31, 2024

Book Value

Percent of Total

Credit Rating Distribution

Book Value

Percent of Total

Sector Distribution

Short Term Ratings Treasury Debt $473,279,092 15.4%
Al+ $1,412,849,410 45.9% Government Agency Debt $1,387,915,160 45.1%
Al $0 0.0% Variable Rate Demand Note $0 0.0%
Subtotal $1,412,849,410 45.9% Other Municipal Debt $0 0.0%
Financial Company Commercial Paper $0 0.0%
Asset Backed Commercial Paper $0 0.0%
Long Term Ratings Other Commercial Paper $24,934,250 0.8%
AAA $1,193,692,856 38.8% Certificate of Deposit $0 0.0%
AA+ $0 0.0% Structured Investment Vehicle Note $0 0.0%
AA $0 0.0% Treasury Repurchase Agreement $0 0.0%
AA- $0 0.0% Government Agency Repurchase Agreement $193,692,856 6.3%
A+ $0 0.0% Insurance Company Funding Agreement $0 0.0%
A $0 0.0% Investment Company $1,000,000,000 32.5%
A- $0 0.0%
Subtotal $1,193,692,856 38.8%
Grand Total $3,079,821,358 100.0%
US Treasury Obligations $473,279,092 15.4%
Grand Total $3,079,821,358 100.0% Investment
Company
AAA Government Agency 33%
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Limited Term Pool Liquidity and Maturity
As of October 31, 2024

10/31/2024  Last 3 Months Since Inception
Weighted Average Maturity 233 24.5 25.0 26.8 25.9 25.1
Weighted Average Life 233 245 25.0 26.8 25.9 25.1
Daily Liquidity 43.6% 39.7% 38.5% 36.7% 36.3% 40.8%
Weekly Liquidity 48.5% 48.1% 46.6% 42.9% 43.9% 56.7%
Liquidity Maturity

90% 50
A 45

80%
I\ A 40

INN f -
ol A\ /2N VAVAVAVAVAW VA,
[\ N[ AV N

40%
- Z\ Y N

i nAfL\—A\ N .

. P P, vV N\ AL \Al

20% V VA v 10

10% 5
0%

-

N

R SN R SR R S S S S Nox x AN I } } } } } } } } } } } } } } } } } } } } } } } }
AREIARSA AN RGN AGIA ASINAAIIA AU ZA LA L aa Vaua 2 SO FLaoa A ZaiA ZNiA 2 Lo * A A * A A QA DDA AL A AL A AD D a axax ak ak qk
N 0 S N V0 S N 0 S N L0 S N ADARA AGIAAGNA G AN R A Lot Lgio Lot g Vit P oot St Sion Zabt S 2 A LA *SNA * S0 * A
v o@ <@ ?52 W© Y&% ov Q@ <@ ?52 A vyov ov 0@ <@ Y*Q AW Y&% Qv Q° <9 Y’Q W© ?’\\90 v 00\060 Q@P ?;Q'g ’\\’Q ?&% 00\060 Qé‘o ?&a \"Qv&% 00\000 Qe\'o Y’Q& X‘*Qy?% Oc‘\oe‘o Qg’o ?;Q(, \“"Qy&% Oc‘\

eV eighted Average Maturity Weighted Average Life

====Daily Liquidity === Weekly Liquidity




Limited Pool
Net Asset Value

—==Net Asset Value ——Shadow NAV
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If the divergence between the NAV and the Shadow NAYV exceed 0.0025 the SIC will be notified.
If the divergence between the NAV and the Shadow NAYV exceeds 0.005, the fund has "broken the buck".
To date, the maximimum divergence has been 0.0005871
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