SOUTHERN NEVADA
WATER AUTHORITY ™

Southern Nevada Water Authority

Portfolio Summary

As of
8/31/2023
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Market Value

$1,349,071,287  $1,292,452,214

Book Value $1,407,815,002  $1,352,889,553
Variance -$58,743,715 -$60,437,339
Par Value $1,421,602,506  $1,365,469,950
Book Yield 2.33% 2.22%
Years to Maturity 2.26 2.32
Effective Duration 2.01 2.07
Earnings
Current Month $2,639,032
Fiscal YTD $5,288,748

MATURITY DISTRIBUTION
50% -

40% -

30% 1 26.8%

20%

10%

0%

0-1Y 1-2y 2-3Y 3-4Y

4-5Y+
MONTH-END PORTFOLIO BOOK YIELD

2.60% -
2.40% -
2.20% -
2.00% -
1.80% -
1.60% -
1.40% -
1.20% -
1.00% -
0.80% -
060% +—————T—T— 1T T T T T 1

Jan-23

Sep-22
Oct-22
Nov-22
Dec-22
Feb-23
Mar-23
Apr-23
May-23
Jun-23
Jul-23
Aug-23

CREDIT QUALITY (MOODY'S)
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ISSUERS OVER 5%*

Issuer % Portfolio
U.S. Treasury 37.3%
FAMCA 10.6%
FHLB 9.9%
FFCB 6.0%

*|ssuers in portfolio that make up more than 5% of portfolio
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