SOUTHERN NEVADA
WATER AUTHORITY™

SECTOR ALLOCATION
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ACCOUNT SUMMARY

12/31/23

Market Value $1,388,938,258

Book Value $1,422,718,004  $1,407,174,560
Variance -$33,779,746 -$48,573,667
Par Value $1,438,674,392  $1,421,864,942
Book Yield 2.59% 2.58%
Years to Maturity 2.37 2.41
Effective Duration 2.07 2.12
Earnings
Current Month $3,133,079
Fiscal YTD $17,126,425

100%

11/30/23
$1,358,600,893

Southern Nevada Water Authority

Portfolio Summary

As of
12/31/2023
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CREDIT QUALITY (MOODY'S)
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ISSUERS OVER 5%*

Issuer % Portfolio
U.S. Treasury 36.2%
FHLB 10.6%
FAMCA 9.4%
FFCB 6.6%

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