SOUTHERN NEVADA
WATER AUTHORITY ™

Southern Nevada Water Authority

Portfolio Summary

As of
9/30/2023
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ACCOUNT SUMMARY
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Market Value $1,372,213,586

Book Value $1,436,591,289  $1,407,815,002
Variance -$64,377,703 -$58,743,715
Par Value $1,452,071,981  $1,421,602,506
Book Yield 2.39% 2.33%
Years to Maturity 2.34 2.26
Effective Duration 2.06 2.01
Earnings
Current Month $1,776,960
Fiscal YTD $7,065,707

$1,349,071,287
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ISSUERS OVER 5%*

Issuer % Portfolio
U.S. Treasury 38.3%
FAMCA 10.0%
FHLB 9.7%
FFCB 6.2%

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