











Holdings by Security Type

4
Los Alamos County | General Liquidity June 30, 2024
Settlement  Cusip Par Amount Security Coupon Maturity Call Date Book Market Market Value + Net Unrealized Gain % Asset Eff Dur
Date Rate Date Yield Yield Accrued (Loss)
Money Mar-
ket Fund
LACO_ 16,281,280.59 Enterprise Bank 0.586% 06/30/2024 0.59% 0.59% 16,281,280.59 0.00 39.92 0.01
ENTERPRISE_MMF
Total 16,281,280.59 0.59% 0.59% 16,281,280.59 0.00 39.92 0.01
Pooled
Funds
06/14/2021  NM_LGIP 24,500,000.00 NM LOCAL GOVT 5.326% 06/30/2024 5.33% 5.33% 24,500,000.00 0.00 60.08 0.01
INVESTMENT POOL
Total 24,500,000.00 5.33% 5.33% 24,500,000.00 0.00 60.08 0.01
P"Tr‘:'t‘;'lm 40,781,280.59 343%  3.43% 40,781,280.59 000 100.00 0.1
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Summary Overview

Los Alamos County | General SIC

L N

June 30, 2024

Portfolio Characteristics

Allocation by Asset Class

Metric Value .
Cash and Cash Equivalents 19,610,330.18 "
Book Yield 0.00% .
Market Yield "
Effective Duration ]
Years to Maturity 0.00 “
Avg Credit Rating NA i
n-1
¥ _—
ey [ e [} e oy
Strategic Structure
Account Par Amount Book Value  Original Cost Market Value Net Unrealized Accrued Yield at Cost Effective Benchmark Benchmark
Gain (Loss) Duration Duration
LACO-General SIC 19,019,761.14 19,019,761.14  19,019,761.14 19,610,330.18 590,569.04 0.00 0.00% 0.49 ICE BofA 0-1 Year US
Treasury Notes &
Bonds
Total 19,019,761.14 19,019,761.14  19,019,761.14 19,610,330.18 590,569.04 0.00 0.00% 0.49
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Return Management-Income Detail

Los Alamos County | General SIC

.
June 30, 2024

Accrued Book Return

Fiscal Year Ending

Fiscal Year Ending

06/30/2023 06/30/2024
Amortization/Accretion 0.00 0.00
Interest Earned 483,246.86 563,460.56
Realized Gain (Loss) 0.00 0.00
Book Income 483,246.86 563,460.56
Average Portfolio Balance 21,838,459.25 21,420,324.97
Book Return for Period 10.85% 18.90%

Interest Income

Return Comparisons

Periodic for performance less than one year. Annualized for performance greater than one year.

446 445 446 445
086 093
[

Quarter Fiscal Year
to Date to Date
(07/01/2023)

Fiscal Year Ending

Wrorfoio M Benchmark

048 040 048 040
I — I —

Trailing Since Inception
3 Years (07/01/2021)

Fiscal Year Ending

06/30/2023 06/30/2024
Beginning Accrued Interest 0.00 0.00
Coupons Paid 483,246.86 563,460.56
Purchased Accrued Interest 0.00 0.00
Sold Accrued Interest 0.00 0.00
Ending Accrued Interest 0.00 0.00
Interest Earned 483,246.86 563,460.56
Notation: Book and Fair Market Returns are not annualized
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Holdings by Security Type

Los Alamos County | General SIC

.
June 30, 2024

Settlement  Cusip Par Amount Security Coupon Maturity Call Date Book Market Market Value + Net Unrealized % Asset Eff Dur
Date Rate Date Yield Yield Accrued Gain (Loss)
Equity
LACO_SIC_GENERAL 19,019,761.14 SIC 0.000% 06/30/2024 0.00% 19,610,330.18 590,569.04  100.00
Total 19,019,761.14 0.00% 19,610,330.18 590,569.04  100.00
Portfole 19,019,761.14 0.00% 19,610,330.18 590,569.04  100.00
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Transactions

Los Alamos County | General SIC

L N

June 30, 2024

Settlement

Coupon

Principal

Accrued

Cusip Security Trade Date Date Payment Price Par Amount Amount Amount Total Amount Broker
Buy
LACO_SIC .
GENERAL STATE INVESTMENT COUNCIL 01/20/2024 01/20/2024 0.00 1.00 563,460.56 563,460.56 0.00 563,460.56 Direct
Total 0.00 563,460.56 563,460.56 0.00 563,460.56
Sell
(E?E?\IOET?S/XICL;_ STATE INVESTMENT COUNCIL 01/31/2024 01/31/2024 0.00 1.00 7,097,097.57 7,097,097.57 0.00 7,097,097.57 Direct
Total 0.00 7,097,097.57 7,097,097.57 0.00 7,097,097.57
Interest Income
LACO_SIC_
GENERAL STATE INVESTMENT COUNCIL 04/30/2024 04/30/2024 44,611.12 0.00 44,611.12 0.00 44,611.12
LACO_SIC_
GENERAL STATE INVESTMENT COUNCIL 11/30/2023 11/30/2023 50,490.29 0.00 50,490.29 0.00 50,490.29
(LB/I\E?\I%T?SAlE_ STATE INVESTMENT COUNCIL 01/31/2024 01/31/2024 38,976.95 0.00 38,976.95 0.00 38,976.95
LACO_SIC_
GENERAL STATE INVESTMENT COUNCIL 10/31/2023 10/31/2023 35,374.31 0.00 35,374.31 0.00 35,374.31
LACO_SIC_
GENERAL STATE INVESTMENT COUNCIL 06/30/2024 06/30/2024 56,877.96 0.00 56,877.96 0.00 56,877.96
LACO_SIC
GENERAL STATE INVESTMENT COUNCIL 12/31/2023 12/31/2023 58,336.48 0.00 58,336.48 0.00 58,336.48
LACO_SIC
GENERAL STATE INVESTMENT COUNCIL 03/31/2024 03/31/2024 52,096.67 0.00 52,096.67 0.00 52,096.67
LACO_SIC_
GENERAL STATE INVESTMENT COUNCIL 09/30/2023 09/30/2023 45,959.55 0.00 45,959.55 0.00 45,959.55
LACO_SIC
GENERAL STATE INVESTMENT COUNCIL 07/31/2023 07/31/2023 39,045.92 0.00 39,045.92 0.00 39,045.92
LACO_SIC
GENERAL STATE INVESTMENT COUNCIL 05/31/2024 05/31/2024 49,446.82 0.00 49,446.82 0.00 49,446.82
LACO_SIC
GENERAL STATE INVESTMENT COUNCIL 08/31/2023 08/31/2023 51,535.62 0.00 51,535.62 0.00 51,535.62
LACO_SIC
GENERAL STATE INVESTMENT COUNCIL 02/29/2024 02/29/2024 40,708.87 0.00 40,708.87 0.00 40,708.87
Total 563,460.56 0.00 563,460.56 0.00 563,460.56
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Summary Overview

Los Alamos County | Cemetery SIC

.
June 30, 2024

Portfolio Characteristics

Metric Value

Cash and Cash Equivalents 1,510,802.23

Book Yield 0.00%

Market Yield

Effective Duration

Years to Maturity 0.00

Avg Credit Rating NA

Strategic Structure

Account Par Amount Book Value Market Value Net Unrealized Accrued Yield at Cost Effective Benchmark Benchmark
Gain (Loss) Duration Duration

LACO-Cemetery SIC 1,437,690.33 1,437,690.33 1,510,802.23 73,111.90 0.00 0.00% 049 'Tcr:ag‘fx‘ﬁgte\;egrlaﬁ i

Total 1,437,690.33 1,437,690.33 1,510,802.23 73,111.90 0.00 0.00% 0.49
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