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Disclosures

Data unaudited. This presentation is for informational purposes only. The information contained herein has been obtained from sources that we believe to be reliable, but its accuracy and completeness are not
guaranteed. The information presented should not be used in making any investment decisions and is not a recommendation to buy, sell, implement, or change any securities or investment strategy, function, or
process. Any financial and/or investment decision should be made only after considerable research, consideration and involvement with an experienced professional engaged for the specific purpose. Al
comments and discussion presented are purely based on opinion and assumptions, not fact, and these assumptions may or may not be correct based on foreseen and unforeseen events.

Many factors affect performance including changes in market conditions and interest rates and in response to other economic, political, or financial developments. Investment involves risk, including the possible
loss of principal. No assurance can be given that the performance objectives of a given strategy will be achieved. Public Trust Advisorsis not a bank and your investment with Public Trust Advisors is not insured
or guaranteed by the Federal Deposit Insurance Corporation or any other government agency. Past performance is not an indicator of future performance or results. Any financial and/or investment decision

may incur losses.
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Gross Domestic Product

o First Quarter 2024 GDP provided mixed messages:

Overall GDP of 1.6% was much lower than the 2.5% expected growth for the quarter.

Personal consumption slowed during the first three months of 2024, although provided the largest contribution to growth for the third consecutive
quarter. Business investment increased from the prior quarter, while next exports was a drag of 0.9% on overall GDP as inventories declined.
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Inflation - CPI

o The year over year March 2024 Consumer Price Index increased 0.3% to 3.5% annualized. CPI has remained persistently above 3.0% since June 2023.
Shelter costs continues to dominate the index, increasing 5.7% year over year and representing more than sixty percent of index increase.
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Jobs

Non-Farm Payraolls
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o  Monthly job growth continues to exceed expectations. March 8
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FOMC Dot Plot — March 2024 — Market as of May 1, 2024
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Federal Funds Rate Expectations — May 2024
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Interest Rates Continue Trending Higher

o  Similar to the beginning of 2023, interest rates continue to trend higher in the first quarter of 2024 on better than expected job
growth and higher than anticipated inflation.
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Yield Curve Flattening in 2024

o  Short term US. Treasury rates remain elevated with over night rates close to 5.5% since the last FOMC rate increase in July
2023. US. Treasuries with maturities between one and five years have increased since the beginning of the year on strong jobs
data and higher than expected inflation.
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Portfolio Overview

Portfolio Characteristics

Duration

Years to Effective Maturity
Years to Final Maturity
Coupon Rate

Book Yield

Market Yield

Benchmark Yield

1.814
1917
1918
3.430
4.016
4.369
4.368

1.775
1.885
1.886
3.633
4.174
4.747
4.726

Asset Allocation

Detail may not add to total due to rounding.

CASH 0.04%
CORP 12.82%
MMFUND 1.05%
MUNI 1.53%

US GOV 84.57%

Portfolio Summary

01/01/2024 to 03/31/2024

Summary 12/31/23 03/31/24
Historical Cost $104,292,451.25 $105,020,434.37
Book Value 104,669,983.7 1 105,521,102.98
Accrued Interest 862,731.54 919,198.97
Net Pending Transactions 1,094.35 37,552.42
Book Value Plus Accrued $105,533,809.60 $106,477,854.37
Net Unrealized Gain/Loss (129,269.55) (766,580.69)
Market Value Plus Accrued $105,404,540.05 $105,711,273.67

Income Summary

Period Income Income
Interest Income $942,315.09
Net Amortization/Accretion Income 138,885.03
Net Realized Gain/Loss (137,155.35)
Other Income/Expenses ©.01)
Net Income $944,044.76

City of Cape Coral LT I-3

Public Trust Advisors @




Portfolio Overview 01/01/2024 to 03/31/2024

Maturity Distribution by Security Type

Security Distribution 0-3 Months 3-6 Months 6-9 Months 9-12 Months 1-2 Years 2-3 Years 3-4 Years 4-5 Years 5+ Years Portfolio Total
CASH $37,552.42 - - - - -- -- - - $37,552.42
CORP 2,439,270.47 6,803,214.64 4,304,812.74 13,547,297.86
MMFUND 1,107,542.39 1,107,542.39
MUNI 1,329,591.86 288,493.91 1,618,085.77
Us Gov 1,953,893.44 47,442,483.75 40,004,418.04 89,400,795.23
TOTAL $1,145,094.81 - - $4,393,163.91  $55,575,290.26  $44,597,724.69 - - - $105,711,273.67
Top Ten Holdings Maturity Distribution by Type

United States 84.57% 52.6%

Toyota Motor Corporation 2.31% 50% -

PACCAR Inc 2.25%

e 1.61% I

Walmart Inc. 1.37% 40% 7 .|

Caterpillar Inc. 1.29%

The Home Depot, Inc. [.15% 30% - Il CASH 0.04%

US. Bancorp 1.05% CORP 12.82%

Oklahoma City Water Utilities Trust 0.93% 20% 4 : mll\jl:ll; I;IDS;;(/)SO/O

New York Life Insurance Company 0.79% - °

M Us GOV 84.57%
10% ~
4.2%
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Portfolio Overview

S&P Rating Distribution

S&P Rating Distribution En:';; 3B|a’|i:§: Aﬁzgft‘l’g:
Short Term Rating Distribution
A-1+ $0.00 0.00%
A-l
A-2
Total Short Term Ratings $0.00 0.00%
Long Term Rating Distribution
AAA $2,130,432.31 2.02%
AA $93,185,353.50 88.15%
A $10,395,487.86 9.83%
Below A
Not Rated
Total Long Term Ratings $105,711,273.67 100.00%
Portfolio Total $105,711,273.67 100.00%

Allocation by Standard and Poor’s Rating

B AAA 2.02%
AA 88.15%
B A9.83%

Moody’s Rating Distribution

01/01/2024 to 03/31/2024

Moody's Rating Distribution En:Ii:; i';lig:: A:ggft‘::)'z
Short Term Rating Distribution
P-1 $0.00 0.00%
P-2
Total Short Term Ratings $0.00 0.00%
Long Term Rating Distribution
Aaa $92,368,726.64 87.38%
Aa $2,947,059.17 2.79%
A $10,395,487.86 9.83%
Below A
Not Rated
Total Long Term Ratings $105,711,273.67 100.00%
Portfolio Total $105,711,273.67 100.00%

Allocation by Moody’s Rating

B Aaa 87.38%
Aa 2.79%
H A9.83%

City of Cape Coral LT I-3
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Portfolio Overview 01/01/2024 to 03/31/2024

Market Value Basis Security Distribution

. L Dec 31, 2023 Dec 31, 2023 Mar 31, 2024 Mar 31, 2024 Change in .
Security Distribution Ending Balance Portfolio Allocation Ending Balance Portfolio Allocation Allocation Boolc Yield
Cash $1,094.35 0.00% $37,552.42 0.04% 0.03% 0.00%
U.S. Treasury Notes $86,495,160.74 82.06% $89,400,795.23 84.57% 251% 4.23%
Money Market Funds $42,224.64 0.04% $1,107,542.39 1.05% 1.01% 4.92%
Corporate Notes 17,243,118.70 16.36% 13,547,297.86 12.82% (3.54%) 3.82%
Municipal Bonds 1,622,941.62 1.54% 1,618,085.77 1.53% (0.01%) 3.84%
Portfolio Total $105,404,540.05 100.00% $105,711,273.67 100.00% 4.17%
Asset Balance by Security Type
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Portfolio Overview

Portfolio Characteristics

Duration

Years to Effective Maturity
Years to Final Maturity
Coupon Rate

Book Yield

Market Yield

Benchmark Yield

2.581
2.736
2.739
2.195
2.936
4221
4.207

2.521
2.687
2.690
2.301
3.057
4.613
4.575

Asset Allocation

Detail may not add to total due to rounding.

AGCY 0.06%
CASH 0.12%
CORP 15.92%
GSE 3.16%
MMFUND 0.81%
MUNI 5.25%

US GOV 74.69%

Portfolio Summary

01/01/2024 to 03/31/2024

Summary 12/31/23 03/31/24
Historical Cost $104,526,218.03 $104,944,924.41
Book Value 105,321,027.76 105,896,598.19
Accrued Interest 499,657.35 538,981.90
Net Pending Transactions 48,288.76 122,066.98
Book Value Plus Accrued $105,868,973.88 $106,557,647.07
Net Unrealized Gain/Loss (2,362,248.24) (3,061,693.13)
Market Value Plus Accrued $103,506,725.64 $103,495,953.94

Income Summary

Period Income

Income
Interest Income $598,662.52
Net Amortization/Accretion Income 196,894.28
Net Realized Gain/Loss (106,883.61)
Net Income $688,673.19
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Portfolio Overview 01/01/2024 to 03/31/2024

Maturity Distribution by Security Type

Security Distribution 0-3 Months 3-6 Months 6-9 Months 9-12 Months 1-2 Years 2-3 Years 3-4 Years 4-5 Years 5+ Years Portfolio Total
AGCY - - - - - $58,803.77 - - - $58,803.77
CASH 122,066.98 122,066.98
CORP 2,424,664.06 9,818,308.30 4,229,275.96 16,472,248.31
FED INST (GSE) 3,090,695.62 180,499.90 3,271,195.51
MMFUND 836,500.18 836,500.18
MUNI 3,021,421.92 126,532.42 2,029,620.40 259,181.67 5,436,756.40
Us GOV 21,183,495.07 17,186,982.19 18,696,524.76 20,231,380.77 77,298,382.78
TOTAL $958,567.16 - - $2,424,664.06 $37,113,920.90 $21,601,594.33  $20,726,145.16  $20,490,562.43 $180,499.90 $103,495,953.94

Top Ten Holdings Maturity Distribution by Type
United States 7474% 35.9%
Amazon.com, Inc. 2.99%
Florida Hurricane Catastrophe Fund Finance o
Corporation 277% 30%
Toyota Motor Corporation 2.34% H AGCY 0.06%

PACCAR Inc 2.29% 20.9% CASH 0.12%

Federal National Mortgage Association 1.99% 20.0% 19.8% Il CORP 15.92%

20% .
Eli Lilly and Company 1.62% M GSE 3.16%
Walmart Inc. 1.39% [l MMFUND 0.81%
2.3%

MUNI 5.25%
l US GOV 74.69%

Caterpillar Inc. 1.29%

Federal Home Loan Banks 1.17% 10% +

0.9%
OD/O___ T T T 1
0-3 3-6 6-9 9 12 - 5+
Months Months Months Months Years Years Years Years Years

0.2%
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Portfolio Overview

S&P Rating Distribution

S&P Rating Distribution En:';; 3B|a’|i:§: Aﬁzgft‘l’g:
Short Term Rating Distribution
A-1+ $0.00 0.00%
A-l
A-2
Total Short Term Ratings $0.00 0.00%
Long Term Rating Distribution
AAA $1,789,488.22 1.73%
AA $91,425,796.46 88.34%
A $10,280,669.26 9.93%
Below A
Not Rated
Total Long Term Ratings $103,495,953.94 100.00%
Portfolio Total $103,495,953.94 100.00%

Allocation by Standard and Poor’s Rating

B AAA1.73%
AA 88.34%
B A9.93%

Moody’s Rating Distribution

01/01/2024 to 03/31/2024

Moody's Rating Distribution En:Ii:; i';lig:: A:ggft‘::)'z
Short Term Rating Distribution
P-1 $0.00 0.00%
P-2
Total Short Term Ratings $0.00 0.00%
Long Term Rating Distribution
Aaa $83,235,188.68 80.42%
Aa $6,885,374.24 6.65%
A $13,375,391.02 12.92%
Below A
Not Rated
Total Long Term Ratings $103,495,953.94 100.00%
Portfolio Total $103,495,953.94 100.00%

Allocation by Moody’s Rating

B Aaa 80.42%
Aa 6.65%
H A12.92%

City of Cape Coral LT I-5
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Portfolio Overview 01/01/2024 to 03/31/2024

Market Value Basis Security Distribution

Security Distribution Engiicg oones Portiolin Allocacion En:::;:;aléligz: Portiolia Allocation ity Bool Yield
Cash $48,288.76 0.05% $122,066.98 0.12% 0.07% 0.00%
US. Treasury Notes $76,102,446.74 73.52% $77,298,382.78 74.69% 1.16% 2.98%
US. Agency Notes 70,900.75 0.07% 58,803.77 0.06% (0.01%) | 46%
Federal Instrumentality (GSE) 327171813 3.16% 3271,19551 3.16% (0.00%) 0.60%
Money Market Funds $75,087.43 0.07% $836,500.18 0.81% 0.74% 4.92%
Corporate Notes 18,499,870.44 17.87% 16,472,248.31 15.92% (1.96%) 3.67%
Municipal Bonds 543841339 5.25% 5,436,756.40 525% (0.00%) 3.67%
Portfolio Total $103,506,725.64 100.00% $103,495,953.94 100.00% 3.06%
Asset Balance by Security Type
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Portfolio Overview 01/01/2024 to 03/31/2024

Portfolio Characteristics

Duration

Years to Effective Maturity
Years to Final Maturity
Coupon Rate

Book Yield

Market Yield

Benchmark Yield

3.750
4.020
4.020
2.486
3.758
3.950

3.664
3.942
3.942
2.559
3.941
4.333

Asset Allocation

Detail may not add to total due to rounding.

CASH 0.22%
CORP 2.51%
MMFUND 0.50%
MUNI 3.64%
US GOV 93.13%

Portfolio Summary

Summary 12/31/23 03/31/24
Historical Cost $47,560,683.69 $47,593,079.32
Book Value 47,911,227.01 48,078,272.45
Accrued Interest 295971.19 265,519.92
Net Pending Transactions 59,035.08 105,421.84
Book Value Plus Accrued $48,266,233.28 $48,449,214.21
Net Unrealized Gain/Loss (176,764.95) (590,903.71)
Market Value Plus Accrued $48,089,468.32 $47,858,310.50

Income Summary

Period Income Income
Interest Income $309,836.76
Net Amortization/Accretion Income 147,078.24
Net Realized Gain/Loss (273,934.07)
Net Income $182,980.93

City of Cape Coral LT 3-5
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Portfolio Overview 01/01/2024 to 03/31/2024

Maturity Distribution by Security Type

Security Distribution 0-3 Months 3-6 Months 6-9 Months 9-12 Months 1-2 Years 2-3 Years 3-4 Years 4-5 Years 5+ Years Portfolio Total
CASH $105,421.84 - - - - -- -- - - $105,421.84
CORP 1,201,990.12 1,201,990.12
MMFUND 239511.15 239,511.15
MUNI 1,524,001.65 217,712.60 1,741,714.25
Us Gov 19,952,674.83 24,616,998.30 44,569,673.13
TOTAL $344,932.99 - - - - $1,201,990.12  $21,476,676.49  $24,834,710.90 - $47,858,310.50
Top Ten Holdings Maturity Distribution by Type
United States 93.13% 51.9%
Toyota Motor Corporation |.45% 50% -
City of New York, New York 1.09% 44.9%
The Home Depot, Inc. 1.06% -
The District of Columbia 0.98% 40% 7
Oklahoma City Water Utilities Trust 0.96%
State of Hawail 061% 30% B CASH 0.22%
US. Bancorp 0.50% CORP 2.51%
(CCYUSD) UNITED STATES OF AMERICA 0.22% 0% 4 Bl MMFUND 0.50%
[l MUNI 3.64%
M Us GOV 93.13%
10% ~
0.7% 2.5%
0% T T T T T T T T 1

0-3 3-6 6-9 9-12 1-2 2-3 3-4 4-5 5+
Months Months Months Months Years Years Years Years Years
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Portfolio Overview

S&P Rating Distribution

S&P Rating Distribution Enz:z; 3B|a’|i:§: Aﬁzgft‘l’:::
Short Term Rating Distribution
A-1+ $0.00 0.00%
A-l
A-2
Total Short Term Ratings $0.00 0.00%
Long Term Rating Distribution
AAA $1,275,985.00 2.67%
AA $45,380,335.38 94.82%
A $1,201,990.12 2.51%
Below A
Not Rated
Total Long Term Ratings $47,858,310.50 100.00%
Portfolio Total $47,858,310.50 100.00%

Allocation by Standard and Poor’s Rating

B AAA 2.67%
AA 94.82%
B A251%

Moody’s Rating Distribution

01/01/2024 to 03/31/2024

Moody's Rating Distribution En:Ii:; i';ligi: A:ggft‘::)'z
Short Term Rating Distribution
P-1 $0.00 0.00%
P-2
Total Short Term Ratings $0.00 0.00%
Long Term Rating Distribution
Aaa $45,376,228.94 94.81%
Aa $1,280,091.44 2.67%
A $1,201,990.12 2.51%
Below A
Not Rated
Total Long Term Ratings $47,858,310.50 100.00%
Portfolio Total $47,858,310.50 100.00%

Allocation by Moody’s Rating

B Aaa 94.81%
Aa 2.67%
B A251%

City of Cape Coral LT 3-5
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Market Value Basis Security Distribution

Portfolio Overview 01/01/2024 to 03/31/2024

. L Dec 31, 2023 Dec 31, 2023 Mar 31, 2024 Mar 31, 2024 Change in .
Security Distribution Ending Balance Portfolio Allocation Ending Balance Portfolio Allocation Allocation Boolc Yield
Cash $59,035.08 0.12% $105,421.84 0.22% 0.10% 0.00%
U.S. Treasury Notes $44,348,479.40 92.22% $44,569,673.13 93.13% 0.91% 4.01%
Money Market Funds $8,292.35 0.02% $239,511.15 0.50% 0.48% 4.92%
Corporate Notes 1,921,974.75 4.00% 1,201,990.12 2.51% (1.49%) 1.92%
Municipal Bonds 1,751,686.74 3.64% 1,741,714.25 3.64% (0.00%) 3.77%
Portfolio Total $48,089,468.32 100.00% $47,858,310.50 100.00% 3.94%
Asset Balance by Security Type

$54 mm
$48 mm -+ $44.3 $44.6
$42 mm -
$36 mm
$30 mm + M Dec 31, 2023
$24 mm + Mar 31, 2024
$18 mm
$12 mm

$6 mm $1.9 $1.8

. . 1.7
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Portfolio Overview

Portfolio Characteristics

Duration

Years to Effective Maturity
Years to Final Maturity
Coupon Rate

Book Yield

Market Yield

Benchmark Yield

2.485
2.640
2.642
2.756
3.527
4231
4.288

2427
2.591
2.592
2.897
3.676
4.616
4.651

Asset Allocation

Detail may not add to total due to rounding.

AGCY 0.02%
CASH 0.10%
CORP 12.15%
GSE 1.27%
MMFUND 0.85%
MUNI 3.42%

US GOV 82.18%

Portfolio Summary

01/01/2024 to 03/31/2024

Summary 12/31/23 03/31/24
Historical Cost $256,379,352.97 $257,558,438.10
Book Value 257,902,238.48 259,495,973.62
Accrued Interest 1,658,360.08 1,723,700.78
Net Pending Transactions 108,418.19 265,041.24
Book Value Plus Accrued $259,669,016.75 $261,484,715.64
Net Unrealized Gain/Loss (2,668,282.74) (4,419,177.53)
Market Value Plus Accrued $257,000,734.01 $257,065,538.11
Income Summary

Period Income Income
Interest Income $1,850,814.37
Net Amortization/Accretion Income 482,857.55
Net Realized Gain/Loss (517,973.03)
Net Income $1,815,698.89
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Portfolio Overview 01/01/2024 to 03/31/2024

Maturity Distribution by Security Type

Security Distribution 0-3 Months 3-6 Months 6-9 Months 9-12 Months 1-2 Years 2-3 Years 3-4 Years 4-5 Years 5+ Years Portfolio Total
AGCY - - - - - $58,803.77 - - - $58,803.77
CASH 265,041.24 265,041.24
CORP 4,863,934.53 16,621,522.94 9,736,078.82 31,221,536.29
FED INST (GSE) 3,090,695.62 180,499.90 3,271,195.51
MMFUND 2,183,553.72 2,183,553.72
MUNI 4,351,013.79 415,026.33 3,553,622.05 476,894.27 8,796,556.43
Us GOV 1,953,893.44 68,625,978.82 57,191,400.22 38,649,199.59 44,848,379.07 211,268,851.15
TOTAL $2,448,594.96 - - $6,817,827.97 $92,689,211.16 $67,401,309.14 $42,202,821.64 $45,325,273.34 $180,499.90 $257,065,538.11

Top Ten Holdings Maturity Distribution by Type

o,
United States 8221% 36.1%
Toyota Motor Corporation 2.16% I
PACCAR Inc 1.85%

30% —
e 132% B 26.2%
Amazon.com, Inc. 1.20% . Il AGCY 0.02%
The Home Depot, Inc. |.14% CASH 0.10%
Walmart Inc. 1.12% 20% - 17.6% Il CORP 12.15%
0,

Florida Hurricane Catastrophe Fund Finance | 12% 16.4% M GSE 1.27%
Corporation e B MMFUND 0.85%

T T T
0-3 3-6 6-9 9-12 1-2 2-
Months Months Months Months Years Years Years Years Years

Caterpillar Inc. 1.05% MUNI 3.42%
Oklahoma City Water Utilities Trust 0.89% 10% Il Us GOV 82.18%
2.7%
(o)
1.0% . 0.1%
0% |— === | — . . . ,
3 3-4 4-5 5+
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Portfolio Overview

S&P Rating Distribution

S&P Rating Distribution En:';; 3B|a’|i:§: Aﬁzgft‘l’g:
Short Term Rating Distribution
A-1+ $0.00 0.00%
A-l
A-2
Total Short Term Ratings $0.00 0.00%
Long Term Rating Distribution
AAA $5,195,905.54 2.02%
AA $229,991,485.34 89.47%
A $21,878,147.24 8.51%
Below A
Not Rated
Total Long Term Ratings $257,065,538.11 100.00%
Portfolio Total $257,065,538.11 100.00%

Allocation by Standard and Poor’s Rating

B AAA 2.02%
AA 89.47%
B A8.51%

Moody’s Rating Distribution

01/01/2024 to 03/31/2024

Moody's Rating Distribution En:Ii:; i';lig:: A:ggft‘::)'z
Short Term Rating Distribution
P-1 $0.00 0.00%
P-2
Total Short Term Ratings $0.00 0.00%
Long Term Rating Distribution
Aaa $220,980,144.26 85.96%
Aa $11,112,524.86 4.32%
A $24,972,869.00 9.71%
Below A
Not Rated
Total Long Term Ratings $257,065,538.11 100.00%
Portfolio Total $257,065,538.11 100.00%

Allocation by Moody’s Rating

B Aaa 85.96%
Aa 4.32%
H A9.71%

City of Cape Coral
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Portfolio Overview 01/01/2024 to 03/31/2024

Market Value Basis Security Distribution

. e Dec 31, 2023 Dec 31,2023 Mar 31, 2024 Mar 31, 2024 Change in .
Security Distribution Ending Balance Portfolio Allocation Ending Balance Portfolio Allocation Allocation Boolc Yield
Cash $108,418.19 0.04% $265,041.24 0.10% 0.06% 0.00%
U.S. Treasury Notes $206,946,086.87 80.52% $211,268,851.15 82.18% 1.66% 3.72%
U.S. Agency Notes 70,900.75 0.03% 58,803.77 0.02% (0.00%) 1.46%
Federal Instrumentality (GSE) 3,271,718.13 1.27% 3,271,195.51 1.27% (0.00%) 0.60%
Money Market Funds $125,604.42 0.05% $2,183,553.72 0.85% 0.80% 4.92%
Corporate Notes 37,664,963.89 14.66% 31,221,536.29 12.15% (2.51%) 3.66%
Municipal Bonds 8,813,041.76 3.43% 8,796,556.43 3.42% (0.01%) 3.72%
Portfolio Total $257,000,734.01 100.00% $257,065,538.11 100.00% 3.68%
Asset Balance by Security Type

$225 mm $206.9$211'3
$200 mm
$175 mm -
$150 mm
$125 mm - M Dec 31, 2023
$100 mm Mar 31, 2024
$75 mm
50 mm
$ $37.7 4315
$25 mm - $8.8 $8.8
$0.1  $0.3 $0.1  $2.2 $0.1 $0.1 $3.3 $3.3 . '
$0 mm T T T T T ——
CASH MMF UsT AGCY GSE CORP MUNI
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Portfolio Holdings 01/01/2024 to 03/31/2024

Description Effective Trade Date Par Value Original Cost Market Value MV + Accrued Net Unrealized % of Market Callable Book Yield S&P
Identifier Maturity Settle Date Book Value Market Price Accrued Balance Gain/Loss  Value Next Call Date YTM Moody's
Coupon Final Maturity YTC
Duration
CASH 0.00%
Receivable 03/31/24 0.00%
CCYUSD 03/31/24 B 265,041.24 gzgﬁ: 'ij $265,04 : 'ég $265 ‘0;(')‘33 $000  0.10% N 000% A
0.00% 0.00 04l : : 0.00%
03131724 0.00%
CASH TOTAL 03/31/24 - 265,041.24 A B L X $0.00  0.10% ) 0.00%  AAA
- $265,041.24 1.00 $0.00 - Aaa
0.00 0.00%
MMFUND 0.00%
FIRST AMER:TRS OBG Y 03/31/24 492%
492% 0.00 183,953, : : -
03131724 4.92%
- $2,183,553.72  $2,183,553.72  $2,183,553.72 . N AAAmM
MMFUND TOTAL 334(3) 1124 - 2,183,553.72 0218358372 i 2000 $0.00  0.85% N - o
Us Gov 0.00%
;J |N2|8T2|§32FTATES TREASRY 832 : gg 04/27/22 2,000,000.00 $1,995937.50 - $1,953,750.00 $1,953,893.44 $44.83628)  0.76% N ég?; AAE
> 04/28/22 -000,000. $1.998,586.28 97.69 $143.44 (344836.28)  0.76% - 0% Aaa
262% 0.96 -
;JI';';TZECEEEEATES UNZAS R g:; : ggg 11/28/22 ) 400.000.00 2306,250.00 2:342,250.00 2371340.16 561596 0925 N ‘5‘(3)7; AA+
11/29/22 400,000 2357,895.96 97.59 29,090.16 (2 - o1% e
262% 1.00 -
;JI'\Z'LTZECEE(SQTOATES TREASURY gg; : ggg 06/09/22 5 125.000.00 5290,262.68 5,196,035.16 5251,552.67 (1534080 206% N izgj AA+
06/10/22 +325,000. 5311,384.96 97.58 5551751 349, 0% - 8% Aaa
275% 1.08 -
ggg’;?;; USRS 8;2 : gg 07/07/22 375 000,00 1367.426.76 1342,343.75 1 355,628.84 rosanan 053 N iggj AA+
07/08/22 +375,000; 1371,888.19 97.62 13.285.09 G - 8% Aaa
288% 112 ~
ggg&gﬁﬁs TREASURY ggg : gg 08/02/23 | 95000000 1.925,015.63 1933,851.56 1.961,703.00 237 076 N :ZZ; AA+
e > 08/04/23 +750,000- 1.933,903.94 99.17 27.851.43 : 6% - oo% Aaa
;J gg@%\f\? TS TREASURY 822822 Oldvey 2] 835,000.00 s se 2 UESEEE 4564197)  031% N 2;’7; (5
01/07/21 000. 833.803.69 94.39 52761 Ol 31% - 1% Aaa
0.25% 122 -
UNITED STATES TREASURY  07/15/25 3.85%
- 3,154354.69 3,144,028.12 3,164,462.74 . N ’ AA+
91282CEY3 07/15/25 B 3220,000.00 Py o AP 4191162  123% N 4.90% o
3.00% 124 "~
g |N2:3Tz§337S9T ATES TREASURY g;g : gg Lepsrr 3,495,000.00 S ctarEnan SIS ©4961.16)  133% N ig;; Ga¥
08/30/22 495,000 3.469.309.59 97.41 16,838.89 96l 33% - 89% Aaa
2.88% 129 -
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Supporting Reports

Portfolio Holdings 01/01/2024 to 03/31/2024

Description Effective Trade Date Par Value Original Cost Market Value MV + Accrued Net Unrealized % of Market Callable Book Yield S&P
Identifier Maturity Settle Date Book Value Market Price Accrued Balance Gain/Loss  Value Next Call Date YTM Moody's
Coupon Final Maturity YTC
Duration
0,
5 |N2:3TzEcDAJSoT ATES TREASURY 822 : gg 02/25/21 3,300,000.00 3.249,984.38 3.093,75000 309446739 19042161)  120% N 2;2; AAE
. 02/26/21 e 3,284,171 6| 93.75 717.39 e e - s Aaa
0.25% 139 .
0,
;JINZgZECDFSATES TREASURY 82; : ggg 05/01/23 | 385.000.00 136893 1.84 1359,031.25 136127058 (1595277 053% N 2’2%’ AA+
> 05/03/23 D 1,374,984.02 98.12 2,239.33 i 3% . R Aaa
3.50% .40 .
;JINZLTZECDFSITATES TREASURY :8; : ggg 03/08/23 | 465.000.00 1,443,139.45 1,452,867.97 1481,617.59 109585 0.58% N jg; AA+

03/10/23 Bhatiad 1451,772.11 99.17 28,749.62 Rdad e - e Aaa
425% |45 -~
;JI'\Z'::ZEC%EATES TREASURY :82 : gg 06/03/21 95000000 931,148.44 884,687.50 885,685.78 847N 034% N 2‘2(');’ AA+

06/07/21 e 943,159.97 93.12 998.28 (847247)  0.34% - R Aaa
0.25% 1.55 .

;J|N2:3T2§s|?1 SSTATES TREASURY :82 : gg 06/22/23 > 45000000 2,363,675.78 2,383,007.81 2,413,902.04 967 094% N jg?;’ AA+
00 Lol 06/26/23 AR 2,390,934.53 97.27 30,894.23 (7.926.72)  0.94% - e Aaa
UNITED STATES TREASURY  11/15/25 437%

- 7,528242.19 7,466,015.62 7,593,968.92 . N / AA+
91282CFW6 11/15/25 - 7,500,000.00 T 99,55 e (49,15828)  2.95% " 479% ol
450% 1.53 -

;J |N2|8T2§3?4§ATES TREASRY : : ; :ggg 11/28/22 4,500,000.00 4256,542.97 4322,109.38 4360,495.36 41019.10)  1.70% N :'étl);’ AAE

11/29/22 IR 4363,128.47 96.05 38,385.99 (41019.10)  1.70% - o Aaa
2.25% 1.56 .

UNITED STATES TREASURY  12/15/25 4.62%

- 4,690,932.62 4691,367.19 474743276 . N g AA+
91282CGA3 12/15/25 - 4,750,000.00 JE e 0877 oa (1072982)  1.85% " 476% ol
4.00% 1.62 -

0,
;J |N2|8T2ECDBE|T3ATES TREASIRY g: g : fi? 02/25/21 3,400,000.00 33501953 3.143406.25 314554293 237,88334)  1.22% N 2’?8; AAE

02/26/21 VRIS 3,381,289.59 92.45 2,136.68 (237883.34)  1.22% - SR Aaa
0.38% 1.79 -

O,
;’I'\z'gEC%SLT?ATES TREASURY gij : ggz 03/08/23 5 050.000.00 4,945,449.22 4,986,875.00 5,012,402.47 Sliers 195% N :';g; AA+

03/10/23 Ratdeade 4981,758.22 98.75 25,527.47 1 S - R Aaa
400% 1.78 _

UNITED STATES TREASURY  02/28/26 1.02%

- 2,883,267.58 2,726,44531 2,727,727.92 . N it AA+
91282CBQ3 02/28/26 - 2,950,000.00 792073815 oot 526 (194292.88)  1.06% " 467% POl
0.50% 1.87 ~

)
;JI';';TZEC?(EZATES UNEAR g%ggz 03/07/24 25,0000 726,387.70 72443359 727,349.35 . N :23; AA+

03/11/24 e 726,349.82 99.92 291576 21 £ - o7 Aaa

462% 18I _
()
;’I'\Z”E;TZESFSJATES TREASURY 8%3;;? 03/08/23 £ 050.000.00 4739,109.38 4,850,367.19 4,861,345 45 a0 189 N :'2‘7‘; AA+
e o4 03/10/23 Rttt 4,845,114.49 96.05 10,978.26 s £ - o7 Aaa
. () B -
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Supporting Reports

Portfolio Holdings 01/01/2024 to 03/31/2024

Description Effective Trade Date Par Value Original Cost Market Value MV + Accrued Net Unrealized % of Market Callable Book Yield S&P
Identifier Maturity Settle Date Book Value Market Price Accrued Balance Gain/Loss  Value Next Call Date YTM Moody's
Coupon Final Maturity YTC

Duration
UNITED STATES TREASURY 03/15/26 4.14%

- 4,382,144.53 4,321,621.09 4,330,861.67 o N o AA+
9l ZEZCG Ré6 03/15/26 B 4,325,000.00 4363.749.87 99.92 9240.57 (42,128.78) 1.68% - 4.67% Aaa
4.62% 1.85 -

UNITED STATES TREASURY 03/31/26 1.12%

11719721 3,789,242.19 3,567,265.62 3,567,344.52 o N o AA+
91282CBT7 03/31/26 11/22/21 3,850,000.00 3.821767.86 9266 78.89 (254,502.23) 1.39% B 4.63% Aaa
0.75% 1.94 -
;JII\ZHSEEZD(;/-I;ATES TREASIRY gjr; : g;%z e 3,200,000.00 3.190,500.00 Sl ol bl (48,861.10) 1.24% N igg‘ﬁ AAT

05/03/23 A 3,193361.10 98.27 55,409.84 o o = o Aaa
3.75% 1.91 -

UNITED STATES TREASURY 04/30/26 1.01%

- 2,767,847.66 2,586,500.00 2,595,326.92 o N o AA+
91282CBWO 04/30/26 B 2,800,000.00 278503902 9238 8.826.92 (198,539.02) 1.01% B 4.62% Aaa
0.75% 2.02 -

UNITED STATES TREASURY 05/15/26 4.88%

- 1,599,930.67 1,617,515.62 1,640,191.79 o N o AA+
91282CHBO 05/15/26 B 1,650,000.00 1 608.696.38 98.03 2267617 8,819.24 0.64% __ 4.60% Aaa
3.62% 1.99 -
samcere o asaias %02 ssooogo 5SS ESITSO TSI o0 g N s A

06/07/21 T 948,156.97 92.12 2,394.47 (72.969.47) e - YR Aaa
0.75% 2.10 -
;JINZIE;I—ZZE)?;—ATES TREASIRY 82;; : ;52 Lygerp 3,225,000.00 SV Shhalze v/ AL 60 14,218.36 1.20% N :2?; AAt

o 06/26/23 e 3,075,448.83 94.92 23,030.99 (ki) e - R Aaa
2.12% 2.07 -
;JINZL;I'ZECD'_FH'I';\TES TREASURY gz; : g;;z 06/22/23 3.375.000.00 3,351,928.71 3,342,304.69 3,383,385.63 153283 132% N :;g; AA+

06/26/23 e 3,357,633.06 99.03 41,080.94 (15.328.37) cen - o Aaa
4.12% 2.07 -
UNITED STATES TREASURY 07/15/26 4.48%

- 4,951,087.90 4,942,265.62 4,989,385.82 o N o AA+
91282CHM6 07/15/26 _ 4,950,000.00 4952.196.17 99.84 47.120.19 (9,930.55) 1.94% B 4.57% Aaa
4.50% 2.14 -

0,
shmcrs o Canis 08/29/23 4,625,000.00 4598.803.7| 4606,933.59 6325045 314210 180% N el

08/30/23 e 4,603,791.50 99.61 25,570.91 T s - oo Aaa
4.38% 223 -

UNITED STATES TREASURY 08/31/26 1.17%

11719721 3,103,801.75 2,893,007.81 2,895,071.94 o N o AA+
91282CCW9 08/31/26 11/22/21 3,165,000.00 3133,628.00 91 4] 206413 (240,620.19) 1.13% »_ 4.54% Asa
0.75% 2.35 -

)
S TES TREASURY - 09/715/26 10/03/23 ) 400.000.00 237871875 2,405,625.00 2410752.72 50666 0940 N iR A

10/05/23 B 2,382,118.34 100.23 5,127.72 e i - e Aaa
4.62% 230 -
UNITED STATES TREASURY ~ 09/30/26 1.17%

11719721 3,120,492.19 2,895,975.00 2,896,050.67 o N " AA+
3 |828£;2CCZZ (2)94/2 30/26 1/22/21 3,165,000.00 314179237 9150 7567 (245,817.37) 1.13% - 4.50% Aaa

g ] . -
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Supporting Reports

Portfolio Holdings 01/01/2024 to 03/31/2024

Description Effective Trade Date Par Value Original Cost Market Value MV + Accrued Net Unrealized % of Market Callable Book Yield S&P
Identifier Maturity Settle Date Book Value Market Price Accrued Balance Gain/Loss  Value Next Call Date YTM Moody's
Coupon Final Maturity YTC
Duration
0,

;JINZgZEC?CSéTATES TREASURY. 07152 11/02/23 5 175 000,00 5153,16797  5189.55469 5,300,071 34 5 206% N AN

. 11/03/23 i 5,156,129.47 100.28 110,516.65 e e - = Aaa
4.62% 233 -
UNITED STATES TREASURY 11715726 4.29%

- 3,671,574.22 3,684,593.75 3,714,354.74 o N o AA+
91 2%28U24 11715726 - 3,925,000.00 3.704.425.05 9388 29.760.99 (19,831.30) 1.44% B 4.50% Asa
2.00% 2.50 -
‘;JINZgZEZ?P?TATES TREASURY : %j : gg: 02/01/24 2700.000.00 2,728,792.97 2,693,250.00 2,728,106.56 (34,046.13) | 06% N izg;’ AA+

02/02/24 B 2,727,296.13 99.75 34,856.56 T R - e Aaa
4.38% 2.50 -
;JII\ZIQ;IEBQEATES TREASURY : %g : 22 04/27/22 2 440 000.00 2,329,723.45 2,270,725.00 2,281,517.31 102.776.63 0.89% N izg;’ AA+

04/28/22 o 2,373,501.63 93.06 10,792.31 (102,776.63) s - e Aaa

1.75% 2.63 -
(L}JII\ZII&;I'ZE:I?_I_S()TATES TREASURY g: ; :gg; 02/01/24 2700.000.00 2,702,847.66 2,667,937.50 2,690,783.65 3477576 | 05% N iig; AA+
o 02/02/24 B 2,702,713.26 98.81 22,846.15 (34775.76) e - e Aaa
4.00% 2.59 -
;JII\ZIQ—ZECDKISA;ATES TREASURY g%j : gg; 03/07/24 4.400.000.00 4,379,203.12 4,362,875.00 4,385,811.81 16729.12 1 71% N :ig; AA+
o 03/11/24 T 4,379,604.12 99.16 22,936.81 (16,729.12) e - e Aaa
4.12% 2.67 -
;JI'\ZIL;FZECDE?I—ATES TREASRY giggg; 03/09/22 2,725,000.00 2.726,277.34 253510156 2:539,544.50 190,665.25 0.99% N LZ? AAE
o 03/11/22 e 2,725,766.81 93.03 4,442.93 (190,665.25) e - e Aaa
1.88% 2.79 -
UNITED STATES TREASURY  03/31/27 2.78%

04/27/22 987,148.44 946,718.75 946,787.06 o N o AA+
91282CEF4 03/31/27 04/28/22 1,000,000.00 991976.41 9467 683 (45,257.66)  0.37% B 4.41% Asa
2.50% 2.8l -

O,
scey o ooy D msooco  SBALIS G0MOR GREBS (g0 oo N e A

05/03/23 B 704,213.30 95.23 8,380.32 (13.764.09) e - e Aaa
2.75% 2.88 -

)
;JI'\ZHS-;E;'IS'IATES TREASRY ggg : g; 06/09/22 4,070,000.00 3,990,348.83 3856,960.94 389286534 (161,008.42) 1.51% N ‘312?; AAE

06/10/22 I 4,017,969.36 94.77 3590441 s o - e Aaa

2.62% 297 -
O,
;JINZISEE:[I)E\E;/I—? \TES TREASURY gzggg; 07/07/22 | 465.000.00 1,477,818.75 1,414,869.53 1,426,903.46 (5871253)  0.56% N igg; AA+
o 07/08/22 T 1,473,582.06 96.58 12,033.93 T R - = Aaa
3.25% 3.02 -
0,
;JI'\2”8-;ECDF§;ATES TREASRY g;g : g; 08/29/22 965,000.00 941,515.82 91644844 920,895.66 (32,247.18)  0.36% N ‘31535 AAE
o 08/30/22 DR 948,695.61 94.97 4,447.22 o e - oEe Aaa
2.75% 3.13 -
0,
225% 319 08/30/22 DR 5,670,210.48 93.36 16,676.58 R e - oeR Aaa
.. ] . -
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Supporting Reports

Portfolio Holdings 01/01/2024 to 03/31/2024

Description Effective Trade Date Par Value Original Cost Market Value MV + Accrued Net Unrealized % of Market Callable Book Yield S&P
Identifier Maturity Settle Date Book Value Market Price Accrued Balance Gain/Loss  Value Next Call Date YTM Moody's
Coupon Final Maturity YTC
Duration
;J |N2:3TzEcDASL§ATES TREASIRY 8228% Nz 6,375,000.00 ST I, SR (84,17370)  2.16% N 222; o
11/29/22 ke 5,642,376.82 87.19 65.32 e o = s Aaa
0.38% 3.40 =
UNITED STATES TREASURY ~ 09/30/27 4.10%
91282CFM8 09/30/27 - 3,750,000.00 §’Z§§'§i‘."§}‘ 3'720’7835 3721 "égzz (3233875)  1.45% N 437% ‘XZZ
4.12% 3.16 et : . -
;JI'\Z'::Z';'?FSSTATES UREASEIRY : : ; :gg; 11/28/22 T 2,011,280.27 2,022,750.00 2,041,303.23 EERSE) G N 222; AA+
11/29/22 I 2,052,482.29 93.00 18,553.23 ez e = oo Aaa
2.25% 3.40 -
;JI'\Z':;ZE:DFgATES TREASURY : : ggg; 03/09/23 e 4,541,989.26 4,541 ,448.44 4,601,547.46 (1580947)  179% N jgg; AA+
03/13/23 e 4,557,257.91 98.41 60,099.03 s e - =R Aaa
3.88% 3.34 -
;JI';;TZEC%SZATES LSS : %g : g; 03/09/23 e 4,740,230.86 4,896,478.12 4,905,340.08 AR 191 N ggj AA+
03/13/23 e 4916,733.08 87.28 8,861.95 (7 TR - =R Aaa
0.62% 3.63 -
;JI'\Z';EEC%S&ATES TREASURY :%g : g; 03/09/23 | 415.000.00 1,392,558.98 1,392,448.44 1,406,306.89 471715 055% N :g:;’ AA+
03/13/23 e 1,397,165.59 98.41 13,858.45 @4717.15) =2 - = Aaa
3.88% 342 -
05/03/23 e 695,535.62 97.06 4,105.77 (efreizs ) e - = Aaa
3.50% 3.53 -
;JINZQTZECDBJS()TATES TREASURY g: g : gg 03/09/23 5910.000.00 1,875,996.48 1,933,404.69 1,936,182.37 91103 075% N :ég;’ AA+
. 03/13/23 PO 1,942,515.01 87.48 2,777.68 (9.11032) I - men Aaa
0.75% 3.70 -
;J |N2|8T2EC%SPI>ATES TREASIRY 3§f§3f§§ edoke: 1375,000.00 e s lH e el o 33,11355)  0.53% N i?if e
05/03/23 e 1,392,215.11 98.84 478261 (EE5 ) o = cen Aaa
4.00% 3.58 =
;J |N2|8T2ECDB§; ATES TREASURY ggg : gg 05/01/23 2,325,000.00 2073,972.65 2065,617.19 2065,696.59 (51,700.73)  0.80% N igT; ARt
05/03/23 eI 2,117317.92 88.84 7941 e e - =R Aaa
1.25% 3.80 -
;JI'\Z”STzEC%STTZATES LA 8;2 : gg 05/01/23 125 00000 1323,550.78 1291,667.97 1291.799.20 1605 050 N igij AA+
05/03/23 PEEEE 1,323,828.29 97.48 131.23 ErCo) =u = mer Aaa
3.62% 361 _
gl'\z'gEC%SATzATES TREASURY gjﬁgggg 08/02/23 575 000,00 2490,809.57 2,497.750.00 253563221 So0s4n 099 N :%Tj AA+
08/04/23 22 2,501,655.47 97.00 37,8822 (3:90547) e - = Aaa
3.50% 3.70 -
;J |,\12|8T2EcDBgATES TREASIRY gigggg Uy 1,635,000.00 Iy B2 gtk s 2011 (12,56834)  0.57% N :g?‘f (5
oy " 06/26/23 At 1,462,098.03 88.66 8,590.49 e =i = P Aaa

City of Cape Coral Public Trust Advisors @



Supporting Reports

Portfolio Holdings 01/01/2024 to 03/31/2024

Description Effective Trade Date Par Value Original Cost Market Value MV + Accrued Net Unrealized % of Market Callable Book Yield S&P
Identifier Maturity Settle Date Book Value Market Price Accrued Balance Gain/Loss  Value Next Call Date YTM Moody's
Coupon Final Maturity YTC
Duration
o,
;J |N2:3TzEcDHgATES TREASRY 822 : gg 06/22/23 3,215,000.00 3.156476.96 3,133,620.3] 3.172,786.65 B12747)  123% N 1’335’ AAE
. 06/26/23 i 3,164,895.03 97.47 39,166.34 e e - e Aaa
3.62% 378 -
UNITED STATES TREASURY  05/31/28 4.16%
= 3,651,493.37 3,702,417.19 3,719,997.62 . N ’ AA+
9l zizcce; 05/31/28 - 4,185,000.00 3.723.505.46 Y [eaoss (21,08827)  1.45% A 430% ol
1.25% 397 =
;JINZLTZEC%EATES TREASURY gzgggg 08/29/23 5 300,000.00 1,.994,710.94 2,030,828.12 2,038,094.6 21684 079% N jig; AA+
08/30/23 BAtihae 2,028611.29 88.30 726648 e e - it Aaa
1.25% 4.05 -
;JI'\Z'gZECﬁ(TOATES TREASURY gzgggg 03/07/24 T 1,093,167.97 1,087,796.88 1,098917.75 T - N j;;’j AA+
" 03/11/24 Rtihtas 1,093,261.70 98.89 11,120.88 (046483)  043% = 7 Aaa
4.00% 3.83 =
;JINZgECag;‘TES TREASURY g;g : gg 10/03/23 5 65.000.00 2,547,685.55 2,609,414.06 2,627,560.10 sas265|  1.02% N :géj AA+
> 10/05/23 DE 2,554,887.56 99.41 18,146.03 0 were - o Aaa
4.12% 391 -
;JINZQTZECDC%ATES TREASURY g;g : gg 08/29/23 1 900.000.00 1,623,164.06 1,655,671.88 1,658,855.94 S 41854 0.65% N :;éj AA+
" 08/30/23 Gtihtes ,653,253.34 87.14 3,184.07 e o7 = it Aaa
.00% 4.15 =
> 08/30/23 tihtae 1,603,654.70 94.41 617651 i 037 - 7 Aaa
2.88% 4.04 -
UNITED STATES TREASURY ~ 08/31/28 4.75%
= 3,355,453 3,475,640.62 3,479,529.21 . N / AAF
91282CCVI 08/31/28 B 3,975,000.00 31406.994.61 6744 3,886.59 6864602  135% A 427% oy
1.12% 422 -
O,
;J |N2|8T2E<:E2:§rT5ATES TREASIRY 33f§3f§§ 12/06/23 3,025,000.00 2643448.05 2654:437.50 26545408 11,727.18)  1.03% N :g; AAE
12/08/23 atte 2,666,164.68 87.75 103.31 (1.727.18) - 103% - e Aaa
1.25% 426 -
()
;JI'\Z'QECEJ)ASJ QSIS gzgggg 11/02/23 GG 1,224,090.82 1,242,609.38 1242,764.17 N G N :"2"7‘; AAF
11/03/23 e 1,224,204.52 101.44 154.80 S s = e Aaa
4.62% 395 =
O,
;JI'\ZIL;ECDDSFEATES TREASURY :gg : gg 12/06/23 1 900.000.00 1,667.472.66 1,673.781.25 1,684,762.36 736190 066% N :;zj Y
" 12/08/23 aaad 1681,143.16 88.09 10981.11 o PR - R Aaa
1.38% 433 -
O,
;JI';”;%[F)FZTATES UNEAR : :;:ggg 12/06/23 1900.000.00 409378125 4,051,125.00 4,128.750.00 ke A N :g; AA+
12/08/23 Eaaad 4,082,564.55 103.88 77,625.00 e o = oo Aaa
5.25% 402 ~
0,
;’I'\Z”E;TZEC[J)SZTATES TREASURY | gggg 02/01/24 30000000 1333,160.16 1307,109.38 1326223.10 506229 0525 N i;j AA+
438% 413 02/02/24 e 1332,171.67 100.55 19,113.73 e e - e Aaa
. () . -
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Supporting Reports

Portfolio Holdings 01/01/2024 to 03/31/2024

Description Effective Trade Date Par Value Original Cost Market Value MV + Accrued Net Unrealized % of Market Callable Book Yield S&P
Identifier Maturity Settle Date Book Value Market Price Accrued Balance Gain/Loss  Value Next Call Date YTM Moody's
Coupon Final Maturity YTC
Duration
0,

St s 02/01/24 2,500,000.00 IR AR PRSI (4543112)  0.86% N oA

o 02/02/24 e 2,238,790.49 87.73 8,688.19 T R - 2 Aaa
1.38% 4.50 -
;JINZLEE:DfoLASTES TREASIRY g:;g : ;%2 03/07/24 3,175,000.00 2844,477.54 2831,703.12 284101442 (16,332.60) 1.11% N :;‘2}; ARt

03/11/24 T 2,848,035.72 89.19 9,311.30 B e - e Aaa
1.75% 4.54 -

UNITED STATES TREASURY 02/28/29 4.10%

03/07/24 2,013,437.50 2,002,812.50 2,010,203.80 o N o AA+
9|28°2CKD2 02/28/29 03/11/24 2,000,000.00 2013.299.59 100,14 739130 (10,487.09) 0.78% B 4.22% Aaa
4.25% 4.39 -

01/10/27 3.72%

- $211,545,711.02 $209,819,849.22 $211,268,851.15 o N o AA+
US GOV TOTAL g|6l: 0/27 _ 220,020,000.00 $213.356,508.52 95.59 $1.449,001.93 ($3,536,659.30) 82.18% _ 4.5--4/, Aaa
GSE 0.00%
§E3D(;E,EJ'|‘2\|_/\'/_;30ME LOANBANKS gz; : g;i? 06/15/20 | 275.000.00 $1,274,311.50 $1,208,363.40 $1,210,275.90 $66.470.00 0.47% N gg;; AA+

o 06/16/20 e $1,274,833.40 94.77 $1,912.50 (366,470.00) e - e Aaa
0.50% 1.17 -
FEDERAL NATIONAL 08/25/25 0.47%
MORTGAGE ASSOCIATION 08/25/20 1,303,869.20 1,229,676.04 1,230,167.29 o N e AA+
3135G05X7 Ve TRRes) 08/27/20 Ll o 1,308,265.70 93.87 491.25 (O34 Uiz - R Aaa
1.37 -
0.38%
FEDERAL NATIONAL 11/07/25 0.57%
MORTGAGE ASSOCIATION 11/709/20 692,511.90 648,862.42 650,252.42 o N e AA+
3135G06G3 11707725 11712720 695,000.00 694,194.43 93.36 1,390.00 (45,332.00) 0.25% - 4.85% Aaa
1.56 -
0.50%
08/12/25 0.51%

- $3,270,692.60 $3,086,901.86 $3,090,695.62 o N o AA+
GSE TOTAL ?83/;2/25 B 3,280,000.00 $3.277.293.53 94.12 $3.793.75 ($190,391.66)  1.20% _ 4.95% Aaa
AGCY MBS 0.00%

G2 005301 10/01/26 1.58%

06/15/12 $54,217.20 $49,664.22 $49,812.18 o N o AA+
36202F3)3 02/20/27 06/15/12 50,729.54 $51834.14 9790 $147.96 ($2,169.92)  0.02% - 5.18% Asa
3.50% 1.17 -

G2 794283 10/01/26 0.78%

04/04/13 9,752.76 8,964.89 8,991.59 o N o AA+
36177NXM7 03/20/27 04/04/13 9,152.15 9.442.57 9795 269 (477.67)  0.00% »_ 5.18% Aaa
3.50% I.14 -

10/01/26 1.46%

- $63,969.95 $58,629.11 $58,803.77 o N o AA+
AGCY MBS TOTAL ?234/27 B 59,881.69 $61.276.70 97.91 $174.66 ($2,647.59)  0.02% _ 5. If/o Aaa
GSE MBS 0.00%
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Supporting Reports

Portfolio Holdings 01/01/2024 to 03/31/2024

Description Effective Trade Date Par Value Original Cost Market Value MV + Accrued Net Unrealized % of Market Callable Book Yield S&P
Identifier Maturity Settle Date Book Value Market Price Accrued Balance Gain/Loss  Value Next Call Date YTM Moody's
Coupon Final Maturity YTC

Duration
FN MA1084 07/01/31 2.15%

07/17/12 $200,986.93 $179,949.87 $180,499.90 o N o AA+
3 |4I°8AF29 06/01/32 07/17/12 188,581.78 $196,072.1 | 9542 $550.03 ($16,12224)  0.07% B 5.08% Asa
3.50% 2.89 -

07/01/31 2.15%

07/17/12 $200,986.93 $179,949.87 $180,499.90 o N o AA+
GSE MBS TOTAL 268/(9) 1/32 07/17/12 188,581.78 $196,072.11 95.42 $550.03 ($16,122.24)  0.07% B 5.(186 Aaa
MUNI 0.00%

EL(())P'\)\IL?{AFE\\;T PRDADHINN 07/01/25 04/22/22 $2,803,110.00 $2,860,110.00 $2,869,545.00 N 345% AA
341271AD6 ?72/20 1725 04/26/22 3,000,000.00 $2,920,134.39 95.34 $9,435.00 (360,024.39) I12% - > I:‘A Aa3
1.26% ’

SﬁtﬁTg?F/{\UCS:IT-'I—Y ATER 07/01/25 07/08/22 1,000,000.00 977,120.00 985,337.50 N 3:29% AAA
67865EACH ?72/00 1725 07/26/22 1,000,000.00 1,000,000.00 97.71 8,217.50 (22,880.00) 0.38% - > I_?A Aaa
3.29% ’

HAWAII ST 10/01/25 4.81%

12/07/23 490,000.00 489,465.90 496,131.29 o N o AA+
419792187 10/01/25 12/19/23 490,000.00 490,000.00 99.89 666539 (534.10) 0.19% B 4.88% A2
4.80% 1.42 -

HAWAII ST 10/01/26 4.59%

12/07/23 410,000.00 409,696.60 415,026.33 o N o AA+
419792195 10/01/26 12/19/23 410,000.00 410,000.00 99.93 532973 (303.40) 0.16% B 4.62% A2
4.59% 231 -

NEW YORK CITY 05/01/27 3.86%

05/20/22 1,645,000.00 1,605,536.45 1,632,007.24 o N o AA
64966QC99 05/01/27 05/26/22 1,645,000.00 1 645.000.00 97,60 26.470.79 (39,463.55) 0.63% B 4.70% A2
3.86% 2.83 -
STISIILG'TECS)%/?UCSEITY WATER 07/01/27 07/08/22 1,330,000.00 1,280,909.70 1,292,543.88 N 3.50% AAA

9 , . , i . ’ y B o ,

67865EAE2 (3)70/00 /27 07/26/22 1,330,000.00 1,330,000.00 96.31 11,634.18 (49.090.30) 0.50% = 4'?_3/’ Aaa
3.50% ’
DISTRICT COLUMBIA INCOME

07/01/27 3.50%
TAX REV 07/13/22 480,000.00 465,230.40 469,429.20 o N o AAA
25477GUY9 o 07/27/22 48000000 480,000.00 9.92 4198.80 (14762.60)  0.18% - #2 pal
3.50% ’
HAWAII ST 10/01/27 4.51%

12/07/23 157,608.65 157,445.90 159,641.73 o N o AA+
419792M29 10/01/27 12/19/23 155,000.00 157.418.42 101,58 2.195.83 2748 0.06% B 4.51% A2
5.00% 3.15 -

HAWAII ST 10/01/28 4.52%

12/07/23 469,388.60 470,377.60 476,894.27 o N N AA+

‘51 I09070/92M37 ;09/50 1728 12/19/23 460,000.00 468.857.15 10226 651667 1,52045  0.19% B 4.44% Ax2
o ] . -
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Supporting Reports

Portfolio Holdings 01/01/2024 to 03/31/2024

Description Effective Trade Date Par Value Original Cost Market Value MV + Accrued Net Unrealized % of Market Callable Book Yield S&P
Identifier Maturity Settle Date Book Value Market Price Accrued Balance Gain/Loss  Value Next Call Date YTM Moody's
Coupon Final Maturity YTC
Duration
07/12/26 3.72%
- $8,785,107.25 $8,715,892.55 $8,796,556.43 o N o AA+
MUNI TOTAL 27|I;2126 _ 8,970,000.00 $8.901 409.95 97.21 $80,663.88 ($185,517.40)  3.42% _ 4.?-86 Ax2
CORP 0.00%
TOYOTA MOTOR CREDIT 01/13/25 | 50%
CORP 01/10/22 $4,988,306.70 $4,848,241.90 $4,863,934.53 o N v A+
89236T]T3 01713725 01/13/22 4995,00000 $4,993,225.19 97.06 $15,692.62 ($144,983.29) 189% - >30% Al
0.76 -
1.45%
é\gllé\?sszé’;‘.}COM e gjr;:;;%é 04/11/22 3,120,000.00 3.115,039.20 3.051,041.76 3.094,721.76 67,199.63 1.20% N 2(2)?; AA
o 04/13/22 e 3,118,241.39 97.79 43,680.00 (67.199.63) e - e Al
3.00% 0.99 -
:;?(l;;igﬁlzo—r e g:; : g;ig 03/24/22 1,125,000.00 1,123,031.25 1094,578.88 1,108,585.12 29,735.66 0.43% Y ?471(6); A
o 03/28/22 e 1,124,314.54 97.30 14,006.25 (29.735.66) e 03/15/25 el A2
2.70% 1.00 5.63%
:l;\;(I:QE‘SNANCIAL R 82; : : ;%g 08/03/22 4,820,000.00 4816,577.80 4719,107.76 4,742,873.04 99,293.69 1.85% N ;?g‘ﬁ At
o 08/11/22 e 4,818,401.45 9791 23,765.28 (99.293.69) R - 0P Al
3.55% 1.31 -
08/09/22 AR 834,643.05 97.60 3,307.53 (19.644.64) oen - R Aa3
3.10% 1.32 -
O,
ggﬂi;é\?\;;"\lc gz;gzjgg Ll o 2,920,000.00 2N 2R 2 el 39,149.95 1.12% N iZé; AA
09/09/22 e 2918991.19 98.62 6,959.33 Elkicten) R - YR Aa2
3.90% 1.38 -
)
T?S(E;iCDEI)OT e g";; : g;;? 09/12/22 385,000.00 38486140 379.437.14 380,121.58 (5,492.59) 0.15% Y ;8‘;‘; A
400% |38 09/19/22 384,929.73 98.56 684.44 08/15/25 5 10% A2
METROPOLITAN LIFE GLOBAL
01/06/26 5.00%
FUNDING | 01/03/23 880,000.00 878,354.40 888,743.29 o N o AA-
592179KD6 01/06/26 01/06/23 880,000.00 880,000.00 99.81 10,388.89 (1645.60)  0.35% - >11% Aa3
o 1.66 -
5.00%
CATERPILLAR FINANCIAL
02/27/26 5.06%
SERVICES CORP 02/22/24 2,684,382.45 2,688,565.68 2,701,371.64 o N o A
149 13UAF7 02/27/26 02/27/24 2.685,000.00 2,684,410.22 100.13 12,805.96 415546 1.05% - 497% A2
1.79 -
5.05%
0,
JZ?:SE?(%? FAPTALCORE gz;gggz 09/05/23 1,270,000.00 1,269,098.30 1275,833.11 1,260011.76 6,575.11  0.50% N iégé A
09/08/23 R 1,269,258.00 100.46 4,178.65 T o - o Al
5.15% 226 -
O,
:Sg;igﬁ TOT e 82; : gg: 02/02/22 541,000.00 >47,486.59 506,200.18 20671112 (38,145.61)  0.20% T zlxgg/ A
02/04/22 e 544,345.78 93.57 510.94 T R 06/15/26 o A2
2.12% 2.34 5.25%
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Portfolio Holdings 01/01/2024 to 03/31/2024

Description Effective Trade Date Par Value Original Cost Market Value MV + Accrued Net Unrealized % of Market Callable Book Yield S&P
Identifier Maturity Settle Date Book Value Market Price Accrued Balance Gain/Loss  Value Next Call Date YTM Moody's
Coupon Final Maturity YTC

Duration
NEW YORK LIFE GLOBAL

09/18/26 5.46%
FUNDING 09/12/23 1,639,688.40 1,651,589.88 1,654,817.49 o N o AA+
64953BBF4 09/18/26 09/19/23 e ASLLRY 1,639.737.76 10071 32276 NSl leass - S A

> 228 -
5.45%
o)
pire il /30126 1/27/23 930,000.00 227,963.30 73085653 93098440 27871 036% M 1o1% A
i) . y . . ] . ©

495% 223 12/04/23 928,127.82 100.09 127.88 08/30/26 491% A2
PEPSICO INC 10/10/26 5.13%

11/08/23 1,249,662.50 1,258,938.75 1,284,029.90 o Y o A+
7|34;48FW3 11/10/26 11/10/23 1,250,000.00 1249 703.94 10072 25.091.15 9,234.81 0.50% 10/10/26 4.8306 Al
5.12% 231 4.82%

TOYOTA MOTOR CREDIT 01/13/27 | 99%
CORP 01/20/22 746,925.00 692,191.50 695,279.00 o N ’ oo A+
89236T)V8 01713727 01/24/22 750,000.00 748,242.34 92.29 3,087.50 (56.050.84) 0.27% - 489% Al
2.65 -
1.90%
Eélzl;lé_;_(Y:J?ND co 8%;83;%3 02/07/24 3.385.000.00 3,383,205.95 3,362,242.64 3,384,245.14 (21,044.04) 1 32% Y :;é; A+
o 02/09/24 e 3,383,286.68 99.33 22,002.50 T cem 01/09/27 ’ OO Al
4.50% 2.59 4.76%
12/09/25 3.66%

- $31,508,416.64 $31,032,019.76 $31,221,536.29 o o A+

CORP TOTAL 12/11/25 - 31,531,000.00 $31.519,859.09 98.45 $189,516.53 ($487,839.33) 12.15% . 5.06% Al
1.59 4.97%
11/02/26 3.68%

- $257,823,479.34 $255,341,837.33 $257,065,538.11 o o AA

PORTFOLIO TOTAL ;|4ng/26 . 266,498,058.43 $259.761,014.86 95.07 $1.723.700.78 ($4,419,177.53) 100.00% . :g(l); Aal
o o ‘o
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PUBLIC

TRUST
Asset Allocation as of March 31, 2024
March 31, 2024 Portfolio Permitted Sec. March 31, 2024 Portfolio  Permitted

Security Distribution o Ending Balance Allocation by PoIicy(z) Compliant  Issuer Descriptionm Desc. Ending Balance Allocation by PoIicy(z) Compliant
Cash $ 30,180,781.45 296%  10000%  YES FLCLASS? Int Gov $ 132,536,544.76 13.01% 60.00% YES
LGIP 248,998,191.36 24.44% 60.00% YES FL SAFE? Int Gov 350,139,878.19 34.37% 60.00% YES
US. Treasury Notes 211,268,851.15 20.74% 100.00% YES FL PRIME (SBA)? LGIP 248,998,191.36 24.44% 60.00% YES
U.S. Agency Notes 58,803.77 0.01% 25.00% YES MMF - Fidelity Prime MMF 2,183,55372 0.21% 10.00% YES
FNMA 2,060,919.61 0.20% 25.00% YES Custody Cash Cash - 0.00% 100.00% YES
FHLMC - 0.00% 25.00% YES First Horizon Local Account Cash 1,379,393.81 0.14% 100.00% YES
FFCB - 0.00% 25.00% YES BankUnited Local Account Cash 157,038.63 0.02% 100.00% YES
FHLB 1,210,275.90 0.12% 25.00% YES Bank of America Local Account” Cash 28,644,349.01 2.81% 100.00% YES
Fed Instrumentality Subtotal $ 3,271,195.51 0.32% 80.00% YES US. Treasury Notes UsT 211,268,851.15 20.74% 100.00% YES
Asset Backed Securities - 0.00% 25.00% YES US. Agency Notes US Agy - 0.00% 25.00% YES
Commercial Paper - 0.00% 35.00% YES FNMA GSE 1,880,419.72 0.18% 25.00% YES
Corporate Notes 31,221,536.29 3.06% 35.00% YES FHLMC GSE - 0.00% 25.00% YES
Bankers Acceptances - 0.00% 25.00% YES FFCB GSE - 0.00% 25.00% YES
Money Market Funds 2,183,553.72 0.21% 25.00% YES FHLB GSE 1,210,275.90 0.12% 25.00% YES
Municipal Bonds 8,796,556.43 0.86% 20.00% YES Amazon Inc Corp 3,094,721.76 0.30% 5.00% YES
Intergovernmental Funds 482,676,422.95 47.38% 60.00% YES Caterpillar Corp 2,701,371.64 0.27% 5.00% YES
Certificates of Deposit - 0.00% 25.00% YES Colgate-Palmolive Company Corp 818,305.94 0.08% 5.00% YES
Total Portfolio Market Value $ 1,018,655,892.63 100.00% Deere & Company Corp 1,280,011.76 0.13% 5.00% YES
Eli Lilly and Company Corp 3,384,245.15 0.33% 5.00% YES
Ending Portfolio Allocation Home Depot Corp 2,926,402.23 0.29% 5.00% YES
MBS Corp . Met Life Global Funding Corp 888,743.29 0.09% 5.00% YES
3.06% Muni MME New York Life Global Funding Corp 1,654,817.49 0.16% 5.00% YES
0.86% 4719 PACCAR Corp 4742,873.04 0.47% 5.00% YES
Fed Inst PepsiCo Inc. Corp 1,284,029.90 0.13% 5.00% YES
0.30% Procter and Gamble Company Corp 0.00% 5.00% YES
Int Gov Toyota Corp 5559,213.53 0.55% 5.00% YES
U.S. Agy 47.38% Walmart Inc. Corp 2,886,800.57 0.28% 500% YES
0.01% FNMA MBS MBS 180,499.90 002%  1500%  YES
GNMA MBS MBS 58,803.77 0.01% 15.00% YES
U.S. Tsy City of New York Muni 1,632,007.24 0.16% 5.00% YES
20.74% DC Income Tax Revenue Muni 469,429.20 0.05% 5.00% YES
FL Hurricane Cat Fund Fin Corp Muni 2,869,545.00 0.28% 5.00% YES
Oklahoma City Water Utilities Muni 2,277,881.38 0.22% 5.00% YES
Cash State of Hawaii Muni 1,547693.62 0.15% 5.00% YES

24.44% 2.96% Total Portfolio Market Value $ 1,018,655,892.63 100.00%

(1) Mortgage backed securities included in security description and listed separately in issuer description. Public Trust managed assets represent market value plus accrued interest

(2) External assets not managed by Public Trust. Information provided by City staff. Asset allocation limits defined in the City's investment policy.




Disclaimers 01/01/2024 to 03/31/2024

This information is for the sole purposes of the client and is not intended to provide specific advice or recommendations. Please review the contents of this information carefully. Should you have any questions regarding the
information presented, calculation methodology, investment portfolio, security detail, or any other facet of this information, please feel free to contact us.

Public Trust Advisors, LLC (Public Trust) statements and reports are intended to detail our investment advisory activity as well as the activity of any client accounts managed by Public Trust. The custodian bank maintains

the control of assets and executes and settles all investment transactions. The custodian statement is the official record of security and cash holdings transactions. Public Trust recognizes that clients may use these reports to
facilitate record keeping; therefore, it is recommended that the client reconcile this information with their custodian bank statement. Many custodians use a settlement date basis that may result in the need to reconcile due to
a timing difference. The underlying market value, amortized cost, and accrued interest may differ between the custodian and this statement or report. This can be attributable to differences in calculation methodologies and
pricing sources used. Please contact your relationship manager or call us at (855) 395-3954 with questions regarding your account.

Public Trust does not have the authority to withdraw funds from or deposit funds to the custodian. Our clients retain responsibility for their internal accounting policies, implementing and enforcing internal controls, and
generating ledger entries or otherwise recording transactions. The total market value represents prices obtained from various sources; it may be impacted by the frequency at which prices are reported, and such prices are

not guaranteed. Prices received from pricing vendors are generally based on current market quotes but when such quotes are not available, the pricing vendors use a variety of techniques to estimate value. These estimates,
particularly for fixed-income securities, may be based on certain minimum principal amounts (e.g. $| million) and may not reflect all the factors that affect the value of the security including liquidity risk. The prices provided are
not firm bids or offers. Certain securities may reflect N/A or unavailable where the price for such security is generally not available from a pricing source. The market value of a security, including those priced at par value, may
differ from its purchase price and may not closely reflect the value at which the security may be sold or purchased based on various market factors. The securities in this investment portfolio, including shares of mutual funds, are
not guaranteed or otherwise protected by Public Trust, the FDIC (except for certain non-negotiable certificates of deposit), or any government agency unless specifically stated otherwise.

Clients may be permitted to establish one or more unmanaged accounts for the purposes of client reporting. Public Trust defines an unmanaged account as one where the investment direction remains the sole responsibility of
the client rather than the Investment Manager. These accounts do not receive ongoing supervision and monitoring services. The Investment Manager does not make any investment recommendations and may not charge a fee
for reporting on these accounts. The primary purpose for this service is to include unmanaged accounts owned by the client in the performance reports provided by the Investment Manager. The Investment Manager assumes
no liability for the underlying performance of any unmanaged accounts or assets, and it is the client’s sole responsibility for the accuracy or correctness of any such performance.

Beginning and ending balances are based on market value plus accrued interest on a trade date basis. Statements and reports made available to the end user either from Public Trust or through the online reporting platform
may present information and portfolio analytics using various optional methods including, but not limited to, historical cost, amortized cost, and market value. All information is assumed to be correct, but the accuracy has not
been confirmed and therefore is not guaranteed to be correct. Information is obtained from third party sources that may or may not be verified. The data in this report is unaudited and is only applicable for the date denoted
on the report. Market values may change day-to-day based on numerous circumstances such as trading volume, news released about the underlying issuer, issuer performance, etc. Underlying market values may be priced via
numerous aspects as certain securities are short term in nature and not readily traded. Performance results are shown net of all fees and expenses and reflect the reinvestment of dividends and other earnings.

Many factors affect performance including changes in market conditions and interest rates and in response to other economic, political, or financial developments. Investment involves risk including the possible loss of principal.
No assurance can be given that the performance objectives of a given strategy will be achieved. Past performance is no guarantee of future results. Any financial and/or investment decision may incur losses.

The investment advisor providing these services is Public Trust Advisors, LLC, an investment adviser registered with the U.S. Securities and Exchange Commission (SEC) under the Investment Advisers Act of 1940, as amended.
Registration with the SEC does not imply a certain level of skill or training. Public Trust is required to maintain a written disclosure brochure of our background and business experience. If you would like to receive a copy of our
current disclosure brochure, Privacy Policy, or Code of Ethics, please contact us.

City of Cape Coral Public Trust Advisors



PUBLIC
TRUST

ADVISORS

Contact

Regional Office
201 E. Pine Street, Suite 750
Orlando, FL 32801

Headquarters
717 17th Street, Suite 1850
Denver, CO 80202
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