CARTERAS DE INVERSIONES AFV

Los informes presentados son utilizados para reconciliar el sistema de inversiones
con libros, ya que el sistema tiene los parametros y el historial en el cual realiza los
calculos diarios de amortizaciones, primas, pagos, acumulaciones, entre otros, de
todas las inversiones y deudas de la Autoridad. Ademas, el sistema hace interfaz
de todas las transacciones con libros.



SIR400 (RUN-TINME: 08:37:49 )
ORG : 30 - PR HOUSI NG FI NANCE CORP& TRUST

ACCT : OF-A - OPERATING FUND - ASSETS

SECURITY ID DESCRI PTI ON

MWF1 - TREASURY OBLI GATI ON FUND

SECURI TI ES | NVESTMENT SYSTEM

ACCOUNTI NG DI VI SI ON

POSI TI ON BY SECURI TY TYPE

B6321003 TI ME DEPCSI T FEDERATED GOVT 4.9508 12/31/30 11/16/16

SUBTOTALS --- >

AVERAGE VEI GHTED YI ELD © 4.9508
AVERAGE VEI GHTED DAYS TO MATURITY : 2,313.00

TBQ2 - TREASURY BILL 6 MONTHS

C4235001 TREASURY BI LL FROM KEEFE BRUYE 0. 0000
C4239001 TREASURY BI LL FROM MORGAN STAN 0. 0000
C4142001 TREASURY BI LL FROM FHN FI NANCI 0. 0000
C4173001 TREASURY BI LL FROM JP MORGAN S 0. 0000
C4241001 TREASURY BI LL FROM WELLS FARGO 0. 0000

SUBTOTALS --- >
AVERAGE WEI GHTED YI ELD © 5.0910
AVERAGE WEI GHTED DAYS TO MATURITY : 17.29

TDD2 - TIME DEPCSI T- TRUST

C0073001 TI ME DEP BPPR 72-0235-01-9

SUBTOTALS --- >

AVERAGE WEI GHTED YI ELD :0.3500

AVERAGE VEI GHTED DAYS TO MATURITY : 5,673.00

ACCOUNT SUBTQTALS --->

AVERAGE WEI GHTED YI ELD . 5.0706
AVERAGE WEI GHTED DAYS TO MATURITY : 344.16

09/ 12/ 24
09/ 12/ 24
09/ 17/ 24
09/ 19/ 24
09/ 24/ 24

08/ 22/ 24
08/ 26/ 24
05/ 21/ 24
06/ 21/ 24
08/ 28/ 24

0.3500 03/13/40 03/13/20

COUPON  MATUR DT SETTL DT YIELD

4. 9508

5.3329
5.3482
5. 2577
3.9643
5. 3439

0. 3500

11, 388, 739.

PAGE :

RUN DATE : 09/04/24

AS OF

PRI NCI PAL BAL

08/ 31/ 24

ACCRUED | NT

11, 388, 739.

11, 388, 739.

4,370, 000.
9, 656, 800.
34, 490, 000.
10, 471, 700.
9, 905, 800.

00
00
00
00
00

11, 388, 739.

4,363, 012.
9, 641, 309.
34, 409, 176.
10, 444, 151.
9, 872, 655.

08
49
89

47, 861.

eceee

68, 894, 300.

68, 730, 305.

80, 291, 252.

80, 127, 257.

48, 419.



