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7 Day Yields 30 Day Yields
7 Day Yield 2.26% 30 Day Yield 2.16% 
7 Day Gross Yield 2.36% 30 Day Gross Yield 2.26% 
7 Day Net Average Yield * 1.59% 1.42% 
Net Asset Value Info 12 Month Return 
Net Asset Value $1.00 12 Month Return 0.57%

Days to Maturity Fitch Ratings
Avg Maturity 30.43 Days AAAm 

Securities
Overnight to 30 

Days 31 to 90 Days 91 to 180 Days Above 181 Days Total
Money Market 1,008,296.10$        -$                        -$                        -$                        1,008,296.10$         
Repurchase Agreements 309,000,000.00$    -$                        -$                        -$                        309,000,000.00$     
U.S. Treasuries -$                        9,960,260.00$        10,864,909.00$      -$                        20,825,169.00$       
U.S. Agencies 29,883,396.26$      -$                        -$                        3,996,976.00$        33,880,372.26$       
Asset Backed Securities -$                        -$                        1,956,394.50$        190,844,603.14$    192,800,997.64$     
Collateralized Mortgage Obligations -$                        -$                        -$                        4,977,770.00$        4,977,770.00$         
Commercial Paper 97,205,559.18$      199,213,910.00$    11,253,626.75$      2,656,079.25$        310,329,175.18$     
Agency Discount Notes -$                        -$                        -$                        -$                        -$                         
Corporates 4,701,870.60$        9,985,300.00$        35,902,304.92$      -$                        50,589,475.52$       
Certificate of Deposit 24,994,894.50$      30,772,491.40$      17,841,653.80$      12,920,685.00$      86,529,724.70$       
Supranationals -$                        -$                        -$                        -$                        -$                         
Municipal 54,231,723.25$      10,000,000.00$      -$                        -$                        64,231,723.25$       
Govt. Relatd Securities -$                        1,801,414.80$        -$                        4,922,465.00$        6,723,879.80$         

Total: 521,025,739.89$    261,733,376.20$    77,818,888.97$      220,318,578.39$    1,080,896,583.45$  
% of Portfolio: 48.20% 24.21% 7.20% 20.38% 100.00%

* This is averaged over the last 3 months.

PORTFOLIO SUMMARY

Security Distribution
Credit Quality

July 31, 2022 to August 31, 2022

30 Day Net Average Yield *
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Yield Comparison and Performance Summary

Day to Day Fund Net 7-Day SEC Yield, Since Inception vs. Crane Money Fund Average Yield* As of Aug. 31, 2022 

*Institutional (government) 7-day yields 

Portfolio (gross) 0.22% 0.33% 0.20%   0.18% 0.23% 0.65%     1.13% 2.09% 2.43%  0.75% 0.13% 0.54%

Portfolio (net) 0.12% 0.18% 0.09%   0.08% 0.14% 0.51% 1.04% 1.98% 2.32% 0.64% 0.04% 0.55%

ICE BofAML 3M US Tsy Bill 0.08% 0.08% 0.05%    0.04% 0.05% 0.33% 0.86% 1.87% 2.28% 0.67% 0.05% 0.36%

*Returns under one year are unannualized

FLORIDA TRUST DAY TO DAY FUND  & INDEX RETURNS 

2011 2012 2013 2014 2015 2016 2017 2018       2019 2020 2021 2022
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The summer reprieve for risk assets is over. In
August, Federal Reserve officials reiterated that the
central bank's primary objective is to stop inflation,
even if doing so means a higher unemployment rate.
The clear message from policymakers upset equity
and bond markets at the end of the month.
Meanwhile, the economic data continues to be
mixed. On the one hand, forward-looking indicators
of growth and sentiment, such as the Purchasing
Managers' Indices and the Conference Board's
Leading Economic Index, pointed to an economic
contraction. On the other hand, labor market data
showed continued strength, with 315,000 net new
jobs added in August and more than 700,000
workers returning to the labor force. Inflation data
was similarly mixed. July inflation data released in
August revealed that the headline consumer price
index (CPI) decelerated to 8.5% year-over-year,
mainly due to falling energy prices. However, core
inflation, which excludes food and energy prices,
remained sticky at nearly 6% year-over-year for the
seventh consecutive month. President Biden signed
the Inflation Reduction Act into law, which aims to
reduce the deficit by $300 billion and includes a tax
on stock buybacks with $369 billion earmarked for
domestic energy and climate change.

Florida Trust Day to Day Fund
The Florida Trust Day to Day Fund posted a total gross return of

+0.20% in August, above the benchmark ICE BofA Three-Month
Treasury Index return of +0.16%. The fiscal year-to-date total gross
return was +0.57%, versus +0.37% for the benchmark. The net 7-
day SEC yield of the Day to Day Fund rose 40 basis points to 2.26%,
compared to July month end. Comparable prime institutional
government funds produced an average yield of 1.91%, following a
long period of yielding only 0.01%. While returns remain modest due
to low yields available in the market, the Fund continues to provide
safety, income, and liquidity of investments of a stable, $1 NAV Fund.

We continue to diversify credit exposure by investing in
corporates, commercial paper (“CP”), asset-backed, and government
sectors to maintain diversified sources of high-quality income, with a
focus on liquidity. Repurchase agreements (“repo”) utilized in the
portfolio currently out-yield similar-maturity short Treasury bills by 30-
40 basis points. Bill demand remains high as investors are
maintaining cash in anticipation of higher rates. Spread sector
allocations will also aid in adding income/yield. As inflation
accelerated in 2022 and the market began pricing in more aggressive
moves by the central bank, front end rates increased, and ultra-short
rates have now diverged. There is now opportunity to target specific
types of money markets for their yield or credit advantages, such CP,
agency discount notes, or A-1 money market tranches of asset-
backed securities (“ABS”). We have been investing in these sectors
to build yield over Treasury bills.

The fund remains highly liquid with approximately 55% of the
portfolio invested in overnight and short-term securities. Additionally,
34% of the portfolio is invested in government or government
guaranteed securities, also enhancing liquidity. The weighted-
average maturity of the portfolio is currently 30 days. The fund
processed over $80 million in flows in August, essentially equal
in/out. The fund is assigned Fitch rating agency’s highest Money
Market Fund Rating of AAA mmf.
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ASSETS 31-Jul-2022 31-Aug-2022 31-Jul-2022 31-Aug-2022
Investments INCOME
 Investments @ Amortized Cost $1,076,450,690.29 $1,081,500,833.10 Interest income $1,090,566.30 $1,376,256.90

   Cash $3,459.14 $0.00 Net realized gain (loss) on investments $1,058.36 ($50.33)
Total Investments $1,076,454,149.43 $1,081,500,833.10 Other income $0.00 $0.00

Amortization of securities: discount / (premium) $452,094.84 $690,910.15
Receivables  Total income $1,543,719.50 $2,067,116.72
 Due From Sponsor $0.00 $0.00
 Investment Securities Sold $0.00 $0.00 EXPENSES
 Interest Receivable $843,383.04 $1,098,068.32  Audit fees $711.45 $711.45
 Capital Shares Sold $0.00 $0.00  Custodian fees $4,708.28 $4,708.28

Other Assets $0.00 $0.00  Fund accounting fees $9,698.63 $9,754.47
TOTAL ASSETS $1,077,297,532.47 $1,082,598,901.42  Investment management fees $72,870.28 $73,258.47

 Legal services $0.00 ($303.52)
LIABILITIES  Pricing expense $403.62 $403.62
Payables  Transfer agency fees $2,457.37 $2,457.37
 Investment Securities Purchased $0.00 $4,250,000.00  Fitch Rating Service Fee $924.73 $924.73
 Dividends Payable $1,451,945.64 $1,975,200.98  Miscellaneous $0.00 $0.00
 Accrued Expenses $132,656.50 $136,016.28 Total gross expenses $91,774.36 $91,914.87
 Other Payables $0.00 $0.00

Other Liabilities $0.00 $0.00    Less reimbursement of expenses by sponsor $0.00 $0.00
TOTAL LIABILITIES $1,584,602.14 $6,361,217.26 Total net expenses $91,774.36 $91,914.87

NET ASSETS $1,075,712,930.33 $1,076,237,684.16 Net increase in net assets $1,451,945.14 $1,975,201.85

Accum net realized gain (loss) on investments $0.00 $0.00
Shares Outstanding: 1,075,712,930.33  1,076,237,684.16 

Net Asset Value Per Share: 1.00 1.00

MONTH-END STATEMENT OF ASSETS & LIABILITIES MONTH-END STATEMENT OF OPERATIONS
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ACCOUNT NET ASSET 7 DAY
DATE BALANCE VALUE  ANN. YIELD*

August 1, 2022 $1,073,164,876.84 $1.00 1.9013%
August 2, 2022 $1,074,147,035.02 $1.00 1.9475%
August 3, 2022 $1,070,647,711.79 $1.00 1.9876%
August 4, 2022 $1,068,652,505.79 $1.00 2.0007%
August 5, 2022 $1,076,497,158.66 $1.00 2.0104%
August 6, 2022 $1,076,497,158.66 $1.00 2.0200%
August 7, 2022 $1,076,497,158.66 $1.00 2.0297%
August 8, 2022 $1,077,116,989.50 $1.00 2.0459%
August 9, 2022 $1,077,975,604.32 $1.00 2.0564%
August 10, 2022 $1,078,543,002.63 $1.00 2.0704%
August 11, 2022 $1,074,551,122.85 $1.00 2.0766%
August 12, 2022 $1,072,105,948.02 $1.00 2.0847%
August 13, 2022 $1,072,105,948.02 $1.00 2.0929%
August 14, 2022 $1,072,105,948.02 $1.00 2.1010%
August 15, 2022 $1,072,599,185.79 $1.00 2.1139%
August 16, 2022 $1,075,054,745.20 $1.00 2.1297%
August 17, 2022 $1,078,550,589.29 $1.00 2.1418%
August 18, 2022 $1,076,166,420.13 $1.00 2.1625%
August 19, 2022 $1,076,767,895.70 $1.00 2.1771%
August 20, 2022 $1,076,767,895.70 $1.00 2.1918%
August 21, 2022 $1,076,767,895.70 $1.00 2.2064%
August 22, 2022 $1,078,254,772.17 $1.00 2.2164%
August 23, 2022 $1,076,650,295.96 $1.00 2.2244%

Fund Balance and Net Asset Value Report
August 2022
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ACCOUNT NET ASSET 7 DAY
DATE BALANCE VALUE  ANN. YIELD*

August 24, 2022 $1,083,226,692.55 $1.00 2.2248%
August 25, 2022 $1,079,056,693.84 $1.00 2.2308%
August 26, 2022 $1,088,638,482.41 $1.00 2.2368%
August 27, 2022 $1,088,638,482.41 $1.00 2.2427%
August 28, 2022 $1,088,638,482.41 $1.00 2.2487%
August 29, 2022 $1,089,045,290.47 $1.00 2.2544%
August 30, 2022 $1,089,375,419.65 $1.00 2.2580%
August 31, 2022 $1,076,237,684.16 $1.00 2.2628%

Average : $1,077,775,648.14

End of Month NAV $1.0000
* This is the 30 day yield, annualized.
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CUSIP Description Coupon 
Rate

Effective 
Maturity Fitch Rating S&P Rating Face Amount Market Price Market Value Days to 

Mat. PCT

FIGXX Fidelity MM 0.000 09/01/22 AAA AAA 1,008,296.10 100.000 1,008,296.10 1 0.09%
$1,008,296.10 $1,008,296.10 0.09%

REPOBMOCPM TRI-PARTY FLORIDA BANK OF MONTREAL Cash 2.260 09/01/22 F1 A-1 129,000,000.00 100.000 129,000,000.00 1 11.93%
REPOCIBCC TRI-PARTY FLORIDA CIBC WORLD MARKETS Cash 2.240 09/07/22 F1 A-1 45,000,000.00 100.000 45,000,000.00 7 4.16%
REPOCITIC TRI-PARTY FLORIDA CITIGROUP REPO Cash 2.260 09/01/22 F1 A-1 45,000,000.00 100.000 45,000,000.00 1 4.16%
REPOGSC TRI-PARTY FLORIDA GOLDMAN SACHS Cash 2.035 09/06/22 F1 A-1 45,000,000.00 100.000 45,000,000.00 6 4.16%
REPORBC RBC CAPITAL MARKETS Cash 2.200 09/02/22 F1+ A-1+ 45,000,000.00 100.000 45,000,000.00 2 4.16%

$309,000,000.00 $309,000,000.00 28.59%

912796S34 T-Bill 0 1/25/2023 0.000 1/25/2023 AAA AA+ 11,000,000.00 98.772 10,864,909.00 147 1.01%
912796V71 T-Bill 0 10/27/2022 0.000 10/27/2022 AAA AA+ 10,000,000.00 99.603 9,960,260.00 57 0.92%

$21,000,000.00 $20,825,169.00 1.93%

313385E77 FHLB 0 9/6/2022 0.000 09/06/22 AAA AA+ 18,903,000.00 99.969 18,897,102.26 6 1.75%
313313G69 FFCB 0 9/21/2022 0.000 09/13/22 AAA AA+ 11,000,000.00 99.875 10,986,294.00 13 1.02%
313385F68 FHLB 0 9/13/2022 3.300 03/04/23 AAA AA+ 4,000,000.00 99.924 3,996,976.00 185 0.37%

$33,903,000.00 $33,880,372.26 3.13%

00217QAA9 ARIFL 2022-A A1 FLEET 144A MBS 1.495 4/17/2023 1.495 4/17/2023 F1+ A-1+ 2,236,053.50 99.596 2,227,026.55 229 0.21%
02008JAA4 ALLY AUTO RECEIVABLES TRUST MBS 1.355 5/15/2023 1.355 5/15/2023 NR A-1+ 4,751,560.19 99.842 4,744,071.73 257 0.44%
03065WAA3 AMCAR 2022-2 A1 CAR MBS 2.192 6/19/2023 2.192 6/19/2023 NR A-1+ 4,935,903.82 99.923 4,932,083.43 292 0.46%
05602RAA9 BAVARIAN MOTOR WORKS MBS 1.351 5/25/2023 1.351 5/25/2023 NR A-1+ 2,991,719.48 99.806 2,985,912.55 267 0.28%
12511JAA3 CCG RECEIVABLES TRUST MBS Var. Corp 6/14/2023 1.842 6/14/2023 F1+ NR 2,363,460.83 99.796 2,358,644.10 287 0.22%
14043GAA2 CAPITAL AUTO MBS 2.872 8/15/2023 2.872 8/15/2023 NR A-1+ 10,700,000.00 99.986 10,698,512.70 349 0.99%
14318MAA7 CARMX 2022-3 MBS 2.663 7/17/2023 2.663 7/17/2023 F1+ A-1+ 8,713,597.63 99.914 8,706,121.36 320 0.81%
14686JAA8 CARVANA AUTO REC MBS 1.506 6/12/2023 1.506 6/12/2023 NR A-1+ 2,112,810.86 99.960 2,111,957.29 285 0.20%
14686MAA1 CARVANA AUTO REC MBS 3.247 9/11/2023 3.247 9/11/2023 NR A-1+ 4,250,000.00 100.000 4,250,000.00 376 0.39%
16144JAA9 CHASE MANHATTAN MBS 2.983 8/25/2023 2.983 8/25/2023 F1+ NR 9,600,000.00 99.930 9,593,270.40 359 0.89%
23292GAA1 DLLST 2022-1A A1 EQP 144A MBS 1.56 5/22/2023 1.560 5/22/2023 F1+ NR 4,091,404.72 99.637 4,076,569.29 264 0.38%
24702CAA2 DEFT 2022-2 A1 EQPMBS 3.062 7/24/2023 3.062 7/24/2023 F1+ NR 9,264,824.69 99.937 9,258,941.53 327 0.86%
24703WAA7 DEFT 2022-1 A1 144A MBS 1.22 3/22/2023 1.217 3/22/2023 F1+ NR 1,723,892.75 99.784 1,720,174.31 203 0.16%
29374FAA1 ENTERPRISE FLEET FIN LLC MBS 3.614 8/20/2023 3.614 8/20/2023 F1+ A-1+ 10,850,000.00 100.000 10,850,000.00 354 1.00%
29374JAA3 ENTERPRISE FLEET FIN LLC MBS 2.764 6/20/2023 2.764 6/20/2023 F1+ A-1+ 6,956,327.56 99.759 6,939,583.68 293 0.64%
30166BAA0 EXETER AUTOMOBILE REC MBS 2.871 8/15/2023 2.871 8/15/2023 NR A-1+ 9,360,000.00 99.978 9,357,940.80 349 0.87%
33844XAA6 FLAGSHIP CREDIT AUTO TR MBS 1.438 6/15/2023 1.438 6/15/2023 NR A-1+ 4,575,642.72 99.853 4,568,925.68 288 0.42%
33845PAA2 FLAGSHIP CREDIT AUTO TR MBS 2.954 8/15/2023 2.954 8/15/2023 NR A-1+ 10,815,000.00 99.979 10,812,772.11 349 1.00%
34528LAA3 FORDL 2022-A A1 CAR MBS 1.374 5/15/2023 1.374 5/15/2023 NR A-1+ 1,675,397.60 99.924 1,674,122.62 257 0.15%
34534LAA5 FORDO 2022-B A1 CAR MBS 2.038 7/15/2023 2.038 7/15/2023 F1+ NR 4,707,355.76 99.889 4,702,140.01 318 0.44%
362585AA9 GMCAR 2022-2 A1 CAR MBS 1.209 4/17/2023 1.209 4/17/2023 NR A-1+ 1,962,712.77 99.891 1,960,575.38 229 0.18%
36266FAA7 GM FINANCIAL MBS Var. Corp 5/22/2023 1.527 5/22/2023 F1+ A-1+ 2,619,479.02 99.896 2,616,741.66 264 0.24%
380130AA2 GM FINANCIAL MBS 3.072 8/21/2023 3.072 8/21/2023 F1+ A-1+ 10,600,000.00 99.975 10,597,392.40 355 0.98%
40441RAA1 HPEFS 2022-1A A1 EQP 144A MBS 0.427 1/20/2023 0.427 1/20/2023 NR A-1+ 1,961,171.92 99.756 1,956,394.50 142 0.18%
40441TAA7 HPEFS EQUIPMENT MBS Var. Corp 5/22/2023 1.905 5/22/2023 NR A-1+ 6,093,511.00 99.785 6,080,422.14 264 0.56%
50117EAA2 KCOT 2022-1A A1 EQP 14AA MBS 1.19 3/15/2023 1.186 3/15/2023 F1+ NR 2,023,535.78 99.850 2,020,496.43 196 0.19%
50117JAA1 KCOT 2022-2A A1 EQP MBS 2.602 11/13/2022 2.602 7/17/2023 F1+ NR 8,359,285.80 99.914 8,352,130.25 320 0.77%
55317RAA0 MMAF 2022-A A1 EQP 144A MBS 1.482 5/3/2023 1.482 5/3/2023 F1+ NR 2,919,215.61 99.631 2,908,434.94 245 0.27%
65480LAA3 NISSAN MBS 2.021 7/17/2023 2.021 7/17/2023 NR A-1+ 6,556,021.54 99.884 6,548,436.22 320 0.61%
89231CAA5 TOYOTA AUTO RECEIVABLES OWNER TRUST MBS 3.364 8/15 3.364 8/15/2023 F1+ A-1+ 11,175,000.00 99.982 11,172,966.15 349 1.03%

MONTH-END SCHEDULE OF INVESTMENTS
August 31, 2022

Money Market

Sub Total

Repurchase Agreement

Sub Total

Asset Backed Securities

U.S. Agency Notes

Sub Total

U.S. Treasury Notes

Sub Total
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CUSIP Description Coupon 
Rate

Effective 
Maturity Fitch Rating S&P Rating Face Amount Market Price Market Value Days to 

Mat. PCT

92868AAA3 VOLKSWAGEN AUTO LEASE TRUST MBS 1.721 6/20/2023 1.721 6/20/2023 F1+ NR 3,910,385.68 99.832 3,903,827.96 293 0.36%
96042VAA7 WESTLAKE AUTO REC TR MBS 1.808 6/15/2023 1.808 6/15/2023 NR A-1+ 6,478,309.06 99.854 6,468,824.82 288 0.60%
98163TAA1 WORLD OMNI AUTO RECEIVABLES TRUST MBS 2.969 8/15/2 2.969 8/15/2023 F1+ A-1+ 11,650,000.00 99.962 11,645,584.65 349 1.08%

$192,983,580.29 $192,800,997.64 17.84%

3137B3NX2 U.S. AGCY-FHLMC 3.3 4/25/2023 3.300 3/4/2023 AAA AA+ 5,000,000.00 99.555 4,977,770.00 185 0.46%

$5,000,000.00 $4,977,770.00 0.46%

05253CJ72 AUST & NZ BANK 0 9/7/2022 0.000 9/7/2022 F1 A-1+ 4,000,000.00 99.955 3,998,192.00 7 0.37%
05253CJN7 AUST & NZ BANK 0 9/22/2022 0.000 9/22/2022 F1 A-1+ 3,325,000.00 99.858 3,320,275.18 22 0.31%
05571CL17 BPCE CP 0 11/1/2022 0.000 11/1/2022 F1 A-1 10,000,000.00 99.533 9,953,290.00 62 0.92%
06373L3H0 BANK OF MONTREAL 2.03 1/3/2023 2.787 1/3/2023 F1+ A-1 5,000,000.00 100.015 5,000,750.00 125 0.46%
07274MK38 BAYER/LANDESBK 0 10/3/2022 0.000 10/3/2022 F1 NR 10,000,000.00 99.780 9,978,010.00 33 0.92%
10924JK33 BRIGHTHOUSE FINANCIAL 144A 0 10/3/2022 0.000 10/3/2022 F1+ A-1+ 10,000,000.00 99.774 9,977,360.00 33 0.92%
12509TL39 CDP FINANCIAL 0 11/3/2022 0.000 11/3/2022 F1+ A-1+ 10,000,000.00 99.520 9,951,980.00 64 0.92%
13639DJS3 CANADIAN NATL RAILWAY 0 9/26/2022 0.000 9/26/2022 NR A-1 10,000,000.00 99.826 9,982,620.00 26 0.92%
17327BU37 CITIGROUP GLOBAL MARKETS 0 7/3/2023 0.000 7/3/2023 F1 A-1 2,750,000.00 96.585 2,656,079.25 306 0.25%
23102VK74 CUMMINS INC 0 10/7/2022 0.000 10/7/2022 NR A-1 10,000,000.00 99.745 9,974,480.00 37 0.92%
23305EJ12 DBS BANK LTD/SINGAPORE 0 9/1/2022 0.000 9/1/2022 F1+ A-1+ 6,500,000.00 99.994 6,499,584.00 1 0.60%
23305EJ95 DBS BANK LTD/SINGAPORE 0 9/9/2022 0.000 9/9/2022 F1+ A-1+ 3,500,000.00 99.942 3,497,963.00 9 0.32%
2332K1LH1 DNB NOR BANK 0 11/17/2022 0.000 11/17/2022 NR A-1+ 10,000,000.00 99.388 9,938,750.00 78 0.92%
24423JK55 JOHN DEERE 0 10/5/2022 0.000 10/5/2022 F1 NR 10,000,000.00 99.766 9,976,590.00 35 0.92%
25215WKK2 DEXIA CREDIT LOCAL 0 10/19/2022 0.000 10/19/2022 F1+ A-1+ 10,000,000.00 99.648 9,964,840.00 49 0.92%
30215HKH2 EXPORT DEVELOPMENT CANADA 0 10/17/2022 0.000 10/17/2022 NR A-1+ 10,000,000.00 99.664 9,966,380.00 47 0.92%
31428GJP9 CAISSE CENTRALE DESJARDINS 0 9/23/2022 0.000 9/23/2022 F1+ A-1 10,000,000.00 99.848 9,984,760.00 23 0.92%
4497W1KD7 ING (US) FUNDING 0 10/13/2022 0.000 10/13/2022 NR A-1 10,000,000.00 99.697 9,969,740.00 43 0.92%
46640QJ85 JP MORGAN 0 9/8/2022 0.000 9/8/2022 F1+ A-1 10,000,000.00 99.948 9,994,790.00 8 0.92%
48246UKC9 KFW CP 0 10/12/2022 0.000 10/12/2022 F1+ A-1+ 10,000,000.00 99.714 9,971,370.00 42 0.92%
50045WJN2 KOMATSU FIN AMER 0 9/22/2022 0.000 9/22/2022 NR A-1 10,000,000.00 99.857 9,985,690.00 22 0.92%
53943SL47 LLOYDS BANK PLC 0 11/4/2022 0.000 11/4/2022 F1 A-1 10,000,000.00 99.507 9,950,740.00 65 0.92%
55078UKC7 LVMH MOET HENNESSY LOUIS 0 10/12/2022 0.000 10/12/2022 NR A-1 10,000,000.00 99.706 9,970,590.00 42 0.92%
55607LLM4 MACQUARIE 0 11/21/2022 0.000 11/21/2022 F1 A-1 10,000,000.00 99.297 9,929,710.00 82 0.92%
60682XJN7 MITSUBISHI UFJ TRUST & BANK 0 9/22/2022 0.000 9/22/2022 F1 A-1 10,000,000.00 99.857 9,985,710.00 22 0.92%
60689GKH8 MIZUNY BANK LTD 0 10/17/2022 0.000 10/17/2022 F1 A-1 10,000,000.00 99.669 9,966,940.00 47 0.92%
62939MKD8 NRW BANK 0 10/13/2022 0.000 10/13/2022 F1+ A-1+ 10,000,000.00 99.698 9,969,760.00 43 0.92%
63254FJS7 NATL AUSTRALIA BANK 0 9/26/2022 0.000 9/26/2022 F1 A-1+ 9,000,000.00 99.831 8,984,772.00 26 0.83%
63307MKL2 NATL BANK OF CANADA 0 10/20/2022 0.000 10/20/2022 F1+ A-1 10,000,000.00 99.638 9,963,780.00 50 0.92%
63763QJL2 NATL SEC CLEARING 0 9/20/2022 0.000 9/20/2022 NR A-1+ 11,000,000.00 99.868 10,985,513.00 20 1.02%
69370BP89 PSP CAPITAL INC 0 2/8/2023 0.000 2/8/2023 F1+ A-1+ 6,350,000.00 98.471 6,252,876.75 161 0.58%
8010M3JN1 SANOFI CP 0 9/22/2022 0.000 9/22/2022 F1+ A-1+ 10,000,000.00 99.857 9,985,690.00 22 0.92%
86960KL91 SVENSKA HANDELSBANKEN INC 0 11/9/2022 0.000 11/9/2022 F1+ A-1+ 10,000,000.00 99.492 9,949,210.00 70 0.92%
87030KLG9 SWEDISH EXPORT CREDIT 0 11/16/2022 0.000 11/16/2022 NR A-1+ 10,000,000.00 99.418 9,941,780.00 77 0.92%
91127QL15 UNITED OVERSEAS BK SING 0 11/1/2022 0.000 11/1/2022 F1+ A-1+ 10,000,000.00 99.486 9,948,610.00 62 0.92%

$311,425,000.00 $310,329,175.18 28.71%
 

20271AAH0 COMMONWEALTH BANK AUST 144A 1.625 10/17/2022 1.625 10/17/2022 AAA NR 10,000,000.00 99.853 9,985,300.00 47 0.92%
46849LTN1 JACKSON NATL LIFE FRN SOFRRATE 144A Var. Corp 1/6/ 2.133 1/6/2023 NR A 2,626,000.00 100.079 2,628,082.42 128 0.24%
63254WAA8 NATL AUSTRALIA BANK FRN US0003M 144A Var. Corp 12/ 2.131 12/13/2022 NR AA- 2,000,000.00 100.042 2,000,838.00 104 0.19%
63743HEV0 NATL RURAL UTILITIES FRN US0003M Var. Corp 2/16/20 2.987 2/16/2023 A A- 10,000,000.00 99.926 9,992,610.00 169 0.92%
63906AAA8 NATWEST MARKETS 3.625 9/29/2022 3.625 9/29/2022 A+ A- 4,700,000.00 100.040 4,701,870.60 29 0.43%
78015K7D0 ROYAL BANK OF CANADA 1.95 1/17/2023 1.950 1/17/2023 AA- A 9,450,000.00 99.534 9,406,000.80 139 0.87%
89236TJM8 TOYOTA MOTOR CREDIT FRN Var. Corp 2/13/2023 2.480 2/13/2023 A+ A+ 2,500,000.00 99.894 2,497,352.50 166 0.23%
961214DS9 WESTPAC 2.75 1/11/2023 2.750 1/11/2023 A+ AA- 9,400,000.00 99.760 9,377,421.20 133 0.87%

$50,676,000.00 $50,589,475.52 4.68%

Sub Total

Corporate Bonds

Sub Total

Sub Total

Collateralized Mortgage Obligations

Sub Total

Commercial Paper
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Effective 
Maturity Fitch Rating S&P Rating Face Amount Market Price Market Value Days to 

Mat. PCT

 

05966DL26 BANCO SANTANDER YCD 1.76 9/12/2022 1.760 9/12/2022 F1 A-1 5,500,000.00 100.000 5,500,000.00 12 0.51%
05966DN81 BANCO SANTANDER 3.54 1/25/2023 3.540 1/25/2023 F1 A-1 4,600,000.00 100.031 4,601,439.80 147 0.43%
06367CPF8 BANK OF MONTREAL CHICAGO YCD FRN Var. CD 12/1/2022 2.520 12/1/2022 F1+ A-1 8,250,000.00 99.983 8,248,614.00 92 0.76%
06742TS49 BARCLAYS YCD 3.1 6/9/2023 3.100 6/9/2023 F1 A-1 5,000,000.00 99.307 4,965,355.00 282 0.46%
13606KGX8 CANADIAN IMPERIAL BK OF COMMERCE OF NY Var. CD 5/3 2.830 5/31/2023 F1+ A-1 3,000,000.00 100.078 3,002,340.00 273 0.28%
22536APW8 CREDIT AGRICOLE SA 2.09 11/18/2022 2.090 11/18/2022 F1 A-1 5,900,000.00 99.808 5,888,695.60 79 0.54%
63873QSC9 NATIXIS NY FRN YCD SOFRRATE Var. CD 1/5/2023 2.510 1/5/2023 F1 A-1 5,000,000.00 99.832 4,991,600.00 127 0.46%
65558UUK6 NORDEA BANK FINLAND PLC 2.13 11/7/2022 2.130 11/7/2022 F1+ A-1+ 9,900,000.00 99.889 9,889,030.80 68 0.91%
78012U4J1 ROYAL BANK OF CANADA YCD 1.41 9/16/2022 1.410 9/16/2022 F1+ A-1+ 5,000,000.00 99.959 4,997,965.00 16 0.46%
78012UV93 ROYAL BANK OF CANADA NY YCD FRN Var. Corp 11/10/20 2.450 11/10/2022 F1+ A-1+ 5,000,000.00 99.977 4,998,855.00 71 0.46%
83050PB65 SKANDINAVISKA ENSKILDA BANKEN 0 9/12/2022 1.610 9/12/2022 F1+ A-1 9,500,000.00 99.975 9,497,634.50 12 0.88%
86564MME5 SUMITOMO TRUST 2.12 9/22/2022 2.120 9/22/2022 F1 A-1 5,000,000.00 99.986 4,999,295.00 22 0.46%
87019WCW3 SWEDBANK NY 2.5 11/7/2022 2.500 11/7/2022 F1+ A-1 10,000,000.00 99.959 9,995,910.00 68 0.92%
89114WYE9 TORONTO-DOMINION 3 7/3/2023 3.000 7/3/2023 F1+ A-1+ 5,000,000.00 99.060 4,952,990.00 306 0.46%

$86,650,000.00 $86,529,724.70 8.01%

04537KAL3 ASPIRUS 2.45 9/7/2022 2.450 9/7/2022 NR A-1 5,300,000.00 100.003 5,300,132.50 7 0.49%
45130HEP1 ID HSG AGY CP 2.35 9/7/2022 2.350 9/7/2022 F1 NR 8,250,000.00 99.987 8,248,902.75 7 0.76%
45130HEQ9 ID HOUSING 2.7 9/29/2022 2.700 9/29/2022 F1 NR 8,000,000.00 99.971 7,997,688.00 29 0.74%
45201YB97 IL ST HSG DEV AUTH REV W-VRDN TXB Var. Muni 8/1/20 2.360 9/8/2022 NR AA 1,650,000.00 100.000 1,650,000.00 8 0.15%
60416SP61 MN HOUSING FIN Var. Muni 1/1/2050 2.300 9/8/2022 NR AA+ 11,410,000.00 100.000 11,410,000.00 8 1.06%
62630WFX0 OT MUNI FUNDING TRUST TOB TXB 144A Var. Muni 5/1/2 2.490 9/8/2022 NR A 3,645,000.00 100.000 3,645,000.00 8 0.34%
64966MU98 NEW YORK NY Var. Muni 10/1/2046 1.690 9/2/2022 AA- AA 1,500,000.00 100.000 1,500,000.00 2 0.14%
64987DUC6 NY HOUSING Var. Muni 11/1/2045 2.320 9/7/2022 NR Moodys-Aa2 8,500,000.00 100.000 8,500,000.00 7 0.79%
67756QVA2 OH ST HSG FIN AGY AMT W-VRDN Var. Muni 9/1/2046 -1 1.500 9/7/2022 NR Moodys-Aaa 2,630,000.00 100.000 2,630,000.00 7 0.24%
80169BAH7 SANT CLARIT VWA 2.6 10/6/2022 2.600 10/6/2022 NR A-1+ 10,000,000.00 100.000 10,000,000.00 36 0.93%
88034YUW8 OT MUNI TRUST RECEIPTS TOB TXB 144A Var. Muni 10/1 2.490 9/8/2022 NR A 1,750,000.00 100.000 1,750,000.00 8 0.16%
91412GEY7 UNIV OF CA Var. Muni 7/1/2041 2.340 9/8/2022 AA AA 1,600,000.00 100.000 1,600,000.00 8 0.15%

$64,235,000.00 $64,231,723.25 5.94%

008281BC0 AFRICAN DEVELOPMENT BANK 0.75 4/3/2023 0.750 4/3/2023 AAA AAA 5,000,000.00 98.449 4,922,465.00 215 0.46%
29878TDJ0 EUROPEAN INVESTMENT BANK Var. Corp 1/30/2023 1.783 10/31/2022 AAA AAA 1,800,000.00 100.079 1,801,414.80 61 0.17%

$6,800,000.00 $6,723,879.80 0.62%

$1,082,680,876.39 $1,080,896,583.45 100.00%

Government Related Securities

Sub Total

Grand Total

Cerificates of Deposit

Sub Total

Municipal Bonds

Sub Total

Day to Day Portfolio Report August 2022 Page 10 of 10


	Charts and Schdule of Investments August 2022 Day to Day Fund Corr.pdf
	Charts
	Schedule of Investments Tracker

	Portfolio Report August 2022 Day to Day Fund.pdf
	Cover D2D August 2022.pdf
	Slide Number 1

	Yield and Comparison Summary and Market Commentary August 2022.pdf
	Yield Comparison and Performance Summary
	Slide Number 2

	Portfolio Report August 2022 Day to Day Fund.pdf
	Main
	Charts
	Assets&St. of Op.
	NAV Report
	Schedule of Investments Tracker





