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LGIP Holidays
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STATE INVESTMENT FUND PARTICIPANTS
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MATURITY DISTRIBUTION & INTEREST SENSITIVITY
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Local Government Investment Pool

m State of Wisconsin Agencies

Wisconsin Retirement System

1-2 Years

Overnight 3 Monthsor 3-6 Months 6 Months -
Less 1Year
B Maturity Next Interest Rate Reset/Maturity

LGIP PERFORMANCE WITH BENCHMARKS - ANNUALIZED RETURNS %

2-3 Years

Weighted Average
Maturity (WAM*):

16 Days

*WAM represents the average number
of days to the earlier of next interest
rate reset or maturity.

Weighted Average
Life (WAL**):

38 Days

**WAL represents the average number
of days to final maturity.

February 2023 One Year Five Year Ten Year
LGIP 4.54 2.32 1.36 0.85
90 Day Treasury Bill 4.65 2.74 1.38 0.85
Crane Government MMF Average 3.99 (e) 1.78 0.95 0.52
Crane Taxable All MMF Average 4.22 (e) 2.00 1.10 0.64
e = estimate
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