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LGIP Holidays

The LGIP will be closed for
business on:

The Annualized Earnings Oct 09
Rate for September 2023:

5.35%

Columbus Day

Nov 23  Thanksgiving

Dec 25 Christmas Day
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STATE INVESTMENT FUND PARTICIPANTS

MATURITY DISTRIBUTION & INTEREST SENSITIVITY
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LGIP PERFORMANCE WITH BENCHMARKS - ANNUALIZED RETURNS %

Weighted Average
Maturity (WAM*):

21 Days

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

Weighted Average
Life (WAL**):

28 Days

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

September 2023 One Year Five Year Ten Year
LGIP 5.35 4.66 1.74 1.14
90 Day Treasury Bill 5.32 4.76 1.75 1.14
Crane Government MMF Average 4.84 (e) 4.01 1.33 0.78
Crane Taxable All MMF Average 5.06 (e) 4.25 1.48 0.91
e = estimate
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