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Average Purchase Stated YT™M Maturity
CuUsIP Investment # Issuer Balance Date Par Value Market Value Book Value Rate 365 Moody's S&P Date
Federal Agency Coupon
3133EJYL7 10612 FFCB 11/15/2018 2,000,000.00 1,973,240.00 1,971,680.00 2.800 3.119 Aaa AA+ 09/05/2023
3133EKWV4 10979 FFCB 07/29/2019 4,000,000.00 3,823,480.00 3,982,400.00 1.850 1.943 Aaa AA+ 07/26/2024
3133EKWV4 10980 FFCB 07/29/2019 2,000,000.00 1,911,740.00 1,991,200.00 1.850 1.943 Aaa AA+ 07/26/2024
3133EKVFO 10981 FFCB 07/29/2019 2,000,000.00 1,990,560.00 1,997,000.00 1.875 1.920 Aaa AA+ 01/17/2023
3133EKVFO 10982 FFCB 07/29/2019 2,775,000.00 2,761,902.00 2,770,837.50 1.875 1.920 Aaa AA+ 01/17/2023
3133EKVFO 10983 FFCB 07/29/2019 2,100,000.00 2,090,088.00 2,096,850.00 1.875 1.920 Aaa AA+ 01/17/2023
3130AFW94 10781 FHLB 02/15/2019 2,200,000.00 2,150,456.00 2,192,212.00 2.500 2.576 Aaa AA+ 02/13/2024
3130AFW94 10782 FHLB 02/15/2019 1,700,000.00 1,661,716.00 1,693,982.00 2.500 2.576 Aaa AA+ 02/13/2024
3130AB3H7 10894 FHLB 04/22/2019 4,000,000.00 3,889,000.00 3,987,560.00 2.375 2.443 Aaa AA+ 03/08/2024
3135G0X24 11171 FNMA 01/10/2020 3,000,000.00 2,832,060.00 2,990,430.00 1.625 1.692 Aaa AA+ 01/07/2025
3135G0X24 11172 FNMA 01/10/2020 3,000,000.00 2,832,060.00 2,990,430.00 1.625 1.692 Aaa AA+ 01/07/2025
3135G0X24 11173 FNMA 01/10/2020 2,500,000.00 2,360,050.00 2,492,025.00 1.625 1.692 Aaa AA+ 01/07/2025
Subtotal and Average 31,156,606.50 31,275,000.00 30,276,352.00 31,156,606.50 2.087
Federal Agency Discounts
313385U95 11923 FHLB 09/15/2022 14,400,000.00 14,281,776.00 14,259,720.00 3.340 3.467 P-1  A-1+ 12/29/2022
313385U95 11924 FHLB 09/15/2022 22,000,000.00 21,819,380.00 21,785,683.33 3.340 3.467 P-1  A-1+ 12/29/2022
313385U95 11925 FHLB 09/15/2022 9,100,000.00 9,025,289.00 9,011,350.83 3.340 3.467 P-1 A-1+ 12/29/2022
313385U95 11926 FHLB 09/15/2022 3,900,000.00 3,867,981.00 3,862,007.51 3.340 3.467 P-1 A-1+ 12/29/2022
313385U95 11927 FHLB 09/15/2022 1,800,000.00 1,785,222.00 1,782,465.00 3.340 3.467 P-1  A-1+ 12/29/2022
313385U95 11928 FHLB 09/15/2022 3,400,000.00 3,372,086.00 3,366,878.33 3.340 3.467 P-1  A-1+ 12/29/2022
313385U95 11929 FHLB 09/15/2022 2,000,000.00 1,983,580.00 1,980,516.67 3.340 3.467 P-1 A-1+ 12/29/2022
313385U95 11931 FHLB 09/15/2022 8,900,000.00 8,826,931.00 8,813,299.17 3.340 3.467 P-1 A-1+ 12/29/2022
313385U95 11932 FHLB 09/15/2022 1,500,000.00 1,487,685.00 1,485,387.50 3.340 3.467 P-1  A-1+ 12/29/2022
313385U95 11933 FHLB 09/15/2022 3,100,000.00 3,074,549.00 3,069,800.83 3.340 3.467 P-1  A-1+ 12/29/2022
313385U95 11934 FHLB 09/15/2022 5,500,000.00 5,454,845.00 5,446,420.83 3.340 3.467 P-1 A-1+ 12/29/2022
313385U95 11935 FHLB 09/15/2022 6,900,000.00 6,843,351.00 6,832,782.50 3.340 3.467 P-1 A-1+ 12/29/2022
313385U95 11936 FHLB 09/15/2022 5,700,000.00 5,653,203.00 5,644,472.50 3.340 3.467 P-1  A-1+ 12/29/2022
313385T48 11942 FHLB 09/21/2022 2,200,000.00 2,184,622.00 2,182,341.33 3.360 3.482 P-1  A-1+ 12/16/2022
313385T48 11943 FHLB 09/21/2022 19,000,000.00 18,867,190.00 18,847,493.33 3.360 3.482 P-1 A-1+ 12/16/2022
313385748 11944 FHLB 09/21/2022 4,200,000.00 4,170,642.00 4,166,288.00 3.360 3.482 P-1  A-1+ 12/16/2022
313385T48 11945 FHLB 09/20/2022 2,100,000.00 2,085,321.00 2,083,144.00 3.321 3.442 P-1  A-1+ 12/16/2022
313384DCO 11997 FHLB 11/09/2022 2,500,000.00 2,462,120.49 2,462,120.49  4.295 4.483 P-1  A-1+ 03/16/2023
313384DCO 11998 FHLB 11/09/2022 10,200,000.00 10,045,451.58 10,045,451.58 4.295 4.483 P-1 A-1+ 03/16/2023
313384DCO 11999 FHLB 11/09/2022 10,200,000.00 10,045,451.58 10,045,451.58 4.295 4.483 P-1 A-1+ 03/16/2023
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313384DCO 12000 FHLB 11/09/2022 3,800,000.00 3,742,423.14 3,742,423.14 4.295 4.483 P-1  A-1+ 03/16/2023
313385V29 12003 FHLB 11/16/2022 1,800,000.00 1,791,442.00 1,791,442.00 3.890 4.018 P-1 A-1+ 12/30/2022
313385Vv29 12004 FHLB 11/17/2022 2,000,000.00 1,990,491.11 1,990,491.11 3.980 4111 P-1 A-1+ 12/30/2022
313385Vv29 12005 FHLB 11/16/2022 41,200,000.00 41,004,116.89 41,004,116.89 3.890 4.018 P-1 A-1+ 12/30/2022
313385V29 12006 FHLB 11/16/2022 3,200,000.00 3,184,785.78 3,184,785.78 3.890 4.018 P-1  A-1+ 12/30/2022
313385V29 12009 FHLB 11/16/2022 3,500,000.00 3,483,359.44 3,483,359.44 3.890 4.018 P-1  A-1+ 12/30/2022
313385Vv29 12010 FHLB 11/16/2022 8,900,000.00 8,857,685.45 8,857,685.45 3.890 4.018 P-1 A-1+ 12/30/2022
313385Vv29 12011 FHLB 11/16/2022 9,100,000.00 9,056,734.56 9,056,734.56 3.890 4.018 P-1 A-1+ 12/30/2022
313385V29 12012 FHLB 11/16/2022 6,900,000.00 6,867,194.33 6,867,194.33 3.890 4.018 P-1  A-1+ 12/30/2022
313385V29 12013 FHLB 11/16/2022 4,000,000.00 3,980,982.22 3,980,982.22 3.890 4.018 P-1  A-1+ 12/30/2022

Subtotal and Average 174,920,766.14 223,000,000.00 221,295,891.57 221,132,290.23 3.790
Treasury Notes
912828ZY9 11586 U.S. Treasury 06/24/2021 7,000,000.00 6,780,970.00 6,981,953.13 0.125 0.251 Aaa AA+ 07/15/2023
912828ZY9 11587 U.S. Treasury 06/24/2021 5,000,000.00 4,843,550.00 4,987,109.38 0.125 0.251 Aaa AA+ 07/15/2023
9128287ZY9 11588 U.S. Treasury 06/24/2021 5,000,000.00 4,843,550.00 4,987,109.38 0.125 0.251 Aaa AA+ 07/15/2023
9128287Y9 11590 U.S. Treasury 06/24/2021 7,500,000.00 7,265,325.00 7,480,664.06 0.125 0.251 Aaa AA+ 07/15/2023
912828ZY9 11591 U.S. Treasury 06/24/2021 2,800,000.00 2,712,388.00 2,792,781.25 0.125 0.251 Aaa AA+ 07/15/2023
912828ZY9 11592 U.S. Treasury 06/24/2021 2,000,000.00 1,937,420.00 1,994,843.75 0.125 0.251 Aaa AA+ 07/15/2023
9128287ZY9 11593 U.S. Treasury 06/24/2021 2,200,000.00 2,131,162.00 2,194,328.13 0.125 0.251 Aaa AA+ 07/15/2023
91282CCG4 11713 U.S. Treasury 11/30/2021 3,000,000.00 2,802,540.00 2,965,781.25 0.250 0.704 Aaa AA+ 06/15/2024
91282CCG4 11714 U.S. Treasury 11/30/2021 6,000,000.00 5,605,080.00 5,931,562.50 0.250 0.704 Aaa AA+ 06/15/2024
91282CBA8 11715 U.S. Treasury 11/30/2021 3,800,000.00 3,622,920.00 3,767,492.19 0.125 0.547 Aaa AA+ 12/15/2023
91282CBA8 11716 U.S. Treasury 11/30/2021 3,000,000.00 2,860,200.00 2,974,335.94 0.125 0.547 Aaa AA+ 12/15/2023
91282CBA8 11717 U.S. Treasury 11/30/2021 6,000,000.00 5,720,400.00 5,948,671.87 0.125 0.547 Aaa AA+ 12/15/2023
91282CBA8 11719 U.S. Treasury 11/30/2021 3,200,000.00 3,050,880.00 3,172,625.00 0.125 0.547 Aaa AA+ 12/15/2023
91282CBR1 11846 U.S. Treasury 05/27/2022 2,250,000.00 2,122,200.00 2,165,625.00 0.250 2.389 Aaa AA+ 03/15/2024
Subtotal and Average 58,344,882.83 58,750,000.00 56,298,585.00 58,344,882.83 0.480

Money Market Funds
SYS10971 10971 Morgan Stanley Govt MMF 0.00 0.00 0.00 3.618 3.618 Aaa AAA
SYS11003 11003 Morgan Stanley Govt MMF 132,193.46 132,193.46 132,193.46 3.618 3.618 Aaa AAA
SYS11004 11004 Morgan Stanley Govt MMF 4,585,071.85 4,585,071.85 4,585,071.85 3.618 3.618 Aaa AAA
SYS11005 11005 Morgan Stanley Govt MMF 117,267.45 117,267.45 117,267.45 3.618 3.618 Aaa AAA
SYS11070 11070 Morgan Stanley Govt MMF 1,053,423.78 1,053,423.78 1,053,423.78 3.618 3.618 Aaa AAA
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SYS11146 11146 Morgan Stanley Govt MMF 07/01/2022 0.00 0.00 0.00 3.618 3.618 Aaa AAA
SYS11147 11147 Morgan Stanley Govt MMF 215,974.53 215,974.53 215,974.53 3.618 3.618 Aaa AAA
SYS11148 11148 Morgan Stanley Govt MMF 213,449.46 213,449.46 213,449.46 3.618 3.618 Aaa AAA
SYS11225 11225 Morgan Stanley Govt MMF 0.00 0.00 0.00 3.618 3.618 Aaa AAA
SYS11226 11226 Morgan Stanley Govt MMF 0.00 0.00 0.00 3.618 3.618 Aaa AAA
SYS11227 11227 Morgan Stanley Govt MMF 3,573,539.90 3,573,539.90 3,573,539.90 3.618 3.618 Aaa AAA
SYS11228 11228 Morgan Stanley Govt MMF 4,679,224.44 4,679,224.44 4,679,224.44 3.618 3.618 Aaa AAA
SYS11615 11615 Morgan Stanley Govt MMF 1,489,591.55 1,489,591.55 1,489,591.55 3.618 3.618 Aaa AAA
SYS11616 11616 Morgan Stanley Govt MMF 07/01/2022 0.00 0.00 0.00 3.618 3.618 Aaa AAA
SYS11617 11617 Morgan Stanley Govt MMF 87,583.84 87,583.84 87,583.84 3.618 3.618 Aaa AAA
SYS11618 11618 Morgan Stanley Govt MMF 2,005,751.88 2,005,751.88 2,005,751.88 3.618 3.618 Aaa AAA
SYS11787 11787 Morgan Stanley Govt MMF 0.00 0.00 0.00 3.618 3.618 Aaa AAA
SYS5576 5576 Morgan Stanley Govt MMF 1,815,192.86 1,815,192.86 1,815,192.86 3.618 3.618 Aaa AAA
SYS5581 5581 Morgan Stanley Govt MMF 21,847,171.38 21,847,171.38 21,847,171.38 3.618 3.618 Aaa AAA
SYS5582 5582 Morgan Stanley Govt MMF 20,769,285.39 20,769,285.39 20,769,285.39 3.618 3.618 Aaa AAA
SYS5583 5583 Morgan Stanley Govt MMF 764,865.47 764,865.47 764,865.47 3.618 3.618 Aaa AAA
SYS5584 5584 Morgan Stanley Govt MMF 561,881.15 561,881.15 561,881.15 3.618 3.618 Aaa AAA
SYS5589 5589 Morgan Stanley Govt MMF 07/01/2022 0.00 0.00 0.00 3.618 3.618 Aaa AAA
SYS5590 5590 Morgan Stanley Govt MMF 07/01/2022 0.00 0.00 0.00 3.618 3.618 Aaa AAA
SYS5664 5664 Morgan Stanley Govt MMF 1,248,676.79 1,248,676.79 1,248,676.79 3.618 3.618 Aaa AAA
SYS5971 5971 Morgan Stanley Govt MMF 07/01/2022 0.00 0.00 0.00 3.618 3.618 Aaa AAA
SYS6655 6655 Morgan Stanley Govt MMF 0.00 0.00 0.00 3.618 3.618 Aaa AAA
SYS7065 7065 Morgan Stanley Govt MMF 2,730.48 2,730.48 2,730.48 3.618 3.618 Aaa AAA
SYS7545 7545 Morgan Stanley Govt MMF 946,171.78 946,171.78 946,171.78 3.618 3.618 Aaa AAA
SYS7546 7546 Morgan Stanley Govt MMF 70,405.07 70,405.07 70,405.07 3.618 3.618 Aaa AAA
SYS8180 8180 Morgan Stanley Govt MMF 1,252,355.98 1,252,355.98 1,252,355.98 3.618 3.618 Aaa AAA
SYS8275 8275 Morgan Stanley Govt MMF 1,139,423.34 1,139,423.34 1,139,423.34 3.618 3.618 Aaa AAA
SYS9584 9584 Morgan Stanley Govt MMF 80,848.79 80,848.79 80,848.79 3.618 3.618 Aaa AAA
SYS9585 9585 Morgan Stanley Govt MMF 469,329.63 469,329.63 469,329.63 3.618 3.618 Aaa AAA
SYS9625 9625 Morgan Stanley Govt MMF 1,610,561.13 1,610,561.13 1,610,561.13 3.618 3.618 Aaa AAA
SYS9711 9711 Morgan Stanley Govt MMF 154,987.56 154,987.56 154,987.56 3.618 3.618 Aaa AAA
SYS9785 9785 Morgan Stanley Govt MMF 0.00 0.00 0.00 3.618 3.618 Aaa AAA
Subtotal and Average 64,125,605.04 70,886,958.94 70,886,958.94 70,886,958.94 3.618
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Average Purchase Stated YT™M
CUsIP Investment # Issuer Balance Date Par Value Market Value Book Value  Rate 365 Moody's S&P
Total and Average 328,547,860.51 383,911,958.94 378,757,787.51 381,520,738.50 3.113
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