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FAMCA10961 2,000,000.00 2,005,900.00 06/21/20221.95006/27/2019 2,016,100.00 1.84831422BGP9
AaaFFCB10788 5,000,000.00 4,997,200.00 02/27/20242.61002/27/2019 5,218,850.00 2.6223133EKBW5 AA+
AaaFHLB10778 3,400,000.00 3,387,964.00 02/13/20242.50002/15/2019 3,522,774.00 2.5763130AFW94 AA+
AaaFHLB10779 2,000,000.00 1,992,920.00 02/13/20242.50002/15/2019 2,072,220.00 2.5763130AFW94 AA+
AaaFHLB10780 2,000,000.00 1,992,920.00 02/13/20242.50002/15/2019 2,072,220.00 2.5763130AFW94 AA+
AaaFHLB10787 10,000,000.00 9,979,200.00 03/11/20222.50002/25/2019 10,045,400.00 2.571313378WG2 AA+
AaaFNMA11028 2,500,000.00 2,487,700.00 09/06/20221.37509/06/2019 2,518,875.00 1.5433135G0W33 AA+

26,843,804.00 2.43327,466,439.0026,900,000.0026,843,804.00Subtotal and Average

Treasury Notes

AaaU.S. Treasury11578 3,000,000.00 2,999,296.87 10/31/20220.12506/24/2021 2,994,960.00 0.14291282CAR2 AA+
AaaU.S. Treasury11582 2,800,000.00 2,799,343.74 10/31/20220.12506/24/2021 2,795,296.00 0.14291282CAR2 AA+
AaaU.S. Treasury11583 4,000,000.00 3,989,687.50 07/15/20230.12506/24/2021 3,971,400.00 0.251912828ZY9 AA+
AaaU.S. Treasury11589 2,000,000.00 1,994,843.75 07/15/20230.12506/24/2021 1,985,700.00 0.251912828ZY9 AA+
AaaU.S. Treasury11594 2,500,000.00 2,493,554.67 07/15/20230.12506/24/2021 2,482,125.00 0.251912828ZY9 AA+
AaaU.S. Treasury11599 20,000,000.00 19,998,437.50 09/30/20220.12506/25/2021 19,973,400.00 0.13191282CAN1 AA+
AaaU.S. Treasury11600 10,000,000.00 9,991,406.25 12/31/20220.12506/25/2021 9,969,100.00 0.18291282CBD2 AA+
AaaU.S. Treasury11601 15,000,000.00 14,970,703.13 04/30/20230.12506/25/2021 14,854,050.00 0.23191282CBX8 AA+
AaaU.S. Treasury11603 15,000,000.00 14,936,718.75 10/15/20230.12506/25/2021 14,851,800.00 0.30991282CAP6 AA+
AaaU.S. Treasury11718 2,600,000.00 2,577,757.81 12/15/20230.12511/30/2021 2,550,938.00 0.54791282CBA8 AA+
AaaU.S. Treasury11720 2,300,000.00 2,280,324.22 12/15/20230.12511/30/2021 2,256,599.00 0.54791282CBA8 AA+
AaaU.S. Treasury11750 3,500,000.00 3,497,539.06 06/30/20220.12501/27/2022 3,496,045.00 0.290912828ZX1 AA+
AaaU.S. Treasury11765 17,100,000.00 17,055,914.06 09/30/20220.12501/28/2022 17,055,914.06 0.51191282CAN1 AA+
AaaU.S. Treasury11766 2,900,000.00 2,892,523.45 09/30/20220.12501/28/2022 2,892,523.45 0.51191282CAN1 AA+
AaaU.S. Treasury11767 23,600,000.00 23,539,156.26 09/30/20220.12501/28/2022 23,539,156.26 0.51191282CAN1 AA+
AaaU.S. Treasury11768 3,000,000.00 2,992,265.62 09/30/20220.12501/28/2022 2,992,265.62 0.51191282CAN1 AA+

129,009,472.64 0.332128,661,272.39129,300,000.0085,593,594.60Subtotal and Average

Treasury Bills

P-1U.S. Treasury11602 25,000,000.00 24,980,716.67 06/16/20220.07806/25/2021 24,985,000.00 0.080912796J42 A-1+
P-1U.S. Treasury11606 20,000,000.00 19,986,333.34 05/19/20220.07506/25/2021 19,985,400.00 0.077912796H44 A-1+
P-1U.S. Treasury11607 20,000,000.00 19,986,333.33 05/19/20220.07506/25/2021 19,985,400.00 0.077912796H44 A-1+
P-1U.S. Treasury11708 25,000,000.00 24,994,764.44 04/07/20220.05911/30/2021 24,995,250.00 0.061912796N47 A-1+
P-1U.S. Treasury11712 20,000,000.00 19,965,073.33 11/03/20220.18611/30/2021 19,910,400.00 0.191912796N96 A-1+
P-1U.S. Treasury11769 10,900,000.00 10,878,663.25 07/21/20220.40501/28/2022 10,878,663.25 0.417912796S42 A-1+
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Treasury Bills

P-1U.S. Treasury11770 17,100,000.00 17,066,526.75 07/21/20220.40501/28/2022 17,066,526.75 0.417912796S42 A-1+
P-1U.S. Treasury11771 3,000,000.00 2,994,127.50 07/21/20220.40501/28/2022 2,994,127.50 0.417912796S42 A-1+

140,852,538.61 0.166140,800,767.50141,000,000.00123,032,511.55Subtotal and Average

Money Market Funds

AaaMorgan Stanley Govt MMF10670 11,912,258.24 11,912,258.24 0.02611,912,258.24 0.026SYS10670 AAA
AaaMorgan Stanley Govt MMF10671 26,938,170.44 26,938,170.44 0.02626,938,170.44 0.026SYS10671 AAA
AaaMorgan Stanley Govt MMF10883 20,076,097.26 20,076,097.26 0.02620,076,097.26 0.026SYS10883 AAA
AaaMorgan Stanley Govt MMF11463 10,002,037.32 10,002,037.32 0.02610,002,037.32 0.026SYS11463 AAA
AaaMorgan Stanley Govt MMF11572 12,959.46 12,959.46 0.02612,959.46 0.026SYS11572 AAA
AaaMorgan Stanley Govt MMF5214 57,294.19 57,294.19 0.02657,294.19 0.026SYS5214 AAA
AaaMorgan Stanley Govt MMF5215 1,119,472.08 1,119,472.08 0.0261,119,472.08 0.026SYS5215 AAA
AaaMorgan Stanley Govt MMF5216 1,760.84 1,760.84 0.02607/01/2021 1,760.84 0.026SYS5216 AAA
AaaMorgan Stanley Govt MMF5217 826,968.91 826,968.91 0.026826,968.91 0.026SYS5217 AAA
AaaMorgan Stanley Govt MMF5218 784,219.43 784,219.43 0.026784,219.43 0.026SYS5218 AAA
AaaMorgan Stanley Govt MMF5221 256,108.06 256,108.06 0.026256,108.06 0.026SYS5221 AAA
AaaMorgan Stanley Govt MMF5229 48,136.69 48,136.69 0.02648,136.69 0.026SYS5229 AAA
AaaMorgan Stanley Govt MMF5252 332.61 332.61 0.02607/01/2021 332.61 0.026SYS5252 AAA
AaaMorgan Stanley Govt MMF6564 19,315,919.32 19,315,919.32 0.02619,315,919.32 0.026SYS6564 AAA
AaaMorgan Stanley Govt MMF6565 571,252.75 571,252.75 0.026571,252.75 0.026SYS6565 AAA
AaaMorgan Stanley Govt MMF7897 654,185.19 654,185.19 0.026654,185.19 0.026SYS7898 AAA
AaaMorgan Stanley Govt MMF8375 2,819,888.42 2,819,888.42 0.0262,819,888.42 0.026SYS8375 AAA
AaaMorgan Stanley Govt MMF8376 1,247,849.04 1,247,849.04 0.0261,247,849.04 0.026SYS8376 AAA
AaaMorgan Stanley Govt MMF8671 1,772,894.44 1,772,894.44 0.0261,772,894.44 0.026SYS8671 AAA
AaaMorgan Stanley Govt MMF8762 239,783.82 239,783.82 0.026239,783.82 0.026SYS8762 AAA
AaaMorgan Stanley Govt MMF8987 649,247.29 649,247.29 0.026649,247.29 0.026SYS8987 AAA
AaaMorgan Stanley Govt MMF8988 1,448,822.95 1,448,822.95 0.0261,448,822.95 0.026SYS8988 AAA
AaaMorgan Stanley Govt MMF9026 1,400,894.64 1,400,894.64 0.0261,400,894.64 0.026SYS9026 AAA
AaaMorgan Stanley Govt MMF9694 97,536.24 97,536.24 0.02697,536.24 0.026SYS9694 AAA

102,254,089.63 0.026102,254,089.63102,254,089.63180,456,276.73Subtotal and Average

Forward Delivery Agreement

Aa2Bank of America - FDA3731 14,971,382.23 14,971,382.23 4.87514,971,382.23 4.875SYS3731 A+

14,971,382.23 4.87514,971,382.2314,971,382.2314,005,486.60Subtotal and Average
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0.500429,931,673.48 414,425,471.86 414,153,950.75 413,931,287.11Total and Average
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