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Federal Agency Coupon

AaaFFCB10788 5,000,000.00 4,997,200.00 02/27/20242.61002/27/2019 4,970,450.00 2.6223133EKBW5 AA+
AaaFHLB10778 3,400,000.00 3,387,964.00 02/13/20242.50002/15/2019 3,377,288.00 2.5763130AFW94 AA+
AaaFHLB10779 2,000,000.00 1,992,920.00 02/13/20242.50002/15/2019 1,986,640.00 2.5763130AFW94 AA+
AaaFHLB10780 2,000,000.00 1,992,920.00 02/13/20242.50002/15/2019 1,986,640.00 2.5763130AFW94 AA+
AaaFNMA11028 2,500,000.00 2,487,700.00 09/06/20221.37509/06/2019 2,498,275.00 1.5433135G0W33 AA+

14,858,704.00 2.41914,819,293.0014,900,000.0016,195,970.67Subtotal and Average

Federal Agency Discounts

P-1FHLB11844 19,057,000.00 18,805,024.11 02/22/20231.75005/26/2022 18,805,024.11 1.818313384CE7 A-1+
P-1FHLB11845 17,000,000.00 16,746,700.00 03/20/20231.80005/26/2022 16,665,100.00 1.872313384DG1 A-1+
P-1FHLMC11868 20,000,000.00 19,944,200.00 08/29/20221.62006/28/2022 19,944,200.00 1.670313397D73 A-1+
P-1U.S. Treasury11870 20,000,000.00 19,924,444.44 09/16/20221.70006/28/2022 19,918,800.00 1.754313385F92 A-1+

75,420,368.55 1.77475,333,124.1176,057,000.0039,538,588.55Subtotal and Average

Treasury Notes

AaaU.S. Treasury11578 3,000,000.00 2,999,296.87 10/31/20220.12506/24/2021 2,980,230.00 0.14291282CAR2 AA+
AaaU.S. Treasury11582 2,800,000.00 2,799,343.74 10/31/20220.12506/24/2021 2,781,548.00 0.14291282CAR2 AA+
AaaU.S. Treasury11583 4,000,000.00 3,989,687.50 07/15/20230.12506/24/2021 3,886,240.00 0.251912828ZY9 AA+
AaaU.S. Treasury11589 2,000,000.00 1,994,843.75 07/15/20230.12506/24/2021 1,943,120.00 0.251912828ZY9 AA+
AaaU.S. Treasury11594 2,500,000.00 2,493,554.67 07/15/20230.12506/24/2021 2,428,900.00 0.251912828ZY9 AA+
AaaU.S. Treasury11599 20,000,000.00 19,998,437.50 09/30/20220.12506/25/2021 19,916,800.00 0.13191282CAN1 AA+
AaaU.S. Treasury11600 10,000,000.00 9,991,406.25 12/31/20220.12506/25/2021 9,882,000.00 0.18291282CBD2 AA+
AaaU.S. Treasury11601 15,000,000.00 14,970,703.13 04/30/20230.12506/25/2021 14,663,100.00 0.23191282CBX8 AA+
AaaU.S. Treasury11603 15,000,000.00 14,936,718.75 10/15/20230.12506/25/2021 14,469,750.00 0.30991282CAP6 AA+
AaaU.S. Treasury11718 2,600,000.00 2,577,757.81 12/15/20230.12511/30/2021 2,494,778.00 0.54791282CBA8 AA+
AaaU.S. Treasury11720 2,300,000.00 2,280,324.22 12/15/20230.12511/30/2021 2,206,919.00 0.54791282CBA8 AA+
AaaU.S. Treasury11765 17,100,000.00 17,055,914.06 09/30/20220.12501/28/2022 17,028,864.00 0.51191282CAN1 AA+
AaaU.S. Treasury11766 2,900,000.00 2,892,523.45 09/30/20220.12501/28/2022 2,887,936.00 0.51191282CAN1 AA+
AaaU.S. Treasury11767 23,600,000.00 23,539,156.26 09/30/20220.12501/28/2022 23,501,824.00 0.51191282CAN1 AA+
AaaU.S. Treasury11768 3,000,000.00 2,992,265.62 09/30/20220.12501/28/2022 2,987,520.00 0.51191282CAN1 AA+
AaaU.S. Treasury11853 20,000,000.00 19,964,843.75 01/15/20231.50006/03/2022 19,889,000.00 1.787912828Z29 AA+

145,476,777.33 0.533143,948,529.00145,800,000.00147,526,742.17Subtotal and Average
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Treasury Bills

P-1U.S. Treasury11712 20,000,000.00 19,965,073.33 11/03/20220.18611/30/2021 19,862,800.00 0.191912796N96 A-1+
P-1U.S. Treasury11769 10,900,000.00 10,878,663.25 07/21/20220.40501/28/2022 10,894,005.00 0.417912796S42 A-1+
P-1U.S. Treasury11770 17,100,000.00 17,066,526.75 07/21/20220.40501/28/2022 17,090,595.00 0.417912796S42 A-1+
P-1U.S. Treasury11771 3,000,000.00 2,994,127.50 07/21/20220.40501/28/2022 2,998,350.00 0.417912796S42 A-1+
P-1U.S. Treasury11780 18,500,000.00 18,452,902.29 07/28/20220.54902/11/2022 18,486,680.00 0.566912796S59 A-1+
P-1U.S. Treasury11781 2,400,000.00 2,393,890.03 07/28/20220.54902/11/2022 2,398,272.00 0.566912796S59 A-1+
AaaU.S. Treasury11851 20,000,000.00 19,848,770.83 11/25/20221.55606/03/2022 19,834,400.00 1.611912796W70 AA+
AaaU.S. Treasury11852 20,000,000.00 19,833,166.60 12/08/20221.65006/09/2022 19,800,400.00 1.710912796X61 AA+
P-1U.S. Treasury11869 20,000,000.00 19,864,075.56 10/25/20222.05606/28/2022 19,871,000.00 2.128912796YF0 A-1+
P-1U.S. Treasury11871 15,000,000.00 14,897,858.33 10/25/20222.06006/28/2022 14,903,250.00 2.132912796YF0 A-1+
P-1U.S. Treasury11872 20,000,000.00 19,864,141.67 10/25/20222.05506/28/2022 19,871,000.00 2.127912796YF0 A-1+
P-1U.S. Treasury11873 20,000,000.00 19,864,141.67 10/25/20222.05506/28/2022 19,871,000.00 2.127912796YF0 A-1+

185,923,337.81 1.361185,881,752.00186,900,000.00152,171,687.90Subtotal and Average

Money Market Funds

AaaMorgan Stanley Govt MMF10670 17,197,379.99 17,197,379.99 1.38117,197,379.99 1.381SYS10670 AAA
AaaMorgan Stanley Govt MMF10671 37,062,483.33 37,062,483.33 1.38137,062,483.33 1.381SYS10671 AAA
AaaMorgan Stanley Govt MMF10883 96,981.01 96,981.01 1.38196,981.01 1.381SYS10883 AAA
AaaMorgan Stanley Govt MMF11463 10,163,462.34 10,163,462.34 1.38110,163,462.34 1.381SYS11463 AAA
AaaMorgan Stanley Govt MMF11572 0.00 0.00 1.3810.00 1.381SYS11572 AAA
AaaMorgan Stanley Govt MMF11850 21,468,874.41 21,468,874.41 1.38105/10/2022 21,468,874.41 1.381SYS11850 AAA
AaaMorgan Stanley Govt MMF5214 20,951,357.25 20,951,357.25 1.38120,951,357.25 1.381SYS5214 AAA
AaaMorgan Stanley Govt MMF5215 972,584.95 972,584.95 1.381972,584.95 1.381SYS5215 AAA
AaaMorgan Stanley Govt MMF5216 1,762.21 1,762.21 1.38107/01/2021 1,762.21 1.381SYS5216 AAA
AaaMorgan Stanley Govt MMF5217 803,834.60 803,834.60 1.381803,834.60 1.381SYS5217 AAA
AaaMorgan Stanley Govt MMF5218 859,692.59 859,692.59 1.381859,692.59 1.381SYS5218 AAA
AaaMorgan Stanley Govt MMF5221 256,108.06 256,108.06 1.381256,108.06 1.381SYS5221 AAA
AaaMorgan Stanley Govt MMF5229 92,030.23 92,030.23 1.38192,030.23 1.381SYS5229 AAA
AaaMorgan Stanley Govt MMF5252 332.88 332.88 1.38107/01/2021 332.88 1.381SYS5252 AAA
AaaMorgan Stanley Govt MMF6564 2,653,214.20 2,653,214.20 1.3812,653,214.20 1.381SYS6564 AAA
AaaMorgan Stanley Govt MMF6565 158,992.35 158,992.35 1.381158,992.35 1.381SYS6565 AAA
AaaMorgan Stanley Govt MMF7897 0.00 0.00 1.3810.00 1.381SYS7898 AAA
AaaMorgan Stanley Govt MMF8375 1,016,401.47 1,016,401.47 1.3811,016,401.47 1.381SYS8375 AAA
AaaMorgan Stanley Govt MMF8376 1,177,826.65 1,177,826.65 1.3811,177,826.65 1.381SYS8376 AAA
AaaMorgan Stanley Govt MMF8671 1,745,358.69 1,745,358.69 1.3811,745,358.69 1.381SYS8671 AAA
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AaaMorgan Stanley Govt MMF8762 240,003.88 240,003.88 1.381240,003.88 1.381SYS8762 AAA
AaaMorgan Stanley Govt MMF8987 641,279.71 641,279.71 1.381641,279.71 1.381SYS8987 AAA
AaaMorgan Stanley Govt MMF8988 1,626,532.35 1,626,532.35 1.3811,626,532.35 1.381SYS8988 AAA
AaaMorgan Stanley Govt MMF9026 1,627,061.66 1,627,061.66 1.3811,627,061.66 1.381SYS9026 AAA
AaaMorgan Stanley Govt MMF9694 127,770.34 127,770.34 1.381127,770.34 1.381SYS9694 AAA

120,941,325.15 1.381120,941,325.15120,941,325.15180,587,361.91Subtotal and Average

Forward Delivery Agreement

Aa2Bank of America - FDA3731 0.00 0.00 4.8750.00 4.875SYS3731 A+

0.00 0.0000.000.0014,472,336.16Subtotal and Average

1.230550,492,687.36 544,598,325.15 540,924,023.26 542,620,512.84Total and Average
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