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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 2,830,380.00 2,990,430.00 1.625 1.692 Aaa AA+ 01/07/2025
3135G0X24 11172 FNMA 01/10/2020 3,000,000.00 2,830,380.00 2,990,430.00 1.625 1.692 Aaa AA+ 01/07/2025
3135G0X24 11173 FNMA 01/10/2020 2,500,000.00 2,358,650.00 2,492,025.00 1.625 1.692 Aaa  AA+ 01/07/2025
Subtotal and Average 32,400,456.50 31,275,000.00 30,271,592.00 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 11930 FHLB 09/15/2022 1,400,000.00 1,388,506.00 1,386,361.67 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
313385748 11945 FHLB 09/20/2022 2,100,000.00 2,085,321.00 2,083,144.00  3.321 3.442 P-1 A1+ 12/16/2022
Subtotal and Average 56,483,671.91 117,100,000.00 116,172,159.00 116,006,413.33 3.470
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Treasury Notes
91282CAR2 11579 U.S. Treasury 06/24/2021 10,000,000.00 9,979,900.00 9,997,656.25 0.125 0.142 Aaa AA+ 10/31/2022
91282CAR2 11580 U.S. Treasury 06/24/2021 10,000,000.00 9,979,900.00 9,997,656.25 0.125 0.142 Aaa AA+ 10/31/2022
91282CAR2 11581 U.S. Treasury 06/24/2021 2,300,000.00 2,295,377.00 2,299,460.94 0.125 0.142 Aaa AA+ 10/31/2022
9128287Y9 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
912828ZY9 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
912828ZY9 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
9128287Y9 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
912828ZY9 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 3,615,928.00 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 2,854,680.00 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 5,709,360.00 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 3,044,992.00 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 83,050,092.47 81,050,000.00 78,524,322.00 80,639,656.27 0.386

Money Market Funds
SYS10971 10971 Morgan Stanley Govt MMF 0.00 0.00 0.00 2.800 2.800 Aaa AAA
SYS11003 11003 Morgan Stanley Govt MMF 127,936.98 127,936.98 127,936.98 2.800 2.800 Aaa AAA
SYS11004 11004 Morgan Stanley Govt MMF 4,533,712.77 4,533,712.77 4,533,712.77 2.800 2.800 Aaa AAA
SYS11005 11005 Morgan Stanley Govt MMF 114,917.88 114,917.88 114,917.88 2.800 2.800 Aaa AAA
SYS11070 11070 Morgan Stanley Govt MMF 1,034,642.38 1,034,642.38 1,034,642.38 2.800 2.800 Aaa AAA
SYS11146 11146 Morgan Stanley Govt MMF 07/01/2022 0.00 0.00 0.00 2.800 2.800 Aaa AAA
SYS11147 11147 Morgan Stanley Govt MMF 253,290.62 253,290.62 253,290.62 2.800 2.800 Aaa AAA
SYS11148 11148 Morgan Stanley Govt MMF 250,776.43 250,776.43 250,776.43 2.800 2.800 Aaa AAA
SYS11225 11225 Morgan Stanley Govt MMF 0.00 0.00 0.00 2.800 2.800 Aaa AAA
SYS11226 11226 Morgan Stanley Govt MMF 0.00 0.00 0.00 2.800 2.800 Aaa AAA
SYS11227 11227 Morgan Stanley Govt MMF 3,542,653.58 3,542,653.58 3,542,653.58 2.800 2.800 Aaa AAA
SYS11228 11228 Morgan Stanley Govt MMF 4,639,200.33 4,639,200.33 4,639,200.33 2.800 2.800 Aaa AAA
SYS11615 11615 Morgan Stanley Govt MMF 893,675.64 893,675.64 893,675.64 2.800 2.800 Aaa AAA
SYS11616 11616 Morgan Stanley Govt MMF 07/01/2022 0.00 0.00 0.00 2.800 2.800 Aaa AAA
SYS11617 11617 Morgan Stanley Govt MMF 82,602.85 82,602.85 82,602.85 2.800 2.800 Aaa AAA
SYS11618 11618 Morgan Stanley Govt MMF 2,047,957.24 2,047,957.24 2,047,957.24 2.800 2.800 Aaa AAA
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SYS11787 11787 Morgan Stanley Govt MMF 0.00 0.00 0.00 2.800 2.800 Aaa AAA
SYS5576 5576 Morgan Stanley Govt MMF 1,831,932.17 1,831,932.17 1,831,932.17 2.800 2.800 Aaa AAA
SYS5581 5581 Morgan Stanley Govt MMF 7,429,464.13 7,429,464.13 7,429,464.13 2.800 2.800 Aaa AAA
SYS5582 5582 Morgan Stanley Govt MMF 20,739,518.67 20,739,518.67 20,739,518.67 2.800 2.800 Aaa AAA
SYS5583 5583 Morgan Stanley Govt MMF 305,897.87 305,897.87 305,897.87 2.800 2.800 Aaa AAA
SYS5584 5584 Morgan Stanley Govt MMF 338,414.53 338,414.53 338,414.53 2.800 2.800 Aaa AAA
SYS5589 5589 Morgan Stanley Govt MMF 07/01/2022 0.00 0.00 0.00 2.800 2.800 Aaa AAA
SYS5590 5590 Morgan Stanley Govt MMF 07/01/2022 0.00 0.00 0.00 2.800 2.800 Aaa AAA
SYS5664 5664 Morgan Stanley Govt MMF 1,221,317.36 1,221,317.36 1,221,317.36 2.800 2.800 Aaa AAA
SYS5971 5971 Morgan Stanley Govt MMF 07/01/2022 0.00 0.00 0.00 2.800 2.800 Aaa AAA
SYS6655 6655 Morgan Stanley Govt MMF 564,440.77 564,440.77 564,440.77 2.800 2.800 Aaa AAA
SYS7065 7065 Morgan Stanley Govt MMF 760,632.94 760,632.94 760,632.94 2.800 2.800 Aaa AAA
SYS7545 7545 Morgan Stanley Govt MMF 931,218.25 931,218.25 931,218.25 2.800 2.800 Aaa AAA
SYS7546 7546 Morgan Stanley Govt MMF 2,522,092.78 2,522,092.78 2,522,092.78 2.800 2.800 Aaa AAA
SYS8180 8180 Morgan Stanley Govt MMF 751,560.84 751,560.84 751,560.84 2.800 2.800 Aaa AAA
SYS8275 8275 Morgan Stanley Govt MMF 687,051.36 687,051.36 687,051.36 2.800 2.800 Aaa AAA
SYS9584 9584 Morgan Stanley Govt MMF 76,060.84 76,060.84 76,060.84 2.800 2.800 Aaa AAA
SYS9585 9585 Morgan Stanley Govt MMF 467,300.20 467,300.20 467,300.20 2.800 2.800 Aaa AAA
SYS9625 9625 Morgan Stanley Govt MMF 1,649,690.12 1,649,690.12 1,649,690.12 2.800 2.800 Aaa AAA
SYS9711 9711 Morgan Stanley Govt MMF 1,589,330.06 1,589,330.06 1,589,330.06 2.800 2.800 Aaa AAA
SYS9785 9785 Morgan Stanley Govt MMF 0.00 0.00 0.00 2.800 2.800 Aaa AAA
Subtotal and Average 69,295,768.58 59,387,289.59 59,387,289.59 59,387,289.59 2.800
Total and Average 241,229,989.46 288,812,289.59 284,355,362.59 287,189,965.69 2.316
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