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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
31422BGP9 10962 FAMCA 06/27/2019 2,000,000.00 2,033,160.00 2,005,900.00 1.950 1.848 06/21/2022
3133EJYL7 10612 FFCB 11/15/2018 2,000,000.00 2,107,800.00 1,971,680.00 2.800 3.119 Aaa AA+ 09/05/2023
3133EJ3B3 10675 FFCB 12/24/2018 2,405,000.00 2,429,314.55 2,409,040.40 2.800 2.741 Aaa AA+ 12/17/2021
3133EKWV4 10979 FFCB 07/29/2019 4,000,000.00 4,166,400.00 3,982,400.00 1.850 1.943 Aaa AA+ 07/26/2024
3133EKWV4 10980 FFCB 07/29/2019 2,000,000.00 2,083,200.00 1,991,200.00 1.850 1.943 Aaa AA+ 07/26/2024
3133EKVFO 10981 FFCB 07/29/2019 2,000,000.00 2,052,720.00 1,997,000.00 1.875 1.920 Aaa AA+ 01/17/2023
3133EKVFO 10982 FFCB 07/29/2019 2,775,000.00 2,848,149.00 2,770,837.50 1.875 1.920 Aaa AA+ 01/17/2023
3133EKVFO 10983 FFCB 07/29/2019 2,100,000.00 2,155,356.00 2,096,850.00 1.875 1.920 Aaa AA+ 01/17/2023
3133ELARS 11130 FFCB 11/25/2019 3,000,000.00 3,018,090.00 2,997,720.00 1.600 1.639 Aaa AA+ 11/22/2021
3130AFW94 10781 FHLB 02/15/2019 2,200,000.00 2,328,832.00 2,192,212.00 2.500 2.576 Aaa AA+ 02/13/2024
3130AFW94 10782 FHLB 02/15/2019 3,400,000.00 3,599,104.00 3,387,964.00 2.500 2.576 Aaa AA+ 02/13/2024
3130AB3H7 10894 FHLB 04/22/2019 4,000,000.00 4,219,600.00 3,987,560.00 2.375 2.443 Aaa AA+ 03/08/2024
3130ABXE1 9723 FHLB 08/11/2017 1,600,000.00 1,603,088.00 1,600,000.00 1.840 1.840 Aaa AA+ 08/11/2021
3134GBKP6 9541 FHLMC 05/17/2017 2,000,000.00 2,033,060.00 2,000,000.00 2.000 2.000 Aaa AA+ 05/17/2022
3135G0W33 11029 FNMA 09/06/2019 4,000,000.00 4,057,520.00 3,980,320.00 1.375 1.543 Aaa AA+ 09/06/2022
3135G0W33 11030 FNMA 09/06/2019 2,000,000.00 2,028,760.00 1,990,160.00 1.375 1.543 Aaa AA+ 09/06/2022
3135G0W33 11031 FNMA 09/06/2019 1,500,000.00 1,521,570.00 1,492,620.00 1.375 1.543 Aaa AA+ 09/06/2022
3135G0W33 11032 FNMA 09/06/2019 4,000,000.00 4,057,520.00 3,980,320.00 1.375 1.543 Aaa AA+ 09/06/2022
3135G0X24 11171 FNMA 01/10/2020 3,000,000.00 3,124,110.00 2,990,430.00 1.625 1.692 Aaa AA+ 01/07/2025
3135G0X24 11172 FNMA 01/10/2020 3,000,000.00 3,124,110.00 2,990,430.00 1.625 1.692 Aaa AA+ 01/07/2025
3135G0X24 11173 FNMA 01/10/2020 2,500,000.00 2,603,425.00 2,492,025.00 1.625 1.692 Aaa AA+ 01/07/2025
Subtotal and Average 55,306,668.90 55,480,000.00 57,194,888.55 55,306,668.90 1.975
Treasury Notes
91282CAR2 11579 U.S. Treasury 06/24/2021 10,000,000.00 9,995,300.00 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 9,995,300.00 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 2,298,919.00 2,299,460.94 0.125 0.142 Aaa AA+ 10/31/2022
9128287ZY9 11586 U.S. Treasury 06/24/2021 7,000,000.00 6,981,380.00 6,981,953.13 0.125 0.251 Aaa AA+ 07/15/2023
9128287Y9 11587 U.S. Treasury 06/24/2021 5,000,000.00 4,986,700.00 4,987,109.38 0.125 0.251 Aaa AA+ 07/15/2023
9128287Y9 11588 U.S. Treasury 06/24/2021 5,000,000.00 4,986,700.00 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 7,480,050.00 7,480,664.06 0.125 0.251 Aaa AA+ 07/15/2023
9128287ZY9 11591 U.S. Treasury 06/24/2021 2,800,000.00 2,792,552.00 2,792,781.25 0.125 0.251 Aaa AA+ 07/15/2023
9128287Y9 11592 U.S. Treasury 06/24/2021 2,000,000.00 1,994,680.00 1,994,843.75 0.125 0.251 Aaa AA+ 07/15/2023
9128287Y9 11593 U.S. Treasury 06/24/2021 2,200,000.00 2,194,148.00 2,194,328.13 0.125 0.251 Aaa AA+ 07/15/2023
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Subtotal and Average 53,713,562.52 53,800,000.00 53,705,729.00 53,713,562.52 0.206
Treasury Bills
9127964W6 11506 U.S. Treasury 01/22/2021 2,000,000.00 1,999,640.00 1,998,649.44 0.085 0.087 P-1 A-1+ 11/04/2021
Subtotal and Average 1,998,649.44 2,000,000.00 1,999,640.00 1,998,649.44 0.087

Money Market Funds
SYS10971 10971 Morgan Stanley Govt MMF 0.00 0.00 0.00 0.026 0.026 Aaa AAA
SYS11003 11003 Morgan Stanley Govt MMF 181,057.99 181,057.99 181,057.99 0.026 0.026 Aaa AAA
SYS11004 11004 Morgan Stanley Govt MMF 449,759.01 449,759.01 449,759.01 0.026 0.026 Aaa AAA
SYS11005 11005 Morgan Stanley Govt MMF 78,018.19 78,018.19 78,018.19 0.026 0.026 Aaa AAA
SYS11070 11070 Morgan Stanley Govt MMF 1,005,132.61 1,005,132.61 1,005,132.61 0.026 0.026 Aaa AAA
SYS11146 11146 Morgan Stanley Govt MMF 0.00 0.00 0.00 0.026 0.026 Aaa AAA
SYS11147 11147 Morgan Stanley Govt MMF 5,744,883.21 5,744,883.21 5,744,883.21 0.026 0.026 Aaa AAA
SYS11148 11148 Morgan Stanley Govt MMF 11,576,188.22 11,576,188.22 11,576,188.22 0.026 0.026 Aaa AAA
SYS11225 11225 Morgan Stanley Govt MMF 0.00 0.00 0.00 0.026 0.026 Aaa AAA
SYS11226 11226 Morgan Stanley Govt MMF 0.00 0.00 0.00 0.026 0.026 Aaa AAA
SYS11227 11227 Morgan Stanley Govt MMF 6,247,922.07 6,247,922.07 6,247,922.07 0.026 0.026 Aaa AAA
SYS11228 11228 Morgan Stanley Govt MMF 4,261,944.10 4,261,944.10 4,261,944.10 0.026 0.026 Aaa AAA
SYS11615 11615 Morgan Stanley Govt MMF 07/01/2021 298,608.10 298,608.10 298,608.10 0.026 0.026 Aaa AAA
SYS11616 11616 Morgan Stanley Govt MMF 07/01/2021 0.00 0.00 0.00 0.026 0.026 Aaa AAA
SYS11617 11617 Morgan Stanley Govt MMF 5,701,604.06 5,701,604.06 5,701,604.06 0.026 0.026 Aaa AAA
SYS11618 11618 Morgan Stanley Govt MMF 07/01/2021 1,358,359.03 1,358,359.03 1,358,359.03 0.026 0.026 Aaa AAA
SYS5576 5576 Morgan Stanley Govt MMF 5,402,822.28 5,402,822.28 5,402,822.28 0.026 0.026 Aaa AAA
SYS5581 5581 Morgan Stanley Govt MMF 207,971.95 207,971.95 207,971.95 0.026 0.026 Aaa AAA
SYS5582 5582 Morgan Stanley Govt MMF 2,472,029.59 2,472,029.59 2,472,029.59 0.026 0.026 Aaa AAA
SYS5583 5583 Morgan Stanley Govt MMF 8,483,156.85 8,483,156.85 8,483,156.85 0.026 0.026 Aaa AAA
SYS5584 5584 Morgan Stanley Govt MMF 258,870.40 258,870.40 258,870.40 0.026 0.026 Aaa AAA
SYS5589 5589 Morgan Stanley Govt MMF 850,219.08 850,219.08 850,219.08 0.026 0.026 Aaa AAA
SYS5590 5590 Morgan Stanley Govt MMF 0.00 0.00 0.00 0.026 0.026 Aaa AAA
SYS5664 5664 Morgan Stanley Govt MMF 19,980,589.98 19,980,589.98 19,980,589.98 0.026 0.026 Aaa AAA
SYS5971 5971 Morgan Stanley Govt MMF 0.00 0.00 0.00 0.026 0.026 Aaa AAA
SYS6655 6655 Morgan Stanley Govt MMF 647,461.21 647,461.21 647,461.21 0.026 0.026 Aaa AAA
SYS7065 7065 Morgan Stanley Govt MMF 715,679.04 715,679.04 715,679.04 0.026 0.026 Aaa AAA
SYS7545 7545 Morgan Stanley Govt MMF 1,367,314.36 1,367,314.36 1,367,314.36 0.026 0.026 Aaa AAA
SYS7546 7546 Morgan Stanley Govt MMF 0.00 0.00 0.00 0.026 0.026 Aaa AAA
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Money Market Funds
SYS8180 8180 Morgan Stanley Govt MMF 251,387.10 251,387.10 251,387.10 0.026 0.026 Aaa AAA
SYS8275 8275 Morgan Stanley Govt MMF 1,268,884.13 1,268,884.13 1,268,884.13 0.026 0.026 Aaa AAA
SYS9584 9584 Morgan Stanley Govt MMF 1,503,605.42 1,503,605.42 1,503,605.42 0.026 0.026 Aaa AAA
SYS9585 9585 Morgan Stanley Govt MMF 0.00 0.00 0.00 0.026 0.026 Aaa AAA
SYS9625 9625 Morgan Stanley Govt MMF 882,446.13 882,446.13 882,446.13 0.026 0.026 Aaa AAA
SYS9711 9711 Morgan Stanley Govt MMF 0.00 0.00 0.00 0.026 0.026 Aaa AAA
SYS9785 9785 Morgan Stanley Govt MMF 0.00 0.00 0.00 0.026 0.026 Aaa AAA
Subtotal and Average 60,749,936.23 81,195,914.11 81,195,914.11 81,195,914.11 0.026
Total and Average 171,768,817.09 192,475,914.11 194,096,171.66 192,214,794.97 0.638
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