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Federal Agency Coupon

AaaFFCB10612 2,000,000.00 1,971,680.00 09/05/20232.80011/15/2018 1,982,480.00 3.1193133EJYL7 AA+
AaaFFCB10979 4,000,000.00 3,982,400.00 07/26/20241.85007/29/2019 3,850,200.00 1.9433133EKWV4 AA+
AaaFFCB10980 2,000,000.00 1,991,200.00 07/26/20241.85007/29/2019 1,925,100.00 1.9433133EKWV4 AA+
AaaFHLB10781 2,200,000.00 2,192,212.00 02/13/20242.50002/15/2019 2,157,210.00 2.5763130AFW94 AA+
AaaFHLB10782 1,700,000.00 1,693,982.00 02/13/20242.50002/15/2019 1,666,935.00 2.5763130AFW94 AA+
AaaFHLB10894 4,000,000.00 3,987,560.00 03/08/20242.37504/22/2019 3,918,800.00 2.4433130AB3H7 AA+
AaaFNMA11171 3,000,000.00 2,990,430.00 01/07/20251.62501/10/2020 2,859,150.00 1.6923135G0X24 AA+
AaaFNMA11172 3,000,000.00 2,990,430.00 01/07/20251.62501/10/2020 2,859,150.00 1.6923135G0X24 AA+
AaaFNMA11173 2,500,000.00 2,492,025.00 01/07/20251.62501/10/2020 2,382,625.00 1.6923135G0X24 AA+

24,291,919.00 2.13423,601,650.0024,400,000.0024,291,919.00Subtotal and Average

Federal Agency Discounts

P-1FHLB12031 2,200,000.00 2,153,581.22 06/23/20234.66001/11/2023 2,194,082.00 4.894313384HF9 A-1+
P-1FHLB12032 4,300,000.00 4,209,272.39 06/23/20234.66001/11/2023 4,288,433.00 4.894313384HF9 A-1+
P-1FHLB12033 2,200,000.00 2,153,581.22 06/23/20234.66001/11/2023 2,194,082.00 4.894313384HF9 A-1+
P-1FHLB12034 4,300,000.00 4,209,272.39 06/23/20234.66001/11/2023 4,288,433.00 4.894313384HF9 A-1+
P-1FHLB12036 8,500,000.00 8,313,755.56 06/30/20234.64001/11/2023 8,403,100.00 4.877313384HN2 A-1+
P-1FHLB12038 15,100,000.00 14,769,142.22 06/30/20234.64001/11/2023 14,927,860.00 4.877313384HN2 A-1+
P-1FHLB12039 8,900,000.00 8,704,991.11 06/30/20234.64001/11/2023 8,798,540.00 4.877313384HN2 A-1+
P-1FHLB12040 24,000,000.00 23,474,133.33 06/30/20234.64001/11/2023 23,726,400.00 4.877313384HN2 A-1+
P-1FHLB12041 20,300,000.00 19,855,204.44 06/30/20234.66701/12/2023 20,068,580.00 4.905313384HN2 A-1+
P-1FHLB12042 5,700,000.00 5,575,106.67 06/30/20234.64001/11/2023 5,635,020.00 4.877313384HN2 A-1+

93,418,040.55 4.88594,524,530.0095,500,000.0093,418,040.55Subtotal and Average

Treasury Notes

AaaU.S. Treasury11586 7,000,000.00 6,981,953.13 07/15/20230.12506/24/2021 6,907,320.00 0.251912828ZY9 AA+
AaaU.S. Treasury11587 5,000,000.00 4,987,109.38 07/15/20230.12506/24/2021 4,933,800.00 0.251912828ZY9 AA+
AaaU.S. Treasury11588 5,000,000.00 4,987,109.38 07/15/20230.12506/24/2021 4,933,800.00 0.251912828ZY9 AA+
AaaU.S. Treasury11590 7,500,000.00 7,480,664.06 07/15/20230.12506/24/2021 7,400,700.00 0.251912828ZY9 AA+
AaaU.S. Treasury11591 2,800,000.00 2,792,781.25 07/15/20230.12506/24/2021 2,762,928.00 0.251912828ZY9 AA+
AaaU.S. Treasury11592 2,000,000.00 1,994,843.75 07/15/20230.12506/24/2021 1,973,520.00 0.251912828ZY9 AA+
AaaU.S. Treasury11593 2,200,000.00 2,194,328.13 07/15/20230.12506/24/2021 2,170,872.00 0.251912828ZY9 AA+
AaaU.S. Treasury11713 3,000,000.00 2,965,781.25 06/15/20240.25011/30/2021 2,852,100.00 0.70491282CCG4 AA+
AaaU.S. Treasury11714 6,000,000.00 5,931,562.50 06/15/20240.25011/30/2021 5,704,200.00 0.70491282CCG4 AA+
AaaU.S. Treasury11715 3,800,000.00 3,767,492.19 12/15/20230.12511/30/2021 3,695,956.00 0.54791282CBA8 AA+
AaaU.S. Treasury11716 3,000,000.00 2,974,335.94 12/15/20230.12511/30/2021 2,917,860.00 0.54791282CBA8 AA+
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AaaU.S. Treasury11717 6,000,000.00 5,948,671.87 12/15/20230.12511/30/2021 5,835,720.00 0.54791282CBA8 AA+
AaaU.S. Treasury11719 3,200,000.00 3,172,625.00 12/15/20230.12511/30/2021 3,112,384.00 0.54791282CBA8 AA+
AaaU.S. Treasury11846 2,250,000.00 2,165,625.00 03/15/20240.25005/27/2022 2,158,425.00 2.38991282CBR1 AA+

58,344,882.83 0.48057,359,585.0058,750,000.0058,344,882.83Subtotal and Average

Money Market Funds

AaaMorgan Stanley Govt MMF10971 0.00 0.00 4.9990.00 4.999SYS10971 AAA
AaaMorgan Stanley Govt MMF11003 3,040,017.29 3,040,017.29 4.9993,040,017.29 4.999SYS11003 AAA
AaaMorgan Stanley Govt MMF11004 22,828,794.37 22,828,794.37 4.99922,828,794.37 4.999SYS11004 AAA
AaaMorgan Stanley Govt MMF11005 2,136,953.95 2,136,953.95 4.9992,136,953.95 4.999SYS11005 AAA
AaaMorgan Stanley Govt MMF11070 5,043,692.89 5,043,692.89 4.9995,043,692.89 4.999SYS11070 AAA
AaaMorgan Stanley Govt MMF11146 0.00 0.00 4.99907/01/2022 0.00 4.999SYS11146 AAA
AaaMorgan Stanley Govt MMF11147 10,522,331.32 10,522,331.32 4.99910,522,331.32 4.999SYS11147 AAA
AaaMorgan Stanley Govt MMF11148 10,525,471.26 10,525,471.26 4.99910,525,471.26 4.999SYS11148 AAA
AaaMorgan Stanley Govt MMF11225 0.00 0.00 4.9990.00 4.999SYS11225 AAA
AaaMorgan Stanley Govt MMF11226 0.00 0.00 4.9990.00 4.999SYS11226 AAA
AaaMorgan Stanley Govt MMF11227 17,719,364.49 17,719,364.49 4.99917,719,364.49 4.999SYS11227 AAA
AaaMorgan Stanley Govt MMF11228 23,319,221.60 23,319,221.60 4.99923,319,221.60 4.999SYS11228 AAA
AaaMorgan Stanley Govt MMF11615 1,493,744.50 1,493,744.50 4.9991,493,744.50 4.999SYS11615 AAA
AaaMorgan Stanley Govt MMF11616 0.00 0.00 4.99907/01/2022 0.00 4.999SYS11616 AAA
AaaMorgan Stanley Govt MMF11617 224,487.09 224,487.09 4.999224,487.09 4.999SYS11617 AAA
AaaMorgan Stanley Govt MMF11618 10,090,317.51 10,090,317.51 4.99910,090,317.51 4.999SYS11618 AAA
AaaMorgan Stanley Govt MMF11787 0.00 0.00 4.9990.00 4.999SYS11787 AAA
AaaMorgan Stanley Govt MMF12113 1,100,271.15 1,100,271.15 4.99901/31/2023 1,100,271.15 4.999SYS12113 AAA
AaaMorgan Stanley Govt MMF12114 7,580,802.86 7,580,802.86 4.99901/31/2023 7,580,802.86 4.999SYS12114 AAA
AaaMorgan Stanley Govt MMF5576 13,952,318.51 13,952,318.51 4.99913,952,318.51 4.999SYS5576 AAA
AaaMorgan Stanley Govt MMF5581 0.00 0.00 4.9990.00 4.999SYS5581 AAA
AaaMorgan Stanley Govt MMF5582 3,236,581.31 3,236,581.31 4.9993,236,581.31 4.999SYS5582 AAA
AaaMorgan Stanley Govt MMF5583 3,154,031.02 3,154,031.02 4.9993,154,031.02 4.999SYS5583 AAA
AaaMorgan Stanley Govt MMF5584 2,037,726.08 2,037,726.08 4.9992,037,726.08 4.999SYS5584 AAA
AaaMorgan Stanley Govt MMF5589 0.00 0.00 4.99907/01/2022 0.00 4.999SYS5589 AAA
AaaMorgan Stanley Govt MMF5590 0.00 0.00 4.99907/01/2022 0.00 4.999SYS5590 AAA
AaaMorgan Stanley Govt MMF5664 20,597,861.70 20,597,861.70 4.99920,597,861.70 4.999SYS5664 AAA
AaaMorgan Stanley Govt MMF5971 0.00 0.00 4.99907/01/2022 0.00 4.999SYS5971 AAA
AaaMorgan Stanley Govt MMF6655 0.00 0.00 4.9990.00 4.999SYS6655 AAA
AaaMorgan Stanley Govt MMF7065 0.00 0.00 4.9990.00 4.999SYS7065 AAA
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AaaMorgan Stanley Govt MMF7545 4,536,908.59 4,536,908.59 4.9994,536,908.59 4.999SYS7545 AAA
AaaMorgan Stanley Govt MMF7546 4,902,690.35 4,902,690.35 4.9994,902,690.35 4.999SYS7546 AAA
AaaMorgan Stanley Govt MMF8180 1,255,894.05 1,255,894.05 4.9991,255,894.05 4.999SYS8180 AAA
AaaMorgan Stanley Govt MMF8275 1,141,232.35 1,141,232.35 4.9991,141,232.35 4.999SYS8275 AAA
AaaMorgan Stanley Govt MMF9584 186,651.47 186,651.47 4.999186,651.47 4.999SYS9584 AAA
AaaMorgan Stanley Govt MMF9585 502,059.61 502,059.61 4.999502,059.61 4.999SYS9585 AAA
AaaMorgan Stanley Govt MMF9625 8,111,260.73 8,111,260.73 4.9998,111,260.73 4.999SYS9625 AAA
AaaMorgan Stanley Govt MMF9711 3,984,930.69 3,984,930.69 4.9993,984,930.69 4.999SYS9711 AAA
AaaMorgan Stanley Govt MMF9785 0.00 0.00 4.9990.00 4.999SYS9785 AAA

183,225,616.74 4.999183,225,616.74183,225,616.74160,783,517.84Subtotal and Average

4.042336,838,360.22 361,875,616.74 358,711,381.74 359,280,459.12Total and Average
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