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Average Purchase Stated YT™M Maturity
CUsIP Investment # Issuer Balance Date Par Value Market Value Book Value Rate 365 Moody's S&P Date
Federal Agency Coupon
3133EKBWS5S 10788 FFCB 02/27/2019 5,000,000.00 4,878,500.00 4,997,200.00 2.610 2.622 Aaa AA+ 02/27/2024
3130AFW94 10778 FHLB 02/15/2019 3,400,000.00 3,317,448.00 3,387,964.00 2.500 2.576 Aaa AA+ 02/13/2024
3130AFW94 10779 FHLB 02/15/2019 2,000,000.00 1,951,440.00 1,992,920.00 2.500 2.576 Aaa AA+ 02/13/2024
3130AFW94 10780 FHLB 02/15/2019 2,000,000.00 1,951,440.00 1,992,920.00 2.500 2.576 Aaa AA+ 02/13/2024
Subtotal and Average 12,371,004.00 12,400,000.00 12,098,828.00 12,371,004.00 2.595
Federal Agency Discounts
313384DG1 11845 FHLB 05/26/2022 17,000,000.00 16,844,450.00 16,746,700.00 1.800 1.872 P-1 A-1+ 03/20/2023
313384DCO 11994 FHLB 11/09/2022 3,200,000.00 3,172,256.00 3,151,514.22 4.295 4.483 P-1  A-1+ 03/16/2023
313384DCO 11995 FHLB 11/09/2022 25,000,000.00 24,783,250.00 24,621,204.86 4.295 4.483 P-1 A-1+ 03/16/2023
313384DCO 11996 FHLB 11/09/2022 20,000,000.00 19,826,600.00 19,696,963.89 4.295 4.483 P-1 A-1+ 03/16/2023
313384DCO 12001 FHLB 11/09/2022 5,900,000.00 5,848,847.00 5,810,604.35 4.295 4.483 P-1 A-1+ 03/16/2023
313384DCO 12002 FHLB 11/09/2022 10,000,000.00 9,913,300.00 9,848,481.94 4.295 4.483 P-1  A-1+ 03/16/2023
313384HN2 12037 FHLB 01/11/2023 2,500,000.00 2,445,222.22 2,445,222.22 4.640 4.877 P-1 A-1+ 06/30/2023
313384DY2 12044 FHLB 01/11/2023 20,000,000.00 19,909,800.00 19,786,733.33 4.570 4.748 P-1 A-1+ 04/05/2023
313384DY2 12045 FHLB 01/11/2023 30,000,000.00 29,864,700.00 29,680,100.00 4.570 4.748 P-1 A-1+ 04/05/2023
Subtotal and Average 145,891,292.89 133,600,000.00 132,608,425.22 131,787,524.81 4.258
Treasury Notes
91282872Y9 11583 U.S. Treasury 06/24/2021 4,000,000.00 3,902,800.00 3,989,687.50 0.125 0.251 Aaa AA+ 07/15/2023
912828ZY9 11589 U.S. Treasury 06/24/2021 2,000,000.00 1,951,400.00 1,994,843.75 0.125 0.251 Aaa AA+ 07/15/2023
912828ZY9 11594 U.S. Treasury 06/24/2021 2,500,000.00 2,439,250.00 2,493,554.67 0.125 0.251 Aaa AA+ 07/15/2023
91282CBX8 11601 U.S. Treasury 06/25/2021 15,000,000.00 14,793,750.00 14,970,703.13 0.125 0.231 Aaa AA+ 04/30/2023
91282CAP6 11603 U.S. Treasury 06/25/2021 15,000,000.00 14,470,950.00 14,936,718.75 0.125 0.309 Aaa AA+ 10/15/2023
91282CBA8 11718 U.S. Treasury 11/30/2021 2,600,000.00 2,499,952.00 2,577,757.81 0.125 0.547 Aaa AA+ 12/15/2023
91282CBA8 11720 U.S. Treasury 11/30/2021 2,300,000.00 2,211,496.00 2,280,324.22 0.125 0.547 Aaa AA+ 12/15/2023
9128282A7 11899 U.S. Treasury 08/12/2022 3,000,000.00 2,737,740.00 2,834,296.88 1.500 2.972 Aaa AA+ 08/15/2026
912828337 11900 U.S. Treasury 08/12/2022 3,000,000.00 2,873,310.00 2,933,203.13 2.125 3.135 Aaa AA+ 11/30/2024
Subtotal and Average 49,011,089.84 49,400,000.00 47,880,648.00 49,011,089.84 0.622
Money Market Funds
SYS10670 10670 Morgan Stanley Govt MMF 30,116,096.67 30,116,096.67 30,116,096.67 4.432 4.432 Aaa AAA
SYS10671 10671 Morgan Stanley Govt MMF 13,247,642.08 13,247,642.08 13,247,642.08 4.432 4.432 Aaa AAA
SYS10883 10883 Morgan Stanley Govt MMF 24,013,686.52 24,013,686.52 24,013,686.52 4.432 4.432 Aaa  AAA
SYS11463 11463 Morgan Stanley Govt MMF 25,506,351.96 25,506,351.96 25,506,351.96 4.432 4.432 Aaa  AAA
SYS11572 11572 Morgan Stanley Govt MMF 0.00 0.00 0.00 4.432 4.432 Aaa AAA
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SYS11850 11850 Morgan Stanley Govt MMF 21,047,371.31 21,047,371.31 21,047,371.31 4.432 4.432 Aaa AAA
SYS5214 5214 Morgan Stanley Govt MMF 607,078.12 607,078.12 607,078.12 4.432 4.432 Aaa AAA
SYS5215 5215 Morgan Stanley Govt MMF 774,210.43 774,210.43 774,210.43 4.432 4.432 Aaa AAA
SYS5216 5216 Morgan Stanley Govt MMF 6.20 6.20 6.20 4.432 4.432 Aaa AAA
SYS5217 5217 Morgan Stanley Govt MMF 818,404.99 818,404.99 818,404.99 4.432 4,432 Aaa AAA
SYS5218 5218 Morgan Stanley Govt MMF 764,076.52 764,076.52 764,076.52 4.432 4.432 Aaa AAA
SYS5221 5221 Morgan Stanley Govt MMF 2,942,235.56 2,942,235.56 2,942,235.56 4.432 4.432 Aaa AAA
SYS5229 5229 Morgan Stanley Govt MMF 250,497.48 250,497.48 250,497.48 4.432 4.432 Aaa AAA
SYS5252 5252 Morgan Stanley Govt MMF 338.14 338.14 338.14 4.432 4.432 Aaa AAA
SYS6564 6564 Morgan Stanley Govt MMF 0.00 0.00 0.00 4.432 4.432 Aaa AAA
SYS6565 6565 Morgan Stanley Govt MMF 0.00 0.00 0.00 4.432 4.432 Aaa AAA
SYS7898 7897 Morgan Stanley Govt MMF 07/01/2022 0.00 0.00 0.00 4.432 4.432 Aaa AAA
SYS8375 8375 Morgan Stanley Govt MMF 2,801,547.11 2,801,547.11 2,801,547.11 4.432 4.432 Aaa AAA
SYS8376 8376 Morgan Stanley Govt MMF 1,092,022.82 1,092,022.82 1,092,022.82 4.432 4.432 Aaa AAA
SYS8671 8671 Morgan Stanley Govt MMF 1,743,155.10 1,743,155.10 1,743,155.10 4.432 4.432 Aaa AAA
SYS8762 8762 Morgan Stanley Govt MMF 81,800.96 81,800.96 81,800.96 4.432 4.432 Aaa AAA
SYS8987 8987 Morgan Stanley Govt MMF 645,581.61 645,581.61 645,581.61 4.432 4,432 Aaa AAA
SYS8988 8988 Morgan Stanley Govt MMF 728,164.94 728,164.94 728,164.94 4.432 4.432 Aaa AAA
SYS9026 9026 Morgan Stanley Govt MMF 1,503,727.31 1,503,727.31 1,503,727.31 4.432 4.432 Aaa AAA
SYS9694 9694 Morgan Stanley Govt MMF 190,154.84 190,154.84 190,154.84 4.432 4.432 Aaa AAA
Subtotal and Average 114,382,121.91 128,874,150.67 128,874,150.67 128,874,150.67 4.432
Forward Delivery Agreement
SYS3731 3731 Bank of America - FDA 14,967,119.13 14,967,119.13 14,967,119.13 4.875 4.875 Aa2 A+
Subtotal and Average 14,967,119.13 14,967,119.13 14,967,119.13 14,967,119.13 4.875
Total and Average 336,622,627.78 339,241,269.80 336,429,171.02 337,010,888.45 3.762

Data Updated: SET_BPM: 03/16/2023 17:03

Run Date: 03/16/2023 - 17:03

Portfolio CCNV

CP

PM (PRF_PM2) 7.3.0



