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Federal Agency Coupon

AaaFFCB10788 5,000,000.00 4,997,200.00 02/27/20242.61002/27/2019 4,878,500.00 2.6223133EKBW5 AA+
AaaFHLB10778 3,400,000.00 3,387,964.00 02/13/20242.50002/15/2019 3,317,448.00 2.5763130AFW94 AA+
AaaFHLB10779 2,000,000.00 1,992,920.00 02/13/20242.50002/15/2019 1,951,440.00 2.5763130AFW94 AA+
AaaFHLB10780 2,000,000.00 1,992,920.00 02/13/20242.50002/15/2019 1,951,440.00 2.5763130AFW94 AA+

12,371,004.00 2.59512,098,828.0012,400,000.0012,371,004.00Subtotal 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 16,844,450.00 1.872313384DG1 A-1+
P-1FHLB11994 3,200,000.00 3,151,514.22 03/16/20234.29511/09/2022 3,172,256.00 4.483313384DC0 A-1+
P-1FHLB11995 25,000,000.00 24,621,204.86 03/16/20234.29511/09/2022 24,783,250.00 4.483313384DC0 A-1+
P-1FHLB11996 20,000,000.00 19,696,963.89 03/16/20234.29511/09/2022 19,826,600.00 4.483313384DC0 A-1+
P-1FHLB12001 5,900,000.00 5,810,604.35 03/16/20234.29511/09/2022 5,848,847.00 4.483313384DC0 A-1+
P-1FHLB12002 10,000,000.00 9,848,481.94 03/16/20234.29511/09/2022 9,913,300.00 4.483313384DC0 A-1+

98,680,493.37 3.53299,193,727.11100,157,000.00121,039,234.02Subtotal and Average

Treasury Notes

AaaU.S. Treasury11583 4,000,000.00 3,989,687.50 07/15/20230.12506/24/2021 3,902,800.00 0.251912828ZY9 AA+
AaaU.S. Treasury11589 2,000,000.00 1,994,843.75 07/15/20230.12506/24/2021 1,951,400.00 0.251912828ZY9 AA+
AaaU.S. Treasury11594 2,500,000.00 2,493,554.67 07/15/20230.12506/24/2021 2,439,250.00 0.251912828ZY9 AA+
AaaU.S. Treasury11601 15,000,000.00 14,970,703.13 04/30/20230.12506/25/2021 14,793,750.00 0.23191282CBX8 AA+
AaaU.S. Treasury11603 15,000,000.00 14,936,718.75 10/15/20230.12506/25/2021 14,470,950.00 0.30991282CAP6 AA+
AaaU.S. Treasury11718 2,600,000.00 2,577,757.81 12/15/20230.12511/30/2021 2,490,618.00 0.54791282CBA8 AA+
AaaU.S. Treasury11720 2,300,000.00 2,280,324.22 12/15/20230.12511/30/2021 2,203,239.00 0.54791282CBA8 AA+
AaaU.S. Treasury11853 20,000,000.00 19,964,843.75 01/15/20231.50006/03/2022 19,985,400.00 1.787912828Z29 AA+
AaaU.S. Treasury11899 3,000,000.00 2,834,296.88 08/15/20261.50008/12/2022 2,737,740.00 2.9729128282A7 AA+
AaaU.S. Treasury11900 3,000,000.00 2,933,203.13 11/30/20242.12508/12/2022 2,873,310.00 3.1359128283J7 AA+

68,975,933.59 0.95967,848,457.0069,400,000.0078,645,036.41Subtotal and Average

Treasury Bills

4,478,456.97Subtotal and Average

Money Market Funds

AaaMorgan Stanley Govt MMF10670 29,864,086.81 29,864,086.81 4.11729,864,086.81 4.117SYS10670 AAA
AaaMorgan Stanley Govt MMF10671 42,775,336.91 42,775,336.91 4.11742,775,336.91 4.117SYS10671 AAA
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Money Market Funds

AaaMorgan Stanley Govt MMF10883 23,850,667.77 23,850,667.77 4.11723,850,667.77 4.117SYS10883 AAA
AaaMorgan Stanley Govt MMF11463 45,032,396.84 45,032,396.84 4.11745,032,396.84 4.117SYS11463 AAA
AaaMorgan Stanley Govt MMF11572 0.00 0.00 4.1170.00 4.117SYS11572 AAA
AaaMorgan Stanley Govt MMF11850 1,752,928.32 1,752,928.32 4.1171,752,928.32 4.117SYS11850 AAA
AaaMorgan Stanley Govt MMF5214 160,719.40 160,719.40 4.117160,719.40 4.117SYS5214 AAA
AaaMorgan Stanley Govt MMF5215 880,384.18 880,384.18 4.117880,384.18 4.117SYS5215 AAA
AaaMorgan Stanley Govt MMF5216 1,782.03 1,782.03 4.1171,782.03 4.117SYS5216 AAA
AaaMorgan Stanley Govt MMF5217 812,849.21 812,849.21 4.117812,849.21 4.117SYS5217 AAA
AaaMorgan Stanley Govt MMF5218 1,059,680.89 1,059,680.89 4.1171,059,680.89 4.117SYS5218 AAA
AaaMorgan Stanley Govt MMF5221 2,942,235.56 2,942,235.56 4.1172,942,235.56 4.117SYS5221 AAA
AaaMorgan Stanley Govt MMF5229 2,661,050.35 2,661,050.35 4.1172,661,050.35 4.117SYS5229 AAA
AaaMorgan Stanley Govt MMF5252 335.80 335.80 4.117335.80 4.117SYS5252 AAA
AaaMorgan Stanley Govt MMF6564 0.00 0.00 4.1170.00 4.117SYS6564 AAA
AaaMorgan Stanley Govt MMF6565 0.00 0.00 4.1170.00 4.117SYS6565 AAA
AaaMorgan Stanley Govt MMF7897 0.00 0.00 4.11707/01/2022 0.00 4.117SYS7898 AAA
AaaMorgan Stanley Govt MMF8375 3,080,833.53 3,080,833.53 4.1173,080,833.53 4.117SYS8375 AAA
AaaMorgan Stanley Govt MMF8376 1,101,258.55 1,101,258.55 4.1171,101,258.55 4.117SYS8376 AAA
AaaMorgan Stanley Govt MMF8671 1,741,987.32 1,741,987.32 4.1171,741,987.32 4.117SYS8671 AAA
AaaMorgan Stanley Govt MMF8762 81,245.66 81,245.66 4.11781,245.66 4.117SYS8762 AAA
AaaMorgan Stanley Govt MMF8987 641,286.45 641,286.45 4.117641,286.45 4.117SYS8987 AAA
AaaMorgan Stanley Govt MMF8988 1,090,926.36 1,090,926.36 4.1171,090,926.36 4.117SYS8988 AAA
AaaMorgan Stanley Govt MMF9026 1,449,776.03 1,449,776.03 4.1171,449,776.03 4.117SYS9026 AAA
AaaMorgan Stanley Govt MMF9694 162,483.18 162,483.18 4.117162,483.18 4.117SYS9694 AAA

161,144,251.15 4.117161,144,251.15161,144,251.15145,251,230.71Subtotal and Average

Forward Delivery Agreement

Aa2Bank of America - FDA3731 14,967,119.13 14,967,119.13 4.87514,967,119.13 4.875SYS3731 A+

14,967,119.13 4.87514,967,119.1314,967,119.1314,967,119.13Subtotal and Average

3.322376,752,081.24 358,068,370.28 355,252,382.39 356,138,801.24Total and Average
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