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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
31422BGP9 10961 FAMCA 06/27/2019 2,000,000.00 2,016,100.00 2,005,900.00 1.950 1.848 06/21/2022
3133EKBW5 10788 FFCB 02/27/2019 5,000,000.00 5,218,850.00 4,997,200.00 2.610 2.622 Aaa AA+ 02/27/2024
3130AFW94 10778 FHLB 02/15/2019 3,400,000.00 3,522,774.00 3,387,964.00 2.500 2.576 Aaa AA+ 02/13/2024
3130AFW94 10779 FHLB 02/15/2019 2,000,000.00 2,072,220.00 1,992,920.00 2.500 2.576 Aaa AA+ 02/13/2024
3130AFW94 10780 FHLB 02/15/2019 2,000,000.00 2,072,220.00 1,992,920.00 2.500 2.576 Aaa AA+ 02/13/2024
313378WG2 10787 FHLB 02/25/2019 10,000,000.00 10,045,400.00 9,979,200.00 2.500 2.571 Aaa AA+ 03/11/2022
3135G0W33 11028 FNMA 09/06/2019 2,500,000.00 2,518,875.00 2,487,700.00 1.375 1.543 Aaa AA+ 09/06/2022
Subtotal and Average 36,960,758.63 26,900,000.00 27,466,439.00 26,843,804.00 2.433
Treasury Notes
91282CAR2 11578 U.S. Treasury 06/24/2021 3,000,000.00 2,994,960.00 2,999,296.87 0.125 0.142 Aaa AA+ 10/31/2022
91282CAR?2 11582 U.S. Treasury 06/24/2021 2,800,000.00 2,795,296.00 2,799,343.74 0.125 0.142 Aaa AA+ 10/31/2022
912828ZY9 11583 U.S. Treasury 06/24/2021 4,000,000.00 3,971,400.00 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 1,985,700.00 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 2,482,125.00 2,493,554.67 0.125 0.251 Aaa AA+ 07/15/2023
91282CAN1 11599 U.S. Treasury 06/25/2021 20,000,000.00 19,973,400.00 19,998,437.50 0.125 0.131 Aaa AA+ 09/30/2022
91282CBD2 11600 U.S. Treasury 06/25/2021 10,000,000.00 9,969,100.00 9,991,406.25 0.125 0.182 Aaa AA+ 12/31/2022
91282CBX8 11601 U.S. Treasury 06/25/2021 15,000,000.00 14,919,750.00 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 14,851,800.00 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 2,570,152.00 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 2,273,596.00 2,280,324.22 0.125 0.547 Aaa AA+ 12/15/2023
Subtotal and Average 79,032,074.19 79,200,000.00 78,787,279.00 79,032,074.19 0.229
Treasury Bills
912796342 11602 U.S. Treasury 06/25/2021 25,000,000.00 24,985,000.00 24,980,716.67 0.078 0.080 P-1  A-1+ 06/16/2022
912796H44 11606 U.S. Treasury 06/25/2021 20,000,000.00 19,992,600.00 19,986,333.34 0.075 0.077 P-1  A-1+ 05/19/2022
912796H44 11607 U.S. Treasury 06/25/2021 20,000,000.00 19,992,600.00 19,986,333.33 0.075 0.077 P-1 A-1+ 05/19/2022
912796N47 11708 U.S. Treasury 11/30/2021 25,000,000.00 24,995,250.00 24,994,764.44 0.059 0.061 P-1  A-1+ 04/07/2022
912796N47 11709 U.S. Treasury 11/30/2021 15,000,000.00 14,997,150.00 14,996,858.67 0.059 0.061 P-1  A-1+ 04/07/2022
912796N96 11712 U.S. Treasury 11/30/2021 20,000,000.00 19,955,400.00 19,965,073.33 0.186 0.191 P-1  A-1+ 11/03/2022
Subtotal and Average 153,289,683.55 125,000,000.00 124,918,000.00 124,910,079.78 0.091
Money Market Funds
SYS10670 10670 Morgan Stanley Govt MMF 32,884,724.78 32,884,724.78 32,884,724.78 0.026 0.026 Aaa AAA
SYS10671 10671 Morgan Stanley Govt MMF 44,648,143.13 44,648,143.13 44,648,143.13 0.026 0.026 Aaa AAA
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SYS10883 10883 Morgan Stanley Govt MMF 43,624,329.21 43,624,329.21 43,624,329.21 0.026 0.026 Aaa AAA
SYS11463 11463 Morgan Stanley Govt MMF 44,130,864.09 44,130,864.09 44,130,864.09 0.026 0.026 Aaa AAA
SYS11572 11572 Morgan Stanley Govt MMF 5,379,529.80 5,379,529.80 5,379,529.80 0.026 0.026 Aaa AAA
SYS5214 5214 Morgan Stanley Govt MMF 18,523,980.13 18,523,980.13 18,523,980.13 0.026 0.026 Aaa AAA
SYS5215 5215 Morgan Stanley Govt MMF 1,119,375.67 1,119,375.67 1,119,375.67 0.026 0.026 Aaa AAA
SYS5216 5216 Morgan Stanley Govt MMF 07/01/2021 1,760.84 1,760.84 1,760.84 0.026 0.026 Aaa AAA
SYS5217 5217 Morgan Stanley Govt MMF 826,950.62 826,950.62 826,950.62 0.026 0.026 Aaa AAA
SYS5218 5218 Morgan Stanley Govt MMF 782,401.28 782,401.28 782,401.28 0.026 0.026 Aaa AAA
SYS5221 5221 Morgan Stanley Govt MMF 3,250,235.56 3,250,235.56 3,250,235.56 0.026 0.026 Aaa AAA
SYS5229 5229 Morgan Stanley Govt MMF 46,885.76 46,885.76 46,885.76 0.026 0.026 Aaa AAA
SYS5252 5252 Morgan Stanley Govt MMF 07/01/2021 332.61 332.61 332.61 0.026 0.026 Aaa AAA
SYS6564 6564 Morgan Stanley Govt MMF 18,923,783.92 18,923,783.92 18,923,783.92 0.026 0.026 Aaa AAA
SYS6565 6565 Morgan Stanley Govt MMF 3,507,884.35 3,507,884.35 3,507,884.35 0.026 0.026 Aaa AAA
SYS7898 7897 Morgan Stanley Govt MMF 654,170.62 654,170.62 654,170.62 0.026 0.026 Aaa AAA
SYS8375 8375 Morgan Stanley Govt MMF 2,574,603.91 2,574,603.91 2,574,603.91 0.026 0.026 Aaa AAA
SYS8376 8376 Morgan Stanley Govt MMF 1,256,465.65 1,256,465.65 1,256,465.65 0.026 0.026 Aaa AAA
SYS8671 8671 Morgan Stanley Govt MMF 1,774,508.83 1,774,508.83 1,774,508.83 0.026 0.026 Aaa AAA
SYS8762 8762 Morgan Stanley Govt MMF 239,778.55 239,778.55 239,778.55 0.026 0.026 Aaa AAA
SYS8987 8987 Morgan Stanley Govt MMF 650,051.59 650,051.59 650,051.59 0.026 0.026 Aaa AAA
SYS8988 8988 Morgan Stanley Govt MMF 1,260,648.94 1,260,648.94 1,260,648.94 0.026 0.026 Aaa AAA
SYS9026 9026 Morgan Stanley Govt MMF 1,396,243.24 1,396,243.24 1,396,243.24 0.026 0.026 Aaa AAA
SYS9694 9694 Morgan Stanley Govt MMF 3,089,441.98 3,089,441.98 3,089,441.98 0.026 0.026 Aaa AAA
Subtotal and Average 176,180,277.61 230,547,095.06 230,547,095.06 230,547,095.06 0.026
Forward Delivery Agreement
SYS3731 3731 Bank of America - FDA 0.00 0.00 0.00 4.875 4.875 Aa2 A+
Subtotal and Average 14,005,244.23 0.00 0.00 0.00 0.000
Total and Average 459,468,038.21 461,647,095.06 461,718,813.06 461,333,053.03 0.218
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