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Federal Agency Coupon

AaaFFCB10979 4,000,000.00 3,982,400.00 07/26/20241.85007/29/2019 3,885,080.00 1.9433133EKWV4 AA+
AaaFFCB10980 2,000,000.00 1,991,200.00 07/26/20241.85007/29/2019 1,942,540.00 1.9433133EKWV4 AA+
AaaFHLB10781 2,200,000.00 2,192,212.00 02/13/20242.50002/15/2019 2,175,602.00 2.5763130AFW94 AA+
AaaFHLB10782 1,700,000.00 1,693,982.00 02/13/20242.50002/15/2019 1,681,147.00 2.5763130AFW94 AA+
AaaFHLB10894 4,000,000.00 3,987,560.00 03/08/20242.37504/22/2019 3,946,160.00 2.4433130AB3H7 AA+
AaaFNMA11171 3,000,000.00 2,990,430.00 01/07/20251.62501/10/2020 2,872,290.00 1.6923135G0X24 AA+
AaaFNMA11172 3,000,000.00 2,990,430.00 01/07/20251.62501/10/2020 2,872,290.00 1.6923135G0X24 AA+
AaaFNMA11173 2,500,000.00 2,492,025.00 01/07/20251.62501/10/2020 2,393,575.00 1.6923135G0X24 AA+

22,320,239.00 2.04721,768,684.0022,400,000.0022,320,239.00Subtotal and Average

Federal Agency Discounts

P-1FHLB12185 9,300,000.00 9,093,261.00 12/27/20235.26507/28/2023 9,186,354.00 5.535313384RA9 A-1+
P-1FHLB12186 5,200,000.00 5,084,404.00 12/27/20235.26507/28/2023 5,136,456.00 5.535313384RA9 A-1+
P-1FHLB12187 3,200,000.00 3,128,864.00 12/27/20235.26507/28/2023 3,160,896.00 5.535313384RA9 A-1+
P-1FHLB12189 5,900,000.00 5,768,843.00 12/27/20235.23107/27/2023 5,827,902.00 5.499313384RA9 A-1+

23,075,372.00 5.52623,311,608.0023,600,000.0023,075,372.00Subtotal and Average

Treasury Notes

AaaU.S. Treasury11713 3,000,000.00 2,965,781.25 06/15/20240.25011/30/2021 2,892,060.00 0.70491282CCG4 AA+
AaaU.S. Treasury11714 6,000,000.00 5,931,562.50 06/15/20240.25011/30/2021 5,784,120.00 0.70491282CCG4 AA+
AaaU.S. Treasury11715 3,800,000.00 3,767,492.19 12/15/20230.12511/30/2021 3,775,946.00 0.54791282CBA8 AA+
AaaU.S. Treasury11716 3,000,000.00 2,974,335.94 12/15/20230.12511/30/2021 2,981,010.00 0.54791282CBA8 AA+
AaaU.S. Treasury11717 6,000,000.00 5,948,671.87 12/15/20230.12511/30/2021 5,962,020.00 0.54791282CBA8 AA+
AaaU.S. Treasury11719 3,200,000.00 3,172,625.00 12/15/20230.12511/30/2021 3,179,744.00 0.54791282CBA8 AA+
AaaU.S. Treasury11846 2,250,000.00 2,165,625.00 03/15/20240.25005/27/2022 2,198,497.50 2.38991282CBR1 AA+

26,926,093.75 0.74726,773,397.5027,250,000.0026,926,093.75Subtotal and Average

Treasury Bills

P-1U.S. Treasury12133 10,500,000.00 10,264,012.50 11/09/20235.22006/07/2023 10,487,715.00 5.489912797FJ1 A-1+
P-1U.S. Treasury12135 4,900,000.00 4,771,184.44 12/07/20235.20006/08/2023 4,874,128.00 5.490912797FT9 A-1+
P-1U.S. Treasury12136 15,000,000.00 14,605,666.67 12/07/20235.20006/08/2023 14,920,800.00 5.490912797FT9 A-1+
P-1U.S. Treasury12137 3,000,000.00 2,921,133.33 12/07/20235.20006/08/2023 2,984,160.00 5.490912797FT9 A-1+
P-1U.S. Treasury12138 2,100,000.00 2,044,793.33 12/07/20235.20006/08/2023 2,088,912.00 5.490912797FT9 A-1+
P-1U.S. Treasury12139 4,000,000.00 3,894,844.44 12/07/20235.20006/08/2023 3,978,880.00 5.490912797FT9 A-1+
P-1U.S. Treasury12190 15,600,000.00 15,334,315.53 11/21/20235.28607/28/2023 15,485,028.00 5.527912797HL4 A-1+
P-1U.S. Treasury12191 5,300,000.00 5,209,735.41 11/21/20235.28507/28/2023 5,260,939.00 5.527912797HL4 A-1+
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Treasury Bills

P-1U.S. Treasury12192 11,900,000.00 11,697,330.44 11/21/20235.28607/28/2023 11,812,297.00 5.527912797HL4 A-1+
P-1U.S. Treasury12193 2,700,000.00 2,654,016.15 11/21/20235.28607/28/2023 2,680,101.00 5.527912797HL4 A-1+
P-1U.S. Treasury12194 5,100,000.00 5,013,141.62 11/21/20235.28507/28/2023 5,062,413.00 5.527912797HL4 A-1+
P-1U.S. Treasury12261 7,900,000.00 7,801,934.67 12/28/20235.32010/05/2023 7,833,482.00 5.538912796ZN2 A-1+
P-1U.S. Treasury12262 8,900,000.00 8,789,521.33 12/28/20235.32010/05/2023 8,825,062.00 5.538912796ZN2 A-1+
P-1U.S. Treasury12263 10,500,000.00 10,369,660.00 12/28/20235.32010/05/2023 10,411,590.00 5.538912796ZN2 A-1+
P-1U.S. Treasury12265 2,700,000.00 2,666,484.00 12/28/20235.32010/05/2023 2,677,266.00 5.538912796ZN2 A-1+

108,037,773.86 5.517109,382,773.00110,100,000.00104,214,857.73Subtotal and Average

Money Market Funds

AaaMorgan Stanley Govt MMF11003 337,549.26 337,549.26 5.251337,549.26 5.251SYS11003 AAA
AaaMorgan Stanley Govt MMF11004 5,964,418.79 5,964,418.79 5.2515,964,418.79 5.251SYS11004 AAA
AaaMorgan Stanley Govt MMF11005 127,080.75 127,080.75 5.251127,080.75 5.251SYS11005 AAA
AaaMorgan Stanley Govt MMF11070 4,037,761.57 4,037,761.57 5.2514,037,761.57 5.251SYS11070 AAA
AaaMorgan Stanley Govt MMF11147 359,488.19 359,488.19 5.251359,488.19 5.251SYS11147 AAA
AaaMorgan Stanley Govt MMF11148 154,850.72 154,850.72 5.251154,850.72 5.251SYS11148 AAA
AaaMorgan Stanley Govt MMF11227 3,675,081.26 3,675,081.26 5.2513,675,081.26 5.251SYS11227 AAA
AaaMorgan Stanley Govt MMF11228 3,140,703.70 3,140,703.70 5.2513,140,703.70 5.251SYS11228 AAA
AaaMorgan Stanley Govt MMF11615 1,195,843.16 1,195,843.16 5.2511,195,843.16 5.251SYS11615 AAA
AaaMorgan Stanley Govt MMF11617 182,057.70 182,057.70 5.251182,057.70 5.251SYS11617 AAA
AaaMorgan Stanley Govt MMF11618 7,899,139.31 7,899,139.31 5.2517,899,139.31 5.251SYS11618 AAA
AaaMorgan Stanley Govt MMF12113 1,002,995.97 1,002,995.97 5.2511,002,995.97 5.251SYS12113 AAA
AaaMorgan Stanley Govt MMF12114 3,995,494.98 3,995,494.98 5.2513,995,494.98 5.251SYS12114 AAA
AaaMorgan Stanley Govt MMF5576 1,037,137.76 1,037,137.76 5.2511,037,137.76 5.251SYS5576 AAA
AaaMorgan Stanley Govt MMF5582 3,186,632.85 3,186,632.85 5.2513,186,632.85 5.251SYS5582 AAA
AaaMorgan Stanley Govt MMF5583 3,010,200.29 3,010,200.29 5.2513,010,200.29 5.251SYS5583 AAA
AaaMorgan Stanley Govt MMF5584 1,743,857.21 1,743,857.21 5.2511,743,857.21 5.251SYS5584 AAA
AaaMorgan Stanley Govt MMF5664 6,198,214.69 6,198,214.69 5.2516,198,214.69 5.251SYS5664 AAA
AaaMorgan Stanley Govt MMF7545 6,582,844.40 6,582,844.40 5.2516,582,844.40 5.251SYS7545 AAA
AaaMorgan Stanley Govt MMF7546 2,409,178.26 2,409,178.26 5.2512,409,178.26 5.251SYS7546 AAA
AaaMorgan Stanley Govt MMF8180 1,005,485.88 1,005,485.88 5.2511,005,485.88 5.251SYS8180 AAA
AaaMorgan Stanley Govt MMF8275 4,310,947.30 4,310,947.30 5.2514,310,947.30 5.251SYS8275 AAA
AaaMorgan Stanley Govt MMF9584 183,348.19 183,348.19 5.251183,348.19 5.251SYS9584 AAA
AaaMorgan Stanley Govt MMF9585 80,788.65 80,788.65 5.25180,788.65 5.251SYS9585 AAA
AaaMorgan Stanley Govt MMF9625 2,927,434.86 2,927,434.86 5.2512,927,434.86 5.251SYS9625 AAA
AaaMorgan Stanley Govt MMF9711 2,135,554.58 2,135,554.58 5.2512,135,554.58 5.251SYS9711 AAA
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66,884,090.28 5.25166,884,090.2866,884,090.2852,786,603.31Subtotal and Average

4.613229,323,165.79 250,234,090.28 248,120,552.78 247,243,568.89Total and Average

Portfolio CCNV
CPData Updated: SET_APP: 11/22/2023 14:44

Run Date: 11/22/2023 - 14:44 PM (PRF_PM2) 7.3.0


