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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
3133EKBWS 10788 FFCB 02/27/2019 5,000,000.00 4,883,400.00 4,997,200.00 2.610 2.622 Aaa AA+ 02/27/2024
3130AFW94 10778 FHLB 02/15/2019 3,400,000.00 3,323,432.00 3,387,964.00 2.500 2.576 Aaa AA+ 02/13/2024
3130AFW94 10779 FHLB 02/15/2019 2,000,000.00 1,954,960.00 1,992,920.00  2.500 2.576 Aaa  AA+ 02/13/2024
3130AFW94 10780 FHLB 02/15/2019 2,000,000.00 1,954,960.00 1,992,920.00  2.500 2.576 Aaa  AA+ 02/13/2024
Subtotal and Average 12,371,004.00 12,400,000.00 12,116,752.00 12,371,004.00 2.595
Federal Agency Discounts
313384CE7 11844 FHLB 05/26/2022 19,057,000.00 18,805,024.11 18,805,024.11  1.750 1.818 P-1  A-1+ 02/22/2023
313384DG1 11845 FHLB 05/26/2022 17,000,000.00 16,694,680.00 16,746,700.00  1.800 1.872 P-1  A-1+ 03/20/2023
313385T48 11946 FHLB 09/21/2022 2,600,000.00 2,581,826.00 2,579,130.67 3.360 3.482 P-1 A-1+ 12/16/2022
313385U38 11948 FHLB 09/26/2022 30,000,000.00 29,770,500.00 29,747,000.00 3.450 3.577 P-1 A-1+ 12/23/2022
Subtotal and Average 67,877,854.78 68,657,000.00 67,852,030.11 67,877,854.78 2.665
Treasury Notes
91282872Y9 11583 U.S. Treasury 06/24/2021 4,000,000.00 3,874,840.00 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 1,937,420.00 1,994,843.75 0.125 0.251 Aaa AA+ 07/15/2023
9128287Y9 11594 U.S. Treasury 06/24/2021 2,500,000.00 2,421,775.00 2,493,554.67  0.125 0.251 Aaa  AA+ 07/15/2023
91282CBD2 11600 U.S. Treasury 06/25/2021 10,000,000.00 9,918,500.00 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 14,663,700.00 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 14,373,000.00 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 2,473,146.00 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 2,187,783.00 2,280,324.22  0.125 0.547 Aaa  AA+ 12/15/2023
912828729 11853 U.S. Treasury 06/03/2022 20,000,000.00 19,888,800.00 19,964,843.75 1.500 1.787 Aaa AA+ 01/15/2023
9128282A7 11899 U.S. Treasury 08/12/2022 3,000,000.00 2,714,190.00 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 2,868,510.00 2,933,203.13  2.125 3.135 Aaa  AA+ 11/30/2024
Subtotal and Average 84,578,927.53 79,400,000.00 77,321,664.00 78,967,339.84 0.861
Treasury Bills
912796N96 11712 U.S. Treasury 11/30/2021 20,000,000.00 19,997,600.00 19,965,073.33 0.186 0.191 P-1 A-1+ 11/03/2022
912796W70 11851 U.S. Treasury 06/03/2022 20,000,000.00 19,917,000.00 19,848,770.83  1.556 1.611 Aaa  AA+ 11/25/2022
912796X61 11852 U.S. Treasury 06/09/2022 20,000,000.00 19,890,600.00 19,833,166.60  1.650 1.710 Aaa  AA+ 12/08/2022
Subtotal and Average 117,316,856.36 60,000,000.00 59,805,200.00 59,647,010.76 1.169
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Money Market Funds
SYS10670 10670 Morgan Stanley Govt MMF 55,053,941.73 55,053,941.73 55,053,941.73 2.880 2.880 Aaa AAA
SYS10671 10671 Morgan Stanley Govt MMF 22,552,918.86 22,552,918.86 22,552,918.86 2.880 2.880 Aaa AAA
SYS10883 10883 Morgan Stanley Govt MMF 23,724,032.46 23,724,032.46 23,724,032.46 2.880 2.880 Aaa AAA
SYS11463 11463 Morgan Stanley Govt MMF 44,516,931.35 44,516,931.35 44,516,931.35 2.880 2.880 Aaa AAA
SYS11572 11572 Morgan Stanley Govt MMF 0.00 0.00 0.00 2.880 2.880 Aaa AAA
SYS11850 11850 Morgan Stanley Govt MMF 1,732,180.94 1,732,180.94 1,732,180.94 2.880 2.880 Aaa AAA
SYS5214 5214 Morgan Stanley Govt MMF 3,274,875.56 3,274,875.56 3,274,875.56 2.880 2.880 Aaa AAA
SYS5215 5215 Morgan Stanley Govt MMF 860,089.75 860,089.75 860,089.75 2.880 2.880 Aaa AAA
SYS5216 5216 Morgan Stanley Govt MMF 1,772.57 1,772.57 1,772.57 2.880 2.880 Aaa AAA
SYS5217 5217 Morgan Stanley Govt MMF 808,533.72 808,533.72 808,533.72 2.880 2.880 Aaa AAA
SYS5218 5218 Morgan Stanley Govt MMF 864,543.59 864,543.59 864,543.59 2.880 2.880 Aaa AAA
SYS5221 5221 Morgan Stanley Govt MMF 2,942,235.56 2,942,235.56 2,942,235.56 2.880 2.880 Aaa AAA
SYS5229 5229 Morgan Stanley Govt MMF 59,110.58 59,110.58 59,110.58 2.880 2.880 Aaa AAA
SYS5252 5252 Morgan Stanley Govt MMF 43.33 43.33 43.33 2.880 2.880 Aaa AAA
SYS6564 6564 Morgan Stanley Govt MMF 0.00 0.00 0.00 2.880 2.880 Aaa AAA
SYS6565 6565 Morgan Stanley Govt MMF 0.00 0.00 0.00 2.880 2.880 Aaa AAA
SYS7898 7897 Morgan Stanley Govt MMF 07/01/2022 0.00 0.00 0.00 2.880 2.880 Aaa AAA
SYS8375 8375 Morgan Stanley Govt MMF 2,556,664.15 2,556,664.15 2,556,664.15 2.880 2.880 Aaa AAA
SYS8376 8376 Morgan Stanley Govt MMF 1,124,242.58 1,124,242.58 1,124,242.58 2.880 2.880 Aaa AAA
SYS8671 8671 Morgan Stanley Govt MMF 1,749,897.63 1,749,897.63 1,749,897.63 2.880 2.880 Aaa AAA
SYS8762 8762 Morgan Stanley Govt MMF 80,814.37 80,814.37 80,814.37 2.880 2.880 Aaa AAA
SYS8987 8987 Morgan Stanley Govt MMF 640,524.39 640,524.39 640,524.39 2.880 2.880 Aaa AAA
SYS8988 8988 Morgan Stanley Govt MMF 471,385.40 471,385.40 471,385.40 2.880 2.880 Aaa AAA
SYS9026 9026 Morgan Stanley Govt MMF 1,918,812.87 1,918,812.87 1,918,812.87 2.880 2.880 Aaa AAA
SYS9694 9694 Morgan Stanley Govt MMF 5,957,261.53 5,957,261.53 5,957,261.53 2.880 2.880 Aaa AAA

Subtotal and Average 122,495,666.85 170,890,812.92 170,890,812.92 170,890,812.92 2.880
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
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Average Purchase Stated YT™M
CUsIP Investment # Issuer Balance Date Par Value Market Value Book Value  Rate 365 Moody's S&P
Total and Average 419,607,428.64 406,314,932.05 402,953,578.16 404,721,141.43 2.263
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Average Purchase Stated YT™M
CUsIP Investment # Issuer Balance Date Par Value Market Value Book Value  Rate 365 Moody's S&P
Average Balance 0.00
Total Cash and Investments 419,607,428.64 406,314,932.05 402,953,578.16 404,721,141.43 2.263
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