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Federal Agency Coupon

FAMCA10961 2,000,000.00 2,005,900.00 06/21/20221.95006/27/2019 2,004,740.00 1.84831422BGP9
AaaFFCB10788 5,000,000.00 4,997,200.00 02/27/20242.61002/27/2019 5,045,200.00 2.6223133EKBW5 AA+
AaaFHLB10778 3,400,000.00 3,387,964.00 02/13/20242.50002/15/2019 3,412,818.00 2.5763130AFW94 AA+
AaaFHLB10779 2,000,000.00 1,992,920.00 02/13/20242.50002/15/2019 2,007,540.00 2.5763130AFW94 AA+
AaaFHLB10780 2,000,000.00 1,992,920.00 02/13/20242.50002/15/2019 2,007,540.00 2.5763130AFW94 AA+
AaaFNMA11028 2,500,000.00 2,487,700.00 09/06/20221.37509/06/2019 2,504,575.00 1.5433135G0W33 AA+

16,864,604.00 2.35116,982,413.0016,900,000.0016,864,604.00Subtotal 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 16,746,700.00 1.872313384DG1 A-1+

35,551,724.11 1.84335,551,724.1136,057,000.006,880,978.86Subtotal and Average

Treasury Notes

AaaU.S. Treasury11578 3,000,000.00 2,999,296.87 10/31/20220.12506/24/2021 2,981,940.00 0.14291282CAR2 AA+
AaaU.S. Treasury11582 2,800,000.00 2,799,343.74 10/31/20220.12506/24/2021 2,783,144.00 0.14291282CAR2 AA+
AaaU.S. Treasury11583 4,000,000.00 3,989,687.50 07/15/20230.12506/24/2021 3,894,520.00 0.251912828ZY9 AA+
AaaU.S. Treasury11589 2,000,000.00 1,994,843.75 07/15/20230.12506/24/2021 1,947,260.00 0.251912828ZY9 AA+
AaaU.S. Treasury11594 2,500,000.00 2,493,554.67 07/15/20230.12506/24/2021 2,434,075.00 0.251912828ZY9 AA+
AaaU.S. Treasury11599 20,000,000.00 19,998,437.50 09/30/20220.12506/25/2021 19,902,400.00 0.13191282CAN1 AA+
AaaU.S. Treasury11600 10,000,000.00 9,991,406.25 12/31/20220.12506/25/2021 9,892,600.00 0.18291282CBD2 AA+
AaaU.S. Treasury11601 15,000,000.00 14,970,703.13 04/30/20230.12506/25/2021 14,701,200.00 0.23191282CBX8 AA+
AaaU.S. Treasury11603 15,000,000.00 14,936,718.75 10/15/20230.12506/25/2021 14,491,950.00 0.30991282CAP6 AA+
AaaU.S. Treasury11718 2,600,000.00 2,577,757.81 12/15/20230.12511/30/2021 2,513,056.00 0.54791282CBA8 AA+
AaaU.S. Treasury11720 2,300,000.00 2,280,324.22 12/15/20230.12511/30/2021 2,223,088.00 0.54791282CBA8 AA+
AaaU.S. Treasury11750 3,500,000.00 3,497,539.06 06/30/20220.12501/27/2022 3,496,185.00 0.290912828ZX1 AA+
AaaU.S. Treasury11765 17,100,000.00 17,055,914.06 09/30/20220.12501/28/2022 17,016,552.00 0.51191282CAN1 AA+
AaaU.S. Treasury11766 2,900,000.00 2,892,523.45 09/30/20220.12501/28/2022 2,885,848.00 0.51191282CAN1 AA+
AaaU.S. Treasury11767 23,600,000.00 23,539,156.26 09/30/20220.12501/28/2022 23,484,832.00 0.51191282CAN1 AA+
AaaU.S. Treasury11768 3,000,000.00 2,992,265.62 09/30/20220.12501/28/2022 2,985,360.00 0.51191282CAN1 AA+

129,009,472.64 0.332127,634,010.00129,300,000.00129,009,472.64Subtotal and Average

Treasury Bills

P-1U.S. Treasury11602 25,000,000.00 24,980,716.67 06/16/20220.07806/25/2021 24,978,250.00 0.080912796J42 A-1+
P-1U.S. Treasury11712 20,000,000.00 19,965,073.33 11/03/20220.18611/30/2021 19,877,400.00 0.191912796N96 A-1+
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Treasury Bills

P-1U.S. Treasury11769 10,900,000.00 10,878,663.25 07/21/20220.40501/28/2022 10,877,655.00 0.417912796S42 A-1+
P-1U.S. Treasury11770 17,100,000.00 17,066,526.75 07/21/20220.40501/28/2022 17,064,945.00 0.417912796S42 A-1+
P-1U.S. Treasury11771 3,000,000.00 2,994,127.50 07/21/20220.40501/28/2022 2,993,850.00 0.417912796S42 A-1+
P-1U.S. Treasury11780 18,500,000.00 18,452,902.29 07/28/20220.54902/11/2022 18,454,120.00 0.566912796S59 A-1+
P-1U.S. Treasury11781 2,400,000.00 2,393,890.03 07/28/20220.54902/11/2022 2,394,048.00 0.566912796S59 A-1+
P-1U.S. Treasury11815 26,900,000.00 26,858,793.68 06/30/20220.60603/31/2022 26,865,299.00 0.624912796R50 A-1+
P-1U.S. Treasury11825 1,500,000.00 1,497,706.05 06/30/20220.60503/31/2022 1,498,065.00 0.623912796R50 A-1+

125,088,399.55 0.385125,003,632.00125,300,000.00148,298,335.04Subtotal and Average

Money Market Funds

AaaMorgan Stanley Govt MMF10670 12,054,863.13 12,054,863.13 0.71412,054,863.13 0.714SYS10670 AAA
AaaMorgan Stanley Govt MMF10671 25,087,690.33 25,087,690.33 0.71425,087,690.33 0.714SYS10671 AAA
AaaMorgan Stanley Govt MMF10883 20,091,900.63 20,091,900.63 0.71420,091,900.63 0.714SYS10883 AAA
AaaMorgan Stanley Govt MMF11463 30,017,041.33 30,017,041.33 0.71430,017,041.33 0.714SYS11463 AAA
AaaMorgan Stanley Govt MMF11572 0.00 0.00 0.7140.00 0.714SYS11572 AAA
AaaMorgan Stanley Govt MMF11850 140,893,333.94 140,893,333.94 0.71405/10/2022 140,893,333.94 0.714SYS11850 AAA
AaaMorgan Stanley Govt MMF5214 101,801.04 101,801.04 0.714101,801.04 0.714SYS5214 AAA
AaaMorgan Stanley Govt MMF5215 971,906.63 971,906.63 0.714971,906.63 0.714SYS5215 AAA
AaaMorgan Stanley Govt MMF5216 1,761.32 1,761.32 0.71407/01/2021 1,761.32 0.714SYS5216 AAA
AaaMorgan Stanley Govt MMF5217 827,271.45 827,271.45 0.714827,271.45 0.714SYS5217 AAA
AaaMorgan Stanley Govt MMF5218 314,344.66 314,344.66 0.714314,344.66 0.714SYS5218 AAA
AaaMorgan Stanley Govt MMF5221 256,108.06 256,108.06 0.714256,108.06 0.714SYS5221 AAA
AaaMorgan Stanley Govt MMF5229 90,355.32 90,355.32 0.71490,355.32 0.714SYS5229 AAA
AaaMorgan Stanley Govt MMF5252 332.61 332.61 0.71407/01/2021 332.61 0.714SYS5252 AAA
AaaMorgan Stanley Govt MMF6564 1,722,459.17 1,722,459.17 0.7141,722,459.17 0.714SYS6564 AAA
AaaMorgan Stanley Govt MMF6565 330,732.07 330,732.07 0.714330,732.07 0.714SYS6565 AAA
AaaMorgan Stanley Govt MMF7897 0.00 0.00 0.7140.00 0.714SYS7898 AAA
AaaMorgan Stanley Govt MMF8375 457,528.14 457,528.14 0.714457,528.14 0.714SYS8375 AAA
AaaMorgan Stanley Govt MMF8376 1,203,534.15 1,203,534.15 0.7141,203,534.15 0.714SYS8376 AAA
AaaMorgan Stanley Govt MMF8671 1,751,076.84 1,751,076.84 0.7141,751,076.84 0.714SYS8671 AAA
AaaMorgan Stanley Govt MMF8762 239,871.42 239,871.42 0.714239,871.42 0.714SYS8762 AAA
AaaMorgan Stanley Govt MMF8987 641,466.21 641,466.21 0.714641,466.21 0.714SYS8987 AAA
AaaMorgan Stanley Govt MMF8988 1,187,201.92 1,187,201.92 0.7141,187,201.92 0.714SYS8988 AAA
AaaMorgan Stanley Govt MMF9026 234,398.34 234,398.34 0.714234,398.34 0.714SYS9026 AAA
AaaMorgan Stanley Govt MMF9694 126,263.12 126,263.12 0.714126,263.12 0.714SYS9694 AAA
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238,603,241.83 0.714238,603,241.83238,603,241.83192,576,751.92Subtotal and Average

Forward Delivery Agreement

Aa2Bank of America - FDA3731 14,971,382.23 14,971,382.23 4.87514,971,382.23 4.875SYS3731 A+

14,971,382.23 4.87514,971,382.2314,971,382.2314,971,382.23Subtotal and Average

0.785508,601,524.68 561,131,624.06 558,746,403.17 560,088,824.36Total and Average
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