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Federal Agency Coupon

AaaFFCB10788 5,000,000.00 4,997,200.00 02/27/20242.61002/27/2019 4,883,400.00 2.6223133EKBW5 AA+
AaaFHLB10778 3,400,000.00 3,387,964.00 02/13/20242.50002/15/2019 3,323,432.00 2.5763130AFW94 AA+
AaaFHLB10779 2,000,000.00 1,992,920.00 02/13/20242.50002/15/2019 1,954,960.00 2.5763130AFW94 AA+
AaaFHLB10780 2,000,000.00 1,992,920.00 02/13/20242.50002/15/2019 1,954,960.00 2.5763130AFW94 AA+

12,371,004.00 2.59512,116,752.0012,400,000.0012,785,620.67Subtotal 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 16,694,680.00 1.872313384DG1 A-1+
P-1FHLB11946 2,600,000.00 2,579,130.67 12/16/20223.36009/21/2022 2,581,826.00 3.482313385T48 A-1+
P-1FHLB11948 30,000,000.00 29,747,000.00 12/23/20223.45009/26/2022 29,770,500.00 3.577313385U38 A-1+

67,877,854.78 2.66567,852,030.1168,657,000.0051,331,489.89Subtotal and Average

Treasury Notes

AaaU.S. Treasury11578 3,000,000.00 2,999,296.87 10/31/20220.12506/24/2021 2,993,970.00 0.14291282CAR2 AA+
AaaU.S. Treasury11582 2,800,000.00 2,799,343.74 10/31/20220.12506/24/2021 2,794,372.00 0.14291282CAR2 AA+
AaaU.S. Treasury11583 4,000,000.00 3,989,687.50 07/15/20230.12506/24/2021 3,874,840.00 0.251912828ZY9 AA+
AaaU.S. Treasury11589 2,000,000.00 1,994,843.75 07/15/20230.12506/24/2021 1,937,420.00 0.251912828ZY9 AA+
AaaU.S. Treasury11594 2,500,000.00 2,493,554.67 07/15/20230.12506/24/2021 2,421,775.00 0.251912828ZY9 AA+
AaaU.S. Treasury11600 10,000,000.00 9,991,406.25 12/31/20220.12506/25/2021 9,918,500.00 0.18291282CBD2 AA+
AaaU.S. Treasury11601 15,000,000.00 14,970,703.13 04/30/20230.12506/25/2021 14,663,700.00 0.23191282CBX8 AA+
AaaU.S. Treasury11603 15,000,000.00 14,936,718.75 10/15/20230.12506/25/2021 14,373,000.00 0.30991282CAP6 AA+
AaaU.S. Treasury11718 2,600,000.00 2,577,757.81 12/15/20230.12511/30/2021 2,474,056.00 0.54791282CBA8 AA+
AaaU.S. Treasury11720 2,300,000.00 2,280,324.22 12/15/20230.12511/30/2021 2,188,588.00 0.54791282CBA8 AA+
AaaU.S. Treasury11853 20,000,000.00 19,964,843.75 01/15/20231.50006/03/2022 19,888,800.00 1.787912828Z29 AA+
AaaU.S. Treasury11899 3,000,000.00 2,834,296.88 08/15/20261.50008/12/2022 2,714,190.00 2.9729128282A7 AA+
AaaU.S. Treasury11900 3,000,000.00 2,933,203.13 11/30/20242.12508/12/2022 2,868,510.00 3.1359128283J7 AA+

84,765,980.45 0.81283,111,721.0085,200,000.00146,232,228.11Subtotal and Average

Treasury Bills

P-1U.S. Treasury11712 20,000,000.00 19,965,073.33 11/03/20220.18611/30/2021 19,954,200.00 0.191912796N96 A-1+
AaaU.S. Treasury11851 20,000,000.00 19,848,770.83 11/25/20221.55606/03/2022 19,917,000.00 1.611912796W70 AA+
AaaU.S. Treasury11852 20,000,000.00 19,833,166.60 12/08/20221.65006/09/2022 19,890,600.00 1.710912796X61 AA+
P-1U.S. Treasury11869 20,000,000.00 19,864,075.56 10/25/20222.05606/28/2022 19,969,000.00 2.128912796YF0 A-1+
P-1U.S. Treasury11871 15,000,000.00 14,897,858.33 10/25/20222.06006/28/2022 14,976,750.00 2.132912796YF0 A-1+
P-1U.S. Treasury11872 20,000,000.00 19,864,141.67 10/25/20222.05506/28/2022 19,969,000.00 2.127912796YF0 A-1+
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Treasury Bills

P-1U.S. Treasury11873 20,000,000.00 19,864,141.67 10/25/20222.05506/28/2022 19,969,000.00 2.127912796YF0 A-1+

134,137,227.99 1.702134,645,550.00135,000,000.00134,137,227.99Subtotal and Average

Money Market Funds

AaaMorgan Stanley Govt MMF10670 35,001,790.81 35,001,790.81 2.80035,001,790.81 2.800SYS10670 AAA
AaaMorgan Stanley Govt MMF10671 7,490,719.98 7,490,719.98 2.8007,490,719.98 2.800SYS10671 AAA
AaaMorgan Stanley Govt MMF10883 23,707,262.69 23,707,262.69 2.80023,707,262.69 2.800SYS10883 AAA
AaaMorgan Stanley Govt MMF11463 24,457,133.21 24,457,133.21 2.80024,457,133.21 2.800SYS11463 AAA
AaaMorgan Stanley Govt MMF11572 0.00 0.00 2.8000.00 2.800SYS11572 AAA
AaaMorgan Stanley Govt MMF11850 1,712,698.02 1,712,698.02 2.8001,712,698.02 2.800SYS11850 AAA
AaaMorgan Stanley Govt MMF5214 274,351.04 274,351.04 2.800274,351.04 2.800SYS5214 AAA
AaaMorgan Stanley Govt MMF5215 852,819.72 852,819.72 2.800852,819.72 2.800SYS5215 AAA
AaaMorgan Stanley Govt MMF5216 1,769.21 1,769.21 2.8001,769.21 2.800SYS5216 AAA
AaaMorgan Stanley Govt MMF5217 809,681.72 809,681.72 2.800809,681.72 2.800SYS5217 AAA
AaaMorgan Stanley Govt MMF5218 862,890.57 862,890.57 2.800862,890.57 2.800SYS5218 AAA
AaaMorgan Stanley Govt MMF5221 2,942,235.56 2,942,235.56 2.8002,942,235.56 2.800SYS5221 AAA
AaaMorgan Stanley Govt MMF5229 56,722.75 56,722.75 2.80056,722.75 2.800SYS5229 AAA
AaaMorgan Stanley Govt MMF5252 334.15 334.15 2.800334.15 2.800SYS5252 AAA
AaaMorgan Stanley Govt MMF6564 0.00 0.00 2.8000.00 2.800SYS6564 AAA
AaaMorgan Stanley Govt MMF6565 0.00 0.00 2.8000.00 2.800SYS6565 AAA
AaaMorgan Stanley Govt MMF7897 0.00 0.00 2.80007/01/2022 0.00 2.800SYS7898 AAA
AaaMorgan Stanley Govt MMF8375 2,411,829.23 2,411,829.23 2.8002,411,829.23 2.800SYS8375 AAA
AaaMorgan Stanley Govt MMF8376 1,122,527.70 1,122,527.70 2.8001,122,527.70 2.800SYS8376 AAA
AaaMorgan Stanley Govt MMF8671 1,746,823.64 1,746,823.64 2.8001,746,823.64 2.800SYS8671 AAA
AaaMorgan Stanley Govt MMF8762 80,659.87 80,659.87 2.80080,659.87 2.800SYS8762 AAA
AaaMorgan Stanley Govt MMF8987 640,185.35 640,185.35 2.800640,185.35 2.800SYS8987 AAA
AaaMorgan Stanley Govt MMF8988 231,667.83 231,667.83 2.800231,667.83 2.800SYS8988 AAA
AaaMorgan Stanley Govt MMF9026 1,787,432.23 1,787,432.23 2.8001,787,432.23 2.800SYS9026 AAA
AaaMorgan Stanley Govt MMF9694 3,154,859.22 3,154,859.22 2.8003,154,859.22 2.800SYS9694 AAA

109,346,394.50 2.800109,346,394.50109,346,394.5092,763,709.69Subtotal 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
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2.100452,217,395.47 425,570,513.63 422,039,566.74 423,465,580.85Total and Average
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