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FAMCA10961 2,000,000.00 2,005,900.00 06/21/20221.95006/27/2019 2,016,940.00 1.84831422BGP9
FAMCA11165 3,000,000.00 3,000,000.00 01/29/20211.60001/14/2020 3,000,000.00 1.60031422BSJ0
FAMCA9719 3,000,000.00 3,000,000.00 07/27/20201.60007/27/2017 2,998,710.00 1.6003132X0VB4
FAMCA9720 2,000,000.00 2,000,000.00 07/27/20201.60007/27/2017 1,999,140.00 1.6003132X0VB4

AaaFFCB10669 14,000,000.00 13,997,200.00 12/17/20212.80012/18/2018 14,330,260.00 2.8073133EJ3B3 AA+
AaaFFCB10676 2,600,000.00 2,604,368.00 12/17/20212.80012/24/2018 2,661,334.00 2.7413133EJ3B3 AA+
AaaFFCB10677 2,995,000.00 3,000,031.60 12/17/20212.80012/24/2018 3,065,652.05 2.7413133EJ3B3 AA+
AaaFFCB10788 5,000,000.00 4,997,200.00 02/27/20242.61002/27/2019 5,176,600.00 2.6223133EKBW5 AA+
AaaFFCB10821 2,000,000.00 2,002,160.00 03/11/20212.55003/15/2019 2,023,220.00 2.4943133EKCS3 AA+
AaaFFCB9673 2,858,000.00 2,856,799.64 04/13/20201.55006/22/2017 2,856,971.12 1.5653133EHFL2 AA+
AaaFHLB10778 3,400,000.00 3,387,964.00 02/13/20242.50002/15/2019 3,505,740.00 2.5763130AFW94 AA+
AaaFHLB10779 2,000,000.00 1,992,920.00 02/13/20242.50002/15/2019 2,062,200.00 2.5763130AFW94 AA+
AaaFHLB10780 2,000,000.00 1,992,920.00 02/13/20242.50002/15/2019 2,062,200.00 2.5763130AFW94 AA+
AaaFHLB10787 10,000,000.00 9,979,200.00 03/11/20222.50002/25/2019 10,187,700.00 2.571313378WG2 AA+
AaaFHLB10864 8,000,000.00 8,064,320.00 09/11/20202.87503/28/2019 8,058,080.00 2.309313370US5 AA+
AaaFNMA11028 2,500,000.00 2,487,700.00 09/06/20221.37509/06/2019 2,483,550.00 1.5433135G0W33 AA+

67,368,683.24 2.38768,488,297.1767,353,000.0066,110,618.72Subtotal and Average

Federal Agency Discounts

P-1FHLB10858 10,000,000.00 9,767,333.33 03/11/20202.40003/28/2019 9,970,100.00 2.511313384UD9 A-1+
P-1FHLB10859 9,000,000.00 8,807,400.00 02/12/20202.40003/28/2019 8,984,430.00 2.508313384SZ3 A-1+
P-1FHLB11153 15,000,000.00 14,880,450.00 06/24/20201.59412/27/2019 14,885,400.00 1.652313384YN3 A-1+
P-1FHLB11154 25,000,000.00 24,801,250.00 06/24/20201.59012/27/2019 24,809,000.00 1.648313384YN3 A-1+
P-1FHLB11155 25,000,000.00 24,801,250.00 06/24/20201.59012/27/2019 24,809,000.00 1.648313384YN3 A-1+

83,057,683.33 1.84183,457,930.0084,000,000.0087,042,805.91Subtotal and Average

Treasury Notes

AaaU.S. Treasury10752 15,100,000.00 14,920,097.66 02/29/20201.37502/12/2019 15,093,054.00 2.538912828J50 AA+
AaaU.S. Treasury10753 10,000,000.00 9,849,218.75 08/15/20201.50002/12/2019 9,995,300.00 2.5259128282Q2 AA+
AaaU.S. Treasury10848 30,000,000.00 29,715,234.38 04/15/20201.50003/27/2019 29,993,100.00 2.419912828X21 AA+
AaaU.S. Treasury10852 10,000,000.00 9,894,921.88 06/15/20201.50003/28/2019 9,996,900.00 2.380912828XU9 AA+
AaaU.S. Treasury10853 12,000,000.00 11,878,125.00 05/15/20201.50003/28/2019 11,995,320.00 2.414912828X96 AA+
AaaU.S. Treasury10854 12,000,000.00 11,885,625.00 04/15/20201.50003/28/2019 11,997,240.00 2.425912828X21 AA+
AaaU.S. Treasury10862 9,000,000.00 8,906,484.38 07/15/20201.50003/28/2019 8,997,570.00 2.3149128282J8 AA+
AaaU.S. Treasury10863 9,000,000.00 8,899,804.69 08/15/20201.50003/28/2019 8,995,770.00 2.3209128282Q2 AA+
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AaaU.S. Treasury10865 7,000,000.00 6,929,179.69 10/15/20201.62503/28/2019 7,002,730.00 2.2939128282Z2 AA+
AaaU.S. Treasury10866 4,000,000.00 3,966,562.50 11/15/20201.75003/28/2019 4,005,920.00 2.2749128283G3 AA+
AaaU.S. Treasury10867 2,000,000.00 1,987,265.63 12/15/20201.87503/28/2019 2,005,940.00 2.2549128283L2 AA+
AaaU.S. Treasury10868 2,000,000.00 1,991,171.88 01/15/20212.00003/28/2019 2,007,420.00 2.2519128283Q1 AA+
AaaU.S. Treasury10869 1,000,000.00 999,882.81 02/15/20212.25003/28/2019 1,006,720.00 2.2569128283X6 AA+
AaaU.S. Treasury10893 50,000,000.00 49,566,406.25 02/15/20201.37504/22/2019 49,996,000.00 2.451912828W22 AA+
AaaU.S. Treasury10895 25,000,000.00 24,666,992.19 04/30/20201.12504/22/2019 24,957,000.00 2.452912828VA5 AA+
AaaU.S. Treasury11134 10,000,000.00 9,999,218.75 11/30/20201.62512/04/2019 10,005,500.00 1.633912828M98 AA+
AaaU.S. Treasury11135 20,000,000.00 19,998,437.50 11/30/20201.62512/04/2019 20,011,000.00 1.633912828M98 AA+
AaaU.S. Treasury11143 2,200,000.00 2,181,007.81 06/30/20211.12512/12/2019 2,190,716.00 1.691912828S27 AA+
AaaU.S. Treasury11163 25,000,000.00 24,960,937.50 09/30/20201.37501/08/2020 24,960,937.50 1.591912828L65 AA+

253,196,574.25 2.241255,214,137.50255,300,000.00247,560,233.52Subtotal and Average

Treasury Bills

P-1U.S. Treasury10795 30,000,000.00 29,252,283.33 02/27/20202.46502/28/2019 29,929,500.00 2.582912796SD2 A-1+
P-1U.S. Treasury11074 20,000,000.00 19,817,985.00 03/19/20201.85109/24/2019 19,936,600.00 1.920912796TL3 A-1+

49,070,268.33 2.31549,866,100.0050,000,000.0079,938,398.11Subtotal and Average

Money Market Funds

AaaMorgan Stanley Govt MMF10670 11,578,809.16 11,578,809.16 1.48011,578,809.16 1.480SYS10670 AAA
AaaMorgan Stanley Govt MMF10671 25,589,451.78 25,589,451.78 1.48025,589,451.78 1.480SYS10671 AAA
AaaMorgan Stanley Govt MMF10883 12,430,055.59 12,430,055.59 1.48012,430,055.59 1.480SYS10883 AAA
AaaMorgan Stanley Govt MMF5214 156,127.78 156,127.78 1.480156,127.78 1.480SYS5214 AAA
AaaMorgan Stanley Govt MMF5215 1,451,414.12 1,451,414.12 1.4801,451,414.12 1.480SYS5215 AAA
AaaMorgan Stanley Govt MMF5216 472,928.02 472,928.02 1.480472,928.02 1.480SYS5216 AAA
AaaMorgan Stanley Govt MMF5217 826,060.20 826,060.20 1.480826,060.20 1.480SYS5217 AAA
AaaMorgan Stanley Govt MMF5218 20,871.67 20,871.67 1.48020,871.67 1.480SYS5218 AAA
AaaMorgan Stanley Govt MMF5219 515,000.00 515,000.00 1.480515,000.00 1.480SYS5219 AAA
AaaMorgan Stanley Govt MMF5221 5,833,656.16 5,833,656.16 1.4805,833,656.16 1.480SYS5221 AAA
AaaMorgan Stanley Govt MMF5222 566,940.73 566,940.73 1.480566,940.73 1.480SYS5222 AAA
AaaMorgan Stanley Govt MMF5223 1,711,192.96 1,711,192.96 1.4801,711,192.96 1.480SYS5223 AAA
AaaMorgan Stanley Govt MMF5227 28,294.60 28,294.60 1.48028,294.60 1.480SYS5227 AAA
AaaMorgan Stanley Govt MMF5229 354,862.24 354,862.24 1.480354,862.24 1.480SYS5229 AAA
AaaMorgan Stanley Govt MMF5230 243,532.01 243,532.01 1.480243,532.01 1.480SYS5230 AAA
AaaMorgan Stanley Govt MMF5231 477,180.86 477,180.86 1.480477,180.86 1.480SYS5231 AAA
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AaaMorgan Stanley Govt MMF5232 174,976.43 174,976.43 1.480174,976.43 1.480SYS5232 AAA
AaaMorgan Stanley Govt MMF5233 73,687.12 73,687.12 1.48073,687.12 1.480SYS5233 AAA
AaaMorgan Stanley Govt MMF5234 411,025.80 411,025.80 1.480411,025.80 1.480SYS5234 AAA
AaaMorgan Stanley Govt MMF5235 176,441.55 176,441.55 1.480176,441.55 1.480SYS5235 AAA
AaaMorgan Stanley Govt MMF5238 64,454.70 64,454.70 1.48064,454.70 1.480SYS5238 AAA
AaaMorgan Stanley Govt MMF5239 28,198.99 28,198.99 1.48028,198.99 1.480SYS5239 AAA
AaaMorgan Stanley Govt MMF5240 78.28 78.28 1.48078.28 1.480SYS5240 AAA
AaaMorgan Stanley Govt MMF5241 17,027.83 17,027.83 1.48017,027.83 1.480SYS5241 AAA
AaaMorgan Stanley Govt MMF5242 29,795.46 29,795.46 1.48029,795.46 1.480SYS5242 AAA
AaaMorgan Stanley Govt MMF5243 4,328,013.31 4,328,013.31 1.4804,328,013.31 1.480SYS5243 AAA
AaaMorgan Stanley Govt MMF5252 331.84 331.84 1.480331.84 1.480SYS5252 AAA
AaaMorgan Stanley Govt MMF6564 15,842,905.85 15,842,905.85 1.48015,842,905.85 1.480SYS6564 AAA
AaaMorgan Stanley Govt MMF6565 4,299,853.91 4,299,853.91 1.4804,299,853.91 1.480SYS6565 AAA
AaaMorgan Stanley Govt MMF7638 0.00 0.00 1.48007/01/2019 0.00 1.480SYS7638 AAA
AaaMorgan Stanley Govt MMF7639 0.00 0.00 1.48007/01/2019 0.00 1.480SYS7639 AAA
AaaMorgan Stanley Govt MMF7897 5,131,108.90 5,131,108.90 1.4805,131,108.90 1.480SYS7898 AAA
AaaMorgan Stanley Govt MMF8375 2,133,693.64 2,133,693.64 1.4802,133,693.64 1.480SYS8375 AAA
AaaMorgan Stanley Govt MMF8376 1,360,534.04 1,360,534.04 1.4801,360,534.04 1.480SYS8376 AAA
AaaMorgan Stanley Govt MMF8671 1,959,227.75 1,959,227.75 1.4801,959,227.75 1.480SYS8671 AAA
AaaMorgan Stanley Govt MMF8762 236,645.13 236,645.13 1.480236,645.13 1.480SYS8762 AAA
AaaMorgan Stanley Govt MMF8987 687,410.23 687,410.23 1.480687,410.23 1.480SYS8987 AAA
AaaMorgan Stanley Govt MMF8988 1,580,012.37 1,580,012.37 1.4801,580,012.37 1.480SYS8988 AAA
AaaMorgan Stanley Govt MMF9026 1,372,026.28 1,372,026.28 1.4801,372,026.28 1.480SYS9026 AAA
AaaMorgan Stanley Govt MMF9694 2,124,712.08 2,124,712.08 1.4802,124,712.08 1.480SYS9694 AAA

104,288,539.37 1.480104,288,539.37104,288,539.3776,271,177.04Subtotal and Average

Forward Delivery Agreement

ABank of America - FDA3731 0.00 0.00 4.8750.00 4.875SYS3731 A

0.00 0.0000.000.000.00Subtotal and Average

2.063556,923,233.31 560,941,539.37 561,315,004.04 556,981,748.52Total and Average
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