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FAMCA10961 2,000,000.00 2,005,900.00 06/21/20221.95006/27/2019 2,055,740.00 1.84831422BGP9
FAMCA11165 3,000,000.00 3,000,000.00 01/29/20211.60001/14/2020 3,034,290.00 1.60031422BSJ0
FAMCA9719 3,000,000.00 3,000,000.00 07/27/20201.60007/27/2017 3,015,270.00 1.6003132X0VB4
FAMCA9720 2,000,000.00 2,000,000.00 07/27/20201.60007/27/2017 2,010,180.00 1.6003132X0VB4

AaaFFCB10669 14,000,000.00 13,997,200.00 12/17/20212.80012/18/2018 14,518,560.00 2.8073133EJ3B3 AA+
AaaFFCB10676 2,600,000.00 2,604,368.00 12/17/20212.80012/24/2018 2,696,304.00 2.7413133EJ3B3 AA+
AaaFFCB10677 2,995,000.00 3,000,031.60 12/17/20212.80012/24/2018 3,105,934.80 2.7413133EJ3B3 AA+
AaaFFCB10788 5,000,000.00 4,997,200.00 02/27/20242.61002/27/2019 5,385,550.00 2.6223133EKBW5 AA+
AaaFFCB10821 2,000,000.00 2,002,160.00 03/11/20212.55003/15/2019 2,042,560.00 2.4943133EKCS3 AA+
AaaFFCB9673 2,858,000.00 2,856,799.64 04/13/20201.55006/22/2017 2,859,200.36 1.5653133EHFL2 AA+
AaaFHLB10778 3,400,000.00 3,387,964.00 02/13/20242.50002/15/2019 3,662,004.00 2.5763130AFW94 AA+
AaaFHLB10779 2,000,000.00 1,992,920.00 02/13/20242.50002/15/2019 2,154,120.00 2.5763130AFW94 AA+
AaaFHLB10780 2,000,000.00 1,992,920.00 02/13/20242.50002/15/2019 2,154,120.00 2.5763130AFW94 AA+
AaaFHLB10787 10,000,000.00 9,979,200.00 03/11/20222.50002/25/2019 10,415,200.00 2.571313378WG2 AA+
AaaFHLB10864 8,000,000.00 8,064,320.00 09/11/20202.87503/28/2019 8,092,960.00 2.309313370US5 AA+
AaaFNMA11028 2,500,000.00 2,487,700.00 09/06/20221.37509/06/2019 2,560,250.00 1.5433135G0W33 AA+

67,368,683.24 2.38769,762,243.1667,353,000.0067,368,683.24Subtotal and Average

Federal Agency Discounts

P-1FHLB11153 15,000,000.00 14,880,450.00 06/24/20201.59412/27/2019 14,997,600.00 1.652313384YN3 A-1+
P-1FHLB11154 25,000,000.00 24,801,250.00 06/24/20201.59012/27/2019 24,996,000.00 1.648313384YN3 A-1+
P-1FHLB11155 25,000,000.00 24,801,250.00 06/24/20201.59012/27/2019 24,996,000.00 1.648313384YN3 A-1+
P-1FHLB11200 11,500,000.00 11,455,307.17 05/06/20201.57202/07/2020 11,499,195.00 1.622313384WM7 A-1+
P-1FHLB11202 12,400,000.00 12,351,809.47 05/06/20201.57202/07/2020 12,399,132.00 1.622313384WM7 A-1+
P-1FHLB11212 25,000,000.00 24,903,750.00 05/08/20201.57502/10/2020 24,998,250.00 1.625313384WP0 A-1+
P-1FHLB11213 14,700,000.00 14,643,405.00 05/08/20201.57502/10/2020 14,698,971.00 1.625313384WP0 A-1+
P-1FHLMC11191 3,000,000.00 2,983,079.17 06/17/20201.55002/07/2020 2,999,550.00 1.602313396YF4 A-1+

130,820,300.81 1.636131,584,698.00131,600,000.00133,971,053.50Subtotal and Average

Treasury Notes

AaaU.S. Treasury10753 10,000,000.00 9,849,218.75 08/15/20201.50002/12/2019 10,058,600.00 2.5259128282Q2 AA+
AaaU.S. Treasury10848 30,000,000.00 29,715,234.38 04/15/20201.50003/27/2019 30,016,200.00 2.419912828X21 AA+
AaaU.S. Treasury10852 10,000,000.00 9,894,921.88 06/15/20201.50003/28/2019 10,028,900.00 2.380912828XU9 AA+
AaaU.S. Treasury10853 12,000,000.00 11,878,125.00 05/15/20201.50003/28/2019 12,020,400.00 2.414912828X96 AA+
AaaU.S. Treasury10854 12,000,000.00 11,885,625.00 04/15/20201.50003/28/2019 12,006,480.00 2.425912828X21 AA+
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AaaU.S. Treasury10862 9,000,000.00 8,906,484.38 07/15/20201.50003/28/2019 9,037,980.00 2.3149128282J8 AA+
AaaU.S. Treasury10863 9,000,000.00 8,899,804.69 08/15/20201.50003/28/2019 9,052,740.00 2.3209128282Q2 AA+
AaaU.S. Treasury10865 7,000,000.00 6,929,179.69 10/15/20201.62503/28/2019 7,056,630.00 2.2939128282Z2 AA+
AaaU.S. Treasury10866 4,000,000.00 3,966,562.50 11/15/20201.75003/28/2019 4,042,200.00 2.2749128283G3 AA+
AaaU.S. Treasury10867 2,000,000.00 1,987,265.63 12/15/20201.87503/28/2019 2,025,320.00 2.2549128283L2 AA+
AaaU.S. Treasury10868 2,000,000.00 1,991,171.88 01/15/20212.00003/28/2019 2,030,620.00 2.2519128283Q1 AA+
AaaU.S. Treasury10869 1,000,000.00 999,882.81 02/15/20212.25003/28/2019 1,018,980.00 2.2569128283X6 AA+
AaaU.S. Treasury10895 25,000,000.00 24,666,992.19 04/30/20201.12504/22/2019 25,020,750.00 2.452912828VA5 AA+
AaaU.S. Treasury11134 10,000,000.00 9,999,218.75 11/30/20201.62512/04/2019 10,103,100.00 1.633912828M98 AA+
AaaU.S. Treasury11135 20,000,000.00 19,998,437.50 11/30/20201.62512/04/2019 20,206,200.00 1.633912828M98 AA+
AaaU.S. Treasury11143 2,200,000.00 2,181,007.81 06/30/20211.12512/12/2019 2,228,006.00 1.691912828S27 AA+
AaaU.S. Treasury11163 25,000,000.00 24,960,937.50 09/30/20201.37501/08/2020 25,164,000.00 1.591912828L65 AA+

188,710,070.34 2.162191,117,106.00190,200,000.00188,710,070.34Subtotal and Average

Treasury Bills

11,507,217.10Subtotal and Average

Money Market Funds

AaaMorgan Stanley Govt MMF10670 35,949,718.90 35,949,718.90 0.25035,949,718.90 0.250SYS10670 AAA
AaaMorgan Stanley Govt MMF10671 31,075,669.37 31,075,669.37 0.25031,075,669.37 0.250SYS10671 AAA
AaaMorgan Stanley Govt MMF10883 19,292,244.27 19,292,244.27 0.25019,292,244.27 0.250SYS10883 AAA
AaaMorgan Stanley Govt MMF5214 201,276.59 201,276.59 0.250201,276.59 0.250SYS5214 AAA
AaaMorgan Stanley Govt MMF5215 1,248,659.66 1,248,659.66 0.2501,248,659.66 0.250SYS5215 AAA
AaaMorgan Stanley Govt MMF5216 7,255.38 7,255.38 0.2507,255.38 0.250SYS5216 AAA
AaaMorgan Stanley Govt MMF5217 825,847.06 825,847.06 0.250825,847.06 0.250SYS5217 AAA
AaaMorgan Stanley Govt MMF5218 13,705.99 13,705.99 0.25013,705.99 0.250SYS5218 AAA
AaaMorgan Stanley Govt MMF5219 6,815.74 6,815.74 0.2506,815.74 0.250SYS5219 AAA
AaaMorgan Stanley Govt MMF5221 2,850,576.99 2,850,576.99 0.2502,850,576.99 0.250SYS5221 AAA
AaaMorgan Stanley Govt MMF5222 565,555.93 565,555.93 0.250565,555.93 0.250SYS5222 AAA
AaaMorgan Stanley Govt MMF5223 1,708,002.29 1,708,002.29 0.2501,708,002.29 0.250SYS5223 AAA
AaaMorgan Stanley Govt MMF5227 22,244.19 22,244.19 0.25022,244.19 0.250SYS5227 AAA
AaaMorgan Stanley Govt MMF5229 423,418.30 423,418.30 0.250423,418.30 0.250SYS5229 AAA
AaaMorgan Stanley Govt MMF5230 246,465.71 246,465.71 0.250246,465.71 0.250SYS5230 AAA
AaaMorgan Stanley Govt MMF5231 480,282.81 480,282.81 0.250480,282.81 0.250SYS5231 AAA
AaaMorgan Stanley Govt MMF5232 165,950.91 165,950.91 0.250165,950.91 0.250SYS5232 AAA
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AaaMorgan Stanley Govt MMF5233 71,608.56 71,608.56 0.25071,608.56 0.250SYS5233 AAA
AaaMorgan Stanley Govt MMF5234 106,076.33 106,076.33 0.250106,076.33 0.250SYS5234 AAA
AaaMorgan Stanley Govt MMF5235 172,489.03 172,489.03 0.250172,489.03 0.250SYS5235 AAA
AaaMorgan Stanley Govt MMF5238 0.00 0.00 0.2500.00 0.250SYS5238 AAA
AaaMorgan Stanley Govt MMF5239 0.00 0.00 0.2500.00 0.250SYS5239 AAA
AaaMorgan Stanley Govt MMF5240 0.00 0.00 0.2500.00 0.250SYS5240 AAA
AaaMorgan Stanley Govt MMF5241 0.00 0.00 0.2500.00 0.250SYS5241 AAA
AaaMorgan Stanley Govt MMF5242 0.00 0.00 0.2500.00 0.250SYS5242 AAA
AaaMorgan Stanley Govt MMF5243 0.00 0.00 0.2500.00 0.250SYS5243 AAA
AaaMorgan Stanley Govt MMF5252 332.44 332.44 0.250332.44 0.250SYS5252 AAA
AaaMorgan Stanley Govt MMF6564 493,883.68 493,883.68 0.250493,883.68 0.250SYS6564 AAA
AaaMorgan Stanley Govt MMF6565 4,282,134.61 4,282,134.61 0.2504,282,134.61 0.250SYS6565 AAA
AaaMorgan Stanley Govt MMF7638 0.00 0.00 0.25007/01/2019 0.00 0.250SYS7638 AAA
AaaMorgan Stanley Govt MMF7639 0.00 0.00 0.25007/01/2019 0.00 0.250SYS7639 AAA
AaaMorgan Stanley Govt MMF7897 5,143,665.06 5,143,665.06 0.2505,143,665.06 0.250SYS7898 AAA
AaaMorgan Stanley Govt MMF8375 1,871,601.92 1,871,601.92 0.2501,871,601.92 0.250SYS8375 AAA
AaaMorgan Stanley Govt MMF8376 1,363,556.86 1,363,556.86 0.2501,363,556.86 0.250SYS8376 AAA
AaaMorgan Stanley Govt MMF8671 1,959,318.72 1,959,318.72 0.2501,959,318.72 0.250SYS8671 AAA
AaaMorgan Stanley Govt MMF8762 239,458.79 239,458.79 0.250239,458.79 0.250SYS8762 AAA
AaaMorgan Stanley Govt MMF8987 685,778.85 685,778.85 0.250685,778.85 0.250SYS8987 AAA
AaaMorgan Stanley Govt MMF8988 647,900.62 647,900.62 0.250647,900.62 0.250SYS8988 AAA
AaaMorgan Stanley Govt MMF9026 1,458,078.64 1,458,078.64 0.2501,458,078.64 0.250SYS9026 AAA
AaaMorgan Stanley Govt MMF9694 2,154,900.34 2,154,900.34 0.2502,154,900.34 0.250SYS9694 AAA

115,734,474.54 0.250115,734,474.54115,734,474.5499,919,242.84Subtotal and Average

Forward Delivery Agreement

ABank of America - FDA3731 14,973,701.85 14,973,701.85 4.87514,973,701.85 4.875SYS3731 A

14,973,701.85 4.87514,973,701.8514,973,701.8514,973,701.85Subtotal and Average

1.709516,449,968.87 519,861,176.39 523,172,223.55 517,607,230.78Total and Average
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