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Federal Agency Coupon

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+
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+

64,511,883.60 2.42466,903,042.8064,495,000.0064,511,883.60Subtotal 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-1FHLMC11191 3,000,000.00 2,983,079.17 06/17/20201.55002/07/2020 2,999,550.00 1.602313396YF4 A-1+

67,466,029.17 1.64667,989,150.0068,000,000.0080,235,889.43Subtotal and Average

Treasury Notes

AaaU.S. Treasury10753 10,000,000.00 9,849,218.75 08/15/20201.50002/12/2019 10,028,200.00 2.5259128282Q2 AA+
AaaU.S. Treasury10852 10,000,000.00 9,894,921.88 06/15/20201.50003/28/2019 10,005,300.00 2.380912828XU9 AA+
AaaU.S. Treasury10862 9,000,000.00 8,906,484.38 07/15/20201.50003/28/2019 9,015,030.00 2.3149128282J8 AA+
AaaU.S. Treasury10863 9,000,000.00 8,899,804.69 08/15/20201.50003/28/2019 9,025,380.00 2.3209128282Q2 AA+
AaaU.S. Treasury10865 7,000,000.00 6,929,179.69 10/15/20201.62503/28/2019 7,036,890.00 2.2939128282Z2 AA+
AaaU.S. Treasury10866 4,000,000.00 3,966,562.50 11/15/20201.75003/28/2019 4,028,280.00 2.2749128283G3 AA+
AaaU.S. Treasury10867 2,000,000.00 1,987,265.63 12/15/20201.87503/28/2019 2,018,200.00 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. Treasury11134 10,000,000.00 9,999,218.75 11/30/20201.62512/04/2019 10,071,900.00 1.633912828M98 AA+
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AaaU.S. Treasury11135 20,000,000.00 19,998,437.50 11/30/20201.62512/04/2019 20,143,800.00 1.633912828M98 AA+
AaaU.S. Treasury11143 2,200,000.00 2,181,007.81 06/30/20211.12512/12/2019 2,221,736.00 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+

110,564,093.77 1.973111,808,316.00111,200,000.00115,928,408.29Subtotal and Average

Money Market Funds

AaaMorgan Stanley Govt MMF10670 70,914,972.76 70,914,972.76 0.09070,914,972.76 0.090SYS10670 AAA
AaaMorgan Stanley Govt MMF10671 86,328,458.22 86,328,458.22 0.09086,328,458.22 0.090SYS10671 AAA
AaaMorgan Stanley Govt MMF10883 45,977,270.66 45,977,270.66 0.09045,977,270.66 0.090SYS10883 AAA
AaaMorgan Stanley Govt MMF5214 3,081,850.16 3,081,850.16 0.0903,081,850.16 0.090SYS5214 AAA
AaaMorgan Stanley Govt MMF5215 1,251,736.75 1,251,736.75 0.0901,251,736.75 0.090SYS5215 AAA
AaaMorgan Stanley Govt MMF5216 8,481.28 8,481.28 0.0908,481.28 0.090SYS5216 AAA
AaaMorgan Stanley Govt MMF5217 826,522.81 826,522.81 0.090826,522.81 0.090SYS5217 AAA
AaaMorgan Stanley Govt MMF5218 10,441.89 10,441.89 0.09010,441.89 0.090SYS5218 AAA
AaaMorgan Stanley Govt MMF5219 0.00 0.00 0.0900.00 0.090SYS5219 AAA
AaaMorgan Stanley Govt MMF5221 1,623,956.39 1,623,956.39 0.0901,623,956.39 0.090SYS5221 AAA
AaaMorgan Stanley Govt MMF5222 0.00 0.00 0.0900.00 0.090SYS5222 AAA
AaaMorgan Stanley Govt MMF5223 0.00 0.00 0.0900.00 0.090SYS5223 AAA
AaaMorgan Stanley Govt MMF5227 0.00 0.00 0.0900.00 0.090SYS5227 AAA
AaaMorgan Stanley Govt MMF5229 423,752.52 423,752.52 0.090423,752.52 0.090SYS5229 AAA
AaaMorgan Stanley Govt MMF5230 0.00 0.00 0.0900.00 0.090SYS5230 AAA
AaaMorgan Stanley Govt MMF5231 0.00 0.00 0.0900.00 0.090SYS5231 AAA
AaaMorgan Stanley Govt MMF5232 0.00 0.00 0.0900.00 0.090SYS5232 AAA
AaaMorgan Stanley Govt MMF5233 0.00 0.00 0.0900.00 0.090SYS5233 AAA
AaaMorgan Stanley Govt MMF5234 0.00 0.00 0.0900.00 0.090SYS5234 AAA
AaaMorgan Stanley Govt MMF5235 0.00 0.00 0.0900.00 0.090SYS5235 AAA
AaaMorgan Stanley Govt MMF5238 0.00 0.00 0.0900.00 0.090SYS5238 AAA
AaaMorgan Stanley Govt MMF5239 0.00 0.00 0.0900.00 0.090SYS5239 AAA
AaaMorgan Stanley Govt MMF5240 0.00 0.00 0.0900.00 0.090SYS5240 AAA
AaaMorgan Stanley Govt MMF5241 0.00 0.00 0.0900.00 0.090SYS5241 AAA
AaaMorgan Stanley Govt MMF5242 0.00 0.00 0.0900.00 0.090SYS5242 AAA
AaaMorgan Stanley Govt MMF5243 0.00 0.00 0.0900.00 0.090SYS5243 AAA
AaaMorgan Stanley Govt MMF5252 332.61 332.61 0.090332.61 0.090SYS5252 AAA
AaaMorgan Stanley Govt MMF6564 16,729,943.96 16,729,943.96 0.09016,729,943.96 0.090SYS6564 AAA
AaaMorgan Stanley Govt MMF6565 4,242,013.29 4,242,013.29 0.0904,242,013.29 0.090SYS6565 AAA
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AaaMorgan Stanley Govt MMF7638 0.00 0.00 0.09007/01/2019 0.00 0.090SYS7638 AAA
AaaMorgan Stanley Govt MMF7639 0.00 0.00 0.09007/01/2019 0.00 0.090SYS7639 AAA
AaaMorgan Stanley Govt MMF7897 5,147,874.01 5,147,874.01 0.0905,147,874.01 0.090SYS7898 AAA
AaaMorgan Stanley Govt MMF8375 2,148,470.27 2,148,470.27 0.0902,148,470.27 0.090SYS8375 AAA
AaaMorgan Stanley Govt MMF8376 1,359,506.65 1,359,506.65 0.0901,359,506.65 0.090SYS8376 AAA
AaaMorgan Stanley Govt MMF8671 1,952,583.29 1,952,583.29 0.0901,952,583.29 0.090SYS8671 AAA
AaaMorgan Stanley Govt MMF8762 239,654.72 239,654.72 0.090239,654.72 0.090SYS8762 AAA
AaaMorgan Stanley Govt MMF8987 681,080.45 681,080.45 0.090681,080.45 0.090SYS8987 AAA
AaaMorgan Stanley Govt MMF8988 944,734.10 944,734.10 0.090944,734.10 0.090SYS8988 AAA
AaaMorgan Stanley Govt MMF9026 1,742,780.33 1,742,780.33 0.0901,742,780.33 0.090SYS9026 AAA
AaaMorgan Stanley Govt MMF9694 2,156,663.52 2,156,663.52 0.0902,156,663.52 0.090SYS9694 AAA

247,793,080.64 0.090247,793,080.64247,793,080.64230,249,637.00Subtotal 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

1.150505,899,520.17 506,461,782.49 509,467,291.29 505,308,789.03Total and Average
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