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Average Purchase Stated YTM Maturity
CUSIP Investment # Issuer Balance Date Par Value Market Value Book Value Rate 365 Moody's S&P Date
Federal Agency Non-Callables
313380EC7 8106 FHLB 04/22/2015 5,000,000.00 4,999,900.00 4,999,050.00 0.750 0.758 Aaa AA+ 09/08/2017
313380EC7 8107 FHLB 04/22/2015 2,000,000.00 1,999,960.00 1,999,620.00 0.750 0.758 Aaa AA+ 09/08/2017
313380EC7 8108 FHLB 04/22/2015 2,000,000.00 1,999,960.00 1,999,620.00 0.750 0.758 Aaa AA+ 09/08/2017
3130A5GM5 8160 FHLB 05/27/2015 5,000,000.00 5,002,000.00 4,999,600.00  0.550 0.555 Aaa  AA+ 12/15/2016
3130A5GM5 8161 FHLB 05/27/2015 5,000,000.00 5,002,000.00 4,999,600.00 0.550 0.555 Aaa AA+ 12/15/2016
3130A5GM5 8162 FHLB 05/27/2015 3,000,000.00 3,001,200.00 2,999,760.00 0.550 0.555 Aaa AA+ 12/15/2016
3130A5GM5 8163 FHLB 05/27/2015 4,000,000.00 4,001,600.00 3,999,680.00 0.550 0.555 Aaa AA+ 12/15/2016
3130A7VB8 8917 FHLB 04/26/2016 4,500,000.00 4,501,035.00 4,498,650.00  0.540 0.587 Aaa  AA+ 01/26/2017
3137EADUO 8111 FHLMC 04/24/2015 3,000,000.00 3,000,930.00 2,996,610.00 0.500 0.565 Aaa AA+ 01/27/2017
3134G6YC1 8113 FHLMC 04/30/2015 5,000,000.00 5,000,200.00 4,999,700.00 0.670 0.673 Aaa AA+ 05/30/2017
3135G0OPQO 8809 FNMA 03/11/2016 2,000,000.00 2,003,280.00 1,997,440.00 0.875 0.954 Aaa AA+ 10/26/2017
3135G0J61 8810 FNMA 03/11/2016 5,000,000.00 5,003,800.00 4,987,150.00  0.875 1.002 Aaa  AA+ 03/28/2018
3135G0J61 8811 FNMA 03/11/2016 3,000,000.00 3,002,280.00 2,992,290.00 0.875 1.002 Aaa AA+ 03/28/2018
3135G0J61 8812 FNMA 03/11/2016 4,000,000.00 4,003,040.00 3,989,720.00 0.875 1.002 Aaa AA+ 03/28/2018
3135G0zB2 8858 FNMA 04/05/2016 4,000,000.00 4,004,880.00 4,003,000.00 0.750 0.678 Aaa AA+ 04/20/2017
3135G0ZB2 8859 FNMA 04/05/2016 3,000,000.00 3,003,660.00 3,002,250.00  0.750 0.678 Aaa  AA+ 04/20/2017
3135G0ZB2 8860 FNMA 04/05/2016 5,000,000.00 5,006,100.00 5,003,750.00 0.750 0.678 Aaa AA+ 04/20/2017
3135G0ZB2 8861 FNMA 04/05/2016 5,000,000.00 5,006,100.00 5,003,750.00 0.750 0.678 Aaa AA+ 04/20/2017
Subtotal and Average 69,471,240.00 69,500,000.00 69,541,925.00 69,471,240.00 0.711
Federal Agency Callables
3134G8YU7 8901 FHLMC 04/26/2016 2,000,000.00 2,001,000.00 1,999,040.00 1.050 1.070 Aaa AA+ 10/26/2018
3134G8YU7 8902 FHLMC 04/26/2016 5,000,000.00 5,002,500.00 4,997,600.00 1.050 1.070 Aaa AA+ 10/26/2018
3134G8YU7 8903 FHLMC 04/26/2016 2,000,000.00 2,001,000.00 1,999,040.00 1.050 1.070 Aaa AA+ 10/26/2018
3136G3A62 9017 FNMA 07/26/2016 3,000,000.00 2,997,480.00 3,000,000.00 1.050 1.050 Aaa  AA+ 07/26/2019
Subtotal and Average 11,995,680.00 12,000,000.00 12,001,980.00 11,995,680.00 1.065
Federal Agency Discounts
313312U99 8947 FFCB 05/18/2016 5,000,000.00 4,996,900.00 4,985,066.67 0.480 0.495 P-1 A-1+ 12/28/2016
313313LL0 9143 FFCB 09/09/2016 3,000,000.00 2,983,560.00 2,979,676.67 0.670 0.692 P-1  A-1+ 09/08/2017
313385EW2 8930 FHLB 05/04/2016 5,000,000.00 4,988,250.00 4,968,426.39 0.635 0.656 P-1 A-1+ 04/27/2017
313385DL7 9018 FHLB 07/13/2016 5,000,000.00 4,990,700.00 4,983,066.67 0.480 0.495 P-1 A-1+ 03/24/2017
313385GX8 9063 FHLB 07/29/2016 3,000,000.00 2,989,800.00 2,984,485.00 0.580 0.599 P-1 A-1+ 06/15/2017
313385FQ4 9074 FHLB 08/05/2016 2,000,000.00 1,994,280.00 1,991,981.67 0.510 0.526 P-1  A-1+ 05/15/2017
313385KG0 9088 FHLB 08/15/2016 2,586,000.00 2,573,457.90 2,569,144.31 0.650 0.671 P-1 A-1+ 08/11/2017
313385KN5 9103 FHLB 08/22/2016 5,000,000.00 4,975,250.00 4,967,000.00 0.660 0.682 P-1 A-1+ 08/17/2017
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313384V22 9147 FHLB 09/09/2016 5,900,000.00 5,896,283.00 5,893,723.88 0.345 0.355 P-1 A-1+ 12/29/2016
313384V22 9148 FHLB 09/09/2016 3,900,000.00 3,897,543.00 3,895,851.38 0.345 0.355 P-1 A-1+ 12/29/2016
313384Vv22 9149 FHLB 09/09/2016 3,400,000.00 3,397,858.00 3,396,383.25 0.345 0.355 P-1 A-1+ 12/29/2016
313384Vv22 9150 FHLB 09/09/2016 3,200,000.00 3,197,984.00 3,196,596.00 0.345 0.355 P-1 A-1+ 12/29/2016
313384V22 9151 FHLB 09/09/2016 3,000,000.00 2,998,110.00 2,996,808.75 0.345 0.355 P-1 A-1+ 12/29/2016
313384V22 9152 FHLB 09/09/2016 3,000,000.00 2,998,110.00 2,996,808.75 0.345 0.355 P-1 A-1+ 12/29/2016
313384Vv22 9153 FHLB 09/09/2016 2,800,000.00 2,798,236.00 2,797,021.50 0.345 0.355 P-1 A-1+ 12/29/2016
313384Vv22 9154 FHLB 09/09/2016 2,300,000.00 2,298,551.00 2,297,553.38 0.345 0.355 P-1 A-1+ 12/29/2016
313384V22 9155 FHLB 09/09/2016 1,900,000.00 1,898,803.00 1,897,978.88 0.345 0.355 P-1 A-1+ 12/29/2016
313384V22 9156 FHLB 09/09/2016 1,400,000.00 1,399,118.00 1,398,510.75 0.345 0.355 P-1 A-1+ 12/29/2016
313384Vv22 9157 FHLB 09/09/2016 1,300,000.00 1,299,181.00 1,298,617.13 0.345 0.355 P-1 A-1+ 12/29/2016
313384Vv22 9158 FHLB 09/09/2016 1,300,000.00 1,299,181.00 1,298,617.13 0.345 0.358 P-1 A-1+ 12/29/2016
313384V22 9160 FHLB 09/09/2016 1,100,000.00 1,099,307.00 1,098,829.88 0.345 0.355 P-1 A-1+ 12/29/2016
313384V22 9161 FHLB 09/09/2016 1,000,000.00 999,370.00 998,936.25 0.345 0.355 P-1 A-1+ 12/29/2016
313396U43 9014 FHLMC 07/13/2016 6,000,000.00 5,996,520.00 5,989,133.33 0.400 0.412 P-1 A-1+ 12/23/2016
313396U43 9015 FHLMC 07/13/2016 4,000,000.00 3,997,680.00 3,992,755.56 0.400 0.412 P-1 A-1+ 12/23/2016
313396U43 9016 FHLMC 07/13/2016 3,400,000.00 3,398,028.00 3,393,842.22 0.400 0.412 P-1 A-1+ 12/23/2016
313397CL3 9124 FHLMC 08/31/2016 4,000,000.00 3,994,560.00 3,990,386.88 0.478 0.493 P-1 A-1+ 02/28/2017
313397CL3 9125 FHLMC 08/31/2016 8,000,000.00 7,989,120.00 7,980,773.76 0.478 0.493 P-1 A-1+ 02/28/2017
313397CL3 9126 FHLMC 08/31/2016 4,000,000.00 3,994,560.00 3,990,386.89 0.478 0.493 P-1 A-1+ 02/28/2017
313397CL3 9127 FHLMC 08/31/2016 5,000,000.00 4,993,200.00 4,987,983.60 0.478 0.493 P-1 A-1+ 02/28/2017
31315LHN1 9089 Farmer Mac Disc 08/15/2016 3,000,000.00 2,989,200.00 2,983,252.50 0.630 0.650 06/30/2017
31315LHN1 9090 Farmer Mac Disc 08/15/2016 5,000,000.00 4,982,000.00 4,972,087.50 0.630 0.650 06/30/2017

Subtotal and Average 110,908,844.19 108,486,000.00 108,304,700.90 108,171,686.53 0.479
Treasury Notes
912828335 8839 U.S. Treasury 03/29/2016 3,100,000.00 3,101,767.00 3,095,398.44 0.500 0.662 Aaa AA+ 02/28/2017
912828TG5 9019 U.S. Treasury 07/13/2016 5,000,000.00 4,995,300.00 4,996,289.06 0.500 0.571 Aaa AA+ 07/31/2017
912828XP0 9144 U.S. Treasury 09/09/2016 5,200,000.00 5,199,792.00 5,198,984.38 0.625 0.647 Aaa AA+ 07/31/2017
912828XP0 9145 U.S. Treasury 09/09/2016 5,300,000.00 5,299,788.00 5,298,964.84 0.625 0.647 Aaa AA+ 07/31/2017
912828XP0 9146 U.S. Treasury 09/09/2016 4,500,000.00 4,499,820.00 4,499,121.09 0.625 0.647 Aaa AA+ 07/31/2017
912828TS9 9169 U.S. Treasury 09/16/2016 5,000,000.00 4,997,650.00 4,996,679.69 0.625 0.689 Aaa AA+ 09/30/2017
Subtotal and Average 28,085,437.50 28,100,000.00 28,094,117.00 28,085,437.50 0.643
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Money Market Funds
SYS5536 5536 Morgan Stanley Govt MMF 1,143,973.24 1,143,973.24 1,143,973.24 0.320 0.320 Aaa AAA
SYS5537 5537 Morgan Stanley Govt MMF 94,047.91 94,047.91 94,047.91 0.320 0.320 Aaa AAA
SYS5540 5540 Morgan Stanley Govt MMF 800,244.88 800,244.88 800,244.88 0.320 0.320 Aaa AAA
SYS5543 5543 Morgan Stanley Govt MMF 1,459,467.67 1,459,467.67 1,459,467.67 0.320 0.320 Aaa AAA
SYS5558 5558 Morgan Stanley Govt MMF 0.00 0.00 0.00 0.320 0.320 Aaa AAA
SYS5562 5562 Morgan Stanley Govt MMF 0.00 0.00 0.00 0.320 0.320 Aaa AAA
SYS5567 5567 Morgan Stanley Govt MMF 2,340,451.89 2,340,451.89 2,340,451.89 0.320 0.320 Aaa AAA
SYS5568 5568 Morgan Stanley Govt MMF 1,410,652.23 1,410,652.23 1,410,652.23 0.320 0.320 Aaa AAA
SYS5569 5569 Morgan Stanley Govt MMF 154,142.94 154,142.94 154,142.94 0.320 0.320 Aaa AAA
SYS5570 5570 Morgan Stanley Govt MMF 4,025,329.81 4,025,329.81 4,025,329.81 0.320 0.320 Aaa AAA
SYS5573 5573 Morgan Stanley Govt MMF 67,204.75 67,204.75 67,204.75 0.320 0.320 Aaa AAA
SYS5574 5574 Morgan Stanley Govt MMF 3,261,766.97 3,261,766.97 3,261,766.97 0.320 0.320 Aaa AAA
SYS5576 5576 Morgan Stanley Govt MMF 3,564,539.19 3,564,539.19 3,564,539.19 0.320 0.320 Aaa AAA
SYS5577 5577 Morgan Stanley Govt MMF 2,924,907.78 2,924,907.78 2,924,907.78 0.320 0.320 Aaa AAA
SYS5581 5581 Morgan Stanley Govt MMF 34,134.39 34,134.39 34,134.39 0.320 0.320 Aaa AAA
SYS5582 5582 Morgan Stanley Govt MMF 1,865,462.19 1,865,462.19 1,865,462.19 0.320 0.320 Aaa AAA
SYS5583 5583 Morgan Stanley Govt MMF 591,185.92 591,185.92 591,185.92 0.320 0.320 Aaa AAA
SYS5584 5584 Morgan Stanley Govt MMF 255,496.27 255,496.27 255,496.27 0.320 0.320 Aaa AAA
SYS5585 5585 Morgan Stanley Govt MMF 15,031.44 15,031.44 15,031.44 0.320 0.320 Aaa AAA
SYS5586 5586 Morgan Stanley Govt MMF 245,305.56 245,305.56 245,305.56 0.320 0.320 Aaa AAA
SYS5587 5587 Morgan Stanley Govt MMF 20.60 20.60 20.60 0.320 0.320 Aaa AAA
SYS5588 5588 Morgan Stanley Govt MMF 3,171,254.36 3,171,254.36 3,171,254.36 0.320 0.320 Aaa AAA
SYS5589 5589 Morgan Stanley Govt MMF 1,370,825.19 1,370,825.19 1,370,825.19 0.320 0.320 Aaa AAA
SYS5590 5590 Morgan Stanley Govt MMF 1,363,121.63 1,363,121.63 1,363,121.63 0.320 0.320 Aaa AAA
SYS5598 5598 Morgan Stanley Govt MMF 3,120,250.26 3,120,250.26 3,120,250.26 0.320 0.320 Aaa AAA
SYS5664 5664 Morgan Stanley Govt MMF 5,133,460.30 5,133,460.30 5,133,460.30 0.320 0.320 Aaa AAA
SYS5971 5971 Morgan Stanley Govt MMF 1,430,960.73 1,430,960.73 1,430,960.73 0.320 0.320 Aaa AAA
SYS6044 6044 Morgan Stanley Govt MMF 1,440,508.36 1,440,508.36 1,440,508.36 0.320 0.320 Aaa AAA
SYS6500 6500 Morgan Stanley Govt MMF 257,061.49 257,061.49 257,061.49 0.320 0.320 Aaa AAA
SYS6655 6655 Morgan Stanley Govt MMF 1,073,122.42 1,073,122.42 1,073,122.42 0.320 0.320 Aaa AAA
SYS7065 7065 Morgan Stanley Govt MMF 1,183,252.55 1,183,252.55 1,183,252.55 0.320 0.320 Aaa AAA
SYS7152 7152 Morgan Stanley Govt MMF 0.00 0.00 0.00 0.320 0.320 Aaa AAA
SYS7545 7545 Morgan Stanley Govt MMF 6,025,630.40 6,025,630.40 6,025,630.40 0.320 0.320 Aaa AAA
SYS7546 7546 Morgan Stanley Govt MMF 154,881.56 154,881.56 154,881.56 0.320 0.320 Aaa AAA
SYS7753 7753 Morgan Stanley Govt MMF 1,724,164.49 1,724,164.49 1,724,164.49 0.320 0.320 Aaa AAA
SYS8180 8180 Morgan Stanley Govt MMF 998,992.23 998,992.23 998,992.23 0.320 0.320 Aaa AAA
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Money Market Funds
SYS8274 8274 Morgan Stanley Govt MMF 2,353,046.62 2,353,046.62 2,353,046.62 0.320 0.320 Aaa AAA
SYS8275 8275 Morgan Stanley Govt MMF 1,650,092.24 1,650,092.24 1,650,092.24 0.320 0.320 Aaa AAA
Subtotal and Average 35,660,881.07 56,703,990.46 56,703,990.46 56,703,990.46 0.320
Collateralized Inv Agreements
SYS4471 4471 FSA 14,867,770.05 14,867,770.05 14,867,770.05  5.375 5.375 A2 AA-
Subtotal and Average 14,867,770.05 14,867,770.05 14,867,770.05 14,867,770.05 5.375
289,657,760.51 289,514,483.41 289,295,804.54 0.795

Total and Average 270,989,852.82
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