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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 4,997,550.00 4,999,050.00 0.750 0.758 Aaa AA+ 09/08/2017
313380EC7 8107 FHLB 04/22/2015 2,000,000.00 1,999,020.00 1,999,620.00 0.750 0.758 Aaa AA+ 09/08/2017
313380EC7 8108 FHLB 04/22/2015 2,000,000.00 1,999,020.00 1,999,620.00 0.750 0.758 Aaa AA+ 09/08/2017
3134G6YC1 8113 FHLMC 04/30/2015 5,000,000.00 5,001,050.00 4,999,700.00  0.670 0.673 Aaa  AA+ 05/30/2017
3137EADH9 9298 FHLMC 12/30/2016 5,000,000.00 5,007,700.00 5,008,250.00 1.000 0.667 Aaa AA+ 06/29/2017
3135G0PQO 8809 FNMA 03/11/2016 2,000,000.00 2,000,280.00 1,997,440.00 0.875 0.954 Aaa AA+ 10/26/2017
3135G0J61 8810 FNMA 03/11/2016 5,000,000.00 4,994,050.00 4,987,150.00 0.875 1.002 Aaa AA+ 03/28/2018
3135G0J61 8811 FNMA 03/11/2016 3,000,000.00 2,996,430.00 2,992,290.00  0.875 1.002 Aaa  AA+ 03/28/2018
3135G0J61 8812 FNMA 03/11/2016 4,000,000.00 3,995,240.00 3,989,720.00 0.875 1.002 Aaa AA+ 03/28/2018
3135G0ZB2 8858 FNMA 04/05/2016 4,000,000.00 4,001,560.00 4,003,000.00 0.750 0.678 Aaa AA+ 04/20/2017
3135G0zB2 8859 FNMA 04/05/2016 3,000,000.00 3,001,170.00 3,002,250.00 0.750 0.678 Aaa AA+ 04/20/2017
3135G0ZB2 8860 FNMA 04/05/2016 5,000,000.00 5,001,950.00 5,003,750.00  0.750 0.678 Aaa  AA+ 04/20/2017
3135G0ZB2 8861 FNMA 04/05/2016 5,000,000.00 5,001,950.00 5,003,750.00 0.750 0.678 Aaa AA+ 04/20/2017
Subtotal and Average 49,985,590.00 50,000,000.00 49,996,970.00 49,985,590.00 0.779
Federal Agency Callables
3134G8YU7 8901 FHLMC 04/26/2016 2,000,000.00 1,988,400.00 1,999,040.00 1.050 1.070 Aaa  AA+ 10/26/2018
3134G8YU7 8902 FHLMC 04/26/2016 5,000,000.00 4,971,000.00 4,997,600.00 1.050 1.070 Aaa AA+ 10/26/2018
3134G8YU7 8903 FHLMC 04/26/2016 2,000,000.00 1,988,400.00 1,999,040.00 1.050 1.070 Aaa AA+ 10/26/2018
3136G3A62 9017 FNMA 07/26/2016 3,000,000.00 2,955,930.00 3,000,000.00 1.050 1.050 Aaa AA+ 07/26/2019
Subtotal and Average 11,995,680.00 12,000,000.00 11,903,730.00 11,995,680.00 1.065
Federal Agency Discounts
31315LHN1 9089 Farmer Mac 08/15/2016 3,000,000.00 2,991,690.00 2,983,252.50 0.630 0.650 06/30/2017
31315LHN1 9090 Farmer Mac 08/15/2016 5,000,000.00 4,986,150.00 4,972,087.50 0.630 0.650 06/30/2017
313313LL0 9143 FFCB 09/09/2016 3,000,000.00 2,986,980.00 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 4,991,300.00 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 4,994,200.00 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 2,995,140.00 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 1,995,960.00 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 2,576,199.06 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 4,980,550.00 4,967,000.00 0.660 0.682 P-1 A-1+ 08/17/2017
313385HD1 9290 FHLB 12/21/2016 4,000,000.00 3,989,480.00 3,986,653.33 0.660 0.681 P-1 A-1+ 06/21/2017
313385HD1 9291 FHLB 12/21/2016 3,000,000.00 2,992,110.00 2,989,990.00  0.660 0.681 P-1  A-1+ 06/21/2017
313385HD1 9292 FHLB 12/21/2016 5,000,000.00 4,986,850.00 4,983,316.67 0.660 0.681 P-1 A-1+ 06/21/2017
313385HD1 9293 FHLB 12/21/2016 5,000,000.00 4,986,850.00 4,983,316.67 0.660 0.681 P-1 A-1+ 06/21/2017
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313385HL3 9295 FHLB 12/29/2016 3,800,000.00 3,789,588.00 3,787,390.33 0.660 0.681 P-1 A-1+ 06/28/2017
313385EP7 9301 FHLB 12/30/2016 4,500,000.00 4,492,665.00 4,492,091.25 0.570 0.587 P-1 A-1+ 04/20/2017
313385HN9 9335 FHLB 01/12/2017 11,500,000.00 11,468,148.19 11,468,148.19 0.590 0.608 P-1 A-1+ 06/30/2017
313385HN9 9336 FHLB 01/12/2017 8,400,000.00 8,376,734.33 8,376,734.33 0.590 0.608 P-1  A-1+ 06/30/2017
313385HN9 9337 FHLB 01/12/2017 8,300,000.00 8,277,011.31 8,277,011.31 0.590 0.608 P-1 A-1+ 06/30/2017
313385HN9 9338 FHLB 01/12/2017 6,200,000.00 6,182,827.72 6,182,827.72 0.590 0.608 P-1 A-1+ 06/30/2017
313385HN9 9339 FHLB 01/12/2017 5,800,000.00 5,783,935.61 5,783,935.61 0.590 0.608 P-1 A-1+ 06/30/2017
313385HN9 9340 FHLB 01/12/2017 2,100,000.00 2,094,183.58 2,094,183.58 0.590 0.608 P-1  A-1+ 06/30/2017
313385HN9 9341 FHLB 01/12/2017 2,000,000.00 1,994,460.56 1,994,460.56 0.590 0.608 P-1 A-1+ 06/30/2017
313385HN9 9342 FHLB 01/12/2017 2,000,000.00 1,994,460.56 1,994,460.56 0.590 0.608 P-1 A-1+ 06/30/2017
313385HN9 9343 FHLB 01/12/2017 1,700,000.00 1,695,291.47 1,695,291.47 0.590 0.608 P-1  A-1+ 06/30/2017
313385HN9 9344 FHLB 01/12/2017 1,000,000.00 997,230.28 997,230.28 0.590 0.608 P-1  A-1+ 06/30/2017
313385HN9 9345 FHLB 01/12/2017 1,000,000.00 997,230.28 997,230.28 0.590 0.608 P-1 A-1+ 06/30/2017
313385HN9 9348 FHLB 01/12/2017 1,100,000.00 1,096,953.31 1,096,953.31 0.590 0.608 P-1 A-1+ 06/30/2017
313385JS6 9386 FHLB 02/01/2017 4,500,000.00 4,486,061.25 4,486,061.25 0.630 0.650 P-1 A-1+ 07/28/2017
313385HE9 9389 FHLB 02/01/2017 3,100,000.00 3,093,322.08 3,093,322.08 0.550 0.567 P-1  A-1+ 06/22/2017
313385HE9 9390 FHLB 02/01/2017 3,000,000.00 2,993,537.50 2,993,537.50 0.550 0.567 P-1 A-1+ 06/22/2017
313385HE9 9391 FHLB 02/01/2017 2,200,000.00 2,195,260.83 2,195,260.83 0.550 0.567 P-1 A-1+ 06/22/2017
313385HE9 9392 FHLB 02/01/2017 2,200,000.00 2,195,260.83 2,195,260.83 0.550 0.567 P-1 A-1+ 06/22/2017
313385HE9 9393 FHLB 02/01/2017 1,700,000.00 1,696,337.92 1,696,337.92 0.550 0.567 P-1  A-1+ 06/22/2017
313385HE9 9394 FHLB 02/01/2017 1,700,000.00 1,696,337.92 1,696,337.92 0.550 0.567 P-1 A-1+ 06/22/2017
313385HE9 9395 FHLB 02/01/2017 1,600,000.00 1,596,553.33 1,596,553.33 0.550 0.567 P-1 A-1+ 06/22/2017
313385HE9 9396 FHLB 02/01/2017 1,600,000.00 1,596,553.33 1,596,553.33 0.550 0.567 P-1 A-1+ 06/22/2017
313385HE9 9397 FHLB 02/01/2017 1,400,000.00 1,396,984.17 1,396,984.17 0.550 0.567 P-1  A-1+ 06/22/2017
313385HE9 9398 FHLB 02/01/2017 1,300,000.00 1,297,199.58 1,297,199.58 0.550 0.567 P-1 A-1+ 06/22/2017
313385HE9 9399 FHLB 02/01/2017 1,200,000.00 1,197,415.00 1,197,415.00 0.550 0.567 P-1 A-1+ 06/22/2017
313385HE9 9400 FHLB 02/01/2017 1,100,000.00 1,097,630.42 1,097,630.42 0.550 0.567 P-1 A-1+ 06/22/2017
313385HE9 9401 FHLB 02/01/2017 1,000,000.00 997,845.83 997,845.83 0.550 0.567 P-1  A-1+ 06/22/2017
Subtotal and Average 157,317,979.74 137,586,000.00 137,230,479.25 137,116,646.15 0.617
Treasury Notes
912828TG5 9019 U.S. Treasury 07/13/2016 5,000,000.00 4,996,500.00 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 5,197,764.00 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 5,297,721.00 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 4,498,065.00 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 4,996,500.00 4,996,679.69 0.625 0.689 Aaa AA+ 09/30/2017
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Subtotal and Average 27,974,887.56 25,000,000.00 24,986,550.00 24,990,039.06 0.640
Money Market Funds
SYS5536 5536 Morgan Stanley Govt MMF 632,565.70 632,565.70 632,565.70 0.480 0.480 Aaa AAA
SYS5537 5537 Morgan Stanley Govt MMF 7,150,514.88 7,150,514.88 7,150,514.88 0.480 0.480 Aaa AAA
SYS5540 5540 Morgan Stanley Govt MMF 103,722.93 103,722.93 103,722.93 0.480 0.480 Aaa AAA
SYS5543 5543 Morgan Stanley Govt MMF 980,132.56 980,132.56 980,132.56 0.480 0.480 Aaa AAA
SYS5558 5558 Morgan Stanley Govt MMF 0.00 0.00 0.00 0.480 0.480 Aaa AAA
SYS5562 5562 Morgan Stanley Govt MMF 0.00 0.00 0.00 0.480 0.480 Aaa AAA
SYS5567 5567 Morgan Stanley Govt MMF 1,223,756.09 1,223,756.09 1,223,756.09 0.480 0.480 Aaa AAA
SYS5568 5568 Morgan Stanley Govt MMF 1,406,350.39 1,406,350.39 1,406,350.39 0.480 0.480 Aaa AAA
SYS5569 5569 Morgan Stanley Govt MMF 8,218,450.29 8,218,450.29 8,218,450.29 0.480 0.480 Aaa AAA
SYS5570 5570 Morgan Stanley Govt MMF 2,055,410.95 2,055,410.95 2,055,410.95 0.480 0.480 Aaa AAA
SYS5573 5573 Morgan Stanley Govt MMF 4,114,333.45 4,114,333.45 4,114,333.45 0.480 0.480 Aaa AAA
SYS5574 5574 Morgan Stanley Govt MMF 1,636,692.26 1,636,692.26 1,636,692.26 0.480 0.480 Aaa AAA
SYS5576 5576 Morgan Stanley Govt MMF 1,787,714.89 1,787,714.89 1,787,714.89 0.480 0.480 Aaa AAA
SYS5577 5577 Morgan Stanley Govt MMF 1,523,330.51 1,523,330.51 1,523,330.51 0.480 0.480 Aaa AAA
SYS5581 5581 Morgan Stanley Govt MMF 43,984.01 43,984.01 43,984.01 0.480 0.480 Aaa AAA
SYS5582 5582 Morgan Stanley Govt MMF 1,287,028.30 1,287,028.30 1,287,028.30 0.480 0.480 Aaa AAA
SYS5583 5583 Morgan Stanley Govt MMF 663,441.45 663,441.45 663,441.45 0.480 0.480 Aaa AAA
SYS5584 5584 Morgan Stanley Govt MMF 297,806.23 297,806.23 297,806.23 0.480 0.480 Aaa AAA
SYS5585 5585 Morgan Stanley Govt MMF 7,546.88 7,546.88 7,546.88 0.480 0.480 Aaa AAA
SYS5586 5586 Morgan Stanley Govt MMF 375,661.85 375,661.85 375,661.85 0.480 0.480 Aaa AAA
SYS5587 5587 Morgan Stanley Govt MMF 82,953.78 82,953.78 82,953.78 0.480 0.480 Aaa AAA
SYS5588 5588 Morgan Stanley Govt MMF 1,561,374.41 1,561,374.41 1,561,374.41 0.480 0.480 Aaa AAA
SYS5589 5589 Morgan Stanley Govt MMF 756,975.30 756,975.30 756,975.30 0.480 0.480 Aaa AAA
SYS5590 5590 Morgan Stanley Govt MMF 742,944.39 742,944.39 742,944.39 0.480 0.480 Aaa AAA
SYS5598 5598 Morgan Stanley Govt MMF 1,614,987.97 1,614,987.97 1,614,987.97 0.480 0.480 Aaa AAA
SYS5664 5664 Morgan Stanley Govt MMF 132,626.40 132,626.40 132,626.40 0.480 0.480 Aaa AAA
SYS5971 5971 Morgan Stanley Govt MMF 1,489,683.98 1,489,683.98 1,489,683.98 0.480 0.480 Aaa AAA
SYS6044 6044 Morgan Stanley Govt MMF 1,511,574.10 1,511,574.10 1,511,574.10 0.480 0.480 Aaa AAA
SYS6500 6500 Morgan Stanley Govt MMF 75,976.27 75,976.27 75,976.27 0.480 0.480 Aaa AAA
SYS6655 6655 Morgan Stanley Govt MMF 537,122.66 537,122.66 537,122.66 0.480 0.480 Aaa AAA
SYS7065 7065 Morgan Stanley Govt MMF 592,245.50 592,245.50 592,245.50 0.480 0.480 Aaa AAA
SYS7152 7152 Morgan Stanley Govt MMF 0.00 0.00 0.00 0.480 0.480 Aaa AAA
SYS7545 7545 Morgan Stanley Govt MMF 3,046,827.14 3,046,827.14 3,046,827.14 0.480 0.480 Aaa AAA
SYS7546 7546 Morgan Stanley Govt MMF 5,193,770.53 5,193,770.53 5,193,770.53 0.480 0.480 Aaa AAA
SYS7753 7753 Morgan Stanley Govt MMF 680,343.55 680,343.55 680,343.55 0.480 0.480 Aaa AAA
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SYS8180 8180 Morgan Stanley Govt MMF 500,026.41 500,026.41 500,026.41 0.480 0.480 Aaa AAA
SYS8274 8274 Morgan Stanley Govt MMF 1,177,772.41 1,177,772.41 1,177,772.41 0.480 0.480 Aaa AAA
SYS8275 8275 Morgan Stanley Govt MMF 825,922.07 825,922.07 825,922.07 0.480 0.480 Aaa  AAA
Subtotal and Average 9,172,867.41 54,031,570.49 54,031,570.49 54,031,570.49 0.480
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
271,314,774.76 293,485,340.54 293,017,069.79 292,987,295.75 0.881

Total and Average
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