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CUSIP Investment # Issuer Balance Date Par Value Market Value Book Value Rate 365 Moody's S&P Date
Federal Agency Non-Callables
3132X0VB4 9728 FAMCA 07/31/2017 2,000,000.00 1,974,840.00 1,999,060.00 1.600 1.616 07/27/2020
3133EHFL2 9666 FFCB 06/22/2017 3,000,000.00 2,970,480.00 2,998,350.00 1.550 1.570 Aaa AA+ 04/13/2020
3133EHFL2 9667 FFCB 06/22/2017 3,000,000.00 2,970,480.00 2,998,350.00 1.550 1.570 Aaa AA+ 04/13/2020
3133EHFL2 9668 FFCB 06/22/2017 2,000,000.00 1,980,320.00 1,998,900.00 1.550 1.570 Aaa  AA+ 04/13/2020
3133EHGAS 9669 FFCB 06/22/2017 2,000,000.00 1,981,980.00 1,997,660.00 1.440 1.491 Aaa AA+ 10/21/2019
3133EHGAS 9670 FFCB 06/22/2017 2,100,000.00 2,081,079.00 2,097,543.00 1.440 1.491 Aaa AA+ 10/21/2019
3133EGFQ3 9705 FFCB 07/06/2017 2,000,000.00 1,988,160.00 1,988,640.00 0.875 1.358 Aaa AA+ 09/14/2018
3133EHRK1 9725 FFCB 07/31/2017 2,000,000.00 1,980,260.00 2,000,760.00 1.520 1.504 Aaa  AA+ 01/17/2020
3133EHRK1 9726 FFCB 07/31/2017 3,000,000.00 2,970,390.00 3,001,140.00 1.520 1.504 Aaa AA+ 01/17/2020
3133EHRK1 9727 FFCB 07/31/2017 3,000,000.00 2,970,390.00 3,001,140.00 1.520 1.504 Aaa AA+ 01/17/2020
3130AASN9 9536 FHLB 04/24/2017 2,500,000.00 2,473,825.00 2,503,425.00 1.525 1.477 Aaa AA+ 03/30/2020
3130AASN9 9537 FHLB 04/24/2017 2,500,000.00 2,473,825.00 2,503,425.00 1.525 1.477 Aaa  AA+ 03/30/2020
3133782M2 9538 FHLB 04/24/2017 2,500,000.00 2,489,725.00 2,510,650.00 1.500 1.269 Aaa AA+ 03/08/2019
3133782M2 9539 FHLB 04/24/2017 2,500,000.00 2,489,725.00 2,510,650.00 1.500 1.269 Aaa AA+ 03/08/2019
313379EES5 9660 FHLB 06/22/2017 2,000,000.00 1,992,040.00 2,007,391.80 1.625 1.435 Aaa AA+ 06/14/2019
313379EE5 9661 FHLB 06/22/2017 2,400,000.00 2,390,448.00 2,408,870.16 1.625 1.435 Aaa  AA+ 06/14/2019
3130ABZU3 9772 FHLB 08/07/2017 3,000,000.00 2,992,290.00 2,999,286.00 1.250 1.274 Aaa AA+ 08/07/2018
3134G8YU7 8901 FHLMC 04/26/2016 2,000,000.00 1,989,080.00 1,999,040.00 1.050 1.070 Aaa AA+ 10/26/2018
3134G8YU7 8902 FHLMC 04/26/2016 5,000,000.00 4,972,700.00 4,997,600.00 1.050 1.070 Aaa AA+ 10/26/2018
3134G8YU7 8903 FHLMC 04/26/2016 2,000,000.00 1,989,080.00 1,999,040.00 1.050 1.070 Aaa  AA+ 10/26/2018
3137EAEF2 9544 FHLMC 04/25/2017 2,000,000.00 1,971,740.00 1,989,300.00 1.375 1.559 Aaa AA+ 04/20/2020
3135G0J61 8810 FNMA 03/11/2016 5,000,000.00 4,993,900.00 4,987,150.00 0.875 1.002 Aaa AA+ 03/28/2018
3135G0J61 8811 FNMA 03/11/2016 3,000,000.00 2,996,340.00 2,992,290.00 0.875 1.002 Aaa AA+ 03/28/2018
3135G0J61 8812 FNMA 03/11/2016 4,000,000.00 3,995,120.00 3,989,720.00  0.875 1.002 Aaa  AA+ 03/28/2018
Subtotal and Average 64,479,380.96 64,500,000.00 64,078,217.00 64,479,380.96 1.322
Federal Agency Step Ups
3134GBUB6 9635 FHLMC 06/28/2017 2,000,000.00 1,988,900.00 2,000,000.00 1.550 1.550 Aaa AA+ 06/28/2022
3134GBUB6 9636 FHLMC 06/28/2017 2,000,000.00 1,988,900.00 2,000,000.00 1.550 1.550 Aaa  AA+ 06/28/2022
Subtotal and Average 4,000,000.00 4,000,000.00 3,977,800.00 4,000,000.00 1.550
Federal Agency Callables
3130ABXE1 9723 FHLB 08/11/2017 1,600,000.00 1,581,056.00 1,600,000.00 1.840 1.840 Aaa AA+ 08/11/2021
3130ABYK6 9735 FHLB 08/07/2017 3,000,000.00 2,968,590.00 3,000,000.00 1.600 1.600 Aaa  AA+ 02/07/2020
3130ABYK6 9736 FHLB 08/07/2017 3,000,000.00 2,968,590.00 3,000,000.00 1.600 1.600 Aaa AA+ 02/07/2020
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3134GBKP6 9541 FHLMC 05/17/2017 2,000,000.00 1,970,340.00 2,000,000.00 2.000 2.000 Aaa AA+ 05/17/2022
3136G3A62 9017 FNMA 07/26/2016 3,000,000.00 2,961,360.00 3,000,000.00 1.050 1.050 Aaa AA+ 07/26/2019
Subtotal and Average 12,600,000.00 12,600,000.00 12,449,936.00 12,600,000.00 1.563
Federal Agency Discounts
313385SG2 9731 FHLB 07/31/2017 2,000,000.00 1,998,280.00 1,988,693.17 1.137 1.175 P-1 A-1+ 01/26/2018
313385SG2 9732 FHLB 07/31/2017 2,000,000.00 1,998,280.00 1,988,693.16 1.137 1.175 P-1 A-1+ 01/26/2018
313385SG2 9733 FHLB 07/31/2017 5,000,000.00 4,995,700.00 4,971,732.90 1.137 1.175 P-1 A-1+ 01/26/2018
313385SG2 9734 FHLB 07/31/2017 3,000,000.00 2,997,420.00 2,983,039.74 1.137 1.175 P-1  A-1+ 01/26/2018
313385SE7 9761 FHLB 08/03/2017 2,500,000.00 2,498,025.00 2,486,261.25 1.137 1.175 P-1 A-1+ 01/24/2018
313385SG2 9773 FHLB 08/04/2017 4,800,000.00 4,795,872.00 4,773,400.00 1.140 1.178 P-1 A-1+ 01/26/2018
Subtotal and Average 23,881,841.19 19,300,000.00 19,283,577.00 19,191,820.22 1.176
Treasury Notes
912828UR9 9553 U.S. Treasury 05/02/2017 2,000,000.00 1,998,120.00 1,994,375.00 0.750 1.092 Aaa AA+ 02/28/2018
912828568 9664 U.S. Treasury 06/22/2017 2,500,000.00 2,487,700.00 2,485,839.84 0.750 1.266 Aaa AA+ 07/31/2018
912828XF2 9665 U.S. Treasury 06/22/2017 3,000,000.00 2,995,320.00 2,996,484.38 1.125 1.246 Aaa AA+ 06/15/2018
912828568 9702 U.S. Treasury 07/06/2017 2,000,000.00 1,990,160.00 1,988,593.75 0.750 1.289 Aaa AA+ 07/31/2018
912828Q94 9703 U.S. Treasury 07/06/2017 2,000,000.00 1,995,620.00 1,991,875.00 0.750 1.250 Aaa AA+ 04/30/2018
912828XF2 9706 U.S. Treasury 07/06/2017 9,200,000.00 9,185,648.00 9,188,140.63 1.125 1.263 Aaa AA+ 06/15/2018
912828R77 9729 U.S. Treasury 07/31/2017 2,000,000.00 1,955,000.00 1,975,703.13 1.375 1.704 Aaa AA+ 05/31/2021
912828Q45 9810 U.S. Treasury 08/22/2017 3,000,000.00 2,996,250.00 2,994,960.94 0.875 1.153 Aaa AA+ 03/31/2018
Subtotal and Average 114,760,655.17 25,700,000.00 25,603,818.00 25,615,972.67 1.270
Money Market Funds
SYS5536 5536 Morgan Stanley Govt MMF 0.00 0.00 0.00 1.200 1.200 Aaa AAA
SYS5543 5543 Morgan Stanley Govt MMF 0.00 0.00 0.00 1.200 1.200 Aaa  AAA
SYS5567 5567 Morgan Stanley Govt MMF 10,332,266.28 10,332,266.28 10,332,266.28 1.200 1.200 Aaa AAA
SYS5568 5568 Morgan Stanley Govt MMF 4,219,938.32 4,219,938.32 4,219,938.32 1.200 1.200 Aaa AAA
SYS5569 5569 Morgan Stanley Govt MMF 7,761,188.37 7,761,188.37 7,761,188.37 1.200 1.200 Aaa  AAA
SYS5570 5570 Morgan Stanley Govt MMF 11,947,455.03 11,947,455.03 11,947,455.03 1.200 1.200 Aaa  AAA
SYS5573 5573 Morgan Stanley Govt MMF 4,134,668.87 4,134,668.87 4,134,668.87 1.200 1.200 Aaa AAA
SYS5574 5574 Morgan Stanley Govt MMF 10,052,030.99 10,052,030.99 10,052,030.99 1.200 1.200 Aaa AAA
SYS5576 5576 Morgan Stanley Govt MMF 15,506,678.87 15,506,678.87 15,506,678.87 1.200 1.200 Aaa AAA
SYS5577 5577 Morgan Stanley Govt MMF 8,662,337.67 8,662,337.67 8,662,337.67 1.200 1.200 Aaa  AAA
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SYS5581 5581 Morgan Stanley Govt MMF 217,088.00 217,088.00 217,088.00 1.200 1.200 Aaa AAA
SYS5582 5582 Morgan Stanley Govt MMF 6,194,074.53 6,194,074.53 6,194,074.53 1.200 1.200 Aaa AAA
SYS5583 5583 Morgan Stanley Govt MMF 2,872,687.08 2,872,687.08 2,872,687.08 1.200 1.200 Aaa AAA
SYS5584 5584 Morgan Stanley Govt MMF 826,349.51 826,349.51 826,349.51 1.200 1.200 Aaa AAA
SYS5585 5585 Morgan Stanley Govt MMF 0.00 0.00 0.00 1.200 1.200 Aaa AAA
SYS5586 5586 Morgan Stanley Govt MMF 0.00 0.00 0.00 1.200 1.200 Aaa AAA
SYS5587 5587 Morgan Stanley Govt MMF 0.00 0.00 0.00 1.200 1.200 Aaa AAA
SYS5588 5588 Morgan Stanley Govt MMF 9,243,771.04 9,243,771.04 9,243,771.04 1.200 1.200 Aaa AAA
SYS5589 5589 Morgan Stanley Govt MMF 5,611,763.44 5,611,763.44 5,611,763.44 1.200 1.200 Aaa AAA
SYS5590 5590 Morgan Stanley Govt MMF 5,029,978.50 5,029,978.50 5,029,978.50 1.200 1.200 Aaa AAA
SYS5598 5598 Morgan Stanley Govt MMF 9,577,892.28 9,577,892.28 9,577,892.28 1.200 1.200 Aaa AAA
SYS5664 5664 Morgan Stanley Govt MMF 22,255,184.94 22,255,184.94 22,255,184.94 1.200 1.200 Aaa AAA
SYS5971 5971 Morgan Stanley Govt MMF 7,949,517.46 7,949,517.46 7,949,517.46 1.200 1.200 Aaa AAA
SYS6044 6044 Morgan Stanley Govt MMF 11,231,973.74 11,231,973.74 11,231,973.74 1.200 1.200 Aaa AAA
SYS6500 6500 Morgan Stanley Govt MMF 68,705.48 68,705.48 68,705.48 1.200 1.200 Aaa AAA
SYS6655 6655 Morgan Stanley Govt MMF 1,611,201.30 1,611,201.30 1,611,201.30 1.200 1.200 Aaa AAA
SYS7065 7065 Morgan Stanley Govt MMF 1,776,552.00 1,776,552.00 1,776,552.00 1.200 1.200 Aaa AAA
SYS7545 7545 Morgan Stanley Govt MMF 6,383,017.30 6,383,017.30 6,383,017.30 1.200 1.200 Aaa AAA
SYS7546 7546 Morgan Stanley Govt MMF 2,114,522.68 2,114,522.68 2,114,522.68 1.200 1.200 Aaa AAA
SYS7753 7753 Morgan Stanley Govt MMF 2,584,466.41 2,584,466.41 2,584,466.41 1.200 1.200 Aaa AAA
SYS8180 8180 Morgan Stanley Govt MMF 1,499,923.80 1,499,923.80 1,499,923.80 1.200 1.200 Aaa AAA
SYS8274 8274 Morgan Stanley Govt MMF 0.00 0.00 0.00 1.200 1.200 Aaa AAA
SYS8275 8275 Morgan Stanley Govt MMF 2,474,315.92 2,474,315.92 2,474,315.92 1.200 1.200 Aaa AAA
SYS9584 9584 Morgan Stanley Govt MMF 9,541,099.92 9,541,099.92 9,541,099.92 1.200 1.200 Aaa AAA
SYS9585 9585 Morgan Stanley Govt MMF 5,104,873.06 5,104,873.06 5,104,873.06 1.200 1.200 Aaa AAA
SYS9625 9625 Morgan Stanley Govt MMF 4,027,365.11 4,027,365.11 4,027,365.11 1.200 1.200 Aaa AAA
SYS9711 9711 Morgan Stanley Govt MMF 94,179.11 94,179.11 94,179.11 1.200 1.200 Aaa AAA
SYS9785 9785 Morgan Stanley Govt MMF 07/31/2017 3,705,462.84 3,705,462.84 3,705,462.84 1.200 1.200 Aaa AAA
Subtotal and Average 73,843,279.69 194,612,529.85 194,612,529.85 194,612,529.85 1.200
Total and Average 293,565,157.01 320,712,529.85 320,005,877.85 320,499,703.70 1.247
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