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Federal Agency Non-Callables
3132X0VvB4 9719 FAMCA 07/27/2017 3,000,000.00 2,969,460.00 3,000,000.00 1.600 1.600 07/27/2020
3132X0vB4 9720 FAMCA 07/27/2017 2,000,000.00 1,979,640.00 2,000,000.00 1.600 1.600 07/27/2020
3133EJ3B3 10669 FFCB 12/18/2018 14,000,000.00 14,173,600.00 13,997,200.00 2.800 2.807 Aaa AA+ 12/17/2021
3133EJ3B3 10676 FFCB 12/24/2018 2,600,000.00 2,632,240.00 2,604,368.00  2.800 2.741 Aaa  AA+ 12/17/2021
3133EJ3B3 10677 FFCB 12/24/2018 2,995,000.00 3,032,138.00 3,000,031.60 2.800 2.741 Aaa AA+ 12/17/2021
3133EKBWS5 10788 FFCB 02/27/2019 5,000,000.00 5,060,650.00 4,997,200.00 2.610 2.622 Aaa AA+ 02/27/2024
3133EKCS3 10821 FFCB 03/15/2019 2,000,000.00 2,007,220.00 2,002,160.00 2.550 2.494 Aaa AA+ 03/11/2021
3133EHFL2 9673 FFCB 06/22/2017 2,858,000.00 2,832,420.90 2,856,799.64 1.550 1.565 Aaa  AA+ 04/13/2020
3130ACM92 10497 FHLB 08/24/2018 2,000,000.00 1,993,000.00 1,977,340.00 1.500 2.498 Aaa AA+ 10/21/2019
3130AFW94 10778 FHLB 02/15/2019 3,400,000.00 3,431,824.00 3,387,964.00 2.500 2.576 Aaa AA+ 02/13/2024
3130AFW94 10779 FHLB 02/15/2019 2,000,000.00 2,018,720.00 1,992,920.00 2.500 2.576 Aaa AA+ 02/13/2024
3130AFW94 10780 FHLB 02/15/2019 2,000,000.00 2,018,720.00 1,992,920.00  2.500 2.576 Aaa  AA+ 02/13/2024
313378WG2 10787 FHLB 02/25/2019 10,000,000.00 10,053,300.00 9,979,200.00 2.500 2.571 Aaa AA+ 03/11/2022
313370US5 10864 FHLB 03/28/2019 8,000,000.00 8,052,960.00 8,064,320.00 2.875 2.309 Aaa AA+ 09/11/2020
313379EE5 9662 FHLB 06/22/2017 2,000,000.00 1,996,840.00 2,007,391.80 1.625 1.435 Aaa AA+ 06/14/2019
Subtotal and Average 63,859,815.04 63,853,000.00 64,252,732.90 63,859,815.04 2.448
Federal Agency Step Ups
3134GBUB6 9634 FHLMC 06/28/2017 2,000,000.00 1,993,140.00 2,000,000.00 1.550 1.550 Aaa AA+ 06/28/2022
Subtotal and Average 2,000,000.00 2,000,000.00 1,993,140.00 2,000,000.00 1.550
Federal Agency Callables
3134GBTZ5 9677 FHLMC 06/29/2017 2,000,000.00 1,989,300.00 1,999,300.00 2.000 2.007 Aaa AA+ 06/29/2022
3134GBTZ5 9680 FHLMC 06/29/2017 2,000,000.00 1,989,300.00 2,000,000.00 2.000 2.000 Aaa AA+ 06/29/2022
Subtotal and Average 3,999,300.00 4,000,000.00 3,978,600.00 3,999,300.00 2.004
Federal Agency Discounts
313384HH5 10646 FHLB 11/27/2018 15,000,000.00 14,914,350.00 14,781,250.00 2.500 2.643 P-1 A-1+ 06/25/2019
313384HH5 10652 FHLB 11/27/2018 25,000,000.00 24,857,250.00 24,635,416.67 2.500 2.604 P-1 A-1+ 06/25/2019
313384HL6 10716 FHLB 01/11/2019 1,100,000.00 1,093,488.00 1,087,628.67 2.410 2.506 P-1 A-1+ 06/28/2019
313384GL7 10757 FHLB 02/12/2019 5,200,000.00 5,177,640.00 5,161,092.44  2.405 2.491 P-1  A-1+ 06/04/2019
313384LY3 10849 FHLB 03/27/2019 25,000,000.00 24,712,250.00 24,701,312.50 2.430 2.528 P-1 A-1+ 09/20/2019
313384LY3 10851 FHLB 03/27/2019 20,000,000.00 19,769,800.00 19,761,050.00 2.430 2.528 P-1 A-1+ 09/20/2019
313384PE3 10855 FHLB 03/28/2019 5,000,000.00 4,925,000.00 4,923,013.89 2.410 2.510 P-1 A-1+ 11/13/2019
313384NA3 10856 FHLB 03/28/2019 2,000,000.00 1,973,600.00 1,972,954.44  2.410 2.508 P-1  A-1+ 10/16/2019
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313384RV3 10857 FHLB 03/28/2019 9,000,000.00 8,829,450.00 8,824,200.00 2.400 2.505 P-1 A-1+ 01/15/2020
313384UD9 10858 FHLB 03/28/2019 10,000,000.00 9,752,600.00 9,767,333.33 2.400 2.511 P-1 A-1+ 03/11/2020
313384573 10859 FHLB 03/28/2019 9,000,000.00 8,813,790.00 8,807,400.00 2.400 2.508 P-1 A-1+ 02/12/2020
313384QJ1 10860 FHLB 03/28/2019 9,000,000.00 8,848,890.00 8,845,200.00 2.400 2.501 P-1  A-1+ 12/11/2019
313384JU4 10891 FHLB 04/22/2019 1,500,000.00 1,490,141.25 1,490,141.25 2.390 2.473 P-1 A-1+ 07/30/2019
313384JU4 10892 FHLB 04/22/2019 1,200,000.00 1,192,113.00 1,192,113.00 2.390 2.473 P-1 A-1+ 07/30/2019
313396JG9 10794 FHLMC 02/28/2019 17,000,000.00 16,876,580.00 16,840,011.11 2.420 2.511 P-1 A-1+ 07/18/2019

Subtotal and Average 217,288,626.72 155,000,000.00 153,226,942.25 152,790,117.30 2.541
Treasury Notes
912828WW6 10665 U.S. Treasury 12/11/2018 27,000,000.00 26,921,970.00 26,833,359.38 1.625 2.604 Aaa AA+ 07/31/2019
912828350 10752 U.S. Treasury 02/12/2019 15,100,000.00 14,993,243.00 14,920,097.66 1.375 2.538 Aaa AA+ 02/29/2020
9128282Q2 10753 U.S. Treasury 02/12/2019 10,000,000.00 9,879,700.00 9,849,218.75 1.500 2.525 Aaa AA+ 08/15/2020
912828T59 10796 U.S. Treasury 02/28/2019 24,000,000.00 23,880,000.00 23,775,937.50 1.000 2.511 Aaa AA+ 10/15/2019
912828X21 10848 U.S. Treasury 03/27/2019 30,000,000.00 29,723,400.00 29,715,234.38 1.500 2.419 Aaa AA+ 04/15/2020
912828XU9 10852 U.S. Treasury 03/28/2019 10,000,000.00 9,892,900.00 9,894,921.88 1.500 2.380 Aaa AA+ 06/15/2020
912828X96 10853 U.S. Treasury 03/28/2019 12,000,000.00 11,882,400.00 11,878,125.00 1.500 2.414 Aaa AA+ 05/15/2020
912828X21 10854 U.S. Treasury 03/28/2019 12,000,000.00 11,889,360.00 11,885,625.00 1.500 2.425 Aaa AA+ 04/15/2020
912828238 10862 U.S. Treasury 03/28/2019 9,000,000.00 8,899,830.00 8,906,484.38 1.500 2.314 Aaa AA+ 07/15/2020
9128282Q2 10863 U.S. Treasury 03/28/2019 9,000,000.00 8,891,730.00 8,899,804.69 1.500 2.320 Aaa AA+ 08/15/2020
912828272 10865 U.S. Treasury 03/28/2019 7,000,000.00 6,923,140.00 6,929,179.69 1.625 2.293 Aaa AA+ 10/15/2020
9128283G3 10866 U.S. Treasury 03/28/2019 4,000,000.00 3,981,240.00 3,966,562.50 1.750 2.274 Aaa AA+ 11/15/2020
9128283L2 10867 U.S. Treasury 03/28/2019 2,000,000.00 1,994,840.00 1,987,265.63 1.875 2.254 Aaa AA+ 12/15/2020
9128283Q1 10868 U.S. Treasury 03/28/2019 2,000,000.00 1,988,900.00 1,991,171.88 2.000 2.251 Aaa AA+ 01/15/2021
9128283X6 10869 U.S. Treasury 03/28/2019 1,000,000.00 998,910.00 999,882.81 2.250 2.256 Aaa AA+ 02/15/2021
912828W22 10893 U.S. Treasury 04/22/2019 50,000,000.00 49,566,406.25 49,566,406.25 1.375 2.451 Aaa AA+ 02/15/2020
912828VA5 10895 U.S. Treasury 04/22/2019 25,000,000.00 24,666,992.19 24,666,992.19 1.125 2.452 Aaa AA+ 04/30/2020
Subtotal and Average 246,666,269.57 249,100,000.00 246,974,961.44 246,666,269.57 2.451

Treasury Bills
912796SA8 10767 U.S. Treasury 02/12/2019 1,200,000.00 1,190,940.00 1,186,892.08 2.413 2.507 P-1 A-1+ 07/25/2019
912796SA8 10768 U.S. Treasury 02/12/2019 1,500,000.00 1,488,675.00 1,483,615.10 2.413 2.507 P-1 A-1+ 07/25/2019
912796SA8 10769 U.S. Treasury 02/12/2019 3,100,000.00 3,076,595.00 3,066,137.88 2.413 2.507 P-1 A-1+ 07/25/2019
912796SA8 10770 U.S. Treasury 02/12/2019 12,800,000.00 12,703,360.00 12,660,182.22 2.413 2.507 P-1  A-1+ 07/25/2019
912796SA8 10771 U.S. Treasury 02/12/2019 4,300,000.00 4,267,535.00 4,253,029.97 2.412 2.507 P-1 A-1+ 07/25/2019
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Treasury Bills
912796SA8 10772 U.S. Treasury 02/12/2019 1,500,000.00 1,488,675.00 1,483,615.10 2.413 2.507 P-1 A-1+ 07/25/2019
912796SA8 10773 U.S. Treasury 02/12/2019 1,200,000.00 1,190,940.00 1,186,892.08 2.413 2.507 P-1 A-1+ 07/25/2019
912796SD2 10795 U.S. Treasury 02/28/2019 30,000,000.00 29,356,800.00 29,252,283.33 2.465 2.582 P-1 A-1+ 02/27/2020
912796RY7 10797 U.S. Treasury 02/28/2019 10,000,000.00 9,803,500.00 9,770,633.33 2.458 2.571 P-1 A-1+ 01/30/2020

Subtotal and Average 64,343,281.09 65,600,000.00 64,567,020.00 64,343,281.09 2.551

Money Market Funds
SYS10670 10670 Morgan Stanley Govt MMF 11/20/2018 26,477,242.69 26,477,242.69 26,477,242.69 2.290 2.290 Aaa AAA
SYS10671 10671 Morgan Stanley Govt MMF 11/20/2018 57,713,085.30 57,713,085.30 57,713,085.30 2.290 2.290 Aaa AAA
SYS10883 10883 Morgan Stanley Govt MMF 07/01/2018 9,366,856.26 9,366,856.26 9,366,856.26 2.290 2.290 Aaa AAA
SYS5214 5214 Morgan Stanley Govt MMF 57,564.12 57,564.12 57,564.12 2.290 2.290 Aaa AAA
SYS5215 5215 Morgan Stanley Govt MMF 74,100.07 74,100.07 74,100.07 2.290 2.290 Aaa AAA
SYS5216 5216 Morgan Stanley Govt MMF 15,479.84 15,479.84 15,479.84 2.290 2.290 Aaa AAA
SYS5217 5217 Morgan Stanley Govt MMF 862,129.39 862,129.39 862,129.39 2.290 2.290 Aaa AAA
SYS5218 5218 Morgan Stanley Govt MMF 371.78 371.78 371.78 2.290 2.290 Aaa AAA
SYS5219 5219 Morgan Stanley Govt MMF 244,909.31 244,909.31 244,909.31 2.290 2.290 Aaa AAA
SYS5221 5221 Morgan Stanley Govt MMF 672,563.72 672,563.72 672,563.72 2.290 2.290 Aaa AAA
SYS5222 5222 Morgan Stanley Govt MMF 545,917.56 545,917.56 545,917.56 2.290 2.290 Aaa AAA
SYS5223 5223 Morgan Stanley Govt MMF 91,480.37 91,480.37 91,480.37 2.290 2.290 Aaa AAA
SYS5227 5227 Morgan Stanley Govt MMF 309,214.12 309,214.12 309,214.12 2.290 2.290 Aaa AAA
SYS5229 5229 Morgan Stanley Govt MMF 729,037.35 729,037.35 729,037.35 2.290 2.290 Aaa AAA
SYS5230 5230 Morgan Stanley Govt MMF 142,327.50 142,327.50 142,327.50 2.290 2.290 Aaa AAA
SYS5231 5231 Morgan Stanley Govt MMF 301,331.72 301,331.72 301,331.72 2.290 2.290 Aaa AAA
SYS5232 5232 Morgan Stanley Govt MMF 160,679.37 160,679.37 160,679.37 2.290 2.290 Aaa AAA
SYS5233 5233 Morgan Stanley Govt MMF 62,556.21 62,556.21 62,556.21 2.290 2.290 Aaa AAA
SYS5234 5234 Morgan Stanley Govt MMF 113,409.46 113,409.46 113,409.46 2.290 2.290 Aaa AAA
SYS5235 5235 Morgan Stanley Govt MMF 478,062.83 478,062.83 478,062.83 2.290 2.290 Aaa AAA
SYS5238 5238 Morgan Stanley Govt MMF 96,694.65 96,694.65 96,694.65 2.290 2.290 Aaa AAA
SYS5239 5239 Morgan Stanley Govt MMF 45,834.97 45,834.97 45,834.97 2.290 2.290 Aaa AAA
SYS5240 5240 Morgan Stanley Govt MMF 77.90 77.90 77.90 2.290 2.290 Aaa AAA
SYS5241 5241 Morgan Stanley Govt MMF 64,155.14 64,155.14 64,155.14 2.290 2.290 Aaa AAA
SYS5242 5242 Morgan Stanley Govt MMF 41,135.19 41,135.19 41,135.19 2.290 2.290 Aaa AAA
SYS5243 5243 Morgan Stanley Govt MMF 5,622.73 5,522.73 5,522.73 2.290 2.290 Aaa AAA
SYS5252 5252 Morgan Stanley Govt MMF 328.12 328.12 328.12 2.290 2.290 Aaa AAA
SYS6564 6564 Morgan Stanley Govt MMF 470,595.38 470,595.38 470,595.38 2.290 2.290 Aaa AAA
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SYS6565 6565 Morgan Stanley Govt MMF 115,838.87 115,838.87 115,838.87 2.290 2.290 Aaa AAA
SYS7638 7638 Morgan Stanley Govt MMF 07/01/2018 0.00 0.00 0.00 2.290 2.290 Aaa AAA
SYS7639 7639 Morgan Stanley Govt MMF 07/01/2018 0.00 0.00 0.00 2.290 2.290 Aaa AAA
SYS7898 7897 Morgan Stanley Govt MMF 5,064,015.58 5,064,015.58 5,064,015.58 2.290 2.290 Aaa AAA
SYS8375 8375 Morgan Stanley Govt MMF 323,659.66 323,659.66 323,659.66 2.290 2.290 Aaa AAA
SYS8376 8376 Morgan Stanley Govt MMF 176,118.40 176,118.40 176,118.40 2.290 2.290 Aaa AAA
SYS8671 8671 Morgan Stanley Govt MMF 1,985,468.46 1,985,468.46 1,985,468.46 2.290 2.290 Aaa AAA
SYS8762 8762 Morgan Stanley Govt MMF 186,682.00 186,682.00 186,682.00 2.290 2.290 Aaa AAA
SYS8987 8987 Morgan Stanley Govt MMF 29,123.77 29,123.77 29,123.77 2.290 2.290 Aaa AAA
SYS8988 8988 Morgan Stanley Govt MMF 923,316.57 923,316.57 923,316.57 2.290 2.290 Aaa AAA
SYS9026 9026 Morgan Stanley Govt MMF 2,543,547.34 2,543,547.34 2,543,547.34 2.290 2.290 Aaa AAA
SYS9694 9694 Morgan Stanley Govt MMF 86,119.52 86,119.52 86,119.52 2.290 2.290 Aaa AAA
Subtotal and Average 44,844,737.71 110,576,553.22 110,576,553.22 110,576,553.22 2.290
Forward Delivery Agreement
SYS3731 3731 Bank of America - FDA 14,985,170.40 14,985,170.40 14,985,170.40 4.875 4.875 A A
Subtotal and Average 14,985,170.40 14,985,170.40 14,985,170.40 14,985,170.40 4.875
Total and Average 657,987,200.52 665,114,723.62 660,555,120.21 659,220,506.62 2.504
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