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Average Purchase Stated YT™M Maturity
CuUsIP Investment # Issuer Balance Date Par Value Market Value Book Value Rate 365 Moody's S&P Date
Federal Agency Coupon
31422BGP9 10961 FAMCA 06/27/2019 2,000,000.00 2,055,740.00 2,005,900.00 1.950 1.848 06/21/2022
31422BSJO 11165 FAMCA 01/14/2020 3,000,000.00 3,034,290.00 3,000,000.00 1.600 1.600 01/29/2021
3132X0VB4 9719 FAMCA 07/27/12017 3,000,000.00 3,015,270.00 3,000,000.00 1.600 1.600 07/27/2020
3132X0VB4 9720 FAMCA 07/27/2017 2,000,000.00 2,010,180.00 2,000,000.00 1.600 1.600 07/27/2020
3133EJ3B3 10669 FFCB 12/18/2018 14,000,000.00 14,518,560.00 13,997,200.00 2.800 2.807 Aaa AA+ 12/17/2021
3133EJ3B3 10676 FFCB 12/24/2018 2,600,000.00 2,696,304.00 2,604,368.00 2.800 2.741 Aaa AA+ 12/17/2021
3133EJ3B3 10677 FFCB 12/24/2018 2,995,000.00 3,105,934.80 3,000,031.60  2.800 2.741 Aaa  AA+ 12/17/2021
3133EKBWS5 10788 FFCB 02/27/2019 5,000,000.00 5,385,550.00 4,997,200.00  2.610 2.622 Aaa  AA+ 02/27/2024
3133EKCS3 10821 FFCB 03/15/2019 2,000,000.00 2,042,560.00 2,002,160.00 2.550 2.494 Aaa AA+ 03/11/2021
3130AFW94 10778 FHLB 02/15/2019 3,400,000.00 3,662,004.00 3,387,964.00 2.500 2.576 Aaa AA+ 02/13/2024
3130AFW94 10779 FHLB 02/15/2019 2,000,000.00 2,154,120.00 1,992,920.00  2.500 2.576 Aaa  AA+ 02/13/2024
3130AFW94 10780 FHLB 02/15/2019 2,000,000.00 2,154,120.00 1,992,920.00  2.500 2.576 Aaa  AA+ 02/13/2024
313378WG2 10787 FHLB 02/25/2019 10,000,000.00 10,415,200.00 9,979,200.00 2.500 2.571 Aaa AA+ 03/11/2022
313370US5 10864 FHLB 03/28/2019 8,000,000.00 8,092,960.00 8,064,320.00 2.875 2.309 Aaa AA+ 09/11/2020
3135G0W33 11028 FNMA 09/06/2019 2,500,000.00 2,560,250.00 2,487,700.00 1.375 1.543 Aaa  AA+ 09/06/2022

Subtotal and Average 65,654,603.46 64,495,000.00 66,903,042.80 64,511,883.60 2.424
Federal Agency Discounts
313384YN3 11153 FHLB 12/27/2019 15,000,000.00 14,997,600.00 14,880,450.00 1.594 1.652 P-1 A-1+ 06/24/2020
313384YN3 11154 FHLB 12/27/2019 25,000,000.00 24,996,000.00 24,801,250.00 1.590 1.648 P-1  A-1+ 06/24/2020
313384YN3 11155 FHLB 12/27/2019 25,000,000.00 24,996,000.00 24,801,250.00 1.590 1.648 P-1  A-1+ 06/24/2020
313384WM7 11200 FHLB 02/07/2020 11,500,000.00 11,499,195.00 11,455,307.17 1.572 1.622 P-1 A-1+ 05/06/2020
313384WM7 11202 FHLB 02/07/2020 12,400,000.00 12,399,132.00 12,351,809.47 1.572 1.622 P-1  A-1+ 05/06/2020
313384WP0 11212 FHLB 02/10/2020 25,000,000.00 24,999,500.00 24,903,750.00 1575 1.625 P-1  A-1+ 05/08/2020
313384WP0 11213 FHLB 02/10/2020 14,700,000.00 14,699,706.00 14,643,405.00 1.575 1.625 P-1  A-1+ 05/08/2020
313396YF4 11191 FHLMC 02/07/2020 3,000,000.00 2,999,550.00 2,983,079.17 1.550 1.602 P-1 A-1+ 06/17/2020
Subtotal and Average 130,820,300.81 131,600,000.00 131,586,683.00 130,820,300.81 1.636

Treasury Notes
9128282Q2 10753 U.S. Treasury 02/12/2019 10,000,000.00 10,041,400.00 9,849,218.75 1.500 2.525 Aaa  AA+ 08/15/2020
912828XU9 10852 U.S. Treasury 03/28/2019 10,000,000.00 10,017,200.00 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 12,006,480.00 11,878,125.00 1.500 2.414 Aaa AA+ 05/15/2020
91282828 10862 U.S. Treasury 03/28/2019 9,000,000.00 9,025,920.00 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 9,037,260.00 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 7,048,370.00 6,929,179.69 1.625 2.293 Aaa AA+ 10/15/2020
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Treasury Notes
9128283G3 10866 U.S. Treasury 03/28/2019 4,000,000.00 4,035,320.00 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 2,021,880.00 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 2,030,620.00 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 1,018,980.00 999,882.81 2.250 2.256 Aaa AA+ 02/15/2021
912828M98 11134 U.S. Treasury 12/04/2019 10,000,000.00 10,087,500.00 9,999,218.75 1.625 1.633 Aaa AA+ 11/30/2020
912828M98 11135 U.S. Treasury 12/04/2019 20,000,000.00 20,175,000.00 19,998,437.50 1.625 1.633 Aaa AA+ 11/30/2020
912828527 11143 U.S. Treasury 12/12/2019 2,200,000.00 2,224,574.00 2,181,007.81 1.125 1.691 Aaa AA+ 06/30/2021
912828L65 11163 U.S. Treasury 01/08/2020 25,000,000.00 25,164,000.00 24,960,937.50 1.375 1.591 Aaa AA+ 09/30/2020

Subtotal and Average 165,700,712.26 123,200,000.00 123,934,504.00 122,442,218.77 2.016

Money Market Funds
SYS10670 10670 Morgan Stanley Govt MMF 60,930,092.88 60,930,092.88 60,930,092.88 0.150 0.150 Aaa AAA
SYS10671 10671 Morgan Stanley Govt MMF 61,321,013.27 61,321,013.27 61,321,013.27 0.150 0.150 Aaa AAA
SYS10883 10883 Morgan Stanley Govt MMF 21,448,200.68 21,448,200.68 21,448,200.68 0.150 0.150 Aaa AAA
SYS5214 5214 Morgan Stanley Govt MMF 3,081,557.81 3,081,557.81 3,081,557.81 0.150 0.150 Aaa AAA
SYS5215 5215 Morgan Stanley Govt MMF 1,251,532.36 1,251,532.36 1,251,532.36 0.150 0.150 Aaa AAA
SYS5216 5216 Morgan Stanley Govt MMF 8,480.07 8,480.07 8,480.07 0.150 0.150 Aaa AAA
SYS5217 5217 Morgan Stanley Govt MMF 826,387.63 826,387.63 826,387.63 0.150 0.150 Aaa AAA
SYS5218 5218 Morgan Stanley Govt MMF 10,439.63 10,439.63 10,439.63 0.150 0.150 Aaa AAA
SYS5219 5219 Morgan Stanley Govt MMF 6,820.16 6,820.16 6,820.16 0.150 0.150 Aaa AAA
SYS5221 5221 Morgan Stanley Govt MMF 1,623,956.39 1,623,956.39 1,623,956.39 0.150 0.150 Aaa AAA
SYS5222 5222 Morgan Stanley Govt MMF 565,926.17 565,926.17 565,926.17 0.150 0.150 Aaa AAA
SYS5223 5223 Morgan Stanley Govt MMF 1,710,986.11 1,710,986.11 1,710,986.11 0.150 0.150 Aaa AAA
SYS5227 5227 Morgan Stanley Govt MMF 22,258.79 22,258.79 22,258.79 0.150 0.150 Aaa AAA
SYS5229 5229 Morgan Stanley Govt MMF 423,683.23 423,683.23 423,683.23 0.150 0.150 Aaa AAA
SYS5230 5230 Morgan Stanley Govt MMF 246,627.03 246,627.03 246,627.03 0.150 0.150 Aaa AAA
SYS5231 5231 Morgan Stanley Govt MMF 480,597.19 480,597.19 480,597.19 0.150 0.150 Aaa AAA
SYS5232 5232 Morgan Stanley Govt MMF 166,059.53 166,059.53 166,059.53 0.150 0.150 Aaa AAA
SYS5233 5233 Morgan Stanley Govt MMF 71,655.46 71,655.46 71,655.46 0.150 0.150 Aaa AAA
SYS5234 5234 Morgan Stanley Govt MMF 106,145.74 106,145.74 106,145.74 0.150 0.150 Aaa AAA
SYS5235 5235 Morgan Stanley Govt MMF 172,601.88 172,601.88 172,601.88 0.150 0.150 Aaa AAA
SYS5238 5238 Morgan Stanley Govt MMF 0.00 0.00 0.00 0.150 0.150 Aaa AAA
SYS5239 5239 Morgan Stanley Govt MMF 0.00 0.00 0.00 0.150 0.150 Aaa AAA
SYS5240 5240 Morgan Stanley Govt MMF 0.00 0.00 0.00 0.150 0.150 Aaa AAA
SYS5241 5241 Morgan Stanley Govt MMF 0.00 0.00 0.00 0.150 0.150 Aaa AAA
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Money Market Funds
SYS5242 5242 Morgan Stanley Govt MMF 0.00 0.00 0.00 0.150 0.150 Aaa AAA
SYS5243 5243 Morgan Stanley Govt MMF 0.00 0.00 0.00 0.150 0.150 Aaa AAA
SYS5252 5252 Morgan Stanley Govt MMF 41.11 41.11 41.11 0.150 0.150 Aaa AAA
SYS6564 6564 Morgan Stanley Govt MMF 1,675,639.42 1,675,639.42 1,675,639.42 0.150 0.150 Aaa AAA
SYS6565 6565 Morgan Stanley Govt MMF 4,277,554.90 4,277,554.90 4,277,554.90 0.150 0.150 Aaa AAA
SYS7638 7638 Morgan Stanley Govt MMF 07/01/2019 0.00 0.00 0.00 0.150 0.150 Aaa AAA
SYS7639 7639 Morgan Stanley Govt MMF 07/01/2019 0.00 0.00 0.00 0.150 0.150 Aaa AAA
SYS7898 7897 Morgan Stanley Govt MMF 5,147,032.06 5,147,032.06 5,147,032.06 0.150 0.150 Aaa AAA
SYS8375 8375 Morgan Stanley Govt MMF 2,057,767.81 2,057,767.81 2,057,767.81 0.150 0.150 Aaa AAA
SYS8376 8376 Morgan Stanley Govt MMF 1,364,025.49 1,364,025.49 1,364,025.49 0.150 0.150 Aaa AAA
SYS8671 8671 Morgan Stanley Govt MMF 1,958,377.51 1,958,377.51 1,958,377.51 0.150 0.150 Aaa AAA
SYS8762 8762 Morgan Stanley Govt MMF 239,615.54 239,615.54 239,615.54 0.150 0.150 Aaa AAA
SYS8987 8987 Morgan Stanley Govt MMF 682,812.08 682,812.08 682,812.08 0.150 0.150 Aaa AAA
SYS8988 8988 Morgan Stanley Govt MMF 774,142.08 774,142.08 774,142.08 0.150 0.150 Aaa AAA
SYS9026 9026 Morgan Stanley Govt MMF 1,707,747.44 1,707,747.44 1,707,747.44 0.150 0.150 Aaa AAA
SYS9694 9694 Morgan Stanley Govt MMF 2,156,310.79 2,156,310.79 2,156,310.79 0.150 0.150 Aaa AAA
Subtotal and Average 140,874,651.55 176,516,088.24 176,516,088.24 176,516,088.24 0.150
Forward Delivery Agreement
SYS3731 3731 Bank of America - FDA 14,973,701.85 14,973,701.85 14,973,701.85 4.875 4.875 A A
Subtotal and Average 14,973,701.85 14,973,701.85 14,973,701.85 14,973,701.85 4.875
Total and Average 518,023,969.93 510,784,790.09 513,914,019.89 509,264,193.27 1.407
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