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FAMCA10962 2,000,000.00 2,005,900.00 06/21/20221.95006/27/2019 2,016,940.00 1.84831422BGP9
FAMCA9728 2,000,000.00 1,999,060.00 07/27/20201.60007/31/2017 1,999,140.00 1.6163132X0VB4

AaaFFCB10612 2,000,000.00 1,971,680.00 09/05/20232.80011/15/2018 2,082,660.00 3.1193133EJYL7 AA+
AaaFFCB10675 2,405,000.00 2,409,040.40 12/17/20212.80012/24/2018 2,461,733.95 2.7413133EJ3B3 AA+
AaaFFCB10978 4,000,000.00 4,030,200.00 04/29/20212.40007/29/2019 4,043,960.00 1.9583133EKJP2 AA+
AaaFFCB10979 4,000,000.00 3,982,400.00 07/26/20241.85007/29/2019 4,016,480.00 1.9433133EKWV4 AA+
AaaFFCB10980 2,000,000.00 1,991,200.00 07/26/20241.85007/29/2019 2,008,240.00 1.9433133EKWV4 AA+
AaaFFCB10981 2,000,000.00 1,997,000.00 01/17/20231.87507/29/2019 2,014,600.00 1.9203133EKVF0 AA+
AaaFFCB10982 2,775,000.00 2,770,837.50 01/17/20231.87507/29/2019 2,795,257.50 1.9203133EKVF0 AA+
AaaFFCB10983 2,100,000.00 2,096,850.00 01/17/20231.87507/29/2019 2,115,330.00 1.9203133EKVF0 AA+
AaaFFCB11130 3,000,000.00 2,997,720.00 11/22/20211.60011/25/2019 3,001,710.00 1.6393133ELAR5 AA+
AaaFFCB9666 3,000,000.00 2,998,350.00 04/13/20201.55006/22/2017 2,998,920.00 1.5703133EHFL2 AA+
AaaFFCB9667 3,000,000.00 2,998,350.00 04/13/20201.55006/22/2017 2,998,920.00 1.5703133EHFL2 AA+
AaaFFCB9668 2,000,000.00 1,998,900.00 04/13/20201.55006/22/2017 1,999,280.00 1.5703133EHFL2 AA+
AaaFFCB9725 2,000,000.00 2,000,760.00 01/17/20201.52007/31/2017 1,999,920.00 1.5043133EHRK1 AA+
AaaFFCB9726 3,000,000.00 3,001,140.00 01/17/20201.52007/31/2017 2,999,880.00 1.5043133EHRK1 AA+
AaaFFCB9727 3,000,000.00 3,001,140.00 01/17/20201.52007/31/2017 2,999,880.00 1.5043133EHRK1 AA+
AaaFHLB10781 2,200,000.00 2,192,212.00 02/13/20242.50002/15/2019 2,268,420.00 2.5763130AFW94 AA+
AaaFHLB10782 3,400,000.00 3,387,964.00 02/13/20242.50002/15/2019 3,505,740.00 2.5763130AFW94 AA+
AaaFHLB10894 4,000,000.00 3,987,560.00 03/08/20242.37504/22/2019 4,117,680.00 2.4433130AB3H7 AA+
AaaFHLB9536 2,500,000.00 2,503,425.00 03/30/20201.52504/24/2017 2,499,425.00 1.4773130AASN9 AA+
AaaFHLB9537 2,500,000.00 2,503,425.00 03/30/20201.52504/24/2017 2,499,425.00 1.4773130AASN9 AA+
AaaFHLB9723 1,600,000.00 1,600,000.00 08/11/20211.84008/11/2017 1,606,000.00 1.8403130ABXE1 AA+
AaaFHLB9735 3,000,000.00 3,000,000.00 02/07/20201.60008/07/2017 2,999,850.00 1.6003130ABYK6 AA+
AaaFHLB9736 3,000,000.00 3,000,000.00 02/07/20201.60008/07/2017 2,999,850.00 1.6003130ABYK6 AA+
AaaFHLMC9541 2,000,000.00 2,000,000.00 05/17/20222.00005/17/2017 2,018,440.00 2.0003134GBKP6 AA+
AaaFHLMC9544 2,000,000.00 1,989,300.00 04/20/20201.37504/25/2017 1,998,400.00 1.5593137EAEF2 AA+
AaaFNMA11029 4,000,000.00 3,980,320.00 09/06/20221.37509/06/2019 3,973,680.00 1.5433135G0W33 AA+
AaaFNMA11030 2,000,000.00 1,990,160.00 09/06/20221.37509/06/2019 1,986,840.00 1.5433135G0W33 AA+
AaaFNMA11031 1,500,000.00 1,492,620.00 09/06/20221.37509/06/2019 1,490,130.00 1.5433135G0W33 AA+
AaaFNMA11032 4,000,000.00 3,980,320.00 09/06/20221.37509/06/2019 3,973,680.00 1.5433135G0W33 AA+

81,857,833.90 1.84182,490,411.4581,980,000.0081,857,833.90Subtotal and Average

Federal Agency Discounts

7,445,356.06Subtotal and Average
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Treasury Notes

AaaU.S. Treasury11140 7,200,000.00 7,137,843.75 06/30/20211.12512/12/2019 7,149,672.00 1.691912828S27 AA+
AaaU.S. Treasury11141 3,000,000.00 2,974,101.56 06/30/20211.12512/12/2019 2,979,030.00 1.691912828S27 AA+
AaaU.S. Treasury11142 3,000,000.00 2,974,101.56 06/30/20211.12512/12/2019 2,979,030.00 1.691912828S27 AA+
AaaU.S. Treasury9729 2,000,000.00 1,975,703.13 05/31/20211.37507/31/2017 1,993,900.00 1.704912828R77 AA+

15,061,750.00 1.69315,101,632.0015,200,000.0011,577,967.74Subtotal and Average

Treasury Bills

52,287,853.94Subtotal and Average

Money Market Funds

AaaMorgan Stanley Govt MMF10971 2,391,625.00 2,391,625.00 1.5102,391,625.00 1.510SYS10971 AAA
AaaMorgan Stanley Govt MMF11003 5,512,682.93 5,512,682.93 1.51007/01/2019 5,512,682.93 1.510SYS11003 AAA
AaaMorgan Stanley Govt MMF11004 2,688,250.00 2,688,250.00 1.51007/01/2019 2,688,250.00 1.510SYS11004 AAA
AaaMorgan Stanley Govt MMF11005 2,658,446.43 2,658,446.43 1.51007/01/2019 2,658,446.43 1.510SYS11005 AAA
AaaMorgan Stanley Govt MMF11070 6,020,000.00 6,020,000.00 1.51007/30/2019 6,020,000.00 1.510SYS11070 AAA
AaaMorgan Stanley Govt MMF11146 162,965.14 162,965.14 1.51011/27/2019 162,965.14 1.510SYS11146 AAA
AaaMorgan Stanley Govt MMF11147 9,235,713.29 9,235,713.29 1.51011/27/2019 9,235,713.29 1.510SYS11147 AAA
AaaMorgan Stanley Govt MMF11148 15,082,691.57 15,082,691.57 1.51011/29/2019 15,082,691.57 1.510SYS11148 AAA
AaaMorgan Stanley Govt MMF5567 0.00 0.00 1.5100.00 1.510SYS5567 AAA
AaaMorgan Stanley Govt MMF5568 6,609.39 6,609.39 1.5106,609.39 1.510SYS5568 AAA
AaaMorgan Stanley Govt MMF5569 25,143.47 25,143.47 1.51025,143.47 1.510SYS5569 AAA
AaaMorgan Stanley Govt MMF5570 8,244.25 8,244.25 1.5108,244.25 1.510SYS5570 AAA
AaaMorgan Stanley Govt MMF5573 13,597.73 13,597.73 1.51013,597.73 1.510SYS5573 AAA
AaaMorgan Stanley Govt MMF5574 6,552.03 6,552.03 1.5106,552.03 1.510SYS5574 AAA
AaaMorgan Stanley Govt MMF5576 18,942,707.44 18,942,707.44 1.51018,942,707.44 1.510SYS5576 AAA
AaaMorgan Stanley Govt MMF5577 5,410.02 5,410.02 1.5105,410.02 1.510SYS5577 AAA
AaaMorgan Stanley Govt MMF5581 372,057.08 372,057.08 1.510372,057.08 1.510SYS5581 AAA
AaaMorgan Stanley Govt MMF5582 7,297,358.82 7,297,358.82 1.5107,297,358.82 1.510SYS5582 AAA
AaaMorgan Stanley Govt MMF5583 3,934,801.71 3,934,801.71 1.5103,934,801.71 1.510SYS5583 AAA
AaaMorgan Stanley Govt MMF5584 1,273,268.44 1,273,268.44 1.5101,273,268.44 1.510SYS5584 AAA
AaaMorgan Stanley Govt MMF5589 5,899,543.20 5,899,543.20 1.5105,899,543.20 1.510SYS5589 AAA
AaaMorgan Stanley Govt MMF5590 5,123,357.16 5,123,357.16 1.5105,123,357.16 1.510SYS5590 AAA
AaaMorgan Stanley Govt MMF5598 1,380.49 1,380.49 1.5101,380.49 1.510SYS5598 AAA
AaaMorgan Stanley Govt MMF5664 44,866,672.24 44,866,672.24 1.51044,866,672.24 1.510SYS5664 AAA
AaaMorgan Stanley Govt MMF5971 9,957,767.45 9,957,767.45 1.5109,957,767.45 1.510SYS5971 AAA
AaaMorgan Stanley Govt MMF6044 1,404.47 1,404.47 1.5101,404.47 1.510SYS6044 AAA
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AaaMorgan Stanley Govt MMF6655 3,876,250.00 3,876,250.00 1.5103,876,250.00 1.510SYS6655 AAA
AaaMorgan Stanley Govt MMF7065 4,286,625.00 4,286,625.00 1.5104,286,625.00 1.510SYS7065 AAA
AaaMorgan Stanley Govt MMF7545 6,764,356.00 6,764,356.00 1.5106,764,356.00 1.510SYS7545 AAA
AaaMorgan Stanley Govt MMF7546 340,593.67 340,593.67 1.510340,593.67 1.510SYS7546 AAA
AaaMorgan Stanley Govt MMF8180 1,500,875.00 1,500,875.00 1.5101,500,875.00 1.510SYS8180 AAA
AaaMorgan Stanley Govt MMF8275 7,620,500.00 7,620,500.00 1.5107,620,500.00 1.510SYS8275 AAA
AaaMorgan Stanley Govt MMF9584 9,297,625.00 9,297,625.00 1.5109,297,625.00 1.510SYS9584 AAA
AaaMorgan Stanley Govt MMF9585 46,735.76 46,735.76 1.51046,735.76 1.510SYS9585 AAA
AaaMorgan Stanley Govt MMF9625 5,121,250.00 5,121,250.00 1.5105,121,250.00 1.510SYS9625 AAA
AaaMorgan Stanley Govt MMF9711 4,292,101.29 4,292,101.29 1.5104,292,101.29 1.510SYS9711 AAA
AaaMorgan Stanley Govt MMF9785 3,660,375.00 3,660,375.00 1.5103,660,375.00 1.510SYS9785 AAA

188,295,536.47 1.510188,295,536.47188,295,536.47115,096,883.06Subtotal and Average

1.615268,265,894.71 285,475,536.47 285,887,579.92 285,215,120.37Total and Average

Portfolio CCNV
CPData Updated: SET_APP: 01/23/2020 10:23

Run Date: 01/23/2020 - 10:24 PM (PRF_PM2) 7.3.0


