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YTM
360 CUSIP Investment #

Purchase
Date

Treasury Coupon Securities

3.524US Treasury Note1188 515,000.00 466,658.40 09/30/20250.25009/12/2022 511,564.95 3.47591282CAM3 60

3.532US Treasury Note1189 515,000.00 464,787.50 12/31/20250.37509/12/2022 506,682.75 3.48491282CBC4 152

3.512US Treasury Note1190 515,000.00 467,925.78 03/31/20260.75009/12/2022 503,258.00 3.46491282CBT7 242

3.487US Treasury Note1191 515,000.00 467,523.44 06/30/20260.87509/12/2022 499,822.95 3.43991282CCJ8 333

3.464US Treasury Note1192 570,000.00 514,692.19 09/30/20260.87509/12/2022 549,126.60 3.41691282CCZ2 425

3.417US Treasury Note1193 570,000.00 532,304.30 12/31/20261.75009/12/2022 552,113.40 3.370912828YX2 517

3.944US Treasury Note1206 235,000.00 212,353.71 09/30/20250.25012/19/2022 233,432.55 3.89091282CAM3 60

3.908US Treasury Note1207 235,000.00 212,353.71 03/31/20260.75012/19/2022 229,642.00 3.85591282CBT7 242

3.899US Treasury Note1210 235,000.00 211,545.90 12/31/20250.37512/20/2022 231,204.75 3.84691282CBC4 152

3.871US Treasury Note1211 235,000.00 211,977.34 06/30/20260.87512/20/2022 228,074.55 3.81891282CCJ8 333

3.838US Treasury Note1212 235,000.00 210,728.91 09/30/20260.87512/20/2022 226,394.30 3.78591282CCZ2 425

3.802US Treasury Note1213 235,000.00 212,785.16 12/31/20261.25012/20/2022 226,008.90 3.75091282CDQ1 517

3.789US Treasury Note1228 1,255,000.00 1,146,413.08 03/31/20260.75003/16/2023 1,226,386.00 3.73791282CBT7 242

4.804US Treasury Note1242 1,550,000.00 1,521,421.88 09/15/20253.50003/22/2024 1,548,915.00 4.73891282CFK2 45

3.899US Treasury Note1247 1,345,000.00 1,287,784.95 12/31/20250.37509/17/2024 1,323,278.25 3.84691282CBC4 152

3.710US Treasury Note1248 4,450,000.00 4,249,750.00 02/28/20260.50009/17/2024 4,352,945.50 3.65991282CBQ3 211

4.227US Treasury Note1251 2,500,000.00 2,501,074.20 12/31/20264.25012/31/2024 2,506,250.00 4.16991282CME8 517

4.073US Treasury Note1254 3,500,000.00 3,337,714.84 08/31/20260.75003/18/2025 3,375,190.00 4.01791282CCW9 395

4.124US Treasury Note1259 550,000.00 543,962.89 12/31/20252.62504/01/2025 546,243.50 4.0689128285T3 152

3.900US Treasury Note1260 2,555,000.00 2,519,469.53 06/30/20273.25004/01/2025 2,522,577.05 3.84791282CEW7 698

4.059US Treasury Note1261 1,725,000.00 1,656,404.29 10/31/20261.12506/03/2025 1,662,951.75 4.00491282CDG3 456

4.031US Treasury Note1262 1,725,000.00 1,656,202.14 11/30/20261.25006/03/2025 1,662,641.25 3.97691282CDK4 486

3.893US Treasury Note1263 1,125,000.00 1,039,482.42 09/30/20270.37506/20/2025 1,043,246.25 3.84091282CAL5 790

3.885US Treasury Note1264 1,125,000.00 1,037,504.88 12/31/20270.62506/20/2025 1,040,850.00 3.83291282CBB6 882

3.929US Treasury Note1265 1,000,000.00 939,023.44 04/30/20270.50006/20/2025 941,960.00 3.875912828ZN3 637

3.925US Treasury Note1266 1,000,000.00 936,445.31 05/31/20270.50006/20/2025 939,570.00 3.871912828ZS2 668

3.752US Treasury Note1269 1,500,000.00 1,488,105.47 09/15/20273.37507/03/2025 1,483,650.00 3.70191282CLL3 775

3.749US Treasury Note1270 1,500,000.00 1,508,730.47 12/15/20274.00007/03/2025 1,503,450.00 3.69791282CMB4 866

53,309,212.99 3.01554,204,183.3055,885,000.0053,115,868.74Subtotal and Average 3.057 436

Commercial Paper Disc. -Amortizing

4.533MUFG BANK LTD NY1256 1,000,000.00 974,557.78 10/28/20254.28003/28/2025 989,353.00 4.47162479LXU4 88

4.497Royal Bank of Canada1253 5,000,000.00 4,840,468.06 09/26/20254.27012/31/2024 4,968,568.06 4.43678015CWS7 56

4.187TORONTO DOMINION BANK1257 1,000,000.00 958,241.11 03/27/20264.13003/28/2025 973,040.28 4.13089119BCT1 238

6,773,266.95 4.3976,930,961.347,000,000.007,652,982.79Subtotal and Average 4.458 86
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3.544132,007,270.43 130,049,869.66 3.593 232128,273,381.10 127,223,268.60Total and Average 
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