
LAMP PORTFOLIO HOLDINGS 7-DAY AVG INTEREST RATE 

31-Jan-22 AS OF 31-JANUARY-2022 0.05%

(UNAUDITED) WEIGHED AVERAGE MATURITY (TO RESET)

WEIGHED AVERAGE MATURITY (TO FINAL) 37

50

Face Amount Description % of Portfolio Maturity Date Current Yield Market Value

Federal Home Loan Bank Notes: 3.06%

15,000,000.00 Federal Home Loan Bank 02/11/22 0.11% 15,000,232.80                      

30,000,000.00 Federal Home Loan Bank 03/14/22 0.08% 29,997,270.00                      

10,000,000.00 Federal Home Loan Bank 06/08/22 0.37% 9,986,979.80                         

20,000,000.00 Federal Home Loan Bank 07/29/22 0.13% 20,005,417.80                      

10,000,000.00 Federal Home Loan Bank 11/18/22 0.11% 10,002,232.70                      

10,000,000.00 Federal Home Loan Bank 03/24/23 0.09% 9,997,392.00                         

95,000,000.00$                                                                              Total Federal Home Loan Bank Notes 94,989,525.10$                    

Federal Farm Credit Bank Notes: 2.25%

5,000,000.00 Federal Farm Credit Bank 09/08/22 0.09% 5,000,453.15                         

30,000,000.00 Federal Farm Credit Bank 12/13/22 0.10% 30,011,132.40                      

15,000,000.00 Federal Farm Credit Bank 08/22/22 0.09% 15,002,120.40                      

10,000,000.00 Federal Farm Credit Bank 11/16/22 0.11% 10,002,351.40                      

10,000,000.00 Federal Farm Credit Bank 08/28/23 0.08% 10,000,077.00                      

70,000,000.00$                                                                              Total Federal Farm Credit Bank Notes 70,016,134.35$                    

Federal Home Loan Mortgage Corporation: 1.29%

15,000,000.00 Federal Home Loan Mortgage Corp. 04/21/22 0.19% 14,993,753.10                      

10,000,000.00 Federal Home Loan Mortgage Corp. 03/04/22 0.20% 10,001,260.40                      

15,000,000.00 Federal Home Loan Mortgage Corp. 06/02/22 0.24% 15,009,083.40                      

40,000,000.00$                                                                              Total Federal Home Loan Mortgage Corp. 40,004,096.90$                    

Federal National Mortgage Association: 0.81%

10,000,000.00 Federal National Mortgage Association 03/16/22 0.27% 10,002,594.90                      

15,000,000.00 Federal National Mortgage Association 03/04/22 0.16% 15,001,549.95                      

25,000,000.00$                                                                              Total Federal National Mortgage Association 25,004,144.85$                    

Commerical Paper: 48.82%

9,671,000.00 Svenska Handelsbanken New York 02/01/22 0.07% 9,670,981.24                         

35,000,000.00 Australia & New Zealand Banking Group Ltd. 02/04/22 0.15% 34,999,440.00                      

20,000,000.00 Mizuho Bank Ltd. New York 02/07/22 0.06% 19,999,766.60                      

25,000,000.00 Caisse des Depots et Consignations 02/10/22 0.07% 24,999,514.00                      

15,000,000.00 Mitsubishi UFJ Trust & Banking Corp. New York 02/10/22 0.18% 14,999,250.00                      

13,500,000.00 Old Line Funding LLC 02/10/22 0.09% 13,499,685.05                      

5,000,000.00 The Bank of Nova Scotia 02/11/22 0.15% 4,999,780.00                         

20,000,000.00 DNB Bank ASA 02/14/22 0.07% 19,999,455.60                      

5,000,000.00 NRW. Bank 02/14/22 0.06% 4,999,883.35                         

15,000,000.00 Skandinaviska Enskilda Banken AB 02/14/22 0.07% 14,999,574.15                      

10,000,000.00 Toyota Motor Credit Corp. 02/14/22 0.08% 9,999,688.90                         

11,500,000.00 Bedford Row Funding Corp. 02/14/22 0.08% 11,499,646.72                      

25,000,000.00 Mitsubishi UFJ Trust & Banking Corp. New York 02/15/22 0.08% 24,999,198.00                      

15,000,000.00 The Toronto-Dominion Bank 02/15/22 0.07% 14,999,562.45                      

15,000,000.00 Mitsubishi UFJ Trust & Banking Corp. New York 02/16/22 0.19% 14,998,755.00                      

25,000,000.00 The Toronto-Dominion Bank 02/16/22 0.07% 24,999,222.25                      

30,000,000.00 Nordea Bank Abp 02/18/22 0.08% 29,998,875.00                      

30,000,000.00 DNB Bank ASA 02/22/22 0.07% 29,998,716.60                      

5,000,000.00 JP Morgan Securities LLC 02/22/22 0.14% 4,999,575.30                         

25,000,000.00 NRW. Bank 02/23/22 0.06% 24,999,041.75                      

20,000,000.00 Bank of Montreal Chicago 02/24/22 0.09% 19,998,840.00                      

20,000,000.00 Caisse des Depots et Consignations 03/01/22 0.08% 19,998,727.20                      

15,000,000.00 Dexia Credit Local SA New York 03/01/22 0.10% 14,998,803.75                      

10,000,000.00 Swedbank AB 03/01/22 0.12% 9,999,020.00                         

25,000,000.00 National Australia Bank Ltd. 03/02/22 0.09% 24,998,125.00                      

10,000,000.00 Sumitomo Mitsui Banking Corp. 03/02/22 0.18% 9,998,510.00                         

10,000,000.00 The Bank of Nova Scotia 03/03/22 0.07% 9,999,371.40                         

12,250,000.00 Credit Agricole CIB New York 03/03/22 0.09% 12,249,029.56                      

15,000,000.00 National Australia Bank Ltd. 03/03/22 0.09% 14,998,811.70                      

30,000,000.00 Sumitomo Mitsui Banking Corp. 03/03/22 0.18% 29,995,350.00                      

15,000,000.00 MUFG Bank Ltd. New York 03/04/22 0.10% 14,998,626.60                      

25,000,000.00 National Australia Bank Ltd. 03/04/22 0.15% 24,999,075.00                      

10,000,000.00 Mitsubishi UFJ Trust & Banking Corp. New York 03/07/22 0.10% 9,999,027.80                         

12,500,000.00 MUFG Bank Ltd. New York 03/07/22 0.11% 12,498,699.63                      

15,000,000.00 Mizuho Bank Ltd. New York 03/08/22 0.10% 14,998,470.00                      

15,000,000.00 Sumitomo Mitsui Banking Corp. 03/09/22 0.19% 14,997,120.00                      

10,000,000.00 Sumitomo Mitsui Banking Corp. 03/10/22 0.19% 9,998,010.00                         

23,000,000.00 Old Line Funding LLC 03/10/22 0.15% 22,996,431.09                      

20,000,000.00 Nordea Bank Abp 03/11/22 0.09% 19,998,071.60                      

19,000,000.00 Sumitomo Mitsui Banking Corp. 03/11/22 0.19% 18,996,086.00                      

15,000,000.00 Nordea Bank Abp 03/14/22 0.12% 14,997,885.00                      

20,000,000.00 Swedbank AB 03/14/22 0.11% 19,997,386.60                      

15,000,000.00 Svenska Handelsbanken New York 03/15/22 0.10% 14,998,279.95                      

10,000,000.00 Australia & New Zealand Banking Group Ltd. 03/16/22 0.09% 9,998,912.20                         

65,000,000.00 Credit Agricole CIB New York 03/17/22 0.14% 64,988,560.00                      

10,000,000.00 Skandinaviska Enskilda Banken AB 03/17/22 0.11% 9,998,687.50                         

10,000,000.00 National Australia Bank Ltd. 03/18/22 0.12% 9,998,505.00                         

25,000,000.00 DNB Bank ASA 03/21/22 0.11% 24,996,325.00                      

10,000,000.00 The Toronto-Dominion Bank 03/23/22 0.11% 9,998,413.30                         

10,000,000.00 The Toronto-Dominion Bank 03/24/22 0.12% 9,998,353.30                         

20,000,000.00 Sumitomo Mitsui Banking Corp. 03/25/22 0.12% 19,996,378.40                      

15,000,000.00 Royal Bank of Canada New York 04/01/22 0.15% 14,996,250.00                      
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Commercial Paper (cont'd):

10,000,000.00 Bank of Montreal Chicago 04/04/22 0.17% 9,997,095.00                         

5,000,000.00 JP Morgan Securities 04/05/22 0.22% 4,998,035.55                         

10,000,000.00 Commonwealth Bank of Australia 04/06/22 0.14% 9,997,472.20                         

5,000,000.00 Old Line Funding LLC 04/06/22 0.24% 4,997,896.55                         

10,000,000.00 Commonwealth Bank of Australia 04/07/22 0.15% 9,997,360.00                         

15,000,000.00 Bank of Montreal Chicago 04/08/22 0.18% 14,995,142.55                      

5,000,000.00 NRW. Bank 04/11/22 0.09% 4,999,154.15                         

19,750,000.00 Erste Abwicklungsanstalt 04/14/22 0.19% 19,742,590.99                      

15,000,000.00 Commonwealth Bank of Australia 04/19/22 0.19% 14,993,760.00                      

10,000,000.00 Dexia Credit Local SA New York 04/19/22 0.27% 9,994,310.00                         

15,000,000.00 Mitsubishi UFJ Trust & Banking Corp. New York 04/19/22 0.26% 14,991,585.00                      

25,000,000.00 NRW. Bank 04/19/22 0.10% 24,994,583.25                      

5,000,000.00 The Toronto-Dominion Bank 04/19/22 0.18% 4,998,071.65                         

15,000,000.00 Bank of Montreal Chicago 04/20/22 0.20% 14,993,482.50                      

8,500,000.00 NRW. Bank 04/20/22 0.10% 8,498,097.45                         

15,000,000.00 Bank of Montreal Chicago 04/21/22 0.20% 14,993,333.40                      

10,000,000.00 Skandinaviska Enskilda Banken AB 04/21/22 0.23% 9,995,044.40                         

5,000,000.00 Australia & New Zealand Banking Group Ltd. 04/25/22 0.18% 4,997,970.00                         

15,000,000.00 Mitsubishi UFJ Trust & Banking Corp. New York 04/25/22 0.25% 14,991,390.00                      

13,000,000.00 Bedford Row Funding Corp. 04/25/22 0.28% 12,991,688.71                      

33,000,000.00 DBS Bank Ltd. 04/26/22 0.26% 32,980,131.36                      

10,000,000.00 JP Morgan Securities 04/26/22 0.28% 9,993,459.70                         

5,000,000.00 Commonwealth Bank of Australia 04/28/22 0.23% 4,997,245.00                         

5,000,000.00 MUFG Bank Ltd. New York 04/28/22 0.26% 4,996,894.60                         

5,000,000.00 Bedford Row Funding Corp. 04/29/22 0.29% 4,996,516.65                         

10,000,000.00 Australia & New Zealand Banking Group Ltd. 05/02/22 0.20% 9,995,121.40                         

25,000,000.00 DBS Bank Ltd. 05/02/22 0.28% 24,982,748.00                      

15,000,000.00 Svenska Handelsbanken New York 05/03/22 0.22% 14,991,758.40                      

12,000,000.00 Australia & New Zealand Banking Group Ltd. 05/04/22 0.20% 11,993,862.00                      

10,000,000.00 DBS Bank Ltd. 05/04/22 0.28% 9,992,818.30                         

5,000,000.00 Westpac Banking Corp. 05/06/22 0.21% 4,997,295.15                         

20,000,000.00 DBS Bank Ltd. 05/09/22 0.30% 19,984,156.60                      

15,000,000.00 JP Morgan Securities 05/09/22 0.32% 14,987,300.85                      

10,000,000.00 Australia & New Zealand Banking Group Ltd. 05/12/22 0.22% 9,993,855.80                         

15,000,000.00 The Toronto-Dominion Bank 05/12/22 0.30% 14,987,459.10                      

10,000,000.00 Canadian Imperial Bank of Commerce 05/16/22 0.25% 9,992,708.30                         

10,000,000.00 Dexia Credit Local SA New York 05/16/22 0.30% 9,991,250.00                         

20,000,000.00 Mizuho Bank Ltd. New York 05/17/22 0.29% 19,983,098.80                      

25,000,000.00 Bank of Montreal Chicago 05/18/22 0.27% 24,980,309.00                      

20,000,000.00 Mizuho Bank Ltd. New York 05/18/22 0.29% 19,982,880.00                      

10,000,000.00 MUFG Bank Ltd. New York 05/18/22 0.33% 9,990,459.20                         

12,350,000.00 The Toronto-Dominion Bank 05/19/22 0.36% 12,336,884.30                      

20,000,000.00 Royal Bank of Canada New York 05/24/22 0.32% 19,980,476.20                      

5,830,000.00 Svenska Handelsbanken New York 05/27/22 0.28% 5,824,758.83                         

25,750,000.00 Svenska Handelsbanken AB 06/02/22 0.30% 25,723,908.04                      

10,000,000.00 The Toronto-Dominion Bank 06/27/22 0.18% 9,997,996.40                         

10,000,000.00 Nordea Bank Abp 07/01/22 0.41% 9,983,096.40                         

1,516,601,000.00$                                                                        Total Commercial Paper 1,516,134,266.27$               

Money Market Accounts - Bank Deposits: 20.13%

3,000,000.00 LAMP DDA Cash Account 02/01/22 0.00% 3,000,000.00                         

280,506,540.59 BlackRock Liquidity FedFunds - Inst. Class 02/01/22 0.03% 280,506,540.59                    

277,165,056.43 MORGAN STANLEY INSTITUTIONAL LIQUIDITY FUND - 02/01/22 0.03% 277,165,056.43                    

64,530,035.62 RBC U.S. Government Money Market Fund 02/01/22 0.02% 64,530,035.62                      

625,201,632.64                                                                              Total Money Market Accounts - Bank Deposits 625,201,632.64$                  

Repurchase Agreements: 14.49%

50,000,000.00 Bank of America Repurchase Agreement 02/01/22 0.05% 50,000,000.00                      

300,000,000.00 Credit Agricole Repurchase Agreement 02/01/22 0.05% 300,000,000.00                    

100,000,000.00 BNP Paribas Repurchase Agreement 02/10/22 0.05% 100,000,000.00                    

450,000,000.00$                                                                           Total Repurchase Agreements 450,000,000.00$                  

Treasury Bills: 9.17%

10,000,000.00 U.S. Treasury Bill 02/03/22 0.02% 9,999,981.20                         

20,000,000.00 U.S. Treasury Bill 03/08/22 0.03% 19,999,368.00                      

25,000,000.00 U.S. Treasury Bill 03/15/22 0.03% 24,999,074.00                      

10,000,000.00 U.S. Treasury Bill 03/22/22 0.08% 9,998,962.20                         

10,000,000.00 U.S. Treasury Bill 03/24/22 0.08% 9,998,899.70                         

10,000,000.00 U.S. Treasury Bill 04/05/22 0.12% 9,997,900.00                         

35,000,000.00 U.S. Treasury Bill 04/19/22 0.15% 34,988,546.25                      

10,000,000.00 U.S. Treasury Bill 04/26/22 0.17% 9,996,033.30                         

10,000,000.00 U.S. Treasury Bill 04/28/22 0.19% 9,995,520.80                         

25,000,000.00 U.S. Treasury Bill 05/03/22 0.21% 24,986,855.50                      

10,000,000.00 U.S. Treasury Bill 05/05/22 0.22% 9,994,316.70                         

15,000,000.00 U.S. Treasury Bill 05/12/22 0.23% 14,990,520.90                      

10,000,000.00 U.S. Treasury Bill 05/19/22 0.26% 9,992,197.90                         

35,000,000.00 U.S. Treasury Bill 07/14/22 0.43% 34,932,754.85                      

30,000,000.00 U.S. Treasury Bill 08/11/22 0.46% 29,927,181.30                      

10,000,000.00 U.S. Treasury Bill 09/08/22 0.49% 9,970,784.80                         

10,000,000.00 U.S. Treasury Bill 10/06/22 0.53% 9,963,859.10                         

285,000,000.00$                                                                           Total Treasury Bills 284,732,756.50$                  

3,106,802,632.64$                                                                        TOTAL INVESTMENTS 100% 3,106,082,556.61$               
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