Metropolitan Transportation Commission

Administration Committee
December 11, 2019 Agenda Item 2b

Investment Report for September 2019

Subject: Investment Report for September 2019

Background: In accordance with the adopted investment policy, attached are the
comprehensive investment holdings for MTC and all component units.

Total funds under MTC management are just under $3.5 billion. A breakdown by fund is as

follows:

Fund Market Value ($ million) % of Total
BATA Admin $ 991.2 28.5%
BATA Projects 3494 10.1%
BATA Debt Payment 2139 6.2%
BATA Debt Service Reserve 517.4 14.9%
BATA RM2 210.1 6.1%
BATA RM3 99.2 2.9%
MTC 3524 10.1%
BART Car Exchange Program 397.2 11.4%
AB 1171 63.6 1.8%
FasTrak® (Customer Deposits) 135.8 3.9%
Clipper® 87.8 2.5%
BAHA 25.8 0.7%
SAFE 13.2 0.4%
BAIFA 15.7 0.5%
Portfolio Total $ 34727 100.0%

The BART Car Exchange fund is held in trust for future replacement of BART cars.

Total funds under MTC management as of September 2019 decreased by approximately
$200 million from August 2019 due to issuance costs and escrow deposits for interest payments
related to the issuance of the BATA 2019 Series F-1 and BATA 2019 Series S-9 refunding bonds

in September.
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The portfolio consists mainly of Government Sponsored Enterprises (GSEs). The

portfolio breakdown is as follows:

Security Holding Portfolio Composite
Fed Home Loan Bank 35.6%
Fed Home Loan Mortgage 34.2%
Fed National Mortgage Association 0.2%
Fed Farm Credit Bank 1.0%
Cash 10.0%
Certificate of Deposit 3.7%
Gov’t Pools Less than 0.1%
CA Asset Mgmt Program (CAMP) Less than 0.1%
Municipal Bonds 0.9%
Mutual Funds 8.0%
Blackrock T-Fund (BATA Trustee) 2.5%
Blackrock Treas Tr (BATA Trustee) 3.8%
Blackrock Treas DIr (BATA Trustee) 0.1%
Portfolio Total 100.0%

Policy Limits

No limit

No limit

No limit

No limit

No limit

No limit

No limit

No limit

No limit

20% Portfolio/10% One Fund

Trustee Funds — No limit
Trustee Funds — No limit
Trustee Funds — No limit

Funds held by trustee are subject to permitted investments authorized in the approved
issuing documents and are not subject to mutual fund limits as defined by California law

and the MTC Investment Policy.

From time to time, there will be negative balances in the checking account which reflect
timing differences between payments and receipt of funds from internal or external

sources.

Credit ratings of municipal variable rate demand obligations and mutual funds held in the
MTC portfolio are within the limits required by the MTC Investment Policy.

Liquidity Summary of MTC Portfolio

Cumulative Minimum

% of Total Level per MTC
Maturity Market Value ($ million) Portfolio Investment Policy
30 days or less $ 1,350.4 39% 10%
90 days or less 2,303.5 cumulative 66% cumulative 15%
1 year or less 3,032.8 cumulative 87% cumulative 30%

1-5 years 421.0

12%

*greater than 5 years 18.9

1%

* BAAQMD Certificate of Participation matures November 2053 and is held in the RM1 BATA

Admin Reserve.
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The weighted maturity of the MTC portfolio is 201 days, and the maximum weighted
maturity cannot exceed 5 years.

The MTC portfolio holds $13 million (less than 1%) in variable rate demand obligations
(VRDOs) issued by various California local agencies. The VRDOs are recognized as
short term investment bonds for accounting classification purposes even though the
various securities have maturities up to 30 years. The classification as short term
investments is possible because VRDOs have “liquidity instruments” that allow the
bonds to be “put” to the liquidity support bank at any time with seven days’ notice.

If there are any questions, please contact Brian Mayhew at (415) 778-6730.

Attachments: Comprehensive Investment Holdings for MTC and All Component Units

O ..

Andrew B. Fremier



METROPOLITAN

M T TRANSPORTATION SymPro, Inc.

COMMISSION MTC 123 Baker St.

Summary by Issuer O ) 126 1255, 25

September 30, 2019

Number of Par % of Average Average Days
Issuer Investments Value Market Value  portfolio YTM 365 to Maturity
FASTRAK - PREPAID 1 20,030,959.72 20,030,959.72 0.58 0.000 1
BAY AREA AIR QUALITY MGMT DIST 1 18,900,000.00 18,900,000.00 0.54 2.763 12,450
BLK ROCK T-FUND TRUSTEE 4 86,062,407.05 86,062,407.05 2.48 2.100 1
FASTRAK - PARKING FEES 1 113,581.72 113,581.72 0.00 0.000 1
FASTRAK - VIOLATONS 1 2,426,710.99 2,426,710.99 0.07 0.000 1
FASTRAK - REFUND 1 2,276,497.55 2,276,497.55 0.07 0.000 1
FASTRAK - FEE ACCOUNT 1 1,712,954.37 1,712,954.37 0.05 0.000 1
CALIFORNIA ASSET MANAGEMENT PR 8 1,220,826.67 1,220,826.67 0.04 2.220 1
CASH BALANCE 1 2,216,691.50 2,216,691.50 0.06 0.000 1
EAST BAY MUD 1 7,000,000.00 7,000,000.00 0.20 0.893 1
FED FARM CREDIT BANK 3 35,000,000.00 34,979,431.83 1.01 2.179 279
FED HOME LOAN BANK 107 1,238,286,000.00 1,235,803,919.86 35.59 2.130 153
FED HOME LOAN MTG CORP 89 1,191,933,000.00 1,187,886,395.11 34.21 2.051 210
FED NATIONAL MTG ASSN 1 6,200,000.00 6,193,380.38 0.18 1.850 378
CLIPPER GS FIN SQ GOVT FUND 1 74,079,422.89 74,079,422.89 2.13 1.840 1
LAIF 3 340,892.05 340,892.05 0.01 2.280 1
LOS ANGELES DEPT WTR & PWR 1 5,900,000.00 5,900,000.00 0.17 0.942 2
MORGAN STANLEY GOVT ESCROW 1 2,245,818.57 2,245,818.57 0.06 1.970 1
MORGAN STANLEY GOVT CUSTODY 11 18,489,675.56 18,489,675.56 0.53 1.970 1
BLK ROCK TREAS TR DOL TRUSTEE 4 2,008,095.11 2,008,095.11 0.06 1.620 1
BLK ROCK TREAS TR INS TRUSTEE 9 130,744,269.20 130,744,269.20 3.76 1.850 1
FASTRAK BLK ROCK LIQ TREASURY 1 109,208,482.44 109,208,482.44 3.14 1.173 1
BLK ROCK TREAS TR INS CUSTODY 8 73,504,714.57 73,504,714.57 2.12 1.850 1

Run Date: 11/08/2019 - 08:49
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MTC

Summary by Issuer
September 30, 2019

Number of Par % of Average Average Days

Issuer Investments Value Market Value  portfolio YTM 365 to Maturity
UBOC CHECKING 1 1,577,992.09 1,577,992.09 0.05 0.010 1
UBOC DISTRICT 4 AND CHANGE FUN 1 1,524,920.94 1,524,920.94 0.04 0.000 1
UBOC INTEREST ON CHECKING 33 297,546,177.76 297,546,177.76 8.57 1.990 1
CLIPPER SETTLEMENT ACCOUNT 1 1,536,894.35 1,536,894.35 0.04 0.000 1
CLIPPER FLOAT ACCOUNT 1 10,000,603.59 10,000,603.59 0.29 0.000 1
CLIPPER PARTICIPANT CLAIM FUND 1 1,372,356.97 1,372,356.97 0.04 0.000 1
UBOC BAHA CHECKING 2 7,935,939.31 7,935,939.31 0.23 0.000 1
CLIPPER REFUND ACCOUNT 1 828,913.94 828,913.94 0.02 0.000 1
UNION BANK NA 9 127,003,000.00 127,045,085.19 3.66 2.180 90
Total and Average 309 3,479,227,798.91 3,472,714,011.28 100.00 2.004 201

Run Date: 11/08/2019 - 08:49
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METROPOLITAN
TRANSPORTATION

M~

COMMISSION

MTC
Summary by Type
September 30, 2019

Grouped by Fund

SymPro, Inc.

123 Baker St.

Emerybville, CA 95688

Number of Par % of Average  Average Days
Security Type Investments Value Market Value  portfolio YTM 365 to Maturity
Fund: MTC CASH AND CASH EQUIVALENT
Local Agency Investment Funds 1 228,102.53 228,102.53 0.01 2.280 1
Checking Accounts 2 30,919,371.35 30,919,371.35 0.89 1.889 1
Subtotal 3 31,147,473.88 31,147,473.88 0.90 1.892 1
Fund: NON TRANSPORTATION PLNG
Checking Accounts 1 4,827,295.21 4,827,295.21 0.14 1.990 1
Subtotal 1 4,827,295.21 4,827,295.21 0.14 1.990 1
Fund: AB664 EAST
Federal Agency Disc. -Amortizing 10 119,310,000.00 118,920,227.25 3.42 2.084 63
Mutual Funds - Custodial 1 165,117.11 165,117.11 0.00 1.970 1
Checking Accounts 1 6,358,621.30 6,358,621.30 0.18 1.990 1
Subtotal 12 125,833,738.41 125,443,965.66 3.60 2.079 60
Fund: AB664 WEST
Federal Agency Disc. -Amortizing 3 11,370,000.00 11,322,269.19 0.33 1.956 81
Mutual Funds - Custodial 1 55,569.33 55,569.33 0.00 1.970 1
Checking Accounts 1 30,090,428.77 30,090,428.77 0.87 1.990 1
Negotiable CDs 1 3,073,000.00 3,073,654.55 0.09 2.180 42
Subtotal 6 44,588,998.10 44,541,921.84 1.29 1.994 24
Fund: 5% STATE
Checking Accounts 1 17,138,991.75 17,138,991.75 0.49 1.990 1
Subtotal 1 17,138,991.75 17,138,991.75 0.49 1.990 1
Fund: 2% TRANSIT RESERVES FERRY
Federal Agency Disc. -Amortizing 2 11,654,000.00 11,591,726.91 0.33 1.954 104
Mutual Funds - Custodial 1 136,813.34 136,813.34 0.00 1.970 1
Checking Accounts 1 5,505,546.47 5,505,546.47 0.16 1.990 1

Run Date: 11/08/2019 - 08:54
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MTC

Summary by Type
September 30, 2019

Grouped by Fund

Number of Par % of Average  Average Days
Security Type Investments Value Market Value  portfolio YTM 365 to Maturity
Subtotal 4 17,296,359.81 17,234,086.72 0.49 1.966 70
Fund: 2% TRANSIT RESERVES STUDIES
Federal Agency Disc. -Amortizing 5 19,840,000.00 19,788,085.20 0.57 2.025 50
Mutual Funds - Custodial 1 56,575.64 56,575.64 0.00 1.970 1
Checking Accounts 1 2,602,851.04 2,602,851.04 0.07 1.990 1
Subtotal 7 22,499,426.68 22,447,511.88 0.64 2.021 45
Fund: 90% RAIL RESERVE EAST
Federal Agency Disc. -Amortizing 4 25,150,000.00 25,064,992.50 0.72 2.032 65
Mutual Funds - Custodial 1 68,901.13 68,901.13 0.00 1.970 1
Checking Accounts 1 14,927,031.56 14,927,031.56 0.43 1.990 1
Subtotal 6 40,145,932.69 40,060,925.19 1.15 2.016 41
Fund: 90% RAIL RESERVE WEST
Mutual Funds - Custodial 1 175.53 175.53 0.00 1.970 1
Checking Accounts 1 1,075,272.33 1,075,272.33 0.03 1.990 1
Subtotal 2 1,075,447.86 1,075,447.86 0.03 1.990 1
Fund: MTC EXCHANGE FUND
Checking Accounts 1 32,153,763.43 32,153,763.43 0.93 1.990 1
Subtotal 1 32,153,763.43 32,153,763.43 0.93 1.990 1
Fund: BART CAR EXCHANGE PROGRAM
Federal Agency Coupon Securities 3 30,000,000.00 29,993,020.40 0.86 1.850 301
Federal Agency Disc. -Amortizing 17 332,965,000.00 331,627,538.75 9.55 2.071 78
Mutual Funds - Custodial 1 567,676.37 567,676.37 0.02 1.850 1
Negotiable CDs 2 35,000,000.00 35,010,380.00 1.01 2.180 94
Subtotal 23 398,532,676.37 397,198,615.52 11.44 2.064 96
Fund: CLIPPER CAPITAL (MTC)
Checking Accounts 1 11,377,429.80 11,377,429.80 0.33 1.990 1
Subtotal 1 11,377,429.80 11,377,429.80 0.33 1.990 1

Run Date: 11/08/2019 - 08:54
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MTC
Summary by Type
September 30, 2019
Grouped by Fund

Number of Par % of Average  Average Days
Security Type Investments Value Market Value  portfolio YTM 365 to Maturity
Fund: CLIPPER 2.0 (MTC)
Checking Accounts 231,738.13 231,738.13 0.01 1.990 1
Subtotal 231,738.13 231,738.13 0.01 1.990 1
Fund: CLIPPER OPERATIONS (MTC)
Checking Accounts 4,686,785.61 4,686,785.61 0.13 1.990 1
Subtotal 4,686,785.61 4,686,785.61 0.13 1.990 1
Fund: MTC CAPITAL PROJECTS
Checking Accounts 79,422.76 79,422.76 0.00 1.990 1
Subtotal 79,422.76 79,422.76 0.00 1.990 1
Fund: SAFE
Local Agency Investment Funds 112,544.33 112,544.33 0.00 2.280 1
Checking Accounts 7,024,333.58 7,024,333.58 0.20 1.990 1
Subtotal 7,136,877.91 7,136,877.91 0.20 1.995 1
Fund: SAFE CAPITAL PROJECTS
Checking Accounts 6,077,310.73 6,077,310.73 0.18 1.990 1
Subtotal 6,077,310.73 6,077,310.73 0.18 1.990 1
Fund: RM2 OPERATING
Checking Accounts 2,325,558.36 2,325,558.36 0.07 1.990 1
Subtotal 2,325,558.36 2,325,558.36 0.07 1.990 1
Fund: UB DEBT PAYMENT - TRUSTEE
Mutual Funds - Trustee 85,143,322.37 85,143,322.37 2.45 2.100 1
Subtotal 85,143,322.37 85,143,322.37 2.45 2.100 1
Fund: BATA 2019 F-1 COI
Mutual Funds - Trustee 749,751.99 749,751.99 0.02 2.100 1
Subtotal 749,751.99 749,751.99 0.02 2.100 1
Fund: BATA 2019 S-9 COI
Mutual Funds - Trustee 52,844.01 52,844.01 0.00 1.620 1

Run Date: 11/08/2019 - 08:54
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MTC
Summary by Type
September 30, 2019
Grouped by Fund

Number of Par % of Average  Average Days
Security Type Investments Value Market Value  portfolio YTM 365 to Maturity
Subtotal 1 52,844.01 52,844.01 0.00 1.620 1
Fund: BATA 2019 S-9 RESERVE
Mutual Funds - Trustee 1 1,910,846.30 1,910,846.30 0.06 1.620 1
Subtotal 1 1,910,846.30 1,910,846.30 0.06 1.620 1
Fund: BATA 2019 S-H BOND COl
Mutual Funds - Trustee 1 36,463.90 36,463.90 0.00 1.850 1
Subtotal 1 36,463.90 36,463.90 0.00 1.850 1
Fund: DEBT SERVICE RESERVE
Mutual Funds - Trustee 1 152,667.62 152,667.62 0.00 2.100 1
Municipal Bonds 1 7,000,000.00 7,000,000.00 0.20 0.893 1
Federal Agency Coupon Securities 12 159,800,000.00 159,668,184.74 4.60 2.111 673
Federal Agency Disc. -Amortizing 9 176,142,000.00 175,583,891.02 5.06 2.171 61
Subtotal 23 343,094,667.62 342,404,743.38 9.86 2.117 346
Fund: BATA 2019 S-8 RESERVE
Federal Agency Coupon Securities 1 7,000,000.00 6,993,551.60 0.20 2.070 695
Federal Agency Disc. -Amortizing 1 700,000.00 699,378.55 0.02 2.052 17
Mutual Funds - Trustee 1 42,117.52 42,117.52 0.00 1.620 1
Subtotal 3 7,742,117.52 7,735,047.67 0.22 2.066 630
Fund: BATA 2019 S-8 COI
Mutual Funds - Trustee 1 2,287.28 2,287.28 0.00 1.620 1
Subtotal 1 2,287.28 2,287.28 0.00 1.620 1
Fund: BATA 2019 ABCD COlI
Mutual Funds - Trustee 1 16,665.07 16,665.07 0.00 2.100 1
Subtotal 1 16,665.07 16,665.07 0.00 2.100 1
Fund: BATA SUB 2014 S-5 RESERVE
Mutual Funds - Trustee 1 1,510,484.81 1,510,484.81 0.04 1.850 1
Subtotal 1 1,510,484.81 1,510,484.81 0.04 1.850 1

Run Date: 11/08/2019 - 08:54
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MTC
Summary by Type
September 30, 2019
Grouped by Fund

Number of Par % of Average  Average Days
Security Type Investments Value Market Value  portfolio YTM 365 to Maturity
Fund: BATA SUB 2014 S-6 RESERVE
Mutual Funds - Trustee 1 935,001.68 935,001.68 0.03 1.850 1
Subtotal 1 935,001.68 935,001.68 0.03 1.850 1
Fund: BATA 2010 S-1 RESERVE
Federal Agency Disc. -Amortizing 3 16,667,000.00 16,640,673.50 0.48 2.332 30
Federal Agency Coupon Securities 6 56,300,000.00 56,282,160.04 1.62 2.043 558
Mutual Funds - Trustee 1 11,483.36 11,483.36 0.00 1.850 1
Subtotal 10 72,978,483.36 72,934,316.90 2.10 2.109 438
Fund: BONY DEBT PAYMENT - TRUSTEE
Mutual Funds - Trustee 1 127,945,827.48 127,945,827.48 3.68 1.850 1
Subtotal 1 127,945,827.48 127,945,827.48 3.68 1.850 1
Fund: BATA SUB 2019 S-H RESERVE
Federal Agency Coupon Securities 1 6,000,000.00 6,000,638.84 0.17 2.100 288
Federal Agency Disc. -Amortizing 1 363,000.00 361,529.24 0.01 2.113 78
Mutual Funds - Trustee 1 8,986.49 8,986.49 0.00 1.850 1
Subtotal 3 6,371,986.49 6,371,154.57 0.18 2.100 276
Fund: BATA 2017 S-7 RESERVE
Federal Agency Coupon Securities 5 58,410,000.00 58,349,145.24 1.68 2.072 767
Federal Agency Disc. -Amortizing 1 1,900,000.00 1,899,206.22 0.05 2.052 8
Mutual Funds - Trustee 1 216,466.64 216,466.64 0.01 1.850 1
Subtotal 7 60,526,466.64 60,464,818.10 1.74 2.071 740
Fund: BATA 2010 S-2 RESERVE
Federal Agency Coupon Securities 1 50,000.00 49,993.67 0.00 1.700 31
Mutual Funds - Trustee 1 3,127.46 3,127.46 0.00 1.850 1
Subtotal 2 53,127.46 53,121.13 0.00 1.709 29
Fund: BATA 2010 S-3 RESERVE
Federal Agency Disc. -Amortizing 3 12,630,000.00 12,611,679.41 0.36 1.997 28
Federal Agency Coupon Securities 2 10,340,000.00 10,343,455.98 0.30 2.000 460

Run Date: 11/08/2019 - 08:54
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MTC
Summary by Type
September 30, 2019
Grouped by Fund

Page 6

Number of Par % of Average  Average Days
Security Type Investments Value Market Value  portfolio YTM 365 to Maturity
Fund: BATA 2010 S-3 RESERVE
Mutual Funds - Trustee 1 76,427.38 76,427.38 0.00 1.850 1
Subtotal 6 23,046,427.38 23,031,562.77 0.66 1.998 222
Fund: RM2 CAPITAL
Federal Agency Disc. -Amortizing 1 5,700,000.00 5,695,832.67 0.16 2.100 14
Federal Agency Coupon Securities 2 11,900,000.00 11,893,529.74 0.34 1.855 245
Mutual Funds - Custodial 2 2,015,375.90 2,015,375.90 0.06 1.976 1
Checking Accounts 1 11,115,451.39 11,115,451.39 0.32 1.990 1
Subtotal 6 30,730,827.29 30,720,189.70 0.88 1.957 98
Fund: BATA REHAB RESERVE
Federal Agency Coupon Securities 3 25,000,000.00 24,984,842.57 0.72 2.042 793
Federal Agency Disc. -Amortizing 4 37,311,000.00 37,209,277.62 1.07 2.168 53
Mutual Funds - Custodial 1 44,130.82 44,130.82 0.00 1.850 1
Checking Accounts 1 928,658.23 928,658.23 0.03 1.990 1
Negotiable CDs 1 11,200,000.00 11,205,017.60 0.32 2.180 114
Subtotal 10 74,483,789.05 74,371,926.84 2.14 2.125 310
Fund: BATA REHAB PROJECTS
Federal Agency Coupon Securities 1 15,000,000.00 14,991,570.90 0.43 1.800 332
Federal Agency Disc. -Amortizing 7 74,300,000.00 74,076,019.32 2.13 2.066 58
Mutual Funds - Custodial 1 3,939,201.38 3,939,201.38 0.11 1.970 1
Checking Accounts 1 20,487,780.14 20,487,780.14 0.59 1.990 1
Subtotal 10 113,726,981.52 113,494,571.74 3.26 2.014 82
Fund: BATA - SEISMIC CAPITAL
Federal Agency Disc. -Amortizing 2 23,830,000.00 23,774,421.95 0.68 2.412 45
Mutual Funds - Custodial 3 73,314,692.35 73,314,692.35 211 1.794 1
Checking Accounts 1 11,161,145.29 11,161,145.29 0.32 1.990 1
Subtotal 6 108,305,837.64 108,250,259.59 3.11 1.950 11

Fund: BATA TRANSIT PROGRAM

Run Date: 11/08/2019 - 08:54
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MTC

Summary by Type
September 30, 2019
Grouped by Fund

Number of Par % of Average  Average Days
Security Type Investments Value Market Value_ portfolio YTM 365 to Maturity
Fund: BATA TRANSIT PROGRAM
Checking Accounts 1 2,410,386.13 2,410,386.13 0.07 1.990 1
Subtotal 1 2,410,386.13 2,410,386.13 0.07 1.990 1
Fund: AB 1171 PROJECTS
Federal Agency Disc. -Amortizing 5 47,125,000.00 47,014,713.45 1.35 2.100 45
Mutual Funds - Custodial 2 161,955.38 161,955.38 0.00 1.878 1
Checking Accounts 1 16,459,154.41 16,459,154.41 0.47 1.990 1
Subtotal 8 63,746,109.79 63,635,823.24 1.82 2.071 34
Fund: EXPRESS LANES CAPITAL
Federal Agency Coupon Securities 5 47,900,000.00 47,879,142.50 1.38 1.973 468
Federal Agency Disc. -Amortizing 7 71,775,000.00 71,555,174.82 2.06 2.090 59
Mutual Funds - Custodial 2 105,684.55 105,684.55 0.00 1.998 1
Checking Accounts 1 5,625,188.36 5,625,188.36 0.16 1.990 1
Subtotal 15 125,405,872.91 125,165,190.23 3.60 2.040 213
Fund: RM1 BATA ADMIN - SELF INSURED
Federal Agency Coupon - Actual 1 5,000,000.00 4,995,502.90 0.14 2.195 205
Federal Agency Coupon Securities 7 84,900,000.00 84,780,645.45 2.44 2.017 657
Federal Agency Disc. -Amortizing 10 209,311,000.00 208,533,867.17 6.00 2.136 72
Mutual Funds - Custodial 2 513,274.44 513,274.44 0.01 1.853 1
Checking Accounts 1 115,139.91 115,139.91 0.00 1.990 1
Subtotal 21 299,839,414.35 298,938,429.87 8.59 2.103 240
Fund: RM1 BATA ADMIN - O&M RESERVE
Federal Agency Coupon - Actual 1 20,000,000.00 19,982,011.60 0.58 2.195 205
Federal Agency Disc. -Amortizing 7 130,113,000.00 129,627,034.25 3.73 2.083 72
Federal Agency Coupon Securities 4 34,300,000.00 34,299,452.21 0.99 2.112 495
Mutual Funds - Custodial 2 1,223,504.71 1,223,504.71 0.04 2.168 1
Checking Accounts 1 79,531.58 79,531.58 0.00 1.960 1
Subtotal 15 185,716,036.29 185,211,534.35 5.34 2.101 165

Run Date: 11/08/2019 - 08:54
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MTC
Summary by Type
September 30, 2019
Grouped by Fund

Number of Par % of Average  Average Days
Security Type Investments Value Market Value  portfolio YTM 365 to Maturity
Fund: RM1 BATA ADMIN
Municipal Bonds 2 24,800,000.00 24,800,000.00 0.71 2.330 9,489
Federal Agency Disc. -Amortizing 16 342,753,000.00 341,980,504.03 9.85 2.147 43
Local Agency Investment Funds 1 245.19 245.19 0.00 2.280 1
Mutual Funds - Custodial 2 5,790,456.09 5,790,456.09 0.17 1971 1
Checking Accounts 1 3,902,429.52 3,902,429.52 0.11 1.990 1
Negotiable CDs 2 50,000,000.00 50,016,525.00 1.44 2.180 78
Subtotal 24 427,246,130.80 426,490,159.83 12.28 2.158 596
Fund: RM3 ESCROW
Federal Agency Disc. -Amortizing 17 91,618,000.00 91,228,488.65 2.63 2.070 83
Mutual Funds - Custodial 1 2,245,818.57 2,245,818.57 0.06 1.970 1
Negotiable CDs 1 5,730,000.00 5,732,567.04 0.17 2.180 114
Subtotal 19 99,593,818.57 99,206,874.26 2.86 2.074 83
Fund: RM2 ADMIN RESERVES
Federal Agency Disc. -Amortizing 10 136,992,000.00 136,569,747.13 3.93 2.022 60
Mutual Funds - Custodial 1 6,240,764.09 6,240,764.09 0.18 1.970 1
Checking Accounts 1 12,206,232.51 12,206,232.51 0.35 1.990 1
Negotiable CDs 2 22,000,000.00 22,006,941.00 0.63 2.180 97
Subtotal 14 177,438,996.60 177,023,684.73 5.09 2.037 58
Fund: UNDISTRIBUTED FUNDS
Checking Accounts 1 1,524,920.94 1,524,920.94 0.04 0.000 1
Subtotal 1 1,524,920.94 1,524,920.94 0.04 0.000 1
Fund: SEISMIC ADMIN
Mutual Funds - Custodial 2 1,031,085.44 1,031,085.44 0.03 1.872 1
Checking Accounts 1 3,621,355.92 3,621,355.92 0.10 1.990 1
Subtotal 3 4,652,441.36 4,652,441.36 0.13 1.964 1
Fund: FASTRAK
Checking Accounts 5 26,560,704.35 26,560,704.35 0.76 0.000 ** 1

* Earnings Credit Rate of 0.01%
** Earnings Allowance Rate of 0.30%

Run Date: 11/08/2019 - 08:54
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MTC
Summary by Type
September 30, 2019
Grouped by Fund

Number of Par % of Average  Average Days
Security Type Investments Value Market Value  portfolio YTM 365 to Maturity
Fund: FASTRAK
Mutual Funds - Custodial 1 109,208,482.44 109,208,482.44 3.14 1.173 1
Subtotal 6 135,769,186.79 135,769,186.79 3.90 0.944 1
Fund: CLIPPER
Mutual Funds - Custodial 1 74,079,422.89 74,079,422.89 2.13 1.840 1
Checking Accounts 4 13,738,768.85 13,738,768.85 0.40 0.000 * 1
Subtotal 5 87,818,191.74 87,818,191.74 2.53 1.552 1
Fund: BAHA OPERATING
Checking Accounts 2 13,717,469.16 13,717,469.16 0.40 1.941 1
Subtotal 2 13,717,469.16 13,717,469.16 0.40 1.941 1
Fund: BAHA OWNER'S
Checking Accounts 1 7,595,228.94 7,595,228.94 0.22 0.000 * 1
Subtotal 1 7,595,228.94 7,595,228.94 0.22 0.000 1
Fund: BAHA CAPITAL
Mutual Funds - Custodial 1 954.70 954.70 0.00 1.850 1
Checking Accounts 1 4,341,313.57 4,341,313.57 0.13 1.990 1
Subtotal 2 4,342,268.27 4,342,268.27 0.13 1.990 1
Fund: 375 BEALE STREET (BAHA)
Checking Accounts 1 159,897.12 159,897.12 0.00 1.990 1
Subtotal 1 159,897.12 159,897.12 0.00 1.990 1
Fund: BAIFA OP Admin
Checking Accounts 1 15,731,994.80 15,731,994.80 0.45 1.990 1
Subtotal 1 15,731,994.80 15,731,994.80 0.45 1.990 1
Total and Average 309 3,479,227,798.91 3,472,714,011.28 100.00 2.004 201

* Earning Credit Rate of 0.04%

Run Date: 11/08/2019 - 08:54
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MILLIONS OF DOLLARS
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DOLLARS (IN MILLIONS)

BATA ADMIN

September 2019
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Investment Rate Benchmarks

September 2019
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Morgan Stanley

INVESTMENT MANAGEMENT

Morgan Stanley Institutional Liquidity Funds

Portfolio Holdings

FUND NAME: GOVERNMENT PORTFOLIO
UNAUDITED HOLDINGS AS OF SEPTEMBER 30, 2019 | WAM 28 DAYS | WAL 112 DAYS |NET ASSETS: 60,156,320,788

INVESTMENT CATEGORY
U.S. Government Agency Debt

U.S. Government Agency Debt
U.S. Government Agency Debt
U.S. Government Agency Debt
U.S. Government Agency Debt
U.S. Government Agency Debt
U.S. Government Agency Debt
U.S. Government Agency Debt
U.S. Government Agency Debt
U.S. Government Agency Debt
U.S. Government Agency Debt
U.S. Government Agency Debt
U.S. Government Agency Debt
U.S. Governmant Agency Debl
U.S. Governmaent Agency Debt
U.S. Government Agency Debt
U.S. Government Agency Debt
U.S. Government Agency Debt
U.S. Government Agency Debt
U.S. Governmant Agency Debl
U.S. Government Agency Dabl
U.S. Government Agency Debl
U.S. Government Agency Debt
U.S. Government Agency Dabt
U.S. Government Agency Debt
U.S. Government Agency Debt
U.S. Government Agency Debt

ISSUER
Federal Farm Credit Bank

Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank

cusip
3133EJ3A5

3133EJ4J5
3133EF4B0
3133EG4TS
3133EKP83
3133EKH33
3133EKTJ5
313312803
3133128K7
I133EJ4WE
3133EKAA4
3133EJ6G8
3133EKBA3
3133EJ3G2
3133EIMG1
3133EJ6L8
3133128M3
3133128U5
3133EKNF9
3133EKEM4
3133EKCP9
3133EJU48
3133EJB65
3133EJ6A2
3133EJZv4
3133EJAL6
3133EJXY0

PRINCIPAL AMOUNT
100,000,000

100,000,000
175,000,000
49,000,000
80,000,000
23,000,000
85,000,000
15,000,000
24,000,000
344,000,000
345,000,000
50,000,000
270,000,000
52,500,000
200,000,000
325,000,000
25,000,000
14,000,000
200,000,000
80,000,000
145,000,000
176,000,000
265,000,000
285,000,000
218,000,000
145,000,000
134,000,000
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COUPON

RATE™
2.585%

2585
2.266
2178
2174
2128
2110
2.100
2.100
2.009
2.084
2.076
2071
2.067
2.060
2.054
2.050
2.050
2.048
2,043
2.042
2,034
2.004
1.996
1.8985
1.994
1.989

EFFECTIVE
MATURITY DATE @

10/01/18
10/01/19
10721118
10/26/19
10/01/19
10/30/19
10/02/18
01/23/20
01/29/20
1010118
10/11/19
10/29/19
10/22/19
10/19/19
10/01/19
10/28/19
0131720
02/07/20
10/29/19
10/25/19
10/07/19
10/20/19
10/27/19
10/22/19
12/18/19
10129119
10/27/19

FINAL MATURITY
DATE®™
12/17/20

10/07120
10721119
01/25/21
0617121
08/30/21
07/02/20
01/23/20
01/29/20
09/10/20
02/11/21
04/29/20
01722121
08/19/20
05/01/20
08/28/20
01/31/20
02/07/20
12/28/20
08/25/20
10/07/20
07/20/20
08/27/120
01/22/20
09/18/20
05/29/20
04/27/20

% of AMORTIZED

AMORTIZED COST “/VALUE cOosT
99,994,023 0.17%
99,992,463 0.17%

175,027,917 0.29%
48,070,116 0.08%
78,986,450 0.13%
23,000,000 0.04%
85,000,000 0.14%
14,801,200 0.02%
23,833,600 0.04%

344,000,000 0.57%

345,000,000 0.57%
50,000,000 0.08%

269,969,435 0.44%
52,484,225 0.08%

200,000,000 0.33%

325,000,000 0.53%
24,828,014 0.04%
13,898,162 0.02%

199,989,718 0.33%
79,996,153 0.13%

144,970,531 0.24%

174,989,224 0.20%

264,935,531 0.44%

284,998,603 047%

218,000,000 0.36%

144,962,885 0.24%

133,998,066 0.22%

Page 1 of 9
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I’u.'s. Govamment Agency Debt Fedsral Farm Credit Bank 3133EISM2 128,000,000 1884 10/20/19 07/20120 127,897,537 To2t%)
U.§. Gavemment Agency Dabt Federal Farm Credit Bank 3133EH4ND 250,000,000 1.983 10/26/19 1312619 249,995,864 041%
;D.s. Govemnment Agency Debt Foderal Farm Credit Bank 3133EJ824 140,000,000 1979 10/01/19 07/24/20 130,996,607 oiﬁr:;
U,S, Govainment Agency Dabt Federal Farm Credit Bank 3133EKJIZ0 140,000,000 1.979 10/01/19 05/01/20 139,896,739 0.23%
Esmmmont Agency Dabt Federal Farm Gradit Bank 3133EH3HS 200,000,000 1976 10/1811g 1218119 200,000,000 “Tséwl
L8, Government Agency Debt Federal Farm Credit Bank J3IEJG29 75,000,000 1874 10/0119 1011520 74,007 9058 0.12%
LS. Governmont Agency Dobt Feders! Farm Credit Bank I1IIEIND 85,000,000 1,869 10/01/10 07722720 - 85,000,000 - o.14%‘l
U.5. Government Agency Debt Federal Farm Credit Bank 3133EJVHE 100,000,000 1.884 1027119 o12n20 100,000,000 0.16%
lU.S. Govemment Agency Dabt. Federal Farm Credil Bank 3133EINV4B 280,000,000 1.864 1001419 10721120 279,985,374 0.48%}
U.8. Government Agancy Dabt Federal Fam Credit Bank 3133EH6C2 270,000,000 1.959 101219 1111219 270,000,000 0.44%
U:S. Gavemment Agency Dett Fedaral Farm Credi Bank AITEHTES 5,600,000, 1452 10/16/18 12/i6l19 95,000,000 KL %j
. U.S. Government Agency Dabt Federal Farm Credit Bank 3133EKHC3 60,000,040 1.925 10/61/19 o1s21 60,000,000 0.10%
U.S. Gavernment Agency Dabt Fedaral Farm Gradit Bank 3133EKKVT 48,000,000 1.520 10/0118 05/07721 i "48,000,000 n.os%}
U.S. Government Agency Dabt Federal Fam Credit Bank 3133EJRS0 100,000,000 1918 1211518 06/16720 100,000,000 0.16%
ITJTs’. Government Agancy Dabt Federal Farm Credit Bank I133ERGDT ©5,000,000 1.900 1001118 61021 85,000,000 o.taz&;
U.S. Government Agency Debt Federal Farm Credit Bank J133EKUWS 30,000,000 1.885 10/01/19 oriogr21 30,000,000 0.05%
S Govemment Agancy Dett Federal Famm Cred# Bank 3133EKD29 40,000,000 1.885 10/01/18 08/20721 40,000,000 o.omi
U.S. Governmant Agency Debt Federal Farm Credit Bank 3133EJ6X2 40,000,000 1.850 10/01/19 02/08/20 40,600,000 0.07%
'U.S. Government Agancy Debt Federal Home Loan Bank 33384MK2 50,000,000 2470 10/01119 10:01118 50,000,000 oﬁe‘%{
U.5. Government Agency Debt Federal Home Loan Bank 313384M29 250,000,000 2470 101519 1015119 249,762,778 041%
U5 Gavemmnt Agancy Dabt Federal Home Loan Bank 313384NX3 25,616,000 2420 11/08/18 11/08M8: - 25764,171 '6'.6_4‘",5‘[
U8, Government Agancy Debl Fedoral Homa Loan Bank 313384PU7 34,000,000 2280 11278 1172719 33,878,875 0.08%
U'S” Governmant Agancy Debl Feders! Homa Loan Bank 313384PW3 18,600,000 2280 142819 1172018 1851108 "6.“65%;
U.S. Gavernment Agency Dabt Faderel Hema Loan Bank 313384083 43,218,000 2280 12104119 120418 43,046,665 0.07%
;U's' Gavermmant Agency Dabt Federel Home Loan Bank 313384PP8. 24,800,000 23250 11122719 11722119 24,720,116 "n“.oTw;:
U.S. Government Agency Debt Federal Home Loan Bank 31338401 561,500,000 2150 12111119 121119 559,139,644 0.92%
IU'S‘ Government Agency Dabt _-— Federsl Homa Loan Bank 313384006 64,800,000 2,120 12113119 1211319 - _@TQWO_-W _0‘1_1_%:
U.3. Government Agency Debt Federal Home Lean Bank J130AHTAS 192,000,000 2110 10/01/19 07/20/20 182,600,000 0.32%
F.sf Govemnment Agency Debt Federal Home Loan Bank 313384NVT 180,000,000 2,160 [ rChe 11104719 150,884,933 - "o’ie’%l'
1.3, Government Agoney Dabt Federal Home Loan Bank 130AHEKS 580,000,000 2.008 1012719 03/27/20 580,000,000 0.95%
Pfs. Gavernment Agoncy Debt Federal Home Loan Bank F1I0AHAZD 285,000,000 2,082 1101719 05/05/20 265,000,000 o.ﬁ-ﬁ:
U.S. Govarnment Agency Debt Federal Home Loan Bank 313384RN1 187,000,000 2.080 01708720 01/08/20 185,043,024 031%
JUE. Govamren Agericy Debl Féderal Home Loan Bank F130AGEGY 245,000,000 2.080 1224i19 12/24118 244,985,138 0.40%{!
U.5. Government Agency Debt Federal Home Loan Bank 313284NHB 186,000,000 2.070 1023119 1072319 184,767,426 0.30%
1’5 Government Agénicy Debl Fadarsl Hore Loan Bank 3130ACRT3 76,000,000 2.059 1107119 110719 2 ‘6.'15%"
11.S. Government Agency Debt Fodsral Home Loan Bank 313384RLS 435,000,000 2.050 01/08/20 01/08120 432,620,670 071%
iu.s. Govarnment Agency Debt "Fedaral Home Loan Bank 313384NCo 505,000,000 2.050 10/18/18 [GEED 504,512,738 o ‘oTéE:
U.5. Govarnment Agency Debt Fodaral Home Lean Bank 313384RGE 37,120,000 2050 01/02/20 01/02/20 38,925,336 0.06%
U5 Govornmant Agancy Dbt Foderal Home Loan Bank 313384RPB 220,000,000 2,040 01/08720 01/08/20 TTIigTe2E00  0.aew
U.S. Gavernmant Agency Debt Federal Home Lean Bank 313384MT3 82,000,000 2,040 10/08/18 10/08/18 81,963,000 0.94%
;u.s. Gavarnment Agancy Debt Federal Home Loan Bank ‘3130AFXV4 230,000,000 2.034 10728119 0a/728/20 230,000,000 0.38%'
° U.S. Gavernment Agency Debt Federal Home Loan Bank 3133B4NK1 145,000,000 2.030 10/25/49 10/25/19 144,804,250 0.24%
Fsﬁ'&a?ﬁaﬁmkn&w T Federal Home Loan Bank 313384NA3. ~"402,000,000 2020 10M16/10 10/1618 301,746,884 0 .rmﬂ
Papec 2 of 9



U.S. Gevernmant Agency Debt Federal Homa Loan Bank 313384070 184,325,000 2.020 122018 1272819 193,456,738 0.32%
U8  Gavemnmant Agancy Debt "Fedarel Hora Loan Bank 3130AGND3 750,000,000 2.017 10124719 1274119 25‘0?66&656"“'_'—'*611%“
U.S. Gavernment Agency Dabt Fedaral Home Loan Bank 3130AGNP8 150,000,000 2013 10/26M9 08/25/20 150,000,000 025%
U8, Govarnment Agency Debt T T Federat Homs Loan Bank 3133B4PZ6 300,000,000 2040 12102/19 12/0218 268,966,666 T
U, Govermmant Agancy Dbt Federal Home Loan Bank 313334RX3 142,000,000 2410 01/17/20 01117720 141,162,260 023%
U8  Govarnment Agency Dbt " " Federal Homo Loan Bank 313384004 100,600,000 2010 12/06/M9 12/0619 89,693333 T T ci.‘ia%‘l
U.5, Gavemment Agancy Debt Federal Homa Loan Bank 3130AGNQ4 715,000,000 25008 10/25/19 03/2520 715,000,000 1.18%
ILJ_S Gavernment Agency Debt Fedaral Home Loan Bank J130AETHA 250,000,000 1,984 10/20/19 02/20/20 250,000,000 0.41 %E
U.S. Government Agency Debt Fedaral Home Loan Bank 3130AETJS 20,000,000 1979 1072019 02520/20 20,999,446 0.05%
'U.S. Government Agency Dabl Fedaral Home Loan Bank 313384PG8 200,000,000 1980 111518 1519 195,511,250 o.aaiﬂi
U.S. Government Agency Dabt Fedaral Home Loan Bank 3130AGATO 185,000,000 1.955 10/01/119 10/01/20 155,000,000 0.26%
U'S” Government Agency Debt Fedaral Home Loan Bank “3130AENRT 75,000,300 1.951 10/23/19 102319 75,000,000 'aﬁi%‘l.
L.S. Government Agency Debt Federal Home Loan Bank J130AH3Q4 88,000,000 1.950 0617720 06/17/20 68,000,000 0.11%
PTsTbReTnn?SﬁT Agency Debt " Federal Home Loan Bank =T 3130AHIG 250,000,000 1840 06116120 06HEZ0 - 50,050,000 (mw.‘i
U.S. Government Agency Dabf Federal Home Loan Bank 3130AFK30 63,000,000 1830 10/0118 06/10/20 3,000,000 0.10%
p?éwamment Agency Dabt Federal Homa Loan Bank 3130AFST3 100,000,000 1.895 10/01/15° T omEame T 100,000,000 T
U.S. Govemment Agency Debt Federal Home Loan Bank 3130AGMES 125,000,000 1895 1001119 06121 125,000,000 021%
US. Govarment Agency Dobt Federel Home Loan Bank 3130AGQAB 118,000,000 1895 1004718 0770821 119,000,000 0.20%'
lU.s. Govarmmant Agency Debt Federal Home Loan Bank 31I0AGTF2 220,000,000 1.895 10/01/19 07723721 220,000,000 0.36%
‘U Government Agency Dobt Federal Home Loan Bank 3133840N7 T 620,000,000 1850 04735720 03/20/20 T T T TTetadE A48 101%:
U.S. Government Agancy Debt Federal Home Loan Bank IMA0AFFW2 372,000,000 1.885 10/01/19 1MHshe 372,000,000 0.61%’
U5 Government Agency Debt Faderal Home Loan Bank - T T3130AG5GE 243,000,000 1885 10018 0a7Z7IZ0 T T 2dgetno0n T T gdow
‘iJ.S. Government Agency Debt Federal Homa Loan Bank 3130AGZ24 464,000,000 1.885 10/01119 0272621 484,000,000 0‘76%.
U’S. Govemmant Agency Diebt " Fedaral Homa Loan Bank '—F 3130AHBJ7 738,000,000 1.885 B T\ T 171 03/26/20 228,000,000 - 373‘6%":
U.S. Government Agency Debt Fedaral Homa Loan Bank 3130AFQYE 45,000,000 1870 1001119 01717720 45,600,000 007%
U'S. Government Agency Db Fedsral Home Loan Bank 3130AGSF3 48,600,000° 1870 10/01119 01722721 Wugod T olosk!
b.s. Govermnment Agency Debt Federal Home Loan Bank 3130AGTWS 55,000,000 1870 001719 01728721 £5,000,000 0.08%
U.5. Govermenit Agency Debt Faderal Home Loan Bank T 3130AGFI8 ~ ~""50,000,000 1.885 048 omeo T eopoop0 "‘oﬁo%“
U.S. Government Agency Debt Fedsral Homa Loan Bank 3130AHIED 180,000,000 1,868 1007/19 01117720 140,000,000 0.30%
P.—S.-G_a‘va"r"n-rnant ‘Agency Datl """ Fodsral Homa Loan Bank 3130AGKES™ 134,008,000 1860 10/01/19 08220 13fodogos T T 022wl
U.5. Govarnment Agency Debl Federal Hame Loan Bank 3130AGVLE 90,000,000 1.860 10/01/18 02108721 90,000,000 0.16%
S Goverqmant Agency Dabl Fedorel Home Loan Bank 3130AGN35 240,000,000 1.855 10/01718 08/18/20- - 240,000,000 "0.46%;
U.E, Govemmant Agancy Dbt Federal Homa Loan Bank 3133845L4 235,000,000 1.850 —~ 01730720 01/30:20 233,558,667 0.36%
“U.5” Gavemnmont Agency Debt Fadaral Home Loan Bank 3130AGAF2 225,000,000 1.850 100118 10/08/19 225,000,600 0.379‘;5
LU.S. Government Agency Debt Federal Home Lean Bank 3130AGPH2 140,000,000 1.850 10101118 03127120 140,000,000 023%.
125, Govemment Agency Dekt Foderal Home Loan Bank 3130AGRLT 100,000,000 1.850 1001719 WD 100,000,600 0.18%’
LS. Government Agancy Debl Fedaral Home Loan Bank 33I0AGVAD 110,000,000 1.850 1001719 11/08/20 110,000,000 0.18%
U’S. Govemment Agency Dabl Federal Homa Loan Bank 3130AGNBE "5 000000 T 1.650 1071118 oezu20 345,000,000 0875
U.S. Government Agency Dabt Federal Home Laan Bank A130AGZV0 180,000,000 1.850 10m1/19 03/08/20 180,000,000 O.SO%I
US. Governmant Agency Dobx Fedaral Home Loan Bank F130AGSER 195,000,000 1.845 EELTIIE) 04122720 185,000,000 7 T 0.32%
U.S. Governmant Agancy Dabt Federal Home Loan Bank 3130AGWa2 126,000,000 1.840 100118 05/14720 126,000,000 021%
E.SI Gevernment Agancy Dabt Federal Home Loan Bank 313DAGXSH 148,000,000 1.840 10/04/18 05/22/20 149,000,000 - 035%;.
U.S. Governmant Agancy Debt Federal Homa Laan Bank_ 3130AGYHZ 120,060,000 1835 10/01/18 11279 120,000,000 020%
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TU.S. Govarnment Agency Dabt
L

Federal Home Loan Bank

1130AGTGO

67,000,000

1.830

10/01/18

0172420

87,600,000

~04 4'%]

U.8. Gavarnment Agency Debt

Federal Home Loan Bank

3130AGQR4

140,000,000

1.825

10/0119

101018

140,000,000

Ll.I.S. Gavemment Agency Debt

Federal Home Loan Bank

3130ABZVY

49,390,000

1.455

1243019

12/30119

49,320,801

"G

0.23%

.S, Governmant Agency Dabt

Federa! National Morigage A:

313sGoU7e

50,000,000

1.820

10/01118

©4/30/20

80,000,000

'Ffj.s. Government Agancy Dabt
¢

Federal National Mortigage A

3135GoUss

75,000,000

1,880

10/01/19

10/30/19

7Eod0000

0.13%

T

U.S. Government Agency Repurchase Agreamant,
-callateralized only by U.S. Government Agency
sacuritios, U.S, Treasusles, and cash

ABN Amra Securities LLC

540,000,000

2420

10/01/18

10/0118

§40,000,000

U 2. Government Agency Repurchase Agreemant,
coﬂaharal‘zod only by U.8. Govemment Agency
sacurities, 1S, Treasurles, and cash

Bank of America NA

100,000,800

2,320

10718

10/01/18

160,000,000

|
0.89%

U.8. Governmant Agancy Repurchase Agreement,
collateralized enly by U.S, Gevemnment Agency
securities, U.S. Treasurles, and cash

Bank of America Securities, Inc.,

800,000,000

2320

1001119

10101119

900,000,000

'U’S, Gavernment Agency Repurchasa Agreament,
Ioulatamlizad anly by U.S, Govamment Agency
‘g;awrltlea, U.8. Treasuries, and cash

Bank of America Securillas, Inc.

§00,000,000

2.000

10/07/19

10/07/19

500,000,000

U.8. Government Agency Repurchase Agresment,
ovllateralized only by U.S. Governmeant Agency
securities, U.S. Treasuries, and cash

Bark of Montreal

100,000,000

2120

1000718

10/07/18

100,000,000

U 5. Gon Agency R 1 ‘Agreemant,
mllatem!lzed only by U.S, GovemrnamAgancy
saouritias, U8, Treasuries, and cash

Bank of Montreel

100,000,000

2100

10/07/19

100719

100,000,000

0.16%

H

t

U.S. Government Agancy Repurchase Agreemant,
collataralized only by U.S. Government Agency
sacurities, U.5. Treasurles, and cash

Bank of Montreal

250,000,000

2050

10/07/19

10/0719

250,000,000

041%

Bank of Montrea)

'U’S” Govamment ‘Agency Ropurchase Ag ,
coliateralized only by U.S. Government Agency
Bacurities, U.8. Treasurles, and cash

50,000,000

2.030

10107112

10/07119

§0,000,000

0.08%)

U.S. Govermment Agency Repurchase Agreament,
collateralizad only by LS. Governmant Agency
securities, U.S. Treasuries, and cash

Barclays Benk PLC

200,000,000

100119

10/07/18

200,000,000

0.33%

l.l 8. Governmant Agency Repurchasa Agreement,
coll lizad only by U.S. Gové t Agency
I'ueouribes. U.8. Treasuries, and cash

BMO Capltal Markets Corp.

75,000,000

2100

1007119

10/07119

75,000,000

0.42%

U.5. Government Agancy Repurchase Agreemant,
collateratized only by U.S. Govemment Agency
securitles, U.S, Treasurles, and cash

BMO Capital Marketa Corp.

100,000,000

2100

1007119

10/07/19

100,000,000

0.16%

U.S. Govarnmant Agency Repurchase ‘Agreement,
Nateralized onky by .S, G t Agency
sacuriﬂes, U.5. Treasuriss, and cash

BNP Paribas Securiies Corp.

885,000,000

2.370

10/0119

10/01119

696,000,000

A8

U.S. Government Agency Repurchase Agreament,
callateratizad anly by 11.S. Govemment Agency
socuritles, U.S. Treasuties, and cash

B8NP Paribas Securities Corp.

250,000,000

2070

10/07119

10/07/19

250,000,000

U.S. G t Agency R h Agraemant,
oonatamllzed only by U.S. Govarnrnenl Agency
mnﬁaa. \J.8. Treasuries, and cash

BNP Paribas Securities Corp.

1,000,000,000

2.070

107119

10/07/19

1,000,000,000

041%

1.65%

U 5. G t Agency Repurchase Agreemant,
collateralized only by U.S. Government Agency
securities, U.S. Treasuries, and cash

BNP Paribas Securities Corp.

250,000,000

2.070

100718

10/07/18

250,006,000

0.41%

.S Govarnment Agency Repurchase Agreement,
oollatera“zed only by U.S. Government Agency
IIsm:.lnt.fns U.8, Treasurles, and cash

BNP Paribas Securitias Carp.

100,000,000

1.840 |

10/01119.

11704119

100,000,000

[XTE7
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u.s. Go t Agancy Repurchase Agreemant,

collateralized anly by U.S. Gavernment Agency
securitias, U.S. Treasuries, and cash

Citibank NA

5Q0,000,000

1.880

10/04/18

10/04/18

560,000,000

0.62%

us.e imeént Agency R hase Agre

‘collateralizod only by U.8: Govenment Agency
securities, U.S. Treasurles, and cash

Credit Agricole Corporate and
Invastment Bank

250,000,000

2000

10107118

10/07119.,

250,000,000

041 %‘I

U.5. Gevarnment Agency Repurchase Agreament,
collatoralized anly by U.8. Government Agency
segurities, U.S, Treasurles, and cash

Daiwa Caplural Markets America, Inc.

2,000,000,000

2380

100119

10/0119

2,000,000,000

3.28%

U 5. Government Agency Repurchasa Agreemant,
eo!latemﬁzed only by U.S. Govemmeant Agency
Eecuntias. U.S. Treasuries, and cash

Goldman Sachs & Co.

100,000,000

2.040

10001119

10/01/19

C 100,000,000

0.17%

U.8. Govenmsnt Agancy Rapurchase Agreemem..

collateralized enly by U.S. Governmsnt Agency
securities, U.S. Treasuries, and cash

HSBC Securites USA, Int.

250,000,600

2150

1Df02;'19

100218

250,000,000

041%

.U.s. Government Agency Repurchasa Agreament,
'o¢natararizad only by U.S, Govamment Agency
Isaeurltles. L1.S; Treasuries, and cash'

ING Financlal Markets LLC

100,000,000

2.350

10/01119

10/0119

100,600,000

0.16%

U.8. Go t Agenty Repurchase Agreemeant,
collateralized anly by U.S. Govemment Agency
secyrities, LIS, Treasuries, and cash

ING Finencial Markets LLC

680,000,000

2110

10/18/19

10/18/18

680,000,000

1.12%

u S. Govemment Agency Repurchase Agreernont,
oolfaiarahzed only by U.5. Gavernment Agency
sewnttas us. Traasunes and cash

-JP Morgan Securities LLC

- L

150,000,600

2430

00119

12/3019

150,000,000

o.zs%:

U.S. Government Agency Repurchase Agreameﬁt,
collateralized only by L).S. Government Agency
sacurities, U.S, Treasurles, and cash

JP Morgan Securities LLC

200,000,000

2420

100118

12/3018

260,000,000

U.S. Government Agency Repurchase Agreement,
eollateralszed enly by U.S. Govemimeant Agency-
‘securities, U.S. Traasurlas, and cash

"JP Morgan Securitles LLC

$15,500,000

2,370

1001/18

10/01/19

515,500,000

U.S. Governmant Agency Repurchasa Agreemant,
collateraiized only by U.S. Govemment Agency
securities, U.S. Treasurias, and cash

JP Margan Sacurities LLC

1,000,000,000

2360

10/01/19

10/0119

1,000,000,000

Fy Hy

U.3: Gavérnment Agency Repurchass Ag

JP Morgan Securities LLC

collateralizad only by U.S, GovammantAgancy
saeuritlea. U.S. Treasurles, and cash

1,500,000,000

2.070

1010119

10/01/18°

1,600,000,000

u.s. Govarnment Agency Repurchass Agresment,
collateralized anly by U.S. Govemment Agency
securities, U.S. Treasurkes, and cash

JP Morgan Securities LLC

100,000,000

1.870

10/01/18

1273018

100,000,000

U S. Governmant Agency Repurchase Agreement,
collateralized only by U.S. Govemment Agency
securltias. .8, Treasuries, ard cash

JP Morgan Securities LLC

100,000,000~

1.840

10101112

1007

109,000,000

0.17%

U.S. Gon t Agency R h Agrasmart,
coliateralized only by U.S. Guvemmanl Agancy
sacurities, U.S. Treasuries, and cash

JP Morgan Securities LLC

150,000,000

1.900

10/01/19

10/07118

150,000,000

U 5. Government Agency Repurchiase Agréemant,
onﬂa!erallzsd only by U.S. Government Agency
rsewritias U.3. Treasuries, and cash

.JP Morgan Securitles LLC

500,000,000

1.830

1001119

10/07/19

500,000,000

U.S. Government Agency Repurchase Agreament,
collateralized only by .8. Governmant Agency
securities, .S, Treasuriag, and cash

Mizuhe Securities USA LLC

100,000,000

2144

10119

11104119

100,000,000

2A7%

U.S. Government Agency Repurchase Agreament,
eo[latemkzed cnly by U.S. Govemment Agency.
sewrrﬂes U.8, Traasurios, and cash “

Mizuho Securiies USA LLC

50,000,000

2144

10/01/19-

117048

r

50,000,000

0.08%

23
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U.S. Governmenl Agency Repurchase Agreamant, Mizuho Securities USA LLC 100,000,000 2144 10/0118 11/04119 100,000,000 0.17%

collateralized only by U.S. Govemmant Agancy -

securities, U.S. Treasuries, and cash

"EIT'S. Gavernment Agency Repurchase Agreement, Mizuho Securities USA LLC 50,000,000 2.144 10i01112 11704119 50,000,000 0.08%

collatsrelizod only by U.S. Govenment Agency .:

lsawrﬂ}es. U.S. Treasuries, and cash }

U.5. Governiment Agency Repurchase Agreement, Mizuho Securitias USA LLG 100,000,000 2,144 100118 11704119 100,000,000 0.16%

collataralizod anly by U.S, Gevemment Agency

securities, U.S. Treasurias, and cash

U5, Govemment Agency Repurchase Agresment, MIZuho Securitas USA LG 160,000,000 2184 10/01179: woane . 100,000,000 EREERTS

colateralizad anly by LS, Govemmient Agency : i

fe'wrilies. LS. Treasuries; and cash j

U.5. Govemmanl Agency Repurchase Agreemant, Natixis SA 22,000,000 2.370 1001119 10/0119 22,000,000 0.04%.

collateralized only by U.S. Govemmant Agancy

sacurities, U.8. Treasuries, and cash .

U.S. Govemment Agancy Repurchase Agregmont, Natixis SA 75,000,000 2044 10/01/19 10/0719 75,000,000 012%

collateralized only by U.S. Govemment Agency

securiies, U.S. Treasurles, and cash, J

U.S. Gevernment Agency Repurchass Agreement, Nomura Securities Imternational, Ing, 2,250,000,000 2400 10/01/18 10/01/19 2,250,000,000 A70%

colfateralizod only by U.8. Government Agency

sacurities, U.S. Treasuries, and cash

U.S. Government Agency Repurchase Agreement, RBG Darminion Securites 300,000,000 2.020 10/07/19 10/07/19 300,000,600 T T0A9%

collateralized enly by U.S. Govemment Agency 'i

Lsaeuriiias. U.S. Treasuries, and cash i

U.S. Government Agency Repurchase Agreement, Rayal Bank of Canada 250,000,000 2370 10/01/18 10/01719 260,000,000 041%

collateralized only by U.S. Govemment Agency

securities, U.S. Treasurlas, and cash

{08, Governmiont Agency Ropuichass Agroomeni, Royal Bork of Conada 50,000,000 2.130 “one 106G 50,000,000 " D.08%!

collateralizad only by U.S. Govemmant Agency J

fewritles, U.5. Treasuries, and cash ' i

U.5. Gavarnment Agency Repurchase Agreement, Royal Bank of Canada 250,600,000 2.070 1070118 10/01119 250,000,000 0.41%1

coliateralized only by U.S. Govamment Agency .

sacurities, U.S. Treasuries, and cash

U.S: Governmaent Agency Repurchase Agresment, Royal Bank of Canada 250,000,000 1.860 100719 10/07119 250,000,000 oA

:eoﬂalamlized only by U.S. Government Agency

socurities, U.S. Treasuries, and cash

U.5. Government Agancy Repurchase Agreament, Royal Bank of Canada 385,000,000 1.920 10/07/19 10/07/19 385,000,000 0.63%‘

collateralized only by U.S. Govemment Agency

sacurities, L., Treasurias, and cash '

U'S. Govemment Agency Repurchase Agroement,  Soclsle Generale 97,000,000 2000 1022318 10/23/19 97,000,000 GRTT

tallzteralized only by U.S. Govemment Agancy ]

sacurities, U.5. Treasuries, and cash . i

L

U.S, Treasury Dabt LLS. Treasury Bill 89127365W0 500,000,000 2210 1211219 12112118 487,846,250 0.82%

Us. “Traasury Debt U5, Treasury Bill +912796TAT 698,400,000 2130 01708720 01/09/20 685,366,916 1.15%,

L

.S, Treasury Debt U8, Troasury Bill 812796RY7 £90,000,000 2,080 0173020 01730720 585,984,480 097%

U5, Tragaury Debt U.S. Troasry Bl 'B12796TC3 492,600,600 2,060 01723720 01/2320 T §gB.g8B.a10 "1

U.S. Treasury Dabt U.S. Treasury Bill 812796559 109,000,000 2.010 11114118 11714118 88,759,100 0.16%

Es‘ Treasury Dsbt U.S. Treasury B 012786TFa 125,000,000 1840 02/13/20 0213720 124,118,082 020%'

U.S. Treasury Debt U.S. Treasury Bill 8127985H3 386,820,000 1.810 03r26/20 0312620 383,264,007 D.BS%I

.l.l.S. Treasury Dabt U.S. Treasury Bl 812788TL3 175,000,000 1.800 03/18/20 03/19/20 173,473,860 020%!

U.3. Treasury Debt WS, Treasury Bill 912796TG4 130,000,000 1.8%0 02120120 02/20/20 129,056,489 021%

U.S. Treasury Dabt LS. Treasury Bill 812796TKS 850,000,000 "1.880 0312420 03/12/20 842,955,003 139%

h ?

U.S. Treasury Debl U.S. Treasury Note 912828LY4 500,000,000 3.375 1116/19 111819 500,702,801 0.82%
Page 6 of 9
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US Treasury Dabt

U.S. Treasury Nota . 9123283Y4

75,000,000

2.250

02/29/20

02/28/20

75108068

"oy

U.S. Treasury Dabt

U.S. Treasury Nete 912828769

340,000,000

2134

10/01118

o7/atiz

335,801,001

i
0.56%

ll.f.S. Treasury Debt

“U.E Treasury Nots - 8126285Y2

1,224,000,000

2029

10/01/18

o1/21721

1,223,720,982

261 'E’i

U.S. Treasury Debt

U.S. Treasury Note 912828357

110,000,000

2.000

0131720

01431720

110,022 881

U'S. Treasury Dabt

L1.8, Treasury Note 912826549

1,628,000,000

1.959

10/0119

10/31/20

1,625,623,140

0.18%
" 267%)
i

U.S. Treasury Dabt

U.S. Treasury Note 912828UL2

1,405,0600,000

1378

0113120

01/31/20

1,402,014,052

2.11%

U.S. Treasury Debt
L

U.S. Treasury Nota 912828UF5

64,200,000

1.125

12/3119

1213119

64,048,838

‘0.11%;

U.8. Treasury Debl

U.5. Treasury Note e1zeéauvn

625,000,000

1125

03/31/20

03/31/20

822,832,893

U.5. Treasury Repurchase Agreemandt, if-
‘collateralized only by U.S: Treasurles (including
Strips) and cash

ABN Amro Securities LLC

800,000,000

2400

10/0119

10001119

800,000,000

1.03%

— T

}

U.S. Treasury Repurchaso Agreaman“t, if
collateralized only by U.S. Tmasuriss (including
Strips) and cash

Bank of Montreal

250,000,000

2070

10/07118

10/07/18

250,000,000

0.41%

U.8. Treasury Repurchasa Agreement; If
collateralizad only by U.S. Traasurles (including
Strips) and cash

"Bank of Nova Scotia

250,000,000

2350

1010118

10/01/18

250,000,000

0.41%)
!

|

LS. Treasury Repurchasa Agreement, if
collaterafized only by U.S. Treasurles (inctuding
Stripsiand cash

BNP Paribas Securities Corp. -

2,200,000,000

2.350

10/01/19

10/0119

2,200,000,000

LS. Treasury Repurchase Agresmaent, If
collateralized only by U.S. Treasurlas (including
Strips) and gash

BNP Paribas Securities Corp.

150,000,000

2,060

" 10/0TH9

10/07/19

150,000,000

3.82%

T025%

U.5. Treasury Repurchase Agreement, if
collateralized only by U.S. Treasuries (including
Strips) and cash

Canadian Imperial Bank of Commerce

150,000,000

1.800

10/07/19

10/07/19

150,000,000

0.25%

IU.S. Treasury Repurchase Agreament, if
collateralized only by U.S, Treasuries (including
Strips) and cash

" "Fixed income Glearing Corp,

4,100,000,000

2360

10/0118

10/0119

4,100,000,000

6.75%'

U.S. Treasury Repurchase Agreement, if
callaleralizad only by U.5. Treasuriss (including
Strips) and cash

HSBC Securities USA, Inc,

75,000,000

10002119

10/02119

75,000,000

rﬁS_ Tréasury Repurchaso Agroement, if
collataralized only by U.S. Treasurles {including
Strips) end cash

JP Mergan Securities LLC

750,000,000

2350

10/01118

10/01/19

750,000,000

0.12%

123%

U.S. Treasury Repurchass Agreement, if
collateralized only by U,5, Treasuries (including
Strips) and cash

JP Margan Securities LLC

200,000,000

2130

10/01/18

10/01/19

200,000,000

i
033%

U.8. Treasury Repurchase Agreement, if
‘collateralized only by U.S. Treasurles {Inciuding
.Stﬂps) and cash

Natixls SA

782,000,000

2.350

10/01/18

10/01148

782,000,000

U.S. Treasury Repurchase Agraement, if
collateratized onfy by U.5. Treasuries (induding
Strips) and cagh

Natixis SA

100,000,000

2040

10/07119

1010718

100,000,000

ITI._S.-Trsnaﬁury Repurchase Agresment, if
collateralized only by U.S. Treasurles (Including
. Stips) and cash

Natixis SA

125,000,000

2,040

10/07/19

10/07/19

125,000,000

U.S. Treasury Repurchase Agreoment, if
colfataralizod enly by U.S. Treasurles (including
Strips) and eash

Norinchuhin Bank (New York)

125,000,000

2310

1011719

10117119

125,000,000

U'S. Treasiry Repurchase Agreameant, if -
collateralized only by LS. Treasurlss {including
Strips) and cash

Norinchukln Bank (New York)

300,000,000

2070

12/09118

120910

300,000,000

U.S. Treasury Repurchasa Agreement, if
collateratized only by U.S. Treasurles (including
Strips) and cash

Norinchukin Bank iNaw York)

500,000,000

2.070

12119119

1211819

500,000,000

25
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us. T ¥ Repurchase Ag i Norinchukin Bank (New York) 50,000,000 2,070 12120119 12/20/19 50,000,000 0.08%
collateralized only by U.S. Treasuries (including
Strips) and cash
U.S. Treasury Repurchase Agreement, if Northwestern Mutual Life Insurance 668,615,000 2.370 10/01/19 10/01/19 668,615,000 1.10%
collateralized only by U.S. Treasuries (including Company
Strips) and cash
U.S. Treasury Repurchase Agreement, if Pr Company of 111,913,750 2370 10/01/18 10/01/19 111,913,750 0.18%
collateralized only by U.S. Treasuries (including Amarica
Strips) and cash
U_S. Treasury Repurchase Agreement, if Prudential Legacy Insurance Company 856,125,000 2370 10/01/19 10/01/19 856,125,000 141%
collateralized only by U.S. Treasuries (including of New Jersey
Strips) and cash
US. T y Rep Ag t, if Sumitomo Mitsui Banking Corp. 3! 250,000,000 2.360 10/01/18 10/01/19 250,000,000 041%
collateralized only by U.S. Treasuries (including
Strips) and cash
U.S. Treasury Repurchase Agreement, if Woelis Fargo Securities LLC 600,000,000 2.380 10/01/19 10/01/19 600,000,000 099%
collateralized only by U.S. Treasuries (including
Strips) and cash
Total Amortized Cost 60,769,613,7086 100.00%
Not Assats ¥ 60,156,320,788
Institutional Funds Contact Details:
Telephone Number: 1.800.236.0992
Email: msilfinternalsales@morganstaniey.com
Website: www.morganstaniey com/liquidity

(1) The coupon rate shown reflecis the effective rate as of the dale on this reporl.

(2) The date shown reflacts the lower of the stated maturity date or the next inlerest rate resef date, which are used fo caiculate the portfolio’s weighted average maturity (WAM).

(3) The date shown reflacts the lower of the stated final matunity date or the next demand feature date, which are used fo calculate the portfolio’s weighled average life (WAL).

(4) Amortized Cost - A method of valuation, discussed in rule 2a-7 of the Investment Company Act of 1940, in which a portfolio security is carried af cost and any discount or premium from par is amortized to income
on a daily basis aver the life of the instrument.

(5) Net Assets - The term used by an investment company to designate the access of the fair value of securities owned, cash, receivables, and other assets over the liabilities of the company.

Weighted average maturity (WAM) — measures the weighted average of the maturities of the portfolio’s individual holdings, taking into account reset dates for floating rate securities.

Waeighted average life (WAL) - measures the weighled average of the maturities of the portfolio’s individual holdings.

Subject to change daily. Provided for informational purposes only and should not be deemed as a recommendation to buy or sell the securities mentioned or securities in the industries shown above.

STABLE NAV FUNDS

You could lose money by investing in the Fund. Although the Fund seeks to preserve the value of your investment at §1.00 per share, it cannot guarantee it will do so. An investment in the Fund is
not insured or guaranteed by the Federal Deposit Insurance Corporation or any other government agency. The Funds' sponsor has no legal obligation to provide financial support to the Fund, and
you should not expect that the sponsor will provide financial support to the Fund at any time.

Please consider the investment objectives, risks, charges and exp of the fund carefully before investing. The prospectus contains this and other information about the fund. To obtain a
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prospectus, contact your financlal advisor or download a copy at morganstanley.com/liquidity. Plozse read the prospoctus carefully before Investing,

Margan Starley is a full service securities firm engaged in securities trading and brokerage activities, investment banking, research and analysis, financing and financial advisory services.

© 2079 Morgan Stanley. Morgan Stantey Distribution, Inc. serves as the distributor for tha Masgan Stanley Instittional Liquidity Funds and the Margan Stanlay Investmanl Adviser Funds.

NOT FDIC INSURED | OFFER NO BANK GUARANTEE | MAY LOSE VALUE | HOT INSURED BY ANY FEDERAL GOVERNMENT AGENCY | NOT A DEPOSIT

2622549 Exp: 06/28/2020
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BLACKROCK®

UNAUDITED Schedule of Investments T-Fund

Position Description

% Par

Maturity or

Reset

Final
Maturity

Yield or
Coupon

Amortized
Cost

30-Sep-19

Moody's
Rating

S&P
Rating

Country

lof5

WAM 28 days / WAL 100 days

U.S. Treasury Debt

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY BILL

TREASURY FLOATING RATE NOTE
TREASURY FLOATING RATE NOTE
TREASURY FLOATING RATE NOTE
TREASURY FLOATING RATE NOTE
TREASURY FLOATING RATE NOTE
TREASURY FLOATING RATE NOTE
TREASURY FLOATING RATE NOTE
TREASURY FLOATING RATE NOTE
TREASURY FLOATING RATE NOTE
TREASURY FLOATING RATE NOTE

912796SQ3
912796SQ3
912796SQ3
912796SQ3
912796SQ3
912796SQ3
912796SQ3
912796SQ3
912796SQ3
912796RM3
912796RM3
912796SS9
912796SS9
912796SS9
912796SS9
912796SS9
9127965S9
9127965S9
912796SS9
912796SS9
9127965S9
912796SU4
9127965U4
912796RN1
912796RN1
912796RN1
912796RN1
912796RN1
912796SW0
912796SX8
912796SX8
912796SX8
912796RT8
912796RT8
912796RT8
912796TA7
912796TC3
912796RY7
912796RY7
912796TE9
912796TF6
912796 TG4
912796TG4
912796 TG4
912796SD2
912796SD2
912796SD2
912796SD2
912796SD2
912796SD2
912796 TH2
912796TK5
912796SH3
912796SH3
912796SH3
912796SM2
912796SM2
9128283B4
9128283B4
912828375
912828375
912828375
912828375
912828375
912828375
912828375
912828375

33,083,930,000

51,590,000
192,315,000
136,555,000

55,000,000
136,555,000

25,500,000

17,535,000

31,170,000
540,000,000
177,595,000
140,000,000
157,080,000
225,000,000
500,000,000
112,000,000
150,000,000

28,735,000
191,685,000
184,020,000

13,875,000

83,965,000
157,080,000
142,320,000

87,490,000
130,900,000
130,900,000
130,900,000
110,355,000

6,000,000
7,000,000
155,160,000
889,720,000
150,000,000
116,185,000
300,000,000
125,085,000
293,790,000
1,405,770,000

24,280,000

85,000,000

1,460,000,000
295,000,000

22,100,000

46,290,000
619,135,000
403,000,000
329,690,000

60,195,000

84,275,000

84,275,000
113,000,000
200,000,000
250,000,000
200,000,000
148,460,000
100,000,000

1,417,290,000
637,730,000

67,000,000

50,000,000
175,340,000
132,970,000
297,520,000
200,000,000
121,210,000
200,000,000
250,000,000

45.22%
0.07%
0.26%
0.19%
0.08%
0.19%
0.03%
0.02%
0.04%
0.74%
0.24%
0.19%
0.21%
0.31%
0.68%
0.15%
0.21%
0.04%
0.26%
0.25%
0.02%
0.11%
0.21%
0.19%
0.12%
0.18%
0.18%
0.18%
0.15%
0.01%
0.01%
0.21%
1.22%
0.21%
0.16%
0.41%
0.17%
0.40%
1.92%
0.03%
0.12%
2.00%
0.40%
0.03%
0.06%
0.85%
0.55%
0.45%
0.08%
0.12%
0.12%
0.15%
0.27%
0.34%
0.27%
0.20%
0.14%
1.94%
0.87%
0.09%
0.07%
0.24%
0.18%
0.41%
0.27%
0.17%
0.27%
0.34%

28

31-Oct-19
31-Oct-19
31-Oct-19
31-Oct-19
31-Oct-19
31-Oct-19
31-Oct-19
31-Oct-19
31-Oct-19
7-Nov-19
7-Nov-19
14-Nov-19
14-Nov-19
14-Nov-19
14-Nov-19
14-Nov-19
14-Nov-19
14-Nov-19
14-Nov-19
14-Nov-19
14-Nov-19
29-Nov-19
29-Nov-19
5-Dec-19
5-Dec-19
5-Dec-19
5-Dec-19
5-Dec-19
12-Dec-19
19-Dec-19
19-Dec-19
19-Dec-19
2-Jan-20
2-Jan-20
2-Jan-20
9-Jan-20
23-Jan-20
30-Jan-20
30-Jan-20
6-Feb-20
13-Feb-20
20-Feb-20
20-Feb-20
20-Feb-20
27-Feb-20
27-Feb-20
27-Feb-20
27-Feb-20
27-Feb-20
27-Feb-20
5-Mar-20
12-Mar-20
26-Mar-20
26-Mar-20
26-Mar-20
23-Apr-20
23-Apr-20
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19

31-Oct-19
31-Oct-19
31-Oct-19
31-Oct-19
31-Oct-19
31-Oct-19
31-Oct-19
31-Oct-19
31-Oct-19
7-Nov-19
7-Nov-19
14-Nov-19
14-Nov-19
14-Nov-19
14-Nov-19
14-Nov-19
14-Nov-19
14-Nov-19
14-Nov-19
14-Nov-19
14-Nov-19
29-Nov-19
29-Nov-19
5-Dec-19
5-Dec-19
5-Dec-19
5-Dec-19
5-Dec-19
12-Dec-19
19-Dec-19
19-Dec-19
19-Dec-19
2-Jan-20
2-Jan-20
2-Jan-20
9-Jan-20
23-Jan-20
30-Jan-20
30-Jan-20
6-Feb-20
13-Feb-20
20-Feb-20
20-Feb-20
20-Feb-20
27-Feb-20
27-Feb-20
27-Feb-20
27-Feb-20
27-Feb-20
27-Feb-20
5-Mar-20
12-Mar-20
26-Mar-20
26-Mar-20
26-Mar-20
23-Apr-20
23-Apr-20
31-Oct-19
31-Oct-19
31-Jan-20
31-Jan-20
31-Jan-20
31-Jan-20
31-Jan-20
31-Jan-20
31-Jan-20
31-Jan-20

2.39%
2.45%
2.45%
2.45%
2.45%
2.45%
2.45%
2.46%
2.46%
2.35%
2.41%
2.33%
2.37%
2.42%
2.42%
2.42%
2.42%
2.44%
2.44%
2.44%
2.45%
2.32%
2.32%
2.25%
2.31%
2.31%
2.31%
2.31%
1.87%
2.07%
2.18%
2.19%
1.87%
1.87%
2.09%
2.14%
2.07%
2.08%
2.58%
1.91%
1.94%
1.89%
1.89%
1.90%
1.89%
1.89%
1.89%
2.47%
2.47%
2.47%
1.88%
1.88%
1.91%
1.91%
1.91%
2.35%
2.44%
1.95%
2.04%
1.90%
1.90%
1.90%
1.91%
1.91%
1.91%
1.91%
1.91%

32,990,572,836

51,487,470
191,932,793
136,283,611

54,890,693
136,283,611

25,449,321

17,500,151

31,108,053
538,926,804
177,171,986
139,666,534
156,629,982
224,355,398
498,567,550
111,679,131
149,570,265

28,652,677
191,135,842
183,492,801

13,835,250

83,724,449
156,499,589
141,794,128

87,135,823
130,370,091
130,370,091
130,370,091
109,908,261

5,977,968
6,967,315
154,435,511
885,565,630
149,253,150
115,606,515
298,506,300
124,362,284
291,910,714
1,396,117,983

24,113,294

84,437,869

1,449,652,250
292,858,949

21,939,603

45,954,036
613,964,975
399,634,789
326,936,957

59,692,348

83,571,270

83,571,270
112,101,458
198,342,833
247,713,750
198,171,000
147,102,333

98,657,631

1,398,264,739
637,732,360

67,000,248

49,997,250
175,330,356
132,962,687
297,503,636
199,989,000
121,203,333
199,989,000
249,986,250

Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt

A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
AA+
AA+
AA+
AA+
AA+
AA+
AA+
AA+
AA+
AA+

United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States



BLACKROCK"

UNAUDITED Schedule of Investments T-Fund

Final
Maturity

Yield or
Coupon

Amortized
Cost

Country

2of 5

Position Description % Par Ma;uerslg of
TREASURY FLOATING RATE NOTE 9128283T5 135,000,000  0.18% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283T5 470,000,000  0.64% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283T5 92,490,000  0.13% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283T5 92,490,000  0.13% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283T5 270,000,000  0.37% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283T5 300,000,000  0.41% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283T5 24,000,000  0.03% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283T5 26,000,000  0.04% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283T5 73,050,000  0.10% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283T5 170,970,000  0.23% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283T5 1,437,000,000 1.96% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283T5 64,605,000  0.09% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283T5 10,000,000  0.01% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 250,000,000  0.34% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 232,000,000  0.32% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 100,000,000  0.14% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 288,000,000  0.39% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 270,940,000 0.37% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 30,980,000  0.04% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 89,775,000  0.12% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 100,000,000  0.14% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 86,840,000  0.12% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 115,385,000  0.16% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 110,000,000  0.15% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 50,175,000  0.07% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 1,169,250,000 1.60% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 140,000,000  0.19% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 429,500,000  0.59% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 150,000,000  0.21% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 322,885,000  0.44% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 70,165,000  0.10% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 150,000,000  0.21% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 26,060,000  0.04% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 88,000,000  0.12% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 9,825,000  0.01% 1-Oct-19
TREASURY FLOATING RATE NOTE 912828Y53 500,000,000  0.68% 1-Oct-19
TREASURY FLOATING RATE NOTE 912828Y53 230,000,000  0.31% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128285H9 464,700,000  0.64% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128285H9 136,000,000  0.19% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128285Y2 195,010,000  0.27% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128285Y2 130,000,000  0.18% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128285Y2 20,040,000  0.03% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128285Y2 40,070,000  0.05% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128285Y2 163,000,000  0.22% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128285Y2 50,000,000  0.07% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128285Y2 81,500,000  0.11% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128285Y2 28,605,000  0.04% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128285Y2 15,000,000  0.02% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128285Y2 100,000,000  0.14% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128285Y2 90,000,000  0.12% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128286Q8 257,200,000  0.35% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128286Q8 155,800,000  0.21% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128286Q8 119,930,000  0.16% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128286Q8 47,970,000  0.07% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128286Q8 30,280,000  0.04% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128286Q8 30,280,000  0.04% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128287G9 1,758,000,000 2.40% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128287G9 723,300,000  0.99% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128287G9 719,000,000  0.98% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128287G9 74,000,000  0.10% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128287G9 700,000,000  0.96% 1-Oct-19
TREASURY NOTE 912828F62 86,945,000 0.12%  31-Oct-19
TREASURY NOTE 912828F62 100,855,000  0.14%  31-Oct-19
TREASURY NOTE 912828F62 59,245,000 0.08%  31-Oct-19
TREASURY NOTE 912828LY4 428,285,000 0.59%  15-Nov-19
TREASURY NOTE 912828LY4 251,250,000  0.34%  15-Nov-19
TREASURY NOTE 912828LY4 225,000,000 0.31% 15-Nov-19
TREASURY NOTE 912828U32 333,975,000 0.46%  15-Nov-19
TREASURY NOTE 912828H52 61,795,000 0.08%  31-Jan-20
TREASURY NOTE 912828J50 81,610,000 0.11% 29-Feb-20

29

31-Jan-20
31-Jan-20
31-Jan-20
31-Jan-20
31-Jan-20
31-Jan-20
31-Jan-20
31-Jan-20
31-Jan-20
31-Jan-20
31-Jan-20
31-Jan-20
31-Jan-20
30-Apr-20
30-Apr-20
30-Apr-20
30-Apr-20
30-Apr-20
30-Apr-20
30-Apr-20
30-Apr-20
30-Apr-20
30-Apr-20
30-Apr-20
30-Apr-20
30-Apr-20
30-Apr-20
30-Apr-20
30-Apr-20
30-Apr-20
30-Apr-20
30-Apr-20
30-Apr-20
30-Apr-20
30-Apr-20

31-Jul-20

31-Jul-20
31-Oct-20
31-Oct-20
31-Jan-21
31-Jan-21
31-Jan-21
31-Jan-21
31-Jan-21
31-Jan-21
31-Jan-21
31-Jan-21
31-Jan-21
31-Jan-21
31-Jan-21
30-Apr-21
30-Apr-21
30-Apr-21
30-Apr-21
30-Apr-21
30-Apr-21

31-Jul-21

31-Jul-21

31-Jul-21

31-Jul-21

31-Jul-21
31-Oct-19
31-Oct-19
31-Oct-19
15-Nov-19
15-Nov-19
15-Nov-19
15-Nov-19
31-Jan-20
29-Feb-20

1.91%
1.91%
1.92%
1.92%
1.92%
1.92%
1.93%
1.93%
1.94%
1.94%
1.96%
2.02%
2.03%
1.92%
1.92%
1.92%
1.92%
1.93%
1.93%
1.93%
1.94%
1.94%
1.94%
1.94%
1.94%
1.94%
1.94%
1.95%
1.95%
1.96%
1.96%
1.96%
2.02%
2.02%
2.03%
1.96%
1.96%
2.06%
2.06%
2.03%
2.03%
2.05%
2.05%
2.06%
2.06%
2.06%
2.06%
2.06%
2.09%
2.13%
2.05%
2.05%
2.05%
2.05%
2.13%
2.14%
2.13%
2.15%
2.15%
2.15%
2.20%
2.44%
2.44%
2.54%
2.31%
2.31%
2.48%
2.53%
1.92%
1.91%

134,992,575
469,974,150
92,484,913
92,484,913
269,985,150
299,983,500
23,998,680
25,998,570
73,045,982
170,960,597
1,436,920,965
64,601,447
9,999,450
250,007,500
232,006,960
100,003,000
288,008,640
270,948,128
30,980,929
89,777,693
100,003,000
86,842,605
115,388,462
110,003,300
50,176,505
1,169,285,078
140,004,200
429,512,885
150,004,500
322,894,687
70,167,105
150,004,500
26,060,782
88,002,640
9,825,295
500,000,000
230,000,000
464,175,028
135,846,361
194,931,313
129,947,545
20,031,914
40,053,832
162,934,230
49,979,825
81,467,115
28,593,458
14,993,948
99,959,650
89,963,685
257,168,776
155,781,086
119,915,440
47,964,176
30,276,324
30,276,324
1,757,386,458
723,047,568
718,749,069
73,974,174
699,755,700
86,876,922
100,776,031
59,198,611
428,815,517
251,561,223
225,278,708
333,355,276
61,658,810
81,429,601

30-Sep-19
Moody's S&P
Rating Rating
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+

United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
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TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
WI TREASURY BILL
WI TREASURY BILL

912828W63
912828384
9128284C1
912828VA5
912828436
9128284J6
912828VAS5
912828K58
912828ND8
912828ND8
912828X96
912828X96
912828X96
912828XE5
912828XE5
912828XH8
912796TJ8
912796TJ8

275,000,000
104,040,000
151,820,000
74,860,000
53,550,000
26,990,000
71,360,000
55,000,000
92,010,000
89,990,000
146,215,000
49,050,000
70,070,000
103,695,000
41,565,000
17,460,000
84,635,000
80,000,000

0.38%
0.14%
0.21%
0.10%
0.07%
0.04%
0.10%
0.08%
0.13%
0.12%
0.20%
0.07%
0.10%
0.14%
0.06%
0.02%
0.12%
0.11%

15-Mar-20
31-Mar-20
31-Mar-20
30-Apr-20
30-Apr-20
30-Apr-20
30-Apr-20
30-Apr-20
15-May-20
15-May-20
15-May-20
15-May-20
15-May-20
31-May-20
31-May-20
30-Jun-20
10-Sep-20
10-Sep-20

15-Mar-20
31-Mar-20
31-Mar-20
30-Apr-20
30-Apr-20
30-Apr-20
30-Apr-20
30-Apr-20
15-May-20
15-May-20
15-May-20
15-May-20
15-May-20
31-May-20
31-May-20
30-Jun-20
10-Sep-20
10-Sep-20

2.39%
2.04%
2.05%
1.83%
1.86%
1.86%
2.07%
2.35%
1.86%
1.87%
2.02%
2.05%
2.06%
1.84%
1.88%
1.86%
1.79%
1.79%

274,055,348
103,696,616
151,968,161
74,505,081
53,707,094
27,069,178
71,021,675
54,690,471
92,932,860
90,892,600
145,729,800
48,887,232
69,837,480
103,456,170
41,469,267
17,429,817
83,223,711
78,666,000

30-Sep-19
Moody's S&P
Rating Rating
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt A-1+
Govt A-1+

United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States

U.S. Treasury Repurchase Agreement
BNP PARIBAS SA
BNP PARIBAS SA
BNP PARIBAS SA
BNP PARIBAS SA
BNP PARIBAS SA
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC JPMCB
FICC SSBTC
FICC SSBTC
FICC SSBTC
FICC SSBTC
FICC SSBTC
PRUDENTIAL INSURANCE COMPANY OF AMERICA
PRUDENTIAL INSURANCE COMPANY OF AMERICA

BRTXEZUP6
BRTXEZUN1
BRTXEZV00

BRTXEZUQ4
BRTXEZUSO
BRTXEVYMS8
BRTXEVYMS8
BRTXFOM48

BRTXEVYB2
BRTXEVYY2
BRTXEVXXS5

BRTXEVYA4
BRTXEVYB2
BRTXEVYY2
BRTXEVXWY7
BRTXEVYG1
BRTXEVYMS8
BRTXFOH69

BRTXEVYA4
BRTXEVXU1
BRTXEVXU1
BRTXFOP11

BRTXEVYY2
BRTXEVYG1
BRTXEVYY2
BRTXEVYG1
BRTXEVYG1
BRTXEVZ21

BRTXEVXU1
BRTXEVXU1
BRTXEVZ21

BRTXEVYB2
BRTXEVYMS8
BRTXEVYMS8
BRTXEVYY2
BRTXEVYF3
BRTXEVYF3
BRTXEVYF3
BRTXEVYF3
BRTXEVYF3
BRTXEVYF3
BRTXEVYF3
BRTXEVYF3
BRTXEYXQ4
BRTXER4H1
BRTXEQS79
BRTXER3X7

BRTXER317

BRTXEZV34

BRTXEZUTS8

40,086,146,513

1,450,000,000
1,300,000,000
1,000,000,000
1,000,000,000
400,000,000
2,154,430,062
1,377,852,819
688,752,206
511,642,157
494,485,294
294,627,210
265,499,142
256,433,824
222,553,186
207,250,824
184,843,137
183,461,765
169,852,941
168,300,245
155,490,196
145,772,059
141,395,577
116,299,020
110,049,020
106,617,647
89,705,882
84,361,520
84,215,686
72,794,118
72,702,206
39,566,968
33,275,735
26,348,039
22,932,721
18,489,951
660,734,627
494,389,706
265,012,255
195,152,941
189,705,882
159,974,816
151,619,608
61,410,172
1,000,000,000
1,000,000,000
800,000,000
800,000,000
400,000,000
81,000,000
64,250,000

54.78%

1.98%
1.78%
1.37%
1.37%
0.55%
2.94%
1.88%
0.94%
0.70%
0.68%
0.40%
0.36%
0.35%
0.30%
0.28%
0.25%
0.25%
0.23%
0.23%
0.21%
0.20%
0.19%
0.16%
0.15%
0.15%
0.12%
0.12%
0.12%
0.10%
0.10%
0.05%
0.05%
0.04%
0.03%
0.03%
0.90%
0.68%
0.36%
0.27%
0.26%
0.22%
0.21%
0.08%
1.37%
1.37%
1.09%
1.09%
0.55%
0.11%
0.09%

30

1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19

1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19

2.37%
2.37%
2.37%
2.37%
2.37%
2.38%
2.38%
2.38%
2.38%
2.38%
2.38%
2.38%
2.38%
2.38%
2.38%
2.38%
2.38%
2.38%
2.38%
2.38%
2.38%
2.38%
2.38%
2.38%
2.38%
2.38%
2.38%
2.38%
2.38%
2.38%
2.38%
2.38%
2.38%
2.38%
2.38%
3.00%
3.00%
3.00%
3.00%
3.00%
3.00%
3.00%
3.00%
2.35%
2.35%
2.90%
3.15%
3.35%
2.37%
2.37%

40,086,146,514

1,450,000,000
1,300,000,000
1,000,000,000
1,000,000,000
400,000,000
2,154,430,062
1,377,852,819
688,752,206
511,642,157
494,485,294
294,627,210
265,499,142
256,433,824
222,553,186
207,250,824
184,843,137
183,461,765
169,852,941
168,300,245
155,490,196
145,772,059
141,395,577
116,299,020
110,049,020
106,617,647
89,705,882
84,361,520
84,215,686
72,794,118
72,702,206
39,566,968
33,275,735
26,348,039
22,932,721
18,489,951
660,734,627
494,389,706
265,012,255
195,152,941
189,705,882
159,974,816
151,619,608
61,410,172
1,000,000,000
1,000,000,000
800,000,000
800,000,000
400,000,000
81,000,000
64,250,000

P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1
P-1

A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+

United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
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PRUDENTIAL INSURANCE COMPANY OF AMERICA
PRUDENTIAL INSURANCE COMPANY OF AMERICA
PRUDENTIAL INSURANCE COMPANY OF AMERICA
PRUDENTIAL INSURANCE COMPANY OF AMERICA
PRUDENTIAL INSURANCE COMPANY OF AMERICA
PRUDENTIAL INSURANCE COMPANY OF AMERICA
PRUDENTIAL INSURANCE COMPANY OF AMERICA
PRUDENTIAL INSURANCE COMPANY OF AMERICA
PRUDENTIAL INSURANCE COMPANY OF AMERICA
PRUDENTIAL INSURANCE COMPANY OF AMERICA
PRUDENTIAL INSURANCE COMPANY OF AMERICA
PRUDENTIAL INSURANCE COMPANY OF AMERICA
PRUDENTIAL INSURANCE COMPANY OF AMERICA
PRUDENTIAL INSURANCE COMPANY OF AMERICA
STANDARD CHARTERED BANK (NY BRANCH)
STANDARD CHARTERED BANK (NY BRANCH)
STANDARD CHARTERED BANK (NY BRANCH)
STANDARD CHARTERED BANK (NY BRANCH)
STANDARD CHARTERED BANK (NY BRANCH)
STANDARD CHARTERED BANK (NY BRANCH)
TRI-PARTY BANK OF MONTREAL

TRI-PARTY BANK OF MONTREAL

TRI-PARTY BANK OF MONTREAL

TRI-PARTY BANK OF MONTREAL

TRI-PARTY BARCLAYS BANK PLC

TRI-PARTY BARCLAYS BANK PLC

TRI-PARTY BNP PARIBAS

TRI-PARTY BNP PARIBAS

TRI-PARTY BNP PARIBAS

TRI-PARTY BNP PARIBAS

TRI-PARTY BNP PARIBAS

TRI-PARTY BOFA SECURITIES INC.

TRI-PARTY BOFA SECURITIES INC.

TRI-PARTY BOFA SECURITIES INC.

TRI-PARTY CITIBANK NA

TRI-PARTY CITIGROUP GLOBAL MARKETS
TRI-PARTY CITIGROUP GLOBAL MARKETS
TRI-PARTY CITIGROUP GLOBAL MARKETS
TRI-PARTY CITIGROUP GLOBAL MARKETS
TRI-PARTY CREDIT AGRICOLE CORPORAT
TRI-PARTY CREDIT AGRICOLE CORPORAT
TRI-PARTY CREDIT SUISSE AG NY BRAN
TRI-PARTY DEUTSCHE BANK AG

TRI-PARTY DEUTSCHE BANK AG

TRI-PARTY HSBC SECURITIES (USA) IN
TRI-PARTY HSBC SECURITIES (USA) IN
TRI-PARTY HSBC SECURITIES (USA) IN
TRI-PARTY HSBC SECURITIES (USA) IN
TRI-PARTY HSBC SECURITIES (USA) IN
TRI-PARTY HSBC SECURITIES (USA) IN
TRI-PARTY HSBC SECURITIES (USA) IN
TRI-PARTY J.P. MORGAN SECURITIES L
TRI-PARTY J.P. MORGAN SECURITIES L
TRI-PARTY JP MORGAN SECURITIES LLC
TRI-PARTY MIZUHO SECURITIES USA LL
TRI-PARTY MUFG SECURITIES AMERICAS
TRI-PARTY NATIXIS S.A.

TRI-PARTY NATIXIS S.A.

TRI-PARTY NATIXIS S.A.

TRI-PARTY NOMURA SECURITIES INTERN
TRI-PARTY SOCIETE GENERALE

TRI-PARTY SOCIETE GENERALE

TRI-PARTY SOCIETE GENERALE

TRI-PARTY TD SECURITIES (USA) LLC

TRI-PARTY THE BANK OF NOVA SCOTIA
TRI-PARTY WELLS FARGO SECURITIES L
TRI-PARTY WELLS FARGO SECURITIES L

BRTXEZV26
BRTXEZUG6
BRTXEZUC5
BRTXEZUH4
BRTXEZUL5
BRTXEZUJO
BRTXEZUV3
BRTXEZUF8
BRTXEZU92
BRTXEZUK7
BRTXEZUE1
BRTXEZUD3
BRTXEZUM3
BRTXEZUB7
BRTVZXEM7
BRTVZXEO5
BRTVZXG29
BRTWS2M18
BRTWS2QF3
BRTWS2NL3
BRTXEVIG9
BRTX9BF56
BRTX9BG55
BRTX1RA96
BRTXEVOICS
BRTXEV9E4
BRTXEVAJ1
BRTWPDZD7
BRTWCHTC1
BRTWZ1FF9
BRTWDS5NS
BRTXEVABS
BRTXEV9D6
BRTXEVAG9
BRTXEVOM6
BRTXEVAT9
BRTXEW2RO0
BRTXEVIYO
BRTXEVOW4
BRTXEVAKS
BRTXEVAV4
BRTXEVAS1
BRTXEVAY8
BRTXEYR73
BRSM2LJW3
BRSM2LJW3
BRSM2LJW3
BRTT87X89
BRTT4RAM3
BRTXEVA36
BRTXEVB19
BRTXEV9Z7
BRTXEVA02
BRSHJ5R10
BRTXEVAU6
BRTXEVAC6
BRTAJB2S9
BRTAJB2S9
BRTXEVAE2
BRTXEVIP9
BRTKKC3Y9
BRTXEVAR3
BRTWAF327
BRTXEVA93
BRTXEVIL8
BRTXEVA51
BRTXEVA10

50,062,500
49,125,000
44,712,500
42,600,000
26,750,000
26,750,000
26,696,250
18,480,000
16,140,000
15,033,750
14,725,000
13,970,000
13,541,250
8,520,000
389,687,200
303,084,600
292,824,000
247,817,500
153,409,200
102,576,600
434,305,000
200,000,000
200,000,000
400,000,000
1,750,000,000
625,000,000
5,000,000
125,000,000
2,150,000,000
200,000,000
320,000,000
825,000,000
10,000,000
1,000,000
100,000,000
440,000,000
225,000,000
50,000,000
4,000,000
350,000,000
60,000,000
500,000,000
1,050,000,000
200,000,000
200,000,000
151,000,000
4,000,000
722,000,000
1,088,085,000
47,000,000
1,000,000
285,000,000
25,000,000
250,000,000
200,000,000
875,000,000
550,000,000
200,000,000
75,000,000
700,000,000
1,080,000,000
1,000,000
600,000,000
1,000,000
1,000,000
975,000,000
1,000,000

0.07%
0.07%
0.06%
0.06%
0.04%
0.04%
0.04%
0.03%
0.02%
0.02%
0.02%
0.02%
0.02%
0.01%
0.53%
0.41%
0.40%
0.34%
0.21%
0.14%
0.59%
0.27%
0.27%
0.55%
2.39%
0.85%
0.01%
0.17%
2.94%
0.27%
0.44%
1.13%
0.01%
0.00%
0.14%
0.60%
0.31%
0.07%
0.01%
0.48%
0.08%
0.68%
1.44%
0.27%
0.27%
0.21%
0.01%
0.99%
1.49%
0.06%
0.00%
0.39%
0.03%
0.34%
0.27%
1.20%
0.75%
0.27%
0.10%
0.96%
1.48%
0.00%
0.82%
0.00%
0.00%
1.33%
0.00%

73,170,076,513 100.00%

1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
15-Oct-19
15-Oct-19
15-Oct-19
7-Nov-19
7-Nov-19
7-Nov-19
1-Oct-19
7-Oct-19
7-Oct-19
7-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
7-Oct-19
7-Oct-19
7-Oct-19
7-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
22-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19

1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
15-Oct-19
15-Oct-19
15-Oct-19
7-Nov-19
7-Nov-19
7-Nov-19
1-Oct-19
7-Oct-19 P
7-Oct-19 P
7-Oct-19 P
1-Oct-19
1-Oct-19
1-Oct-19
7-Oct-19 P
7-Oct-19 P
7-Oct-19 P
7-Oct-19 P
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
7-Oct-19 P
7-Oct-19 P
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
7-Oct-19 P
1-Oct-19
22-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19
1-Oct-19

2.37%
2.37%
2.37%
2.37%
2.37%
2.37%
2.37%
2.37%
2.37%
2.37%
2.37%
2.37%
2.37%
2.37%
2.13%
2.13%
2.13%
2.06%
2.06%
2.06%
2.30%
2.03%
2.03%
2.06%
2.30%
2.30%
2.35%
2.04%
2.04%
2.03%
1.98%
2.30%
2.30%
2.30%
2.35%
2.35%
2.35%
2.35%
2.35%
2.35%
2.35%
2.35%
2.35%
2.35%
0.05%
0.05%
0.05%
2.42%
2.47%
2.35%
2.35%
2.35%
2.35%
0.54%
2.35%
2.35%
2.35%
2.35%
2.35%
2.35%
1.84%
2.32%
2.06%
2.35%
2.35%
2.38%
2.38%

50,062,500
49,125,000
44,712,500
42,600,000
26,750,000
26,750,000
26,696,250
18,480,000
16,140,000
15,033,750
14,725,000
13,970,000
13,541,250
8,520,000
389,687,200
303,084,600
292,824,000
247,817,500
153,409,200
102,576,600
434,305,000
200,000,000
200,000,000
400,000,000
1,750,000,000
625,000,000
5,000,000
125,000,000
2,150,000,000
200,000,000
320,000,000
825,000,000
10,000,000
1,000,000
100,000,000
440,000,000
225,000,000
50,000,000
4,000,000
350,000,000
60,000,000
500,000,000
1,050,000,000
200,000,000
200,000,000
151,000,000
4,000,000
722,000,000
1,088,085,000
47,000,000
1,000,000
285,000,000
25,000,000
250,000,000
200,000,000
875,000,000
550,000,000
200,000,000
75,000,000
700,000,000
1,080,000,000
1,000,000
600,000,000
1,000,000
1,000,000
975,000,000
1,000,000

73,076,719,350

30-Sep-19
Moody's S&P
Rating Rating
P-1 A-1+
P-1 A-1+
P-1 A-1+
P-1 A-1+
P-1 A-1+
P-1 A-1+
P-1 A-1+
P-1 A-1+
P-1 A-1+
P-1 A-1+
P-1 A-1+
P-1 A-1+
P-1 A-1+
P-1 A-1+
P-1 A-1
P-1 A-1
P-1 A-1
P-1 A-1
P-1 A-1
P-1 A-1
P-1 A-1
P-1 A-1
P-1 A-1
P-1 A-1
P-1 A-1
P-1 A-1
P-1 A-1
P-1 A-1
P-1 A-1
P-1 A-1
P-1 A-1
NR A-1
NR A-1
NR A-1
P-1 A-1
P-1 A-1
P-1 A-1
P-1 A-1
P-1 A-1
P-1 A-1
P-1 A-1
P-1 A-1
P-2 A-2
p-2 A-2
NR A-1+
NR A-1+
NR A-1+
NR A-1+
NR A-1+
NR A-1+
NR A-1+
P-1 A-1
P-1 A-1
P-1 A-1
P-1 A-1
NR A-1
P-1 A-1
P-1 A-1
P-1 A-1
NR NR
P-1 A-1
P-1 A-1
P-1 A-1
NR A-1+
P-1 A-1
NR A-1
NR A-1

United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
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UNAUDITED Schedule of Investments T-Fund 30-Sep-19

Maturity or Final Yield or Amortized Moody's S&P
Reset Maturity Coupon Cost Rating Rating

Position Description % Par

Country

P = Put
Holdings shown are unaudited and are based on the fund’s unofficial books and records, and may not be representative of current or future investments. Fund holdings should not be relied on in making
investment decisions and should not be construed as research or investment advice regarding particular securities.

WAM, Dollar-Weighted Average Maturity: The average maturity of a Fund is the average amount of time until the organizations that issued the debt securities in the Fund’s portfolio must pay off the principal
amount of the debt. “Dollar-weighted” means the larger the dollar value of a debt security in the Fund, the more weight it gets in calculating this average. To calculate the dollar-weighted average maturity, the
Fund may treat a variable or floating rate security as having a maturity equal to the time remaining to the security’s next interest rate reset data rather than the security’s actual maturity.

WAL, Dollar-Weighted Average Life: The dollar-weighted average maturity of a Fund’s portfolio calculated without reference to the exceptions used for variable or floating rate securities regarding the use of the
interest rate reset dates in lieu of the security’s actual maturity data. “Dollar-weighted” means the larger of the dollar value of a debt security in the Fund, the more weight it gets in calculating this average.

The “Country” data point within this SOI represents BlackRock’s view of each security’s country risk.

The Fund'’s current prospectus contains more complete information about the Fund, including its fees and expenses. For a current prospectus of the fund which contains more complete information, please call
1-800-768-2836 or visit www.blackrock.com/cash. Before investing, consider the investment objectives, risks, charges and expenses of the fund. This and other information can be found in the fund’s
prospectus and if available the summary prospectus. Read the prospectus carefully before you invest or send money.

You could lose money by investing in the Fund. Although the Fund seeks to preserve the value of your investment at $1.00 per share, it cannot guarantee it will do so. An investment in the Fund
is not insured or guaranteed by the Federal Deposit Insurance Corporation or any other government agency. The Fund's sponsor has no legal obligation to provide financial support to the
Fund, and you should not expect that the sponsor will provide financial support to the Fund at any time.

The schedule of investments (SOI) represents certain information regarding the traded positions held within the portfolio as of the specified date. It does not include cash, accrued income and/or
payables/receivables. The total assets reflected on the SOI will not match to the net asset value of the fund as these items are excluded.

Prepared by BlackRock Investments, LLC, member FINRA.© 2019 BlackRock, Inc. All Rights Reserved.
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30-Sep-19

Yield or Amortized Moody's S&P
Reset Maturity  Coupon Cost Rating Rating

UNAUDITED Schedule of Investments Treasury Trust Fund

Maturity or Final

Position Description % Par Country

WAM 32 days / WAL 106 days

U.S. Treasury Debt

39,351,958,000 100.00% 39,289,786,921

TREASURY BILL 912796VX4 90,000,000 0.23% 1-Oct-19 1-Oct-19 1.63% 90,000,000  Govt A-1+ United States
TREASURY BILL 912796VX4 55,000,000 0.14% 1-Oct-19 1-Oct-19 1.92% 55,000,000 Govt A-1+ United States
TREASURY BILL 912796VX4 130,000,000 0.33% 1-Oct-19 1-Oct-19 1.92% 130,000,000  Govt A-1+ United States
TREASURY BILL 912796VX4 125,000,000 0.32% 1-Oct-19 1-Oct-19 1.93% 125,000,000  Govt A-1+ United States
TREASURY BILL 912796VX4 125,000,000 0.32% 1-Oct-19 1-Oct-19 1.93% 125,000,000  Govt A-1+ United States
TREASURY BILL 912796VX4 44,000,000 0.11% 1-Oct-19 1-Oct-19 1.93% 44,000,000 Govt A-1+ United States
TREASURY BILL 912796VX4 125,000,000 0.32% 1-Oct-19 1-Oct-19 1.99% 125,000,000  Govt A-1+ United States
TREASURY BILL 912796VX4 200,000,000 0.51% 1-Oct-19 1-Oct-19 2.02% 200,000,000  Govt A-1+ United States
TREASURY BILL 912796VX4 110,000,000 0.28% 1-Oct-19 1-Oct-19 2.06% 110,000,000  Govt A-1+ United States
TREASURY BILL 912796VY2 24,000,000 0.06% 8-Oct-19 8-Oct-19 1.77% 23,990,580 Govt A-1+ United States
TREASURY BILL 912796VY2 50,000,000 0.13% 8-Oct-19 8-Oct-19 1.79% 49,980,375  Govt A-1+ United States
TREASURY BILL 912796VY2 120,000,000 0.30% 8-Oct-19 8-Oct-19 2.01% 119,952,900 Govt A-1+ United States
TREASURY BILL 912796VY2 100,000,000 0.25% 8-Oct-19 8-Oct-19 2.05% 99,960,750  Govt A-1+ United States
TREASURY BILL 912796VY2 2,700,000,000 6.86% 8-Oct-19 8-Oct-19 2.06%  2,698,940,250 Govt A-1+ United States
TREASURY BILL 912796VY2 75,000,000 0.19% 8-Oct-19 8-Oct-19 2.08% 74,970,562  Govt A-1+ United States
TREASURY BILL 912796VY2 1,000,000 0.00% 8-Oct-19 8-Oct-19 2.09% 999,607  Govt A-1+ United States
TREASURY BILL 912796VY2 150,000,000 0.38% 8-Oct-19 8-Oct-19 2.10% 149,941,125  Govt A-1+ United States
TREASURY BILL 912796VZ9 150,000,000 0.38%  15-Oct-19 15-Oct-19 1.97% 149,886,015  Govt A-1+ United States
TREASURY BILL 912796VZ9 3,709,000,000 9.43%  15-Oct-19 15-Oct-19 1.99%  3,706,181,531  Govt A-1+ United States
TREASURY BILL 912796VZ9 390,000,000 0.99%  15-Oct-19 15-Oct-19 1.99% 389,703,639  Govt A-1+ United States
TREASURY BILL 912796VZ9 100,000,000 0.25%  15-Oct-19 15-Oct-19 2.02% 99,924,010 Govt A-1+ United States
TREASURY BILL 912796VZ9 5,000,000 0.01%  15-Oct-19 15-Oct-19 2.03% 4,996,200  Govt A-1+ United States
TREASURY BILL 912796VZ9 200,000,000 0.51%  15-Oct-19 15-Oct-19 2.04% 199,848,020  Govt A-1+ United States
TREASURY BILL 912796VZ9 85,000,000 0.22%  15-Oct-19 15-Oct-19 2.07% 84,935,408  Govt A-1+ United States
TREASURY BILL 912796SNO 40,000,000 0.10%  17-Oct-19 17-Oct-19 2.02% 39,963,956  Govt A-1+ United States
TREASURY BILL 912796SNO 10,000,000 0.03%  17-Oct-19 17-Oct-19 2.02% 9,990,989  Govt A-1+ United States
TREASURY BILL 912796SNO 100,000,000 0.25%  17-Oct-19 17-Oct-19 2.03% 99,909,890 Govt A-1+ United States
TREASURY BILL 912796SNO 150,000,000 0.38%  17-Oct-19 17-Oct-19 2.04% 149,864,835  Govt A-1+ United States
TREASURY BILL 912796SNO 125,000,000 0.32%  17-Oct-19 17-Oct-19 2.08% 124,887,362  Govt A-1+ United States
TREASURY BILL 912796SNO 125,000,000 0.32%  17-Oct-19 17-Oct-19 2.08% 124,887,362  Govt A-1+ United States
TREASURY BILL 912796SNO 35,000,000 0.09%  17-Oct-19 17-Oct-19 2.08% 34,968,461  Gowvt A-1+ United States
TREASURY BILL 912796SNO 159,000,000 0.40%  17-Oct-19 17-Oct-19 2.16% 158,856,725  Govt A-1+ United States
TREASURY BILL 912796WA3 200,000,000 0.51% 22-Oct-19 22-Oct-19 1.89% 199,771,680  Govt A-1+ United States
TREASURY BILL 912796WA3 35,000,000 0.09% 22-Oct-19 22-Oct-19 1.91% 34,960,044  Govt A-1+ United States
TREASURY BILL 912796WA3 45,000,000 0.11% 22-Oct-19 22-Oct-19 1.92% 44,948,628  Govt A-1+ United States
TREASURY BILL 912796WA3 35,000,000 0.09% 22-Oct-19 22-Oct-19 1.92% 34,960,044  Govt A-1+ United States
TREASURY BILL 912796WA3 500,000,000 1.27%  22-Oct-19 22-Oct-19 1.98% 499,429,200  Govt A-1+ United States
TREASURY BILL 912796WA3 400,000,000 1.02% 22-Oct-19 22-Oct-19 1.98% 399,543,360  Govt A-1+ United States
TREASURY BILL 912796WA3 300,000,000 0.76%  22-Oct-19 22-Oct-19 1.98% 299,657,520  Govt A-1+ United States
TREASURY BILL 912796WA3 1,000,000,000 2.54% 22-Oct-19 22-Oct-19 1.99% 998,858,400 Govt A-1+ United States
TREASURY BILL 912796WA3 786,000,000 2.00% 22-Oct-19 22-Oct-19 1.99% 785,102,702  Govt A-1+ United States
TREASURY BILL 912796WA3 2,182,300,000 5.55% 22-Oct-19 22-Oct-19 2.02%  2,179,808,686  Govt A-1+ United States
TREASURY BILL 912796WB1 1,630,000,000 4.14%  29-Oct-19 29-Oct-19 2.03% 1,627,477,086 Govt A-1+ United States
TREASURY BILL 912796SQ3 105,000,000 0.27%  31-Oct-19 31-Oct-19 2.08% 104,811,315  Govt A-1+ United States
TREASURY BILL 912796SQ3 50,000,000 0.13%  31-Oct-19 31-Oct-19 2.08% 49,910,150 Govt A-1+ United States
TREASURY BILL 912796SQ3 45,000,000 0.11%  31-Oct-19 31-Oct-19 2.08% 44,919,135 Govt A-1+ United States
TREASURY BILL 912796SQ3 50,000,000 0.13% 31-Oct-19 31-Oct-19 2.08% 49,910,150 Govt A-1+ United States
TREASURY BILL 912796SQ3 88,000,000 0.22%  31-Oct-19 31-Oct-19 2.28% 87,841,864  Govt A-1+ United States
TREASURY BILL 912796SQ3 26,815,000 0.07%  31-Oct-19 31-Oct-19 2.39% 26,766,813  Govt A-1+ United States
TREASURY BILL 912796SQ3 75,000,000 0.19%  31-Oct-19 31-Oct-19 2.45% 74,865,225  Govt A-1+ United States
TREASURY BILL 912796SQ3 13,240,000 0.03%  31-Oct-19 31-Oct-19 2.45% 13,216,208  Govt A-1+ United States
TREASURY BILL 912796SQ3 2,015,000 0.01%  31-Oct-19 31-Oct-19 2.46% 2,011,379  Govt A-1+ United States
TREASURY BILL 912796WC9 2,239,776,000 5.69% 5-Nov-19  5-Nov-19 2.00%  2,235,507,883  Govt A-1+ United States
TREASURY BILL 912796RM3 200,000,000 0.51% 7-Nov-19  7-Nov-19 2.41% 199,516,940 Govt A-1+ United States
TREASURY BILL 912796WD7 2,962,000,000 7.53% 12-Nov-19 12-Nov-19 1.96%  2,955,365,120 Govt A-1+ United States
TREASURY BILL 912796SS9 4,000,000 0.01% 14-Nov-19 14-Nov-19 1.88% 3,988,681  Govt A-1+ United States
TREASURY BILL 912796SS9 85,170,000 0.22% 14-Nov-19 14-Nov-19 2.33% 84,928,986  Govt A-1+ United States
TREASURY BILL 912796SS9 150,000,000 0.38% 14-Nov-19 14-Nov-19 2.37% 149,575,530  Govt A-1+ United States
TREASURY BILL 912796SS9 100,000,000 0.25% 14-Nov-19 14-Nov-19 2.42% 99,717,020  Govt A-1+ United States
TREASURY BILL 912796SS9 15,035,000 0.04% 14-Nov-19 14-Nov-19 2.42% 14,992,454  Govt A-1+ United States
TREASURY BILL 912796SS9 41,995,000 0.11% 14-Nov-19 14-Nov-19 2.45% 41,876,163  Govt A-1+ United States
TREASURY BILL 912796ST7 90,000,000 0.23% 21-Nov-19 21-Nov-19 1.94% 89,734,329  Gowvt A-1+ United States
TREASURY BILL 912796ST7 22,805,000 0.06% 21-Nov-19 21-Nov-19 1.94% 22,737,682  Govt A-1+ United States
TREASURY BILL 912796ST7 49,000,000 0.12% 21-Nov-19 21-Nov-19 1.95% 48,855,357  Govt A-1+ United States
TREASURY BILL 912796ST7 16,000,000 0.04% 21-Nov-19 21-Nov-19 2.39% 15,952,770  Govt A-1+ United States
TREASURY BILL 912796ST7 71,000,000 0.18% 21-Nov-19 21-Nov-19 2.39% 70,790,415 Govt A-1+ United States
TREASURY BILL 912796ST7 34,000,000 0.09% 21-Nov-19 21-Nov-19 2.39% 33,899,635  Govt A-1+ United States
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TREASURY BILL 912796WF2 750,000,000 1.91% 26-Nov-19
TREASURY BILL 912796SU4 130,000,000  0.33% 29-Nov-19
TREASURY BILL 912796SU4 70,975,000  0.18% 29-Nov-19
TREASURY BILL 912796SU4 85,170,000  0.22% 29-Nov-19
TREASURY BILL 912796SU4 85,170,000  0.22% 29-Nov-19
TREASURY BILL 912796SU4 70,975,000  0.18% 29-Nov-19
TREASURY BILL 912796RN1 55,000,000  0.14% 5-Dec-19
TREASURY BILL 912796RN1 117,567,000  0.30% 5-Dec-19
TREASURY BILL 912796RN1 70,975,000  0.18% 5-Dec-19
TREASURY BILL 912796RN1 70,975,000  0.18% 5-Dec-19
TREASURY BILL 912796RN1 70,975,000  0.18% 5-Dec-19
TREASURY BILL 912796RN1 138,000,000  0.35% 5-Dec-19
TREASURY BILL 912796RN1 85,170,000  0.22% 5-Dec-19
TREASURY BILL 912796SWO0 15,000,000 0.04% 12-Dec-19
TREASURY BILL 912796SX8 4,000,000 0.01% 19-Dec-19
TREASURY BILL 912796SX8 4,000,000 0.01% 19-Dec-19
TREASURY BILL 912796SX8 79,105,000  0.20% 19-Dec-19
TREASURY BILL 912796SX8 35,000,000  0.09% 19-Dec-19
TREASURY BILL 912796SX8 250,000,000  0.64% 19-Dec-19
TREASURY BILL 912796SX8 100,000,000  0.25% 19-Dec-19
TREASURY BILL 912796RT8 61,500,000  0.16% 2-Jan-20
TREASURY BILL 912796RT8 60,000,000  0.15% 2-Jan-20
TREASURY BILL 912796RT8 800,000,000 2.03% 2-Jan-20
TREASURY BILL 912796TA7 61,380,000  0.16% 9-Jan-20
TREASURY BILL 912796TB5 293,760,000 0.75%  16-Jan-20
TREASURY BILL 912796TC3 143,355,000 0.36% 23-Jan-20
TREASURY BILL 912796TF6 500,000,000 1.27% 13-Feb-20
TREASURY BILL 912796TG4 250,000,000  0.64%  20-Feb-20
TREASURY BILL 912796SD2 264,110,000 0.67% 27-Feb-20
TREASURY BILL 912796SM2 540,710,000 1.37%  23-Apr-20
TREASURY FLOATING RATE NOTE 9128283B4 209,260,000  0.53% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283B4 550,000,000 1.40% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283B4 18,120,000  0.05% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283B4 50,000,000  0.13% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283B4 25,000,000  0.06% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283B4 162,450,000  0.41% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283B4 84,685,000  0.22% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283B4 200,000,000  0.51% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283B4 150,000,000  0.38% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283B4 160,000,000  0.41% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283B4 50,000,000  0.13% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283T5 74,660,000  0.19% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283T5 56,620,000  0.14% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283T5 158,000,000  0.40% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283T5 190,000,000  0.48% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283T5 162,750,000  0.41% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283T5 90,000,000  0.23% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283T5 75,000,000  0.19% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283T5 280,000,000 0.71% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283T5 115,315,000  0.29% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283T5 30,300,000  0.08% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283T5 70,920,000  0.18% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283T5 575,000,000 1.46% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283T5 87,675,000  0.22% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128283T5 32,180,000  0.08% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 50,000,000  0.13% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 60,000,000  0.15% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 206,910,000  0.53% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 206,910,000  0.53% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 100,000,000  0.25% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 243,425,000  0.62% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 130,350,000  0.33% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 43,685,000 0.11% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 110,000,000  0.28% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 40,000,000  0.10% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 35,810,000  0.09% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 47,215,000 0.12% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 20,530,000  0.05% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 250,000,000  0.64% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 223,000,000  0.57% 1-Oct-19
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1.89%
2.32%
2.32%
2.32%
2.32%
1.86%
1.97%
2.31%
2.31%
2.31%
2.31%
2.31%
1.87%
1.90%
1.90%
2.18%
2.18%
2.19%
2.19%
1.87%
1.87%
2.09%
2.14%
2.06%
2.07%
1.94%
1.89%
1.89%
2.44%
1.93%
1.95%
1.95%
1.96%
1.96%
1.96%
1.96%
2.03%
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1.90%
1.90%
1.91%
1.91%
1.91%
1.91%
1.91%
1.91%
1.92%
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1.96%
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2.02%
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1.93%
1.93%
1.93%
1.94%
1.94%
1.94%
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747,830,025
129,544,961
70,726,566
84,871,879
84,871,879
70,726,566
54,791,242
117,120,763
70,705,607
70,705,607
70,705,607
137,476,207
84,846,729
14,942,550
3,981,365
3,981,365
78,736,466
34,836,942
248,835,300
99,534,120
61,180,913
59,688,696
795,849,280
61,025,359
292,005,019
142,438,001
496,456,250
248,185,550
262,098,644
533,443,452
209,257,573
549,993,620
18,119,790
49,999,420
24,999,710
162,448,116
84,684,018
199,997,680
149,998,260
159,998,144
49,999,420
74,655,237
56,616,388
157,989,920
189,987,878
162,739,617
89,994,258
74,995,215
279,982,136
115,307,643
30,298,067
70,915,475
574,963,315
87,669,406
32,177,947
50,000,170
60,000,204
206,910,703
206,910,703
100,000,340
243,425,828
130,350,443
43,685,149
110,000,374
40,000,136
35,810,122
47,215,161
20,530,070
250,000,850
223,000,758
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Final
Maturity

Yield or
Coupon

Amortized
Cost

Country

30f4

Position Description % Par Ma;uerslte); of
TREASURY FLOATING RATE NOTE 9128284K3 137,305,000  0.35% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 29,835,000  0.08% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 62,000,000  0.16% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 50,000,000  0.13% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 35,000,000  0.09% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 37,000,000  0.09% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128284K3 37,000,000  0.09% 1-Oct-19
TREASURY FLOATING RATE NOTE 912828Y53 100,000,000  0.25% 1-Oct-19
TREASURY FLOATING RATE NOTE 912828Y53 50,000,000  0.13% 1-Oct-19
TREASURY FLOATING RATE NOTE 912828Y53 97,960,000  0.25% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128285H9 100,000,000  0.25% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128285H9 350,000,000  0.89% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128285Y2 237,000,000  0.60% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128285Y2 150,000,000  0.38% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128285Y2 50,000,000  0.13% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128285Y2 10,725,000  0.03% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128285Y2 21,455,000  0.05% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128285Y2 50,000,000  0.13% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128285Y2 152,000,000  0.39% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128285Y2 15,315,000  0.04% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128285Y2 150,000,000  0.38% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128285Y2 100,000,000  0.25% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128286Q8 100,000,000  0.25% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128286Q8 100,000,000  0.25% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128286Q8 99,750,000  0.25% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128286Q8 75,250,000  0.19% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128286Q8 62,515,000  0.16% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128286Q8 25,005,000  0.06% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128286Q8 100,000,000  0.25% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128286Q8 40,000,000  0.10% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128286Q8 35,000,000  0.09% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128286Q8 45,000,000 0.11% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128286Q8 15,815,000  0.04% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128286Q8 15,815,000  0.04% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128287G9 100,000,000  0.25% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128287G9 300,000,000  0.76% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128287G9 360,000,000  0.91% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128287G9 162,000,000  0.41% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128287G9 150,000,000  0.38% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128287G9 38,000,000  0.10% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128287G9 55,000,000  0.14% 1-Oct-19
TREASURY FLOATING RATE NOTE 9128287G9 400,000,000 1.02% 1-Oct-19
TREASURY NOTE 912828F62 100,000,000  0.25%  31-Oct-19
TREASURY NOTE 912828F62 105,000,000  0.27%  31-Oct-19
TREASURY NOTE 912828F62 31,265,000 0.08%  31-Oct-19
TREASURY NOTE 9128283N8 200,000,000  0.51% 31-Dec-19
TREASURY NOTE 912828350 38,475,000  0.10% 29-Feb-20
TREASURY NOTE 912828J84 51,980,000 0.13% 31-Mar-20
TREASURY NOTE 9128284C1 76,255,000  0.19% 31-Mar-20
TREASURY NOTE 91282846 111,460,000  0.28%  30-Apr-20
TREASURY NOTE 912828436 28,260,000  0.07%  30-Apr-20
TREASURY NOTE 912828436 14,245,000 0.04%  30-Apr-20
TREASURY NOTE 91282846 75,000,000  0.19%  30-Apr-20
TREASURY NOTE 912828ND8 46,520,000 0.12% 15-May-20
TREASURY NOTE 912828X96 24,455,000 0.06% 15-May-20
TREASURY NOTE 912828X96 34,935,000 0.09% 15-May-20
TREASURY NOTE 912828XE5 50,805,000  0.13% 31-May-20
TREASURY NOTE 912828XE5 21,050,000  0.05% 31-May-20
TREASURY NOTE 912828XH8 8,840,000  0.02%  30-Jun-20
WI TREASURY BILL 912796TJ8 44,660,000 0.11% 10-Sep-20
WI TREASURY BILL 912796TJ8 42,215,000 0.11% 10-Sep-20

39,351,958,000 100.00%
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1.96%
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2.07%
2.07%
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2.07%
2.07%
1.96%
1.96%
2.06%
2.03%
2.06%
2.02%
2.02%
2.03%
2.05%
2.05%
2.06%
2.06%
2.06%
2.13%
2.13%
2.04%
2.05%
2.05%
2.05%
2.05%
2.05%
2.11%
2.11%
2.12%
2.12%
2.13%
2.14%
2.11%
2.13%
2.13%
2.15%
2.15%
2.15%
2.18%
2.20%
2.04%
2.06%
2.54%
1.91%
1.91%
2.04%
2.05%
1.85%
1.86%
1.86%
2.02%
1.86%
2.05%
2.06%
1.84%
1.88%
1.86%
1.79%
1.79%

137,305,467
29,835,101
62,000,211
50,000,170
35,000,119
37,000,126
37,000,126
99,965,550
49,982,775
97,926,253
99,894,170

349,629,595

236,890,956

149,930,985
49,976,995
10,720,065
21,445,129
49,976,995

151,930,065
15,307,954

149,930,985
99,953,990
99,968,340
99,968,340
99,718,419
75,226,176
62,495,208
24,997,083
99,968,340
39,987,336
34,988,919
44,985,753
15,809,993
15,809,993
99,961,410

299,884,230

359,861,076

161,937,484

149,942,115
37,985,336
54,978,776

399,845,640
99,949,290

104,946,754
31,249,146

199,977,540
38,389,951
51,808,440
76,329,417

111,757,286
28,335,375
14,282,994
75,200,040
46,988,452
24,371,313
34,815,449
50,687,889
21,001,478

8,824,718
43,915,294
41,511,065

39,289,786,921
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UNAUDITED Schedule of Investments Treasury Trust Fund 30-Sep-19

Maturity or Final Yield or Amortized Moody's S&P
Reset Maturity  Coupon Cost Rating Rating

Position Description % Par

Country

Holdings shown are unaudited and are based on the fund’s unofficial books and records, and may not be representative of current or future investments. Fund holdings should not be relied on in making
investment decisions and should not be construed as research or investment advice regarding particular securities.

WAM, Dollar-Weighted Average Maturity: The average maturity of a Fund is the average amount of time until the organizations that issued the debt securities in the Fund’s portfolio must pay off the principal
amount of the debt. “Dollar-weighted” means the larger the dollar value of a debt security in the Fund, the more weight it gets in calculating this average. To calculate the dollar-weighted average maturity, the
Fund may treat a variable or floating rate security as having a maturity equal to the time remaining to the security’s next interest rate reset data rather than the security’s actual maturity.

WAL, Dollar-Weighted Average Life: The dollar-weighted average maturity of a Fund’s portfolio calculated without reference to the exceptions used for variable or floating rate securities regarding the use of
the interest rate reset dates in lieu of the security’s actual maturity data. “Dollar-weighted” means the larger of the dollar value of a debt security in the Fund, the more weight it gets in calculating this average.

The “Country” data point within this SOI represents BlackRock’s view of each security’s country risk.

The Fund'’s current prospectus contains more complete information about the Fund, including its fees and expenses. For a current prospectus of the fund which contains more complete information, please
call 1-800-768-2836 or visit www.blackrock.com/cash. Before investing, consider the investment objectives, risks, charges and expenses of the fund. This and other information can be found in the fund’s
prospectus and if available the summary prospectus. Read the prospectus carefully before you invest or send money.

You could lose money by investing in the Fund. Although the Fund seeks to preserve the value of your investment at $1.00 per share, it cannot guarantee it will do so. An investment in the
Fund is not insured or guaranteed by the Federal Deposit Insurance Corporation or any other government agency. The Fund's sponsor has no legal obligation to provide financial support to
the Fund, and you should not expect that the sponsor will provide financial support to the Fund at any time.

The schedule of investments (SOI) represents certain information regarding the traded positions held within the portfolio as of the specified date. It does not include cash, accrued income and/or
payables/receivables. The total assets reflected on the SOI will not match to the net asset value of the fund as these items are excluded.

Prepared by BlackRock Investments, LLC, member FINRA.© 2019 BlackRock, Inc. All Rights Reserved.
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nAnsasr:;tgement Liquidity Solutions

2019

MONTHLY HOLDINGS REPORT
GS Financial Square Government Fund

Weighted Average Maturity: 43
Effective Final Maturity ~ Coupon/ Principal Amount Value Percentage of

Issuer Cusip Maturity Date _ Date ield () () Total Guarantor Sponsor Liquidity Provider Provider

OVERSEAS PRIVATE INVESTMENT CORPORATION 690353A49 10/7/2019 10/7/2019 220 18,272,280.00 18,272,280.00 0.02% UNITED STATES OF AMERICA UNITED STATES OF AMERICA

OVERSEAS PRIVATE INVESTMENT CORPORATION 690353C39 10/7/2019 10/7/2019 220 12,539,800.00 12,539,800.00 0.01% UNITED STATES OF AMERICA UNITED STATES OF AMERICA

OVERSEAS PRIVATE INVESTMENT CORPORATION 690353ZP5 10/7/2019 10/7/2019 220 11,375,390.00 11,375,390.00 0.01% UNITED STATES OF AMERICA UNITED STATES OF AMERICA

[ TOTAL: NON-U.S. SOVEREIGN, SUB-SOVEREIGN AND SUPRA-NATIONAL DEBT 42,187,470.00 42,187,470.00

FEDERAL FARM CREDIT BANKS FUNDING CORPORATION 3133EH2K8 10/1/2019 11/12/2020 2.04 14,700,000.00 14,701,539.98 0.01%
FEDERAL FARM CREDIT BANKS FUNDING CORPORATION 3133EH2M4 10/1/2019 11/12/2020 2.02 54,000,000.00 53,970,163.72 0.05%
FEDERAL FARM CREDIT BANKS FUNDING CORPORATION 3133EHACY 10/1/2019 12/26/2019 1.99 98,600,000.00 98,599,077.23 0.10%
FEDERAL FARM CREDIT BANKS FUNDING CORPORATION 3133EHH63 10/1/2019 10/18/2019 1.99 120,500,000.00 120,499,831.63 0.12%
FEDERAL FARM CREDIT BANKS FUNDING CORPORATION 3133EHV26 10/1/2019 11/20/2019 1.98 198,700,000.00 198,699,186.96 0.19%
FEDERAL FARM CREDIT BANKS FUNDING CORPORATION 3133EHX57 10/1/2019 11/29/2019 1.98 98,500,000.00 98,500,000.00 0.10%
FEDERAL FARM CREDIT BANKS FUNDING CORPORATION 3133EJGC7. 10/1/2019 3/13/2020 2.04 24,600,000.00 24,591,727.12 0.02%
FEDERAL FARM CREDIT BANKS FUNDING CORPORATION 3133EJLK3 10112019 2/18/2020 1.98 98,700,000.00 98,700,000.00 0.10%
FEDERAL FARM CREDIT BANKS FUNDING CORPORATION 3133EJMQ9 10/1/2019 1/30/2020 2.10 88,800,000.00 88,800,000.00 0.09%
FEDERAL FARM CREDIT BANKS FUNDING CORPORATION 3133EIN39 10/1/2019 4/30/2020 2.05 24,300,000.00 24,300,000.00 0.02%
FEDERAL FARM CREDIT BANKS FUNDING CORPORATION 3133EIN4T 10/1/2019 10/30/2020 207 244,900,000.00 244,900,000.00 024%
FEDERAL FARM CREDIT BANKS FUNDING CORPORATION 3133EJNPO 10112019 5/7/2020 212 148,000,000.00 147,992,950.06 0.14%
FEDERAL FARM CREDIT BANKS FUNDING CORPORATION 3133EJR35 10/1/2019 11/6/2020 2.07 197,600,000.00 197,600,000.00 0.19%
FEDERAL FARM CREDIT BANKS FUNDING CORPORATION 3133EJ542 10/1/2019 8/13/2020 1.94 123,400,000.00 123,389,347.45 0.12%
FEDERAL FARM CREDIT BANKS FUNDING CORPORATION 3133EKBHS 10/1/2019 2/26/2021 2.06 98,300,000.00 98,300,000.00 0.10%
FEDERAL FARM CREDIT BANKS FUNDING CORPORATION 3133EKCX2 10112019 3/15/2021 2.05 344,300,000.00 344,300,000.00 0.33%
FEDERAL FARM CREDIT BANKS FUNDING CORPORATION 3133EKDMS 10112019 3/18/2021 1.94 103,300,000.00 103,300,000.00 0.10%
FEDERAL FARM CREDIT BANKS FUNDING CORPORATION 3133EKFD3 10/29/2019 6/29/2020 2.05 282,400,000.00 282,400,000.00 0.27%
FEDERAL FARM CREDIT BANKS FUNDING CORPORATION 3133EKFF8 10/1/2019 3/29/2021 2.04 344,300,000.00 344,300,000.00 0.33%
FEDERAL FARM CREDIT BANKS FUNDING CORPORATION 3133EKGEQ 10/1/2019 4/8/2021 2.04 246,000,000.00 246,000,000.00 0.24%
FEDERAL FARM CREDIT BANKS FUNDING CORPORATION 3133EKHYS 10/1/2019 4/23/2021 1.95 245,900,000.00 245,900,000.00 0.24%
FEDERAL FARM CREDIT BANKS FUNDING CORPORATION 3133EKHZ2 10/1/2019 4/23/2021 2.06 29,500,000.00 29,500,000.00 0.03%
FEDERAL FARM CREDIT BANKS FUNDING CORPORATION 3133EKJQ0 101112019 2/26/2021 2.03 188,600,000.00 188,600,000.00 0.18%
FEDERAL HOME LOAN BANK SYSTEM 3130ADKQ4 101212019 1/30/2020 2.02 1,755,000,000.00 1,755,087,395.79 1.71%
FEDERAL HOME LOAN BANK SYSTEM 3130ADXXS 101712019 10/7/2019 199 988,000,000.00 988,000,000.00 0.96%
FEDERAL HOME LOAN BANK SYSTEM 3130AFTVE 111412019 8/4/2020 213 477,700,000.00 477,700,000.00 046%
FEDERAL HOME LOAN BANK SYSTEM 3130AG4K8 12119/2019 3/19/2021 2.09 492,100,000.00 492,100,000.00 048%
FEDERAL HOME LOAN BANK SYSTEM 3130AG5J0 1012712019 12/27/2019 2.03 1,433,200,000.00 1,433,200,000.00 1.39%
FEDERAL HOME LOAN BANK SYSTEM 3130AG5N1 101712019 1/7/2020 202 477,800,000.00 477,800,000.00 046%
FEDERAL HOME LOAN BANK SYSTEM 3130AG6J9 10/1/2019 411/2021 225 993,500,000.00 993,500,000.00 097%
FEDERAL HOME LOAN BANK SYSTEM 3130AG7H2 1012112019 1/21/2020 202 650,000,000.00 650,000,000.00 063%
FEDERAL HOME LOAN BANK SYSTEM 3130AG7J8 10/10/2019 1/10/2020 202 1,348,500,000.00 1,348,500,000.00 131%
FEDERAL HOME LOAN BANK SYSTEM 3130AGA96 10/18/2019 10/18/2019 2.00 744,000,000.00 744,000,000.00 072%
FEDERAL HOME LOAN BANK SYSTEM 3130AGAB1 10/25/2019 10/25/2019 198 496,000,000.00 496,000,000.00 048%
FEDERAL HOME LOAN BANK SYSTEM 3130AGAF2 10/1/2019 10/9/2019 185 913,600,000.00 913,600,000.00 0.89%
FEDERAL HOME LOAN BANK SYSTEM 3130AGB20 10/15/2019 10/15/2019 198 744,800,000.00 744,800,000.00 072%
FEDERAL HOME LOAN BANK SYSTEM 3130AH6S7 1012712019 3/27/2020 2.10 490,000,000.00 490,000,000.00 048%
FEDERAL HOME LOAN BANK SYSTEM 3130AH7M9. 11/1/2019 5/1/2020 - 593,000,000.00 593,000,000.00 0.58%
FEDERAL HOME LOAN BANK SYSTEM 313384NR6 10/31/2019 10/31/2019 1.91 489,700,000.00 488,843,021.17 0.48%
FEDERAL HOME LOAN BANK SYSTEM 313384NV7 111412019 11/412019 1.91 483,200,000.00 482,248,498.67 0.47%
FEDERAL HOME LOAN BANK SYSTEM 313384NY1 11712019 11/7/2019 1.91 477,400,000.00 476,376,971.58 0.46%
FEDERAL HOME LOAN BANK SYSTEM 313384QD4 12/6/2019 12/6/2019 1.90 251,848,000.00 250,889,928.25 024%
FEDERAL HOME LOAN BANK SYSTEM 313384016 12/13/2019 12/13/2019 1.90 990,000,000.00 986,125,525.00 0.96%
FEDERAL HOME LOAN BANK SYSTEM 313384005 12117/2019 12/17/2019 1.90 297,000,000.00 295,773,967 51 029%
FEDERAL HOME LOAN BANK SYSTEM 313384RA9 12/27/2019 12/27/2019 1.90 140,000,000.00 139,363,932.72 0.14%
FEDERAL HOME LOAN BANK SYSTEM 313384RP6 1/9/2020 1/9/2020 1.89 243,943,000.00 242,675,851.61 0.24%
FEDERAL HOME LOAN MORTGAGE CORPORATION 313396RT2 1/13/2020 1/13/2020 1.89 259,090,000.00 257,712,791.86 0.25%
FEDERAL NATIONAL MORTGAGE ASSOCIATION 3136G4THB 10/1/2019 1/30/2020 1.98 124,250,000.00 124,250,000.00 0.12%
OVERSEAS PRIVATE INVESTMENT CORPORATION 6903533N5 10/7/2019 10/7/2019 2.20 55,000,000.00 55,000,000.00 0.05% UNITED STATES OF AMERICA UNITED STATES OF AMERICA
OVERSEAS PRIVATE INVESTMENT CORPORATION 6903533X3 10/7/2019 10/7/2019 2.22 3,926,721.58 3,926,721.58 0.00% UNITED STATES OF AMERICA UNITED STATES OF AMERICA
OVERSEAS PRIVATE INVESTMENT CORPORATION 6903534F1 10/7/2019 10/7/2019 2.22 25,000,000.00 25,000,000.00 0.02% UNITED STATES OF AMERICA UNITED STATES OF AMERICA
OVERSEAS PRIVATE INVESTMENT CORPORATION 69035343 10/7/2019 10/7/2019 2.20 10,000,000.00 10,000,000.00 0.01% UNITED STATES OF AMERICA UNITED STATES OF AMERICA
OVERSEAS PRIVATE INVESTMENT CORPORATION 6903534U8 10/7/2019 10/7/2019 2.20 24,000,000.00 24,000,000.00 0.02% UNITED STATES OF AMERICA UNITED STATES OF AMERICA
OVERSEAS PRIVATE INVESTMENT CORPORATION 6903534Y0 10/7/2019 10/7/2019 2.20 13,000,000.00 13,000,000.00 0.01% UNITED STATES OF AMERICA UNITED STATES OF AMERICA
OVERSEAS PRIVATE INVESTMENT CORPORATION 6903535X1 10/7/2019 10/7/2019 2.22 6,250,000.00 6,250,000.00 0.01% UNITED STATES OF AMERICA UNITED STATES OF AMERICA
OVERSEAS PRIVATE INVESTMENT CORPORATION 690353604 1111712019 11/17/2019 201 24,000,000.00 24,227,836.96 0.02% UNITED STATES OF AMERICA UNITED STATES OF AMERICA
OVERSEAS PRIVATE INVESTMENT CORPORATION 6903536E2 1111712019 11/17/2019 2,06 38,200,000.00 38,562,640.49 0.04% UNITED STATES OF AMERICA UNITED STATES OF AMERICA
OVERSEAS PRIVATE INVESTMENT CORPORATION 6903537A9 107712019 10/7/2019 220 30,000,000.00 30,000,000.00 0.03% UNITED STATES OF AMERICA UNITED STATES OF AMERICA
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OVERSEAS PRIVATE INVESTMENT CORPORATION 6903537C5 10/7/2019 10/7/2019 2.20 20,000,000.00 20,000,000.00 0.02% UNITED STATES OF AMERICA UNITED STATES OF AMERICA

OVERSEAS PRIVATE INVESTMENT CORPORATION 6903537H4 10/7/2019 10/7/2019 2.20 25,000,000.00 25,000,000.00 0.02% UNITED STATES OF AMERICA UNITED STATES OF AMERICA

OVERSEAS PRIVATE INVESTMENT CORPORATION 6903537L5 10/2/2019 10/7/2019 2.20 12,600,000.00 12,600,000.00 0.01% UNITED STATES OF AMERICA UNITED STATES OF AMERICA

OVERSEAS PRIVATE INVESTMENT CORPORATION 690353A31 10/7/2019 10/7/2019 2.20 7,434,310.00 7,434,310.00 0.01% UNITED STATES OF AMERICA UNITED STATES OF AMERICA

OVERSEAS PRIVATE INVESTMENT CORPORATION 690353C47 10/7/2019 10/7/2019 2.20 3,732,825.62 3,732,825.62 0.00% UNITED STATES OF AMERICA UNITED STATES OF AMERICA

OVERSEAS PRIVATE INVESTMENT CORPORATION 690353C96 10/7/2019 10/7/2019 2.20 39,622,641.50 39,622,641.50 0.04% UNITED STATES OF AMERICA UNITED STATES OF AMERICA

OVERSEAS PRIVATE INVESTMENT CORPORATION 690353038 10/7/2019 10/7/2019 2.20 57,602,272.81 57,602,272.81 0.06% UNITED STATES OF AMERICA UNITED STATES OF AMERICA

OVERSEAS PRIVATE INVESTMENT CORPORATION 690353457 10/7/2019 10/7/2019 2.20 4,765,025.19 4,765,025.19 0.00% UNITED STATES OF AMERICA UNITED STATES OF AMERICA

OVERSEAS PRIVATE INVESTMENT CORPORATION 690353L21 10/7/2019 10/7/2019 2.20 27,303,246.68 27,303,246.68 0.03% UNITED STATES OF AMERICA UNITED STATES OF AMERICA

OVERSEAS PRIVATE INVESTMENT CORPORATION 690353L62 10/7/2019 10/7/2019 2.20 4,347 650.69 4,347 650.69 0.00% UNITED STATES OF AMERICA UNITED STATES OF AMERICA

OVERSEAS PRIVATE INVESTMENT CORPORATION 690353L96 10/7/2019 10/7/2019 222 17,631,250.00 17,631,250.00 0.02% UNITED STATES OF AMERICA UNITED STATES OF AMERICA

OVERSEAS PRIVATE INVESTMENT CORPORATION 690353M46 10/7/2019 10/7/2019 2.20 1,330,381.10 1,330,381.10 0.00% UNITED STATES OF AMERICA UNITED STATES OF AMERICA

OVERSEAS PRIVATE INVESTMENT CORPORATION 690353M87 10/7/2019 10/7/2019 2.20 54,774,944.54 54,774,944 .54 0.05% UNITED STATES OF AMERICA UNITED STATES OF AMERICA

OVERSEAS PRIVATE INVESTMENT CORPORATION B690353N52 10/7/2019 10/7/2019 2.20 6,747,553.89 6,747,553.89 0.01% UNITED STATES OF AMERICA UNITED STATES OF AMERICA

OVERSEAS PRIVATE INVESTMENT CORPORATION 690353Q59 10/7/2019 10/7/2019 222 29,874,345.80 29,874,345.80 0.03% UNITED STATES OF AMERICA UNITED STATES OF AMERICA

OVERSEAS PRIVATE INVESTMENT CORPORATION 690353Q67 10/7/2019 10/7/2019 2.20 1,748,625.08 1,748,625.08 0.00% UNITED STATES OF AMERICA UNITED STATES OF AMERICA

OVERSEAS PRIVATE INVESTMENT CORPORATION 690353Q75 10/7/2019 10/7/2019 2.20 10,720,600.00 10,720,600.00 0.01% UNITED STATES OF AMERICA UNITED STATES OF AMERICA

OVERSEAS PRIVATE INVESTMENT CORPORATION 690353532 10/7/2019 10/7/2019 2.20 43,000,000.00 43,000,000.00 0.04% UNITED STATES OF AMERICA UNITED STATES OF AMERICA

OVERSEAS PRIVATE INVESTMENT CORPORATION 690353723 10/7/2019 10/7/2019 222 10,000,000.00 10,000,000.00 0.01% UNITED STATES OF AMERICA UNITED STATES OF AMERICA

OVERSEAS PRIVATE INVESTMENT CORPORATION 690353172 10/7/2019 10/7/2019 2.20 28,000,000.00 28,000,000.00 0.03% UNITED STATES OF AMERICA UNITED STATES OF AMERICA

OVERSEAS PRIVATE INVESTMENT CORPORATION 69035346 10/7/2019 10/7/2019 222 8,492,707.00 8,492,707.00 0.01% UNITED STATES OF AMERICA UNITED STATES OF AMERICA

OVERSEAS PRIVATE INVESTMENT CORPORATION 690353VV6E 10/7/2019 10/7/2019 2.20 110,600,000.00 110,600,000.00 0.11% UNITED STATES OF AMERICA UNITED STATES OF AMERICA

OVERSEAS PRIVATE INVESTMENT CORPORATION 690353W37 10/7/2019 10/7/2019 2.20 17,000,000.00 17,000,000.00 0.02% UNITED STATES OF AMERICA UNITED STATES OF AMERICA

OVERSEAS PRIVATE INVESTMENT CORPORATION 10/7/2019 10/7/2019 2.20 25,000,000.00 25,000,000.00 0.02% UNITED STATES OF AMERICA UNITED STATES OF AMERICA

OVERSEAS PRIVATE INVESTMENT CORPORATION 690353W94 10/7/2019 10/7/2019 2.20 6,529,820.00 6,529,820.00 0.01% UNITED STATES OF AMERICA UNITED STATES OF AMERICA

OVERSEAS PRIVATE INVESTMENT CORPORATION 690353XQ5 10/7/2019 10/7/2019 2.20 48,600,001.56 48,600,001.56 0.05% UNITED STATES OF AMERICA UNITED STATES OF AMERICA

OVERSEAS PRIVATE INVESTMENT CORPORATION 690353YR2 10/7/2019 10/7/2019 2.20 278,970.48 0.00% UNITED STATES OF AMERICA UNITED STATES OF AMERICA

OVERSEAS PRIVATE INVESTMENT CORPORATION 690353283 10/7/2019 10/7/2019 222 4,496,139.00 0.00% UNITED STATES OF AMERICA UNITED STATES OF AMERICA

[ TOTAL: 'OVERNMENT AGENCY DEBT 20,628,141,032.52 20.04%

ABN AMRO BANK N.v." NA 101172019 100112019 260 502,859,550.56 502,859,550.56 0.49%

BANK OF AMERICA, NATIONAL ASSOCIATION'” NiA 101172019 10112019 232 350,185,393.26 359,185,393.26 0.35%

BANK OF NOVA SCOTIA (THE)"” NA 101172019 100112019 237 1,724,089,887 64 1,724,089,887 .64 168%

BNP PARIBAS NiA 101172019 1011/2019 239 550,000,000.00 550,000,000.00 0.53% BNP PARIBAS

BNP PARIBAS NiA 101172019 1011/2019 239 500,000,000.00 500,000,000.00 0.49% BNP PARIBAS

BNP PARIBAS NiA 101212019 10122019 222 2,000,000,000.00 2,000,000,000.00 1.94% BNP PARIBAS BNP PARIBAS

BNP PARIBAS NiA 101772019 1072019 225 225,000,000.00 225,000,000.00 0.22% BNP PARIBAS BNP PARIBAS

BNP PARIBAS NiA 101772019 1072019 205 870,000,000.00 870,000,000.00 0.85% BNP PARIBAS BNP PARIBAS

BNP PARIBAS NiA 101772019 10/7/2019  2.00 247,500,000.00 247,500,000.00 0.24% BNP PARIBAS BNP PARIBAS

BNP PARIBAS NiA 101772019 1072019 205 1,490,000,000.00 1,490,000,000.00 145% BNP PARIBAS BNP PARIBAS

BNP PARIBAS NiA 101172019 10112019 237 333,300,000.00 333,300,000.00 0.32% BNP PARIBAS

BOFA SECURITIES INC" N/A 10/1/2019 10/1/2019 232 1,221,230,337.08 1,221,230,337.08 1.19%

BOFA SECURITIES INC. N/A 10/1/2019 10/1/2019 232 287,900,000.00 287,900,000.00 0.28%

BOFA SECURITIES INC. NIA 10/1/2019 10/1/2019 232 200,000,000.00 200,000,000.00 0.19%

CIBC Wood Gundy Sec N/A 10/7/2019 10/7/2019 2.18 950,000,000.00 950,000,000.00 0.92% CIBC Wood Gundy Sec

CIBC Wood Gundy Sec N/A 10/18/2019 10/18/2019 1.95 950,000,000.00 950,000,000.00 0.92% CIBC Wood Gundy Sec

CITIBANK, NA N/A 10/1/2019 10/7/2019 233 1,000,000,000.00 1,000,000,000.00 0.97%

CITIGROUP GLOBAL MARKETS INC. NA 10/1/2019 10/1/2019 232 47,600,000.00 47,600,000.00 0.05%

CITIGROUP GLOBAL MARKETS INC.! NIA 101172019 100112019 232 502,859,550.56 502,859,550.56 0.49%

DEUTSCHE BANK SECURITIES INC NiA 101172019 100112019 2.40 1,050,000,000.00 1,050,000,000.00 1.02%

HSBC SECURITIES (USA) INC NA 101172019 10712019 2.38 1,000,000,000.00 1,000,000,000.00 0.97% HSBC BANK PLC

HSBC SECURITIES (USA) INC NiA 101172019 10712019 2.38 500,000,000.00 500,000,000.00 0.49% HSBC BANK PLC

HSBC SECURITIES (USA) INC NIA 101172019 100112019 237 250,000,000.00 250,000,000.00 0.24% HSBC BANK PLC

ING FINANCIAL MARKETS LLG NiA 111412019 11/4/2019 249 200,000,000.00 200,000,000.00 0.19%

ING FINANCIAL MARKETS LLG NiA 11/5/2019 1152019 249 200,000,000.00 200,000,000.00 0.19%

ING FINANCIAL MARKETS LLG NiA 10/8/2019 10/8/2019 230 350,000,000.00 350,000,000.00 0.34%

ING FINANCIAL MARKETS LLG NiA 1112112019 111212019 2.04 300,000,000.00 300,000,000.00 0.29%

ING FINANCIAL MARKETS LLG NiA 1011812019 10/18/2019 210 500,000,000.00 500,000,000.00 0.49%

JP. MORGAN SECURITIES LLC NIA 101172019 100112019 2.09 1,000,000,000.00 1,000,000,000.00 0.97%

JP. MORGAN SECURITIES LLC NIA 101172019 100112019 2.37 2,500,000,000.00 2,500,000,000.00 243%

MIZUHO SECURITIES USA LLC NIA 101172019 100112019 2.37 350,000,000.00 350,000,000.00 0.34%

MORGAN STANLEY & CO. LLC NiA 101172019 1011/2019 237 150,000,000.00 150,000,000.00 0.15%

MUFG SECURITIES AMERICAS INC. N/A 10/1/2019 11/4/2019 245 500,000,000.00 500,000,000.00 0.49%

MUFG SECURITIES AMERICAS INC. N/A 10/1/2019 11/4/2019 245 250,000,000.00 250,000,000.00 0.24%

MUFG SECURITIES AMERICAS INC. N/A 10/1/2019 11/4/2019 245 250,000,000.00 250,000,000.00 0.24%

MUFG SECURITIES AMERICAS INC. N/A 10/1/2019 10/1/2019 2.37 250,000,000.00 250,000,000.00 0.24%

NOMURA SECURITIES INTERNATIONAL INC. N/A 10/1/2019 10/1/2019 2.40 1,300,000,000.00 1,300,000,000.00 1.26%
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ROYAL BANK OF CANADA-NEW YORK BRANCH N/A 10/7/2019 10/7/2019 1.98 2,000,000,000.00 2,000,000,000.00 1.94%

ROYAL BANK OF CANADA-NEW YORK BRANCH N/A 10/1/2019 10/1/2019 237 3,700,000,000.00 3,700,000,000.00 3.60%

SUMITOMO MITSUI BANKING CORPORATION N/A 10/1/2019 10/1/2019 237 1,050,000,000.00 1,050,000,000.00 1.02%

WELLS FARGO SECURITIES, LLC"”! NA 10/1/2019 10/1/2019 2.40 2,083,275,280.90 2,083,275,280.90 2.03%

GOVERNMENT AGENCY REPURCHASE AGREEMENT, COLLATERALIZED ONLY BY U.S. GOVERNMENT AGENCY SEC

U.S. TREASURY 912828MP2 2/15/2020 2/15/2020 363 108,800,000.00 109,301,869.27 0.11%
U.S. TREASURY 912828VF4 5/31/2020 5/31/2020 138 260,800,000.00 260,048,707.24 0.25%
U.S. TREASURY 912796RN1 12/5/2019 12/5/2019 182 600,000.00 597,919.99 0.00%
U.S. TREASURY 912796RY7 /3012020 1/30/2020 182 2,532,800,000.00 2,515,475,999.77 2.45%
U.S. TREASURY 9127965D2 2/27/2020 2/27/2020 183 702,900,000.00 697,547,026.01 0.68%
U.S. TREASURY 912796SH3 3/26/2020 3/26/2020 182 1,846,500,000.00 1,820,613,759.03 1.78%
U.S. TREASURY 9127965U4 11129/2019 11/29/2019 184 700,000.00 697,757.18 0.00%
U.S. TREASURY 912796SW0 12/12/2019 12/12/2019 181 250,000.00 249,045.00 0.00%
U.S. TREASURY 9127965Y6 12/26/2019 12/26/2019 182 15,100,000.00 15,026,051.94 0.01%
U.S. TREASURY 912796TAT 1/9/2020 1/9/2020 184 2,113,457,000.00 2,101,275,266.09 2.04%
U.S. TREASURY 912796TE9 21612020 2/6/2020 183 376,100,000.00 373,620,919.10 0.36%
U.S. TREASURY 912796TF6 2/13/2020 2/13/2020 181 17,700,000.00 17,576,542.50 0.02%
U.S. TREASURY 912796TG4 2/20/2020 2/20/2020 183 500,200,000.00 496,570,406.06 0.48%
U.S. TREASURY 912796TH2 3/5/2020 3/5/2020 182 5,635,900,000.00 5,591,341,193.47 5.44%
U.S. TREASURY 912796TKS 3/12/2020 3/12/2020 183 2,273,000,000.00 2,254,170,534.70 2.19%
U.S. TREASURY 9127967TL3 3/19/2020 3/19/2020 185 231,000,000.00 228,968,322.93 0.22%
U.S. TREASURY 912796TM1 41212020 41212020 181 1,560,000,000.00 1,545,843,436.80 1.50%
U.S. TREASURY 912796VX4 10112019 10/1/2019 - 50,000.00 50,000.00 0.00%
U.S. TREASURY 912796WF2 11/126/2019 11/26/2019 185 2,775,250,000.00 2,767,220,292.22 2.69%
U.S. TREASURY 912828357 1/31/2020 1/31/2020 2.00 279,400,000.00 279,450,685.77 027%
U.S. TREASURY 9128284C1 3/31/2020 3/31/2020 225 435,100,000.00 435,579,931.53 0.42%
U.S. TREASURY 91282846 4/30/2020 4130/2020 238 681,800,000.00 683,340,130.52 0.66%
U.S. TREASURY 9128284Q0 5/31/2020 5/31/2020 250 163,400,000.00 164,079,287.61 0.16%
U.S. TREASURY 9128285H9 10112019 10/31/2020 196 2,842,200,000.00 2,840,795,452.22 2.76%
U.S. TREASURY 9128285Y2 10/1/2019 1/31/2021 2.03 1,263,800,000.00 1,262,708,098.37 123%
U.S. TREASURY 912828608 10112019 41302021 2.05 1,286,025,000.00 1,284,587,183.80 1.25%
U.S. TREASURY 9128287G9 101112019 7/31/2021 213 3,666,540,000.00 3,665,498,000.60 3.56%
U.S. TREASURY 912828J50 2/29/2020 2/29/2020 138 73,200,000.00 72,907,569.71 0.07%
U.S. TREASURY 912828084 3/31/2020 3/31/2020 138 171,100,000.00 170,299,713.14 0.17%
U.S. TREASURY 912828K58 4/30/2020 41302020 138 327,100,000.00 326,167,170.83 0.32%
U.S. TREASURY 912828LY4 11/15/2019 11/15/2019 3.38 12,600,000.00 12,618,727.13 0.01%
U.S. TREASURY 912828ND8 5/15/2020 5/15/2020 3.50 743,100,000.00 749,212,732.66 0.73%
U.S. TREASURY 912828VA5 4/30/2020 41302020 113 302,300,000.00 300,975,281.35 0.29%
U.S. TREASURY 912828X21 4/15/2020 4/15/2020 150 178,900,000.00 178,142,059.63 0.17%
U.S. TREASURY 912828X96 5/15/2020 5/15/2020 150 84,700,000.00 84,473,582.39 0.08%
U.S. TREASURY 912828XES 5/31/2020 5/31/2020 150 330,900,000.00 330,202,883.17 0.32%
U.S. TREASURY 912828XU9 6/15/2020 6/15/2020 1.50 272,600,000.00 272,046,824.65 0.26%
TREASURY DEBT
BANK OF MONTREAL NA 101712019 10/7/2019 2.06 650,000,000.00 650,000,000.00 0.63%
BANK OF NOVA SCOTIA (THE)"” NA 10/1/2019 10/1/2019 235 117,241,379.31 117,241,379.31 0.11%
BARCLAYS CAPITAL INC NA 101112019 10/1/2019 235 200,000,000.00 200,000,000.00 0.19%
BNP PARIBAS NA 10712019 10/7/2019 2.04 475,000,000.00 475,000,000.00 0.46% BNP PARIBAS BNP PARIBAS
BNP PARIBAS” NA 10/1/2019 10/1/2019 235 703,448,275.86 703,448,275.86 0.68%
BOFA SECURITIES INC, NA 10112019 10/1/2019 225 400,000,000.00 400,000,000.00 0.39%
CIBC Wood Gundy Sec NA 10712019 10/7/2019 2.06 300,000,000.00 300,000,000.00 0.29% CIBC Wood Gundy Sec
CITIGROUP GLOBAL MARKETS INC. NIA 10/1/2019 10/1/2019 1.70 50,000,000.00 50,000,000.00 0.05%
CITIGROUP GLOBAL MARKETS INC." NA 10/1/2019 10/1/2019 230 293,103,448.28 293,103,448.28 028%
CREDIT AGRICOLE CORPORATE AND INVESTMENT BANK NA 101112019 10/1/2019 2.30 100,000,000.00 100,000,000.00 0.10% CREDIT AGRICOLE CORPORATE AND INVESTMENT BA!
DAIWA CAPITAL MARKETS AMERICA INC. NA 10/1/2019 10/1/2019 235 211,937,815.98 211,937,815.98 021%
DAIWA CAPITAL MARKETS AMERICA INC. NA 101112019 10/1/2019 235 249,017,803.01 249,017,803.01 0.24%
DAIWA CAPITAL MARKETS AMERICA INC. NA 10/1/2019 10/1/2019 235 799,444,943.96 799,444,943.96 0.78%
DAIWA CAPITAL MARKETS AMERICA INC. NA 10/1/2019 10/1/2019 235 148,063,723.00 148,063,723.00 0.14%
DAIWA CAPITAL MARKETS AMERICA INC. NA 10/1/2019 10/1/2019 235 268,392,749.01 268,392,749.01 0.26%
DAIWA CAPITAL MARKETS AMERICA INC. NA 10/1/2019 10/1/2019 235 231,345,586.00 231,345,586.00 0.22%
DAIWA CAPITAL MARKETS AMERICA INC. NA 10/1/2019 10/1/2019 235 224,641,909.99 224,641,909.99 0.22%
DAIWA CAPITAL MARKETS AMERICA INC. NA 10/1/2019 10/1/2019 235 457,640,203.02 457,640,293.02 0.44%
DAIWA CAPITAL MARKETS AMERICA INC. NA 10/1/2019 10/1/2019 235 212,009,800.00 212,009,800.00 021%
DAIWA CAPITAL MARKETS AMERICA INC. NA 10/1/2019 10/1/2019 235 130,770,832.00 130.770,832.00 0.13%
DAIWA CAPITAL MARKETS AMERICA INC. NA 10/1/2019 10/1/2019 235 490,196,070.00 490,196,070.00 0.48%
DAIWA CAPITAL MARKETS AMERICA INC. NA 10/1/2019 10/1/2019 235 243,259,800.00 243,259,800.00 0.24%
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Monthly Holdings Report

As of 09-30-2019

MONTHLY HOLDINGS REPORT
GS Financial Square Government Fund

Weighted Average Matul 43
Weighted Average 120
Effective Final Maturity ~ Coupon/ ~Principal Amount Value Percentage of
Issuer Cusip Maturity Date _Date Yield  (§) ©) Total Guarantor Sponsor Liquidity Provider Provider
DAIWA CAPITAL MARKETS AMERICA INC. NA 10/1/2019 10112019 2.35 505,906,813.03 505,906,813.03 0.49%
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California Asset Management Trust Cash Reserve Portfolio

Schedule of Investments For the Month Ending

July 31, 2019

Maturity Maturity Final
Yield to Date for ,, Datefor ,  Maturity @
Category of Investment / Issuer CUSIP Maturity WAM WAL Date Principal Value
U.S. Treasury Repurchase Agreement
BNP PARIBAS RPON1ITR7 2.39% 08/01/2019 08/01/2019 08/01/2019 175,000,000.00 175,000,000.00
BNP PARIBAS RP9J2NUE1 2.29% 08/07/2019 08/07/2019 09/16/2019 150,000,000.00 150,000,000.00
CREDIT AGRICOLE CIB/US RP1E2IIL9 2.24% 08/07/2019 08/07/2019 09/03/2019 100,000,000.00 100,000,000.00

Category of Investment Sub-Total 425,000,000.00 425,000,000.00

U.S. Government Agency Repurchase Agreement

CREDIT AGRICOLE CIB/US RPEDOOKJ0 2.52% 08/01/2019 08/01/2019 08/01/2019 518,800,000.00 518,800,000.00
GOLDMAN SACHS & CO RPON1LMH9 2.44% 08/01/2019 08/01/2019 08/01/2019 100,000,000.00 100,000,000.00
GOLDMAN SACHS & CO RPEDOOKC5 2.51% 08/01/2019 08/01/2019 08/01/2019 253,300,000.00 253,300,000.00
GOLDMAN SACHS & CO RP9J2NU76 2.36% 08/07/2019 08/07/2019 08/08/2019 150,000,000.00 150,000,000.00

Category of Investment Sub-Total 1,022,100,000.00 1,022,100,000.00

Other Instrument - Corporate Note

AMERICAN HONDA FINANCE
AMERICAN HONDA FINANCE
AMERICAN HONDA FINANCE
APPLE INC

AUST & NZ BANKING GROUP
CISCO SYSTEMS

CITIGROUP INC
COMMONWEALTH BANK OF AUSTRALIA NY
COOPERATIEVE RABOBANK U.A.
CREDIT SUISSE NEW YORK
HSBC BANK PLC

HSBC BANK USA NA

JOHN DEERE CAPITAL CORP
JOHN DEERE CAPITAL CORP
MELLON BANK

MET LIFE GLOB FUNDING I

02665WBM2 2.25% 02/14/2020 02/14/2020 02/14/2020 18,035,000.00
02665WCH?2 2.36% 06/16/2020 06/16/2020 06/16/2020 44,310,000.00
02665WBT7 2.22% 07/20/2020 07/20/2020 07/20/2020 20,050,000.00
037833CZ1 2.59% 09/12/2019 09/12/2019 09/12/2019 10,000,000.00
05253JAP6 2.89% 09/23/2019 09/23/2019 09/23/2019 15,000,000.00
17275RAH5 2.46% 01/15/2020 01/15/2020 01/15/2020 37,941,000.00
17325FAG3 2.66%®  09/18/2019 09/18/2019 09/18/2019 80,000,000.00
20271RAH3 2.72% 09/06/2019 09/06/2019 09/06/2019 15,000,000.00
21688AAD4 2.64% 01/14/2020 01/14/2020 01/14/2020 50,000,000.00
22546QAC1 3.10% 08/13/2019 08/13/2019 08/13/2019 34,461,000.00
40428HPN6 2.74% 11/13/2019 11/13/2019 11/13/2019 40,342,000.00
40428HPP1 3.15%®  08/13/2019 11/13/2019 11/13/2019 12,000,000.00
24422EUF4 2.48%®  10/07/2019 01/07/2020 01/07/2020 50,000,000.00
24422ETQ2 2.26% 03/13/2020 03/13/2020 03/13/2020 5,160,000.00
06406HCZ0 2.39% 02/24/2020 02/24/2020 02/24/2020 7,520,000.00
59217GCJ6 2.64%°  09/19/2019 09/19/2019 09/19/2019 91,770,000.00

18,011,467.81
44,553,141.38
19,998,280.86

9,987,682.44
14,981,934.82
38,279,261.38
79,989,732.86
14,993,957.32
49,913,362.46
34,485,393.14
40,300,911.87
12,016,055.70
50,036,704.49

5,158,101.86

7,509,863.79
91,796,449.36
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California Asset Management Trust Cash Reserve Portfolio

Schedule of Investments For the Month Ending July 31, 2019
Maturity Maturity Final
Yield to Date for ,, Datefor ,  Maturity @
Category of Investment / Issuer CUSIP Maturity WAM WAL Date Principal Value
Other Instrument - Corporate Note
NATIONAL AUSTRALIA BK/NY 63254AAV0 2.32% 05/22/2020 05/22/2020 05/22/2020 10,000,000.00 9,984,202.65
NEW YORK LIFE GLOBAL FDG 64952WCK7 2.42% 10/24/2019 10/24/2019 10/24/2019 15,000,000.00 14,968,546.52
ORACLE CORP 68389XAX3 2.35% 10/08/2019 10/08/2019 10/08/2019 25,806,000.00 25,800,540.67
TOYOTA MOTOR CREDIT CORP 89236TFZ3 2.59%%  08/22/2019 05/22/2020 05/22/2020 50,000,000.00 50,000,000.00
UBS AG STAMFORD CT 90261XHES 2.77% 08/14/2019 08/14/2019 08/14/2019 19,674,000.00 19,671,210.85
UNILEVER CAPITAL CORP 904764AV9 2.21% 05/05/2020 05/05/2020 05/05/2020 20,800,000.00 20,736,337.05
Category of Investment Sub-Total 672,869,000.00 673,173,139.28

Other Instrument - Bank Note

BANK OF AMERICA NA 06053P2C0 2.59% 01/03/2020 01/03/2020 01/03/2020 10,000,000.00 10,000,000.00
BANK OF AMERICA NA 06053P2Q9 2.46%  08/13/2019 01/13/2020 01/13/2020 75,000,000.00 75,000,000.00
CITIGROUP INC 17325FAES8 2.18% 06/12/2020 06/12/2020 06/12/2020 25,000,000.00 24,983,569.71
COOPERATIEVE RABOBANK U.A. 21688AAG7 2.94% 08/09/2019 08/09/2019 08/09/2019 40,000,000.00 39,986,441.30
PNC BANK NA 69353REP9 2.27% 06/01/2020 06/01/2020 06/01/2020 42,043,000.00 42,053,670.65
US BANK NA CINCINNATI 90331HNB5 2.50% 01/24/2020 01/24/2020 01/24/2020 22,700,000.00 22,646,218.55
US BANK NA CINCINNATI 90331HPE7 2.41%®  08/22/2019 05/22/2020 05/22/2020 50,000,000.00 50,000,000.00
Category of Investment Sub-Total 264,743,000.00 264,669,900.21

Non-Financial Company Commercial Paper

COCA-COLA COMPANY 19121BWI4 2.88% 09/18/2019 09/18/2019  09/18/2019 22,175,000.00 22,091,621.94
COCA-COLA COMPANY 19121BX79 2.67% 10/07/2019 10/07/2019 10/07/2019 66,000,000.00 65,677,544.02
COCA-COLA COMPANY 19121BXJ3 2.57% 10/18/2019 10/18/2019 10/18/2019 20,000,000.00 19,889,933.23
COCA-COLA COMPANY 19121AAH4 2.66% 01/17/2020 01/17/2020  01/17/2020 25,000,000.00 24,693,687.50
WALT DISNEY COMPANY 2546R3WA8 2.52% 09/10/2019 09/10/2019  09/10/2019 20,000,000.00 19,944,444.52
Category of Investment Sub-Total 153,175,000.00 152,297,231.21

Financial Company Commercial Paper

BANK OF MONTREAL CHICAGO 06366HX93 2.31% 10/09/2019 10/09/2019 10/09/2019 50,000,000.00 49,779,583.27
BNP PARIBAS NY BRANCH 09659BBK5 2.24% 02/19/2020 02/19/2020 02/19/2020 25,000,000.00 24,689,986.05
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California Asset Management Trust Cash Reserve Portfolio
Schedule of Investments For the Month Ending
Maturity Maturity Final
Yield to Date for ,, Datefor ,  Maturity
Category of Investment / Issuer CUSIP Maturity WAM WAL Date Principal
Financial Company Commercial Paper

CITIGROUP GLOBAL MARKETS 17327ADP9 2.24% 04/23/2020 04/23/2020 04/23/2020 45,000,000.00
HSBC USA INC 40434RWJ7 2.64% 09/18/2019 09/18/2019 09/18/2019 15,000,000.00
HSBC USA INC 40434WDES8 2.50%®  10/11/2019 10/11/2019 10/11/2019 20,000,000.00
HSBC USA INC 40434RY14 2.61% 11/01/2019 11/01/2019 11/01/2019 15,000,000.00
HSBC USA INC 40434WDP3 2.44%®  08/21/2019 02/21/2020 02/21/2020 20,000,000.00
ING (US) FUNDING LLC 44988GAB4 2.58%"  08/02/2019 12/02/2019 12/02/2019 60,000,000.00
JP MORGAN SECURITIES LLC 46640EHX9 2.47%®  10/11/2019 10/11/2019 10/11/2019 25,000,000.00
JP MORGAN SECURITIES LLC 46640EJF6 2.41%®  08/22/2019 11/22/2019 11/22/2019 40,000,000.00
METLIFE SHORT TERM FUNDING 59157UWL0 2.61% 09/20/2019 09/20/2019 09/20/2019 38,000,000.00
METLIFE SHORT TERM FUNDING 59157UX21 2.60% 10/02/2019 10/02/2019 10/02/2019 20,000,000.00
MUFG BANK LTD/NY 62479MXP3 2.63% 10/23/2019 10/23/2019 10/23/2019 25,000,000.00
MUFG BANK LTD/NY 62479MYF4 2.77% 11/15/2019 11/15/2019 11/15/2019 25,000,000.00
MUFG BANK LTD/NY 62479MZ97 2.75% 12/09/2019 12/09/2019 12/09/2019 40,000,000.00
MUFG BANK LTD/NY 62479LBM6 2.59% 02/21/2020 02/21/2020 02/21/2020 25,000,000.00
TOYOTA MOTOR CREDIT CORP 89233AP29 2.44%®  10/07/2019 10/07/2019 10/07/2019 20,000,000.00
TOYOTA MOTOR CREDIT CORP 89233AU49 2.41%®  08/20/2019 11/19/2019 11/19/2019 50,000,000.00
TOYOTA MOTOR CREDIT CORP 89233AW70 2.35%%  10/16/2019 01/10/2020 01/10/2020 40,000,000.00
TOYOTA MOTOR CREDIT CORP 89233A2C2 2.38%"  08/30/2019 02/24/2020 02/24/2020 25,000,000.00

44,268,500.00
14,947,800.00
20,000,000.00
14,901,291.83
20,000,000.00
60,000,000.00
25,000,000.00
40,000,000.00
37,863,833.09
19,911,477.88
24,850,139.16
24,800,513.42
39,611,444.58
24,640,166.74
20,000,000.00
50,000,000.00
40,000,000.00
25,000,000.00

Category of Investment Sub-Total

623,000,000.00

620,264,736.02

Certificate of Deposit

AUST & NZ BANKING GROUP
BANK OF NOVA SCOTIA HOUSTON
BANK OF NOVA SCOTIA HOUSTON
BNP PARIBAS

BNP PARIBAS NY BRANCH
CANADIAN IMP BK COMM NY
COOPERATIEVE RABOBANK U.A.
CREDIT SUISSE NEW YORK

DNB BANK ASA/NY

05252WQON6
06417GS66
06417MAB1
05586FPW1
05586FH26
13606B3V6
21684L2Y7
22549LP18
23341VSZ5

2.58%®
2.82%®
2.64%®
2.47%"®
2.56%

2.65%
2.55%®
2.61%

2.47%"®

09/13/2019
08/08/2019
08/01/2019
10/08/2019
08/29/2019
08/01/2019
08/21/2019
09/27/2019
08/09/2019

09/13/2019
11/08/2019
04/09/2020
10/08/2019
08/29/2019
04/17/2020
02/21/2020
09/27/2019
09/10/2019

09/13/2019
11/08/2019
04/09/2020
10/08/2019
08/29/2019
04/17/2020
02/21/2020
09/27/2019
09/10/2019

20,000,000.00
25,000,000.00
50,000,000.00
60,000,000.00
50,000,000.00
50,000,000.00
25,000,000.00
18,000,000.00
30,000,000.00

20,000,000.00
25,017,773.87
50,000,000.00
60,000,000.00
50,000,000.00
50,000,000.00
24,997,642.91
18,008,129.84
30,000,000.00
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Category of Investment / Issuer
Certificate of Deposit

DNB BANK ASA/NY

HSBC BANK USA NA

MIZUHO BANK LTD/NY
MIZUHO BANK LTD/NY

MUFG BANK LTD/NY

NATIXIS NY BRANCH
NORINCHUKIN BANK NY
NORINCHUKIN BANK NY
ROYAL BANK OF CANADA NY
SUMITOMO MITSUI BANK NY
SUMITOMO MITSUI BANK NY
SUMITOMO MITSUI TRUST NY
SUMITOMO MITSUI TRUST NY
SUMITOMO MITSUI TRUST NY
SVENSKA HANDELSBANKEN NY
SVENSKA HANDELSBANKEN NY
SVENSKA HANDELSBANKEN NY
SWEDBANK (NEW YORK)
SWEDBANK (NEW YORK)
SWEDBANK (NEW YORK)
TORONTO DOMINION BANK
TORONTO DOMINION BANK
TORONTO DOMINION BANK NY
TORONTO DOMINION BANK NY
UBS AG STAMFORD CT
WESTPAC BANKING CORP NY

California Asset Management Trust Cash Reserve Portfolio
Schedule of Investments

CUSIP

23341VL18
40435RCB5
60710A4A7
60710AAKS8
55379WB47
63873NU74
65602VMA1
65602VMS2
78012UQ0Q1
86565BY14
86565BA35
86564FWU3
86564F120
86564FF99
8695813A5
8695816L8
8695817B9
87019VSW8
87019U2K4
87019VVT1
89114MTF4
89114MN37
89114MzC4
89114ME86
90275D1Q4
96130ABL1

Yield to
Maturity

2.55%®
2.62%
2.51%®
2.36%®
2.74%
2.59%
2.53%
2.35%
2.68%®
2.50%®
2.42%®
2.40%"
2.25%
2.26%
2.47%®
2.57%
2.36%®
2.69%®
2.61%®
2.32%®
2.62%
2.57%"®
2.59%
2.58%
2.27%
2.60%®

Maturity
Date for
WAM

08/12/2019
09/20/2019
08/06/2019
08/27/2019
12/11/2019
11/04/2019
11/15/2019
12/10/2019
08/01/2019
08/12/2019
08/19/2019
08/19/2019
01/09/2020
01/10/2020
10/02/2019
10/07/2019
08/27/2019
08/01/2019
09/16/2019
10/01/2019
01/16/2020
08/05/2019
10/01/2019
10/21/2019
02/18/2020
09/10/2019

1)

Maturity
Date for |,
WAL

09/11/2019
09/20/2019
09/06/2019
11/27/2019
12/11/2019
11/04/2019
11/15/2019
12/10/2019
03/19/2020
10/11/2019
11/18/2019
08/19/2019
01/09/2020
01/10/2020
10/02/2019
10/07/2019
11/27/2019
08/01/2019
09/16/2019
10/01/2019
01/16/2020
06/03/2020
10/01/2019
10/21/2019
02/18/2020
09/10/2019

For the Month Ending

Final
Maturity ;)
Date

09/11/2019
09/20/2019
09/06/2019
11/27/2019
12/11/2019
11/04/2019
11/15/2019
12/10/2019
03/19/2020
10/11/2019
11/18/2019
08/19/2019
01/09/2020
01/10/2020
10/02/2019
10/07/2019
11/27/2019
08/01/2019
09/16/2019
10/01/2019
01/16/2020
06/03/2020
10/01/2019
10/21/2019
02/18/2020
09/10/2019

Principal

22,600,000.00
43,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
40,000,000.00
40,000,000.00
50,000,000.00
38,000,000.00
35,000,000.00
30,000,000.00
24,000,000.00
30,000,000.00
50,000,000.00
30,000,000.00
25,000,000.00
28,000,000.00
60,000,000.00
33,000,000.00
30,000,000.00
75,000,000.00
25,000,000.00
38,250,000.00
20,000,000.00

July 31, 2019

(@
Value

22,602,433.24
43,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00
40,000,000.00
40,000,000.00
50,000,000.00
38,000,000.00
35,000,000.00
29,999,981.38
23,999,984.78
30,000,000.00
50,000,459.56
30,000,000.00
25,000,000.00
28,006,384.09
60,000,061.00
33,036,783.56
30,000,000.00
75,000,000.00
25,000,000.00
38,250,000.00
20,000,000.00

Category of Investment Sub-Total 1,344,850,000.00 1,344,919,634.23

Asset Backed Commercial Paper

FAIRWAY FINANCE COMPANY LLC 30601YZK4 2.38%®  08/20/2019 09/20/2019 09/20/2019 30,000,000.00 29,999,521.92
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California Asset Management Trust Cash Reserve Portfolio

Schedule of Investments For the Month Ending July 31, 2019
Maturity Maturity Final
Yield to Date for ,, Datefor ,  Maturity @
Category of Investment / Issuer CUSIP Maturity WAM WAL Date Principal Value
Asset Backed Commercial Paper
JUPITER SECURITIZATION COMPANY 4820P3X32 2.79% 10/03/2019 10/03/2019 10/03/2019 23,000,000.00 22,889,715.50
LIBERTY STREET FUNDING LLC 53127UX96 2.44% 10/09/2019 10/09/2019 10/09/2019 50,000,000.00 49,768,083.27
OLD LINE FUNDING LLC 67983UWS8 2.60% 09/26/2019 09/26/2019 09/26/2019 38,800,000.00 38,644,886.36
OLD LINE FUNDING LLC 67983UXG3 2.62% 10/16/2019 10/16/2019 10/16/2019 20,000,000.00 19,891,066.45
Category of Investment Sub-Total 161,800,000.00 161,193,273.50
Portfolio Totals 4,667,537,000.00 4,663,617,914.45
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California Asset Management Trust Cash Reserve Portfolio

The Fund's Weighted Average Maturity and Weighted Average Life Maturity as of the reporting date are 55 and 85 days, respectively.

@ The maturity date used to calculate weighted-average maturity (WAM) under GASB 79. This takes into account the maturity shortening provisions of GASB 79 regarding
demand features and interest rate adjustments.

@ The maturity date used to calculate weighted-average life (WAL) under GASB 79. This takes into account the maturity shortening provisions of GASB 79 regarding demand
features without reference to interest rate adjustments.

®  The ultimate legal maturity date on which, in accordance with the terms of the security, and without reference to the maturity shortening provisions of GASB 79, the principal
amount must unconditionally be paid.

@ The value in accordance with GASB 79. Unless otherwise noted, the fund utilizes the amortized cost method to value portfolio securities.

®  Adjustable rate instrument. Rate shown is that which is in effect as of reporting date.

This information is for institutional investor use only, not for further distribution to retail investors, and does not represent an offer to sell or a solicitation of an offer to buy or sell any fund or
other security. Investors should consider the Trust’s investment objectives, risks, charges and expenses before investing in the Trust. This and other information about the Trust is available
in the Trust’s current Information Statement, which should be read carefully before investing. A copy of the Trust’s Information Statement may be obtained by calling 1-800-729-7665 oris
available on the Trust's website at www.camponline.com. While the Trust seeks to maintain a stable net asset value of $1.00 per share, it is possible to lose money investing in the Trust.

An investment in the Trust is not insured or guaranteed by the Federal Deposit Insurance Corporation or any other government agency. Shares of the Trust are distributed by PFM Fund
Distributors, Inc., member Financial Industry Regulatory Authority (FINRA) (www.finra.org) and Securities Investor Protection Corporation (SIPC) (www.sipc.org). PFM Fund Distributors,
Inc. is a wholly owned subsidiary of PFM Asset Management LLC.

46 Page 6



1*

1*
1*

o
o
o
o

1*

1*
1*

NVES7,
& g,
2,

00LED
41%
S
LuppaN

> &

¢ AN
Y- lgure®

State of California

Market Valuation
9/30/2019

Pooled Money Investment Account

Description

Carrying Cost Plus

Accrued Interest Purch.

Amortized Cost

Fair Value

Accrued Interest

United States Treasury:

Bills $ 19,962,799,548.19 [ $  20,149,631,218.46 | $ 20,170,090,000.00 NA

Notes $ 29,230,407,269.94 | §  29,224,407,968.98 | $ 29,342,840,500.00 [ $ 124,119,915.50
Federal Agency:

SBA $ 620,381,235.24 | $ 620,381,235.24 | $ 617,521,687.16 | $ 1,426,589.91

MBS-REMICs $ 20,423,873.00 | $ 20,423,873.00 | $ 21,069,725.56 | $ 95,454.83

Debentures $ 2,293,822,254.52 | $ 2,293,719,546.19 | $ 2,306,791,550.00 | $ 9,880,630.25

Debentures FR $ - 3 - 3 - $ -

Debentures CL $ 450,000,000.00 | $ 450,000,000.00 | $ 450,819,500.00 | $ 1,309,916.50

Discount Notes $ 13,081,447,402.81 | $ 13,155,472,340.33 | $ 13,157,427,000.00 NA
Supranational Debentures $ 539,155,502.87 | $ 539,155,502.87 | $ 543,537,100.00 | $ 2,598,084.50
Supranational Debentures FR | $ 200,220,716.29 | $ 200,220,716.29 | $ 200,322,832.09 | $ 789,345.53
CDs and YCDs FR $ 400,000,000.00 | $ 400,000,000.00 | $ 400,000,000.00 | $ 965,740.06
Bank Notes $ 650,000,000.00 | $ 650,000,000.00 | $ 649,844,510.98 | $ 4,031,486.11
CDs and YCDs $ 16,975,000,000.00 [ $ 16,975,000,000.00 | $ 16,978,243,253.92 [ $§  122,495,097.25
Commercial Paper $ 7,386,012,069.47 | $ 7,418,124,113.81 [ $ 7,418,575,176.70 NA
Corporate:

Bonds FR $ - 3 - 3 - $ -

Bonds $ - 3 - 3 - $ -
Repurchase Agreements $ - $ - $ - $ -
Reverse Repurchase $ - $ - $ - $ -
Time Deposits $ 4,833,740,000.00 | $ 4,833,740,000.00 | $ 4,833,740,000.00 NA
AB 55 & GF Loans $ 795,980,000.00 | $ 795,980,000.00 | $ 795,980,000.00 NA
TOTAL $ 97,439,389,872.33 | $§ 97,726,256,515.17 | $ 97,886,802,836.41 | $ 267,712,260.44
Fair Value Including Accrued Interest $ 98,154,515,096.85

* Governmental Accounting Standards Board (GASB) Statement #72

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and
Reverse Repurchase agreements are carried at portfolio book value (carrying cost).

The value of each participating dollar equals the fair value divided by the amortized cost (1.001642817).
As an example: if an agency has an account balance of $20,000,000.00, then the agency would report its
participation in the LAIF valued at $20,032,856.33 or $20,000,000.00 x 1.001642817.






