
Agenda Item 2b 
 

 
TO: Administration Committee DATE: September 6, 2017 

FR: Executive Director    

RE: Investment Report for June 2017 

In accordance with the adopted investment policy, attached are the comprehensive investment 
holdings for MTC and all operating units. 
 
Total funds under MTC management are just over $3.7 billion.  A breakdown by fund is as follows:  
 
Fund Market Value ($ million)  % of Total 
BATA Admin                         $        1,117.2  29.9% 
BATA Projects   699.5  18.7% 
BATA Debt Payment  8.3  0.2% 
BATA Debt Service Reserve  525.7  14.1% 
BATA RM2  366.8  9.8% 
MTC 405.8  10.9% 
BART Car Exchange Program 381.5  10.2% 
AB 1171 35.3  1.0% 
FasTrak® (Customer Deposits) 103.9  2.8% 
Clipper®  59.7  1.6% 
BAHA  10.4  0.3% 
SAFE  18.0  0.5% 
RAFC  0.2  Less than 0.1% 
Portfolio Total   $     3,732.3  100.0% 
    
 
 
The BART Car Exchange fund is held in trust for future replacement of BART cars. 
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The portfolio consists mainly of Government Sponsored Enterprises (GSEs).  The portfolio 
breakdown is as follows: 
 
Security Holding Portfolio Composite Policy Limits 
Fed Home Loan Bank 48.6% No limit 
Fed Home Loan Mortgage 27.3% No limit 
Fed National Mortgage Association 3.7% No limit 
Fed Farm Credit Bank 1.6% No limit 
Cash 8.6% No limit 
Gov’t Pools Less than 0.1% No limit 
CalTrust Medium-Term Fund 4.7% No limit 
CA Asset Mgmt Program (CAMP) Less than 0.1% No limit 
Municipal Bonds 1.3% No limit 
Mutual Funds 3.7% 20% Portfolio/10% One Fund 
          Blackrock (BATA Trustee) 0.5% Trustee Funds – No limit 
          Morgan Stanley (BATA Trustee)  Less than 0.1% Trustee Funds – No limit 

                        Portfolio Total 100.0%  
 
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. 
 
Funds for Clipper 2.0 and Clipper Operations show as negative balances pending receipt of 
reimbursements from transit operators. 
 
Credit ratings of corporate medium-term notes, mutual funds, and certificates of deposit held in 
the MTC portfolio are within the limits required by the MTC Investment Policy. 
 
Liquidity Summary of MTC Portfolio 
 

  Maturity Market Value ($ million) 
% of Total 
Portfolio 

Cumulative Minimum 
Level per MTC 

Investment Policy 
 30 days or less     $               924.0   25% 10% 
 90 days or less                   1,931.9 cumulative   52% cumulative 15% 
1 year or less                   3,284.7 cumulative   88% cumulative 30% 
1-5 years                  428.3     11%  
*greater than 5 years                    19.3       1%  

 
* BAAQMD Certificate of Participation matures November 2053 
 
The weighted maturity of the MTC portfolio is 235 days, and the maximum weighted maturity 
cannot exceed 5 years. 
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The MTC portfolio holds $29 million (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. 
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MTC
Summary by Type

Grouped by Fund

Metropolitan Transit Comm.

June 30, 2017

Security Type
% of

Portfolio
Average Days

to Maturity
Par

Value
Number of

Investments
Average
YTM 365Market Value

Fund:  MTC CASH AND CASH EQUIVALENT

Local Agency Investment Funds 219,038.36 0.01 11 0.978219,038.36

MM Funds 31,674,103.57 0.85 12 0.75031,674,103.57

Subtotal 3 31,893,141.93 0.86 10.75131,893,141.93

Fund:  NON TRANSPORTATION PLNG

MM Funds 250,127.75 0.01 11 0.780250,127.75

Subtotal 1 250,127.75 0.01 10.780250,127.75

Fund:  AB664 EAST

Federal Agency Disc. -Amortizing 143,033,852.55 3.83 8811 0.877143,400,000.00

Mutual Funds - Custodial 29,019.04 0.00 11 0.86029,019.04

MM Funds 3,969,324.91 0.11 11 0.7803,969,324.91

Subtotal 13 147,032,196.50 3.94 850.874147,398,343.95

Fund:  AB664 WEST

Federal Agency Disc. -Amortizing 39,475,961.28 1.06 584 0.80239,540,000.00

Mutual Funds - Custodial 46,448.20 0.00 11 0.86046,448.20

MM Funds 11,242,527.10 0.30 11 0.78011,242,527.10

Subtotal 6 50,764,936.58 1.36 450.79750,828,975.30

Fund:  5% STATE

MM Funds 13,970,452.04 0.37 11 0.78013,970,452.04

Subtotal 1 13,970,452.04 0.37 10.78013,970,452.04

Fund:  2% TRANSIT RESERVES FERRY

Federal Agency Disc. -Amortizing 13,173,858.00 0.35 703 0.94813,200,000.00

Mutual Funds - Custodial 52,117.46 0.00 11 0.86052,117.46

MM Funds 4,686,290.08 0.13 11 0.7804,686,290.08

Subtotal 5 17,912,265.54 0.48 520.90417,938,407.54

Portfolio MTC
AC

Run Date: 08/03/2017 - 12:42 ST (PRF_ST) 7.2.0
Report Ver. 7.3.6.11
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MTC

Number of
Investments

June 30, 2017

Average
YTM 365Market Value

Fund:  2% TRANSIT RESERVES STUDIES

Federal Agency Disc. -Amortizing 20,370,627.15 0.55 533 0.93420,400,000.00

Mutual Funds - Custodial 13,070.78 0.00 11 0.86013,070.78

MM Funds 2,304,182.28 0.06 11 0.7802,304,182.28

Subtotal 5 22,687,880.21 0.61 470.91822,717,253.06

Fund:  90% RAIL RESERVE EAST

Federal Agency Disc. -Amortizing 55,281,803.90 1.48 758 0.88855,400,000.00

Mutual Funds - Custodial 101,270.52 0.00 11 0.860101,270.52

MM Funds 8,558,950.98 0.23 11 0.7808,558,950.98

Subtotal 10 63,942,025.40 1.71 650.87464,060,221.50

Fund:  90% RAIL RESERVE WEST

Federal Agency Disc. -Amortizing 18,961,651.60 0.51 724 0.94319,000,000.00

Mutual Funds - Custodial 81,876.13 0.00 11 0.86081,876.13

MM Funds 493,811.19 0.01 11 0.780493,811.19

Subtotal 6 19,537,338.92 0.52 700.93819,575,687.32

Fund:  MTC FEEDER BUS

MM Funds 169,178.43 0.00 11 0.780169,178.43

Subtotal 1 169,178.43 0.00 10.780169,178.43

Fund:  MTC EXCHANGE FUND

MM Funds 28,616,653.99 0.77 11 0.78028,616,653.99

Subtotal 1 28,616,653.99 0.77 10.78028,616,653.99

Fund:  BART CAR EXCHANGE PROGRAM

Federal Agency Coupon Securities 69,975,222.65 1.87 4885 1.13270,200,000.00

Federal Agency Disc. -Amortizing 264,346,107.91 7.08 9513 0.883265,080,000.00

Mutual Funds - Custodial 47,212,962.95 1.26 11 0.86047,212,962.95

Subtotal 19 381,534,293.51 10.21 1560.926382,492,962.95

Fund:  CLIPPER CAPITAL (MTC)

MM Funds 8,669,035.28 0.23 11 0.7808,669,035.28

Portfolio MTC
AC

Run Date: 08/03/2017 - 12:42 ST (PRF_ST) 7.2.0
Report Ver. 7.3.6.12
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Subtotal 1 8,669,035.28 0.23 10.7808,669,035.28

Fund:  CLIPPER 2.0 (MTC)

MM Funds -323,329.61 * -0.01 11 0.000-323,329.61

Subtotal 1 -323,329.61 -0.01 10.000-323,329.61

Fund:  CLIPPER OPERATIONS (MTC)

MM Funds -673,585.22 * -0.02 11 0.000-673,585.22

Subtotal 1 -673,585.22 -0.02 10.000-673,585.22

Fund:  MTC CAPITAL PROJECTS

MM Funds 1,326,455.00 0.04 11 0.7801,326,455.00

Subtotal 1 1,326,455.00 0.04 10.7801,326,455.00

Fund:  SAFE

Local Agency Investment Funds 108,072.12 0.00 11 0.978108,072.12

MM Funds 7,471,961.36 0.20 11 0.7807,471,961.36

Subtotal 2 7,580,033.48 0.20 10.7837,580,033.48

Fund:  SAFE CAPITAL PROJECTS

MM Funds 10,446,945.96 0.28 11 0.78010,446,945.96

Subtotal 1 10,446,945.96 0.28 10.78010,446,945.96

Fund:  RM2 OPERATING

MM Funds 8,741,892.45 0.23 11 0.7808,741,892.45

Subtotal 1 8,741,892.45 0.23 10.7808,741,892.45

Fund:  UB DEBT PAYMENT - TRUSTEE

Mutual Funds - Trustee 8,176,607.11 0.22 11 0.6708,176,607.11

Subtotal 1 8,176,607.11 0.22 10.6708,176,607.11

Fund:  DEBT SERVICE RESERVE

Mutual Funds - Trustee 10,114,399.37 0.27 11 0.67010,114,399.37

Federal Agency Disc. -Amortizing 12,499,044.12 0.33 833 1.01712,530,000.00

Federal Agency Coupon - Actual 10,002,385.00 0.27 6921 1.02910,000,000.00

Portfolio MTC
AC

Run Date: 08/03/2017 - 12:42 ST (PRF_ST) 7.2.0
Report Ver. 7.3.6.1

** Pending reimbursement from transit operators
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Fund:  DEBT SERVICE RESERVE

Federal Agency Coupon Securities 303,767,887.23 8.14 38326 1.060304,500,000.00

Municipal Bonds 7,758,482.33 0.21 1413 0.7477,750,000.00

Municipal Bonds 5,450,000.00 0.15 312 0.6925,450,000.00

Subtotal 36 349,592,198.05 9.37 3591.034350,344,399.37

Fund:  BATA 2013 S-4 RESERVE

Federal Agency Coupon Securities 47,422,427.68 1.27 2166 0.88347,520,000.00

Mutual Funds - Trustee 111,591.02 0.00 11 0.860111,591.02

Subtotal 7 47,534,018.70 1.27 2150.88347,631,591.02

Fund:  BATA 2017 F-1 COI

Mutual Funds - Trustee 3,543.85 0.00 11 0.6703,543.85

Subtotal 1 3,543.85 0.00 10.6703,543.85

Fund:  BATA 2017 A-D COI

Mutual Funds - Trustee 86,442.48 0.00 11 0.67086,442.48

Subtotal 1 86,442.48 0.00 10.67086,442.48

Fund:  BATA SUB 2014 S-5 RESERVE

Federal Agency Coupon Securities 1,399,494.60 0.04 481 0.6991,400,000.00

Mutual Funds - Trustee 40,268.81 0.00 11 0.86040,268.81

Subtotal 2 1,439,763.41 0.04 470.7041,440,268.81

Fund:  BATA SUB 2014 S-6 RESERVE

Federal Agency Disc. -Amortizing 99,640.40 0.00 1231 1.038100,000.00

Federal Agency Coupon Securities 13,898,395.79 0.37 803 0.66713,908,000.00

Mutual Funds - Trustee 4,737.62 0.00 11 0.8604,737.62

Subtotal 5 14,002,773.81 0.37 800.66914,012,737.62

Fund:  BATA 2010 S-1 RESERVE

Mutual Funds - Trustee 215,648.29 0.01 12 0.646215,648.29

Federal Agency Coupon - Actual 10,011,420.00 0.27 1351 0.90210,000,000.00

Federal Agency Coupon Securities 46,744,446.33 1.25 4078 1.08946,860,000.00

Portfolio MTC
AC

Run Date: 08/03/2017 - 12:42 ST (PRF_ST) 7.2.0
Report Ver. 7.3.6.14
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Fund:  BATA 2010 S-1 RESERVE

Federal Agency Disc. -Amortizing 12,949,863.00 0.35 1262 0.83313,000,000.00

Subtotal 13 69,921,377.62 1.88 3151.01470,075,648.29

Fund:  BONY DEBT PAYMENT - TRUSTEE

Mutual Funds - Trustee 32,755.78 0.00 11 0.86032,755.78

Subtotal 1 32,755.78 0.00 10.86032,755.78

Fund:  BATA 2010 S-2 RESERVE

Federal Agency Disc. -Amortizing 9,951,780.00 0.27 1571 1.08410,000,000.00

Federal Agency Coupon Securities 11,072,117.72 0.30 2072 0.88711,080,000.00

Mutual Funds - Trustee 149,602.94 0.00 11 0.860149,602.94

Subtotal 4 21,173,500.66 0.57 1820.97921,229,602.94

Fund:  BATA 2010 S-3 RESERVE

Mutual Funds - Trustee 81,680.76 0.00 12 0.56081,680.76

Federal Agency Disc. -Amortizing 5,971,068.00 0.16 1571 1.0846,000,000.00

Federal Agency Coupon Securities 16,022,112.17 0.43 903 0.76716,030,000.00

Subtotal 6 22,074,860.93 0.59 1080.85222,111,680.76

Fund:  RM2 CAPITAL

Mutual Funds - Custodial 2,663,438.37 0.07 13 1.2652,663,077.52

Federal Agency Disc. -Amortizing 199,040,163.75 5.33 9613 0.938199,600,000.00

MM Funds 10,231,189.83 0.27 11 0.78010,231,189.83

Subtotal 17 211,934,791.95 5.67 900.935212,494,267.35

Fund:  BATA REHAB RESERVE

Mutual Funds - Custodial 10,056,580.17 0.27 12 1.27810,055,163.03

Federal Agency Disc. -Amortizing 63,310,604.80 1.70 1045 0.96363,500,000.00

MM Funds 890,938.01 0.02 11 0.780890,938.01

Subtotal 8 74,258,122.98 1.99 881.00374,446,101.04

Fund:  BATA  REHAB PROJECTS

Federal Agency Disc. -Amortizing 210,261,274.52 5.63 859 0.923210,780,000.00

Portfolio MTC
AC

Run Date: 08/03/2017 - 12:42 ST (PRF_ST) 7.2.0
Report Ver. 7.3.6.15



Security Type
% of

Portfolio
Average Days

to Maturity
Par

Value

Grouped by Fund

Page 6
Summary by Type

MTC

Number of
Investments

June 30, 2017

Average
YTM 365Market Value

Fund:  BATA  REHAB PROJECTS

Mutual Funds - Custodial 33,097.16 0.00 11 0.86033,097.16

MM Funds 7,414,877.11 0.20 11 0.7807,414,877.11

Subtotal 11 217,709,248.79 5.83 820.918218,227,974.27

Fund:  BATA - SEISMIC CAPITAL

Mutual Funds - Custodial 6,665,520.88 0.18 13 0.9356,665,351.56

Federal Agency Coupon - Actual 15,022,110.00 0.40 2821 0.78315,000,000.00

Federal Agency Disc. -Amortizing 232,514,192.80 6.23 7612 0.914233,000,000.00

Municipal Bonds 3,500,000.00 0.09 311 0.6953,500,000.00

MM Funds 5,653,575.50 0.15 11 0.7805,653,575.50

Subtotal 18 263,355,399.18 7.05 840.901263,818,927.06

Fund:  AB 1171 PROJECTS

Federal Agency Disc. -Amortizing 25,905,745.80 0.69 614 0.95125,950,000.00

Mutual Funds - Custodial 75,483.35 0.00 12 0.89175,483.35

MM Funds 9,319,365.96 0.25 11 0.7809,319,365.96

Subtotal 7 35,300,595.11 0.94 450.90635,344,849.31

Fund:  EXPRESS LANES CAPITAL

Mutual Funds - Custodial 10,306,273.81 0.28 13 1.27310,304,838.81

Federal Agency Coupon Securities 2,245,419.00 0.06 5021 1.2342,250,000.00

Federal Agency Disc. -Amortizing 204,036,953.80 5.47 12512 0.963204,800,000.00

MM Funds 1,770,118.48 0.05 11 0.7801,770,118.48

Subtotal 17 218,358,765.09 5.86 1220.979219,124,957.29

Fund:  RM1 BATA ADMIN - SELF INSURED

Mutual Funds - Custodial 70,150,761.72 1.88 13 1.28070,140,827.55

Federal Agency Coupon - Actual 28,282,175.00 0.76 4112 1.04628,200,000.00

Federal Agency Disc. -Amortizing 160,464,165.80 4.30 828 0.846160,850,000.00

Federal Agency Coupon Securities 50,360,127.26 1.35 1777 0.85350,400,000.00

MM Funds 73,985.87 0.00 11 0.78073,985.87

Portfolio MTC
AC

Run Date: 08/03/2017 - 12:42 ST (PRF_ST) 7.2.0
Report Ver. 7.3.6.16
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Subtotal 21 309,331,215.65 8.29 1090.963309,664,813.42

Fund:  RM1 BATA ADMIN - O&M RESERVE

Mutual Funds - Custodial 12,197,942.15 0.33 13 1.25512,196,380.24

Federal Agency Disc. -Amortizing 115,307,161.63 3.09 1058 0.892115,670,000.00

Federal Agency Coupon Securities 19,944,580.00 0.53 2272 0.77520,000,000.00

Municipal Bonds 5,930,000.00 0.16 311 0.6955,930,000.00

MM Funds 76,301.17 0.00 11 0.78076,301.17

Subtotal 15 153,455,984.95 4.11 1100.898153,872,681.41

Fund:  RM1 BATA ADMIN

Municipal Bonds 19,300,000.00 0.52 13,2721 2.11019,300,000.00

Mutual Funds - Custodial 73,871,639.09 1.98 13 1.26073,861,672.72

Federal Agency Disc. -Amortizing 447,590,290.00 11.99 10617 0.913449,000,000.00

Local Agency Investment Funds 235.45 0.00 11 0.978235.45

Municipal Bonds 5,900,000.00 0.16 311 0.6875,900,000.00

MM Funds 29,127,180.31 0.78 11 0.78029,127,180.31

Subtotal 24 575,789,344.85 15.43 5280.989577,189,088.48

Fund:  RM2  ADMIN RESERVES

Federal Agency Disc. -Amortizing 126,610,186.50 3.39 808 0.848126,900,000.00

Mutual Funds - Custodial 1,605,908.14 0.04 11 0.8601,605,908.14

MM Funds 17,854,591.20 0.48 11 0.78017,854,591.20

Subtotal 10 146,070,685.84 3.91 690.840146,360,499.34

Fund:  UNDISTRIBUTED FUNDS

MM Funds 1,588,962.53 0.04 11 0.000 *1,588,962.53

Subtotal 1 1,588,962.53 0.04 10.0001,588,962.53

Fund:  SEISMIC ADMIN

Mutual Funds - Custodial 726,058.06 0.02 12 0.876726,058.06

MM Funds 1,990,015.65 0.05 11 0.7801,990,015.65

Subtotal 3 2,716,073.71 0.07 10.8062,716,073.71

Portfolio MTC
AC

Run Date: 08/03/2017 - 12:42 ST (PRF_ST) 7.2.0
Report Ver. 7.3.6.1

* Earnings Credit Rate of 0.01%
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Fund:  FASTRAK

MM Funds 24,109,774.37 0.65 15 0.000 *24,109,774.37

Mutual Funds - Custodial 79,828,822.98 2.14 11 0.37279,828,822.98

Subtotal 6 103,938,597.35 2.79 10.286103,938,597.35

Fund:  CLIPPER

MM Funds 59,712,083.22 1.60 14 0.000 **59,712,083.22

Subtotal 4 59,712,083.22 1.60 10.00059,712,083.22

Fund:  BAHA OPERATING

MM Funds 782,771.63 0.02 12 0.105782,771.63

Subtotal 2 782,771.63 0.02 10.105782,771.63

Fund:  BAHA OWNER'S

MM Funds 807,008.73 0.02 11 0.000 ***807,008.73

Subtotal 1 807,008.73 0.02 10.000807,008.73

Fund:  BAHA CAPITAL

Mutual Funds - Custodial 42,970.85 0.00 11 0.86042,970.85

MM Funds 8,353,185.83 0.22 11 0.7808,353,185.83

Subtotal 2 8,396,156.68 0.22 10.7808,396,156.68

Fund:  375 BEALE STREET (BAHA)

MM Funds 453,966.12 0.01 11 0.780453,966.12

Subtotal 1 453,966.12 0.01 10.780453,966.12

Fund:  RAFC

MM Funds 215,717.76 0.01 11 0.010215,717.76

Subtotal 1 215,717.76 0.01 10.010215,717.76

Total and Average 325 3,732,291,272.66 100.00 189 ****0.9033,739,979,627.83

Portfolio MTC
AC

Run Date: 08/03/2017 - 12:42 ST (PRF_ST) 7.2.0
Report Ver. 7.3.6.1

** Earnings Allowance Rate of 0.35%

** Earnings Credit Rate of 0.04%

*** Earnings Credit Rate of 0.01%

**** Average Days to Maturity of the CALTRUST MEDIUM-TERM FUND is 737 days 

The adjusted Average Days to Maturity of the MTC Portfolio is 235 days
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Metropolitan Transit Comm.
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Portfolio
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FASTRAK - PREPAID 20,072,524.54 0.54 0.0001 120,072,524.54

BAY AREA AIR QUALITY MGMT DIST 19,300,000.00 0.52 2.1101 13,27219,300,000.00

BLK ROCK T-FUND TRUSTEE 18,380,992.81 0.49 0.6704 118,380,992.81

FASTRAK - PARKING FEES 70,647.04 0.00 0.0001 170,647.04

FASTRAK - VIOLATONS 1,514,943.60 0.04 0.0001 11,514,943.60

FASTRAK - REFUND 1,227,207.43 0.03 0.0001 11,227,207.43

FASTRAK - FEE ACCOUNT 1,224,451.76 0.03 0.0001 11,224,451.76

CALIFORNIA ASSET MANAGEMENT PR 1,167,858.56 0.03 1.0508 11,167,858.56

CASH BALANCE 82,250.00 0.00 0.0002 182,250.00

CALTRUST MEDIUM-TERM FUND 175,340,529.29 4.70 1.2807 1175,315,684.53

EAST BAY MUD 7,008,155.19 0.19 0.7461 1537,000,000.00

FED FARM CREDIT BANK 58,314,760.00 1.56 0.9225 29658,200,000.00

FED HOME LOAN BANK 1,814,187,104.68 48.61 0.914120 1211,819,140,000.00

FED HOME LOAN MTG CORP 1,017,520,036.39 27.26 0.95685 1941,020,208,000.00

FED NATIONAL MTG ASSN 137,304,416.67 3.68 0.9039 94137,500,000.00

LAIF 327,345.93 0.01 0.9783 1327,345.93

LOS ANGELES DEPT WTR & PWR 7,400,000.00 0.20 0.6872 317,400,000.00

MORGAN STANLEY GOVT TRUSTEE 554,035.22 0.01 0.8607 1554,035.22

MORGAN STANLEY GOVT CUSTODY 59,424,050.98 1.59 0.86019 159,424,050.98

SAN FRANCISCO CA AIRPORT COMM 14,130,327.14 0.38 0.6985 3114,130,000.00

FASTRAK BLK ROCK TREAS TR FUND 79,828,822.98 2.14 0.3721 179,828,822.98

UBOC CHECKING 1,458,711.61 0.04 0.0102 11,458,711.61

UBOC DISTRICT 4 AND CHANGE FUN 1,588,962.53 0.04 0.0001 11,588,962.53

Portfolio MTC
AC

Run Date: 08/03/2017 - 12:46 SI (PRF_SI) 7.1.1
Report Ver. 7.3.6.19
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Value

Page 2Summary by Issuer
MTC

Issuer
Number of

Investments

June 30, 2017

Average
YTM 365Market Value

UBOC INTEREST ON CHECKING 233,666,458.40 6.26 0.78332 1233,666,458.40

CLIPPER SETTLEMENT ACCOUNT 459,759.27 0.01 0.0001 1459,759.27

CLIPPER FLOAT ACCOUNT 58,698,827.79 1.57 0.0001 158,698,827.79

CLIPPER PARTICIPANT CLAIM FUND 397,895.37 0.01 0.0001 1397,895.37

UBOC BAHA CHECKING 1,484,596.69 0.04 0.0002 11,484,596.69

CLIPPER REFUND ACCOUNT 155,600.79 0.00 0.0001 1155,600.79

Total and Average 325 3,732,291,272.66 100.00 0.903 189 *3,739,979,627.83

Portfolio MTC
AC

Run Date: 08/03/2017 - 12:46 SI (PRF_SI) 7.1.1
Report Ver. 7.3.6.110

* Average Days to Maturity of the CALTRUST Medium-TERM FUND is 737 days

The adjusted Average Days to Maturity of the MTC Portfolio is 235 days
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BATA PROJECTS
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A
A
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A
A
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A
A
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A
A
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A
A
+ 

A
A
+ 

A
A
+ 

A
A
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A
A
+ 

A
A
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A
A
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A
A
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A
A
+ 

A
A
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A
A
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A
A
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A
A
+ 

A
A
+ 

A
A
+ 

A
A
+ 

A
A
+ 

A
A
+ 

A
A
+ 

A
A
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A
A
+ 

A
A
+ 

A
A
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A
A
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A
A
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A
A
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A
A
+ 

A
A
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A
A
+ 

A
A
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A
A
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A
A
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A
A
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A
A
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A
A
+ 

A
A
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A
A
+ 

A
A
+ 

A
A
+ 

A
A
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A
A
+ 

A
A
+ 

A
A
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A
A
+ 

A
A
+ 

A
A
+ 

A
A
+ 

A
A
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A
A
+ 

A
A
+ 

A
A
+ 

A
A
+ 

A
A
+ 

A
A
+ 

A
A
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A
A
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A
A
+ 

A
A
+ 

A
A
+ 

A
A
+ 

A
A
+ 

A
A
+ 

A
A
+ 

A
A
+ 

A
A
+ 

U
nrted States 

U
nrted States 

U
nrted States 

U
nrted States 

Unrted S
tates 

U
nrted States 

U
nrted States 

U
nrted States 

U
nrted States 

U
nrted States 

U
nrted States 

U
nrted States 

U
nrted States 

U
nrted S

tates 
U
nrted States 

U
nrted S

tates 
U
nrted States 

U
nrted States 

U
nited S

tates 
U
nrted States 

U
nited S

tates 
U
nrted States 

U
nrted States 

U
nrted States 

U
nited S

tates 
U
nrted States 

U
nrted States 

U
nrted States 

U
nrted States 

Unrted S
tates 

U
nrted States 

U
nrted States 

U
nrted States 

U
nrted States 

U
nrted States 

U
nrted States 

U
nrted States 

U
nrted States 

U
nrted States 

U
nrted States 

U
nrted States 

U
nrted States 

U
nrted States 

U
nrted States 

U
nited S

tates 
U
nrted States 

U
nited S

tates 
U
nited S

tates 
U
nited S

tates 
U
nrted States 

U
nrted States 

U
nited S

tates 
U
nited S

tates 
U
nrted States 

U
nrted States 

U
nrted States 

U
nited S

tates 
U
nited S

tates 
U
nrted States 

U
nrted States 

U
nited S

tates 
United S

tates 
U
nited S

tates 
U
nrted States 

U
nited S

tates 
U
nrted States 

U
nrted States 

U
nrted States 

U
nrted States 
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B
LA

C
 K

R
O
C
K

" 
3of4 

U
N
A
U
D
ITED

 Schedule of Investm
ents T-Fund 

30-Jun-17 
p 

· · 
0 

ri II 
C
U
S
IP
 

p 
'!. p 

M
aturity 

or 
Final 

Y
ield or 

A
m
ortized 

M
oody's 

S
&
P
 

C
 

try 
osjttcn 

ese P on 
ar 

O
 
ar 

Reset 
M
aturity 

C
oupon 

C
ost 

R
ating 

R
ating 

oun 

U.S. T
reasury R

epurchase A
greem

ent 
25,372,811,250 

52.46%
 

25,372,111,2 

B
N
P
 P

A
R
IB
A
S
 
S
A
 

B
R
TB

B
2Y

S
4 

500,000,000 
1.03%

 
3.Jul-17 

~Jul-17 
1.12%

 
500,000,000 

P-1 
A
-1 

united 
S
tates 

N
A
TIO

N
A
L 

A
U
S
TR

A
LIA

 
B
A
N
K
 
LIM

ITE
D
 

B
R
TB

B
2A

S
6 

498,125,000 
1.03%

 
3-Jul-17 

~Jul-17 
1.13%

 
498,125,000 

P-1 
A
-1+ 

U
ntted S

tates 

N
A
TIO

N
A
L 

A
U
S
TR

A
LIA

 
B
A
N
K
 
LIM

ITE
D
 

B
R
TB

B
2826 

400,050,000 
0.83%

 
3.Jul-17 

3-Jul-17 
1.13%

 
400,050,000 

P-1 
A
-1+ 

U
nited S

tates 

N
A
TIO

N
A
L 

A
U
S
TR

A
LIA

 
B
A
N
K
 
LIM

ITE
D
 

B
R
TB

B
2B

B
2 

102,600,000 
0.21%

 
3.Jul-17 

~
Ju

l-17 
1.13%

 
102,600,000 

P-1 
A
-1+ 

U
nited S

tates 

P
R
U
D
E
N
TIA

L 
IN
S
U
R
A
N
C
E
 

C
O
M
P
A
N
Y
 
O
F A

M
E
R
IC
A
 

B
R
TB

B
2Y

92 
250,312,500 

0.52%
 

~
Jul-17 

~
Jul-17 

1.16%
 

250,312,500 
P-1 

A
-1+ 

Untted 
S
tates 

P
R
U
D
E
N
TIA

L 
IN
S
U
R
A
N
C
E
 

C
O
M
P
A
N
Y
 
O
F A

M
E
R
IC
A
 

B
R
TB

B
2Y

35 
70,750,000 

0.15%
 

3-Jul-17 
~Jul-17 

1.16%
 

70,750,000 
P-1 

A
-1+ 

U
ntted S

tates 

P
R
U
D
E
N
TIA

L 
IN
S
U
R
A
N
C
E
 

C
O
M
P
A
N
Y
 
O
F A

M
E
R
IC
A
 

B
R
TB

B
2Y

A
9 

35,875,000 
0.07%

 
3.Jul-17 

~Jul-17 
1.16%

 
35,875,000 

P-1 
A
-1+ 

U
nited S

tates 

P
R
U
D
E
N
TIA

L 
IN
S
U
R
A
N
C
E
 

C
O
M
P
A
N
Y
 
O
F A

M
E
R
IC
A
 

B
R
TB

B
2Y

19 
35,700,000 

0.07%
 

3.Jul-17 
~Jul-17 

1.16%
 

35,700,000 
P-1 

A
-1+ 

U
nited S

tates 

P
R
U
D
E
N
TIA

L 
IN
S
U
R
A
N
C
E
 

C
O
M
P
A
N
Y
 
O
F A

M
E
R
IC
A
 

B
R
TB

B
2Y

6B
 

27,168,750 
0.06%

 
3.Jul-17 

~Jul-17 
1.16%

 
27,168,750 

P-1 
A
-1+ 

U
ntted S

tates 

S
O
C
IE
TE

 
G
E
N
E
R
A
LE

 
S
A
 

B
R
TA

2X
ZV

6 
784,000,000 

1.62%
 

~
Jul-17 

7-Jul-17 
P 

1.08%
 

784,000,000 
P-1 

A
-1 

U
ntted S

tates 

TR
I-P

A
R
TY

 
B
A
N
K
 O

F M
O
N
TR

E
A
L 

B
R
TB

B
2B

Z3 
10,000,000 

0.02%
 

3.Jul-17 
~Jul-17 

1.06%
 

10,000,000 
P-1 

A
-1 

U
ntted S

tates 

TR
I-P

A
R
TY

 
B
A
N
K
 O

F M
O
N
TR

E
A
L 

B
R
T9N

LE
29 

500,000,000 
1.03%

 
7-Jul-17 

7-Jul-17 
P
 

0.84%
 

500,000,000 
P-1 

A
-1 

U
nited S

tates 

TR
I-P

A
R
TY

 
B
A
N
K
 O

F M
O
N
TR

E
A
L 

B
R
T9Y

K
B
P
5 

157,000,000 
0.32%

 
7-Jul-17 

7-Jul-17 
P
 

O.BB%
 

157,000,000 
P-1 

A
-1 

U
ntted S

tates 

TR
I-P

A
R
TY

 
B
A
N
K
 O

F M
O
N
TR

E
A
L 

B
R
T9Q

A
H
Z4 

187,500,000 
0.39%

 
7-Jul-17 

7-Jul-17 
P 

0.85%
 

187,500,000 
P-1 

A
-1 

U
ntted S

tates 

TR
I-P

A
R
TY

 
B
N
P
 P

A
R
IB
A
S
 

B
R
TA

Q
52R

6 
580,000,000 

1.20%
 

3.Jul-17 
~Jul-17 

P
 

0.94%
 

580,000,000 
P-1 

A
-1 

U
ntted 

S
tates 

TR
I-P

A
R
TY

 
B
N
P
 P

A
R
IB
A
S
 

B
R
TB

B
2B

X
B
 

155,000,000 
0.32%

 
3.Jul-17 

~Jul-17 
1.10%

 
155,000,000 

P-1 
A
-1 

united 
S
tates 

TR
I-P

A
R
TY

 
B
N
P
 PA

R
IB
A
S
 

B
R
TA

S
D
H
N
O
 

837,000,000 
1.73%

 
5-Jul-17 

5-Jul-17 
P
 

0.94%
 

837,000,000 
P-1 

A
-1 

U
ntted S

tates 

TR
I-P

A
R
TY

 
B
N
P
 P

A
R
IB
A
S
 

B
R
TB

O
R
N
L4 

456,755,000 
0.94%

 
7-Jul-17 

7-Jul-17 
P
 

1.08%
 

456,755,000 
P-1 

A
-1 

U
ntted 

S
tates 

TR
I-P

A
R
TY

 
C
ITIG

R
O
U
P
 

G
LO

B
A
L 

M
A
R
K
E
TS

 
B
R
TB

7TC
L5 

70,000,000 
0.14%

 
3.Jul-17 

~Jul-17 
1.04%

 
70,000,000 

P-1 
A
-1 

U
nited 

S
tates 

TR
I-P

A
R
TY

 
C
ITIG

R
O
U
P
 

G
LO

B
A
L 

M
A
R
K
E
TS

 
B
R
TB

B
28U

4 
185,000,000 

0.38%
 

3.Jul-17 
~Jul-17 

1.08%
 

185,000,000 
P-1 

A
-1 

U
ntted S

tates 

TR
I-P

A
R
TY

 
C
ITIG

R
O
U
P
 

G
LO

B
A
L 

M
A
R
K
E
TS

 
B
R
TB

B
2B

W
O
 

50,000,000 
0.10%

 
3.Jul-17 

~
Jul-17 

1.08%
 

50,000,000 
P-1 

A
-1 

unítec 
S
tates 

TR
I-P

A
R
TY

 
C
R
E
D
IT 

A
G
R
IC
O
LE

 
C
O
R
P
O
R
A
T 

B
R
TB

9Z354 
250,000,000 

0.52%
 

6-Jul-17 
6-Jul-17 

1.05%
 

250,000,000 
P-1 

A
-1 

U
nited S

tates 

TR
I-P

A
R
TY

 
C
R
E
D
IT 

A
G
R
IC
O
LE

 
C
O
R
P
O
R
A
T 

B
R
TB

B
34A

O
 

250,000,000 
0.52%

 
7-Jul-17 

7-Jul-17 
1.06%

 
250,000,000 

P-1 
A
-1 

U
ntted S

tates 

TR
I-P

A
R
TY

 
D
E
U
TS

C
H
E
 

B
A
N
K
 S

E
C
U
R
ITIE

S
 

B
R
TB

B
2941 

250,000,000 
0.52%

 
3.Jul-17 

~
Jul-17 

1.15%
 

250,000,000 
N
R
 

A
-2 

U
nited S

tates 

TR
I-P

A
R
TY

 
FE

D
E
R
A
L 

R
E
S
E
R
V
E
 

BA
N
K
 
O
F 

B
R
TB

B
M
376 

8,500,000,000 
17.57%

 
3.Jul-17 

~Jul-17 
1.00%

 
8,500,000,000 

N
R
 

A
-1+ 

U
nited 

S
tates 

TR
I-P

A
R
TY

 
G
O
LD

M
A
N
 
S
A
C
H
S
 
&
 C

O
. 
LLC

 
B
R
TB

B
29F6 

23,000,000 
0.05%

 
~
Ju

l-17 
~Jul-17 

1.00%
 

23,000,000 
N
R
 

A
-1 

U
nited 

S
tates 

TR
I-P

A
R
TY

 
H
S
B
C
 S

E
C
U
R

ITIE
S
 

(U
S
A
) 

IN 
B
R
S
M
2LJW

3 
731,000,000 

1.51%
 

3.Jul-17 
3-Jul-17 

1.07%
 

731,000,000 
N
R
 

A
-1+ 

U
ntted S

tates 

TR
I-P

A
R
TY

 
H
S
B
C
 S

E
C
U
R
ITIE

S
 

(U
S
A

) 
IN
 

B
R
S
M
2LJW

3 
500,000,000 

1.03%
 

3.Jul-17 
~Jul-17 

1.07%
 

500,000,000 
N
R
 

A
-1+ 

U
ntted S

tates 

TR
I-P

A
R
TY

 
H
S
B
C
 S

E
C
U
R
ITIE

S
 

(U
S
A
) 

IN 
B
R
S
M
2LJW

3 
20,000,000 

0.04%
 

3.Jul-17 
~Jul-17 

1.07%
 

20,000,000 
N
R
 

A
-1+ 

U
nited S

tates 

TR
I-P

A
R
TY

 
H
S
B
C
 S

E
C
U
R

ITIE
S
 

(U
S
A
) 

IN
 

B
R
TB

B
3B

D
6 

250,000,000 
0.52%

 
3.Jul-17 

~Jul-17 
1.04%

 
250,000,000 

N
R
 

A
-1+ 

U
ntted S

tates 

TR
I-P

A
R
TY

 
H
S
B
C
 S

E
C
U
R
ITIE

S
 

(U
S
A
) 

IN
 

B
R
TB

B
2974 

230,000,000 
0.48%

 
3.Jul-17 

~Jul-17 
1.07%

 
230,000,000 

N
R
 

A
-1+ 

U
nited S

tates 

TR
I-P

A
R
TY

 
H
S
B
C
 S

E
C
U
R
ITIE

S
 

(U
S
A
) 

IN
 

B
R
TB

B
2982 

18,000,000 
0.04%

 
3.Jul-17 

~
Jul-17 

1.07%
 

18,000,000 
N
R
 

A
-1+ 

U
ntted States 

TR
I-P

A
R
TY

 
H
S
B
C
 
SEC

U
R
ITIE

S
 

(U
S
A
) 

IN
 

B
R
TB

B
U
067 

808,000,000 
1.67%

 
5-Jul-17 

5-Jul-17 
1.04%

 
808,000,000 

N
R
 

A
-1+ 

U
nited 

S
tates 

TR
I-P

A
R
TY

 
H
S
B
C
 S

E
C
U
R

ITIE
S
 

(U
S
A
) 

IN 
B
R
TB

B
U
1U

3 
469,500,000 

0.97%
 

5-Jul-17 
5-Jul-17 

1.04%
 

469,500,000 
N
R
 

A
-1+ 

U
nited S

tates 

TR
I-P

A
R
TY

 
J.P. 

M
O
R
G
A
N
 
S
E
C
U
R
ITIE

S
 

L 
B
R
TB

B
2966 

468,000,000 
0.97%

 
3.Jul-17 

~Jul-17 
1.12%

 
468,000,000 

P-1 
A
-1 

U
nited S

tates 

TR
I-P

A
R
TY

 
JP

 M
O
R
G
A
N
 
S
E
C
U
R
ITIE

S
 

LLC
 

B
R
S
H
JS

R
10 

250,000,000 
0.52%

 
3-Jul-17 

~Jul-17 
1.12%

 
250,000,000 

P-1 
A
-1 

U
ntted S

tates 

TR
I-P

A
R
TY

 
M
E
R
R
ILL 

LYN
C
H

, 
P
IE
R
C
E

, 
F 

B
R
TB

B
2B

V
2 

550,000,000 
1.14%

 
3-Jul-17 

~
Ju

l-17 
1.08%

 
550,000,000 

N
R
 

A
-1 

U
nited S

tates 

TR
I-P

A
R
TY

 
M
E
R
R
ILL 

LY
N
C
H

, 
P
IE
R
C
E

, 
F 

B
R
TB

B
28T7 

10,000,000 
0.02%

 
3.Jul-17 

~Jul-17 
1.08%

 
10,000,000 

N
R
 

A
-1 

U
nited S

tates 

TR
I-P

A
R
TY

 
M
O
R
G
A
N
 
S
TA

N
LE

Y
 
&
 C

O
 LLC

 
B
R
TB

B
2B

F7 
10,000,000 

0.02%
 

3.Jul-17 
~Jul-17 

1.00%
 

10,000,000 
N
R
 

A
-1 

U
ntted S

tates 

TR
I-P

A
R
TY

 
M
U
FG

 
S
E
C
U
R
ITIES 

A
M
E
R
IC
A
S
 

B
R
T7G

A
6R

9 
150,000,000 

0.31%
 

3.Jul-17 
7-Jul-17 

P 
1.06%

 
150,000,000 

N
R
 

A
-1 

U
ntted S

tates 

TR
I-P

A
R
TY

 
M
U
FG

 
S
E
C
U
R
ITIE

S
 

A
M
E
R
IC

A
S 

B
R
T7G

A
6R

9 
100,000,000 

0.21%
 

3.Jul-17 
7-Jul-17 

P
 

1.06%
 

100,000,000 
N
R
 

A
-1 

U
ntted States 

TR
I-P

A
R
TY

 
M
U
FG

 S
E
C
U
R
ITIE

S
 

A
M
E
R
IC
A
S
 

B
R
TB

B
2958 

595,000,000 
1.23%

 
~Jul-17 

~Jul-17 
1.05%

 
595,000,000 

N
R
 

A
-1 

U
ntted S

tates 

TR
I-P

A
R
TY

 
N
A
TIX

IS
 
S
.A
. 

B
R
TA

JB
2S

9 
750,000,000 

1.55%
 

3.Jul-17 
~
Jul-17 

1.08%
 

750,000,000 
P-1 

A
-1 

Untted 
S
tates 

TR
I-P

A
R
TY

 
N
O
M
U
R
A
 
S
E
C
U
R
ITIE

S
 

IN
TE

R
N
 

B
R
TB

B
2909 

1,700,000,000 
3.51%

 
3.Jul-17 

~Jul-17 
1.11%

 
1,700,000,000 

N
R
 

N
R
 

U
nited S

tates 

TR
I-P

A
R
TY

 
R
B
C
 C

A
P
ITA

L 
M
A
R
K
E
TS

, 
LLC

 
B
R
TB

B
2B

Y
6 

20,000,000 
0.04%

 
3.Jul-17 

~Jul-17 
1.06%

 
20,000,000 

P
-2 

A
-1+ 

U
nited S

tates 

TR
I-P

A
R
TY

 
S
O
C
IE
TE

 
G
E
N
E
R
A
LE

 
B
R
TA

A
TX71 

1,100,000,000 
2.27%

 
5-Jul-17 

5-Jul-17 
P
 

0.88%
 

1,100,000,000 
P-1 

A
-1 

U
ntted S

tates 

TR
I-P

A
R
TY

 
S
O
C
IE
TE

 
G
E
N
E
R
A
LE 

B
R
TA

V
G
BPO 

170,475,000 
0.35%

 
7-Jul-17 

7-Jul-17 
P
 

1.03%
 

170,475,000 
P-1 

A
-1 

U
ntted S

tates 

TR
I-P

A
R
TY

 
S
O
C
IE
TE

 
G
E
N
E
R
A
LE

 
SA

 
B
R
T81K

D
N
2 

200,000,000 
0.41%

 
3.Jul-17 

7-Jul-17 
P 

1.06%
 

200,000,000 
P-1 

A
-1 

U
nited S

tates 

TR
I-P

A
R
TY

 
TD

 S
E
C
U
R
ITIE

S
 

(U
S
A

) 
LLC

 
B
R
TB

B
29G

4 
250,000,000 

0.52%
 

3-Jul-17 
~Jul-17 

1.13%
 

250,000,000 
N
R
 

A
-1+ 

U
nited S

tates 

TR
I-P

A
R
TY

 
TH

E
 BA

N
K
 
O
F N

O
V
A
 
S
C
O
TIA

 
B
R
TB

B
29C

3 
6,000,000 

0.01%
 

3.Jul-17 
~
Jul-17 

1.10%
 

6,000,000 
P-1 

A
-1 

U
nited S

tates 

TR
I-P

A
R
TY

 
W
E
LLS

 
FA

R
G
O
 
S
E
C
U
R
ITIE

S
 

L 
BR

TB
B
2990 

505,000,000 
1.04%

 
3.Jul-17 

~Jul-17 
1.09%

 
505,000,000 

N
R
 

A
-1+ 

U
ntted S

tates 

TR
I-P

A
R
TY

 
W
E
LLS

 
FA

R
G
O
 
S
E
C
U
R
ITIE

S
 

L 
B
R
TB

B
29B

5 
346,000,000 

0.72%
 

3.Jul-17 
~Jul-17 

1.09%
 

346,000,000 
N
R
 

A
-1+ 

United 
S
tates 

TO
TAL 

48,3114,409,0SO
 

100.00%
 

41J,35ll,684,784 
P
= 

P
ut 

Holdings shown are unaudited and are based on the fund's unofficial books and records, and m
ay not be representative of current or future investm

ents. Fund holdings should not be relied on in m
aking 

investm
ent decisions and should not be construed as research or investm

ent advice regarding particular securities. 

W
A
M

, Dollar-W
eighted Average M

aturity: The average m
aturity of a Fund is the average am

ount of tim
e until the organizations that issued the debt securities in the Fund's portfolio m

ust pay off the principal 
am

ount of the debt. "Dollar-w
eighted· m

eans the larger the dollar value of a debt security in the Fund, the m
ore weight it gets in calculating this average. To calculate the dollar-weighted average m

aturity, the 
Fund m

ay treat a variable or floating rate security as having a m
aturity equal to the tim

e rem
aining to the security's next interest rate reset data rather than the security's actual m

aturity. 

W
A
L, 

D
ollar-W

eighted 
A
verage 

Life: The dollar-w
eighted 

average 
m
aturity 

of a Fund's 
portfolio 

calculated 
w
ithout 

reference 
to the exceptions 

used for variable 
or floating 

rate secorìues 
regarding 

the use of the 
interest rate reset dates in lieu of the security's actual m

aturity data. "Dollar-w
eighted· m

eans the larger of the dollar value of a debt security in the Fund, the m
ore w

eight it gets in calculating this average. 

The "Country" data point within this SOI represents BtackRock's view of each security's country risk. 

The Fund's current prospectus contains m
ore com

plete inform
ation about the Fund, including its fees and expenses. For a current prospectus of the fund which contains m

ore com
plete inform

ation, please call 
1-800-768-2836 or visit w

w
w

.blackrock.com
/cash. Before investing, consider the investm

ent objectives, risks, charges and expenses of the fund. This and other inform
ation can be found in the fund's 

prospectus and if available the sum
m
ary prospectus. Read the prospectus carefully before you invest or send m

oney. 
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4 of 4 

U
N
A
U
D
ITE

D
 S
chedule of Investm

ents 
T-Fund 

30-Jun-17 
p 

1t· 
0 

ri 
t" 

C
U
S
IP
 

p 
"A p 

M
atunty or 

Final 
Y
ield or 

A
m
ortized 

M
oody's 

S
&
P
 

C 
ntry 

os ion ese P ion 
ar 

O 
ar 

R
eset 

M
aturity 

C
oupon 

C
ost 

R
ating 

R
ating 

ou 

You could 
lose m

oney 
by investing 

in the Fund. A
lthough 

the Fund seeks to preserve the value of your 
investm

ent 
at $1.00 per share, it cannot 

guarantee 
it w

ill do so. A
n investm

ent 
in the Fund 

is not insured or guaranteed by the Federal D
eposit Insurance Corporation or any other governm

ent agency. The Fund's sponsor has no legal obligation IO
 provide financial support IO

 the 
Fund, and you should not expect that the sponsor w

ill provide financial support to the Fund at any tim
e. 

The schedule of investm
ents (S

O
I) represents certain inform

ation regarding the traded positions held within the portfolio as of the specified date. lt does not include cash, accrued incom
e and/or 

payables/receivables. The total assets reflected on the S
O
I w

ill not m
atch to the net asset value of the fund as these rtem

s are excluded. 

P
repared by B

lackR
ock Investm

ents, LLC
, m

em
ber FIN

R
A.©

 2017 B
lackR

ock, Inc. All R
ights R

eserved. 
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B
LA

C
 K

R
O
C
K

" 
U
N
AU

D
ITED Schedule of Investm

ents 
Treasury Trust Fund 

30.Jun-17 

1 of3 

P
osition D

escription 
C
U
S
IP
 

P
ar 

%
 P
ar 

M
aturity or 

Final 
Y
ield or 

A
m
ortized 

M
oody's 

S
&
P
 

C
ountry 

R
eset 

M
aturity 

C
oupon 

C
ost 

R
ating 

R
ating 

W
A
M
 
46 days/ 

W
A
L 91 days 

24,134,550,000 100.00%
 

24,117,702,076 
TR

E
A
S
U
R
Y
 BILL 

TR
EA

SU
R
Y
 B
ILL 

TR
EA

SU
R
Y
 B
ILL 

TR
EA

SU
R
Y
 BILL 

TR
EA

SU
R
Y
 B
ILL 

TR
EA

SU
R
Y
 B
ILL 

TR
EA

SU
R
Y
 BILL 

TR
EASU

R
Y
 BILL 

TR
E
A
S
U
R
Y
 BILL 

TR
EA

SU
R
Y
 BILL 

TR
EA

SU
R
Y
 BILL 

TR
EAS

U
R
Y
 B
ILL 

TR
EA

SU
R
Y
 B
ILL 

TR
E
A
S
U
R
Y
 B
ILL 

TR
EAS

U
R
Y
 B
ILL 

TR
E
A
S
U
R
Y
 B
ILL 

TR
EASU

R
Y
 BILL 

TR
EA

SU
R
Y
 BILL 

TR
EA

SURY
 BILL 

TR
EA

SU
R
Y
 BILL 

TR
EA

SURY BILL 
TR

EA
SURY

 BILL 
TR

EA
SU

R
Y
 BILL 

TR
EASU

R
Y
 B
ILL 

TR
E
A
S
URY B

ILL 
TR

E
A
S
U
R
Y
 B
ILL 

TR
E
A
S
U
R
Y
 B
ILL 

TR
EASU

R
Y B

ILL 
TR

E
A
S
U
R
Y BILL 

TR
E
A
S
U
R
Y B

ILL 
TR

EA
SURY B

ILL 
TR

EA
SU

R
Y BILL 

TR
EASU

R
Y BILL 

TREA
SU

R
Y B

ILL 
TR

E
A
S
U
R
Y B

ILL 
TR

E
A
S
U
R
Y B

l LL 
TR

EA
SU

R
Y B

ILL 
TR

E
A
S
U
R
Y B

ILL 
TR

E
A
S
U
R
Y B

ILL 
TR

E
A
S
U
R
Y
 BILL 

TR
E
A
S
U
R
Y
 B
ILL 

TR
E
A
S
U
R
Y B

ILL 
TR

EA
SU

R
Y
 B
ILL 

TR
E
A
S
U
R
Y
 B
ILL 

TR
E
A
S
U
R
Y B

ILL 
TR

EA
SU

R
Y
 B
ILL 

TR
EA

SU
R
Y B

ILL 
TR

E
A
S
U
R
Y
 B
ILL 

TR
EA

SU
R
Y
 B
ILL 

TR
EA

SU
R
Y
 B
ILL 

TR
EA

SU
R
Y
 B
ILL 

TR
E
A
S
U
R
Y
 B
ILL 

TR
EA

SU
R
Y
 B
ILL 

TR
E
A
S
UR

Y
 B
ILL 

TR
EA

S
U
R
Y
 BILL 

TR
EA

S
U
R
Y
 B
ILL 

TR
E
A
S
U
R
Y
 B
ILL 

TR
EA

SU
R
Y
 BILL 

TR
EA

S
U
R
Y
 B
ILL 

TR
EASU

R
Y
 B
ILL 

TR
EASU

R
Y
 BILL 

TR
EASU

R
Y
 FLO

A
TIN

G
 R
A
TE

 N
O
TE

 
TR

EA
SU

R
Y
 FLO

ATIN
G
 R
ATE N

O
TE

 
TR

EAS
U
R
Y
 FLO

A
TIN

G
 RATE N

O
TE

 
TR

E
A
S
U
R
Y
 FLO

A
TIN

G
 R
A
TE

 N
O
TE

 
TR

E
A
S
U
R
Y FLO

A
TIN

G
 RATE N

O
TE

 
TR

E
A
S
U
R
Y FLO

A
TIN

G
 R
A
TE

 N
O
TE

 

912796LG
2 

912796LG
2 

912796LG
2 

912796LG
2 

912796LG
2 

912796LG
2 

912796LG
2 

912796LG
2 

912796LG
2 

912796LG
2 

912796LG
2 

912796LG
2 

912796LG
2 

912796LG
2 

912796LG
2 

912796LG
2 

912796LG
2 

912796LK
3 

912796LK
3 

912796LK3 
912796LK

3 
912796K

B
4 

912796K
B
4 

912796K
B4 

912796K
B
4 

912796K
B
4 

912796K
B4 

912796K
B
4 

912796K
B4 

912796K
B4 

912796LL1 
912796LL 1 
912796LM

9 
912796LM

9 
912796LM

9 
912796LM

9 
912796LM

9 
912796LM

9 
912796LP

2 
912796LP2 
912796LQO 
912796LQ

O 
912796LT4 
912796LT4 
912796LT4 
912796LT4 
912796K

L2 
912796LV

9 
912796K

R
9 

912796LY
3 

912796LZO
 

912796M
A
4 

912796K
X
6 

912796M
CO 

912796M
C

O 
912796M

D
8 

912796M
D
8 

912796M
D
8 

912796LB
3 

912796M
H
9 

912796M
J5 

912828XN
5 

912828X
N
5 

912828X
N
5 

912828X
N
5 

912828X
N
5 

912828M
23 

125,000,000 
50,000,000 
75,000,000 

100,000,000 
150,000,000 
97,000,000 
180,000,000 
115,000,000 
52,000,000 
158,000,000 
31,000,000 

100,000,000 
250,000,000 
225,000,000 
200,000,000 
130,000,000 

1,253,000,000 
19,430,000 
78,000,000 
120,000,000 

1,337,095,000 
170,385,000 

1,597,000,000 
1,200,000,000 
100,000,000 
250,000,000 
300,000,000 
400,000,000 
232,000,000 

2,085,000 
130,000,000 
991,000,000 
400,000,000 
250,000,000 
250,000,000 
250,000,000 
250,000,000 
161,000,000 
700,000,000 
196,290,000 
60,000,000 

500,000,000 
300,000 

125,000,000 
75,000,000 

250,000,000 
2,067,000,000 
587,700,000 
264,835,000 
200,000,000 
312,000,000 

0.52%
 

0.21%
 

0.31%
 

0.41%
 

0.62%
 

0.40%
 

0.75%
 

0.48%
 

0.22%
 

0.65%
 

0.13%
 

0.41%
 

1.04%
 

0.93%
 

0.83%
 

0.54%
 

5.19%
 

0.08%
 

0.32%
 

0.50%
 

5.54%
 

0.71%
 

6.62%
 

4.97%
 

0.41%
 

1.04%
 

1.24%
 

1.66%
 

0.96%
 

0.01%
 

0.54%
 

4.11%
 

1.66%
 

1.04%
 

1.04%
 

1.04%
 

1.04%
 

0.67%
 

2.90%
 

0.81%
 

0.25%
 

2.07%
 

0.00%
 

6-Jul-17 
6-Jul-17 
6-Jul-17 
6-Jul-17 
6-Jul-17 
6-Jul-17 
6-Jul-17 
6-Jul-17 
6-Jul-17 
6-Jul-17 
6-Jul-17 
6-Jul-17 
6-Jul-17 
6-Jul-17 
6-Jul-17 
6-Jul-17 
6-Jul-17 
13-Jul-17 
13-Jul-17 
13-Jul-17 
13-Jul-17 
20-Jul-17 
20-Jul-17 
20-Jul-17 
20-Jul-17 
20-Jul-17 
20-Jul-17 
20-Jul-17 
20-Jul-17 
20-Jul-17 
27-Jul-17 
27-Jul-17 
3-A

ug-17 
3-Aug-17 
3-Aug-17 
3-A

ug-17 
3-Aug-17 

6-Jul-17 
6-Jul-17 
6-Jul-17 
6-Jul-17 
6-Jul-17 
6-Jul-17 
6-Jul-17 
6-Jul-17 
6-Jul-17 
6-Jul-17 
6-Jul-17 
6-Jul-17 
6-Jul-17 
6-Jul-17 
6-Jul-17 
6-Jul-17 
6-Jul-17 
13-Jul-17 
13-Jul-17 
13-Jul-17 
13-Jul-17 
20-Jul-17 
20-Jul-17 
20-Jul-17 
20-Jul-17 
20-Jul-17 
20-Jul-17 
20-Jul-17 
20-Jul-17 
20-Jul-17 
27.Jul-17 
27.Jul-17 
3-Aug-17 
3-Aug-17 
3-Aug-17 
3-A

ug-17 
3-Aug-17 

3-Aug-17 
3-A

ug-17 
1 O

-Aug-17 
10-Aug-17 

1 O
-Aug-17 

10-A
ug-17 

24-Aug-17 
24-Aug-17 

24-Aug-17 
24-Aug-17 

7-S
ep-17 

7-S
ep-17 

0.52%
 

7-S
ep-17 

7-S
ep-17 

0.31%
 

7-S
ep-17 

7-S
ep-17 

1.04%
 

7-S
ep-17 

7-S
ep-17 

8.56%
 

14-S
ep-17 

14-S
ep-17 

2.44%
 

28-S
ep-17 

28-Sep-17 
1.10%

 
12-0ct-17 

12-0ct-17 
0.83%

 
19-0ct-17 

19-0ct-17 
1.29%

 
26-0ct-17 

26-0ct-17 
165,000,000 

0.68%
 

2-N
ov-17 

2-N
ov-17 

0.99%
 

119,000,000 
0.49%

 
9-N

ov-17 
9-N

ov-17 
1.03%

 
5,630,000 

0.02%
 

16-N
ov-17 

16-Nov-17 
1.04%

 
174,000,000 

0.72%
 

16-N
ov-17 

16-N
ov-17 

1.07%
 

75,000,000 
0.31%

 
24-N

ov-17 
24-N

ov-17 
1.06%

 
75,000,000 

0.31%
 

24-N
ov-17 

24-N
ov-17 

1.06%
 

300,000,000 
80,000 

413,400,000 
170,000,000 
64,720,000 
23,685,000 
65,000,000 
30,000,000 
50,000,000 
23,570,000 

1 .24%
 

24-N
ov-17 

24-N
ov-17 

0.00%
 

7-D
ec-17 

7-D
ec-17 

1.71%
 

21-D
ec-17 

21-D
ec-17 

O. 70%
 

28-D
ec-17 

28-D
ec-17 

0.27%
 

1-Jul-W
 

31.Jul-17 
0.10%

 
1-Jul-17 

31.Jul-17 
0.27%

 
1-Jul-17 

31.Jul-17 
0.12%

 
1-Jul-17 
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0.10%
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0.67%
 

0.70%
 

0.71%
 

0.71%
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0.76%
 

0.76%
 

0.76%
 

0.77%
 

0.77%
 

0.78%
 

0.80%
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0.81%
 

0.82%
 

0.85%
 

0.62%
 

0.71%
 

0.82%
 

0.90%
 

0.61%
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0.88%
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0.88%
 

0.90%
 

0.64%
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0.91%
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0.63%
 

0.89%
 

0.68%
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125,029,103 
50,011,533 
75,016,905 

100,022,448 
150,010,340 
97,019,795 

180,009,257 
115,008,086 
52,002,573 
158,020,546 
31,001,414 
100,022,448 
250,036,194 
224,992,821 
199,992,674 
129,994,625 

1,252,608,836 
19,385,989 
78,002,515 

119,996,520 
1,336,763,733 
169,928,754 

1,596,524,206 
1,199,642,484 

99,969,040 
249,922,114 
299,905,954 
399,874,604 
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47,140,000 
35,355,000 
43,935,000 
140,000,000 
13,350,000 
20,790,000 

175,830,000 
85,985,000 
23,950,000 
31,000,000 
49,730,000 
40,565,000 
50,000,000 
50,000,000 
90,000,000 
100,000,000 
67,000,000 
92,860,000 
26,115,000 
29,020,000 
50,000,000 
40,000,000 
150,075,000 
25,000,000 
25,000,000 
60,000,000 
75,000,000 
66,055,000 

229,000,000 
18,400,000 
21,800,000 
30,500,000 
30,500,000 
30,000,000 
19,500,000 
19,500,000 
83,000,000 
165,000,000 
50,000,000 

250,000,000 
97,890,000 

1,000,000,000 
137,000,000 
200,000,000 
70,670,000 
60,000,000 
28,000,000 
175,500,000 
16,690,000 

190,000,000 
77,750,000 
12,000,000 

137,995,000 
120,000,000 
49,725,000 
46,000,000 
32,170,000 
85,000,000 
76,000,000 
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0.29%
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0.57%
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1.17%
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1.17%
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1.31%
 

1.33%
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1.24%
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1.18%
 

1.19%
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139,947,949 
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175,862,919 
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tates 

U
nited S

tates 

U
nited S

tates 

U
nited S

tates 

U
nited S

tates 

U
nited S

tates 

U
nited 

S
tates 

U
nited S

tates 

U
nited S

tates 

U
nited 

S
tates 

U
nited S

tates 

U
nited S

tates 

U
nited S

tates 

U
nited S

tates 

U
nited S

tates 

U
nited S

tates 

U
nited S

tates 

U
nited S

tates 

U
nited S

tates 

U
nited S

tates 

U
nited S

tates 

U
nited S

tates 

U
nited S

tates 

U
nited 

S
tates 

U
nited S

tates 

U
nited 

States 

U
nited S

tates 

U
nited S

tates 

U
nited 

S
tates 

U
nited States 

U
nited States 

U
nited States 

U
nited States 

U
nited States 

U
nited S

tates 

United 
S
tates 

U
nited S

tates 

U
nited S

tates 

U
nited S

tates 

U
nited S

tates 

U
nited 

S
tates 

U
nited S

tates 

U
nited S

tates 

U
nited 

S
tates 

U
nited S

tates 

U
nited 

S
tates 

U
nited S

tates 

U
nited S

tates 

U
nited S

tates 

3-Jue17 
31-Jul-18 

1-Jue17 
31-0ct-18 

1-Jue17 
31-0ct-18 

1-Jue17 
31-0ct-18 

1-Jue17 
31-0ct-18 

1-Jue17 
31-0ct-18 

1-Jue17 
31-0ct-18 

1-Ju>17 
31-0d-18 

1-Jue17 
31-0ct-18 

1-Jue17 
31-0d-18 

3-Jue17 
31-Jan-19 

3-Jue17 
31-Jan-19 

3-Jue17 
31-Jan-19 

15-A
ug-17 

15-A
ug-17 

31-A
ug-17 

31-A
ug-17 

31-A
ug-17 

31-A
ug-17 

31-A
ug-17 

31-A
ug-17 

31-Aug-17 
31-A

ug-17 
15-S

ep-17 
15-S

ep-17 
15-Sep-17 

15-S
ep-17 

15-N
ov-17 

15-N
ov-17 

15-N
ov-17 

15-N
ov-17 

30-N
ov-17 

30-N
ov-17 

31-D
ec-17 

31-D
ec-17 

15-Fet>-18 15-Fet>-18 
28-Fet>-18 28-Fet>-18 
28-Fet>-18 28-Fet>-18 
31-M

ar-18 
31-M

ar-18 
3-Jue 17 

30-A
pr-19 

3-Jue 17 
30-A

pr-19 
3-Jue17 

30-A
pr-19 

3-Jue 17 
30-A

pr-19 
3-Jue 17 

30-A
pr-19 

T
O
T
A
L
 

24,134,550,000 100.00%
 

24,117,702,076 

H
oldings 

show
n are unaudited 

and are based 
on the fund's 

unofficial 
books 

and records, 
and m

ay not be representative 
of current 

or future 
investm

ents. 
Fund holdings 

should 
not be relied on in m

aking 
investm

ent 
decisions 

and should 
not be construed 

as research 
or investm

ent 
advice regarding 

particular 
securities. 

W
A
M

, 
D
ollar-W

eighted 
A
verage 

M
aturity: 

The average 
m
aturity 

of a Fund is the average 
am

ount 
of tim

e until the organizations 
that issued 

the debt securities 
in the Fund's 

portfolio 
m
ust pay off the principal 

am
ount 

of the debt. "D
ollar-w

eighted" 
m
eans 

the larger the dollar value of a debt security 
in the Fund, 

the m
ore w

eight 
it gets in calculating 

this 
average. 

To calculate 
the dollar-w

eighted 
average 

m
aturity, 

the 
Fund 

m
ay treat a variable 

or floating 
rate security 

as having 
a m

aturity 
equal to the tim

e rem
aining 

to the security's 
next interest 

rate reset data rather than the security's 
actual m

aturity. 

W
A
L, 

D
ollar-W

eighted 
A
verage 

Life: 
The dollar-w

eighted 
average 

m
aturity 

of a Fund's 
portfolio 

calculated 
w
ithout 

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 
m
aturity 

data. 
UD
ollar-w

eighted" 
m
eans the larger of the dollar value of a debt security 

in the Fund, 
the m

ore w
eight 

it gets in calculating 
this average. 
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BLAC K
R
O
C
K

'" 
3 of3 

p 
· 

0 
. 

. 
C
U
S
IP
 

p 
't. p 

M
aturity or 

F
inal 

Y
ield or 

A
m
ortized 

M
oody's 

S
&
P
 

C 
try 

osìtrcn escnpnon 
ar 

O
 
ar 

R
eset 

M
aturity 

C
oupon 

C
ost 

R
ating 

R
ating 

oun 

U
N
A
U
D
ITED

 Schedule of Investm
ents Treasury Trust Fund 

30-Jun-17 

The "C
ountry" 

data point 
w
ithin this 

SO
I 
represents 

BlackRoci<'s 
view

 of each security's 
country 

risk. 

The Fund's current 
prospectus 

contains m
ore 

com
plete 

inform
ation 

about the Fund, including 
ffs fees and expenses. 

For a current prospectus of the fund w
hich contains m

ore com
plete 

inform
ation, 

please 
cati 1-800-768-2836 or visit w

w
w

.blackrock.com
/cash. Before investing, consider the investm

ent objec1ives, risks, charges and expenses of the fund. This and other inform
ation can be found in the fund's 

prospectus 
and if available the sum

m
ary 

prospectus. 
R
ead the prospectus carefully before you invest or send m

oney. 

You could lose m
oney by investing in the Fund. A

lthough the Fund seeks to preserve the value of your investm
ent at $1.00 per share, it cannot guarantee it w

ill do so. A
n investm

ent in the 
Fund is not insured or guaranteed by the Federal D

eposit Insurance C
orporation or any other governm

ent agency. The Funcrs sponsor has no legal obligation to provide financial support to 
the Fund, and you should not expect that the sponsor w

ill provide financial support to the Fund at any tim
e. 

The schedule 
of investm

ents 
(S
O
I) 

represents 
certain 

intorm
atíon 

regarding 
the traded 

positions 
held w

ithin 
the portfolio 

as of the specified 
date. 

lt does 
not include 

cash, 
accrued 

incom
e 

and/or 
payables/receivables. 

The total assets 
reflected 

on the SO
I w

ill 
not m

atch 
to the net asset value of the fund as these 

item
s are excluded. 

P
repared 

by BlackR
ock 

Investm
ents, 

LLC
, 

m
em

ber 
FIN

R
A

.©
 

2017 
BlackR

ock, 
Inc. A

ll R
ights 

R
eserved. 
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Ca!Trust M
edium

 Tenn Fund 

Portfolio H
oldings as of 6/30/2017 

S&
P 

R
ating 

C
U
SIP 

D
escription 

(6/30/2017) 
M
at.D

ate 
Y
ears 

Shares 
Price 

V
alue 

00817Y
A
S7 

A
etna, Inc. 06/07 /18 

A 
6/7/2018 

I 
4,500,000 

100.1162 
4,505,228.55 

O
l0775A

M
6 

A
LA

M
ED

A
 C

A
LIF C

M
N
TY

 IM
PT C

O
M
M
N
 
09/01/17 

A
A
- 

9/1/2017 
0.2 

1,000,000 
100.1070 

J,001,070.00 
0258M

O
EK

I 
A
m
erican Express C

redit 5/3/ 19 
A- 

5/3/2019 
1.9 

8,200,000 
100.0744 

8,206,102.44 
02665W

B
A
8 

A
m
erican H

onda Finance C
orporat 02/22/19 

A+ 
2/22/2019 

1.7 
3,500,000 

100.0180 
3,500,629.65 

032556B
Y
7 

A
N
A
H
EIM

 C
A
LIF H

SG
 &

 PU
B
 IM

PT A
U
 10/01/18 

AA- 
10/1/2018 

1.3 
1,605,000 

99.0020 
1,588,982.1 

O 
032556B

Z4 
A
N
A
H
EIM

 C
A
LIF H

SG
 &

 PU
B
 IM

PT A
U
 10/01/19 

AA- 
10/1/2019 

2.3 
2,420,000 

98.0880 
2,373,729.60 

037833C
K
4 

A
pple Inc. 2/7/2020 

A
A
+ 

2/7/2020 
2.7 

4,595,000 
100.2407 

4,606,061.08 
06406H

C
P2 

B
A
N
K
 N

EW
 Y

O
R
K
 1/15/19 

A 
1/15/2019 

1.6 
1,050,000 

100.6225 
1,056,535.94 

06406H
C
R
8 

B
A
N
K
 N

EW
 Y

O
R
K
 3/4/19 

A 
3/4/2019 

1.8 
6,900,000 

100.6575 
6,945,364.74 

06051G
EX

3 
B
ank of A

m
erica C

orporation 1/15/19 
A 

1/15/2019 
1.6 

2,335,000 
101.0161 

2,358,724.77 
06050TM

E9 
B
ank of A

m
erica N

.A
. 

12/07/18 
A+ 

12/7/2018 
1.5 

3,100,000 
100.4444 

3,113,775.47 
06050TLY

6 
B
ank of A

m
erica, N.A. 03/26/18 

A
+ 

3/26/2018 
0.8 

3,160,000 
100.1277 

3,164,035.32 
06050TM

C
3 

B
ank of A

m
erica, N.A. 06/05/18 

A+ 
6/5/2018 

6,410,000 
100.1842 

6,421,809.78 
06406H

C
U
J 

B
ank of N

ew
 Y

ork M
ellon C

orpora 05/15/19 
A 

5/15/2019 
1.9 

3,000,000 
100.7693 

3,023,079.90 
06406H

D
B
2 

B
ank of N

ew
 Y

ork M
ellon C

orpora 05/22/18 
A 

5/22/2018 
0.9 

3,000,000 
100.0242 

3,000,725.40 
06406H

C
W
7 

B
ank of N

ew
 Y

ork M
ellon C

orpora 09/1 1/19 
A 

9/11/2019 
2.2 

2,600,000 
100.9836 

2,625,573.34 
05531FA

Q
6 

B
B
&
T C

O
R
P 2/1/19 

A- 
2/1/2019 

1.7 
3,500,000 

100.7289 
3,525,512.90 

07330N
A
L9 

B
B
&
T C

orporation 05/10/19 
A 

5/10/2019 
1.9 

13,385,000 
99.2865 

13,289,502.04 
084664C

G
4 

B
erkshire H

athaw
ay Finance C

orp 03/ 15/ 19 
AA 

3/15/2019 
1.8 

4,690,000 
100.2759 

4,702,937.83 
0558JR

A
D
8 

BM
W

 Y
eh Lease 01/22/19 

AAA 
1/22/2019 

1.6 
4,150,000 

99.9166 
4,146,540.56 

05582X
A
D
4 

B
M
W
 Y

eh Lease 09/20/19 
AAA 

9/20/2019 
2.2 

2,000,000 
99.7522 

1,995,044.60 
055657A

C
4 

B
m
w
 V

ehicle Lease Trust 5/20/20 
AAA 

5/20/2020 
2.9 

5,370,000 
100.3759 

5,390,187.44 
05582Q

A
D
9 

B
m
w
 V

ehicle O
w
ner Trust 2016-A

 I 1/25/20 
AAA 

11/25/2020 
3.4 

4,920,000 
99.3327 

4,887,170.81 
097023A

Z8 
B
O
EIN

G
 C

O
 2/15/2020 

A 
2/15/2020 

2.7 
10,000,000 

107.6987 
10,769,873.00 

13063B
FU

I 
C
A
LIFO

R
N
IA

 ST 03/01/19 
AA- 

3/1/2019 
1.8 

5,000,000 
107.4070 

5,370,350.00 
13063D

A
B
4 

C
A
LIFO

R
N
IA

 ST TA
X
A
B
LE 4/1/19 

AA- 
4/1/2019 

1.8 
7,050,000 

99.9130 
7,043,866.50 

1404JN
EU

J 
C
apital O

ne M
ulti A

sset Executi 01/15/21 
AAA 

1/15/2021 
3.6 

13,000,000 
99.9516 

12,993,704.10 
161571G

Y
4 

C
hase Issuance Trust 04/15/20 

AAA 
4/15/2020 

2.8 
13,600,000 

99.9140 
13,588,301.28 

161571H
A
5 

C
hase Issuance Trust 7/15/20 

AAA 
7/15/2020 

3.1 
3,000,000 

100.0979 
3,002,935.80 

166764A
V
2 

C
hevron C

orporation 03/02/18 
AA- 

3/2/2018 
0.8 

7,313,000 
99.9899 

7,312,257.73 
!66764B

H
2 

C
hevron C

orporation 05/16/19 
AA- 

5/16/2019 
1.9 

6,000,000 
99.7365 

5,984,188.80 
17275R

A
U
6 

C
isco System

s, Inc. 06/15/18 
A
A

- 
6/15/2018 

I 
4,000,000 

100.2088 
4,008,352.00 

17325FA
E8 

CITIBANK 06/12/20 
A+ 

6/12/2020 
3 

1,700,000 
99.9009 

1,698,314.62 
17325FA

A
6 

CITIBANK 3/20/19 
A+ 

3/20/2019 
1.8 

6,715,000 
100.4110 

6,742,597.98 
17305EFW

O
 
C
itibank C

r 11/19/J 9 
AAA 

I 1/19/2021 
4.4 

13,800,000 
99.9169 

13,788,533.58 
17305EG

B
5 

C
itibank C

redit C
ard Issuance T 04/07 /20 

AAA 
4/7/2020 

2.8 
3,000,000 

100.1783 
3,005,349.60 

172967K
EO

 
C
itigroup Inc. 12/07/18 

A 
12/7/2018 

1.5 
7,940,000 

100.1135 
7,949,011.11 

190335JD
2 

C
oast C

om
m
 C

ollege D
ist C

alif 8/1/19 
A
A
+ 

8/1/2019 
2.2 

2,000,000 
100.2560 

2,005,120.00 
22546Q

A
V
9 

C
redit Suisse A

G
 N
ew

 Y
ork B

ranc 04/27/18 
A 

4/27/2018 
0.8 

2,700,000 
100.0273 

2,700,738.18 
24422ETJ8 

D
EER

E JO
H
N
 C

A
P C

O
R
P 10/9/19 

A 
10/9/2019 

2.3 
3,500,000 

98.8322 
3,459,125.25 

263534C
LI 

E.I. D
u Pont de N

em
ours and C

om
 01/15/20 

A- 
5/1/2020 

2.9 
4,000,000 

100.4719 
4,018,874.40 

30231G
A
D
4 

EX
X
O
N
 M

O
B
IL C

O
R
P 3/15/19 

A
A
+ 

3/15/2019 
1.8 

2,868,000 
100.5139 

2,882,738.94 
30231G

A
P7 

Exxon M
obil C

orporation 03/01/19 
A
A
+ 

3/1/2019 
1.8 

8,750,000 
100.2699 

8,773,619.75 
3135G

O
N
33 

FA
N
N
IE M

A
E .875 08/02/19 

A
A
+ 

8/2/2019 
2.2 

29,000,000 
98.8595 

28,669,260.80 
3133EH

JA
2 

Federal Farm
 C
redit B

anks 05/08/20 
AA+ 

5/8/2020 
2.9 

3,000,000 
99.8720 

2,996,161.20 
3133EG

J48 
Federal Farm

 C
redit B

anks J J/16/18 
AA+ 

I 1/16/2018 
1.4 

15,410,000 
99.3536 

15,310,386.68 
313378177 

Federal Farm
 C
redit B

anks 3/13/2020 
A
A
+ 

3/13/2020 
2.8 

10,000,000 
100.8187 

10,081,874.00 
3133EH

EZ2 
Federal Farm

 C
redit B

anks 4/6/2020 
A
A
+ 

4/6/2020 
2.8 

16,185,000 
I 00.0523 

16,193,456.66 
3130A

A
E46 

Federal H
om

e Loan B
anks 01/16/19 

A
A
+ 

1/16/2019 
1.6 

17,000,000 
99.~013 

16,966,227.80 
313378Q

K
O
 

Federal H
om

e Loan B
anks 03/08/19 

A
A
+ 

3/8/2019 
1.8 

805,000 
100.7924 

811,378.74 
3133782M

2 
Federal H

om
e Loan B

anks 03/08/19 
A
A
+ 

3/8/2019 
1.8 

44,245,000 
100.1718 

44,321,012.91 
313383H

U
8 

Federal H
om

e Loan B
anks 06/12/20 

A
A
+ 

6/12/2020 
3 

19,600,000 
100.3964 

19,677,686.56 
313379EE5 

Federal H
om

e Loan B
anks 06/14/19 

A
A
+ 

6/14/2019 
2 

7,000,000 
100.3839 

7,026,873.00 
3130A

A
3R

7 
Federal H

om
e Loan B

anks 11/15/19 
A
A
+ 

11/15/2019 
2.4 

4,250,000 
99.7096 

4,237,659.28 
313376B

R
5 

Federal H
om

e Loan B
anks 12/14/18 

A
A
+ 

12/14/2018 
1.5 

47,400,000 
100.5403 

47,656,092.72 
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3130A
B
F92 

Federal H
om

e Loan B
anks 5/28/19 

A
A
+ 

5/28/2019 
1.9 

10,000,000 
99.9164 

9,991,635.00 
3137EA

EE5 
Federal H

om
e Loan M

TG
 1/17/2020 

A
A
+ 

1/17/2020 
2.6 

37,500,000 
99.9432 

37,478,707.50 
3135G

O
M
67 

Federal N
ational M

ortgage A
ssoc 1/25/19 

A
A
+ 

1/25/2019 
1.6 

16,250,000 
99.4275 

16,156,965.50 
3135G

O
R
39 

Federal N
ational M

ortgage A
ssoc 10/24/19 

AA+ 
10/24/2019 

2.3 
9,284,000 

98.9126 
9,183,049.50 

3135G
O
T29 

FED
ER

A
L N

A
 TL M

TG
 A

SSN
 2/28/2020 

AA+ 
2/28/2020 

2.7 
9,515,000 

99.8537 
9,501,081.46 

31680G
A
D
8 

Fifth Third A
uto Trust 03/16/20 

AAA 
3/16/2020 

2.8 
3,888,820 

99.9587 
3,887,215.88 

31677Q
B
F5 

Fifth Third B
ank of C

incinnati 03/15/19 
A- 

3/15/2019 
1.8 

7,750,000 
100.6678 

7,801,751.40 
31677Q

B
D
O
 

Fifth Third B
ank of C

incinnati 08/20/18 
A- 

8/20/2018 
1.2 

2,116,000 
100.5006 

2,126,592.91 
31677Q

B
H
I 

Fifth Third B
ank of C

incinnati 09/27/19 
A- 

9/27/2019 
2.2 

2,250,000 
99.0962 

2,229,665.18 
36962G

7M
O
 

G
EN

ER
A
L ELEC

 C
A
P C

O
R
P 1/9/2020 

AA- 
1/9/2020 

2.6 
16,583,000 

I O 1.0202 16,752,176.45 
373334K

G
5 

G
EO

R
G
IA

 PW
R
 C

O
 3/30/2020 

A- 
3/30/2020 

2.8 
6,025,000 

99.8143 
6,013,809.77 

38148FA
B
5 

G
oldm

an Sachs G
roup 10/23/19 

A 
10/23/2019 

2.3 
8,091,000 

101.0044 
8,172,265.19 

38145X
A
A
I 

G
oldm

an Sachs G
roup, Inc. 01/31/19 

A 
1/31/2019 

1.6 
500,000 

101.0373 
505,186.25 

41284D
A
C
6 

H
arley-D

avidson M
otorcycle Trus 01/15/21 

AAA 
1/15/2021 

3.6 
2,100,000 

99.7253 
2,094,231.30 

41284C
A
D
6 

H
arley-D

avidson M
otorcycle Trus 03/16/20 

AAA 
3/16/2020 

2.8 
1,831,560 

99.9410 
1,830,479.51 

41284A
A
D
O
 

H
A
R
LEY

-D
A
V
ID

SO
N
 
M
O
TO

R
C
Y
C
LE TR

U
S 09/15/1 

A
A
A
 

9/15/2019 
2.2 

2,692,952 
99.9630 

2,691,955.93 
4197915FI 

H
A
W
A
II ST 08/01/17 

AA+ 
8/1/2017 

0.2 
4,145,000 

100.0490 
4,147,031.05 

419792N
E2 

H
A
W
A
II ST 10/01/19 

A
A
+ 

10/1/2019 
2.3 

1,755,000 
99.0760 

1,738,783.80 
43813N

A
C
O
 

H
O
N
D
A
 A

U
TO

 R
EC

EIV
A
B
LES 2015-1 

O
 02/21/19 

AAA 
2/21/2019 

1.7 
1,239,275 

99.8593 
1,237,530.59 

438124A
C
3 

H
onda A

uto R
eceivables O

w
ner Tr 06/18/19 

AAA 
6/18/2019 

2 
7,000,000 

99.5191 
6,966,336.30 

43814TA
C
6 

H
onda A

uto R
eceivables O

w
ner Tr 7 /21 /21 

AAA 
7/21/2021 

4.1 
5,900,000 

100.0367 
5,902,167.07 

40428H
PJ5 

H
SB

C
 U

SA
 Inc. 09/24/18 

A 
9/24/2018 

1.2 
1,600,000 

101.1119 
1,617,789.76 

40434C
A
C
9 

H
SB

C
 U

SA
 Inc. 6/23/19 

A 
6/23/2019 

2 
2,400,000 

100.6615 
2,415,875.52 

40428H
PH

9 
H
SB

C
 U

SA
, Inc. 01/16/18 

A
 

1/16/2018 
0.6 

1,701,000 
100.0558 

1,701,948.48 
40428H

PU
O
 

H
SB

C
 U

SA
, Inc. 08/07/18 

A 
8/7/2018 

1.2 
4,900,000 

100.2982 
4,914,610.82 

45656TB
K
3 

IN
D
U
STR

Y
 C

A
LIF PU

B
 FA

C
S A

U
TH

 01/01/18 
AA 

1/1/2018 
0.6 

5,940,000 
100.6000 

5,975,640.00 
45656TA

R
9 

IN
D
U
STR

Y
 C

A
LIF PU

B
 FA

C
S A

U
TH

 01/01/18 
AA 

1/1/2018 
0.6 

8,000,000 
100.4740 

8,037,920.00 
458140A

Q
3 

Intel C
orporation 07/29/20 

A
+ 

7/29/2020 
3.1 

6,000,000 
101.6900 

6,101,400.00 
458182D

X
7 

Inter-A
m
erican D

evelopm
ent B

ank 05/13/19 
AAA 

5/13/2019 
1.9 

8,000,000 
99.1007 

7,928,054.40 
4581X

O
C
X
4 

Inter-A
m
erican D

evelopm
ent B

ank 5/12/20 
AAA 

5/12/2020 
2.9 

8,500,000 
99.8142 

8,484,207.00 
459058ER

O
 

International B
ank for Rèconstr 

I 0/05/ 18 
AAA 

10/5/2018 
1.3 

10,000,000 
99.5287 

9,952,874.00 
459058FS7 

International B
ank for R

econstr 11/27/19 
AAA 

11/27/2019 
2.4 

5,000,000 
98.9342 

4,946,708.00 
459058D

L4 
International B

ank for R
econstr 3/15/19 

AAA 
3/15/2019 

1.8 
10,000,000 

100.7397 
10,073,967.00 

459058FZ1 
International B

ank for R
econstr 4/21 /20 

AAA 
4/21/2020 

2.8 
7,000,000 

100.5195 
7,036,364.30 

45950V
H
E9 

International Finance C
orporali 11/27/18 

AAA 
11/27/2018 

1.4 
18,300,000 

99.7538 
18,254,949.06 

24422ETE9 
John D

eere C
apital C

orporation 01/08/19 
A 

1/8/2019 
1.6 

5,100,000 
100.4548 

5,123,194.29 
24422ETQ

2 
John D

eere C
apital C

orporation 3/13/20 
A 

3/13/2020 
2.8 

2,250,000 
100.8215 

2,268,483.75 
47787U

A
D
5 

JO
H
N
 D

EER
E O

W
N
ER

 TR
U
ST 2015 06/17/19 

AAA 
6/17/2019 

2 
3,337,376 

99.9408 
3,335,401.43 

47787W
A
C
3 

John D
eere O

w
ner Trust 2015-B

 10/15/19 
AAA 

10/15/2019 
2.3 

2,742,793 
99.9686 

2,741,931.26 
46625H

K
A
7 

JPM
organ C

hase &
 C

o. 01/23/20 
A
- 

1/23/2020 
2.6 

12,000,000 
100.3003 

12,036,031.20 
46625H

JR
2 

JPM
organ C

hase &
 C

o. 01/28/19 
A
- 

1/28/2019 
1.6 

500,000 
100.8220 

504,109.75 
46625H

Q
U
7 

JPM
organ C

hase &
 C

o. 03/22/19 
A- 

3/22/2019 
1.8 

4,000,000 
99.9948 

3,999,790.80 
49327M

2H
6 

KeyBan1c N
ational A

ssociation 06/01/18 
A- 

6/1/2018 
4,095,000 

100.0611 
4,097,502.45 

544587680 
LO

S A
N
G
ELES C

A
LIF M

U
N
 IM

PT C
O
R
P 11/01/17 

AA- 
11/1/2017 

0.4 
2,600,000 

100.1930 
2,605,018.00 

544587698 
LO

S A
N
G
ELES C

A
LIF M

U
N
 IM

PT C
O
R
P 11/01/18 

AA- 
11/1/2018 

1.4 
4,250,000 

101.2630 
4,303,677.50 

54465A
FLI 

LO
S A

N
G
ELES C

N
TY

 C
A
LIF R

ED
EV

 A
U
 08/01/17 

A
A

- 
8/1/2017 

0.2 
1,965,000 

100.0660 
1,966,296.90 

55279H
A
EO

 
M
anufacturers and Traders Trust 01/30/17 

A
 

1/30/2019 
1.6 

2,500,000 
100.7581 

2,518,953.00 
55279H

A
G
5 

M
anufacturers and Traders Trust 7/25/19 

A 
7/25/2019 

2.1 
5,470,000 

100.6626 
5,506,243.13 

56781R
G
L5 

M
A
R
IN

 C
A
LIF C

M
N
TY

 C
O
LLEG

E 8/1/19 
A
A
+ 

8/1/2019 
2.2 

1,745,000 
100.1430 

1,747,495.35 
58769B

A
D
6 

M
ere-B

enz A
uto R

ecv Tr 2016-1 
02/16/21 

AAA 
2/16/2021 

3.7 
6,000,000 

99.4895 
5,969,368.20 

58768FA
D
8 

M
ercedes-B

enz A
uto Lease Trust 03/15/19 

AAA 
3/15/2019 

1.8 
2,200,000 

100.0245 
2,200,539.22 

58769A
A
D
8 

M
ercedes-B

enz A
uto Lease Trust 07/16/18 

AAA 
7/16/2018 

1.1 
2,263,193 

99.9849 
2,262,850.83 

58769D
A
D
2 

M
ercedes-B

enz A
uto Lease Trust 4/15/20 

AAA 
4/15/2020 

2.8 
5,500,000 

100.1064 
5,505,849.80 

59156R
B
K
3 

M
etLife Inc. 12/15/17 

A- 
12/15/2017 

0.5 
4,470,000 

100.1530 
4,476,838.65 

617403EH
9 

M
O
R
G
A
N
 H

ILL C
A
LIF U

N
I SC

H
 D

IST 08/01/17 
A
A

- 
8/1/2017 

0.2 
1,500,000 

100.0480 
1,500,720.00 

617403EJ5 
M
O
R
G
A
N
 H

ILL C
A
LIF U

N
I SC

H
 D

IST 08/01/18 
AA- 

8/1/2018 
1.2 

1,000,000 
100.4030 

1,004,030.00 
61746B

D
X
I 

M
organ Stanley 02/01/19 

A 
2/1/2019 

1.7 
10,790,000 

100.8177 
10,878,226.59 

63743H
EN

8 
N
ational R

ural U
tilities C

ooper 11/01/19 
A 

11/1/2019 
2.4 

2,000,000 
99.0626 

1,981,251.20 
65477X

A
D
6 

N
issan A

uto Lease Trust 07/15/19 
AAA 

7/15/2019 
2.1 

9,500,000 
99.8359 

9,484,407.65 
65478TA

D
4 

N
issan A

uto Lease Trust 2015-B
 04/16/18 

AAA 
4/16/2018 

0.8 
1,222,116 

100.0194 
1,222,353.81 

65478V
A
D
9 

N
issan A

uto R
eceivables 2016-B

 01/15/21 
AAA 

1/15/2021 
3.6 

1,700,000 
99.5906 

1,693,040.37 
654747A

D
6 

N
issan A

uto R
eceivables O

w
ner Tr 8/16/21 

AAA 
8/16/2021 

4.2 
4,100,000 

100.1268 
4,105,198.39 
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67232TA
N
5 

O
A
K
LA

N
D
 C

A
LIF R

ED
EV

 A
G
Y
 09/01/17 

A
A
 

9/1/2017 
0.2 

4,000,000 
100.1260 

4,005,040.00 
67232TA

PO
 

O
A
K
LA

N
D
 C

A
LIF R

ED
EV

 A
G
Y
 09/01/18 

A
A
 

9/1/2018 
1.2 

1,790,000 
100.6680 

1,801,957.20 
675371A

T5 
O
C
EA

N
SID

E C
A
LIF PEN

SIO
N
 O

B
LIO

 08/15/17 
A
A
 

8/15/2017 
0.2 

500,000 
100.1080 

500,540.00 
683042A

B
I 

O
N
TA

R
IO

 C
A
LIF 05/15/18 

A
- 

5/15/2018 
0.9 

3,305,000 
99.1720 

3,277,634.60 
683042A

C
9 

O
N
TA

R
IO

 C
A
LIF 05/15/19 

A
- 

5/15/2019 
1.9 

2,500,000 
99.8870 

2,497,175.00 
690353V

Z7 
O
verseas Private Investm

ent C
or 02/19/18 

A
A
+ 

2/19/2018 
0.7 

998,980 
106.3092 

1,062,007.53 
69371R

N
28 

PA
C
C
A
R
 FIN

L C
O
R
P 5/10/19 

A
+ 

5/10/2019 
1.9 

9,215,000 
99.2123 

9,142,415.29 
69353R

D
D
7 

PN
C
 B

A
N
K
 7/2/19 

A
 

7/2/2019 
2.1 

1,500,000 
100.6776 

1,510,163.40 
69353R

FC
7 

PN
C
 B

ank, N
ational A

sso S/A
 5/19/20 

A
 

5/19/2020 
2.9 

9,000,000 
99.8664 

8,987,978.70 
69353R

EV
6 

PN
C
 B

ank, N
ational A

ssociation 03/04/19 
A
 

3/4/2019 
1.8 

6,250,000 
100.1967 

6,262,290.63 
732098EE4 

PO
M
O
N
A
 C

A
LIF U

N
I SC

H
 D

IST 08/01/17 
A
 

8/1/2017 
0.2 

2,000,000 
100.1520 

2,003,040.00 
738798B

F3 
PO

W
A
Y
C
A
LIFR

ED
EV

 
A
G
Y
 12/15/17 

A
A
- 

12/15/2017 
0.5 

3,090,000 
100.1420 

3,094,387.80 
747525A

P8 
Q
U
A
LC

O
M
M
 Incorporated 05/20/20 

A
 

5/20/2020 
2.9 

2,225,000 
100.5463 

2,237,156.07 
762494Q

W
5 

R
IA

LTO
 C

A
LIF U

N
I SC

H
 D

IST 08/01/17 
A
A
 

8/1/2017 
0.2 

1,380,000 
100.0620 

1,380,855.60 
797398D

H
4 

SA
N
 D

IEG
O
 C

 8/15/19 
A
A
+ 

8/15/2019 
2.2 

9,000,000 
108.4740 

9,762,660.00 
79876C

A
W
8 

SA
N
 M

A
R
C
O
S C

A
LIF R

ED
EV

 A
G
Y
 10/01/17 

A
A
- 

10/1/2017 
0.3 

3,635,000 
99.9050 

3,631,546.75 
80168FLX

2 
SA

N
TA

 C
LA

R
A
 V

Y
 C

A
LIF W

TR
 D

IST 06/01/18 
A
A
+ 

6/1/2018 
1,205,000 

100.2350 
1,207,831.75 

80168FLY
O
 

SA
N
TA

 C
LA

R
A
 V

Y
 C

A
LIF W

TR
 D

IST 06/01/19 
A
A
+ 

6/1/2019 
2 

1,665,000 
100.7370 

1,677,271.05 
83191G

A
D
1 

Sm
art A

bs U
s Trust 2016-2us 03/15/21 

A
A
A
 

3/15/2021 
3.8 

13,000,000 
98.7766 

12,840,958.00 
89238M

A
D
O
 
TO

Y
O
TA

 A
U
TO

 R
EC

EIV
A
B
LES O

W
N
ER

 2/16/21 
A
A
A
 

2/16/2021 
3.7 

1,450,000 
100.0849 

1,451,230.33 
89237W

A
D
9 

Toyota A
uto R

eceivables O
w
ner T 08/17/20 

A
A
A
 

8/17/2020 
3.2 

5,100,000 
99.4105 

5,069,937.54 
89231LA

D
9 

Toyota A
uto R

eceivables O
w
ner T 10/15/20 

A
A
A
 

10/15/2020 
3.3 

1,275,000 
99.3909 

1,267,234.36 
89236TD

M
4 

Toyota M
otor C

redit C
orporation 1/9/19 

A
A
- 

1/9/2019 
1.6 

6,000,000 
100.0748 

6,004,485.60 
89236TD

H
5 

Toyota M
otor C

redit C
orporation 10/18/19 

A
A
- 

10/18/2019 
2.3 

3,750,000 
99.5976 

3,734,910.75 
91159H

H
E3 

U
.S. B

ancorp 11/15/18 
A
+ 

11/15/2018 
1.4 

628,000 
100.4803 

631,016.16 
9033IH

M
Y
6 

U
.S. B

ank N
ational A

ssociation 04/26/19 
A
A
- 

4/26/2019 
1.8 

8,800,000 
99.4505 

8,751,644.00 
90331H

M
L4 

U
.S. B

ank N
ational A

ssociation 10/28/19 
A
A
- 

10/28/2019 
2.3 

6,400,000 
100.6659 

6,442,615.68 
90520EA

F8 
U
nion B

ank C
alifornia 5/6/19 

A
+ 

5/6/2019 
1.9 

2,000,000 
100.4675 

2,009,349.20 
90521A

PJ! 
U
nion B

ank of C
alifornia, N

atio 09/26/18 
A
+ 

9/26/2018 
1.2 

4,250,000 
100.8521 

4,286,213.40 
912828833 

U
nited States Treasury N

otes 01/31/19 
A
A
+ 

1/31/2019 
1.6 

28,200,000 
100.2109 

28,259,485.08 
912828SN

! 
U
nited States Treasury N

otes 03/31/19 
A
A
+ 

3/31/2019 
1.8 

2,500,000 
100.2422 

2,506,054.75 
912828ST8 

U
nited States Treasury N

otes 04/30/19 
A
A
+ 

4/30/2019 
1.8 

11,000,000 
99.7734 

10,975,078.40 
912828M

64 
U
nited States Treasury N

otes 11/15/18 
A
A
+ 

11/15/2018 
1.4 

17,100,000 
99.8828 

17,079,960.51 
912828A

34 
U
nited States Treasury N

otes 11/30/18 
A
A
+ 

11/30/2018 
1.4 

12,200,000 
99.8750 

12,184,750.00 
912828U

73 
U
nited States Treasury N

otes 12/15/19 
A
A
+ 

12/15/2019 
2.5 

21,100,000 
99.7891 

21,055,491.66 
912828W

97 
U
nited States Treasury N

otes 3/31/19 
A
A
+ 

3/31/2019 
1.8 

27,250,000 
99.7969 

27,194,647.08 
912828X

21 
U
nited States Treasury N

otes 4/15/2020 
A
A
+ 

4/15/2020 
2.8 

14,000,000 
99.9375 

13,991,250.00 
912828K

58 
U
nited States Treasury N

otes 4/30/20 
A
A
+ 

4/30/2020 
2.8 

8,300,000 
99.5625 

8,263,687.50 
9!3017C

M
9 

U
N
ITED

 TEC
H
N
O
LO

G
IES 

C
O
R
P 5/4/20 

A
- 

5/4/2020 
2.9 

13,300,000 
100.2499 

13,333,238.03 
913366H

TO
 

U
N
IV

 O
F C

A
LIFO

R
N
IA

 R
O
TS M

ED
 C

EN
TER

 
A
A
- 

5/15/2019 
1.9 

2,630,000 
99.0780 

2,605,751.40 
91412G

SB
2 

U
N
IV

ER
SITY

 C
A
LIF 7 /1/19 

A
A
 

7/1/2019 
2.1 

10,000,000 
100.2780 

10,027,800.00 
90331H

N
B
5 

U
S B

A
N
K
 N

A
 C

IN
C
IN

N
A
TI 

1/24/20 
A
A
- 

1/24/2020 
2.6 

2,000,000 
100.4140 

2,008,279.40 
9!2828W

22 
U
S TR

EA
SU

R
Y
 N

O
TE 2/15/2020 

A
A
+ 

2/15/2020 
2.7 

16,000,000 
99.6875 

15,950,000.00 
90290X

A
C
! 

U
SA

A
 A

uto O
w
ner Trust 06/17 /19 

A
A
A
 

6/17/2019 
2 

991,780 
99.9473 

991,257.60 
92867V

A
D
2 

V
O
LK

SW
A
G
EN

 A
U
TO

 LEA
SE TR

 2015-A
 12/20/17 

A
A
A
 

12/20/2017 
0.5 

133,300 
99.9921 

133,289.40 
V
P4560000 

W
ELLS FA

R
G
O
 A

D
V
 A
N
T A

G
E G

O
V
ER

N
M
EN

T 
A
A
A
 

o 
8,842,347 

100.0000 
8,842,347.32 

1,105,238,492 
1,107,297,891 
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1* 

~ 

State of C
alifornia 

~ 
. 

' 
... 

Pooled M
oney Investm

ent A
ccount 

$ 
ç, 

~ 
o 

o
 

e: 
M
arket Valuation 

e:, 
.. 

.... 
.... 

~~ 
~~ 

6/30/2017 
<')¡.· 11ou1ol"' · 

Carrying Cost Plus 
Description 

Accrued Interest Purch. 
Am

ortized Cost 
Fair Value 

Accrued Interest 

U
nited S

tates Treasurv: 
B
ills 

$ 
13,692,767,254.60 

$ 
13,728,751,205.31 

$ 
13,719,815,500.00 

NA 
N
otes 

$ 
19,630,327,075.06 

$ 
19 625,299,421.83 

$ 
19 577,358 000.00 

$ 
41,280,649.00 

Federal A
gencv: 

S
B
A
 

$ 
882,589,733.26 

$ 
882,570.192.18 

$ 
872,312,288.85 

$ 
926,565.11 

M
B
S
-R
E
M
IC
s 

$ 
38,996,383.12 

$ 
38,996,383.12 

$ 
40,714,810.85 

$ 
182,997.66 

D
ebentures 

$ 
1,239,486,796.46 

$ 
1,239,125,268.67 

$ 
1,235,188,600.00 

$ 
2,639,104.30 

D
ebentures FR

 
$ 

- 
$ 

- 
$ 

- 
$ 

- 
D
ebentures C

L 
$ 

150,000,000.00 
$ 

150,000,000.00 
$ 

149,687,000.00 
$ 

77,152.50 
D
iscount N

otes 
$ 

11,150,617,374.66 
$ 

11,169,310,958.04 
$ 

11,165,630,000.00 
NA 

GNMA 
$ 

- 
$ 

- 
$ 

- 
$ 

- 

S
upranational D

ebentures 
$ 

349,845,968.23 
$ 

349,845,968.23 
$ 

348,153,000.00 
$ 

891,562.00 
S
upranational D

ebentures FR
 

$ 
50,000,000.00 

$ 
50,000,000.00 

$ 
50,080,000.00 

$ 
137,713.46 

C
D
s and Y

C
D
s FR

 
$ 

625,000,000.00 
$ 

625,000,000.00 
$ 

625,000,000.00 
$ 

1,178,642.35 
B
ank N

otes 
$ 

600,000,000.00 
$ 

600,000,000.00 
$ 

599,802,348.48 
$ 

1,899,500.00 
C
D
s and Y

C
D
s 

$ 
14,675,000,000.00 

$ 
14,675,000,000.00 

$ 
14,669,085,986.46 

$ 
28,253,569.48 

C
om

m
ercial P

aper 
$ 

8,224,098,486.16 
$ 

8,237,153,416.71 
$ 

8,235,998,611.13 
NA 

C
orporate: 
B
onds FR

 
$ 

- 
$ 

- 
$ 

- 
$ 

- 
B
onds 

$ 
- 

$ 
- 

$ 
- 

$ 
- 

R
epurchase A

greem
ents 

$ 
- 

$ 
- 

$ 
- 

$ 
- 

R
everse R

epurchase 
$ 

- 
$ 

- 
$ 

- 
$ 

- 

Tim
e D

eoosits 
$ 

5,604,740,000.00 
$ 

5,604,740,000.00 
$ 

5,604,740,000.00 
NA 

A
B
 55 &

 G
F Loans 

$ 
645,650,000.00 

$ 
645,650,000.00 

$ 
645,650,000.00 

NA 

TO
TA

L 
$ 

77,559,119,071.55 
$ 

77,621,442,814.09 
$ 

77,539,216,145.77 
$ 

77,467,455.86 

1* 1* 1* 1* 

2* 
2* 
2* 
2* 

1* 

1* 

Fair V
alue Including A

ccrued Interest 

* G
overnm

ental A
ccounting S

tandards B
oard (G

A
S
B
) S

tatem
ent #72 

R
epurchase A

greem
ents, Tim

e D
eposits, AB 55 &

 G
eneral Fund loans, and 

R
everse R

epurchase agreem
ents are carried at portfolio book value (carrying cost). 

$ 
77,616,683,601.63 

The value of each participating dollar equals the fair value divided by the am
ortized cost (0.998940671 ). 

A
s an exam

ple: if an agency has an account balance of $20,000,000.00, 
then the agency w

ould report its 
participation in the LA

IF valued at $19,978,813.41 
or $20,000,000.00 

x 0.998940671. 
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