Metropolitan Transportation Commission

Administration Committee
September 4, 2019 Agenda Item 2b

Investment Report for June 2019

Subject: Investment Report for June 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 $3.6 billion. A breakdown by fund is as

follows:

Fund Market Value ($ million) % of Total
BATA Admin $ 1,209.2 34.0%
BATA Projects 441.2 12.4%
BATA Debt Payment 7.1 0.2%
BATA Debt Service Reserve 528.8 14.9%
BATA RM2 211.9 6.0%
BATA RM3 65.2 1.8%
MTC 361.5 10.2%
BART Car Exchange Program 394.9 11.1%
AB 1171 66.3 1.9%
FasTrak® (Customer Deposits) 122.4 3.5%
Clipper® 85.1 2.4%
BAHA 26.2 0.7%
SAFE 194 0.5%
BAIFA 14.1 0.4%
Portfolio Total $ 3,553.3 100.0%

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



Administration Committee
September 4, 2019

Page 2 of 3

Agenda Item 2b

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 59.7% No limit

Fed Home Loan Mortgage 19.9% No limit

Fed National Mortgage Association 1.4% No limit

Fed Farm Credit Bank 1.0% No limit

Cash 10.8% No limit

Gov’t Pools Less than 0.1% No limit

CA Asset Mgmt Program (CAMP) Less than 0.1% No limit

Municipal Bonds 0.9% No limit

Mutual Funds 6.1% 20% Portfolio/10% One Fund
Blackrock T-Fund (BATA Trustee) 0.2% Trustee Funds — No limit
Blackrock Treas Tr (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.

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 $ 1,107.7 31% 10%
90 days or less 2,381.5 cumulative 67% cumulative 15%
1 year or less 3,202.8 cumulative 90% cumulative 30%
1-5 years 331.6 9%
*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 198 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

Therese W. McMillan

JA\COMMITTE\Administration\2019 by Month\09 Sep'2019 Administration Committee\2b_1-Investment_Report_June'2019 Summary.docx



METROPOLITAN
M T TRANSPORTATION SymPro, Inc.
COMMISSION MTC 123 Baker St.
Emerybville, CA 95688
Summary by Issuer (212)123-1233 23
June 30, 2019

Number of Par % of Average Average Days
Issuer Investments Value Market Value  portfolio YTM 365 to Maturity
FASTRAK - PREPAID 1 20,081,269.39 20,081,269.39 0.57 0.000 1
BAY AREA AIR QUALITY MGMT DIST 1 18,900,000.00 18,900,000.00 0.53 3.067 12,542
BLK ROCK T-FUND TRUSTEE 2 7,139,983.69 7,139,983.69 0.20 1.950 1
FASTRAK - PARKING FEES 1 66,353.36 66,353.36 0.00 0.000 1
FASTRAK - VIOLATONS 1 1,518,976.81 1,518,976.81 0.04 0.000 1
FASTRAK - REFUND 1 1,041,221.99 1,041,221.99 0.03 0.000 1
FASTRAK - FEE ACCOUNT 1 1,528,114.41 1,528,114.41 0.04 0.000 1
CALIFORNIA ASSET MANAGEMENT PR 8 1,213,752.96 1,213,752.96 0.03 2.480 1
CASH BALANCE 3 1,183,713.14 1,183,713.14 0.03 0.000 1
EAST BAY MUD 1 7,000,000.00 7,000,000.00 0.20 0.893 2
FED FARM CREDIT BANK 3 35,000,000.00 34,969,250.00 0.98 2.373 382
FED HOME LOAN BANK 157 2,127,144,000.00 2,120,175,618.95 59.67 2.380 111
FED HOME LOAN MTG CORP 52 708,870,000.00 705,944,091.83 19.87 2.235 282
FED NATIONAL MTG ASSN 4 51,200,000.00 51,055,972.40 1.44 2.220 342
CLIPPER GS FIN SQ GOVT FUND 1 71,078,149.62 71,078,149.62 2.00 2.250 1
LAIF 3 338,727.55 338,727.55 0.01 2.428 1
LOS ANGELES DEPT WTR & PWR 1 5,900,000.00 5,900,000.00 0.17 0.971 3
MORGAN STANLEY GOVT ESCROW 1 1,785,785.06 1,785,785.06 0.05 2.290 1
MORGAN STANLEY GOVT CUSTODY 11 10,426,896.07 10,426,896.07 0.29 2.290 1
BLK ROCK TREAS TR INS TRUSTEE 9 323,795.61 323,795.61 0.01 2.130 1
FASTRAK BLK ROCK LIQ TREASURY 1 98,186,088.44 98,186,088.44 2.76 1.453 1
BLK ROCK TREAS TR INS CUSTODY 8 37,862,726.61 37,862,726.61 1.07 2.130 1
UBOC CHECKING 1 3,439,544.97 3,439,544.97 0.10 0.010 1

Portfolio MTC

AC
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MTC

Summary by Issuer

June 30, 2019

Number of Par % of Average Average Days

Issuer Investments Value Market Value  portfolio YTM 365 to Maturity
UBOC DISTRICT 4 AND CHANGE FUN 1 1,248,906.60 1,248,906.60 0.04 0.000 1
UBOC INTEREST ON CHECKING 34 329,210,651.32 329,210,651.32 9.27 2.280 1
CLIPPER SETTLEMENT ACCOUNT 1 3,110,471.67 3,110,471.67 0.09 0.000 1
CLIPPER FLOAT ACCOUNT 1 10,000,665.76 10,000,665.76 0.28 0.000 1
CLIPPER PARTICIPANT CLAIM FUND 1 710,627.73 710,627.73 0.02 0.000 1
UBOC BAHA CHECKING 2 7,607,732.87 7,607,732.87 0.21 0.000 1
CLIPPER REFUND ACCOUNT 1 216,797.92 216,797.92 0.01 0.000 1
Total and Average 313 3,563,334,953.55 3,553,265,886.73 100.00 2.271 198

Run Date: 08/19/2019 - 11:39

Page 2
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METROPOLITAN
TRANSPORTATION

COMMISSION

MTC

Summary by Type
June 30, 2019
Grouped by Fund

SymPro, Inc.
123 Baker St.
Emerybville, CA 95688

(212)123-1233 23

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 1 226,654.19 226,654.19 0.01 2.428 1
Checking Accounts 2 29,380,141.20 29,380,141.20 0.83 2.014 1
Subtotal 3 29,606,795.39 29,606,795.39 0.84 2.017 1
Fund: NON TRANSPORTATION PLNG
Checking Accounts 1 252,588.40 252,588.40 0.01 2.280 1
Subtotal 1 252,588.40 252,588.40 0.01 2.280 1
Fund: AB664 EAST
Federal Agency Disc. -Amortizing 9 118,821,000.00 118,366,982.24 3.33 2.424 64
Mutual Funds - Custodial 1 83,529.85 83,529.85 0.00 2.290 1
Checking Accounts 1 18,904,383.29 18,904,383.29 0.53 2.280 1
Subtotal 11 137,808,913.14 137,354,895.38 3.86 2.404 55
Fund: AB664 WEST
Federal Agency Disc. -Amortizing 4 14,429,000.00 14,385,188.87 0.40 2.396 50
Mutual Funds - Custodial 1 1,992.31 1,992.31 0.00 2.290 1
Checking Accounts 1 31,698,009.60 31,698,009.60 0.89 2.280 1
Subtotal 6 46,129,001.91 46,085,190.78 1.29 2.316 16
Fund: 5% STATE
Checking Accounts 1 16,940,263.47 16,940,263.47 0.48 2.280 1
Subtotal 1 16,940,263.47 16,940,263.47 0.48 2.280 1
Fund: 2% TRANSIT RESERVES FERRY
Federal Agency Disc. -Amortizing 2 11,656,000.00 11,619,523.63 0.33 2.342 52
Mutual Funds - Custodial 1 43,264.54 43,264.54 0.00 2.290 1
Checking Accounts 1 5,782,057.73 5,782,057.73 0.16 2.280 1
Subtotal 4 17,481,322.27 17,444,845.90 0.49 2.321 35

Run Date: 08/19/2019 - 11:36

Portfolio MTC
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MTC
Summary by Type
June 30, 2019
Grouped by Fund

Run Date: 08/19/2019 - 11:36

Number of Par % of Average  Average Days
Security Type Investments Value Market Value  portfolio YTM 365 to Maturity
Fund: 2% TRANSIT RESERVES STUDIES
Federal Agency Disc. -Amortizing 4 19,769,000.00 19,703,832.46 0.55 2.404 55
Mutual Funds - Custodial 1 35,581.37 35,581.37 0.00 2.290 1
Checking Accounts 1 2,688,803.06 2,688,803.06 0.08 2.280 1
Subtotal 6 22,493,384.43 22,428,216.89 0.63 2.389 48
Fund: 90% RAIL RESERVE EAST
Federal Agency Disc. -Amortizing 4 25,043,000.00 24,966,096.37 0.70 2.425 51
Mutual Funds - Custodial 1 35,986.44 35,986.44 0.00 2.290 1
Checking Accounts 1 15,068,909.23 15,068,909.23 0.42 2.280 1
Subtotal 6 40,147,895.67 40,070,992.04 1.12 2.371 32
Fund: 90% RAIL RESERVE WEST
Mutual Funds - Custodial 1 174.59 174.59 0.00 2.290 1
Checking Accounts 1 1,621,391.92 1,621,391.92 0.05 2.280 1
Subtotal 2 1,621,566.51 1,621,566.51 0.05 2.280 1
Fund: MTC FEEDER BUS
Checking Accounts 1 175,017.20 175,017.20 0.00 2.280 1
Subtotal 1 175,017.20 175,017.20 0.00 2.280 1
Fund: MTC EXCHANGE FUND
Checking Accounts 1 32,699,272.67 32,699,272.67 0.92 2.280 1
Subtotal 1 32,699,272.67 32,699,272.67 0.92 2.280 1
Fund: BART CAR EXCHANGE PROGRAM
Federal Agency Coupon Securities 6 71,300,000.00 71,201,256.00 2.00 1.670 203
Federal Agency Disc. -Amortizing 13 324,612,000.00 323,047,511.44 9.09 2.368 81
Mutual Funds - Custodial 1 612,337.65 612,337.65 0.02 2.130 1
Subtotal 20 396,524,337.65 394,861,105.09 11.11 2.241 103
Fund: CLIPPER CAPITAL (MTC)
Checking Accounts 1 12,496,827.04 12,496,827.04 0.35 2.280 1

Page 2
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MTC
Summary by Type

June 30, 2019 Page 3
Grouped by Fund
Number of Par % of Average  Average Days
Security Type Investments Value Market Value  portfolio YTM 365 to Maturity
Subtotal 1 12,496,827.04 12,496,827.04 0.35 2.280 1
Fund: CLIPPER 2.0 (MTC)
Checking Accounts 1 -6,851.06 -6,851.06 * 0.00 2.280 1
Subtotal 1 -6,851.06 -6,851.06 0.00 2.280 1
Fund: CLIPPER OPERATIONS (MTC)
Checking Accounts 1 4,235,269.35 4,235,269.35 0.12 2.280 1
Subtotal 1 4,235,269.35 4,235,269.35 0.12 2.280 1
Fund: MTC CAPITAL PROJECTS
Checking Accounts 1 83,817.74 83,817.74 0.00 2.280 1
Subtotal 1 83,817.74 83,817.74 0.00 2.280 1
Fund: SAFE
Local Agency Investment Funds 1 111,829.73 111,829.73 0.00 2.428 1
Checking Accounts 1 9,719,948.27 9,719,948.27 0.27 2.280 1
Subtotal 2 9,831,778.00 9,831,778.00 0.27 2.282 1
Fund: SAFE CAPITAL PROJECTS
Checking Accounts 1 9,590,271.16 9,590,271.16 0.27 2.280 1
Subtotal 1 9,590,271.16 9,590,271.16 0.27 2.280 1
Fund: RM2 OPERATING
Checking Accounts 1 2,424,494.46 2,424,494.46 0.07 2.280 1
Subtotal 1 2,424,494.46 2,424,494.46 0.07 2.280 1
Fund: UB DEBT PAYMENT - TRUSTEE
Mutual Funds - Trustee 1 7,017,317.70 7,017,317.70 0.20 1.950 1
Subtotal 1 7,017,317.70 7,017,317.70 0.20 1.950 1
Fund: BATA 2019 S-H BOND COl
Mutual Funds - Trustee 1 36,255.65 36,255.65 0.00 2.130 1
Subtotal 1 36,255.65 36,255.65 0.00 2.130 1
Fund: DEBT SERVICE RESERVE
* Pending reimbursements from Transit Operators Portfolio MTC
AC
Run Date: 08/19/2019 - 11:36 ST (PRF_ST) 7.2.0

Report Ver. 7.3.7



MTC
Summary by Type
June 30, 2019
Grouped by Fund

Fund: BATA 2017 S-7 RESERVE

Number of Par % of Average  Average Days
Security Type Investments Value Market Value  portfolio YTM 365 to Maturity
Fund: DEBT SERVICE RESERVE
Mutual Funds - Trustee 1 122,665.99 122,665.99 0.00 1.950 1
Municipal Bonds 1 7,000,000.00 7,000,000.00 0.20 0.893 2
Federal Agency Disc. -Amortizing 10 230,185,000.00 229,137,717.05 6.45 2.393 77
Federal Agency Coupon Securities 10 114,600,000.00 114,538,263.00 3.22 2.116 835
Subtotal 22 351,907,665.99 350,798,646.04 9.87 2.273 323
Fund: BATA SUB 2014 S-5 RESERVE
Federal Agency Coupon Securities 1 1,400,000.00 1,400,767.20 0.04 2.200 1,172
Mutual Funds - Trustee 1 94,586.54 94,586.54 0.00 2.130 1
Subtotal 2 1,494,586.54 1,495,353.74 0.04 2.196 1,098
Fund: BATA SUB 2014 S-6 RESERVE
Federal Agency Disc. -Amortizing 2 751,000.00 748,242.78 0.02 2.448 61
Federal Agency Coupon Securities 2 13,800,000.00 13,804,492.40 0.39 2.236 1,202
Mutual Funds - Trustee 1 1,047.49 1,047.49 0.00 2.130 1
Subtotal 5 14,552,047.49 14,553,782.67 0.41 2.247 1,144
Fund: BATA 2010 S-1 RESERVE
Federal Agency Disc. -Amortizing 5 56,531,000.00 56,356,758.32 1.59 2.445 51
Federal Agency Coupon Securities 2 16,200,000.00 16,198,262.40 0.46 1.943 554
Mutual Funds - Trustee 1 91,753.42 91,753.42 0.00 2.130 1
Subtotal 8 72,822,753.42 72,646,774.14 2.05 2.333 163
Fund: BONY DEBT PAYMENT - TRUSTEE
Mutual Funds - Trustee 1 81,324.21 81,324.21 0.00 2.130 1
Subtotal 1 81,324.21 81,324.21 0.00 2.130 1
Fund: BATA SUB 2019 S-H RESERVE
Federal Agency Disc. -Amortizing 1 6,360,000.00 6,359,612.04 0.18 2.460 1
Mutual Funds - Trustee 1 3,576.74 3,576.74 0.00 2.130 1
Subtotal 2 6,363,576.74 6,363,188.78 0.18 2.460 1

Run Date: 08/19/2019 - 11:36

Page 4
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MTC
Summary by Type
June 30, 2019
Grouped by Fund

Page 5

Number of Par % of Average  Average Days
Security Type Investments Value Market Value  portfolio YTM 365 to Maturity
Fund: BATA 2017 S-7 RESERVE
Federal Agency Disc. -Amortizing 2 2,915,000.00 2,907,300.13 0.08 2.433 43
Federal Agency Coupon Securities 5 57,210,000.00 57,153,499.49 1.61 2.205 1,058
Mutual Funds - Trustee 1 7,490.28 7,490.28 0.00 2.130 1
Subtotal 8 60,132,490.28 60,068,289.90 1.69 2.216 1,009
Fund: BATA 2010 S-2 RESERVE
Federal Agency Coupon Securities 1 50,000.00 49,935.40 0.00 1.700 123
Mutual Funds - Trustee 1 3,111.06 3,111.06 0.00 2.130 1
Subtotal 2 53,111.06 53,046.46 0.00 1.725 116
Fund: BATA 2010 S-3 RESERVE
Federal Agency Disc. -Amortizing 2 7,402,000.00 7,382,779.27 0.21 2.442 42
Federal Agency Coupon Securities 3 15,440,000.00 15,433,736.26 0.43 2.066 757
Mutual Funds - Trustee 1 4,650.22 4,650.22 0.00 2.130 1
Subtotal 6 22,846,650.22 22,821,165.75 0.64 2.188 526
Fund: RM2 CAPITAL
Federal Agency Disc. -Amortizing 6 22,281,000.00 22,200,624.62 0.62 2.366 60
Federal Agency Coupon Securities 2 11,900,000.00 11,881,598.90 0.33 1.855 337
Mutual Funds - Custodial 2 2,324,804.39 2,324,804.39 0.07 2.294 1
Checking Accounts 1 6,595,084.81 6,595,084.81 0.19 2.280 1
Subtotal 11 43,100,889.20 43,002,112.72 1.21 2.208 124
Fund: BATA REHAB RESERVE
Federal Agency Coupon Securities 3 25,000,000.00 24,995,930.00 0.70 2.042 885
Federal Agency Disc. -Amortizing 5 38,452,000.00 38,327,767.69 1.08 2.468 54
Mutual Funds - Custodial 1 10,100,136.16 10,100,136.16 0.28 2.130 1
Checking Accounts 1 921,686.50 921,686.50 0.03 2.280 1
Subtotal 10 74,473,822.66 74,345,520.35 2.09 2.277 325
Fund: BATA REHAB PROJECTS
Federal Agency Coupon Securities 1 15,000,000.00 14,952,945.00 0.42 1.800 424
Portfolio MTC
AC
Run Date: 08/19/2019 - 11:36 ST (PRF_ST) 7.2.0
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MTC
Summary by Type
June 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 REHAB PROJECTS
Federal Agency Disc. -Amortizing 7 104,024,000.00 103,595,644.10 2.92 2.267 69
Mutual Funds - Custodial 1 268,911.97 268,911.97 0.01 2.290 1
Checking Accounts 1 8,097,242.44 8,097,242.44 0.23 2.280 1
Subtotal 10 127,390,154.41 126,914,743.51 3.58 2212 106
Fund: BATA - SEISMIC CAPITAL
Federal Agency Disc. -Amortizing 9 139,338,000.00 138,788,139.97 3.91 2.389 66
Mutual Funds - Custodial 2 25,909,561.09 25,909,561.09 0.73 2.130 1
Checking Accounts 1 11,833,261.40 11,833,261.40 0.33 2.280 1
Subtotal 12 177,080,822.49 176,530,962.46 4.97 2.343 52
Fund: BATA TRANSIT PROGRAM
Checking Accounts 1 5,286,679.10 5,286,679.10 0.15 2.280 1
Subtotal 1 5,286,679.10 5,286,679.10 0.15 2.280 1
Fund: AB 1171 PROJECTS
Federal Agency Disc. -Amortizing 5 47,225,000.00 47,036,460.00 1.32 2.417 67
Mutual Funds - Custodial 2 138,849.49 138,849.49 0.00 2.161 1
Checking Accounts 1 19,118,521.43 19,118,521.43 0.54 2.280 1
Subtotal 8 66,482,370.92 66,293,830.92 1.86 2.377 48
Fund: EXPRESS LANES CAPITAL
Federal Agency Disc. -Amortizing 8 89,045,000.00 88,707,346.04 2.50 2.367 63
Federal Agency Coupon Securities 3 30,000,000.00 29,980,240.00 0.84 1.917 450
Mutual Funds - Custodial 2 196,917.25 196,917.25 0.01 2.301 1
Checking Accounts 1 13,617,462.22 13,617,462.22 0.38 2.280 1
Subtotal 14 132,859,379.47 132,501,965.51 3.73 2.256 145
Fund: RM1 BATA ADMIN - SELF INSURED
Federal Agency Coupon - Actual 1 5,000,000.00 4,993,810.00 0.14 2.322 297
Federal Agency Disc. -Amortizing 12 257,694,000.00 256,873,389.33 7.23 2.453 53
Federal Agency Coupon Securities 5 34,900,000.00 34,891,191.90 0.98 2.059 967

Run Date: 08/19/2019 - 11:36
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MTC
Summary by Type
June 30, 2019
Grouped by Fund

Page 7

Number of Par % of Average  Average Days
Security Type Investments Value Market Value  portfolio YTM 365 to Maturity
Fund: RM1 BATA ADMIN - SELF INSURED
Mutual Funds - Custodial 2 168,980.60 168,980.60 0.00 2.138 1
Checking Accounts 1 114,275.52 114,275.52 0.00 2.280 1
Subtotal 21 297,877,256.12 297,041,647.35 8.35 2.404 165
Fund: RM1 BATA ADMIN - O&M RESERVE
Federal Agency Coupon Securities 2 20,000,000.00 19,986,010.00 0.56 2.125 373
Federal Agency Coupon - Actual 1 20,000,000.00 19,975,240.00 0.56 2.322 297
Federal Agency Disc. -Amortizing 9 143,544,000.00 142,933,130.61 4.02 2.406 71
Mutual Funds - Custodial 2 1,281,183.96 1,281,183.96 0.04 2.415 1
Checking Accounts 1 78,934.51 78,934.51 0.00 2.280 1
Subtotal 15 184,904,118.47 184,254,499.08 5.18 2.366 128
Fund: RM1 BATA ADMIN
Municipal Bonds 2 24,800,000.00 24,800,000.00 0.70 2.568 9,559
Mutual Funds - Custodial 3 3,742,396.54 3,742,396.54 0.11 1.730 1
Federal Agency Disc. -Amortizing 23 609,541,000.00 607,398,382.94 17.09 2.431 59
Local Agency Investment Funds 1 243.63 243.63 0.00 2.428 1
Checking Accounts 1 11,990,848.23 11,990,848.23 0.34 2.280 1
Subtotal 30 650,074,488.40 647,931,871.34 18.24 2.430 421
Fund: RM3 ESCROW
Mutual Funds - Custodial 2 1,915,692.06 1,915,692.06 0.05 2.135 1
Federal Agency Disc. -Amortizing 15 63,622,000.00 63,240,291.05 1.78 2.319 102
Subtotal 17 65,537,692.06 65,155,983.11 1.83 2.313 99
Fund: RM2 ADMIN RESERVES
Mutual Funds - Custodial 2 4,831,583.25 4,831,583.25 0.14 2.225 1
Federal Agency Disc. -Amortizing 11 137,174,000.00 136,625,034.28 3.85 2.346 67
Checking Accounts 1 25,015,196.78 25,015,196.78 0.70 2.280 1
Subtotal 14 167,020,780.03 166,471,814.31 4.69 2.333 55

Fund: UNDISTRIBUTED FUNDS

Run Date: 08/19/2019 - 11:36

Portfolio MTC

AC

ST (PRF_ST) 7.2.0
Report Ver. 7.3.7



MTC
Summary by Type
June 30, 2019
Grouped by Fund

Number of Par % of Average  Average Days
Security Type Investments Value Market Value  portfolio YTM 365 to Maturity
Fund: UNDISTRIBUTED FUNDS
Checking Accounts 1 1,248,906.60 1,248,906.60 0.04 0.000 * 1
Subtotal 1 1,248,906.60 1,248,906.60 0.04 0.000 1
Fund: SEISMIC ADMIN
Mutual Funds - Custodial 2 780,113.53 780,113.53 0.02 2.157 1
Checking Accounts 1 3,495,963.45 3,495,963.45 0.10 2.280 1
Subtotal 3 4,276,076.98 4,276,076.98 0.12 2.258 1
Fund: FASTRAK
Checking Accounts 5 24,235,935.96 24,235,935.96 0.68 0.000 ** 1
Mutual Funds - Custodial 1 98,186,088.44 98,186,088.44 2.76 1.453 1
Subtotal 6 122,422,024.40 122,422,024.40 3.44 1.166 1
Fund: CLIPPER
Mutual Funds - Custodial 1 71,078,149.62 71,078,149.62 2.00 2.250 1
Checking Accounts 4 14,038,563.08 14,038,563.08 0.40 0.000 *** 1
Subtotal 5 85,116,712.70 85,116,712.70 2.40 1.879 1
Fund: BAHA OPERATING
Checking Accounts 2 14,710,031.70 14,710,031.70 0.41 2.101 1
Subtotal 2 14,710,031.70 14,710,031.70 0.41 2.101 1
Fund: BAHA OWNER'S
Checking Accounts 1 6,452,984.22 6,452,984.22 0.18 0.000 *** 1
Subtotal 1 6,452,984.22 6,452,984.22 0.18 0.000 1
Fund: BAHA CAPITAL
Mutual Funds - Custodial 1 876.80 876.80 0.00 2.130 1
Checking Accounts 1 4,784,486.16 4,784,486.16 0.13 2.280 1
Subtotal 2 4,785,362.96 4,785,362.96 0.13 2.280 1
Fund: 375 BEALE STREET (BAHA)
Checking Accounts 1 288,234.65 288,234.65 0.01 2.280 1

* Earnings Credit Rate of 0.01%
** Earnings Allowance Rate of 0.35%
*+* Earnings Credit Rate of 0.04%

Run Date: 08/19/2019 - 11:36
10
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MTC
Summary by Type
June 30, 2019
Grouped by Fund

Number of Par % of Average  Average Days
Security Type Investments Value Market Value portfolio YTM 365 to Maturity
Subtotal 1 288,234.65 288,234.65 0.01 2.280 1

Fund: BAIFA OP Admin
Checking Accounts 1 14,102,421.31 14,102,421.31 0.40 2.280 1
Subtotal 1 14,102,421.31 14,102,421.31 0.40 2.280 1
313 3,563,334,953.55 3,553,265,886.73 100.00 2.271 198

Total and Average

Run Date: 08/19/2019 - 11:36
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MILLIONS OF DOLLARS

MTC FUNDS

June 2019
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13



MILLIONS OF DOLLARS
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«===MTC SAFE Total 2013-2014
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MILLIONS OF DOLLARS

BATA PROJECTS

June 2019
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BATA ADMIN
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REGIONAL MEASURE 2 FUNDS

June 2019
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Investment Rate Benchmarks
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‘Morgan Stanley

INVESTMENT MANAGEMENT

Morgan Stanley Institutional Liquidity Funds

Portfolio Holdings

FUND NAME: GOVERNMENT PORTFOLIO
UNAUDITED HOLDINGS AS OF JUNE 30, 2019 | WAM 17 DAYS | WAL 108 DAYS | NET ASSETS: 58,773,060,560

INVESTMENT CATEGORY
U.S. Government Agency Debit

U.8. Govemment Agency Debt
U.S. Government Agency Dabt
U.8. Government Agency Debt
U.8. Government Agency Debt
U.S. Government Agency Debt
U.S. Government Agency Debt
U.8. Government Agency Debt
U.S. Government Agency Debt
U.S. Govemment Agency Debt
U.S. Government Agency Debt
U.8. Government Agency Debt
U.S. Govemment Agency Debt
U.8. Government Agency Debt
U.S. Government Agency Debt
U.S. Government Agency Debt
U.S. Government Agency Debt
U.8. Government Agency Debt
U.8. Govemment Agency Debt

U.8. Government Agency Debt

ISSUER
Federal Farm Credit Bank

Federal Famm Credit Bank
Federal Fam Cradil Bara
Foderal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Crodit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federsl Farm Credit Bank
Federal Farm Crodit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federsl Farm Credit Bank
Federal Farm Credit Bank
Feders Farm Credht Bank
Federal Farm Credt Bank
Federal Farm Credit Bank

Federal Farm Credit Bank

cusip
3133EF4B0

3133EJ3A5

3133EM4J5

3133EGATS

3133EKHC3

I133EKKV7

3133EKQD1

313IEMWE

3133EJ0X2

3133EKAM

I IBEXNFE

3133EKBA3

3133EKEM4

3133EKCPS

3133EJ6L8

3133EKTJS

3133EJ6GH

3133EIMG1

HAIEIFGT

3133EJaL8

PRINCIPAL AMOUNT COUPON RATE

175,000,000

100,000,000

49,000,000
60,000,000
49,000,000
05,000,000
344,000,000
40,000,000
345,000,000
200,000,000
270,000,000
B0, D00, DO0
145,000,000
325,000,000
85,000,000
50,000,000
200,000,000
52,500,000

45,000,000

19

100,000,000

2.603%
2,585
2585
2,584
2,525
2,520
2 500
2462
2450
2447
7433
2428
2429
2418
2412
2442
2402
2.400
2.400

2378

EFFECTIVE
MATURITY DATE @

07/2318

07/01/19

oFaine

07/25/19

oTR1/19

07/01/19

oFoIng

07/10119

oTa1e

0711119

0TZANe

07/22/19

07/25/1%

07/07/19
o7/28/18
08/02/19
0720110
07/01/19
oFane

07/01/19

FINAL MATURITY

DATE®
10/21/19

12117720
TR0
01/2521
o1/16/21
0s/07/721
oe/10/21
08/10/20
02/06/20
o02/11/21
12/129720

01722721

10/07/20

07/02/20

05/01/20

&N B0

05/28/20

% of AMORTIZED
AMORTIZED COST “/VALUE cosT
175,156,335 0.30%
99,992,781 017%
99,990,589 017%
49,083,408 0.08%
60,000,000 0.10%
49,000,000 0.08%
95,000,000 0.16%
344,000,000 0.58%
40,000,000 0.07%
345,000,000 0.50%
199,987,839 0.34%
269,963,565 0.46%
79,995,078 0.14%
144,963,243 0.25%
325,000,000 0.55%
85,000,000 0.14%
50,000,000 0.08%
200,000,000 0.34%
52,479,732 0.08%
44,908,274 0.08%
Page 1 of 10




U.S. Govemment Agency Debt
U.8. Governnent Agency Debt
U.S. Governiminl Agancy Dl
U.8. Govermnment Agency Debt
5. Governmaent Agency Detl
U.S. Government Agency Debt
U.S. Govemment Agency Debt
U.S. Govemment Agency Debt
U.8. Governrnent Agency Debt
U.S. Govemment Agency Debt
U.S. Government Agency Debt
U.8. Government Agency Debt
U.S. Govemnment Agency Debt
U.S. Government Agency Debt
U.S. Govemment Agency Dd)l
U.8. Government Agency Debt
U.S. Government Agency Debt
U.S. Government Agency Debt
U.8. Govemment Agency Debt
U.S. Govemment Agency Debt
U.S. Government Agency Debt
U.S. Government Agency Debt
U.S. Govemment Agency Debt
U.S. Government Agency Debt
U.S. Govemment Agency Debt
U.S. Government Agency Debt
U.S. Govemment Agency Debt
U.S. Government Agency Debt
U.S. Government Agency Debt

U.S. Govemment Agency Debt

Federal Ferm Credit Bank

Federal Farm Credit Bank

Foderal Farm Credi Bank

Federal Farm Credit Bank

Fusdaral Farm Credl 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 Credi(t 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 Home Loan Bank

Federal Home Losn Bank

Federal Home Loan Bank

Federal Home Losn Bank

Federal Home Losn Bank

3133E4QL8

3133EJU49

HIIESBAT

3133EJB65

I IBEHDOE

3133EH4NO

3133E00v0

3133EH6C2

3133EHL.27

3133EH3R2

NIBEBMZ

3133EJVNG
3133EH7B3
3133EH3H4
3133EJRGE
3133EJVHe
3133EJKX6
3133E42v4
3133E4RS0
3133E0B24
IIENITD
313360620
3133E4042
3133EH3E1
313IENS
3130AGAT0
3130AFK30
3130AFST3
3130AGMES

313384LB3

100,000,000
175,000,000
285,000,000
266,000,000
115,000,000
250,000,000
134,000,000
270,000,000
180,000,000

70,000,000
128,000,000

45,000,000

5,000,000
200,000,000
200,000,000
100,000,000
275,000,000
218,000,000
100,000,000
140,000,000
140,000,000

75,000,000

85,000,000
100,000,000
280,000,000
166,000,000

63,000,000
100,000,000
125,000,000

11,680,000

20

2378

2313

2384

2354

2348

2339

2.3¥8

2333

2308

2327

231

2323

2319

2317

- 2318

2314

2.309

2.252

2210

2101

2181

2158

21861

2148

2.63§

2.530

2485

2.485

2480

07/01119
07720119
orR2e
07727119
oTnEe
07726119
orITIe
071219
0773018
07726/19
07/20/19
07/30/19
OTHETE
0718/19
o7/06/19
o7r27/19
0716119
09/18/19
09/15/19
07/01119
[Za0)
07/01/19
070119

07/01/19

oTR1/19

oTm119
070118
or/01/19
070119

08/30/19

05/26/20
07120120
012270
08/27/20
1219
12126119
oz
1112119
0873019
00/28/19
07r20/20
08/30/19
12116/19
12116/19
09/06/19
01721720
08/16/19
00/18/20
06/15/20
07124120
05/01/20
10115/20
07722120
10/16/19
130
10/01/20
06/10/20
07124120
o121

08/30/18

90,950,443
174,985,841

284007447
. 264,917,612
114,996,526
249,897,680
133,907,214
270,000,000
179,999,108
70,000,000
127,996,763
45,000,000
95,000,000
200,000,000
200,000,000
100,000,000
275,000,000
218,000,000
100,000,000
139,995,556
139,995,330
74,997,308
85,000,000
90,994,023
279,961,888
155,000,000
63,000,000
100,000,000
125,000,000

11,612,184

Page 2 of 10

0.17%
0.30%
0.48%
0.45%
0.20%
0.42%

0.23%

0.31%
0.12%
0.22%
0.08%
0.16%
0.34%
0.34%
0.17T% i
047%
0.37%
0.17%
0.24%
0.24%
0.13%
0.14%
0.17%

048%

0.11%
017%
021%

0.02%



U.8. Govemment Agency Debt
U.8. Govemment Agency Debt
U.S. Government Agency Debt
U.8. Government Agency Debt
U.8. Government Agency Debt
U.8. Govemment Agency Debt
U.S. Govemment Agency Debt
U.8. Govermnment Agency Debt
U.S. Government Agency Debt
U.S. Government Agency Debt
U.8. Government Agency Debt
U.S. Government Agency Debt
U.S. Govemment Agency Debt
U.8. Govemment Agency Debt
U.8. Govemment Agency Debt
U.8. Government Agency Debt
U.S. Govemnment Agency Debt
U.8. Government Agency Debt
U.8. Government Agency Debt
U.8. Government Agency Debt
U.S. Government Agency Debt
U.8. Government Agency Debt
U.S. Government Agency Debt
U.8. Government Agency Debt
U.S. Government Agency Debt
U.S. Government Agency Debt
U.S. Government Agency Debt
U.S. Government Agency Debt
U.8. Govemment Agency Debt

U.S. Government Agency Debt

Federal Home Loan Bank
Federal Home Loan Bank
Federsl Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Fadaral Homs Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Faderal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank

Federal Home Loan Bank

313384LG2
3130AFFW2
31I0AGEGE
313384MK2
313384M2Z0
3130AFQY6
I13I0AGKEA
3130AGN35
3130AGPJ8
3130AGAF2
3130AFXS1
3130AGPH2
313384N0
313384NX3
3130AGBUS
3130ACRT3
3130AGNPS
3130AGNQ4
F1I0AFXRVY
3130AGND3
J13084LME
3130AETH3
313384L06
3130AETSO
IIIOAENFT
313384PU7
A IIBAPWI
313384088
313384PP8

313384Q01

167,000,000
372,000,000
243,000,000

50,000,000
250,000,000

45,000,000

131,000,000

240,000,000
0,000,000
225,000,000
200,000,000
140,000,000
300,000,000
25,816,000
230,000,000
75,000,000
150,000,000
715,000,000
230,000,000
250,000,000
0,000,000
250,000,000
857,000,000
30,000,000
75,000,000
34,000,000
16,600,000
43,218,000
24,800,000

450,000,000

21

2480

2485

2AES

2470

2470

2470

2455

2455

2450

2.440

2440

2430

2420

2420

2415

2399

2394

2362

2384

2.340

2323

2320

2318

2308

2.280

2280

2.260

2250

2190

08/04/18
0701118
R
10/01/18
1018610
07/01/118
07T

07/01/18

R

07/01/18
070119
07/01/18
07124119
11/06/18
oa/19/18
08/07/19
07@19
0772519
o8/

07/24/19

00/08/19

or720/18

08/06/18

07/20/18

OTZANe

11727118

11720119

12/04/18

11Z2ne

1211118

08/04/19

11/1518

G270

10/01/18

10/16/19

01117720

06/18/20

10/09/18

os2Tie

03/27120

07/24/19

11/06/18

08/18/18

11/07/118

06/25/20

03/26/20

12/24/19

02/20120
08/08/19
02720120
1zANE
1727118
1720019
12/04/19
1z

1211149

.

196,124,902
372,000,000
243,000,000

49,888,861
248,203,888

45,000,000
131,000,000
240,000,000

60,000,000
225,000,000
200,000,000
140,000,000
299,537,317

25,506,162

229,983,126

75,025,042
150,000,000
715,000,000
230,000,000
250,000,000
59,726,187
250,000,000
853,314,507
26,999,087
75,000,000
33,883,375
18,423,882
42,600,370
usTe T

445,590,850

Page 3 of 10

0.33%

0.63%

0.41%

0.08%

0.42%

0.08%

0.22%

041%

0.10%

0.38%

0.34%

0.24%

0.51%

0.04%

0.38%

0.13%

0.25%

121%

0.38%

0.42%

0.10%
042%
145%
0.05%
0.13%
0.06%
0.03%
0.07%
0.04%

0.76%



U.8. Govemment Agency Debt
U.S. Govemment Agency Debt
U.8. Govemment Agency Debt
U.8. Govemment Agency Debt
U.S. Govemment Agency Debt

U.8. Govemment Agency Debt

us. G Agency Rep A L,

v

collatersiized only by U.8. Government Agency
securities, U.S. Treasuries, and cash

Federal Home Loan Bank

Federal Home Loan Bank

Federal Home Loan Bank

Federal N A

Federal igage A

Federal N M A

ABN Amyo Securities LLC

us.G Agency Rep Agr ’
coliateralized only by U.S, Government Agency
securites, U.S. Tressuries, and cash

Bank of NA

US.G Agency Rep 0 Agr
collatersiized only by U.S. Government Agency
securities, U.S. Treasuries, and cash

Bank of Securities, Inc.

us. Agency Rep Agr
collateralized only by U.S. Govemment Agency
securites, U.S. Tressuries, and cash

USs.G Agency Rep Ag
collateralized only by U.S. Government Agency
securities, U.S. Treasuries, and cash

Bank of Securities, Inc.

Bank of Monbreal

us. Agency Rep Ao
collateralized only by U.S. Government Agency
securites, U.S. Tressuries, and cash

Bank of

us. Agency Rep Agr
collataralized only by U.S. Government
securities, U.S. Treasuries, and cash

Bank of

us. Agency Rep Ag
collateralized only by U.S. Govermment Agency
securities, U.S. Treasuries, and cash

ys Bank PLC

3130AEL73

313384LAS

I I3BALNS

3136G4TG8

I ASGOUTE

3135G0Ue8

180,000,000

638,375,000

141,000,000

25,000,000

80,000,000

75,000,000

450,000,000

100,000,000

500,000,000

35,000,000

40,000,000

40,000,000

200,000,000

us. Agency Rep Ag
collateralized only by U.S. Government Agency
securities, U.S. Treasuries, and cash

us. Agency Repurchase Agr
colisteraiized only by U.S. Government Agency
securities, U.S. Treasuries, and cash

u.s. Agency A t

collatersiized only by U.S. Govemment Agency
securities, U.S. Treasuries, and cash

BMO Capital Maskasts Corp.

BMO Capltal Markets Corp.

BNP Paribes Securities Corp.

BNP Pwrthas Securities Corp.

150,000,000

50,000,000

100,000,000

22

2031

2330

2320

2540

2620

2,490

250

2.500

2.800

2410

2550

2490

2440

2.440

2850

2490

2.500

2480

08/27/18

08/29/18

e e

07/01/18

oTANg

070118

070118

07/01/18

arng

07/05/18

OTSN g

o7R5/18

OTISN

07/05/18

ornGe

07/05/18

armig

071118

09/27/18
08/29/19
aansna
07/30/18

D020

10/30/19

ormig

o701/18

070118

07/05/18

oTnENe

07/085/18

07/05/18

07/05/18

arsN e

0705/18

armhg

08/02/18

190,000,000
835,947,756
140,279,333
25,000,507
80,000,000
75,000,000
450,000,000

100,000,000

800,000,000

35,000,000

40,000,000

40,000,000

150,000,000

50,000,000

250,000,000

100,000,000
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0.32%

1.08%

0.24%

0.04%

0.14%

0.13%

0.76%

017%

1.63%

0.85%

0.06%

0.07%

0.07%

0.34%

0.25%

0.08%

042%

0.17%



us.e Agency Rep Ags
colisteralized only by U.S. Govemment Agency
securities, U.S. Treasuries, and cash

us. Agency Rep Ag
collateralized only by U.S. Government Agency
securities, U.S. Treasuries, and cash

BNP Paribas Securities Corp.

BNP Paribas Securities Corp.

250,000,000

2480

uUs. Agency Rep Agr t
collateralized only by U.S. Govemment Agency
securities, U.S. Treasuries, and cash

BNP Paribes Securities Corp.

BNP Paribas Securities Corp.

1,000,000,000

2400

2.340

07/05/19

07/06/19

OTRSME

07/05/19

Uz.m“.._,ﬁ A
collatersitzed only by U.8. Government Agancy
securiies, U.S. Treasuries, and cash

Canadian imperiel Bank of Commerce

uU.s. Agency Rep Agr nt,
collatersiized only by U.S. Government Agency
securities, U.S. Treasuries, and cash

us. Agency Rep Agr
colisteraiized only by U.S. Government Agency
securities, U.S. Treasuries, and cash

securities, U.S. Treasuries, and cash

Canad| Bank of Cq

Chibank NA

Daiwa Capltal Markets America, Inc.

U.s. G Agency R Agr
collatersiized only by U.S. Government Agency
securities, U.S. Treasuries, and cash

USs. G Agency Repurchase Agr o
collatersiized only by U.S. Govemnment Agency
securities, U.S. Treasuries, and cash

US.G Agency Repurchass Agr
coliateralized only by U.S. Govemment Agency
securities, U.S. Treasuries, and cash

Sachs & Co. LLC

HSBC Securities USA, Inc.

HSBC Securities USA, inc.

U.8. G ¢ Agency Rep Agr
collateralized only by U.S. Government Agency
securities, U.S. Treasuries, and cash

ING FiI Markets LLC

us. Agency Rep Ag
colisteralized only by U.S. Government Agency
securities, U.S. Treasuries, and cash

ING Financial Le

us. Agency Rep AQ
collsteralized only by U.S. Govemment Agency
securities, U.S. Treasuries, and cash

INGF Le

us. Agency Rep Agr
colisteralized only by U.S. Government Agency
securities, U.S. Treasuries, and cash

ING Financlal Le

675,000,000

140,000,000

2,000,000,000

100,000,000

250,000,000

100,000,000

25,000,000

500,000,000

23

2410

2390

24710

2630

2.580

2.520

2520

2510

2.350

& 350

07/05/19

L

07/03/18

o702/18

0703198

07/01/18

or/o1/18

0aaNe

09/18/19

09/18/19

07/05/19

07/05/119

07/08/19

07/05/19

OFOSMS

07/05/18

oFaang

07/03/18

OTIaRMS

07/03/18

o7nine

o7/o1/18

[

09/18/19

0eMEne

250,000,000

500,000,000

250,000,000

1,000,000,000

675,000,000

140,000,000

2,000,000,000

100,000,000

250,000,000

100,000,000

25,000,000

225,000,000

500,000,000

200,000,000
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0.42%

0.85%

0.42%

1.70%

1.15%

024%

0.85%

3.40%

017%

042%

0.17%

0.38%

0.86%

0.34%



A

us. Agency Rep X
collateralized only by U.S. Government Agency
securities, U.S. Treasuries, and cash

us.

JP M Securities LLC

Agency Rep \or
collateralized only by U.S. Government Agency
securities, U.S. Tressuries, and cash

JP Morgan Securities LLC

us. Agency Rep Ag
collateralized only by U.S. Government Agency
securities, U.S. Treasuries, and cash

JP M rties LLC

us. Rep A

collstersitzed ony by U1.S. Govemment Agency
securities, U.S. Tressuries, and cssh

us. Agency R A

JP Morgan Securities LLC

collatersiized only by U.S. Govemment Agency
securities, U.S. Treasuries, and cash

us. Agency A

collatersitzed only by U.S. Govemment Agency
securities, U.S. Tressuries, and cash

JP M rittes LLC

JP Morgan Securities LLC

us. Agency Rep Agr
collateralized only by U.S. Government
securities, U.S. Tressuries, and cash

JP M e

us. Agency Rep Ag
coliateraiized only by U.S. Government Agency
securities, U.S. Tressuries, and cash

JP M e

us. Agency Rep Agr
collateralized only by U.S. Government Agency
securities, U.S. Tressuries, and cash

us. Agency Rep Agr
collateralized only by U.S. Government Agency
securities, U.S. Treasuries, and cash

us.G Agency Rep Ag
collateralized only by U.S. Government Agency
securities, U.S. Tressuries, and cash

us. Agency Rep Agr
collatarsiized only by U.S. Government Agency
securities, U.S. Tressuries, and cash

us. Agency Rep Ag
collateralized only by U.S. Government Agency
securities, U.S. Treasuries, and cash

USs.G Agency Rep A
coliateralized only by U.S. Government
sacurities, U.S. Treasuries, and cash

us. Agency Rep Ag
coliatersiized only by U.S. Government Agency
securities, U.S. Tressuries, and cash

JP Morgan Securities LLC

Mizuho Securities USA LLC

Mizuho Securities USA LLC

Mizuho Securities USA LLC

Mizuho Securities USA LLC

Mizuho Securites USA LLD

Mizuho Securities USA LLC

100,000,000

1,500,000,000

615,900,000

100,000,000

150,000,000

500,000,000

150,000,000

100,000,000

104,000,000

50,000,000

104,000, 000

100,000,000

24

2850

2820

2.550

2480

243

2.440

2430

2430

2.502

2.502

2.502

2502

3507

2.502

07/03/19

07/03/18

07/01/19

07101119

07/01/18

07/01/18

07/01/18

07/01/18

07101118

o7/01/18

o7r1/18

orng

07/01/18

oTang

07/0118

07/03/18

07/03/18

07/01/19

ormana

07/05/19

08727119

07/06/19

o7/08/19

08727119

08/02/18

08/02/18

08/02/18

08/02/19

08/02/19

100,000,000

1,500,000,000

515,800,000

800,000,000

100,000,000

200,000,000

150,000,000

100,000,000

50,000,000

100,000,000

50,000,000

100,000,000

100,000,000
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0.17%

255%

0.88%

0.17%

0.34%

0.25%

025%

0.17%

0.09%

0.17%

017%

0.17%



us. Agency R h A

collatersiized only by U.S. Govemment Agency
securities, U.S. Treasuries, and cash

us. Agency Rep Agr
collatersiized only by U.S. Govemment Agency
securities, U.S. Treasuries, and cash

U.S. G Agency R ch A

Natids SA

Natixls SA

collateralized only by U.S. Govemment Agency
securities, U.S. Treasuries, and cash

us. Agency Rep Agr
colisterslized only by U.8. Government Agency
securities, U.S. Treasuries, and cash

Securitles Inter

us. Agency Repurch Agr
colisterslized only by U.S. Govemnment Agency
securities, U.S. Treasuries, and cash

RBC D Securities

Us.G Agency Rep Agr
colisterslized only by U.8. Government Agency
securities, U.S. Tressuries, and cash

Us. G Agency A

coliateralized only by U.S. Govemment Agency
securities, U.S. Treasuries, and cash

us. G Agency A

collateralized only by U.8. Govermment Agency
securities, U.8. Tn.uurlu.l\dmh

US. G Agency Rep Ag
colisteralized only by U.S. Government Agency
securities, U.S. Treasuries, and cash

us. Agency R A

colisterslized only by U.8. Go:lmm;o-my
securities, U.S, Treesuries, and cash

U.S. Tressury Debt
U.8. Treasury Debt
U.S. Treasury Debt
U.8. Treasury Debt
U.S. Treasury Debt
U.8. Treasury Debt
U.S. Treasury Debt
U.S. Treasury Debt
U.S. Treasury Debt
U.S. Treasury Debt

U.8. Treasury Debt

RBC D Securities

Royal Bank of Canada

Royal Bank of Canads

Roysl Bank of Canada

Royal Bank of Canada

U.S. Treasury Bill
U.8. Treasury Bill
.8, Traasury Bl
U.8. Treasury Bill
LS, Treasury Mobs
U.S. Treasury Note
U.S. Treasury Note
U.S. Treasury Note
ULE, Tressury Mols
U.S. Treasury Note

ULE, Treasury Nols

912796RWA

912786QR3

912706588

912796SW0

91202814

0128285Y2

9128285H8

912828Y53

12828453

9128283715

Lk FLo k]

913,000,000

100,000,000

1,500,000,000

250,000,000

250,000,000

2,700,000,000

500,000,000
500,000,000
500,000,000
500,000,000

~ 500,000,000

1,224,000,000

1,626,000,000
679,000,000
£05,000,000
517,000,000

500,000,000

25

2520

2402

2.550

2520

2.500

2310

2.520

2500

2430

2.390

2670

2,530

2530

2210

3375

2211

2.1

2138

2128

2,008

0r/01/19

07/01/1¢

o718

07/01/18

07/05/18

07/05/18

0702119

07/05/18

07/05/18

07/19/18

0706119

0718118

oa/n1/1e

12112119
ARGE L)
07/01/18
oToIng
07/01/18
oreing
07101118

armsTe

0r7/01/18

07/05/18

070318

0r/01/18

07/06/19

or/0s/1e

o728

07/05/18

07/05/19

7119/18

07/06/19

0711818

o08n1/18

12112119

111618

R

03

07131720

Ok 30020

01/31/20

oThManS

913,000,000

100,000,000

780,000,000

1,500,000,000

50,000,000

300,000,000

250,000,000

50,000,000

250,000,000

2,700,000,000

499,860,833

499,417,086

488,840,080

485,084,238

502,139,845

1,223,702,859

1,625,635,587

676,931,008

517,050,439

499,668,343
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1.56%

0.17%

1.27%

2.55%

0.08%

0.51%

0.42%

0.00%

4.58%

0.85% .

0.85%

0.85%

0.84%

0.85%

2.08%

2.76%

1.16%

1.03%

0.28%

0.85%



U.S. Tressury Repurchase Agreement, if
collatersilzed only by U.S. Tressuries (including
Strips) and cash

Bank of America Securities, inc.

U.S. Treasury Repurchase Agreement, if Bank of Montreal
collateraiized only by U.S. Treasuries (including

Sirips) and cash

U.8. Treasury Repurchase Agreement, if BNP Paribas Securities Corp.
collateraiized only by U.S. Treasuries (iInciuding

Stripe) and cash

U.S. Treasury Repurchase Agreement, if BNP Paribas Securities Corp.
collaterailzed only by U.S. Treasuries (including

Strips) and cash v

U.S. Tressury Repurchase Agreement, if BNP Paribas Securities Corp.
collateralized only by U.S. Treasuries (including

Strips) and cash

U.S. Tressury Repurchase Agreement, if Canadian imperial Bank of C
coliateralized only by U.S. Treasuries (iInciuding

Strips) and cash )

U.S. Treasury Repurchase Agreement, if Credit Agricole Corporate and
coliateralized only by U.S. Ti ( ing [ Bank :
Stripe) and cash

U.S. Tressury Repurchase Agresment, if Cradit Agricole Corporate and
coliatersiized only by U.S. Ti rios ing Bank

Strips) and cash
U.S. Treasury Repurchase Agreement, if

it Agricole Corporate and
T Bank

collateralized only by U.S. T {ncluding
Strips) and cash

U.S. Treasury Repurchase Agresment, if
collateralized only by U.S. Treasuries (iInciuding
Stripe) and cash

U.S. Treasury Repurchase Agresment, if
collatersilzed only by U.S. Treasuries (including
Strips) and cash

Fixed income Clearing Comp.

HSBC Securities USA, Inc.

U.S. Tressury Repurchase Agresment, if
collatersiized only by U.S. Treasuries (including
Sirips) and cash

U.S. Treasury Repurchase Agreement, If
collateralized onty by U.8. Treasuries (ncluding
Strips) and cash

U.S. Treasury Repurchase Agreement, if
colisteralized only by U.S. Treesuries (including
Strips) and cash

U.8. Treasury Repurchase Agresment, if
collateralized only by U.S. Tressuries (induding
Stripe) and cash

JP Morgan Securilies LLC

Natids SA

Natbds SA

Natixis SA

U.S. Treasury Repurchase Agreement, ¥
collatersiized only by U.S. Treasuries (including
Strips) and cash

U.S. Treasury Repurchase Agreement, If
collaterslized only by U.S. Treasuries (Including
Strips) and cash

U.S. Treasury Repurchase Agreement, if
collatersiized onty by U.S. Treasuries (including
Sirips) and cash

U.S. Tressury Repurchase Agresment, if
collatersiized only by U.8. Treasuries (including
Sirps) and cash

U.S. Treasury Repurchase Agresment, if
collateralized only by U.S. Ti ries (| g

1

Norinchukin Bank

Norinchukin Bank

Norinchukin Bank

Horthwesiom Mutual Lite Insursnce
o

Strips) and cash

1,575,000,000

350,000,000

150,000,000

250,000,000

175,000,000

5,100,000,000

535,000,000

515,000,000

100,000,000

300,000,000

26

2.580

2.300

2480

2450

2330

2450

2.500

2.500

2410

2.500

2570

2.500

2430

2410

2400

2,380

2,530

07/01/19

o7/05/18

07/01/19

oToaMe

07/05/19

OTAGME

07/01/19

07/01/18

07/05/18

o7R1/18

07/03/19

070119

07R01/18

07/05/18

0705/18

erTMe

08/13/18

- L]

09/20/18

OTHAMe

0701119

07/05/19

07/01/18

OFMOAME

07/05/18

OTRSMS

07101119

0701/19

07/05/18

0701/18

07/03/18

07/01/18

07/01/19

GTse

07/05/19

erATHE

08/13/19

CaEE

09/20/19

oFang

100,000,000
250,000,000
1,576,000,000
350,000,000
150,000,000
200,000,000
555,000,000
250,000,000
175,000,000
5,100,000,000
535,000,000
519,000,000
966,000,000
125,000,000
100,000,000
100,000,000
300,000,000
500,000,000
50,000,000

862,918,000
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0.17%

0.42%

287%

0.25%

0.34%

0.84%

0.42%

0.30%

8.66%

091%

0.88%

1.84%

0.21%

017%

0.17%

0.51%

0.85%

0.09%

147%



U.8. Treasury Repurchase Agreement, if Prudential insurance Compary of 244,328,250 2520 07/01/18 07/01/19 244,326,250 041%
collateralized only by U.S. T (including Ameri
Strips) and cash
U.S. Treasury Repurchase Agreement, if Prudential Legacy Insurance Compeny of B20,437 800 2820 07/01/18 o7o1/18 820,437,500 1.39%
colistersiized only by U.S. Treasuries (including New Jersoy '
Strips) and cash
U.S. Tressury Repurchase Agresment, if RBC Dominlon Securities 1,200,000,000 2410 07/05/18 07/05/18 1,200,000,000 2.04%
coliateralized only by U.S. Treasuries (induding
Strips) and cash
U.8. Treasury Repurchase Agreement, If Woells Fargo Securities LLC 926,000,000 2500 07,0118 T oomoie 926,000,000 157%
coliateralized only by U.S. Treasuries (indluding
Strips) and cash

Total Amortized Cost 58,001,539,926 100.00%

Net Asseta® $8.773,080,500
instiutional Funds Contact Detells:
Telephone Number: 1.800.236.0992
Email: msilfinternalsales@morganstanley.com
Website: www.morganstanley.com/liquidity
(1) The coupon rate shown refects the effective rate as of the date on this report.
{2) The date shown reflects the lower of the stated maturily date or the next inferest rate resst date, which are used o caiculate the portfolio's weighted average maturlty (WAM).
(3) The date shown reflects the lower of the stated final maturlly date or the next demand feature date, which are used to calculate the portfolio’s weighted average ife (WAL).
(4 Amortized Cost - A method of valuation, discussed in rule 2a-7 of the investment Company Act of 1940, in which s portfolio securily is carried st cost and any discount or premium from par is amortized fo income
on a dally basis over the ife of the instrument.
(5) Net Assets - The term used by an invesiment company to designate the access of the fair value of securities cwned, cash, receivables, and other assets over the fiabiities of the company.
Weighted average maturity (WAM) — measures the weightad average of the maturities of the portiolio's individual holdings, teldng into account reset dates for floating rate securities.
Weighted average life (WAL) — measures the weighted average of the maturities of the portfolio's individual holdings.
Subject to change dally. Provided for informational purposes only and should not be deemed as a recommendation to buy or sedl the securities mentioned or securities in the industries shown sbove.
STABLE NAY FUNDS
You could lose money by investing in the Fund. Aithough the Fund seeks to preserve the value of your investment at $1.00 per share, it cannot guarantse It will do 80. An Investment in the Fund is
not insured or guaranised 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 sny time.
Please consider the investment objectives, risks, charges and expenses of the fund carefully before investing. The prospectus contains this and other Information about the fund. To obtain a
prospectus, contact your financial advisor or download & copy at morganstaniey.comfliquidity. Plsase read the prospectus carefully before Investing.
Morgan Staniey is a full service securities firm engaged in securities trading and brokerage activities, investment banking, ressarch and analysis, financing and financial advisory services.
© 2019 Morgan Staniey. Morgan Staniey Distribution, inc. sarves as the distributor for the Morgan Stanley Institutionai Liquidity Funds and the Morgan Stanley Investment Adviser Funds.
Page 9 of 10
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NOT FDIC INSURED | OFFER NO BANK GUARANTEE | MAY LOSE VALUE | NOT INSURED BY ANY FEDERAL GOVERNMENT AGENCY | NOT A DEPOSIT
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BLACKROCK®

UNAUDITED Schedule of Investments T-Fund

Position Description

% Par

Maturity or
Reset

Final
Maturity

Yield or
Coupon

Amortized
Cost

28-Jun-19

Moody's
Rating

S&P
Rating

Country

1of4

WAM 30 days / WAL 85 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 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
TREASURY FLOATING RATE NOTE
TREASURY FLOATING RATE NOTE
TREASURY FLOATING RATE NOTE

912796VJ5
912796VJ5
912796QR3
912796Qv4
912796Qv4
912796SE0
912796SF7
912796SF7
9127965G5
912796SG5
9127965G5
9127965G5
9127965G5
912796SQ3
9127965Q3
9127965Q3
9127965Q3
912796SQ3
912796SQ3
9127965Q3
9127965Q3
9127965Q3
912796RM3
912796RM3
912796559
912796559
912796559
912796559
912796559
912796559
912796559
912796559
912796559
912796SS9
912796SU4
9127965U4
9127965U4
9127965U4
912796RN1
912796RN1
912796RN1
912796RN1
912796RN1
9127965XB
912796SXB
912796RY7
912796RY7
912796SD2
912796SD2
9127965D2
9127965D2
912796SD2
9127965M2
9127965M2
9128282M1
9128282M1
9128282M1
912828384
912828375
912828375
912828375
9128283T5
9128283T5
9128283T5
912828375
912828375
912828375

26,227,600,000 38.79%

7,990,000
14,145,000
901,840,000
151,370,000
7,725,000
497,110,000
,150,000,000
51,000,000
335,445,000
218,040,000
63,360,000
44,475,000
31,680,000
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
177,585,000
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
130,800,000
157,080,000
157,080,000
130,900,000
150,000,000
130,900,000
130,900,000
130,900,000
157,080,000
155,160,000
,011,675,000
15,665,000
75,000,000
268,325,000
63,000,000
63,210,000
84,275,000
84,275,000
100,000,000
1,417,290,000
88,865,000
75,670,000
200,000,000
637,730,000
50,000,000
175,340,000
132,970,000
297,520,000
200,000,000
121,210,000
200,000,000
250,000,000
135,000,000

-

-

0.01%
0.02%
1.33%
0.22%
0.01%
0.74%
1.70%
0.08%
0.50%
0.32%
0.09%
0.07%
0.05%
0.08%
0.28%
0.20%
0.08%
0.20%
0.04%
0.03%
0.05%
0.80%
0.26%
021%
0.23%
0.33%
0.74%
017%
0.22%
0.04%
0.28%
0.27%
0.02%
0.12%
0.19%
0.23%
0.23%
0.19%
0.22%
0.18%
0.18%
0.19%
0.23%
0.23%
1.50%
0.02%
0.11%
0.40%
0.09%
0.09%
0.12%
0.12%
0.15%
2.10%
0.13%
0.11%
0.30%
0.94%
0.07%
0.26%
0.20%
0.44%
0.30%
0.18%
0.30%
0.37%
0.20%
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2-Jul-19
2-Juk19
18-Jul-19
15-Aug-19
15-Aug-19
22-Aug-19
29-Aug-19
29-Aug-19
5-Sep-19
5-Sep-19
5-Sep-19
5-Sep-19
5-Sep-1%
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-18
29-Nov-19
29-Nov-19
5-Dec-19
5-Dec-19
5-Dec-19
5-Dec-19
5-Dec-19
19-Dec-19
19-Dec-19
30-Jan-20
30-Jan-20
27-Feb-20
27-Feb-20
27-Feb-20
27-Feb-20
27-Feb-20
23-Apr-20
23-Apr-20
29-Jun-18
29-Jun-19
29-Jun-19
29-Jun-19
29-Jun-19
29-Jun-19
29-Jun-19
29-Jun-19
29-Jun-19
29-Jun-19
29-Jun-19
29-Jun-19
29-Jun-19

2-Juk-19
2-Juk19
18-Jui-19
15-Aug-19
15-Aug-19
22-Aug-19
29-Aug-19
29-Aug-19
5-Sep-19
5Sep-19
5-Sep-19
5-Sep-19
5-Sep-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-18
7-Nov-18
14-Nov-18
14-Nov-19
14-Nov-18
14-Nov-18
14-Nov-18
14-Nov-19
14-Nov-18
14-Nov-18
14-Nov-19
14-Nov-19
29-Nov-19
29-Nov-19
29-Nov-19
29-Nov-19
5-Dec-19
5-Dec-19
5-Dec-19
5-Dec-19
5-Dec-19
19-Dec-19
19-Dec-19
30-Jan-20
30-Jan-20
27Feb-20
27-Feb-20
27-Feb-20
27-Feb-20
27Feb-20
23-Apr-20
23-Apr-20
31-Juk19
31-Juk19
31-Juk19
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
31-Jan-20

2.02%
243%
2.53%
252%
2.52%
2.52%
2.53%
2.53%
253%
253%
2.53%
253%
2.53%
239%
2.45%
2.45%
2.45%
2.45%
2.45%
2.45%
2.46%
2.46%
2.35%
241%
233%
237%
242%
2.42%
2.42%
2.42%
2.44%
2.44%
2.44%
2.45%
232%
2.32%
2.32%
232%
2.25%
231%
231%
2.31%
231%
2.18%
2.19%
2.58%
2.58%
2.46%
2.46%
2.47%
247%
247%
2.35%
2.44%
2.05%
211%
215%
213%
2.09%
2.09%
2.08%
2.09%
2.10%
2.10%
2.10%
2.10%
2.10%

26,122,575,194
7,988,412
14,142,189
900,792,363
150,906,429
7,701,342
495,347,193
1.145,373,007
50,794,803
333,932,143
217,056,640
63,074,246
44,274,418
31,637,124
51,173,038
190,760,667
135,451,332
54,555,478
135,451,332
25,293,903
17,393,278
30,918,077
535,635,599
176,120,152
138,837,362
155,689,043
223,007,606
495,572,456
111,008,230
148,671,737
28,480,549
189,987,613
182,390,486
13,752,136
83,221,482
129,662,010
155,584,413
155,594,413
129,662,010
148,535,804
129,622,245
129,622,245
129,622,245
155,546,604
153,591,148
1,001,445,769
15,433,929
73,893,693
264,043,452
61,994,736
62,201,385
82,930,260
82,930,260
98,055,202
1,389,726,574
88,867,986
75,672,543
200,006,720
637,757,805
49,985,550
175,324,395
132,958,166
297,483,521
199,982,200
121,199,212
199,982,200
249,977,750
134,987,985

Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Gowvt
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
Gowvt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Gowvt
Govt
Govt
Govt
Govt
Govt
Govt
Govt

A1+
A-1+
A-1+
A1+
A1+
A-1+
A-1+
A-1+
A1+
A1+
A1+
A1+
A1+
A1+
A1+
A1+
A1+
A1+
A1+
A1+
A-1+
A1+
A1+
A1+
A1+
A1+
A1+
A1+
A1+
A-1+
A-1+
A-1+
A1+
A1+
A-1+
A1+
A1+
A1+
A-1+
A-1+
A-1+
A1+
A-1+
A-1+
A1+
A1+
A1+
A1+

A-1+
A-1+
A-1+
A1+
A1+
AA+
AA+
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
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Position Description % Par Ma:::ey( hd
TREASURY FLOATING RATE NOTE 912828375 470,000,000 0.70% 29-Jun-19
TREASURY FLOATING RATE NOTE 9128283T5 92,490,000 0.14%  29-Jun-19
TREASURY FLOATING RATE NOTE 9128283T5 92,490,000 0.14%  29-Jun-19
TREASURY FLOATING RATE NOTE 9128283T5 270,000,000 0.40% 29-Jun-19
TREASURY FLOATING RATE NOTE 9128283T5 300,000,000 0.44% 29-Jun-19
TREASURY FLOATING RATE NOTE 912828375 24,000,000 0.04% 29-Jun-19
TREASURY FLOATING RATE NOTE 9128283T5 26,000,000 0.04% 29-Jun-19
TREASURY FLOATING RATE NOTE 912828375 73,050,000 0.11% 29-Jun-19
TREASURY FLOATING RATE NOTE 9128283T5 170,870,000 0.25% 29-Jun-19
TREASURY FLOATING RATE NOTE 912828375 1,437,000,000 213% 29-Jun-19
TREASURY FLOATING RATE NOTE 9128284K3 250,000,000 0.37% 29-Jun-19
TREASURY FLOATING RATE NOTE 91 2§2MK3 232,000,000 0.34% 29-Jun-19
TREASURY FLOATING RATE NOTE 9128284K3 100,000,000 0.16% 29-Jun-19
TREASURY FLOATING RATE NOTE 9128284K3 288,000,000 043% 29-Jun-19
TREASURY FLOATING RATE NOTE 9128284K3 270,940,000 0.40% 29-Jun-19
TREASURY FLOATING RATE NOTE 9128284K3 30,980,000 0.05% 29-Jun-19
TREASURY FLOATING RATE NOTE 9128284K3 89,775,000 0.13% 29-Jun-19
TREASURY FLOATING RATE NOTE 9128284K3 100,000,000 0.15%  29-Jun-19
TREASURY FLOATING RATE NOTE 9128284K3 86,840,000 0.13% 29-Jun-19
TREASURY FLOATING RATE NOTE 9128284K3 115,385,000 0.17% 29-Jun-19
TREASURY FLOATING RATE NOTE 9128284K3 110,000,000 0.16% 29-Jun-19
TREASURY FLOATING RATE NOTE 9128284K3 50,175,000 0.07% 29-Jun-19
TREASURY FLOATING RATE NOTE 9128284K3 1,169,250,000 1.73% 29-Jun-19
TREASURY FLOATING RATE NOTE 9128284K3 140,000,000 021% 29-Jun-19
TREASURY FLOATING RATE NOTE 9128284K3 428,500,000 064% 29-Jun-19
TREASURY FLOATING RATE NOTE 9128284K3 150,000,000 0.22% 29-Jun-19
TREASURY FLOATING RATE NOTE 9128284K3 322,885,000 048% 29-Jun-19
TREASURY FLOATING RATE NOTE 9128284K3 70,165,000 0.10% 29-Jun-19
TREASURY FLOATING RATE NOTE 9128284K3 150,000,000 022% 29-Jun-19
TREASURY FLOATING RATE NOTE 9128284K3 26,060,000 004% 29-Jun-18
TREASURY FLOATING RATE NOTE 9128284K3 88,000,000 0.13% 29-Jun-19
TREASURY FLOATING RATE NOTE 912828Y53 500,000,000 0.74% 29-Jun-19
TREASURY FLOATING RATE NOTE 912828Y53 230,000,000 0.34% 29-Jun-19
TREASURY FLOATING RATE NOTE 9128285H9 464,700,000 069%  29-Jun-19
TREASURY FLOATING RATE NOTE 9128285H9 136,000,000 0.20% 29-Jun-19
TREASURY FLOATING RATE NOTE 9128285Y2 195,010,000 0.29% 29-Jun-18
TREASURY FLOATING RATE NOTE 9128285Y2 130,000,000 0.18%  29-Jun-19
TREASURY FLOATING RATE NOTE 9128285Y2 20,040,000 0.03% 29-Jun-19
TREASURY FLOATING RATE NOTE 9128285Y2 40,070,000 0.06% 29-Jun-19
TREASURY FLOATING RATE NOTE 9128285Y2 163,000,000 024%  29-Jun-19
TREASURY FLOATING RATE NOTE 9128285Y2 50,000,000 007%  29-Jun-19
TREASURY FLOATING RATE NOTE 9128285Y2 81,500,000 0.12% 29-Jun-19
TREASURY FLOATING RATE NOTE 9128285Y2 28,605,000 004% 29-Jun-19
TREASURY FLOATING RATE NOTE 9128285Y2 15,000,000 0.02% 29-Jun-18
TREASURY FLOATING RATE NOTE 9128285Y2 100,000,000 0.15% 29-Jun-19
TREASURY FLOATING RATE NOTE 9128286Q8 257,200,000 0.38% 29-Jun-19
TREASURY FLOATING RATE NOTE 9128286Q8 155,800,000 023% 29-Jun-18
TREASURY FLOATING RATE NOTE 9128286Q8 119,930,000 0.18% 29-Jun-19
TREASURY FLOATING RATE NOTE 9128286Q8 47,970,000 0.07%  29-Jun-19
TREASURY FLOATING RATE NOTE 9128286Q8 30,280,000 0.04%  29-Jun-19
TREASURY FLOATING RATE NOTE 9128286Q8 30,280,000 0.04% 29-Jun-19
TREASURY NOTE 912828WS5 73,105,000 0.11%  30-Jun-19
TREASURY NOTE 912828WS5 55,505,000 0.08%  30-Jun-19
TREASURY NOTE 912828XV7 186,730,000 0.28%  30-Jun-19
TREASURY NOTE 912828TH3 39,350,000 0.06% 31-Jul-19
TREASURY NOTE 9128282K5 51,810,000 0.08%  31-Juk19
TREASURY NOTE 9128282K5 51,910,000 0.08% 31-Jui-19
TREASURY NOTE 9128282K5 54,290,000 0.08% 31-Juk19
TREASURY NOTE 912828TR1 75,630,000 0.11% 30-Sep-19
TREASURY NOTE 912828F62 86,945,000 0.13% 31-Oct-19
TREASURY NOTE 912828F62 100,855,000 0.15%  31-Oct-19
TREASURY NOTE 912828F62 59,245,000 0.09%  31-Oct-19
TREASURY NOTE 912828LY4 428,285,000 0.63% 15-Nov-19
TREASURY NOTE 912828LY4 251,250,000 0.37% 15-Nov-18
TREASURY NOTE 912828LY4 225,000,000 033% 15-Nov-19
TREASURY NOTE 912828U32 333,975,000 048% 15-Nov-19
TREASURY NOTE 912828W63 275,000,000 041% 15-Mar-20
TREASURY NOTE 912828K58 55,000,000 0.08%  30-Apr-20
U.S. Treasury Repurchase Agreement 41,389,963,248 61.21%
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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

31-Ju-20

31-Juk-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
30-Apr-21
30-Apr-21
30-Apr-21
30-Apr-21
30-Apr-21
30-Apr-21
30-Jun-18
30-Jun-19
30-Jun-19

31-Juk19

31-Juk19

31-Juk18

31-Juk18
30-Sep-19
31-Oct-19
31-Oct-19
31-Oct-19
15-Nov-18
15-Nov-18
15-Nov-18
15-Nov-19
15-Mar-20
30-Apr-20

2.10%
2.10%
2.10%
2.10%
2.10%
211%
211%
2.12%
2.13%
2.15%
2.10%
2.10%
2.10%
2.10%
2.11%
2.11%
2.12%
2.12%
2.12%
2.12%
2.12%
2.12%
2.12%
2.13%
2.13%
2.14%
2.14%
2.14%
2.15%
2.20%
2.20%
2.14%
214%
2.25%
2.25%
2.21%
221%
2.23%
2.24%
2.24%
2.24%
2.24%
2.24%
2.24%
2.28%
2.24%
2.24%
2.24%
2.24%
2.32%
2.32%
2.44%
2.47%
2.49%
2.46%
2.47%
2.47%
2.52%
2.53%
2.44%
2.44%
2.54%
231%
2.31%
2.48%
2.53%
2.39%
2.35%

469,958,170
92,481,768
92,481,768

269,975,970

299,973,300
23,997,864
25,997,686
73,043,499

170,954,784

1,436,872,107

250,011,250

232,010,440

100,004,500

288,012,960

270,952,192
30,981,394
89,779,040

100,004,500
86,843,908

115,390,192

110,004,950
50,177,258

1,169,302,616

140,006,300

429,519,328

150,006,750

322,899,530
70,168,157

150,006,750
26,061,173
88,003,960

500,000,000

230,000,000

464,050,442

135,809,899

194,941,766

129,954,513
20,032,988
40,055,980

162,942,966
49,982,505
81,471,483
28,594,991
14,994,752
99,965,010

257,163,683

155,778,001

119,913,066
47,963,227
30,275,724
30,275,724
73,103,326
55,503,729

186,723,633
39,295,134
51,859,481
51,859,481
54,237,165
75,338,514
86,668,956

100,534,792
59,056,901

429,900,158

252,197,520

225,848,525

332,094,048

273,540,833
54,565,831

41,389,963,248

28-Jun-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+
Gowt AA+
Govt AA+
Gowt AA+
Gowt AA+
Govt AA+
Govt AA+
Gowt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Govt AA+
Gowt AA+
Gowt AA+
Govt AA+
Govt AA+
Govt AA+
Gowt AA+
Govt AA+
Govt AA+
Govt AA+
Gowt AA+
Govt AA+
Govt AA+
Gowt AA+
Govt AA+
Govt AA+
Govt AA+
Gowt 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
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BNP PARIBAS SA BRTUSENQO 1,000,000,000  1.48% i-Jul-18
BNP PARIBAS SA BRTUSENJ6 1,000,000,000 1.48% 1-Juk19
BNP PARIBAS SA BRTUSENF4 1,000,000,000  1.48% 1-Jul-19
BNP PARIBAS SA BRTUSEND9 1,000,000,000 1.48% 1-Jui-19
BNP PARIBAS SA BRTUSENHO0 650,000,000 0.96% 1-Ju-19
FICC JPMCB BRTUSMKUS 3,926,470,588 581% 1-Juk19
FICC JPMCB BRTUSMPC1 1.081,360,294 1.61% 1-Jul-19
FICC JPMCB BRTUSMRR6 991,544,118 1.47% 1-Juk19
FICC JPMCB BRTUSMUPE 858,823,529 127% 1-Jul-19
FICC JPMCB BRTUSMVZ3 846,200,034  1.25% 1-JuH19
FICC JPMCB BRTUSN4WS 729,019,608  1.08% 1Juk-19
FICC JPMCB BRTUSNG6A4 669,117,647  0.99% 1-Jul-19
FICC JPMCB BRTUSNB75 387,464,583 0.57% 1-Juk-19
FICC JPMCB BRTUSP2F2 240,216,667 0.36% 1-Ju-19
FICC JPMCB BRTUSNV65 220,622,058 0.33% 1-Juk19
FICC JPMCB BRTUSNVR9 207,843,137 0.31% 1-Jul-19
FICC JPMCB BRTUSP1J5 199,155,637 0.29% 1-Juk19
FICC JPMCB BRTUSNWC1 198,774,510  0.29% 1-Jul-19
FICC JPMCB BRTUSP5D4 184,283,272  027% 1-Jul-19
FICC JPMCB BRTUSP882 157,485,049 0.23% 1-Jul-19
FICC JPMCB BRTUSPE36 157,352,941 0.23% 1-Ju-19
FICC JPMCB BRTUSPDE3 156,250,000 0.23% 1-JuH19
FICC JPMCB BRTUSPFJO 78,017,333 0.12% 1-Ju-18
FICC JPMCB BRTUSMGAS 939,938,235 1.39% 1-Jul-19
FICC JPMCB BRTUSM4Q3 897,878,676 1.33% 1-Juk19
FICC JPMCB BRTUSMMB6 862,183,569 1.28% 1-Jul-18
PRUDENTIAL INSURANCE COMPANY OF AMERICA BRTUSENB3 77625000 0.11% 1-Jul-19
PRUDENTIAL INSURANCE COMPANY OF AMERICA BRTUSEN31 59,000,000 0.09% 1-Jul-19
PRUDENTIAL INSURANCE COMPANY OF AMERICA BRTUSENL1 49,187,500 0.07% 1-Jul-19
PRUDENTIAL INSURANCE COMPANY OF AMERICA BRTUSENG4 46,406,250 0.07% 1-Jul-19
PRUDENTIAL INSURANCE COMPANY OF AMERICA BRTUSEN49 40,950,000  0.06% 1-Ju-18
PRUDENTIAL INSURANCE COMPANY OF AMERICA BRTUSENRS 39,825000 0.06% 1-Jul-19
PRUDENTIAL INSURANCE COMPANY OF AMERICA BRTUSENS0 26,831,250 0.04% 1-Jur19
PRUDENTIAL INSURANCE COMPANY OF AMERICA BRTUSENC1 16,940,000 0.03% 1-Jul-19
PRUDENTIAL INSURANCE COMPANY OF AMERICA BRTUSEN72 14,970,000 0.02% 1-Jul-19
PRUDENTIAL INSURANCE COMPANY OF AMERICA BRTUSENP2 14,345,000 0.02% 1-Jul-19
PRUDENTIAL INSURANCE COMPANY OF AMERICA BRTUSENG2 13,875,000 0.02% 1-Jui-19
PRUDENTIAL INSURANCE COMPANY OF AMERICA BRTUSENS6 12,760,000 0.02% 1-Ju-19
PRUDENTIAL INSURANCE COMPANY OF AMERICA BRTUSENAS 12,190,000 0.02% 1-Ju-19
PRUDENTIAL INSURANCE COMPANY OF AMERICA BRTUSEN98 7,965,000 0.01% 1-Jui-19
STANDARD CHARTERED BANK (NY BRANCH) BRTUBCW37 204,251,600 030%  11-Jul-18
STANDARD CHARTERED BANK {NY BRANCH) BRTUBCYLS 142,742,880 021% 11-Jul-19
STANDARD CHARTERED BANK (NY BRANCH) BRTUBCX36 112,543,200 0.17%  11-JuH19
STANDARD CHARTERED BANK (NY BRANCH) BRTUBD1B1 50,646,400 0.07% 11-Juk-19
STANDARD CHARTERED BANK (NY BRANCH) BRTU21KX4 326,332,160 0.48% 5-Aug-19
STANDARD CHARTERED BANK (NY BRANCH) BRTU21US4 190,035,720 0.28%  5-Aug-19
STANDARD CHARTERED BANK {NY BRANCH) BRTUFB837 101,224,200 0.15% 15-Aug-18
STANDARD CHARTERED BANK (NY BRANCH) BRTUFBDMO 96,892,600 0.14% 15-Aug-18
STANDARD CHARTERED BANK (NY BRANCH) BRTUFBJN2 50,274,000 0.07% 15-Aug-19
TRI-PARTY BANK OF MONTREAL BRTUSPGB6 410,000,000 0.61% 1-Juk19
TRI-PARTY BANK OF MONTREAL BRTUSETAS 305,694,000 0.45% 1-Jul-19
TRI-PARTY BANK OF MONTREAL BRTUOEOX( 200,000,000 0.30% S-Juk19
TRI-PARTY BARCLAYS BANK PLC BRTUSDCE1 2,365,000,000 3.50% 1-Juk19
TRI-PARTY BARCLAYS BANK PLC BRTUSET27 20,000,000 0.03% 1-Juk-19
TRI-PARTY BNP PARIBAS BRTUF44E4 200,000,000  0.30% 5-JuH19
TRI-PARTY BNP PARIBAS BRTUKVXUO 1,300,000,000 1.92% 5-Ju-19
TRI-PARTY BNP PARIBAS BRTUM4SA8 215,000,000 0.32% S-Jul-19
TRI-PARTY BNP PARIBAS BRTUM4SA8 149,150,000 0.22% 5-Jul-19
TRI-PARTY BNP PARIBAS BRTUNBFG2 2,100,000,000 3.11% 5-Ju19
TRI-PARTY BNP PARIBAS BRTULVRC6 320,000,000 0.47% 5-Jui-19
TRI-PARTY BOFA SECURITIES INC. BRTUSEUBS 50,000,000 0.07% 1-Jut19
TRI-PARTY BOFA SECURITIES INC. BRTUSETS0 50,000,000 0.07% 1-Jul-19
TRI-PARTY BOFA SECURITIES INC. BRTUSETO1 1,000,000  0.00% 1Jul-19
TRI-PARTY CITIBANK NA BRTUSETG6 100,000,000 0.15% 1-Juk19
TRIPARTY CITIGROUP GLOBAL MARKETS BRTUSFMLY 411,000,000 061% 1-Juk-19
TRI-PARTY CITIGROUP GLOBAL MARKETS BRTUSQ2P8 410,000,000 061% 1-Jul-19
TRI-PARTY CITIGROUP GLOBAL MARKETS BRTUSETH4 200,000,000 0.30% 1-Ju-19
TRI-PARTY CITIGROUP GLOBAL MARKETS BRTUSETS84 30,000,000 0.04% 1-JuH19
TRI-PARTY CITIGROUP GLOBAL MARKETS BRTUPP067 9,000,000 001% 3Jui-19
TRI-PARTY CREDIT AGRICOLE CORPORAT BRTUSET68 625,000,000 0.92% 1-Jul-19
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1-Juk19
1-Ju-19
1-Juk19
1-Juk-19
1-Juk-19
1-Ju-19
1-Juk19
1-Juk19
1-Juk19
1-Juk19
1-Juk18
1-Juk19
1-Juk-18
1-Juk19
1-Juk19
1-Juk18
1-JuH19
1-JuH18
1-Juk18
1-Juk19
1-Juk-19
1-Juk19
1-Juk19
1-Juk19
1-Juk19
1-Juk18
1-Ju-19
1-Juk19
1-Juk-18
1-Ju-19
1-Juk19
1-Juk19
1-Juk19
1-JuH19
1-Ju-18
1-Ju-19
1-Juk19
1-Ju-19
1-Ju-19
1-Juk19
11-Juk19
11-JuH19
11-JuH18
11-Juk19
5-Aug-19
5-Aug-19
15-Aug-19
15-Aug-19
15-Aug-19
1-Juk18
1-JuH18
5-Juk19 P
1-Juk-19
1-Ju-19
5-Juk19 P
5-Ju-18 P
5-JuH1g P
5-Juk19 P
5-Juk18 P
5-Juk-19 P
1-Juk19
1-Jut-19
1-Ju-18
1-Juk18
1-Juk18
1-Juk19
1-Juk19
1-Juk19
3-Juk19
1-Juk19

2.50%
2.50%
2.50%
2.50%
2.50%
2.56%
2.56%
2.56%
2.56%
2.56%
2.56%
2.56%
2.56%
291%
2%
2.91%
291%
291%
2.91%
291%
291%
291%
291%
3.03%
3.03%
3.03%
2.52%
2.52%
2.52%
2.52%
2.52%
2.52%
2.52%
2.52%
2.52%
2.52%
252%
2.52%
2.52%
2.52%
2.48%
2.48%
2.48%
2.48%
2.46%
2.46%
2.39%
2.39%
2.39%
2.40%
2.48%
242%
2.40%
2.50%
2.42%
2.42%
2.42%
2.42%
2.42%
2.31%
2.48%
2.48%
2.48%
2.49%
2.35%
2.35%
2.49%
2.49%
2.60%
2.50%

1,000,000,000
1,000,000,000
1,000,000,000
650,000,000
3,926,470,588
1,091,360,294
991,544,118
858,823,529
848,200,034
729,019,608
669,117,647
387,464,583
240,216,667
220,622,059
207,843,137
199,155,637
198,774,510
184,283,272
157,485,049
157,352,941
156,250,000
78,017,333
939,938,235
897,878,676
862,183,569
77,625,000
59,000,000
49,187,500
46,406,250
40,950,000
39,825,000
26,831,250
16,940,000
14,970,000
14,345,000
13,875,000
12,760,000
12,190,000
7,965,000
204,251,600
142,742,880
112,543,200
50,646,400
326,332,160
190,035,720
101,224,200
98,892,600
50,274,000
410,000,000
305,694,000
200,000,000
2,365,000,000
20,000,000
200,000,000
1,300,000,000
215,000,000
149,150,000
2,100,000,000
320,000,000
50,000,000
50,000,000
1,000,000
100,000,000
411,000,000
410,000,000
200,000,000
30,000,000
9,000,000
625,000,000

28-Jun-19
Moody's S&P
Rating Rating
P1 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-t+
P-1 A-1+
P-1 A-1+
P-1 A1+
P-1 A1+
P-1 A1+
P-1 A-1+
P-1 A-1+
P-1 A-1+
P-1 A-1+
P-1 A1+
P-1 A1+
P-1 A-1+
P-1 A-1+
P-1 A-1+
P-1 A1+
P-1 A-1+
P-1 A-1+
P-1 A-1+
P-1 A1+
P-1 A1+
P-1 A-1+
P-1 A1+
P-1 A1+
P-1 A-1+
P-1 A-1+
P-1 A1+
P-1 A1+
P-1 A-1+
P-1 A-1+
P-1 A1+
P-1 A-1
P-1 A-1
P-1 A-1
P-1 A-1
P-1 A1
P-1 A1
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 A1
NR A
P-1 A-1
P-1 A-1
P-1 A1
P-1 A
P-1 A1
P-1 A-1
P-1 A1

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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BLACKROCK’ dotd

UNAUDITED Schedule of Investments T-Fund 28-Jun-19
— o e e G
TRI-PARTY CREDIT SUISSE AG NY BRAN BRTUSETF8 1,000,000,000  1.48% 1-JuF19  1-Juk19 2.45% 1,000,000,000 P-1 A1 United States
TRI-PARTY DEUTSCHE BANK AG BRTUSPJE7 150,000,000  0.22% 1-Juk18  1-Juk18 2.40% 150,000,000 P-2 A2 United States
TRI-PARTY DEUTSCHE BANK AG BRTUSECT6 455,000,000 0.67% 1-Jui-19  1-Juk18 245% 455,000,000 P-2 A2 United States
TRI-PARTY DEUTSCHE BANK AG BRTUSETJO 200,000,000  0.30% 1-Jul-18  1-Juk19 250% 200,000,000 P-2 A2 United States
TRI-PARTY GOLDMAN SACHS & CO. LLC BRTUTSSX8 500,000,000  0.74% 1Juk18  1-Juk1g 2.15% 500,000,000 NR A1 United States
TRI-PARTY GOLDMAN SACHS & CO. LLC BRTUPNUQS 650,000,000 096%  3-Ju-19  3-JuH19 258% 650,000,000 NR A-1 United States
TRI-PARTY HSBC SECURITIES (USA) IN BRSM2LJW3 651,000,000  0.96% 1-Juk19  1-Juk19 250% 651,000,000 NR A1+ United States
TRI-PARTY HSBC SECURITIES (USA) IN BRSM2LJW3 4,000,000 0.01% 1-Jul-19  1-Juk19 2.50% 4,000,000 NR A+ United States
TRI-PARTY HSBC SECURITIES (USA) IN BRTT4RAM3 1,088,085,000 161% 1-Juk19  5JuF19 P 251%  1,088,085000 NR A-1+  United States
TRI-PARTY HSBC SECURITIES (USA) IN BRTTB7X89 722,000,000  1.07% 1Ju-19  5JuH19 P 251% 722,000,000 NR A1+ United States
TRI-PARTY HSBC SECURITIES (USA) IN BRTUSETUS 25,000,000  0.04% 1-Ju-18  1-Juk19 2.50% 25,000,000 NR A1+ United States
TRI-PARTY HSBC SECURITIES (USA) IN BRTUSETR2 1,000,000  0.00% 1-Ju-18  1-Juk19 2.50% 1,000,000 NR A1+ United States
TRI-PARTY J.P. MORGAN SECURITIES L BRTUSEU66 309,000,000  0.46% 1-Juk18  1-JuH1g 2.53% 309,000,000 P-1 A1 United States
TRI-PARTY J. P. MORGAN SECURITIES L BRTUSETLS 4,000,000 0.01% 1-Jul-19  1-Juk18 2.53% 4,000,000 P-1 A1 United States
TRI-PARTY JP MORGAN SECURITIES LLC BRSHJ5R10 250,000,000  0.37% 1Juk19  1-Juk19 253% 250,000,000 P-1 A1 United States
TRI-PARTY MIZUHO SECURITIES USA LL BRTUSEUS0 250,000,000  0.37% 1-Ju-19  1-Juk19 2.49% 250,000,000 P-1 A1 United States
TRI-PARTY MUFG SECURITIES AMERICAS BRTUSEU33 561,000,000  0.83% 119 1-Juk19 249% 561,000,000 NR A1 United States
TRI-PARTY NATIXIS S A. BRTAJB2S8 550,000,000 0.81% 1-Juk19  1-Juk19 250% 550,000,000 P-1 A1 United States
TRI-PARTY NATIXIS S.A. BRTAJB2S8 200,000,000  0.30% 1-Ju-19  1-Juk19 2.50% 200,000,000 P-1 A1 United States
TRI-PARTY NATIXIS S.A. BRTUSEUD1 100,000,000 0.15% 1-Ju-19  1-Juk19 2.50% 100,000,000  P-1 A1 United States
TRI-PARTY NOMURA SECURITIES INTERN BRTUSEUF6 900,000,000  1.33% 1-Juk1g  1-Juk19 250% 900,000,000 NR NR United States
TRI-PARTY SOCIETE GENERALE BRTKKC3Yg 1,080,000,000  1.60% 1Ju-18  5-JuH19 P 2.38%  1,080,000,000 P-1 A1 United States
TRI-PARTY SOCIETE GENERALE BRTUSEUNS 1,000,000  0.00% 1-Jul-19  1-Juk18 2.48% 1,000,000 P-1 A1 United States
TRI-PARTY SOCIETE GENERALE BRTU3G5M1 500,000,000 0.74%  8-Ju-19  B-Juk19 2.44% 500,000,000 P-1 A United States
TRI-PARTY SOCIETE GENERALE BRTU4HB11 1,100,000,000 163%  9-Ju-19  9-Juk19 2.44%  1,100,000,000 P-1 A1 United States
TRI-PARTY TD SECURITIES (USA) LLC BRTUSEURO 1,000,000  0.00% 1-Juk18  1-Juk19 2.50% 1,000,000 NR A1+ United States
TRI-PARTY THE BANK OF NOVA SCOTIA BRTUSETM3 3,220,000 0.00% 1-Juk18 1-Juk19 2.47% 3,220,000 P-1 A1 United States
TRI-PARTY WELLS FARGO SECURITIES L BRTUSEUM1 275,000,000 0.41% 1-Ju-19  1-Juk18 250% 275,000,000 NR A1 United States
TRI-PARTY WELLS FARGO SECURITIES L BRTUSEUS8 31,000,000 0.05% 1-Juk18  1-Juk19 2.50% 31,000,000 NR A1 United States
TOTAL 67,617,563,248 100.00% 67,512,538,442

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 hoklings shouid 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 averege 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 rete 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 ref to the ions used for vari or floating rate securities regarding the use of the
interest rate reset dates in fieu of the security's actual maturity data. “Dollar-weighted” means the larger of the doliar 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 prosp more p info ion about the Fund, including its fees and exp: . For a current prospectus of the fund which contains more complete information, please call
1-800-768-2836 or visit www. com/cash. Befors i ting, ider the i bjectives, risks, ges and exp of the fund. This and other information can be found in the fund'’s
p tus and if available the Y prosp Read the p s carefully before you invest or send money.

You could lose money by investing in the Fund. Almough the Fund soeks (0 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 gusranteed by the Federa! D J POl or any other government agency. The Fund's sponsor has no legal g o pr pport to the
Fund, and you should not expect that the sp will provide fi ial support to the Fund at any time.
The schedule of ir {SOI) rep its 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 totai assets refiected 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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BLACKROCK:®

UNAUDITED Schedule of Investments Treasury Trust Fund

Position Description

% Par

Maturity or
Reset

Final
Maturity

Yield or
Coupon

Amortized
Cost

28-Jun-19

Moody's
Rating

S&P
Rating

10f3

WAM 38 days / WAL 103 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 BILL
TREASURY BILL
TREASURY BILL
TREASURY BILL
TREASURY BILL
TREASURY BILL
TREASURY BILL
TREASURY BILL
TREASURY BILL
TREASURY BILL

912796VJ5

912796VJ5

912796VJ5

912796VJ5

912796RW1
912796RW1
912796RW1
912796RW1
912796VK2
912796VK2
912796VK2
912796VK2
912796VL0

912796VL0

912796VL0

912796VL0

912796VL0

912796VL0

912796QR3
912796QR3
912796QR3
912796VMB
912796VMB
912796VMB
912796VM8
912796VMB
912796VM8
912796VM8
912796VMB
912796VM8
912796VM8
912796VMB
912796VMB
912796VM8
912796VM8
9127965A8
912796SA8
912796VN6
912796VN6
912796586
912796VP1

912796vVQ9
912796vQ9
912796VQ9
912796Qv4
91279%6QV4
912796Qv4
912796VR7
912796SEQ

912796SE0

912796VS5
912796VS5
912796SF7

912796SF7

9127965G5
9127965G5
9127965G5
912796RA9
912796RAS
912796RA8
912796RAS%
912796SL4

912796SP5
912796SP5
912796SP5
9127965Q3
9127965Q3

37,541,765,000 100.00%

87,000,000
1,384,000,000
750,000,000
89,165,000
100,000,000
186,265,000
165,575,000
350,000,000
150,000,000
78,000,000
31,000,000
700,000,000
250,000,000
170,000,000
100,000,000
75,000,000
113,060,000
4,959,600,000
250,000,000
115,000,000
308,000,000
13,000,000
1,143,000,000
150,000,000
150,000,000
50,000,000
100,000,000
500,000,000
500,000,000
500,000,000
275,000,000
250,000,000
214,000,000
117,000,000
250,000,000
44,560,000
750,000,000
1,000,000,000
300,000,000
100,000,000
85,000,000
130,000,000
110,000,000
90,000,000
98,000,000
98,000,000
50,000,000
2,753,860,000
55,000,000
183,040,000
2,298,000,000
165,140,000
1,000,000,000
550,000,000
22,040,000
17,415,000
11,250,000
23,835,000
28,500,000
25,000,000
135,350,000
47,715,000
110,000,000
88,000,000
110,000,000
88,000,000
26,815,000

0.23%
3.69%
2.00%
0.24%
0.27%
0.50%
0.44%
0.93%
0.40%
0.21%
0.08%
1.86%
0.67%
0.45%
0.27%
0.20%
0.30%
13.21%
0.67%
0.31%
0.82%
0.03%
3.04%
0.40%
0.40%
0.13%
0.27%
1.33%
1.33%
1.33%
0.73%
0.67%
0.57%
0.31%
0.67%
0.12%
2.00%
2.66%
0.80%
0.27%
0.23%
0.35%
0.29%
0.24%
0.26%
0.26%
0.13%
7.34%
0.15%
0.49%
6.12%
0.44%
2.66%
147%
0.06%
0.05%
0.03%
0.08%
0.08%
0.07%
0.36%
0.13%
0.29%
0.23%
0.29%
0.23%
0.07%
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2-JuH-19
2-Jul-19
2-Jul-19
2-Jul-19
5-Jul-18
5-Juk-19
5-Jul-19
5-Jul-19
9-Ju-19
9-Jul-19
9-Jul-19
9-Ju-19
16-Ju-19
16-Ju-19
16-Jul-19
16-Ju-19
16-Ju-19
16-Ju-19
18-Jul-19
18-Jul-19
18-Jui-19
23-Jui-19
23-Jul-19
23-Ju-19
23-Jul-19
23-Jul-19
23-Jul-19
23-Jul-19
23-Jul-19
23-Ju-19
23-Jul-19
23-Jul-19
23-Jul-19
23-Jui-19
23-Ju--19
25-Jui-19
25-JuH19
30-JuH19
30-Jul-19
1-Aug-19
6-Aug-19
13-Aug-19
13-Aug-19
13-Aug-19
15-Aug-19
15-Aug-19
15-Aug-19
20-Aug-19
22-Aug-19
22-Aug-19
27-Aug-19
27-Aug-19
29-Aug-19
29-Aug-19
5-Sep-19
5-Sep-19
5-Sep-19
12-Sep-19
12-Sep-19
12-Sep-19
12-Sep-19
3-Oct-19
24-Oct-19
24-Oct-19
24-Oct-19
31-Oct-19
31-Oct-19

2-Juk19
2-Jul-19
2-Jul-19
2-Jul-19
§-Jul-19
5-Jul-19
5Jul-18
5-Juk18
9-Ju-19
9-Jul-19
9-Jul-19
9-Juk19
16-Jul-19
16-Jui-19
16-Ju-19
16-Jui-19
16-Jui-19
16-Jui-19
18-Jui-19
18-Jul-19
18-Jul-19
23-Jur19
23-Jul-19
23-Jul-19
23-Jul-19
23-Jul-19
23-Jul-19
23-Jul-19
23-Jul-19
23-Jul-19
23-Jul-19
23-Jul-19
23-Jul-19
23-Jul-19
23-Jul-19
25-Jul-19
25-Jui-19
30-Ju-18
30-Ju-19
1-Aug-19
6-Aug-19
13-Aug-19
13-Aug-19
13-Aug-19
15-Aug-19
15-Aug-19
15-Aug-19
20-Aug-19
22-Aug-19
22-Aug-19
27-Aug-19
27-Aug-19
29-Aug-19
29-Aug-19
5-Sep-19
5-Sep-19
5-Sep-19
12-Sep-19
12-Sep-19
12-Sep-19
12-Sep-19
3-Oct-18
24-Oct-19
24-Oct-19
24-Oct-19
31-Oct-19
31-Oct-19

2.28%
244%
2.44%
2.44%
240%
2.42%
2.43%
243%
243%
243%
243%
243%
2.24%
2.25%
2.25%
226%
226%
2.40%
2.39%
242%
2.53%
211%
2.18%
2.36%
2.36%
2.36%
237%
2.38%
2.38%
2.38%
2.38%
2.38%
2.38%
2.38%
2.40%
251%
2.52%
2.38%
2.38%
234%
231%
2.28%
228%
2.30%
242%
242%
243%
2.15%
2.34%
2.52%
2.16%
2.18%
2.36%
253%
2.53%
2.53%
253%
2.28%
2.54%
254%
2.55%
2.44%
2.30%
2.30%
231%
2.28%
2.3%%

37,463,869,340
86,994,237
1,383,908,331
749,950,324
89,159,094
99,973,687
186,215,988
165,531,433
349,907,905
149,920,667
77,958,746
30,983,605
699,629,778
249,756,541
169,834,448
99,902,616
74,926,962
112,949,898
4,954,770,161
249,718,021
114,869,370
307,650,138
12,981,910
1,141,409,440
149,791,265
149,791,265
49,930,422
99,860,843
498,304,217
499,304,217
499,304,217
274,617,319
249,652,109
213,702,205
116,837,186
249,652,109
44,487,234
748,775,254
998,123,056
299,436,917
99,802,375
84,807,900
129,652,030
109,705,563
89,759,097
97,709,502
97,709,502
49,851,787
2,745,799,128
54,807,901
182,400,694
2,290,418,668
164,595,187
996,129,843
547,871,414
21,937,587
17,334,078
11,197,725
29,687,988
28,359,567
24,876,814
134,683,067
47,412,807
109,211,634
87,369,307
109,211,634
87,312,290
26,605,443

Govt
Govt
Govt
Govt
Govt
Govt
Govt
Gowvt
Gowvt
Gowt
Gowt
Govt
Gowt
Gowt
Gowvt
Gowt
Gowvt
Govt
Gowt
Gowvt
Govt
Gowt
Gowvt
Gowvt
Gowt
Gowvt
Govt
Govt
Govt
Govt
Govt
Gowvt
Govt
Govt
Gowt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Gowt
Govt
Govt
Govt
Govt
Govt
Govt
Gowvt
Govt
Govt
Govt
Govt
Gowvt
Govt
Govt
Govt
Gowvt
Govt
Govt
Govt
Govt
Govt
Govt
Govt
Govt

A1+
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+
A1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A1+
A-1+
A1+
A-1+
A-1+
A-1+
A1+
A-1+
A-1+
A1+
A-1+
A-1+
A-1+
A1+
A1+
A1+
A-1+
A1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A-1+
A1+
A1+
A-1+
A-1+
A1+
A1+
A-1+
A-1+
A1+
A-1+
A-1+
A1+
A-1+
A-1+
A-1+

United States
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% Par Maturity or Final Yield or  Amortized Moody's  S&P
Reset Maturity Coupon Cost Rating

TREASURY BILL 9127965Q3 75,000,000 0.20% 31-Oct-19 31-Oct-19  2.45% 74,413,883 Gowt A1+ United States
TREASURY BILL 9127965Q3 13,240,000 0.04% 31-0ct-19 31-Oct-19  2.45% 13,136,531  Gowt A-1+ United States
TREASURY BILL 9127965Q3 2,015000 0.01% 31-Oct-19 31-Oct-19  2.46% 1,999,253 Gowt A1+ United States
TREASURY BILL 912796RM3 200,000,000 0.53% 7-Nov-19  7-Nov-19  2.41% 198,315,833  Gowt A-1+ United States
TREASURY BILL 912796SS9 85,170,000 0.23% 14-Nov-19 14-Nov-19  2.33% 84,423,502 Gowt A1+ United States
TREASURY BILL 912796559 150,000,000 0.40% 14-Nov-19 14-Nov-19  2.37% 148,685,279 Govt A-1+ United States
TREASURY BILL 912796559 100,000,000 0.27% 14-Nov-19 14-Nov-19  2.42% 99,123,519 Gowt A-1+ United States
TREASURY BILL 912796SS9 15,035,000 0.04% 14-Nov-19 14-Nov-19  2.42% 14,903,221  Gowt A-1+ United States
TREASURY BILL 912796SS9 41,995,000 0.11% 14-Nov-19 14-Nov-19  2.45% 41,626,922 Govt A-1+ United States
TREASURY BILL 912796ST7 81,000,000 0.24% 21-Nov-19 21-Nov-19  2.39% 90,159,354  Gowt A-1+ United States
TREASURY BILL 912796ST7 75,000,000 020% 21-Nov-19 21-Nov-19  2.39% 74,307,161  Gowt A-14+ United States
TREASURY BILL 912796ST7 71,000,000 0.18% 21-Nov-19 21-Nov-18  2.39% 70,344,112 Gowt A-1+ United States
TREASURY BILL 9127965U4 70,975,000 0.19% 29-Nov-19 29-Nov-19  2.32% 70,303,753 Gowt A-1+ United States
TREASURY BILL 912796SU4 85,170,000 0.23% 29-Nov-18 29-Nov-19  2.32% 84,364,503 Gowt A1+ United States
TREASURY BILL 9127965U4 85,170,000 0.23% 29-Nov-19 29-Nov-19  2.32% 84,364,503 Gowt A-t+ United States
TREASURY BILL 912796SU4 70975000 0.19% 29-Nov-19 29-Nov-19  2.32% 70,303,753 Gowt A-1+ United States
TREASURY BILL 912796RN1 70,975,000 0.19% 5-Dec-19 5Dec19 231% 70,277,766  Gowt A-1+ United States
TREASURY BILL 912796RN1 70975000 0.19% 5Dec-18 5Dec-19 231% 70.277,766  Gowt A-1+ United States
TREASURY BILL 912796RN1 70,975,000 0.19% 5Dec-19 5Dec-19 231% 70,277,766  Gowt A-1+ United States
TREASURY BILL 912796RN1 138,000,000 0.37%  5Dec-19 5Dec19 231% 138,644,335 Gowt A1+ United States
TREASURY BILL 912796RN1 85,170,000 0.23%  5Dec-19 5Dec-18 231% 84,333,319  Gowt A-1+ United States
TREASURY BILL 9127965X8 79,105,000 0.21% 19-Dec-19 19-Dec-19  2.18% 78,305,579  Gowt A-1+ United States
TREASURY BILL 9127965X8 35,000,000 0.09% 19-Dec-19 19-Dec-19  2.18% 34,646,296  Gowt A-1+ United States
TREASURY BILL 9127965X8 250,000,000 0.67% 19-Dec-19 19-Dec-19 2.19% 247473545 Gowt A-1+ United States
TREASURY BILL 912796SX8 100,000,000 0.27% 19-Dec-19 18-Dec-19  2.19% 98,989,418  Govt A-1+ United States
TREASURY BILL 912796SM2 540,710,000 144% 23-Apr-20 23-Apr-20 2.44% 530,182,376  Govt A-1+ United States
TREASURY FLOATING RATE NOTE 9128282M1 285895000 0.76% 29-Jun-19  31-Jul19  2.05% 285,894,314  Gowt AA+ United States
TREASURY FLOATING RATE NOTE 9128282M1 1,000,000,000 266% 29-Jun-19  31-Jul-19  2.17% 999,997,600 Gowt AA+ United States
TREASURY FLOATING RATE NOTE 9128282M1 688,000,000 1.83% 29-Jun-19  31-Ju-19  2.17% 687,998,349  Gowt AA+ United States
TREASURY FLOATING RATE NOTE 9128282M1 265,000,000 0.71% 29-Jun-19  31-Jul-19  217% 264,999,384  Gowt AA+ United States
TREASURY FLOATING RATE NOTE 912828384 209,260,000 0.56% 29-Jun-19 31-Oct19  2.11% 209,269,710  Gowt AA+ United States
TREASURY FLOATING RATE NOTE 912828384 §50,000,000 1.47% 29-Jun-19 31-Oct-19  2.13% 550,025,520 Gowt AA+ United States
TREASURY FLOATING RATE NOTE 912828384 18,120,000 0.05% 28-Jun-19 31-Oct-19 2.14% 18,120,841  Gowt AA+ United States
TREASURY FLOATING RATE NOTE 912828384 50,000,000 0.13% 29-Jun-19 31-Oct-19  2.14% 50,002,320 Govt AA+ United States
TREASURY FLOATING RATE NOTE 912828384 25,000,000 0.07% 29-Jun-19 31-Oct-19  2.14% 25,001,160  Gowt AA+ United States
TREASURY FLOATING RATE NQTE 912828384 162,450,000 043% 29-Jun-19 31-Oct-19  2.14% 162,457,538  Gowvt AA+ United States
TREASURY FLOATING RATE NOTE 912828384 84,685,000 0.23% 29-Jun-19 31-Oct-19  2.14% 84,688,929  Gowt AA+ United States
TREASURY FLOATING RATE NOTE 912828375 74,660,000 0.20% 29-Jun-19 31-Jan-20 2.09% 74,652,161  Gowt AA+ United States
TREASURY FLOATING RATE NOTE 912828375 56,620,000 0.15% 29-Jun-19 31-Jan-20 2.09% 56,614,055 Gowvt AA+ United States
TREASURY FLOATING RATE NOTE 912828375 158,000,000 0.42% 29-Jun-18 31-Jan-20 2.08% 157,983,410 Gowt AA+ United States
TREASURY FLOATING RATE NOTE 912828375 190,000,000 0.51% 29-Jun-18 31-Jan-20  2.10% 189,980,050 Govt AA+ United States
TREASURY FLOATING RATE NOTE 912828375 162,750,000 0.43% 29-Jun-19 31-Jan-20 2.10% 162,732,911 Gowt AA+ United States
TREASURY FLOATING RATE NOTE 912828375 90,000,000 0.24% 29-Jun-19 31-Jan-20 2.10% 89,990,550 Gowt AA+ United States
TREASURY FLOATING RATE NOTE 912828375 75,000,000 0.20% 29-Jun-18 31-Jan-20 2.10% 74,992,125 Gowvt AA+ United States
TREASURY FLOATING RATE NOTE 912828375 280,000,000 0.75% 29-Jun-18 31-Jan20 2.10% 279,970,600 Gowt AA+ United States
TREASURY FLOATING RATE NOTE 912828375 115315000 0.31% 29-Jun-19 31-Jan-20 2.10% 115,302,892 Gowt AA+ United States
TREASURY FLOATING RATE NOTE 912828375 30,300,000 0.08% 29-Jun-19 31-Jan-20 2.12% 30,296,818 Gowvt AA+ United States
TREASURY FLOATING RATE NOTE 912828375 70,920,000 0.19% 29-Jun-19 31-Jan-20 2.13% 70,912,553 Gowt AA+ United States
TREASURY FLOATING RATE NOTE 912828375 575,000,000 1.53% 29-Jun-19 31-Jan20 2.15% 574,939,625 Gowt AA+ United States
TREASURY FLOATING RATE NOTE 912828375 87,675,000 0.23% 29-Jun-19 31-Jan-20 2.16% 87,665,794 Gowt AA+ United States
TREASURY FLOATING RATE NOTE 9128284K3 50,000,000 0.13% 29-Jun-19 30-Apr-20 2.10% 50,006,035 Gowvt AA+ United States
TREASURY FLOATING RATE NOTE 9128284K3 60,000,000 0.16% 29-Jun-19 30-Apr-20 2.10% 80,007,242 Gowt AA+ United States
TREASURY FLOATING RATE NOTE 9128284K3 206,910,000 0.55% 29-Jun-19 30-Apr-20  2.10% 206,934,974  Gowt AA+ United States
TREASURY FLOATING RATE NOTE 9128284K3 206,910,000 0.55% 29-Jun-19 30-Apr-20 2.10% 206,934,974  Govt AA+ United States
TREASURY FLOATING RATE NOTE 9128284K3 100,000,000 0.27% 28-Jun-19 30-Apr-20  2.10% 100,012,070  Gowt AA+ United States
TREASURY FLOATING RATE NOTE 9128284K3 243,425,000 0.65% 29-Jun-19 30-Apr-20 2.11% 243454,381 Gowvt AA+ United States
TREASURY FLOATING RATE NOTE 9128284K3 130,350,000 0.35% 29-Jun-19 30-Apr-20 2.11% 130,365,733  Gowt AA+ United States
TREASURY FLOATING RATE NOTE 9128284K3 43,685,000 0.12% 29-Jun-19 30-Apr-20 2.12% 43,690,273  Gowt AA+ United States
TREASURY FLOATING RATE NOTE 9128284K3 110,000,000 0.29% 29-Jun-19 30-Apr-20 2.12% 110,013,277  Gowvt AA+ United States
TREASURY FLOATING RATE NOTE 9128284K3 40,000,000 0.11% 29-Jun-19 30-Apr-20 2.12% 40,004,828 Gowt AA+ United States
TREASURY FLOATING RATE NOTE 9128284K3 35,810,000 0.10% 28-Jun-19 30-Apr-20 2.12% 35,814,322  Gowt AA+ United States
TREASURY FLOATING RATE NOTE 9128284K3 47,215,000 0.13% 29%-Jun-19 30-Apr-20 2.12% 47,220,699 Gowt AA+ United States
TREASURY FLOATING RATE NOTE 9128284K3 20,530,000 0.05% 29-Jun-19 30-Apr-20 2.12% 20,532,478  Gowvt AA+ United States
TREASURY FLOATING RATE NOTE 9128284K3 250,000,000 0.67% 29-Jun-19 30-Apr-20  2.12% 250,030,175  Gowt AA+ United States
TREASURY FLOATING RATE NOTE 9128284K3 223,000,000 0.59% 29-Jun-19 30-Apr-20  2.13% 223,026,916  Gowvt AA+ United States
TREASURY FLOATING RATE NOTE 9128284K3 137,305,000 0.37% 29-Jun-19  30-Apr-20  2.14% 137,321,573  Gowt AA+ United States
TREASURY FLOATING RATE NOTE 9128284K3 29,835,000 0.08% 29-Jun-19 30-Apr-20 2.14% 29,838,601 Gowvt AA+ United States
TREASURY FLOATING RATE NOTE 912828Y53 100,000,000 0.27% 28-Jun-19  31-Jul-20  2.14% 100,000,000 Gowt AA+ United States
TREASURY FLOATING RATE NOTE 912828Y53 50,000,000 0.13% 29-Jun-19  31-Jui-20  2.14% 50,000,000 Gowvt AA+ United States
TREASURY FLOATING RATE NOTE 9128285H9 100,000,000 0.27% 29-Jun-19 31-Oct-20 2.22% 99,869,050 Govt AA+ United States
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TREASURY FLOATING RATE NOTE 9128285H9 350,000,000 0.93% 29-Jun-19 31-Oct-20  2.25% 349,541,675 Govt AA+ United States
TREASURY FLOATING RATE NOTE 9128285Y2 237,000,000 0.63% 28-Jun-19 31-Jan-21  2.21% 238,967,318 Gowt AA+ United States
TREASURY FLOATING RATE NOTE 9128285Y2 150,000,000 0.40% 29-Jun-19 31-Jan-21  221% 149,979,315  Gowt AA+ United States
TREASURY FLOATING RATE NOTE 9128285Y2 50,000,000 0.13% 29-Jun-19 31-Jan-21  221% 40,993,105 Govt AA+ United States
TREASURY FLOATING RATE NOTE 9128285Y2 10,725,000 0.03% 28-Jun-19 31-Jan-21  2.23% 10,723,521 Gowt AA+ United States
TREASURY FLOATING RATE NOTE 9128285Y2 21455000 0.06% 29-Jun-19 31-Jan-21  2.24% 21,452,041  Gowt AA+ United States
TREASURY FLOATING RATE NOTE 9128285Y2 50,000,000 0.13% 29-Jun-19 31-Jan-21  224% 49,993,105  Gowt AA+ United States
TREASURY FLOATING RATE NOTE 9128285Y2 152,000,000 0.40% 29-Jun-19 31-Jan-21  2.24% 151,979,039  Gowt AA+ United States
TREASURY FLOATING RATE NOTE 9128285Y2 15315000 0.04% 29-Jun-19 31-Jan21  2.24% 15312,888 Gowvt AA+ United States
TREASURY FLOATING RATE NOTE 912828608 100,000,000 0.27% 29-Jun-19 30-Apr21  2.23% 99,963,180 Gowt AA+ United States
TREASURY FLOATING RATE NOTE 912828608 100,000,000 0.27% 29-Jun-19 30-Apr-21  2.23% 99,963,180 Gowvt AA+ United States
TREASURY FLOATING RATE NOTE 912828608 99,750,000 0.27% 29-Jun-19 30-Apr21  2.24% 99,713,272 Gowt AA+ United States
TREASURY FLOATING RATE NOTE 9128286Q8 75,250,000 0.20% 29-Jun-19 30-Apr21  2.24% 75,222,293  Gowt AA+ United States
TREASURY FLOATING RATE NOTE 9128286Q8 62,515,000 0.17% 29-Jun-19 30-Apr21  2.24% 62,491,982 Govt AA+ United States
TREASURY FLOATING RATE NOTE 9128286Q8 25,005,000 0.07% 29-Jun-19 30-Apr-21  2.24% 24,995,793  Gowt AA+ United States
TREASURY FLOATING RATE NOTE 9128286Q8 100,000,000 027% 29-Jun-19  30-Apr-21  2.28% 99,963,180 Gowt AA+ United States
TREASURY FLOATING RATE NOTE 9128286Q8 40,000,000 0.11% 29-Jun-19 30-Apr-21  2.30% 39,985,272  Gowt AA+ United States
TREASURY FLOATING RATE NOTE 9128286Q8 35,000,000 0.09% 29Jun-19 30-Apr-21  2.30% 34,987,113  Gowt AA+ United States
TREASURY FLOATING RATE NOTE 9128286Q8 45,000,000 0.12% 29-Jun-19 30-Apr-21  2.30% 44,983,431  Gowt AA+ United States
TREASURY FLOATING RATE NOTE 9128286Q8 15,815,000 0.04% 29-Jun-19 30-Apr21  2.32% 15,808,177  Gowt AA+ United States
TREASURY FLOATING RATE NOTE 9128286Q8 15,815,000 0.04% 28-Jun-19 30-Apr-21  2.32% 15,808,177  Gowt AA+ United States
TREASURY NOTE 912828XV7 235,000,000 0.63% 30-Jun-19  30-Jun-19  2.39% 234,992,550  Govt AA+ United States
TREASURY NOTE 9128282K5 29,410,000 0.08%  31Ju-19  31-Jul-19  2.52% 29,380,568  Gowvt AA+ United States
TREASURY NOTE 912828TR1 33,980,000 0.09% 30-Sep-19 30-Sep-19  2.53% 33,849,038  Gowt AA+ United States
TREASURY NOTE 912828F62 31,265000 0.08% 31-Oct-19 31-Oct-18  254% 31,156,692 Gowvt AA+ United States
TREASURY NOTE 91282846 75,000,000 0.20% 30-Apr20 30-Apr-20  2.02% 75219,728  Gowt AA+ United States
TOTAL 37,541,765,000 100.00% 37,463,869,340

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 hokdings shouid not be relied on in making
investment decisions and should not be construed es 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 ge. To calculate the doll ge 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 A ge Life: The dolla L ge 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 lisu 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 celkculating this average.

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

The Fund's current p ins more P inft jon about the Fund, including its fees and exp For a current prospectus of the fund which ins more infi jon, please
call 1-800-768-2836 or visit www. /cash. Before i ting, ider the i bjecth nsks, ges and exp of the fund. This and other information can be found in the fund's
prospectus and if available the Y P Read the prospeci. ly before you invest or send money.

You could iose money by investing in the Fund. Ammugh llll Fund snks to preserve the vaiue 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 Dep P or any other g gency. The Fund's sp has no legal obligation fo provide financial support fo
the Fund, and you shouid not expect that the will pr fl ial 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 inciude cesh, accrued income and/or
payables/receivables. The total assets reflected on the SO! will not match to the net asset value of the fund as these items are excluded.

Prepared by BlackRock [nvestments, LLC, member FINRA.© 2019 BlackRock, Inc. All Rights Reserved.
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FEOERAL FARM CRECNT BANKE FUNDING CORPORATION NNEKFFY ame b ) 284 44,300,000 00 344.300,000.00 0.3%
FEDERAL FARM CREQIT BANKS FUNDING CORPORATION F1SIENGED e ) in $a8.000 000 00 248 000 000 00 oxm
FEDERAL FARM CREDIT BANKS FUNDING CORPORATION NS hal A0 anaaa 0 8900 00400 P46 00 000 00 orm
FEDERAL FARM CREDIT BANKE FUNDING CORPORATION FIRIENHIY R i) el m 20800000 0 79.8500.000 00 0.00%
FEDGRAL FARSM CREDIT BANC) FUMDING CORPORATION s Mumw  amosn e 100.494.000.08 100,459,200 00 Yy
FEDERAL HOMS LOM RANK SYBTEM 319004 e vewam 1w 1,180.000.000.08 LSRG 149%
FEDERAL HOMS LOAN BANK SYSTEM 313000008 masw _ womew 2w #0.000.000.08 $0.000.000.00 asts
FEDERAL HOME LOM RAMK SYATEM nmve waae mamm s 77.790.009.08 armmem [y
PRI HOME LOWY RN SYSTEM msoun e ) 482.190.000.08 ol
PEDERAL HOMS LOA RAMK SVSTEM 1308080 ammw  ammes 2w 143020000000 1430900000 00 [y
FEORRAL HOMS LOA RAMNK SYSTEM S10a0mn Wi wigsm 14 10000008 armemen [y
PEDIRAL HOME LOAY RANS SYSTEM awosn e v rm 50,090,000.08 3,002,000.08 [
PEDERAL HOME LOAN BANK SYSTEM nwacne e vness  im 850.000.000 08 samamem [T
FEOMRAL HOMS LOAM BAMNK SYATEM nxAgTS Mame  wweesm 1w 1.248.800,200.08 1.341,90.009. % 129 -
FEDITAL HOMSE LOWY AN SYSTEM TMena eame  twwein 2% ea00000.00 Teaeame [y
FEDERAL HOMS LOM SANK SYSTEM Ao TaNaew  immase 1 499.000.000.00 @nmmem [y
FEOBRAL HOMS LOAM BANK SYSTEM 12000472 Mame  weasns a4 $12,90000.00 1200009009 ey
PR HOME LOA AN SVATEM asecmr et 1w Feat00.000.00 o Jesmamece [y
FERAL HOMS LA RANK SYSTEM mance Gmases  emaw 1w __Te00mec 71880000008 [y
FEDEAAL HOME LOAN BANK BYSTEM simmecn oMo eaaow i 496.000,000.00 asasonz00 sam
FEDERAL HOME LOAN RANK BYSTEM 2004 wvaasw  waoon i 85.490,080.00 R o8
FEDERAL HOME LOAN BAMK BYSTEM nuseas v wwnn s 20.400,800.00 M40 [
FEDEAAL HOME LOAN BANK BYSTEM 130w wwaow  wwaon i 498.800.000.00 a0 [y
FEDERAL HOME LOAN RANK SYSTEM Nusean &2RT018 Ll E2 ) 857,108,000.00 01881 48 Y %
FEDERAL HOME LOAN BAMK SYSTEM T 1WE0R WIS VA0 n 787.300,000.00 T4, 40674 88 orm
FEDERAL HOME LOAN BAMK SYSTEM VAL MA018 MR 1x 44000000 80 He000010 1) 0.3%
FEDERAL HOME LOAN BANK SYSTEM JTRWANT 100018 Ll i) 12 487,090.000.00 40411007047 D4
FEDERAL HOME LOAN BANC SYSTEM seco ) 478,100.000.00 aranrasa [y
FEDERAL HOME LOAM BANK SYSTEM IR aarante L) 120 298.200,000.00 AT (113
FEDERAL HOME LOAN BANK SYBTEM P o] fonuate  tomaonm a1 498.700.000.00 asarismszn oam
FEDERAL HOME LOAN MORTGAGE CORPORATION 134078 Sa0203 _ emaow w0 477.300.000.00 477,006.000.00 o.4e%
FEDERAL NATIONAL MORTGAGE ABSOCIATION J1INCATGE Tnaen Tty 18 494,000 20000 84,000,000 00 L]
FEDERAL NATIONAL MOATGAGE ABSOCIATION 319804THe maoe  viaom a3 124.280.000.00 114.250,000.00 o1
OVERBEAS PRIVATE BVED TMENT CORP T mas a1 $0,900,000.00 $5,000,000.00 G.00% LNTED STATES OF AMERICA LMITED GTATER OF AMERICA
OVERBEAS PRIVATE INVER TMENT CORP a3 Traee e 4 1878 3526, 721.08 0.00% UNITED STATER OF AMERICA UNITED BTATER OF AMERICA
OVERBEAS PRIVATE MVESTMENT CORP ) TR 112018 14 49.000.000.00 26.900.200 00 0.02% UNITED STATER OF AMERICA UMITED STATES OF AMERICA:
OVERBEAS PRIVATE MVERTMENT CORP AEdia TTacs 1101 1. 10.000.000.00 19,000,000 00 0.01% UNITED STATES OF AMERICA: UNITED STATES OF AMERICA
OVERBEAS PRIVATE BAVENTMENT COR® ssnsien At v 1w 240800000 242000008 S.69% LSSTED STATES OF AMEMCA APATED STATES OF AMERICA
OVERBEAS PRIVATE BvaRTMENT COR i s mew__ 1w 10,850,008 80 12,000,000.09 S.01% LISTED STATES OF AMSRSCA LISTED STATHS OF AMERICA
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OVERSEAS PRIVATE INVESTMENT CORP LAY e A 240 6.280,000.00 4.280,000.00 0.01% UNITED BTATES OF AMERICA UMITED GTATER OF AMERICA
OVERBEAS PRIVATE INVESTMENT CORF LUIL M0 AUATA0N 1nraon 1% 24,000.000.00 34,074,898 98 0.03% UNITED BTATES OF AMERICA UNSTED STATES OF AMERICA
OVERBEAS PRIVATE BVES TMENT CORP L niadaid 1118018 1wvirane 2 30.310.118.48 0.04% UNITED STATES OF AMERICA UNITED STATES OF AMERICA
OVERBEAS PRIVATE WVES TMENT CORP EITA AR TN TTE0 .M 7.610,400.00 0.01% UNITED STATES OF ANERICA UMNITED STATES OF AMERICA
OVERSEAS PRIVATE IVES TMENT CORP L el 120 TN i) 13,804,000.00 13,684,000.00 0.01% UNTED STATES OF AMERICA UMITED BTATES OF AMERICA
OVERSEAS PRIVATE INWES TMENT CORP M. Tnass 11a0% 2138 0.512,840.00 0.512.840.00 0.01% UNITED STATES OF AMERICA UNITED STATES OF AMERICA
OVERBEAS PRIVATE IWENTMENT CORP el Tacs e 23 3,754.007.08 Arsasr. 0.00% UMITED STATES OF AMERICA UNITED STATES OF AMERICA
OVERSEAS PRIVATE IWESTMENT CORP AL AT A im 40.508.037.70 4048803770 0.04% UMITED STATES OF AMERICA: UNITED STATES OF AMERICA
OVERSEAS PRIVATE IWESTMENT CORP AAFITS TTans 1A 18 58.150.000.94 55,158,000 04 0.08% UMITED STATES OF AMERICA: UNITED STATES OF AMERICA
OVERSEAS PRIVATE INWESTMENT CORP I AT T1aois Trace 238 4,706,038 18 4.768.028.19 0.00% UMITED STATES OF AMERICA UNITED STATES OF AMERICA
OVERSEAS PRIVATE INWESTMENT CORP SROIEILEY a0 17208 2.8 77,303,248 88 17.303.340.88 0.03% UMITED STATES OF AMERICA UMITED STATES OF AMERICA
OVERBEAS PRIVATE INVERTMENT CORP BEEH T8 a0 140 18.087,500.00 10.087,500.00 0.00% UMITED STATES OF AMERICA: UNITED STATES OF AMERICA
OVERBEAS PRIVATE INVES TMENT CORP AR e 1108 TR .8 1,530,381.10 1,330.381.10 0.00% UNTED STATES OF AMERICA UMITED STATES OF AMERICA:
OVERSEAS PRIVATE IWVESTMENT CORP S0 Ak Traes 173018 238 58,008,072 .27 58,204 872 37 0.00% UMNITED STATES OF AMERICA: UNITED STATES OF AMERICA
OVERSEAS PRIVATE INVES ThE NT CORP L 172018 TR0 3 2.990.903. 3 2,399,903 20 0.00% UNITED STATES OF AMERICA UNITED STATES OF AMERICA
OVERBEAS PRIVATE INVESTMENT CORP RIS 1ra0s TTans 2.4 20,809 87080 2909087000 0.00% LMTED STATES OF AMERICA UMITED BTATES OF AMERICA
OVERSEAS PRIVATE INVESTMENT CORP 008! s TR0 2.4 1,740.8280.08 1,740,025 08 0.00% UMITED STATES OF AME RICA UNITED STATES OF AMERICA
OVERSEAS PRIVATE INVES TMENT CORP oI Trace T 13 10.880,500.00 10.880.300.00 0.01% UMITED STATES OF AME RICA UNITED STATER OF AMERICA
COVERBEAS PRIVATE INVESTMENT CORP I ERRL 17208 1A EE ] 43,000,000 00 41.000.000.00 0.04% UMITED STATES OF AMERICA UNITED STATES OF AMERICA
OVERBEAS PRIVATE INVESTMENT CORP i) 17208 TITE0S 140 10,600.000.00 10,000,000.00 0.01% UNITED STATES OF AMERICA UMITED STATES OF AMERICA
OVERSEAS PRIVATE INVES ThEXT CORP SS083TTR e TS 28 20,000.000.00 ¥ 000,000.00 0.03% UWITED STATES OF AMERICA UNTED STATES OF AMERSCA
OVERSEAS PRIVATE INVES TMENT CORP Rl Trans 17208 240 8400987 00 0,408,367 .80 0.01% UMITED STATES OF AMERICA UNITED STATES OF AMERICA
OVERBEAS PRIVATE INVESTMENT CORP VIV 7720 172018 2.8 114,880,000.00 114,580,000.00 0.11% UMSTED STATES OF AMEMCA UNITED STATES OF AMERICA
OVERBEAS PRIVATE INVEBTMENT CORP RCISIWIT Traee TR0 13 18,000,000.00 16,000,000 00 0.01% UNITED STATES OF AMERICA UMSTED BTATES OF AMERICA
OVERBEAS PAWVATE INVESTMENT CORF B BUSATWRL A0 ol al) 13 26,000,000.00 28.000.900.00 0.00% UNITED STATES OF AMERICA UMITED BTATES OF AMERICA
OVERBEAS PRIVATE DIVESTMENT CORP AEIETWEE Traos mmane 138 8.514.810.00 4.914,10.00 0.01% UMITED STATES OF AMERICA UNITED STATES OF AMERICA
OVERSEAS PRIVATE INWESTMENT CORF SRS T2 1200 23 50,824,001 .43 60.628.001.43 0.00% UNITED STATES OF AMERICA UNITED BTATES OF AMERICA
OVERBEAS PRIVATE INVES TMENT CORP SR0AEI YR T 112018 in 325.408.68 0.00% UNITED BTATES OF AMERICA UNITED STATES OF AMERICA
‘OVERBEAS PRIVATE INVES TMENT CORP ARG 512K Tman 2o 140 4AN0TT.H0 0.00% LTED BTATES OF AMERICA UNITED STATES OF AMERICA
COVERBEAS PRIVATE INVED TMENT CORP ALY 17201 71201 138 11.501.129.00 0.01% UNITED BTATES OF AMERICA: UNITED STATES OF AMERICA

.00
TOTAL U8 GOVERNMENT AGENCY DEST 302,134 09 24,006,362,088 10 _ 222 -

Aa a0 mres v . mane masn__ 1m 42020000018 anmamets [y

BANK OF AMERICA, NATIONAL ADBOCIATION® e mn Mans a8 wsseasmen 208,988 900 26 omem

AN OF MONTREAL ) aew nase 8 X

AN O NOWA BCOTIA (f* - e mane 208 D seers 140001070 130%

BiF pasman ) masm wmane @ 55000000000 14 008 200 30 [T ]

BN SAGEAL LY naan TR 8 599065 069 O o X Seen BNP PARIAS

B PAREIAY NA manh 188010 2 2,000, 009,000 30 2,000.000.000.00 100 BNP PAABAD ANF PARRAD

NP PARELAY il Haots T2 2| 220.200.000 0 280 pag 000 00 o BNP PARIRAY BNP PARIBAS

BMP PARERAS oA 78018 Tnaae 2.8 70,000.000.00 870,000, 000.00 o8N BNP PARIRAS A oAl

NP PARIBAS - Trraoie Tnant 2148 1/480.000.060.00 1.490.000.000.00 Lamm BN PARRAY BNF PARBAS

B ranmas -8 magy name am 184 200 000 30 194809000 00 0.1 BNP PANIRAS

BOFA BECURITIES INC. A Haoy nans 1, A 900 000 00 LA pC0 000 00 ok

BOFA SECURITIES INC. A Frmai VRO 1% A0 G040 200 09 200,000,000 03 0.19%

BOFA we® o T L T ) 1.060.294.873.04 1,080,104 87204 (Y7

CIBC WOOO0 GUNDY SEC A T e 4 200,000,000 00 300.000.600.90 L9e% CIC WOOO GUNOY BEC
CIBC WOOO GUMDY BEC NeA 018 s 14 0000000000 #00.000.000 20 o8 CIC WOOO GLNDY SEC
CIBC WOOD QUMDY BEC NA TS a0 14 350,000.000 00 344G 000 woc 29 (21,3 CIC WOOO QUMDY BEC
CIC WOOD GUMDY BEC NA I 1113018 243 o), 0,000 00 D ) O G o CIMC WOOD GUNDY BEC
CIC WOOD GUMDY BEC L) e TR 241 #50,000,000.00 u&mm o.e0% CHC WOOD GUMNDY BEC
CIC WOOD GUNCY BEC NA 108 a0t 241 AR6.000 000 00 42N 00 000 UG o3 CIC WOOD GUMOY SEC
CIRC WOOD GUNDY SEC A Rl Hraoe 24 X28.000,000.00 A2 000, 009 20 ony CIC WOOO GUNDY SEC
CIIC WOOD GUNDY BEC A e Tr7ase p L) 162,000,000 00 $00,000,000.90 0.00% CIC WOOD GUNDY SEC
CIBC WOOO GUNDY BEC A Han Tnans 8 340.000.000 00 360,008,000 00 (25

CIMRANC, MA A THa018 TR 263 1,000.000.000.00 1,000,000.000 30 0.09%

HBEC SECURITIER !M -G = THAN TAMD R 285 1.000,000,000 00 1,000.000,000.00 (1.2 HBEC BAMK PLC

HBBG SECURITIER (UBA) INC L TVt e 2483 $06,000,000.0¢ 06, 803,000.00 o4an HBEC BAN PLC

HEDC SECURITIES (J54) IMC A FrVan e a1 28 90,700 300 20 80.090.000.00 N HBEC RAMNK PLC

NG MIMANCIA WA RRCE T LLC L V72018 Lt all . 20C 000 00000 309.000.000.00 LE ]

MG FRANCIAL WARGE B LLC el 1u2018 12018 14 300.000,000.00 200000000 00 o.19%

ING FINANCIAL MASE TS LLC L 118 1VeR018 14 20 800.000 00 200,000,000 00 (50 Y

ING FIMANCIM MARKE TY LLC A ) VTV 19 e ] 300.000,000.00 (2.3

NG FIMANCIAL BARIETS LLC A 1 #0189 & 700.000,00.00 o0 o0 009 20 ose%

MG MAMCIAL MARKE TS LLC A Ll 2] w201 14 300,000.600.00 300,000 090 00 ode%

MG FIAMCIAL MAAKETRLLC A L) Ll 2] 19 #00,000,000.00 800.00¢.000.00 048%

J.P. MORGAN BECURITIES LLC A ans TRANS 14 1.244.000.000.00 1.845.000,000.00 1.71%
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JP. MORGAN SECURITIES LLC A e v e 1,000.000.000.00 1,000,000,000.00 [y
MIZUHO BECURITIER UBA LG A e mamw  am 900.008.000.00 . 35000000000 oam
MORGAN STANLEY & CO. LLC A nane mavn 1@ 250.000.00.00 252,000,000.00 o
MUFG SECURITIES AMERICAS G - i1y ) #00.000.000.00 #90.000.000.00 [
MUFRG SECURITIES AMERICAS INC. ™ nann waw 1w 253,000,008 80 250.000.000.00 oam
MUFG SECURITIER AMERICAS INC. - e wone 1 269.000.000.00 299,000,000 00 cam
MUFG GRCURITIER AMERICAS INC. oA mams maon__ 1% 280.000,000.00 80,000,000.00 oamm
MATDOS-MEW YORK BRANCH WA e maoe__2m 00,000,000 00 600,000,600.06 cdmm
NOMURA BECURITIES INTERMATIONAL INC. L mmn ane a8 2,300,000,000.00 2,300,000,000.00 2.13% NOMURA SECURITIES CO LTD
RBC CAPITAL MARKETE LLC - nacm mnees 244 200,000, 006.00 780 0aC 000 00 037" FIBC CAPITAL MARKETS LLC
ROYAL BANK OF CANADA-NEW YORK SRANCH A mass naes 24 1,087 ,000.000.00 1,087,000.000.00 o.50% ROYAL RANK OF CAMADA-NEW YORK B8R
ROYAL RANK OF CANADA-MEW YORK BRANCH - mnavs Trave .44 A9 ouC, 200 0 484.000.000.00 0.49% ROYAL BANK OF CANADA-NEW YORK BR
ROYAL BANK OF CANADA-MEW YORK BRANCH A s racie 243 2,000.000.000.00 2,900 S D00 U0 180 ROYAL BANK OF CANADA-NEW YORK BR
ROYAL BANK OF CANADA-NEW YORK BRANCH 3 name race 2144 1.800,000.000.00 1,500,000.000.00 1.0 ROYAL BANK OF CANADA-NEW YORK BR
ROYAL RANK OF CANADA-NEW YORK BRANCH A 113018 Iaee 14 1,000.000,000.00 1.000,000.000.00 05 ROYAL BANK OF CANADA-NEW YORK BR
ROYAL BANK OF CANADA-NEW YORK BRANCH A nave 17200 1M D 0 000 G 832000 043 00 o ROYAL BANK OF CANADA-NEW YORK BR
ROYAL BANK OF CANADA-NEW e naos a0 18 BAD G0 206 58 0,000,000, 00 (8.3 ROYAL BANK OF CANADA-NEW YORK BR
ROYAL BANK OF CANADA-NEW YORI BRANCH A Itans a1 145 §20.000,000.00 20.000,000.00 0.re% ROYAL BANK OF CANADA-NEW YORK BR
SUMITOMO MITBU BANKING CORPORATION tad mMaow Tnaes 8 200,000,600 00 300.000.000 00 (51,3
WELLS FARGO SECURITIES, LLC™ s 7818 Y] 703.728,882.17 703.728,082.17 osen

FITERNS 17t 1vraete an 1430800, 500 &a 1,004,974, 188. 18 187%
SRy 1383018 1amaoe 208 1,881,800,000.00 139240920 1711%
NITSTT 11VID1e 1vnacts f 51 17.800,008.00 17,138,190 .50 o.0a%
STTHBU 11218 1uaaact) n 126,008,000 00 127,480,201 87 o1
1279808 1119 1318018 08 24,500,000 00 S23.048.810.00 Odew
wnanEn 12219 ANV 210 407.500.000.00 801,208.573.08 oie%
umenct v ww 23 144.700.000.00 14800100008 Qten
Pty anonem e ) 194.800,000.00 ERIOTLM otex
at ) M 1 vam 214 2.003,000,000.00 2,003,000.000.00 1.50%
s12000v2 maste wamn  an 1,308,800,000.00 1,307.298.044.61 1%
waeece 71 ) 2.220.53%,000.00 1Lus e men 200m
12520000 Ao Aaarg AE_] 72,300,000.00 T1.710.400.28 0.07%
AN VR ¥naer 1. 174,100,000.00 100084972 84 0.1%
1ameos s18a020 ) £99,100,000.00 $44.008,045.40 0.0
o w180 e IR 170.900,000.00 1AT7.T00.007 84 0.1e%
s Tranty 7T 2 2,041.900.500.00 2,040.090.911.99 2.40%
BANK OF MONTREA A maon L Y] #0.000.000.00 994.000,000.00 (Y BANK OF MONTREAL
BANK OF MONTREAL wA maon mane__ a2 #00,800.000.00 (Y BANK OF MONTREAL
AN OF MONTREA A waste wmasm 24 £00,000.000.00 o4 BANK OF MONTREA.
AN OF MONTREAL A amn masw 24 990.000.000.00 ceom BANK OF MONTREAL
BANK OF MOVA SCOTA (THES™ A ) Mave  2a 108.634.702.01 010%
BARCLAYS CAPITAL INC haed mace nace . 300.000.000.00 L)
DAACLAYS CAPITAL B Y mam Ew 2N aemesoess [y
BHS PAARAL A rrave masw 24 478.000,000.00 04en xE RasEAL e parman
> parmas™ A Tt L Y ) 290.200,800.00 oy i
BOFA SECURITIER INC. A nasw o 243 400,000,000.00 0.Ir%
BOFA SECURITIER INC. A M mane 14 84.900,000.00 oo
CITIGROUP GLOBAL MARKETS INC. A Ao mane~ 1% 190.000,000.00 oo
CITGROUP GLORAL MARKETS BIC. & A mas mane a4 178.298.130.43 [T
CREDIT AGRICOLE CORPORATE AND INVESTMENT BANK WA avn nEow 14 109,000,000.00 00w CREDIT AGRICOLE CORPORATE ANG INVERTMENT BAY :
DAMA CAPITAL MARKETS AMERICA INC. Lt TNANI naan 80 AT0.291.858.00 0-20% DAWA BECURITIES CO LTD
DAMA CAPTTAL MARKETE AMERICA INC bl navns Tnaoch i 134,821 478.08 0.19% DAMA BECURITIES CO LTD
DAMSA CAPITAL MAMCHTS AMBRICA MC. . mave ) a1 e G.ACR DAMIA SECUNTIS COLTD
DAMA CAPTTAL NARKETE AMERICA INC. NA TnaMe nacs 1m0 197.540,010.00 0.18% DAIWA SECURITIES 0O LTD
DAMVA CAPTTAL MARIKETS AMERICA INC. NA a0 Tnaes im 104.733.208.00 0.10% DAMWA BECURITIES CO LTD
DAMA CAPITAL MARIETS AMERICA INC. NA Ma0 navie 1, 208, 724008 01 0.29% DAMWA BECURITIES CO LTD
DAMA CAPTTAL NAAIETS AMIERICA INC. A Tnaoe THAH 210 147377408 14737744090 0.14% DAWA BECURTTIES CO LTD
DAMA CAPITAL MAAKETS AMERICA INC. A naocw Thao im 148,902,840 148,802 840 N 0.14% DAWA SECURITIES CO LTD
DAIWA CAPTTAL MARBIETS AMERICA INC. WA Inaoe Fnaoie im 104,411,784 .00 104.411,784.00 0.90% DAIWA SECUNITIES CO LTD
DAMYVA CAPTTAL MARMETS AMERICA INC. A nacn THA0IN 2. 104.044,110.00 104.044,118.00 0.10% DAMWA SECURITIES CO LTD
DAMNA CAPITAL MARNETS AMERICA IC. A Mavm Have 280 088250199 14088253138 0.9¢% DAWA SECURITIES CO LTD
DANVA CAPTTAL MARKETS AVERICA BIC. oy Man mace 1w 130.190,330.00 120,180.338.00 0.97% DAWA SECURITIES 0O LTD
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DARVA CAPTTAL MARIETS AMERICA INC. - 0 384,174, 110.9% 024% OAMA SECURITIES CO LTD
CAIWA CAPITAL MARIETS AMEARICA INC. A Tnane macy i@ 417.702.484.03 0.39% DAMWA SECURITIES CO LTD
GANYA CAPITAL MARKETS AMERICA BeC. A nave mane 1w “orTRsLe 0.AP% DAWA SECURITIER CO LTD
DAMNA CAPITAL MARKETS AMERICA MC. = AR08 THave 180 854, 173.400.01
FUED INCOME CLEARING CORPORATION wA mane mase .300,800,000.00
FOED INCOME CLEARING CORPORATION oA mans Tnase 1w £.800.000.000.00
HEBG BANK PLC [ ) [ ) 1.029.000.000.00
HEBC BANK PLC [ mame Tnaonm 2w #00,000,000.00
AP MOAGAN SECURITIES LLC [ manwe maw 2 1.200,000,000.00 1,300.000.000.00
MUFG SECURITIER AMERICAS INC. [ Mmasn ) 400,000,000.00 A0 000 66075
NORINCHUIGN BANK A v e 140 18.000.000.00 18,000,000.00
NORINCHUKIN BANK o ¥ " 240 $00,000.000.00 £00,800,000.00
NORINCHUKIN BANK wA w1 o am #60.000.000.00 #52.000,000.00
NORTHWESTERN MUTUAL LIFE IMBURANCE COMPANY A Tnave Thane 8 T84.400.000.00 794,400,000.00
NORTHWESTERN MUTUAL LIFE INSURANCE COMPANY wa Tnasm mane_1m 144.906.000.00 140.386.000.00
PRUDENTIAL INBURANCE COMPANY OF AMERICA (THE) wa mann s e 100.812.000.00 188.012.800.0
PRUOENTIAL INSURAMCE COMPANY OF m! E! -A TA Hume e 73,8008.780.00 T3.900.790.00
mmwww, El A v e 18 28.280.000.00 28.980,000.00
PRUDENTIAL BBUIVICE COMPANY OF AMERICA (INS) [y mass o am 19.850.750.00
PRUOENTIAL INBURANCE COMPANY OF AMERICA ‘!E A TR Tnane 18 31,A37.500.00 31437 400.00
PRUDENTIAL INSURANCE COMPANY OF AMERICA (THE) A mants mavw  am 20.963.789.00 20.963,750.00
PRUDENTIAL INSURANCE wwml!ﬂ oA mase Rl e 11.766.000.00 12.780,000.00
PRUDENTIAL INBURANCE COMPANY OF AMERICA (THE) in e mans @ 0207800000 82.678.900.00
PRUDENTIAL INBURANCE COMPANY OF AMIERICA A rumn macts 162 8,752 800.00 26, 7952,800.00
PRUDENTIAL INBURANCE COMPANY OF AMERICA | A TAAS HUae 1 27 .853.790.00 27,853.780.00
PRUDENTIAL INBURANCE COMPANY OF AMIERICA A T ThAaDe 182 187 800,000.00 187,500.000.00
WELLS FARGO SECURITIES LLC A 730 Thave 248 300,000,000.00 300,000,000.00

TOTAL US TREASURY REPURCHASE AGREEMENT, IF COLLATERALIZED ONLY BY U S TREASURIES JNCLUDING STRIPS) ANE

[YOTAL INVESTMENT PORTFOLIO
MY OTHER ASSETW/LAMLITIES

TOTAL NET ABSETS

31,267,012 500 00 31.267.812,500.60

105,618.147,134.09 18,458, 240.024.T1

2,802,149,58442
190,062,390,100.13
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Gaty; Mon inlarna! poasry 1T o
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Pt e Corvecd w e holngs b it 13 ek
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Guidoman Sacha & Co. LLC i the disbuter of the Goldnan Geshs Funds.

© 2010 Guidrun Sasha. Al dighis memerend
1H800-TMPLO72 0
Oute of Gl wen: Sy 8, 2919

LGy smlng s 18980501 514] Mmet i | B8 411 2081

l‘.lﬁ.—

ahast the Fund.
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FEDERAL FARR OREDIT AN SYRTEM T IR ] L] 28 B3 L [ 1A N e
. PEDERAL FARSM CREDIT BANK SYSTEM T v REN VRS 240 G000 M3 [T
FRORFA. FARR Ol LIT BARR WU (EM aarDa L) e an AL T T (30
FEDRRAL FARM CREDIT BANK SYSTEM 26T Vs lonemne e 120,800,000.00 190,400,62.93 011%
FEDERAL FARM CREDIT BANK SYSTEM P ) o wove a4 20,800,000.00 34.499,087.08 00w
FEDERAL FARM CREDIT BANK SYSTEM NN won THIRoN  2de 210.800.008.00 NI o.0m
FEDERAL FARM CREDIT RANK SYSTEM NREVEE Mot umnoe 2w 199.700.000.00 198.097.203.18 oAem
FEDERAL FARM CREDIT RANK SYSTEM 1396187 Mo oy 24 $0.500.000.00 #0.890,000 00 00
FEDERAL FARM CREQIT BANKS FUNDING CORPORATION NED Viow _ Jvamem 348 14,700,000.00 14.702,000.48 001w
FEDERAL FARM CREOIT RANICY FUNDING CORPORATION IO o tvacmm 1 54,000,000.00 53.901,842.08 000
FEDERAL FARM CREOIT BANKS FUNDING CORPORATION 313363007 wun w0 28 74,800, 000.00 .57 0.0%
FEDERAL FARM CREQIT BANIG) FUNDING CORPORATION IIENE4 7oA THOROW  am 24,800.000.00 34,800.000.00 0.09%
FEDERAL FARM CREDIT BANKY FUNDING CORPORATION AN o ) $0.700.000.00 #4.700.000.00 .00
FEDERAL FARM CAEDIT BANICY FUNDING CORPORATION 31338 Ad08 s Vo 1® $0.806,000.00 #4.500,000.00 0.0
FEDERAL FARM CREDIT BANKY FUNDING CORPORATION 808 o L) 24.300,000.00 34.300.000.00 oo
FEDERAL FARM CHEEQHT BANKE FUNDING CORPORATION I1EIM7 aow  swaew 10 344,900,900, 6 44.300,000.00 o
FEDSRAL FARM CREDIT ANKY FUNDING CORPORATION NVESED sruante vIaom  2e 142,000,000.00 147.900,020.08 ate%
FEDERAL FARNM CREIT BANKY FUNDING CORPORATION NNESVS sy Nmam 287 187.500.000.00 187,800.000.00 o1k
FEDERAL FARM CRECIT RANKY FUNDING CORPORATION 313961842 w18 im0 280 123,400.000.00 12330634773 0.11%
FEDERAL FARM CREDIT RANKY FUNDING CORPORATION MIme st waen 2 $6.300,000.09 $0.300.000.00 0.0m
FEDERAL FARM CREOIT BANKY FUNDING CORPORATION xR ) wsaon 188 44,200,000.00 344,300,000.00 0.3%
FEORRAL FARM CREIT RANKE FUNDING CORPORATION NIEXDME waois wegor 1m 103.900,000.00 163.300,000.00 o.10%
FEDERAL FARM CREDIT BANKE FUNDING CORPORATION N390TY 9010 VIO 144 192.400,000.00 282,400,000.00 (1.3
FECEAAL FARM CREDIT BANKE FUNDING CORPORATION NUECFY s N M $44,200,000.00 344.300,000.00 cam
FEOERAL FARM CRIEOIT SANICS FURDIMG CORPORATION S1$EHGED wumte mmort 26t 269,000,900 00 244,000,000.0 o2e%
FEDERAL FARM CRE OIT BANKS FURDING CORPORATION NIEXHY o a2 $49,906.000 00 248.200.000.00 [
FEDERAL FARS CREDNT BANCS FUMDING CORPORATION NnEOT i aamen 247 M AR TR [rY
FEDERAL FARI CREDIT BANIG) FUNDING CORPORATION AIERI v aomen 283 108.800.800.00 R ] L
FEDRAML HOMSE LOAN BANK SYETEM 2R L) earm 19 L 1] [T
FEDESRAL HOME LOAN BANK SYSTEM Jrmane0d 1) fnaamn 1w 133,202 208 00 11809044000 1%
FEDERAL HOME LOAN BAN BYFTEM ANIHADED 0 \aamme 24 1.780,000.800. 90 1TELITRSTA N 140
FEDRSUAL HOME LOAN BANK SYSTEM 1190ADKNE e senmon e o 000080 98.000.000.00 Yoy
FEDRTUAL (00 LOAN BANK SYSTEM IvMmsCEr wysn wamn 2w _$96,200.000.90 W men [
FEDGANL HOMSE LOAN BANK SYSTEM NWATVE wanie [ Y] ATY. 700, 000.00 armese (X7
FEDRAM. HOME LOAN RANM BYETEM WA e ) temaat am 00000 6 ART, 180000 (L.
FEONRAL HOME LOAN BAMK STBTEM Jrmalsm s 1ammen a 1 ATLER P T 1400 200.900.08 120w
FEDSUAL HOME LOAN BANK SYETEM A L) vaem e AT7 80000000 M samens odm
FEOIRAL HOMS LOA BANK STRTEM E kinind e e 1m o] 83 500 0008 ason
FEORRAL HOME LOAN BANK SYSTEM n|acr2 ) MEvIem  Rev 66009900000 00000008 esen
FEDERAL HOME LOAN BAMK BYSTEM 3120AG750 anomie vioaoao  p4e 1.48,800,000.00 1.348.500,500.00 140%
FEDSRAL HOME LOAN RAMS 8VSTEM I1IAGAS ¥o  ioeans 10 744.000,000 00 744,000,009.00 [
FEDSRAL HOME LOAN BAMC BYSTEM 1IAGABT VIR tomvao 1w 480,000,000.00 40000 200,00 oa0%
FEDERAL HOME LOAN BAMK SYSTEM N0AGAT et sty 248 $13.800.000.00 $12.800.000.00 [
FEDERAL HOME LONS BANK SYSTEM 313040820 NI \oeans 240 744.800.080.00 744,800,000.00 oem
FEDERAL HOME LOAN BAYK SYSTEM NWVAGTWY ) ¥maow 1% 718.800.000.00 718,800.000.00 [
FEDSRAL HOME LOAN BAMK SYSTEM MR T TN 2% $10,800.000.00 908412204 84 DA™Y
FEDERAL HOME LOAN BAMK BYSTEM 1B mo1e moaois 2 1.101,800.000.00 14T M0 1T 1.00%
FEDERAL HOME LOAN RAMK SYSTEM N3 v o ) 285.100.000.00 204.410.000.09 0%
FEDERAL HOME LOAN BANK SYSTEM 12Meice 00018 m0e 1w 490,000,000.00 A4ar1471.2 oA -
FEDERAL HOME LOAN BANK SYSTEM 13U 0018 M 138 41.600,000.00 432.908.217.00 040%
FEDERA. HOME LOAN BANK SYSTEN 313984068 7801 N0 238 112.100.000.00 231,300,723, 14 (11
FEDERAL HOMS LOAN BAYC SYSTEM 21100 THAEse ey 2w $41,400.000.00 £30.000.201.32 000
FEDERAL HOME LOAN BANK SYETEM AU 842018 142018 im 1,400.800,000.00 1346,087,000. 43 A
FEDERAL HOMS LOAN BANK BYSTEM 313080G8 7383010 TARN 1% 69.702.000.00 207098 0.0
FEDEAAL HOMSE LOAN BANK SYSTEM NN nIvaste Tavan 1w 4.721,900.000.00 1.114872.024.08 100
FEDERAL HOME LOAN RANK SYSTEM 1301 o) ez 2@ 436.000,000.00 452.814,100.00 oAe%
FEDIERAL HOME LOAN BANK SYBTEM NBwen sruaate Fuoow AW 1.498.200.908.00 1481 8000033 Aam
FFEORAL HOMS LOAN BANK SYRTEM I3mens o L) WA 0000 78617 eays
FEORRAL HOME LOAN BANK SYSTEM zapennt e o T YY) 462.002.197.99 24m
FEOGRAL HOME LOAN BANK SYSTEM el BT aRn e 07,100.000.00 M2 rees [y
FEDNTAL HOME LOAN BAMNK SYSTEM T et} M) R4 %T30000008 Teree? 91407 o
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L Finsl Moty Coupen/ Fervenlags of
e Cuslp Wakuriy Dute Dt Yieid Towml Gusrermsr mannc. Uity Provider
FEDERAL HOME LOAN BANK SYSTEM 13 [ all W08 240 MAn11333 0.ar%
FEDERAL HOME LOAN BANK SYSTEM NI W19 W10R018 240 ASS.TRA D34 1 048%
FEDERAL HOME LOAN BANK SYSTEM IO W18 [l i) 240 AT4.881,44.10 0ddn
FEDERAL HOME LOAN SANK SYSTEM IN1IIAFI W1 Lol 240 mesdr T (1)
FEDERAL MATIONAL BORTUAGE ABSOCIA TION NNGATGE w01 100V 16 4 600 00 00 04N
FEDERAL NATIONAL WIORTCAGE ABSOCIA TI0N WEATHE Va0 AT 1. 124.280,000.9% a11%
OVERREAS PRIVATE WVESTMENT CORP Ll wrane am £4.000.000 00 0.08% UNITED STATES OF AMERICA UMITED STATES OF AMERICA
OVERBEAS PRIVATE MVESTUMENT CORP ERCCINGY 13018 wrane asr 4,000,000 Q.00% UNITED STATES OF AMERICA UNITED STATES OF AMERICA
OVERBEAS PRIVATE INVESTMENT CORP SROIEIF1 W 12019 iy 0.00% USETED BTATES OF AMERICA UBTED STATES OF AMERICA.
OVERBEAS PRIVATE INVESTMENT CORP AR Vrane a0y .3 0.01% UNMITED STATES OF AMERICA UNITED STATER OF AMERICA.
OVERBEAS PRIVATE INVESTMENT CORP G A WTa010 12018 237 0.0r% UNITED STATES OF AMERICA UMITED BTATES OF AMERICA
OVERBEAS PRIVATE MVESTMENT CORP AEGEM arane ST2018 23 0.01% LMITED STATES OF AMEAICA LMTED BTATES OF AMERICA
OVERBEAS PRIVATE BIVES THMENT CORP ABEARY wrans w1a018 237 0.01% UNITED STATES OF AMERICA UNITED BTATES OF AMERICA
OVERBEAS PRIVATE INVESTMENT CORP AR 1Ta0s 1wiraone 184 0.00% UNITED STATES OF AMERICA UMITED BTATES OF AMERICA
OVERBEAS PRIVATE IWESTMENT CORP AF 1720 1173018 14 0.04% UNITED STATES OF AMERICA UNMITED STATES OF AMERICA
OVERSEAS PRIVATE IVES TMENT CORP LA Wrae L] im 0.01% UNITED STATES OF AMERICA UMITED STATES OF AMERICA
OVERBEAS PRIVATE IWVESTMENT CORP ) s1a08 STA0E 1% 0.01% UMITED STATES OF AMERICA UNITED STATES OF AMERICA
OVERSEAS PRIVATE INVES TMENT CORP ST wrans WTa0e 2% 0.01% UMITED STATES OF AMERICA UMNITED STATES OF AMERICA.
OVERBEAD PRIVATE INVES TMENT CORP SUDEICAT 201 “ranie 2% 0.00% UMITED STATES OF AMERICA UMITED STATES OF AMERICA
OVERSEAS PRIVATE INVESTMENT CORP A wra01s Vraone 14 0.04% UMITED STATES OF AMERICA UMNITED STATES OF AMERICA
OVERBEAN PRIVATE IWVESTMENT CORP BRI 1300 ] a3 0.0 UNITED STATES OF AMERICA UMITED STATED OF AMERICA
OVERBEAS PRIVATE WVESTMENT CORP ekl wTa018 “1ame iy 0.00% UMITED GTATES OF AMERICA UMNITED BTATES OF AMERICA
OVERBEAD PRIVATE BIVESTMENT CORP L wranns ] iy 0.03% UMSTED STATES OF AMERICA UNITED BTATES OF AMERICA
OVERSEAS PRIVATE IVES TME KT CORP SFIEU S wTa0e o] 137 0.0F% UNITED BTATES OF AMERICA UMITED BTATES OF AMERICA:
OVERBEAD PRIVATE INVERTMENT CORP PRI 78018 W70 23 0.00% UNITED STATED OF AMIERICA UNITED STATES OF AMERICA
OVERREAS PRIVATE BIVESTMENT CORP BRI 13019 72010 L O.06% UNITED STATES OF AMERICA UNITED STATES OF AMERICA
OVERBEAS PRIVATE NVES TMENT CORP BRI NED ST a0 137 0.00% UNITED STATES OF AMERICA: UNITED STATES OF AMERICA
OVERBEAS PRIVATE INVEBTMENT CORP AR08 wTace 12018 ar S.09% UNITED BTATES OF AMENICA UMSTED STATES OF AMERICA
OVERBEAS PRIVATE INVES TMENT CORP fa aus? TR0 1T a9y 0.00% UNITED BTATES OF AMBRICA UMNITED §TATES OF AMERICA

OVERBEAS PRIVATE INVESTMENT CORP Ll U] 12018 o 1w 0.01% LMTED STATES OF AMERICA: ABITRD BTATES OF AMERICA
OVERGEAS PRIVATE INVESTMENT CORP SFRE wrane erane 1y 0.04% UMTED BTATES OF AMERICA UMITED QTATES OF AMERICA
OVERBEAR PRIVATE WVESTMENT CORP AIENTI w1301 eravs  ra 0.01% WNITED STATES OF AMERICA UNITED STATES OF AMERICA
OVERBEAS PRIVATE SHVESTMENT CORP SEITT2 wraon Ll) . 0.07% LTRD STATES OF AMERICA UNITED STATES OF AMERICA
OVERBEAS PRIVATE BVESTMENT CORP a4 wraon 12018 237 001% LMITED STATES OF AMERICA UMITED BTATES OF AMERICA
OVERSEAR PRIVATE MVERTMENT CORP L] L i) aTaNe ie 0.11% UMTED STATES OF AMERICA USITED STATED OF AMSFRCA
COVERBEAR PRIVATE BOYEETMENT COR® e e arane v G81% UNITED STATER OF AMEGCA LT STATES OF ANIFICA

PRIVATE INVES TMENT CORP SR0IEIWET w2018 wrac v 0.0F% UNITED GTATED OF AMERICA UNITED STATED OF AMERICA
OVERBEAS PRIVATE INVESTHENT CORP SROIIWEL a0 wrace  _1m 0.01% UNITED STATES OF AMERICA- DSITED STATES OF AMERICA
OVERBEAS PRIVATE INVESTMENT GORP. SR036IXQ5 e eraoe 297 0.08% UNITED STATES OF AMERICA UMITED STATES OF AMERICA
OVERBEAS PRIVATE INVEBTMENT CORP SHIIYRE eravie wraets 4@ 0.00% UNITED STATES OF AMERIOA UMTED STATES OF AMERICA-
OVERBEAS PRIVATE INVESTMENT CORP 450353783 w1018 was 2w 0.00% UNITED BTATES OF AMERICA UBATED GTATES OF AMERICA

SPAMEATFE 1% UMITED STATER OF RICA:

A AT ] a8 anen

A [ ;. l] A Ak 1%

L) anane AN m 8478

L3 ) il 28 VRIR

[ "1ane agon s 081% BNP PARBAS

- K aaon im oA BNP PARIRAS

A o)) 1ans 2. 1.00% BNP PARIRAS W PARRAS

NA wiaon eraon 10 o2 ) BAE 2aESAR

A wraonm aT2018 0 oM P PARIRAR B AamAl

NA wraeie arao 4 1A A0 1A BaP PARBAR BAP PARIRAS

NA " Ll 1% 129,000.000.09 0% BNP PARERAR

NA va01e Waon 1| 12,147.400 81 001

NA (2] [ Y ) 510.304.528.08 (XY

NA Vvien | iall 24 300.000.000 00 [T .3 CIRC WOOO0 GLNOY SEC
A 200 wraow 24 O0U U0 L0 0 oM CIRC WOOD QUMDY BEC
NA [l Ll 24 40,000.000 00 .00% CIMC wOOD GLKYY BEC
L 13018 vigrw 24 #00.000,000 3 s CIC WOOD QUMDY BEC
A 0 ot 241 89,000,000.00 2.00% CIRC WOOD GUIHDY BEC
ol Ll T an 425,000.000 00 o3 CIRGC WOOD GUNOY BEC
LY VTR0 “racH 241 724,000.900 00 oM% CIRC WOOD QUMDY SEC
WA L1 Al 10 241 100,000,000.00 0.0 CIRC WOOD GUNDY BEC
NA YV 20 260 280.200.000 00 oam
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Compand  Primipe deen bl Farmeiegs =
— el @ ] Toint i o L
CITRAML WA an 1.000,600.000.00 1,060.000,000.00 o
HBBC SECURITIES (UBA) BIC an 1,000,000,000.00 1.000.000,000.00 [T HBBC BANK PLC
HEEC SECUNITIES (UBA) I 2 $20,000.000.00 $30,000.000.00 o4 HBBC BANK PLC
HEBC SECURITIES (UBA) . m 260.000,000.00 260.000,000.00 [T HBRC BANK PLC
190 FINANGIAL MARIKETS LLC 24 300,000.000.00 309,000,000.00 omm
90 FINANCIAL MARICETS LLC 28 300,080,080.00 200,000,000 00 [
ING FINANGIAL MARKETS LLC m 280,000,000.00 '300,000,000.00 o2em
NG FINANCIAL MARKETS LLC 6 590.000.000.00 560 060,965 00 (X
0 FIHANCINL MARIETS LLC 248 75,059 9 %8 200.000.000.00 [y
G FIMARCIAL MARNETS LLC 18 TRmIEA T e w00 i
159G FIMANGIAL MARIKETS LLC 240 30,000,000 50 309.000.000.00 oaem
150 FIMANGIAL MAFRCETS LLC = 300,000,600 00 300,080,000.00 oien
JP. MORGAN BECURITIES LLC a4 1,848,000,900.00 1,44.000.000.00 174%
4P, MORGAN BECUATIES LLC 248 1.000,000,000.00 1,060.099.000.00 oar%
4P MORGAN BECLATIES LLC 25 3.000,000.000.00 2,002 008 80000 210
MERRILL LYMCH, PIERCE FENNER AND BMITH INC (Y] 00.900.000.00 200,000,000.00 [
MERSILL LYNCH, PIERCE, FENNER AND BAITH ING wm 406,100,000.00 406.100.000.00 oars
MERRILL LYNCH, PIERCE. FENNER AND SMITH INC 10 180,000.000.00 182,000.000.09 o1e%
ME2HO SECURIIES USA LLC 248 960,000.000.00 250,000,000.00 oam
MORGAN STANLEY 4 CO. LLC O 150.000,000.00 250.000,000.00 [E.
MUFG SECURITIES AMERICAS DIC. Y] #00,000.000.00 800,000.000.00 [ET
MUFD SECURITIES AMERICAS INC. . #00,000,000.00 350,500,000.00 o
MUFG SECURITIES AMERICAR INC. 0 R 08 000 00 290,000,00.00 oM
MUFG SECURITIES AMERICAS INC. Y 260.000.000.00 253,000,000.00 o2
MUFG SECURITIES AMERICAS IIC. amn 180.000,000.00 180.000.000.00 B.14% =
MATUOB-MEW VORI BRANCH ] 1,600,000,000.80 1,800.00,000.00 1.30%
NOMURA BECURITIES INTERNATIONAL INC. ] 2.300.000.000.00 2.300,000.000.00 217% NOMURA SECUNITIES COLTD
BG CAPITAL MARKETS LLC 244 — IR.08.M00.80 A Do e 5 [T HBC CAPTIAL MARNETS LLC
ROYAL BANK OF CANADA-NEW YORX BRANCH 18 1,087,000,000.00 1.057,000,000.00 [T ROYAL BANK OF CANADA-NEW YORK 881
ROYAL BARK OF CANADA-NEW YORK BRANCH 244 406.000.000.00 495.000.000.00 040 RIOYAL BANK OF CANADA-NEW YORK BR
ROYAL BANK OF CANADA-NEW YORK BRANCH 19 2.000.000.000.00 2.000.000,000.00 100% ROYAL BANK OF CANADA-NEW YORN BR
ROYAL BANK OF CANADA-NEW YORK BRANCH 24 4,800,000.000.00 1,000,000,000.00 1.3% ROYAL BAN OF CANADA-MEW YORK BR
ROYAL BANK OF CANADA-NEW YORK BRANCH () 1,000,000.000.00 1,000,000,000.00 oar RDYAL BANK OF CANADA-MEW YORK 87
ROYAL BAMK OF CANADA-NEW YORK BRANCH 244 50 900.000.00 3,300,000 05 (1 RDVAL BANK OF CANADA MEW YORK BR
ROYAL BANK OF CANADA-HEW YOHK BRANCH 24 #50,000,000.00 950,000,000.00 orew RIYAL BANK OF CANADA-NEW YORK BR
ROYAL BANK OF CANADA-NEW YORK BRANCH 248 £20,000.000.00 £20,000,000.00 07e% RIOYAL BAMK OF CANADA-NEW YORK BR
SUMITOMO MITBU BAMKING CORPORATION 28 300,000.000.00 300,000,000 00 o2
WELLS FARGO BECURITES LLC 20 809.000.000.00 009,990,000 X 024w

WELLS FARGO BECURITES, LLC™ Ly VY2018

_§
¥
5
i

o N w0 48.799,000.00 17710000 [XTTY

I 1ra0te wiave 1w 2.812.200.000.00 L782.720.090.8) 2a0%

HTeaTY 1avme 1umaon m 250,090,000 00 BUITLNT 0

#1aetoE00 Vi1 weace  an 147.000,000.00 118.332.187.97 o1im

F1amasc aem ) 148.700,000.00 14.600.913.48 01a%

] anonnm wmgm 1w 196,800,000 00 180,045,090 87 ot

12820510 wEn  wswemn 2w 2.003.000.000.00 2.002,000.000.00 130%

ormanavy waen e 24 1,390,890,009.00 1907187000 11

] v amamn e 101,400,000.00 10001800 am

sl i wmaE 1@ 7220000000 ngms Yoy

e Muge e 1w 171,190.008.09 19878239712 ate

[T viase aeen e rrrl 739011208 Y3

sl saem summ 1@ YT [y

samway an anam 1R 178.000.000.00 s M oten
U8, TREASUSY ¥12028v83 ey 71200 237 2.948.900.800.00 2,040.8574.388.19 2aom
BANK OF MONTREA. oA 2aom wmne 2 09.002.000.00 L0200 o.4em BANK OF MONTREAL
BAMK OF MONTREA A w10 wae 2@ 90,000,000 00 $00.000.000.00 0.4e% BANK OF MONTREAL
BANX OF HONTREAL A wravt wiane 14 $90,000,000.90 #00,000,000.00 [ BANK OF MONTREAL
BANK OF MONTREA A oo w1an 14 00,000,000 00 909.000,000.00 0.48% BANK OF MONTREAL
BAMK OF NOVA 8COTIA (T [ an wane 14 107,141,087.48 107.142.087.18 o10%
BARCLAYS CAPITAL BIC A w0 wass 1% 0,000,000 00 £0,000.000.00 0.06%
BIP PARIAS ~a 70 wratty 14 476.000,000.00 473.000.900.00 o4 Dy BAAY e PAmRAY
NP PAREIAS A s w0 14 127.000,000.00 137,000,00000 [T O ARRAS
e PARBAS™ [ “0n w2 7$0,000.000.00 750,000,000.00 oe%
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27

L
EPmrrm Vimsd My Cmgme P! S el Fervumage .
Zam ey e e LN - Tt G [ ety e g Py
A wamote wane 1 43,000 D 00 400.000.080.00 [
[ KN L al) 148 182.142.087. 14 182,142,067 14 0.A7T%
A sazon saac 24 100.000.000 00 109.000,000.60 oo CRETHT AGRICOLE CORPORATE AND INVEBTMENT BA!
NA saa0e saavy 1% 240.554.506.08 248054500 90 0.¥3% CAMWA SECURITES CO LTD
N sas019 ) 4T1.008.84.00 471.580.824 00 0.44% OAMA SECURITIES CO LTD
A saa0s ) 196,000.030.00 196.090.006.00 0.10% CAMA SECURITIES COLTD
A sanme sasois 1w 200.764.704.00 200.784,704.00 019 CAMA S6CURIMER COLTD
NA saagn [ ) IO M08 31200 0.29% DAWA SECURITIES COLTD
[y saaoe 0w im0 48.001.782.08 142,001,729 8.13% DAMIA 85CURIMES COLTD
[ sanen [ Y ) ATISTRI0N00 MM 9.18% DAMA SCURIMES COLTD
A samae taacy 1w 167,883, 190.01 107.089.160.0 0.47% DAMA SECURITIES CO LTD
A saagn saaow 1@ 102.941,170.00 A0L41.176.00 0.10% CAMWA SECURITIES COLTD
A saac1 saas 1w 142,074 538.00 2T W00 0.3% DAMA SECURITIES CO LTD
A saan1e waohs 1w 18417044701 164178.447.01 0.14% DAMWA SECURITIES CO LTD
- saasty wany  1m 80.131.090.02 200.131.50.00 0.34% DAWA SECURITIES CO LTD
A saao1y 1) 118.788.100.09 110TU8, 10099 0.11% OAMA SECURITIES CO LTD
A saa0e ) TLEE T92.801.830.00 0.77% DAWA SECURITIES COLTD
n sagen a0 1w EI0INTIT.8 £20.207.947.08 A% DAWA SSCURIMES COLTD
NA saaon saasis a4 2.000,000.000.90 3.000.000,800.00 2rem
[y saane saanis 18 $.109,000,000.90 8,100,500,800.00 T0%
A saanis saasy 2@ €50,000,000.00 $00.000.000.00 o0
A sanon asaaon 24 0,000.00990 300.000.000.60 [E
A Az a1 $00,000,000.00 $00,000.000.00 o8e%
A sy Y ) 400 500,000 0 400,007,500 09 (X0
NA saon ) 400.000.000.00 400,000.000.00 oA™Y
A vumie Wi as 400.060.060.00 400,000.000.00 [
- s seaste  am 215,900.008.00  11500n0000 Yy
[ nxon P ) $66.000.000.00 58.000.690.68 aam
[y sz sanes 1 ha A5 296 90 1 4be 00 ) [0
- samn wacn 26 148,548,000.00 TAL548,000.00 0.14%
A “vaon won 0 184,875,000.00 184.470.000.00 [ X0
A "1 wazon @ 72,02,780.00 72,083,780.00 oory
[y e ;v 18 0.482.800.00 29,482.800.00 o0
A saa0is sazon 18 17,880.280.00 17.088.280.00 o0
e o) sxmn 10 70.828.000.00 20,428,000 00 carw
A 01 w0 1 19.870.250.00 19.478.250.00 [1T
A 018 wao  2m 12,378.000.00 12,378.000.00 aomm
A e v 281 $0.250,000.00 $0,250.000.00 [T
s, waote w2 24,000.000.00 26,000,00000 o0
N a1 wvaors 281 20.478.000.00 20.078.000.00 ot
Y a0 Y ) 194.290.000 00 184.280,000.00 2108
A saao1e Wt 24 300,000 10 241 000.000.000.00 [r
A 32018 wvin 14 100.714.298.71 100,714,205.71 .18
TOTAL U S TREASURY REPURCHASE AGREEMENT IF COLLATERALIZED ONLY BY US TREASURIE S (INCLUDING STRIPS) AND 44.083,442.750 00 24 883 443,750 U0 2303, o
FEDERAL HOME LOAN MORTUAGE CORPORATION 314GTQ 5202020 wHa00 10 477.800,000.00 477.800.000.00 0.44%
TOTAL VARIABLE RATE DEMAND NOTE 477.800,008 00 477,800.000.00 04,

TOTAL INVESTMENT PORTFOLIO 107,952,123.924.88 o ,670.47

NET OTHER ASSKTW/LIABILITIES 18400, 802.27
TOTAL NET ABSETS 196,040,644,282.74

[ - - mdl The
your oy o
[ o
L
WAL: The meney ) T pertiell,
Caale: My idareat besring FOIC sososnt

e R, G e e s P e b |
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Welghted Average Maturlty: 27
Weighted Average Life: 99

Final

Maturity Date  Dete

Vaiue

Gaidmen Ssche & Co. UC s

92037 Gokdmen Sache. Al ights resered.
101841-TMPLON2017
Owie of fret vee: Juna 7, 2010

®)
f avallable, and the Prospectus contains this and other information sbout the Fund.
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Dt Percentage of
- Coaip Toml i innisdiy Aidnr
FEDERAL FARM CREDIT ANK SYSTEM S15IEHACH Lacull SLET A o10m
FEDERAL FARM CREDIT BANK SYSTEM NIEHASD i) i 248 246.800.000.00 2840400472 oren
FEDERAL FARM CREDIT BANK SYSTEM NEEHOAS " TN 248 118.700,000.00 11490670 T4 .1I%
FEDERAL FAAIM CREDIT BANK §YSTEM NIEHEY sany Aonanois 247 150,500.000.00 12048831090 [ 51
FEOERAL FARS CREDIT BANK §Y8 TEM I IEHPRS facull o 14 00, 000 & IRASL TS 08 0.0e%
FEDERAL FARM CREDIT BANK $YSTEM JBEHRE e e 4 216,800.000.00 bl %, T2 1 o
FEDERAN. FARM CREDIT BANK SYSTEM NIEIVIS [ )] 1130301 248 198.700.000.00 198.4m0.000.07 o
FEDERAL FARM CREDIT BANK SYSTEM NINEHNST VURS 10 248 99,800,000 00 88,400 200 0O S.10%
FEDERAL FARM CRED(T SANKR FUMOSI0 CORPORATION M EpErTEd ame 1wazan n 14,700,000 00 14.702.117.47 o.0r%
FEDERAL FARM CREDIT BAMCE FUNDSNG CORPORATION HIIEHT - S Av1anan 8 54.000,000.00 51988878 .11 .00
FEDERAL FARM CREDIT BAMKE FUNDING CORPORATION NIEHAD saoaots L) 140 I87.800.000.00 70634004 oin
FEDERAL FARM CREDIT BANKE FUMOSG CORPORA TION I ZCT ] a0 184 24.800.080.00 24.804,008.12 S0
FEDERAL FARM CREDIT BANKE FUNDSIO CORPORATION 11 EA THoo e Rl il 132 24,500.000.00 24.900,000.00 (1)
FEOERAL FARM CREDIT BANKR FUNDING CORPORATION 2VMEAKY um1e Eal ] 247 8.790.000.00 #8.700,000 00 0.90%
FEOERAL FARM CREDIT BAMCE FUNDING CORPORATION 3113 A Ll Vs 20 B8.800.000 00 B B B 0.09%
FEDERAL FARM CREDIT BAMKE FUNDING CORPORATION MO st A0r0a0 . 34,300,000 00 $4.300,000.00 L)
FEDERAL FARM CREIT RANKS FUNDING CORPORATION I L il Jwrsaaem 8 244,500.000.00 344.500.000 00 Lr )
FEDERAL FARM CRE DIT SANKE FUNDING CORPORATION NIEMPO L il WToum 282 148.000.000.00 AT.900.004.79 015
FEOQERAL FARM CREOIT SANKE FUNDING CORPORATION TRLE R Ll 10 28 187,500,000.00 197.800,000.00 onn
FEORRAL FARM CREDIT BANKA FUNDING CORPORATION NIIEINA2 Ll Ll 168 123.406.000.00 123,354,208 .00 0.19%
FEDERAL FARM CREOIT BANKE FUNDING CORPORATION IS8 [l raveai . 8,300,000 .00 M0 00000 oton
FEDERAL FARM CREOIT BANKE FUMDING CORPORATION KK e W 8 344.300,500.00 344,300,000.00 ..
[FEDERAL FARM CREDIT BANKE FUNDING CORPORATION I1IKDME un Ll ) 280 103,300.000.00 154.300,000.00 L]
FEOERAL FARM CREOIT BANKE FUNDING CORPORATION SIENTD V018 L ] 4 282,400.000.00 283 400,000 00 (1)
FEDERA. FARM CREQIT BANKE FUNDING CORPORATION HINEFFD L il o1l g 344,300.000.00 44,300,000 00 0.39%
FEDERAL FARM CREOIT BANKE FUNDING CORPORATION 133ENGED SR A 28 H4000.000.00 248400 090 X0 oI
FEDSAAL FARM CREDIT BAMK) FUNDING CORPORATION IEONS sume semam 18! 248,508 6305 AL es 8 [V
FEDERAL FARM CREDIT BANKY FUNGING CORPORATION AT nasw wEE n e B30 200 02 0590000 00 SO
FEODRRAL FARM CREDIT BAMO) FUNDING CORPORATION R ] (a0 1] aaat L) 180,400,000 00 0006000 220m
FEDERAL HOME LOAN BANK SYSTEM F1I0ADNRL 108 03 1% 1,788.000.000.00 1,785, 187.004.83 1%
FEDERAL HOME LOAN BANK BYSTEM 31 30ALaE WO 107018 4 S G S O 004,000 X0 18m
FEDERAL HOME LOAM BANK SYRTEM I ICAEOLS L at ] saon i : ) 78.000.080.00 78.900,000.00 0.00%
FEDERAL HOME LOAN BAMNK SYSTEM J1IAFPIL ho s i) hLcall M 488.000.000.00 444,000,084 00 s :
FEDRAAL HOME LOAN BANK SYSTEM WVAFOM muane Tnae () 480000000 00 484,000 06000 oS
FEDERAL HOME LOAN BAMK SYSTEM NWAFTV ae weanmn in 477,700,000 00 477.700.0900.00 o.00%
FEDERAL HOME LOAN BAMK BYSTEM NI0AGHD L] Ll im 482.100.000.00 43210000000 ans
FEDERAL HOME LOAN BANK SYSTEM N I0AGERD THRS 1aamaan 48 1.433.300,000 00 1,/433.300,000.00 1.40%
FEDERAL HOME LDAN BAMK SYSTEM F1I0AGEN w11 \Ta00 248 AT7,800.000.00 477,500,000 00 S80%
FEDRAN, HOMS LOAN SAN BYSTEM Smcan nasn amen  am L BN ]
FEDERAL HOME LOAN BANK SYSTEM NWAGHE Ll ArRvRaRG 14 400,206 0C3.00 LD O o0
FEDERAL HOME LOAN BANK SYSTEM NWAGTA oaste ol ) 24 1,348.800,000.00 1.348.500.000 00 14
FEDERAL HOME LOAN BANK BYSTEM N OAGARY et Jorieoie 24 744,000.000.00 744.000,008.00 oTen
FEDRAAL HOME LOAN RANK SYSTEM I1IAGAB wasans Joaeaot 14 - 00 (00 G0 494000000 00 o8
FEDERAL HOME LOAN BANK SYSTEM J1I0AGAFR Ao 1R awm @12 800,004 5O 12.000,000.00 osew
FEDERAL HOME LOAN BAMK SYSTEM 1AL Ll o) foneaois 244 44 800000 00 T 900 0550 00 ares
FEDERAL HOME LOAN BANK SYSTEM A1 ALY Ll i) ] 140 85 X 00000 992,334,374 88 1om
FEDERAL HOME LOAN BANK SYSTEM NS [ il AN 248 1.491.,800.000.00 14085832 208 35 hE ]
FEDERAL HOME LOAN BAMNK SYSTEM HIMHN Ll Lzl 248 1.844,200,000.00 1.990.908.000. 13 20m
FEDERAL HOME LOAN BANK SYSTEM AR W20 il 14 982.000.000.00 998,138,808 12 A109%
FEDERAL HOME LOAN BAMNK SYSTEM IIWUPT nasie Truzie 24 $8.900.000.00 88,101,102 38 0.10%
FEDERAL HOME LOAN BANK SYSTEM RS THME M08 14 1,191,800,000.00 1IN TS 127
FEDERAL HOME LOAN BAMK SYSTEM N2 TN a0 148 255,100,000 00 L0740 B o2
FEDERAL HOME LOAN BANK SYSTEM HIMUAS ot il s 24 AD8000.000 00 483.470.830.01 [ T30
FEDERAL HOME LOAN BANK SYSTEM N IMAIED el 1) e M 421 400 000 X0 aQrnimsen o4
FEDERAL HOME LOAN BANK SYSTEM 1330468 TN pal i) 14 1)8.100,000.00 D001 18 0.24%
FEDEAAL HOME LOAN BAMK SYRTEM 31330400 ey bal ol 248 841.400.000.00 £38.534 748 83 o.sen
FEDERAL HOME LOAN BANK SYRTEM 11330 80 0T TN 244 1.2%0,000,000 00 1,042,988, 100.87 130
FEDERAL HOME LOAN BANK SYSTEM pat ] DA TR0 148 81.700,000.00 $3.218.420.08 o.00%
FEDERAL HOME LOAM BANK SYSTEM NIV Mt 1RVI0N [ 1,721,800,000.00 1,711.293.480. 74 1.7en
FEDERAL HOME LOAN BANK SYITEM 313384KH1 i i) Lt i) 140 46,200, 000 00 461,506,837 .80 08
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Mestvs. Finsl Mamnly Couses' Princip As bt Vel Fervatiigs of
== Cunly Sotriy Des _ Duin L) ) Tow Berreer Lot Proviter
FEDERAL HOME LOAN SANK SYSTEM NI Lol 3] 12019 148 484 000 M) 00 491,384 975.00 051%
FEDERAL HOME LOAN SANK SYSTEM 3IMe00 wvmn e R $07.100,000.00 00047731847 oM%
FEDERAL HOME LOAN BANK SYSTEM 21398400 ) Ve a4e 797.200.000.00 91,004,298 00 o
FEDERAL HOME LOAN BAMNX SYSTEM I3 w0 w14 348,000,000.00 ME0ITII0 030
FEDERAL HOME LOAN BANK SYSTEM 3133008) s e 14 290.200.000.00 200840 03
FEDERAL HOME LOAN SANK 8YSTEM 31300402 nsa0 "o 18 .400.000.00 20,150,000 oo
FEDERAL KATIONAL MORTGAGE ASSOCIATION 313804TG8 wmote umay 1w $94,000.000.00 994,008.000.00 1.04%
FEDERAL NATIONAL MORTGAGE ABSOCIATION NGNS sote umam 1w 124.260.000.00 124.260.000.00 o1
OVERSEAS PRIVATE INVESTMENT CORP 9035308 srave v 24 95,000,000.00 $6.000.000.00 0.00% UMITED STATES OF AMERICA \BATED STATES OF AMERICA
OVERBEAB PRIVATE BIVESTMENT CORP ) srame s 244 4,000,000.00 4,000.000.00 Q.00% UMITED STATES OF AMERICA BATED STATEN OF AMERICA
OVERBEAS PRIVATE INVERTMENT CORP 2019 oo 2 25,000.000.00 25.000.000.00 2.0% UMTED STATES OF AMERICA UMITED BTATES OF AMERICA
OVERBEAD PRIVATE WVESTMENT CORP e sranw 24 10.000.000.00 10.000.000.00 0.01% WTED STATER OF AMERICA UMITED BTATES OF AMERICA
OVERBEAS PRIVATE MVESTMENT CORP 2038340 wravte srasty 243 24,000,000 00 4,000.000.00 0.09% LSETED STATES OF AMERICA UNITED STATER OF AMERICA
OVERSEAS PRIVATE INVESTMENT CORP ] srany Tacn 243 12.000.000.00 12.000,000.00 Q.01% UNITED STATEN OF AMERCA UNITED STATES OF AMERICA
OVERBEAS PRIVATE INVERTMENT CORP RIEIENY a0 v 24 £.280.900.00 .250,000.00 Q.01% UNITED BTATEN OF AMERICA UNITED STATES OF AMERICA
OVERBEAS PRIVATE (WVESTUENT CORP Pl arans vty 244 281840000 151240000 0.1 UNTED BTATER OF AMERICA UNITED STATEN OF AMERICA
OVERSEAS PRIVATE INVESTMENT CORP s snaom Vi am 13.504.000.00 12,884,000 00 Q.01% UNITED STATER OF AMERICA UNITED STATEN OF AMERICA
OVERSEAS PRIVATE MVESTMENT CORP H0SCH a0 s aM 0.512.040.00 8.612.040.00 0.01% UNITED BTATES OF AMEAICA UMITED BTATER OF AMERICA
OVERBEAD PRIVATE IWEBTMENT CORP ss0ss3Ce srao wane  am 3.773.401.08 1773.405 08 0.00% LPTED STATES OF AMERCA UNITED STATER OF AMERICA
OVERBEAS PRIVATE DIVESTMENT CORP 53630 sraos wiane e 40.800.097.70 480009779 0.04% UNTED STATES OF AMENICA UNITED STATES OF AMERICA
OVERBEAS PRIVATE IVESTMENT CORP SnscH &Tagi wavs 14 .718.008.07 80.718,008.57 Q.09% UNITED STATER OF AMERICA UNITED STATES OF ANERICA
OVERSEAS PRIVATE BVEBTMENT CORP e03EAT ravn w24 496128319 496108218 Q.01% UNITED BTATE OF AMERICA UNITED STATES OF AMERCA
OVERBEAD PRIVATE INVERTMENT CORP S0 sTa0y s a4 RN 8 n372.0 08 Q.02% UNITED BTATER OF ANGRICA USATED BTATEN OF AMERICA
OVERBEAS PRIVATE VESTMENT CORP 09035350 sTane sTane  am 20.343.750.00 20.942.780.00 Q.02% UNITED STATES OF AMERICA UNITED OTATES OF AMERICA
OVERBEAS PRIVATE INVES TMENT CORP o Tan1 ave 20 1.382.880 12 1.902.884.12 0.00% UMITED STATEN OF AMERICA UNITED BTATER OF AMERICA
OVERBEAS PRIVATE INVES TMENT CORP es0383m87 a0 s 24 £7,867,000.00 7.087,000.00 0.00% UNITED STATEN OF AMERICA UNITED STATER OF AMERICA
OVERBEAS PRIVATE INVESTMENT CORP 00363952 a0 wave 24 248401020 240401020 0.00% UNITED STATEN OF AMERICA UNITED STATES OF AMERICA
OVERSEAS PRIVATE INVESTMENT CORP 903308 wrame wane 1 1357080 BTN G.03% UMITED STATEN OF AMERICA UNITED STATES OF AMERICA
OVERSEAD PRIVATE WVERTMENT CORP 00353087 e srave 24 1M72000 151720030 0.00% UNITED STATEN OF AMERICA UMITED STATEN OF AMERICA
OVERBEAS PRIVATE VESTMENT CORP ewas3078 1m0 wiame  2u 11,000.000.00 11,000,000.00 0.01% UNITED BTATER OF AMERICA UMITED STATEN OF AMERICA
OVERBEAS PRIVATE NVESTMENT CORP i L] [l arans 24 41 0 oua o 43.000.000.00 0.04% STED BTATEN OF AMERICA UNITETS STATESN OF AMERICA
OVERSEAD PRIVATE INVESTMENT CORP. 0T sram viane M 10,000,000.00 10.000,000.00 0.01% UNITED BTATER OF AMERICA UMITED STATER OF AMERICA
OVERBEAS PRIVATE BN TMENT CORP 03T 7018 wan 4 28.900.000.00 28,000,000.00 0.07% UMITED BTATES OF AMERCA UMITED BTATER OF AMERICA
OVERREAR PRIVATE BIVESTMENT CORP ] s7ame A s 8.408.297.00 800 0.01% UNITED STATER OF AMERICA UMTED STATES OF AMERICA
CVERBEAS PRIVATE BIVESTMENT CoORP SN Ia1s wave 24 114.800.000.00 114.80.000.00 0.12% LAHTED STATEN OF AMIRICA UMITED STATEN OF AMSIRICA
OVERBEAD PRIVATE MVEITMENT CORP ERI? otase s am 16.000.600.00 omemen ©.49% UNITED STATEN OF AMERICA LPNTED STATES OF AMERICA
OVERBEAR PRIVATE IVERTMENT CORP e wrasw wam 20,009.900.09 0,000.000.00 G.6I% UNITED WTATEN OF AMERICA LBNTRD STATEN OF AMERICA
OVERBEAS PRIVATE INVESTMENT CORP €9035wWn T sragn M 8.700.000.00 6.796.000.00 S.07H LDTRD STATES OF AMERICA URSTED STATEN OF AMERICA
OVERBEAS PRIVATE INVES TMENT CORP Aaztita oy L) o)) 24 60,620,001 .43 $0.424.001.43 0.05% UMITED STATER OF AMERICA UNITED BTATER OF AMERICA
OVERBEAS PRIVATE IMVESTMENT CORP SPUISIVRY Tacs w1 244 371,000.04 371.080.84 0.00% UNITED BTATER OF AMERICA UMITED BTATER OF AMERICA
OVERSEAS PRIVATE IMVESTMENT CORP SR0ITRY Taoe “Tavis 4 4ABR077.50 4.409.077.0 0.00% UNITED STATER OF AMERICA UNITED BTATER OF AMERICA
OVERSEAS PRIVATE INWESTMENT CORP BROIAITFY &7@01! Ll 24 1% UNITED STATER OF RICA UNITED STATER OF AMERICA

TOTAL U'S GOVERNMENT AGENCY DEBT

2ITANE0 01

[ a0 wwmw  m  wamamer 60,002,700 78 atew
BANK OF AMERICA, MATIONAL ABSOCIATION™ s wan wame 21 wamenem s
BANK OF NOVA SCOTIA (THES™ WA W wave  awm 27T s n Y
BARGLAYS BN PLC [y snam Y 3 1.900.000,000.00 1005
BARCLAYE aANSK PLC A sagon samyw 20 4,800,000.000.00 1.090.000.000 88 190
;e praman A o 2o an 980,000.900.00 $50,000,000.00 oam% Axs PaAmAG
BNP PARBAS WA wane snaon_ am 500.800.900 00 #00,000,000.00 [ NP PAREAS
B AaREAY A srans wiane 2w 2,000,000,000.00 2,000,000.000.00 200% v paamag 0 canmman
AP PARIAS A a0 Y 260,000.900.00 260,000.000.00 o e FAREAG P PATAS
BAP PARBAD A sramy w1 470.000.000.00 470.000,000.00 Py i AL P PARBAS
BaP PAREAY ™y wavn 73019 248 3/499.000,000.00 1,490,000.000.00 130 e pasmAy B PARBAY
s PARARY A s e an AT anrmn 001%
CHBC WOOD GUNOY BEC [ srate wavn 24 200,000,000.00 200.000.000.00 o3 CIC WOOD GLaDY BEC
G WOOD GUNDY 8EC " 18 stame 24 1000.000,000.00 $00,000,000.00 oam CIC WOOD GLaY BEC
CIBC WODD GLINYY SEC WA ) srats 24 260.000.000.00 60.000,000.00 oaew CIC WODO GLMDY 8EC
G WOOU GUNOY SEC A e wayy 20 800,000,000 00 1999.900,900.00 oam CIC WOOD GUNOY BEC
CHC WOOD GUNDY BEC - 019 s 20 662.000.000.00 00.000.000.00 oars CHC WODD GUMOY S5C
cITmaNK, W A o L) 4.000.000,000.00 1,000,000,000,00 1048
HABE BECLRITIES (UBA) BC A a0 wmne  am 1,000,000,000.00 1,000,000,000 00 1.00% HOC BANCPLC
HABC SECURITIES (UBA) IHC A s waw  am $00.000,000.00 #00,300,000.00 [y HOBC RANKC LT
HBBC BECURIMIES (UIA) NG . aate e am 260.000.200.08 260,000.000.00 [ HORC AN .
14 FINANCIAL MARIETS LLC A wvan wnarn  as 200.000.200.00 200.000.000.00 [y
G FRGANGIAL MANGETR LLG [ s waam 2@ 200.000.008.00 09,960,008 anw
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Satiy  Ooupand
i Gty My s Dam Ve ® Yo L e ey P
NG FINANCIAL MARIETE LLC L) Vmee  womew 1w 20000000000 [y
NG FINANCIAL MARKETS LLC A waaes  wmas  am 800,000.000.00 €00.900,000.00 ey
ING FINANCIAL MARKETS LLC e &9 wagw  an 4o 400,000,900.00 Yy
P, MORGAN BECLRITIES LLC A sty wuaon 14 £48,000.200.00 $46,000.000.00 [y
. MORGAN SECLRITIES LLC o sy wumn__ an £,090.000,006.00 6.,000.000.000.00 s31%
P, MORGAN SECURITIES LLC " P 20 14 1,845,000,006.00 1,945,900,800 00 [y
MERRALL LYMCH, PIGACE, FENNER & na o wash  anm 178,048,948 38 178.048.048.08 olem
MERRILL L YNCH, PEERCE, FENNER AND BAMITH INC A Ll ) an 170 400 OO0 Ju r0 400 900 00 23
MERRELL LYNCH, PEERCE, FENNER AND SAMITH INC A a1 sty rn 198.800,000.00 196,800,000 00 L211Y
MIZUHO SECURITIES USA LLC s snaots waon  m 350.800,000.00 260.000,000.00 [y
MUFG SECURITIES AMERICAS INC. il wvon vty . #00.000,000 G0 A0 00 06 aamm
MUFG SECURITIES AMERICAS INC. s s saoh 1w 50,000.000.00 220.800,000.00 [y
MUFG SECURITIER AMERICAS INC. A snast s 1 260,000,000 00 260,000.900.00 o2em
MUFG SECURITIES AMERICAS INC. A s save  am 450,000,000.00 440,000,000.00 sare
NATIOB-4EW VORK BRANCH A s saow a1 1,890.000,000.00 9500,000,000.00 [y
NOMLRA SECURITIER INTERNATIONAL INC. e sasw saow a1 2.200.000,099.00 2.200.800,000.00 240% NOMURA SECURITIES CO LTD
FIC CAPITAL MAAKETS LLC A srzon sams 24 250,000,000.00 280,000,000.00 tem FC CAPITAL MARIKETS LLC
ROYAL BAK OF CANADA-MEW YORK BRANCH A ) a0 248 1,067,000,000.00 1,087.900.000.00 110% ROYAL BAMX OF CANADA-NEW YORK 8R
YL BAN OF CAWADA-HEW YORK BRANCH A sraets srasm  ea 495,000,000 08 9n%43,72 0 [y ROVAL BAN OF CANADA NEW YORK B
AOYAL RANI OF CANADA-MEW YORK BRANCH e Liloal) Ll 243 2,000,000,000.00 2,000.000,000.00 209% ROYAL BANK OF CANADA-NEW YORK R
ROYAL BANK OF CANADA-MEW YORK BRANCH A wrans wrans 244 1.800.000,000.00 1.600.000.000.00 180% ROYAL BANK OF CANADA-NEW YORK BR
ROYAL BANK OF CANADA-MEW YORK BRANCH A Ty sTane 244 1,000,000,000.00 1.000.000,000.00 104n ROYAL BANK OF CAMADA NEW YORK BR
ROYAL BANI OF CANADA-MEW YORIK BRANCH A aTavn T 244 880,000,000 00 850,000,000 .00 o8e% ROYAL BANK OF CANADA-NEW YORN BR
ROYAL BANK OF CAMADA-NEW YORSU BRANCH A “raos a0t 244 AL D000 W 960,000.000.00 0.89% ROYAL BANK OF CANADA-NEW YORS( BR
SUMITOMO MITBUI BANKING CORPORATION A 12018 a1 27 4060 004.000.00. 4.000.000.000 00 417%
TOTAL U.S GOVERNMENT AGENCY REPURCHASE AGREEMENT. COLLATERALIZED ONLY BY US GOVERNMENT AGENCY SEC 41.395.900.000 DO _ 41,395,200.000 00 A3 17%
Us TREASAY sunes saemw  emass 243 a7 mamens 37.083,904.83 (Y7
L8 TREAURY o1mis08 gwamm  swmew  en 11T a0 am0 0 e e a1
U8 TREARAY sl naew  teoumm e 282,000,000 08 Yy
Us TREASLAY simaen SaNe  Vnasn 263 128030000008 130771198008 1408 N
US. TREASURY sieis e amaen 2 99.700.00.08 nreaoIn =
U8 THEASUY R mawe  essase 118 5,900.000.08 85,008 00007 [r=1
un msssuY stmenp wwew  swons e 10000008 Quaman atom
U B8 TREABURY 912625Y83 82019 77313020 248 2,848,900,800 00 2,848,057 634 04 2 78%

Basee OF MONTRIA. o s sass 20 100.309,000.98 amamam (3

Bae OF oA COTA THET - snasw wass 309 19720320898 167,045,789 ais

BARCLAYS CAPTTAL INC A Loal) snase 2. 100,000,000 00 100,000,000 00 Q10w

B pacmay g [y wiann srzon 14 475.000.000.00 470,000.900.00 o5om ae vy s paaasn

oo ramas® A o ) 844.041.207.11 sta0u17.14 [Ty -
CITIGROUP GLOBAL MARKETS C.® A wumn svion  am mas1e0r Mesnstar som

CREDIT AGRICOLE CORPORATE AND BVESTMENT BANK A snaote snoe 11 290.000.000.00 $00.000.000.00 omw GAEDIY AGRICOLE CORRORATE AND BVEBTMENT BAY

‘CREDIT AGRICOLE CORPORATE AND BIVESTMENT BAYK A wizon smn ves 190,000.000 60 100.000,000.00 of0% CREOIT AGRICOLE CORFORATE AND BIVEBTMENT A2

CREDNY AGRICOLE CORPORATE AND IHVESTMENT BA%: ) snavw mase 24 489,000,900 08 _4aommen a4 G AGRICEL & CORPORATE AMD BHVESTMENT 84/

DASIA CAPTTAL MARKETTE AMERICA BIC. [ snaen snase  em w0 _mwrmes 4% CAMUA SECUSTIER COLTD

DASNA CAFITAL MARKETS AMERICA BIC [ sneen snasw  em 12314008001 MM S.14% DAMA BTSN COLTD

DARKA CAPTTAL MAMEETE AMERICA BIC. ) snaew sams  rm BRmE BT S .83% DAMA BSCLRITES CO LTD

DABA CAPTTAL MARKETS AMERICA BIC. ) snaow snasw  am ) 01.084.007.90 ATH DAMA SECURITE COLTD

DANYA CAPTTAL MARKETS AMERICA BIC. - narn sase  zme massainm memsram .02% DAMA BECURITIS CO LTD

DARVA CAPTTAL MARIETS AMERICA INC. ~a S0 aoe xn 790,107 25088 790,187,850 08 0.81% DAMYA BECURTTYES CO LTD

DAIWA CAPITAL MARNETS AMERICA INC. el naon snaois an 110.248,000.01 A1M40,008.00 9.17% DAMA BECURITIES CO LTD

DANVA CAPITAL MARKETS AMERICA MC. A wzon saow __anm 104.788.873.99 14.78.473.09 0.19% DAMWA SECURITES CO LTD

DAMA CAFTAL MARKETS AMERICA INC. A szon sate_ 2m a0 mm Manme ©.30% DAMYA BECURITIES COLTD

DAMYA CAPITAL MARKETS AMERICA BC. A waon snaoe  am 160.902,348.00 160,002, 348.00 0.18% DAMNA SECURTTES CO LTD

DAMVA CAPYTAL MARKETI AMERICA ING. A snzom waow _ am 208.988,04200 200.100.44200 0.27% DAMA BECURITIES COLTD

DAMA CAPTTAL MASICETE AMERICA INC. A ananw Laall an 77.770.483.90 m. e 0.20% DAMA BECURITIES OO LTD

DAMA CAPITAL MARKETS AMERICA INC. A snzon wigow _ am 240,000.985.99 40,008,208 00 Q.39% DAMVA SECURTIES CO LTD

DABWA CAPITAL MARKETS AMERICA INC. wa wnaon waen  &m 242.900.980.01 $42.808,000.01 0.39% DAMA BECURITIES COLTD

DAMVA CAPTTAL MARIE TS AMERICA INC. ad naote $zoe e 168.486.617.00 168.486.817.00 0.17% DAMWA SECURITIES CO LTD

FOXED INCOMS CLEARING CORPORATION "a o wiave 3w 3,800,000,000.00 3.690.000,000.00 [ .
FOUED INCOME CLEARING CORPORATION A nans sane 18, 369,900,000 00 $69.000.000.90 0.30%

FOUED INCOMS CLEARING CORPORATION ra wnoon s 24 300,006,000.00 960,000,000.00 1%

Hancomm Ao [y snars s AT 18900000800 9.800,800,900.90 1098

MERSELL LYNCH, PRERCE, FENMER AMD SMITH BIC o snaen waen  im ot.000000 00 - n.000.008.00 oAms

MUPG SECUMNTIER AMERIGAS BIC. o snaen swasw  am Humxex e T [ -
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LRSI A 218.000,000.00 oz
NCRMCHUA AN A 4 000,000 00 ot
NORTHWESTEAN MUTUAL LIFE INSURANCE COMPANY A 783.440,000.00 oam
NORTHWESTERN MUTUAL UFE INBURANCE COMPANY A 147.818.000.00 (50,
PRUDENTIAL INSURANCE COMPANY OF AMERICA (THE) s V018 12018 an 146.678.000.00 148.574.000.00 0.1
PRUDENTIAL INBURANGE COMPANY OF AWERICA (THE) L) w0 euen  an §7.964.780.00 §7,080.780.00 007%
PRUDENTIAL INBURANCE COMPANY OF AMERBCA (THE) A $aote 20 an 28.801.260.00 18.831,850 00 00y
PRUCENTIAL INSURANCE COMPANY OF AMERICA (THE) A e ot an 10.812.600.00 10.912,800.00 0.0y
PRUGENTIAL INBURANCE COMPANY OF AMERICA (THE) A L] saow an 18.482.750.00 19,484, 750.00 o0y
PRUCENTIAL INSURANCE COMPANY OF AMERICA (THE) A il naow n 10,434, 780.00 18,438, 7500 ooy
PRUDENTIAL INBURAMCE COMPANY OF AMERICA (THE) A (2% a0 w01 arn 11.670.000.00 11,678,000.00 N
PRUDENTIAL IMBURANCE COLIPANY OF AMERRCA (THE} A Sucte uans an 74.412.800.00 74.412.900.00 2.00%
PRUGENTIAL INBURANCE COMPANY OF AMIERICA (THE) A sumn wurie an 21.780.000.00 AT 0H.00 0.0
PRUCENTIAL INBURANCE COMPANY OF AMERICA (THE) A sy o an 28.635.000.00 26.625.000.00 [T
PRUDENTIAL INBURANCE COMPANY OF AMERICA (THE) A vt ) n 168.800.000.00 1§R.109,000 00 airs
WELLS FARGO BECURITES LULC A Ll WV e 300 081,000 00 300.000,000.00 0%
WELLS FARGO BECURITEES LLC WA LT A1) WV 7 (SO 200,000 26 0 a%

97,913,981,130.79

ous An Seaksad 9 -
ppeart @ the Fond, —— -
A
WAL The momey g swen.
Casmh Mo Ipeet besring FIAC mesmin
o 100%
Apamary prasperea [ evmlsite. o LLE oy maiing froes - 100661120085, rigks, @ chagan umcary "
. ¥ ST Y e n. f moaflaiin neg D ol e Pumd.
Gahmgn Gusive & Co.

@ 2017 Guidman Beubu. Al dghty reseresd.
ADI-TUPL 0l 7
Dt of tout ope: My 7. 3918
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Ty My liids Ve W Toiad e ke Ehar—— Frewdey

EAY el U L] 180 L k] S0HT.110.88 (3]

] smoew e 1 408,500,000 00 208,080.081.18 [y

FEEHOLY ot TR0 8 11,700.000.00 110,088,381 38 oim
FEOBRAL FARS CREDIT RANK BYRTEM J1IEHRY AN 1oneao im 120,800,000 00 120.490.010.18 ALY
FEORRAL FARM CREDIT BANK BYS TEM 3INEHPRE Anans sarane 14 34,600,000 00 30,495.567.18 0.04%
FEOERAL FARM CREDIT BANK BYSTEM NRERE 018 Mo 4 £16.800.000.00 nLmLeLe otaw
FEDERAL FARM CREDIT BANK SYSTEM NEHS Ao A B L] 198.790.000.00 100,008,011 020%
FEDERAL FARM CREDIT BANK SYSTEM SEEHOET vl vawoie 24 4 800 090,00 BE500.000 00 S10%
FEDERAL FARM CREDIT BANKY FUNDING CORPORATION NI 4o e  asr 54.000,000.00 Y S [T
FEDERAL FARM CREOIT BANKS FUNDING CORPORATION IIMESGTT v o pr ) 4.800.000.00 34.602.005.78 ooy
FEDERAL FARM CREDIT BANKE FUNDING CORPORATION IS4 4neas a0l 250 24.800.000.00 24.500.000.00 [T
FEQERAL FARN GREGIT BANKE FUNDING CORPGRATION HnPELXY a0 L) 98,700.000.00 $6.700.000.00 s.10%
FEQERAL FARM CREDIT ANICE FUNDING CORPORATION 13308 Aan R i 1. B9 LR () 8 0w o0 0.00%
FEDERAL FARM GREDIT BAMKE FUNDING CORPORATION IIE RN v AS0R0I0 . 24,300,000 00 34,200,000 00 007%
FEDERAL FARM CREDIT RAMKY FUNDING CORPORATION 3136 M7 12018 10a0e0 267 244,800,000.00 24,900,000 @0 (2
FEDERAL FARM CRE DIT ANICE FUNDING CORPORATION NIENPD Aoty “racm e 188,000,069 00 147.887.080.01 LR}, )
FEDERAL FARM CREDIT ANKE FUNDING CORPORATION SIMERE avm1e v 267 197,800,000.00 187.800,000.00 (2]
FEDERAL FARM CREDIT RANKE FUMDING CORPORATION 1B W7 SVIOH ] an 123,400,000 00 123,902,107 87 0.1%
FEDEAAL FARM CREDIT RANKY FUNDING CORPORATION 1335 4019 amaon il ©0.500.000.00 £8.500,000.00 o1
FEDERAL FARM CREDIT BANKS FUNDING CORPORATION NIIERCAT e Men 26 244,300.000.00 344,500.000.00 o3
FEDERAL FARM CREDIT RANCY FUNDING CORPORATION 1BIEKDME a1 e 288 103,800.000.00 193.200.000.00 o1o%
FEDRRAL FARM CREDIT IANIGE FUNDING CORPORATION I1BIENFID AN 2T 1) Th2 400 060 00 AR G 0sew
FEORRAL FARM CREDIT BANKE FUNDING CORPORATION INIEKFFY e IR P 244,500,000 .00 244,300,000 00 cam
FEDERAAL HOME LOAN BANK SYSTEM IVIACHT? aneans L ) 713,080.000.00 712.580,000.00 orm
FEDERAL HOME LOAN BANK SYSTEM 13T L) aoe 1w 190,200.000.00 180.200,000.00 o.1e%
FEDERAL HOME LOAN BANK BYSTEM 3130ADK04 L] U ) 1.786,000,000.00 TSRS LI
FEDERAL HOME LOAN BANK SYSTEM 3 J0ADCE Lz ) 1072019 4 A o W 94.000,000.00 1.00%
FEDERN. HOME LOAN BANK SYSTEM NIVAFTRE im0t L) am 182.200.000.00 182,588, 190.17 LAY
FEDSAAL HOME LOAN BANK SYETEM AP e cdiie ] sl ] A A0 000 A R 00000 ocem
FEORAAL HOME LA BANK SYETEM Py anam Fiane s 400000 a0 00 % [ry
FEDBAAL HOME |OAM BAMK SYITEM nmarmve iy wame  1e __AT1remeam @Tvamesn  daw
FEOSRAL HOMSE LOAN RN SYSTEM nmaoen oweow _ wween  ie _465.103,000.8 8 100,400 05 Yy
FRRRAL HOMS L0 BAYK SYBTEM NAceN N anene 3 143020000008 9,600,200 0009 149%
FEDRRAL HOME LOMY SANE S7ETEM F1mmom anan Wiews 24 T 00 rmemee  oum
PEDIRAL HOMS LONY SARK SYETIR nawmoen v sumn 1w 990.600,000.09 _ womemes  tsew
FEOAAL HOME (AN BAN SYETEM St il vty E %) AR A Y 200 Sum
FEDIRAL HOME |OAN IAME RYSTEM WPy s samte 24 Ny ___ mamiswe  sam
FEDERAL HOME LOAN BANK SYSTEM 13004 V010 L) 24 80,700,000 00 494 058, 14448 L1 )
FEDERAL HOME LOAN BANK BYSTEM 1M W2 I 247 1,481,800,000.00 1482042 51878 14m
FEDERAL HOME LOAN BANK RYSTEM NN VIS ol 247 1,944,300.000.00 1,823,300 35300 100%
FEDERAL HOME LOAN BANK BYSTEM 31338408 1 o 247 152.000.000.00 058141, 400.40 D.oP%
FEDERAL HOME LOAN BANK SYSTEM 1154080 w018 THaaie _ xe? 499.000.000.00 482.670.000 .08 0.0
FEDERAL HOME LOAN BANK RYSTEM 312003 saraois e I Y] 708.300,000.00 P TN (7.
FEDERAL NATIONAL MORTGAGE ASSOCATION W4T Sunne 7102019 am #84.800.009.00 #94,000,000 00 1.00%
FEDERAL MATIOMAL MORTGAGE ABMSOCIATION S120G4THE AU AL 8 1i4.280.000.90 114,280,003.00 oy
OVERBEAS PRIVATE INVER TMENT CORP A9TIBLNE araniy e E X 56,006,000 00 95,000 000.00 0.00% UNITED STATES OF AMERICA \MITED STATES OF AMERICA:
OVERSEAS PRIVATE INVES TMENT CORP ARQIRRIT Anaon AT 244 4,000,000 10 4,000,000.00 0.00% UNITED STATER OF AMERICA UNITED BTATES OF AMERICA
OVERBEAS PRIVATE INVES TMENT CORP SROIEMFY Anans aranty 244 23.000000.00 5.000,000.00 0.09% UNITED STATES OF AMERICA: UMITED BTATER OF AMERICA
OVERBEAS PRIVATE BIVESTMENT CORP S A Aranie aranty 244 10,000,000 00 10,000.000.00 0.01% UNITED STATER OF AMERICA UNITED STATES OF AMERICA
OVERSEAD PRIVATE INVEBTME NT CORP aRLa 42018 arace 24 $4,000.000.00 24,000,000.00 Q.09 UMITED BTATES OF AMERICA UDTED STATER OF AMEAICA
OVERBEAS PRIVATE MVESTMENT CORP EMMYD anaon Arane 244 13.000,000.00 12,000,000.90 0.01% UNITED STATES OF AMERICA ASTED STATES OF AMERICA:
OVERSEAS PRIVATE INVESTMENT CORP EMIATY Y oy anans 14 7.011,530.00 7.911.530.00 0.01% UNITED STATER OF AMERICA UMNITED STATES OF AMERICA
OVERSEAS PRIVATE BIVES TMENT CORP AROMA T2y ATaos 14 13,788,800.00 13.788.000.00 0.01% UNITED STATES OF AMERICA BSTED BTATES OF AMERICA
OVERBEAS PRIVATE INVES TMENT CORP e Ananty arans 14 8.630.740.01 A.830.740.01 0.01% UNITED STATED OF AMERICA UMITED STATEB OF AMERICA
OVERBEAS PRIVATE MVES TMENT CORP SRCITICAT AnTaviy aracth L] 277340108 ATT3400.08 0.00% UMITED STATES OF AMERICA UNITED BTATES OF AMERICA
OVERSEAS PRIVATE MVESTMENT CORF. 430KIC30 anans atmon 18 41,000.433.08 41.508.433.06 0.04% UMITED BTATES OF AMERICA UASTED BTATES OF AMERICA
OVERBEAR PRIVATE INVERTMENT CORP 10T raon Anaony 244 £0.718,008.07 00,718,908 07 0.00% UNITED BTATES OF AMERICA UMITED STATES OF AMERICA
OVERBEAS PRIVATE INVESTMENT CORP sem2IET 472019 e 24 490108319 4.901.003.18 0.00% UMITED BTATEB OF AMERICA UNITED STATES OF AMERICA
OVERBEAS PRIVATE INVERTMENT CORP HER.TY ATanie arans 24 narimem nITLMe R 0.09% UMITED STATES OF AMERICA UNITED STATES OF AMERICA:
OVERBEAS PRIVATE INVESTMENT CORP AL ATanty anaon 14 $0,343.700.00 20,343.780.00 0.07% UNITED STATES OF AMERICA UNITED STATES OF AMERICA:
OVERBEAS PRIVATE INVESTMENT CORP L ampors arave as . 1.982.884.12 1,282,884.12 0.00% UNITED STATES OF AMERICA UNITED BTATER OF AMERICA
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B Floki Bunewy  Coadond Privopsd deees hond Femesings ot
[ Ousin ety bt e Ve @ ] Yo D i iy Proviier Lrmsmee
'OVERBEAS PRIVATE INVES TMENT CORP Ll 1 ATa0y Ao 144 57.897,000.00 §7.987,000.00 0.08% UNITED BTATES OF AMERICA UNITED STATES OF AMERICA:
OVERBEAS PRIVATE WVESTMENT CORP smasanaz aravs vy am ras0nm0 2404018.0 0.00% LNITED STATES OF AMERICA \BSTED STATER OF AMERICA
OVERBEAS PRIVATE INVERTMENT CORP snIsion wrave ) nmsmn 2,983,870 0.0% UMITED BTATES OF AMERICA DTED STATES OF AMERICA
OVERBEAS PRIVATE INVES THENT CORP AN ATaos ATaon 144 1,817.300.30 1.817.200.90 0.00% UNITED STATES OF AMERICA UMITED STATES OF AMERICA:
OVERBEAS PRIVATE INVES TMENT CORP s0LIars Aravie Ao 4 11,000,000.00 11,000,000.00 0.01% UNITED BTATES OF AMERICA = UNITED STATES OF AMERICA
OVERSEAS PRIVATE INVESTMENT CORP 2005165 Aravis anaon 284 43,000,000.00 42,000.000.00 0.04% UNITED BTATES OF AMERICA UNITED STATES OF AMERICA:
OVERSEAS PRIVATE IWESTMENT CORP SDTH Arane anacn 14 10,000.000.00 10.000.000.00 0.01% UNITED BTATER OF AMERICA UNITED STATES OF AMERICA
OVERSEAS PRIVATE INVESTMENT CORP 03I Araos Anaos 144 2 500,000 .00 28,000,900.00 O.03% UNITED BTATES OF AMERICA UMITED STATES OF AMERICA:
OVERSEAS PRIVATE INVESTMENT CORP AsIvel ATans Arane 244 8408287 .80 8,468,287 80 0.01% UNITED STATES OF AMERICA UMITED STATES OF AMERICA
OVERSEAS PROVATE INVESTMENT CORP SR0METVVE Aracs Anracs 248 118,800.000.00 118,500.000.00 0.12% UNITED STATER OF AMERICA UMITED STATES OF AMERICA: =
OVERSEAS PRIVATE IWESTMENT CORP S S ATaue Anans 144 16.000.000.00 18,000,000.00 0.00% UNITED BTATER OF AMERICA UMITED BTATES OF AMERICA
OVERSEAS PRIVATE INVESTMENT CORP EAIEIWES ATaee ATaos 144 28,000.000.00 26.000,000.00 0.0 UNITED STATES OF AMERICA UNITED BTATES OF AMERICA
OVERSEAS PRIVATE INVES TMENT CORP i el aTame oo 148 §,700,000.00 8.700,000.00 0.01% UNITED STATES OF AMERICA: UNITED BTATES OF AMERICA
OVERBEAS PRIVATE BIVESTMENT CORP ssoasax08 arave wrave  ae 2.080.001.% $2.090.001.90 0.08% UMITED STATEB OF AMERICA UNITED OTATES OF AMERICA
OVERBEAS PRIVATE NVESTMENT CORP SECISTYRA AT ATaoe 248 I71.000.84 371.800.64 0.00% UNITED STATES OF AMERICA UNITED BTATES OF AMERICA
OVERSEAS PRIVATE INWVES TMENT CORP Lttt AT Anavie 14 AAROTT R 4.486.07T7.50 0.00% UMITED STATES OF AMERICA UNITED STATES OF AMERICA
OVERBEAS PRIVATE IWVES TMENT CORP e in] 0.01% UNITED STATES OF AMERICA

7otaL U's GoveRnmENT AGENCY DERT 2 20.028.383,106 96

ABN AMRO BANK KV W

A anaois avamis 1 4 1sasam 314.108.040.00 (1]
WANK OF AMERICA, NATIONAL ASSOCIATION* A 4vaog L Y ) 234.390.007.18 234.390.887.18 (322
BANK OF MONTREAL A AT AT 248 600000 200 20 $00.000,000.00 0.5% RANK OF MOMTREAL
BANK OF NOVA §COTIA N 4nao aiaos @ 200.000.000.00 200.000.600.00 050%
RANK OF NOVA BCOTIA (THE® A e s am 087,340.203.80 g 1 0 S
AP PAREAL A anaos o i 860,000,000.00 1$60.000,000.00 [ AP AL
) N e aase 24 et b o 00000 0 [T Ra? BaREAL
s o] A oo aracw 1@ £,000.000.000 90 4.900 904 096 &0 (17, AL BARAL A PAREAS
35 raEEAY [y ) arane 1M FR.008.900.5 L L) sum 342 ENARAD B Bl
e fasmLAY [ g ATav 184 2208 20 3 Lam 32 BAREAL AP PaAEAY
B PARRIAY ~A anaon aran___ 14 1,450.000.000.00 1,490.000,000.00 190% AT AARTAS 2 padEAd
B PAREAY A a0 saow  :m #44,400,000.00 444,400.000.00 [ 0 CARRAL
#ap papman® A s sce 1@ 17.981,780.87 17.081.780.07 (X0
CEC WOOD GUMNOY BEC A 4 amce 14 00.000.000.00 990.000.000.90 0.30% CIBC WOOD GUNOY BEC
CEIC WOOD GUMNOY BEC A wman atas 14 980.000,000 00 950,000,000.00 onm CIBC WOOD GUNOY BEC
CIC WODD GLMNOY 85 WA a1 w14 900.000.000.00 $00.000.000.00 [ CIC WOO0 GUNDY BEC
CIC WODD GUNDY 855 Y 1201 sy 14 499.000.000.00 100,860,000.00 o.10% CIC WOOD GUNOY BEC
CITBANC NA A anaon amarn 1M 1,000,000,000.00 1,600.000,000.00 101%
CIMGROUP GLOBAL MARETS INC. - anaoiy P Y] 20 000 70 00 60.000,000.00 [
CREDIT AGRICOLE CORPORATE AND INVESTMENT BANK oy naon annon 20 160.000.000.00 90.000.000.80 2.10% CREDIT AGRICOLE CORPORATE AND INVESTMENT BAY
DEUTHCHS BANK SECURITIER INC A nan svon 2@ 1.000,000.000.00 1,990,000,000.00 101%
HBAC BECURITIER (UBA) INC A “vaon aavs  ae 1,000,000,000.00 1,800.000,000.00 101% HBEC SANK PLC
HBAC BECURITIES (UBA) ING s e awave  an 500,000,000 99 69.000,.00000 o5 HBEC SANK PLC
MBAC BECURITIES (UBA) NG oA v qumn w0 7$0.000.000.00 790,000,000 00 orem HBEC BANK PLC
1 PINANCIAL MARNETR LLC - aen saen 1M 308 0 00 50 ___Basmnpmum o
PG PNAMCIAL MARSOITS LLC - waasn  wueew e 200,800,000 306,000,460 6 oon
NG PINANDUAL MARETS LLG - e vizmn_ am _390.800.000.00 299.009.000.09 _ L
NG PINANCIAL MARETS LLG - sannen amars  am 992.906.900.99 9000020000 cwn
0 FINANCIAL MARITE LLG [ s sam 1w 498 0% 290 00 2000000000 _ feon
AP, MORGAN SECURTIES LLC - samn waam  1n 205000908 90 1 0 e s
4P MORGAN BECURITIES LLG A &vaery L ] 4,090,000,000.00 4.090,000,000 00 aom
MERRALL LYNCH, PRRCE, FENNER & BWITH INCORPORATED™ i 4naoy L ) TELM0A10.98 T20e041838 o
MERREL LYMCH, PIERCE, FENNER AND SMITH G wa o wne 1w 347.000,090.00 347.000.200.00 0%
MEAREL LYNCH, PIERCE, FENNER AND $MITH G Ly 4mn v 1w 194,200.000.00 194.200.000.00 ozom
MITUHO SECUNTIES USA LLC Ly “umw aee_ 2 260.009.000 00 MO 00305 [XT
MUFG BECURITIES AMERICAS INC. wA ami o 1 1000,009,000.00 $00,000,000.00 oaom
MUFG SECURITIES AMERICAS IC. Ly ums eaom 1 250.000,000.00 250,000,000.00 oaom
MUFG SECURITIED AMERICAS INC. oA anane saen 28 550.000.000.00 $50.000,000.00 0.55%
MATDOB-MEW YORK BRANCH NA e 4uzon M £03.000.000.00 £20,000,006.00 o.85%
NOMURA SECURITIES IMTERNATIONAL INC. A v v 2 3,00 200.000 G0 2,000,000,000.08 2.02% MOMURA SECURITIER CO LTD
ABNC CAPITAL MARKETS LLC Ly aTaes uon 14 290,000,000.00 ¥50.000,000.00 00w ABC CAPITAL MARKETS LLG
AOYAL BANK OF CANADA-NEW YDRK RRANCH Ly auaviy wmon 14 860,000,000 00 568 02 00 one% . AGYAL BANK OF CANADA-NEW YORK 87
ADYAL BANK OF CANADAMEW YORK BRANCH LN annny 413010 247 900.000,000,00 6 00 00 00 o808 ROYAL BANK OF CANADA-NEW YORK St
ROYAL BANK OF CANADA-NEYY YORK BRANCH - aTnne araon 14 960,000,000 00 300.000,000.00 [ ACYAL BANK OF CANADA-NEW YORK BR
ROYAL BANK OF CANADA-NEW YORK BRANCH [ Anany arace  aar $60,000,000.00 219,000,050 6 omm AOYAL SANS OF CARADA MEW YORK 87
ROYAL BANK OF CANADA-NEW YORK BRANCH A aneagiy aneao 347 1,000,000,000.00 1,000,000,000.00 1018 RCYAL BANK OF CAMADA-NEW YORK 88
ROYAL GANK OF CANADA-NEW YORK BRANCH wa v 413010 248 £.000.000.000.00 2,000.000,000.00 z02% AOYAL QAN OF CANADA-NEW YORK BR
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Liquidy:
AOYAL RANK OF CAMADA-MEW YORS BRANCH -~ aTacve 13018 14 1805 600,000 00 1.808.000 808 %0 1% REYAL AN OF CANADA-MEW YORS IR

TOTAL U'S GOVERNMENT AGFNCY REPURCHASE AGREEMENT CO: LATERA;

NTTVERAS L) e 149 1.008.400,000 00 1,982871.07.0 2.00%
naTeRw A NN TRA018 14 1,364 ,500,000 00 1,346 844,207 80 1.3% N
naEas Tvasie n1aes a2 15,000,000 00 14,8500.084.17 0.0%
NATHRERS a0l "1a01s 248 AP0 RO O 431,900,631 44 oAy
S1ATIIRCH M0 ";|ansy 142 134,390,000 00 131170332 .76 (A%
Haresasn Lol Vaa018 4 #91,790,000.00 16 016 208 08 o8
NIATIRFT W08 ) 241 180,000,000.00 188,072,001 0.10%
Sanes W0 W10 24 18000 000 00 S0R.304. 138 48 0.hr%
Hamee il anaot 24 1,000,000.00 WM 00 0.00%
nareezn Rt 43018 149 2 AN A0 000 00 1430 881, 728 12 A0
NANOEDS 019 a2018 813 117,000,000,00 110410048 37 0.17%
) Anaoe 10312018 247 4,884,100,000.00 4,884,207 70802 A%
S125306H8 Aume 10312030 247 £,003,000,000.08 2,003,000.000.00 102%
Ny AV 1@ 284 1,480,000.000.00 1,408 225,914 87 1.80%
NANFN W09 Ll 178 $1,800,000.00 Maraan 0.80%
Lt 018 Ll al) 8 $7,000.000.00 97A20.337. 88
S1EIRAKY 312019 naote 113 68.800.000.00 68,440,104 23
NN 019 Ll 18 08,300,000 00 808,096,883 50
Ll V018 VS 138 302.560,000.00 201,204,008 48
| S12R8YEY AN 7\ Q00 247 2,846,906 600 00 2.048.842.010.08 ad
scoma e - anaen wavw 1w EMETIA 20800871429 s
BP PARIRAS bl AT AT ra ATH 204 04 0 4 T8.906. W B0 (.Y AR LA AN PNmAR
P ParmAS® - snmn save @ SeLeme LA T (Y3
CIMC WDOD SUROY e - ATmn ATRES a4 64 204 968 90 306,006,999 99 S CAC PAODL LeNDY 36T
CRENT AGRICCLI CORPORATE AMD PAAERTHENT BAMNK L3 Anam i) 28 448 206 202 80 50 800 208 £ . CREDI ASFRCERE CORPORATE AND IV TMENT B
DABYA CAPTIAL MARKETS AMESICA BNC. . anase anaew 28 _teameaee 198.060,040.80 L.49% DAWA SECUSITINS COLTD
DIAA CAFTIAL WARKFTS A8 84 e anasty anaets  am _Bama e _ MasN® S.0% DAWA SECUSITIS COLTD
DABNA CAPTIAL MARKETS AMIRIA BIC. . snasw sasw  am 122 a4 058 2 AN B 00 8.4 DAMWA SECUNTIS COLTD
DANYA CAPTTAL MARKETTS AMERICA 91C. oy nmany aasw  am manann 1 amaree L0y DANA SECLAITINS 0O LTD S
DA CAPTIAL R TS A RICA e Anasty AN ) 130,040,807 20 _ 10004580760 4445 DAMWA SECLMTERS OO LTD
DAMA CAFITAL MASKETS AMIEFICA 9IC. Y immm aaew  aw 01300109 NesMMN S.A0% DAMYA SECUNITISN 0O LTD
DANYA CAPITAL MAKETS AMERICA B1C. [ namn e am T 9200220600 | 0.0 DAWA SECURITISN COLTD
DAMA CAFTTAL MARKETE Al RICA INC e Anmes Anane s 114,700,182 0% 111,700,102 8% .15 DAMWA SBOUMTIES OO LTD
DABYA CAFITAL MARKETS AMERICA . e nam anasw  am 198.00.200.81 105.008.820.01 S19% DAWA SECURITIES CO LTD
DAMA CAPTTAL MARKETTS AMERICA 9IC. [ nasy aasw  am 196,008 030 00 06,000, 590.00 ©.39% DA SECURITIES 0O LTD
TAMA CAFITAL MATSOITE AMERICS 95C - nmm saew  am A mA 118 055 084 00 S44% DAnA SECUSTING OO LTD
DAMYA CAPTTAL MAPICHTS AMERICA INC. [ anane wmw 3w 191.92.000.90 191,402.940.00 L.49% DAMA BECURITISS 0O LTD
DARA CAFITAL MASINTE AMERICA BIC. oy nans w2 am121080 MAMIINE00 049N DAWA SECLINTMR 0O LTD
DANYA CAPITAL MARICETIS AMBAIGA INC. wa annsm snacw e 9000000000 % w00 50 00 S.A0% DAMA SEOLATIBE COLTD
DAMMA CAPITAL MARKETS AMERICA INC. o wimon sare 1w 291.900.410.00 2012004008 9.09% DANYA SECUNITIES OO LTD
'DAMA CAPTAL MAFICETIS AMERICA INC. A e wmw W ;Inee 2417270000 S.27% DAMNA SECURITIES CO LTD
DAMA CAPTIAL MARIKETE AMERICA INC_ L3 anasm anmons 2. 140,128 79600 . 126208 20 0.95% DAIWA SECURITINS CO LTD
Db bh CARTAL sbAITH AMRHICA WO A anaety N . $0.774. 50080 077400008 i 4% DAMYA SECURITIES OO LTD
DAMMA CAPTAL MASRIITS AMBRIDA 9IC. o nan saw 3w ) 2982007 59 S.A9% DANKA BECURITIN 0O LTD
DARWA CAPTTAL MARKETS AMERICA SIC. ) anaots anaon 10 100,704,042 .01 100,794,042 01 0.10% OAMA SECURITIEA CO LTD
DARVA CAPTTAL MARI(ETS AMERICA BIC. el Anans Anace A 407390437 .08 407 A7.8 0A1% DAMWA BECURITIES CO LTD
DARVA CAPITAL MARKKETS AMERICA BIC. A Anaoe Anaone 98801, 170.00 05.001,178.00 0.10% DASVA BECURITYES CO LTD
FOXED INCOME CLEARING CORPORATION e anaoie Anaots 1 R0 300 000 G0 2,800,000 000 00 10
FOLED INCOME CLEARING CORPORATION L Anaois Anaot B 500 000 000 03 3.800.000.000.00 Lus
HORC BANK PLC A Anaote anaote 80U 000 000 00 00,000 008 00 oM
MERRILL LYNCH, PIERCE, FENMER AND BMITH INC e MR8 Anaen 400,000,000.00 0L 30 300 06 aa0m
MERRILL LYNCH, PEERCE, FEMNER AND BMITH INC L il e 88.900,000.00 5 900 000 00 o0 BANK OF AMEFOCA. NATIONAL ASSOCIATION
MUFG SECURITIES AMERICAS WiC. A V3019 45018 528.000,000.00 28, 900.000.00 05
IR A ra. 2018 Ll 218,000,000.00 218,008,000.00 o
NCHFIMCHLURON RAMK e T L) B 000 DO 0 2 000 000 0 L)
NORTHWESTERN MUTUAL LIFE INBURANCE COMPANY A Anaos A 781,840,000 00 781.040.000.00 0.7%
NOCATHWESTERN MUTUAL LIFE INBURANCE COMPANY A anar Anaots 147,480.000.00 147.458.000.00 LAL)
PRUDENTIAL INSURANCE COMPANY OF AMERICA (THE) A el L) Anans 148,812,500 00 148,012,000 00 LA )
PRUDENTIAL INSURANCE COMPANY OF AMEFICA | T Avmn Anaon 7000 N 08, 780.000.00 0.0
PRUDENTIAL IMBURANCE COMPANY OF AMERICA (THE) A A Anae 27.962.800.00 27,502.000.00 LI
PRUDENTIAL INGURANCE COMPANY OF m‘!ﬂ NA s V208 17,156,280.00 17.182.280.00 o0
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Welghted A 22
Weighted Ay 108
Effective Final Percentage of

lasuer Cusip Maturity Date __Dats Total Guarantor Sponsor Uquidity Provider
PRUDENTIAL INSURANCE COMPANY OF AMERICA (THE) NA 019 4019 20,081,260.00 0.02%

FRUDERTiAL INBURANCE COMPANY OF AMERICA (THE) A a1 w2019 18.067,500.00 oo

PRUDENTIAL INBURANCE COMPANY OF AMERICA (THE) WA w2018 o1 12,000,000.00 001

PRUDENTIAL INSURANCE COMPANY OF AMERICA (THE) NA 18 a1y 77.437,800.00 coem

PRUENTIAL INBURANCE COMPANY OF AMERICA (THE) wiA 4218 2018 24,907,800.00 ooz

PRUDENTIAL INSURANCE COMPANY OF AMERICA (THE) NA 412019 412019 26,343,760.00 0.03%

PRUDENTIAL INSURANCE COMPANY OF AMERICA (THE) NA 42019 42019 161,260,000.00 0.1%

WELLS FARGO SECURITIES LLC NA 300,000,000.00 0.30%

TOTAL: U.S. TREASURY REPURCHASE AGREEMENT, IF COLLATERALIZED ONLY BY U.S. TREASURIES (INCLUDING STRIPS) ANC 22,959,763,740.99 23.13%

TOTAL INVESTMENT PORTFOLIO 102,428,672,304.91 102,331,610,889.83 103.40%

NET OTHER ASSETS/LIABILITIES 3,079,447,731.79 3.10%
TOTAL NET ASSETS 99,252,163,150.04 100.00%

{a) Repeasents puriion of Fund's ivvastments in Joint Acoount B
(b) Repessents portion of Fund's Inastments in Juim Acgourd |.

You could less maney by imvesting in tha Fund. Although the Fusd saeks (o preserse tha veive of your Irvesiment ot $1.00 per share, @ An ¥ha Fund s #ot a depash of She bk and s mot nsured or Federsl or any ™ e logul
shligaiien to provide fnnciel suppert in tha Fund, and peu should net sxpeat faat tha aponser will provide finencisl supgert ts tha Fund st amy time

WAM: The ety svots

WAL: The mansy merst ind's weighied ewesge ls (WAL) Is an svermge of the fnal mewrties (or whar applcsbia fia dete weighied by ol soede

Efisctive Maturity Dete: Rapresenty e nat inlasel ke reest dete, emend deis of prarehunded dks.

Oun: )
Cash: Non Intarest bearing FOIC sonqunt.

and " of aurent or fulrs Irwvest o slinostions may nal Inciute the Funds enire Irvestment portillo, which mey changs sl vy tme. Fund Rakings shauld nal be e on In meling imvestmnt cecisiang end should NGl be conetruad &S Meamch or Irvsstment sdvios regerding
partoular ascuriies. Curment and sture holings are autiec o sk

Parnertages mey not s © 100% dus 1o raunding.

A summary prompectus, ¥ eweiisisie, or & Preapectus ko te Fundl oentyining mare brformaiien may bs chisined from your suthertmd dealer or frem Goidmen Seche & C3. LLC by caliing jretall - 1-500-539-7204) (eltutionsl - 1-000-021-2658). Mesas censider 8 hune’s oljectves, risha, and charges and cxpenses, and resd he summery
prompectus, K evelisisie, and ke Preapecius carsiully befors breesting. The summery proapectuss, If svelisisis, and tha Preapectus comiing this and otr Intsrmadon shoul the Fund.

Gokiman Sechs & Co. LLC is the dauiar of Bha Gokiman Beche Funds.

2017 Golimen Gechs. AS dghta reserved
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e Fhmiuany Gy P e e Pucasingn o

= fean L L1 ] Vaid OB [ ] Vot Smrpmmr M et i
FEDERAL FARM CREDIT BANK SYSTEM 2139EHC vinow  iwwmw 14 98,800.000.00 Ly atem

FEDERAL FARM CREDIT BANK SYSTEM . 33EHAN Ve ) . 244.500.000.00 244,462,804 96 aen

FEDERAL FARM CRAEDIT BANK SYSTEN nuerms avme amatn 380 148,000,000 148,000,000 00 o1

FEOERAL FARM CREDIT BANK SYSTEM NuEDG auzorn man__ 1 10.700.000.00 10088180 [Rrey

FEDERAL FARM CREDIT BANK SYSTEM noEE yuyote ioneaow a4 120.800.000.00 o128 0.12%

FEDERAL FARM CREDIT BANK SYSTEM P ) s wras_ 2a 4,800.000.00 204003003 0.0¢%

FEDERAL FAAM CREDIT BANK SYSTEN NER. 3w mmow 24 71090000000 nemien oxr

FEDSRAL FARM CREDIT BANK SYSTEM nnEwy yizew  1umaow 24 1190.700.000.00 190.006.707.40 030%

FEDERAL FARM GREDIT BANK SYETEM 313060057 Vi 1amove  ae 20.500.000.00 $0.800.000.00 210%

FEDERAL FARM OREDIT BANKS FUNDING CORPORATION NaEraN yvonw _ svumm @ $4,000.000.00 598451428 [Ty

FEDERAL FARM CREDIT BANIE FUNDING CORPORATION 1196007 Yo wnam M 24,600.000.90 2480053 01 [y

FEDERAL FARM CREOIT BAMCS FUNDSIG CORPORATION ) anumon mume 1w 24,900.000.00 $4.800,000.00 [Ty

FEDERAL FARM CREOTT SANKS FUNDING CORPORATION Erary anow nenm 24 $8.700.000.00 4.700.000.00 010%

FEDERAL FARM CREQIT RANKS FUNDNG CORPORATION HIIERCH yume A 2, . P 80,800,006 00 0.0

FEOERAL FARM CREDIT BANKS FUNDING CORPORATION 13D yum A0 a8 4,300.000.00 34,500,000 30 aare

FEDERAL FARM CREDIT BANKS FUNDING CORPORATION NI INT yuRw WA w ¥e4.500.000 00 44 90,000 30 L)

FEDERAL FARM CIHEDIT BANKS FUNDING CORPORATION HAIENPY Y ) b 168.000.000.90 147.806.001.07 813

FEDERAL FARM CREDIT BANKS FUNDING CORPORATION TS w019 11800 287 197.800,000.00 187,000.000 00 0s0%

PEDERAL FARM CREDIT BANKS FUNDRN) CONPORATION 4D ymn viamme 12349009008 10,902, 4 4 airm

FEDERAL HOME LOAN BANC BYSTEM 3130AC081 w0t weann 24 1.900,000.000.00 509000000 5 [

FEDERAL HOME LOAN BANX SYSTEM 1:0ACHTY oo e am 712.890.00.00 713.680.000.00 071%

FEDERAL HOME LOAN BANK SYSTEM 31B0ACHM wemw  awacs i 190.200.90.00 190.300,000.00 Ry

FEDERAL HOME LOAN BANK SYSTEN 312080004 ) wonwm 18 4.785,000,000.00 1.786.341.08. 08 1708

FEDERAL HOME LOAN BAMK 8YSTEM 3130808 a1 worace 248 998.000.000.00 982.000,000.00 [

FEDERAL HOME LOAN BANK SYSTEM 3130MEFT2 e ware 247 990.900.000.00 504.900.000.0 oo

FEOERAL HOME LOAN BANK SYSTEW 312045088 iso0 wisaos 26 $48.300.00.00 $49.900,000. 0 oo

FEDERAL HOME LOAN BANK SYSTEM 31I0AEOF1 sawrie amw  am 234.000.900.00 224.000,000.00 [

FEDERAL HOME LOAN IANK SYSTEM 31AEHE a0 awame 25 0.800.000.00 1$0,800,000.00 a.10m

FEDERAL HORE LOAN BAN SYSTEM 2130AE00 amane e am 900.500.000.00 $82.000.000.00 [y

FUDERAL HORE LOAN B4 SYRTEM ) aume  wrvmw e __samumem oo sam

FEDERAL HOMS LOAN SANK SYETEM FtIMAEAY e wemmww 2w 100000000 597,900.900.09 [

PEDSRAL HOME LOAN BAMK SYSTEM 31marmng ST wumew 1m0 1ae00.000m _ mmiewe (X0

FEDBRAL HOME LOAN BANK SYSTEM A snmg meew 1m0 esesamen T oA

FEOBRAL HOME LOAN BAMK SYSTEM nmareoa aaraste mE e Y Y T

FEDERAL HOME LOAN B2 8YBTEM _hnvoe e bl TR 49000000000 g 00 e

FEDERAL HOME LOAN BAMK SYBTIM siawme SR s 2w 4777000000 477700003 4

FEDERAL. HOMSE LOAN B408( SYSTEM Nmeecin nasn e - 190000995 35 9,09, 0m1 00 amm

FEDSRAL HERE LOAN BAPS SYBTEM g swmon saaee 28 T840 [

FEDRAAL HOME LOAN BANK SYSTEM My sarn suamw  2ar Py T [y

FEDERAL HOME LOAN BAN BYSTEM 10w s saums i 499.700.000.00 aammnanm [y

FEDERAL HOME LOAN BANK SYSTEM 113964148 mazgt rame 263 480.000,000.00 w1eonn sam

FEDERAL HOME LOAN BANK SYSTEM sem e ) 9.200,00000 8.200,000.80 o.10%

FEDERAL NATIONAL MORTGAGE ABROCWTION 313004T08 ) monce 2 994,000.000.00 #94,000,000.00 [y

FEDERAL NATIONAL MORTGAGE ABROCHTION 31 ICATHE oy ] . 134.1980.000.09 134.260.000.00 o4%

OVERSEAS PRIVATE INVESTMENT CORP o a0 wiave  as 95,000.000.00 £8,000.000.00 .06% LMITED STATES OF AMERICA UNITED STATER OF AMERICA
OVERSEAS PRIVATE INVEBTMENT CORP s Tav e 2a 4.000.000.00 4,000.009.00 Q.00% USNTED STATER OF AMSRICA UNITED STATER OF AMERICA
OVERBEAS PRIVATE IVESTMENT CORP S03EMET Viaow wame__ 24 26,900.000.00 26,000.000.00 .07% LBSTED STATER OF AMERICA UMITED STATES OF AMERICA
OVERBEAS PRIVATE INVESTMENT CORP S0UH Tame visow _ 2s 10,000.000.00 10.000.000.00 0.01% LBATED BTATER OF AMERICA NITED STATER OF AMERICA
OVERSEAS PRIVATE INVERTMENT CORP sen1gmin P viave 14 34.000.000.00 24,000,000.00 0.02% LMTED STATES OF AMERICA UMITED STATES OF AMERICA
OVERREAS PRIVATE SWVEBTMENT CORP samasiv e waen__ 1M 12.000.000.00 12,000.000.00 0.0%% UMITED STATES OF AMERICA ABTED STATER OF AMERICA
OVERBEAS PRIVATE BVES TMENT CORP SROMEIANY wraoe w1 244 7.641.830.00 741183000 0.01% UNITED STATER OF AMERICA UMITED STATES OF AMERICA:
OVERSEAS PRIVATE MVESTMENT CORS [ Ao e 2 1.780.000 00 12,780,000 00 0.01% LSWTED STATER OF AMSRICA UNITED STATER OF AMERICA
OVERBEAS PRIVATE NVESTMENT CORP ] e viayw 24 282074001 Sa2.740.00 0.01% UBSTED BTATES OF AMSRICA \PATED STATER OF AMERICA
OVERBEAS PAIVATE NVESTMENT CORP 90063047 e viave __ am 21340108 arnno 0.00% LMTED BTATER OF AMERICA BTED STATES OF AMERICA
OVERBEAS PAIVATE BIVESTWENT CORP nce atas wrawe  au 4180043308 41.500.433.98 0.04% LBTED STATES OF AMERICA PTED STATES OF AMERICA
OVERSEAS PRIVATE VESTMENT CORP o502 arau viare 2 90.718.900.07 oa.7000 07 0.08% UNITED BTATED OF AMERICA UNITED STATES OF AMERICA
OVERBEAS PRIVATE BIVERTMENT CORP 48035357 Viaon viemy M 498198218 490108318 0.00% UNITED STATER OF AMERICA UNITED STATES OF AMERICA
OVERBEAS PANVATE SNVESTMENT CORP somsm ia01e viape 24 23300 210008 0.02% UNITED STATER OF AMERICA UNITED STATES OF AMERICA
OVERBEAS PRIVATE BVERTMENT CORP s Vg viam 2. 134318000 20.41.7%0.00 0.07% LASTED STATES OF AMERICA UNITED STATES OF AMERICA
OVERBEAS PRIVATE IWER TMENT CORP LE0AR viann Viae 244 1.382.884 12 1,302 684.12 0.00% UMITED STATER OF AMERICA UNITED STATES OF AMERICA:
OVERSEAD PRIVATE BVESTMENT CORP SonIEIT araun wiane A ©,991.000.00 7,087,000 00 0.00% UMITED BTATER OF AMERICA UMITED STATES OF AMERICA
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L
Ao Finsl Mottty Cuowpen/ Prinsipel Amount Vaiue Porcantage of

i Cuslp Moty Onte _ Duts Ve » Tost e o
OVERSEAS PRIVATE INVESTMENT CORP SFIEIEL wraon wrao 24 2484.010.30 21404,010.0 0.00% UMITED BTATES OF AMERICA
OVERBEAS PRIVATE INVERTMENT CORP LLES Va0 o a4 853970 30 2008307000 0.00% UMITED BTATES OF AMEAICA
OVERBEAS PRIVATE WVESTMENT CORP 03T Ao w24 1.817.200.20 1.817.200.30 0.00% UNITED BTATES OF AMERICA
OVERSEAS PRIVATE IMVESTMENT CORP 80353078 w1 wane_ 2m 11,000,000.00 1,000,000.00 0.01% UNITED STATER OF AMERICA
OVERBEAS PASVATE IMVES TWE NT CORP LA wane e 184 £3,906,000.00 43,000,000 0 0.04% UNITED STATES OF AMERICA
OVERBEAS PRIVATE VERTMENT CORP “aT wraote Wz 1w 10,000.000.00 10.000,000.00 0.01% UNITED STATER OF AMERICA
OVERSEAS PROVATE INWESTMENT CORP 03812 w1@es o im 20,000.000.00 8,000.000.00 0.03% USHTED BTATES OF AMERICA
OVERGEAS PRIVATE IWESTMENT CORP 405388 wTaoe aaon  aa 8480187 80 8452.387.80 2.01% UNITED BTATES OF AMERICA
OVERBEAS PRIVATE INVESTMENT CORP 8OEWVVE o WIRs 244 118.500.000.00 118.800.000.00 0.12% UMITED STATER OF AMERICA
OVERBEAS PRIVATE IWESTMENT CORP SROIEIWIT o ¥Tane 14 16,000,000.00 18,000,000 00 0.01% UMITED STATES OF AMERICA
OVERBEAS PRIVATE INVER TMENT CORP S5 beend wrao wraoe 24 28,000,000 00 26.000,000.00 0.07% UNITED STATER OF AMERAICA
OVERBEAS PRIVATE WWESTMENT CORP il wiavi wrae 244 6,790,000.00 4.700.000.00 0.0t UNITED STATES OF AMEACA
OVERSEAS PRIVATE INVESTMENT CORP L LA o wiaon 244 52,060,001 30 82,850,001 30 0.0 UMITED STATES OF AMERICA s
OVERSEAS PRIVATE WWESTMENT CORP SHEIYRZ o bl 24 374.900.04 71,08084 0.00% UMITED BTATES OF AMERICA
OVERBEAS PRIVATE INESTMENT CORP il wraow wraon 42 448007780 4480077 30 0.00% UNITED BTATES OF AMERICA
OVERSEAS PRIVATE BWESTMENT CORP il p 2.3

TOTAL U5 GOVERMMENT AGENCY DEBT

AN AN BANK NV o, v wwen 2w 4841708 2WAABAN1T88 [T
HANK OF AMBRICA, NATIONAL ASSOCATION® [ anaew wew 1@ 7198 29178004118 saw
BANK OF MONTREAL [y wrmets warm 24 _ mmemsess [y BANK OF MONTREAL
AN OF MONTREAL e asn waon_ 1® 20,000.000.08 20.000,080.00 [
BANK OF NOVA 8COTA A naois weoe  1m 200.000,000.09 £90.000,000.00 o
BANK OF NOVA 6COTA (THE* A ¥a01e waow 1w 1.018.7112.041.18 1.0V8112.941.18 1.00%
BNP PAREAS A Py anaew 163 50,000,000 00 [ AP PAREIAR
BAP PAREAS A a0e wam s #00,000.000.00 0s% 8P PasRAY
B PARIAS A wrase aote 248 1.499.000.000.00 1 P PARAS 8P pAREIAS
DNP PAREAS il Mran
8P PARMAS A wra0
BNP RAREAS NA ¥1an
e ParmAR® A P
CIC WOOD QUMY BEC [y W
CIBC WOOD GUNDY BEC A e
CIBC WOOD QUNDY BEC A R Ll
CIRC WOOO QUNDY BEC NEA p il
CITIANK, NA NA yiaon
DEUTBCHE BANK SECURITIES INC A Rl Al ]
HBBC ms&pc L VY01
HeBC mwn: L) N
WG FINANCIAL MASIE TS LLC A i
NG FINANCIAL MASIKETS LLC A e
ING FINANCIAL MAFKETB LLC A e
NG FINANCIAL MARKETS LLC [y w1
MG FINANCIAL MARKKETS LLC Ly sz
WG FINANCIAL MARKETS LLC A Yo
4. MORGAN SECURITES LLC A ey
MERRALL LYNCH, PIERCE. FENNER & * A e
MERRILL LYNCH, PIERCE, FENNER AND GMITH NG A e
MERRILL LYNCH, PIERCE, FENNER AND GMITH INC A W
MIZUHO BECURITIES UBA LLC ~ o
MURG SECURITIES AMERICAS INC. WA anagy
MUFG BECURITIER AMERICAR INC. WA yun
MUFG SECURITIES AMERICAS INC A W18
HATLGS-HEW YO BRANCH A ¥
MOMURA RECURITIES INTERNATIONAL INC. A W01
REC CAPITAL MARNETS LLC WA wrane
FOYAL BAMNC OF CANADA-NEW YORK BRANCH il wiaon
ROVAL BANK OF CAMADA-MEW YORK BRANCH Ll wWraom
ROVAL BANK OF CANADA-NEW YORK RRAMCH L) wraon
ROVAL BANK OF CANADA-MEW YORK BRANCH ra wrann
ROVAL BAMNC OF CANADA-NEW YORK BRANCH A wran
L) waon
A s
A anaon
A

kal
RALIZED ONLY BY U § GOVERNMENT AGENGY SEC 33,864,600 300 D
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Waly ]
Welghted
gt Fog Mynsty  Cmge Fresigmi A e s o
o T Sy Des Dol - Vaid @) [} Yo B Spomser (Cnmaienat Prove
staTeecu woosw  eaimw 248 erAnmes
TG e e 28 2Tmeses
Hareeus L] EIETTE 2 — 1]
st N Y ST YY) .
Pt ] e mavw 14 2.84.800.000 00
s1ameeRze v My 24 88700 00 33
s1zreesns anane w247 1278.300.000 60
ITSCH wan weacty e 2.168.080,000.09
s17TesEn wmane enay 1% L84 740,000 20
svTres awm1e w14 100,000.00
ataTie anets P A )
L] ) Ll ol an "z,
ramints L U] L] (1] 0% 60
e AN enaew 14 4,354, 90%,000.69
Lt Mo Rkiieds 2@ 2.403,8908 000 80
Cr s maww 1% 1.808.000.00
L) e O] ST.08.800.80
S1ammea Fsasts mexm  em LT
AETT nan a1 $1.300.900.00
suanne ravaen [ Y] 9.906,800.08
FTRIATS L i) N AL ]
Ll wagie w0008 18 384,800,000.00
20288 172018 78030

- aanie name  um 190.000.008.00 10000000008 (X0
. wane Maew AW emsesoess 50083300 0 [Ty 4 Eormana
oa aee o 1m 849 i w8 o [ 0 RS
A anaot ) 1,600,000,000.08 1,000,000.000.08 1o0% Bwb PAEAS
) wraoe b a] 14 ATS.090.000.00 478.000.000.00 d4rn BNP PAIGRAS BNP PARRAS
A Manie s rm $54.040.484 85 4,548,404 58 o
A arasty samen __ ra 00,000,008.00 230,000,000.00 oo CIC WOOD GUNDY BEC
) YU nann 1. 109.09%.509 00 100,080,000 08 LALLY
[ aaoe Cweon s 169,880,000.00 1190,000,000.00 om CREDIT AGRICOLE CORPORATE AND IWES TMENT BAJ
A Maoe anaohy . 3.300,000.00 3000 200 0 0.0 CREDIT AGRICOLE CORPORATE AND IWES TMENT BA
o aasn anavs 23 00.000,000.00 200,000,000.00 .30% CREDIT AGAIKCOLE CORPORATE AND BWEB TMENT BAJ
A ruame nans . mannarn aran Ty oA
Y vianw yamn  em e a7 pus pan0n 214 DANA BECURTIR COLTD
- maew mam __ m 2050411197 rrnrd 3% QAMA BECLAYTIES COLTD
- e o 2w S.09% DAMA BSCLIUTIES COLTD
Y anave mam 1w LTS [y 14 DAMA BSCUSITIS COLTD
- wanwe e 1w ey ey S30% DAMA BECURITIER COLTD
- ananwe mam 1w 199400.702.08 ea400. 0000 111 DAMA RECUNTIS CO LTD
Y anaew o m Crrery e .15% DAMA SSOURTIES COLTD
Y naew wam ) __samsrem .14 DAMA SECURITIES CO LTD
- e vam 1w [y 1001817408 2141 DAMA GECLRITIES COLTD
[ ) nam_ wm 27007257 M Tenmea sy 0.34% DAMA SECLUIVTIES COLTD .
) ) a1 41072080 1007 3080 S4FN DAWA JSCURITIES CO LTD
OARVA CAPITAL MAFITETS AMERICA INC. A Nz a0 i 352.103.041.98 202, 903,041.08 030% DAMWA SECURITIES CO LTD
OARNA CAPTTAL MAFICETS AMERICA INC. A nans nase . 144170988 00 144,170.008.00 0.14% DAMWA SECUNITIES CO LTD
DAMVA CAPTAL MABCETS AMERICA INC. [ anave winow 18 202,004 0400 262.004.004.08 0.09% DAMA BECURITIES 0O LTD
DAMWA CAPTAL MACETS AMERICA INC. [ o aaow__ 2 370,172,000.00 470.172.000.08 097 DAWA SECURITIES OO LTD
DAMVA CAPTAL MACETS AMERICA NC. " ey aaow e 164,400.982.00 144,406.282.00 0.14% DAWA SECURITIES COLTD
AMA CAPTTAL MACETS AMERICA BC. a anann aan 1w 250.090.000.00 50.000.080.98 0.29% DAMWA BECUATIES 0O LTD
DARNA CAPITAL MARKETS AMERICA INC. A nacts wasne i A30.047.081.00 A30.547,081.00 QA% DAMWA BECUNTIES CO LTD
DAMA CAPITAL MARIETS AMERICA NC. [ e waon 2w 100.080.000.08 160.050.000.08 Q.13% DAWA SECUAITIEN COLTD
FEDERAL RESERVE BANCNEW YORK A anaee winonw 2 260.000.000.00 260,000,000.00 oarx
FIXED INCOME CLEARING CORPORATION i) mave wiane 18 8.500,060,000.00 8.800,000,000 00 24T
FOUED INCOME CLEARING CORPORATION —a wMane aane 24 500,000 009,00 00,000 000,00 0.80%
FIXED INCOME CLEARING CORPORATION ol wan mans 1 118,000.000.00 118,000.000.08 0.11%
GOLOMAN BACHS GO A wnavs wae 1w 950,000.000.00 #404.080,000.30 o
HABC sAN PLC A o waow 2w 2,100,000.000.00 2,100,000.000.00 200w
NG FIMANCIAL MAMIETS LLC NA Fume wans 241 37.000.000.00 37.000.000.00 0040
MERALL L YNGH, PIERCE, FENNER AND BMITH MG A o wenw _ 1m 400,000,000.00 400,000.000.00 oAom
SIFD SECURITIES AMERICAS INC. o nan vinon 29 £26,000,000.00 £34,000,000.00 oA
NORINCHURN BANK L arn smoe 24 18.000,000.00 218,000.000.00 o218
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Sy

A 182

A 188

A 18

A 88

A ¥umie ¥ e #8.187,000.00

[ w018 wvaon 18 Raea 18000

A W18 wnaon 1. 16480.760.00

WA 17018 wars 28 $8.812.500.00

A a0 F . I Y ) 11,097 500 05

WA w018 ¥N 10 15.793.750.00

= w10 wace_ 1m T2.882.500.00 S

NA ¥ate ¥vzow 10 22I78.000.00

NeA wumn wnaow 18 199.750,000.00
WELLS FARGO BECURITIES LLC A WA wvon e 255.000.000.60
WELLS FARGO SECURITEES LLC L1y WU Ea Y ) o, B

TOTAL _U.S' TREASURY REPURCHASE AGREEMENT

21,540 411248 76

OLLATERALIZED ONLY BY 1§ TRE ASURIES NCLUDING STRIFS) AN

[TOTAL NET ABSETS

Soit Aot B,

-
e Fand. - = o ~ v
vean: e e,
AL el masein.
Cosii: Non intsest besring FOIC peoount
parteta
it qamoiinn Corsart e hinen hulvgs e it i
e e = Py
rvane s, f wmpistss, a2 e A epmiay, et the Fumd. .

Goitmen Beche & Co. L

2017 Guidmen Sashe. Al fghts ressrved.
16184 1-TMFL-OMI01 7
Daie of B utg: Mgwuh 7, 2018
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rage Maturity
Weighted Average Life
. Pt diad BT GRS oo e W P Lt
3 G ey G e Vel @ " Totsl e Emmma Uiy M 1 s s e
FEDERAL FARK CREDIT SANK SYSTEM . M S ] R U] 48 B i A (3.3
FEDERAL FARM CREDIT BANK SYSTEM EHA0 Ve wwasts 28 240.800.000.00 24049106798 [y
FEDERAL FARM CREDIT BANK SYSTEM NNEHmY e s 24 140.000,000.00 140,000,000.00 [XC
FEDEAML FARM CREDIT RANK SYSTEM NNEHDD s TRACYS 247 118,700,000.00 110.090.007.18 s
FEDERAL FARM CREDIT BANK SYSTEM NuEE MacHw  wneavs 24 120,800,000.00 1I0AST AS 84 0.1m%
FEDERAL FARM CREDIT SAMX SYSTEM 361N ] sraon 2a 30,800,008.00 20488300 88 [T
FEQERAL FARM CREDIT BAMK SYBTEM 13IEHAGH naoe ware 24 38,500.000.00 L] 0.10%
FEDERAL FARM CREDIT BANK SYSTEM N2ErTY nane ) 16.800.000.00 216.790.120.83 [
FEDERAL FARM CREDIT BAMK SYSTEN S13EHVIS M wenon 2@ 198.700,000.00 190.096.351.00 020w
FEDERAL FARM CAEOIT BAMK SYSTEM F1EH0ST na0w 1w 24 $0.600.000.00 $0.800.000.00 oiom
FEDERAL FARM CREDIT BANKS FUNDING CORPORATION I1236HAM4 Ma0N  1vaew  ie 4,000.000.00 53.052.488.7 00e%
FEDERAL FARM CREQIT BANKS FUNDING CORPORATION 1ESGC? anmn MWW M 24,800.000.80 2.ETRE0.5 [
FEDERAL FARM CREDIT BANKS FUNDING CORPORATION INMIERDBL anomn s A $4,600.000.00 24,800.00000 00r%
FECERAL FARM CREDIT BANKE FUNDING CORPORATION iy o Mo 24 $4.700,00000 99.700,000.00 010%
FECERAL FARM CREDIT BANKS FLMDING CORPORATION NIV anao1y [ ] $8.600.000 00 9.800,000.00 com
FEDERAL FARM CRE OIT BANKE FUNDSNG CORPORATION NIERDY iy nu0 18 4,300,000.00 24.800,000.00 o0%
FEDERAL FARM CREDIT BANKE FUNDING CORPORATION I PT 10 A0IO 167 244,800,000.00 344,800,000 00 o
FEDERAL FARS CREDIT BANKS FUNDING CORPORATION NISEMPY nan wmn @ 144.000.000.00 147.805,160.71 X
FEDERAL FARM CREOIT BANKS FUNDING CORPORATION INESDS nmn iveaa 267 187,800,000.00 197.800.000.00 ow
FEDERAL FARM CREDIT BANKS FUNDING CORPORATION M a0 W 16 122,400,000.00 n e 017%
FROEAS HDME LOAN BANK SYSTEM MIACCEY Fa WNIOW 341 180000000080 180000000008 1918
FROBRAL HOME LOAN B EYSTEM MY Fmase _ swww 14 712.050.000.00 712,690.000.08 o7
FRDERAL HOME LOAN BANK BYSTEM ITACHN wees _ eumw 14 996,206,008.00 190,295,000.08 sirw
FROBRAL HOME LOAN BANK SVBTEM THBmADED Daasie W0 a8 1796.000.000.00 1788382 WIS 1708
FEDERAL HOME LOAN BANK SYSTEM 19180018 amagt amast 1% _1,808.008.900.00 1,800.695,000.90 1998
FEDERAL HOME LOAN BANK SYRTEM F13eAcIy ) W 148 e b B ) 032 0 5 oo
FEOGAAL HOME LOAN BANK BVETEM MIALF yuaee waae 147 sy an 058.000.000.00 [
FEOGRAL HOME LOAN BANK SYSTEM a WARFTA vt wvasie 247 0.900.900.00 50,480,930 08 o
FEDSRAL HOME LOAN BANK SYBTEM WAL Nan yamn 14 £46.900.008.00 040,090,000 08 (10
FEROSRAL HOMS LOA BANC SYBTEM BMANGET vz Mmaw 1 224,900.000.99 134080 32 W s
FEDBAAL HOMS LOAN BANK SVTEM an e AEATIE Mamew  1m 940,800.900.89 LT s
FROBRAAL HOME LOA BANK SVSTEM Hmane samage Y B — Y] (Y
FRORAAL HOME LOAN BANK STSTEM NWAEI avante ammsn___rer 40 535,000 08 _493.090.000.98 e
FEDERAL HOME LOAM BANK SYATEM AL sarneee wonen_ am 57.000.000.00 #87,000,000.00 [y
FEOSRAL HOMS LOAM RANK SYSTEM Ty ) L Y N ) ARRETRTIR M s
FEDERAL HOME LONY BAMK SYSTEM nxArEM Ty Lo (1] A 600,000 0§ Ak 80 TE3 (1)
FEDERAL HOME LAY BAMY SYSTEM NWAFFOS Wi e p i il 2 o1 000 200 DG 745,000 000 08 o .
FEDERAL HOME LOAN BAMK SYSTEM 13arTLe aame nane i AM00.000.00_ 480090090 08 ot
FEDERAL HOME LOA 84K SVSTEM e a1 A7 70090008 a1.Tamen a4
FEDERAL HOME LOM! BAMK SYSTEM et THTE R Mmmew 43 emosem 9190300008 1ovn
FEDERAL HOMSE LOAN RAMK SYSTEM apaica W Lo ] misecess 0 emsstsan 1508
FEDERM. HOME LOAN BANK SYSTEM N3 P swme e 37908000 81 [0
FEDERAL HOME LOAN BAMK SYBTEM 3133845P8 s s 248 217.900.000.00 HES74.M1.98 o
FEDERAL HOME LOAN BAMK 8YSTEM 313w “nan L ) 490.700,090.00 wem0.0409 049%
FEDEAAL NATIONAL WORTGAGE ABSOCATION 313004108 wvmoin TR0a0e 281 $94.000,000.00 FA.000.000.00 1.00%
FEOERML NATIONAL MORTOAGE ABSOCIATION 31200478 raom 10000 288 124.280,000.00 124,280,000.00 ot
OVERSEAS PRIVATE BVESTMENT CORP rEaR e waes a4 $8.000,000.00 §2,000.000.00 0.08% UNSTED STATES OF AMERICA UNITED STATES OF AMERICA
OVERBEAS PRIVATE VESTMENT CORP #9053 23018 anavie 241 4,000.000.00 4,000,000.00 ©.00% UNSTED STATES OF AMERICA UNITED STATES OF AMERICA
OVERSEAS PRIVATE INVESTMENT CORP Al a0 a0 24 22000.000.00 25,009,000 00 0.03% LBNITED STATES OF AMERICA UMITED BTATES OF AMERICA
OVERBEAS PRIVATE INVESTMENT CORP neenn P wa0te 241 0,800,000.00 10,000.000.00 Q.01% UNITED STATES OF AMERICA UMITED BTATES OF AMERICA
OVERBEAS PRIVATE INVES TMENT CORP 0803534 anmony wans 241 24,000,00000 $4,000.000.00 0.02% UNITED STATES OF AMERICA UNITED 8TATES OF AMERICA
OVERSEAS PRIVATE BIVESTMENT CORP 8803834 v0 28010 araow 241 13,000,000.00 12.008.000.00 0.01% UNITED STATER OF AMERICA UNITED STATES OF AMERICA
OVERDEAS PRIVATE INVESTMENT CORP €I 22018 2018 241 7.811.80.00 7.811.8%.00 2.01% UNSTED STATES OF AMERICA UNITED BTATES OF AMEROCA
OVERBEAD PAIVATE BMVEBTMENT CORP a5 2na018 mace aa1 12,790,000.00 13.786.800.00 0.01% UNITED GTATES OF AMERICA UMITED BTATES OF AMERICA
OVEREAS PRIVATE IVESTMENT CORP. eaRICH anaen w0 241 s.820.74001 .820.740.01 0.01% UMITED BTATES OF AMERICA UMITED STATES OF AMERICA
OVERAEAS PRIVATE IMVESTMENT CORP. 200353CAT 22010 wane 241 2.773.401.08 3.773.401.08 0.00% LNITED STATER OF AMERICA UNITED STATES OF AMERICA
OVERSEAS PRIVATE BVESTMENT CORP. ] 2naon waen 24 4150043308 41,000.433.98 0.04% UMITED STATES OF AMERICA UNITED BTATES OF AMERICA
OVERSEAD PANATE BV TMENT CORP 1ansIzIn ) wmsew a4 LYo aarmm S.00% UMTED STATES OF AMGVCA UNITED BTATER OF AMERICA
OVERAEAS PRIVATE BIVEETMENT CORP esmELET 7aniy wam 241 41800 10 43010999 0.00% UMITED STATES OF AMERICA UNITED STATES OF AMERICA
OVERBEAS PANATE BIVEBTMSNT COR® e 1A yraew 241 W32000 mIrames SR¥N LSSTED STATER OF AMERICA UNITED STATES OF AMERICA
CYERREAS PRIVATE BIVERSTHINT CORP L] e woew 24 21,780.000.00 _n.eeemee S.00% UMITED STATES OF AMERICA LRETED GTATES OF AMSAICA
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OVERSEAS PRIVATE WVEBTMENT CORP BEISIWME arane TR0 4 1,502.564.12 1.382.084.12 0.00% UMITED STATES OF AMERICA UNITED STATES OF AMERICA
OVERBEAS PRIVATE WVEBTMENT CORP AT e aTaon M1 4 57,087 00000 87.997,000.00 0.00% UMITED STATES OF AMERICA UNITED BTATES OF AMERICA:
OVERBEAS PRIVATE INVES TMENT CORP L it rao aravs s 248401830 240401030 0.00% UMITED BTATES OF AMERICA UNITED BTATES OF AMERICA
OVERBEAD PRIVATE IWVES TMENT CORP EROAH HTa018 a0 a4 148387080 nmme 0.09% UNITED BTATES OF AMERICA UNITED STATES OF AMERICA
OVERSEAS PRIVATE IWESTMENT CORP ) SIe! T2 IO 241 1.417.200.20 1.817,200.0 0.00% UMITED STATEE OF AMERICA UNITED STATES OF AMERICA
OVERBEAS PRIVATR INVES TMENT CORP Laaman AT T 24 11.000,000.00 14,000,000 00 0.01% UNITED STATES OF AMERICA UNITED STATES OF AMERICA-
OVERSEAS PRIVATE INVES TMENT CORP ETIk 1L aravne p ol 241 43,000,000.00 43.500.900.00 0.04% UNITED STATES OF AMERICA UNITED STATES OF AMERICA:
OVERBEAS PRIVATE INVESTMENT CORP SsTH anraon TN 24 10.000,000.00 10,590.900.00 0.01% UNITED STATES OF AMERICA UNITED STATES OF AMERICA
OVERBEAS PRIVATE INVVENTMENT CORP Ll rao HTa01e 241 20.000,000.00 28.000.000.00 O.0¥% UMITED BTATES OF AMERICA UNITED STATES OF AMERICA
OVERSEAS PRIVATE INVES TMENT CORP PEILEHE 1018 TE1s s 8,480,287 50 0.460.257. %0 0.01% LBMITED BTATES OF AMERICA UNITED STATES OF AMERICA
OVERSEAS PRIVATE INVES TMEENT CORP SR0ISTVVE anac a0 243 110,800,000.00 116,900,000.00 0.17% UMITED STATES OF AMERICA UNITED STATES OF AMERICA
OVERSEAS PRIVATE INVES TMENT CORP SOUIEPNIT Tave NTEOTE 241 18,000.006.00 18.000,000.00 0.00% UNITED BTATED OF AMERICA- ANITED BTATES OF AMERICA
OVERBEAS PRIVATE INVESTMENT CORP P LT wTave ATR0e 240 28,000,000 .00 28,000,000 00 0.00% UNITED STATES OF A RICA UNITED BTATES OF AMERICA
OVERSEAS PRIVATE INVESTMENT CORP el ad s 21200 24 4.700,000.00 4.700,000.00 0.01% UNITED STATES OF AMERICA UMITED STATES OF AMERICA
COVERBEAS PRIVATE IWVESTMENT CORP R L o wTa018 241 §2,080.001.30 $2.860,001.30 0.00% UNITED STATES OF AMERICA UNITED STATER OF AMERICA
OVERBEAS PRIVATE INVESTMENT CORP SRMIYRA TR0 bl 243 -7 5017 12108} 0.00% UMITED STATES OF AMERICA UMITED STATES OF AMERICA
OVERBEAS PRIVATE INWVESTMENT CORP WO anraote et a4 4,488,077 50 AANR07TT 0 0.00% UNITED STATES OF AMERICA UNITED STATES OF AMERICA
OVERBEAS PRIVATE INWESTMENT CORP L a) 0.01% UNITED STATES OF AMERICA

TOTAL. U.S GOVERNMENT AGENCY DEBT

ABN AMRD BANK KLV # A a0 e 1m0 BasT2TIYAY MeLgTRIITIT awn

BANK OF AMERICA, NATIONAL A a0 ¥ e 278,408,080 91 276,408,080 91 o2em

BANN OF MONTREAL [y anavy anaen e 209,000.000.00 00,00,000 30 o3o%

BANK OF NOVA 8COTIA A waon wnace 1@ 200.000.000.00 290.000,000.00 ozo%

BANK OF NOVA 8CTTA ()™ A a0 »a0m 2w 1.311,800,000.00 1.111.900.000.00 s2%

RS rmas o naee mnase _ am __S50.000.000.00 Yy [y B2 Pamay

880 praman ) naew mass _ im ) =0.000.900 08 aden BAP sy

8% Panmas 4 aTEew WA 14 670,000,000.59 T0.m0.00000 Yoy P Eprtasg BN FLARAR

BNS PaEAY A aTEen DTESS 248 1.400.000,000.00 180% BAP Pamuay Y PAHAL

A sanman NA w20W waos 1w .000.000.000.00 2,900.000.000.00 2018 AAF Pamay e pasemay

A panmay NA wnage wass im0 290.009,000.00 280.000.800.00 [y axP Paaay O pARmAS

P PANBAS™ NA 20 nan_ re TEA0R.000.91 176,408,000 81 ozem

CEC WOOU GLMOY B6C WA ¥ aaoe 24 5002,000,009.30 200 200, 600 30 0.90% CIC WOOD GUNDY BEC

CIC WOOD GUMOY 86C A e wmnoe 14 £60.000.000 00 850,000,000.00 [T CRC WOOD GUNDY BEC

CITRANK. A - o ety 28 1,800,000,000.00 1.000,000,000.00 1.00%

CITIRAOUP GLOBAL BWIKTS INC. e nasn naew AW 200,999 %00 3 209,000,000 2%0w

DEUTRCHE BANK SECURITID B [ i ware  am ) =0 o [Ty

HIBC SECURITIES (UBA) DG [y 2y e 2w 1,959,900.008.90 1.800.906.000.00 150% HIBC BANK PLC

HERC RECURITIND (UBA) DI e nasy e i@ 50000000030 0 e e [y HIBC RANK PLC

HBBC SECURITIED (UBA) e [ v yn w 1,080.000.000.00 1.090,000,000.00 100% HIBC RANK PLC

1O FINANCIAL MARKETS LLC A ¥vas shaow 14 200,000,000.00 300,000,000 00 o.30%

1NG FINANCIAL MARKETS LLC A 3018 yuace 14 200,000.000.00 300.000,600.00 [

NG FINANCIAL MARKETE LLC A amaa01s amao  am 400.000.000.00 400.000,000.00 o.4g%

NG FINANGIAL MARKETS LLC A awa1e snoey  am 408,500 096 80 400,000,000.00 caon

G FINANCIAL MAAKETS LLC A ainte ynoon am 20.006,000.00 200.080.080.00 o.30%

140 FINANCIAL MARKETS LLC NA v maow @ 250.000.000.00 amamac o2o%

JP. MORGAN SECURITES LLC A rmots wmane @ 1,000.009,000.00 1,060.000,000.00 1.00%

MERFILL LYNCH. PIERCE, FENNER & BMITH MCORPORATEC® A ey yue @ 1150710, 181.02 1158798, 101.02 110%

MERRILL LYNCH. PIERCE, FENNER AND SMITH WG . o Y] #00,100.000.00 00.100,000.00 ot0%

MERRILL LYNCH, PIERCE, FENNER AND SMITH INC L) 22018 naen s 183.200,000.00 183.100,000.00 0.19%

MIZUHO SECURITIER UBA LLC A mn wac i 62.000,000.00 850,000,000 00 [

SUFG BECURITIGN AMERICAS ING. o nnn P ) #00,000,000.00 £90.000.000.00 o8o%

MUFG GECURITIEN AMERICAS ING. " v amone 20 250.000.000.00 269.000,000.00 0.30%

MUFG SECURITIES AMERICAB INC. e nan F Y] 60,000,000.08 280.000,000.00 olox

MUFG SECURITIES AMERICAS INC. [y nan wmone 18 200.000.800.00 200.000.000.00 030w

NATOS-NEW YORK BRANCH A naon N0 288 1.800.000.000 00 1,800.000,000.00 1.61%

NOMURA SECURITIES INTERNATIONAL IHC. oA a0 o e 1,200,000,000.00 1,200,000,000.00 1.30% NOMURA SECURITIES CO LTD

RBC CAPITAL MARKETS LLC A 250,000,000.00 RAMC CAPITAL MARKETS LLC

ROYAL BANK OF CAMADA-NEWY YORK BRANCH A ROYAL BANK OF CANADA-NEW YORK BR
ROYAL BANK OF CANADA-NEW YORK RRANCH A ROYAL RANK OF CANADA-NEW YORK BA
ROYAL RANK OF CANADA-NEW YORK BRANCH A ROYAL BANK OF CANADA-NEW YORK BR
ROYAL BANK OF CANADA-NEW YORX BRANCH A REIYAL BANS OF CANADA-NEW YORK BR
ROYAL BANK OF CANADA-NEW YORK BRANCH A ROYAL BANK OF CAMADA-NEW YORK BR.
ROYAL BANK OF CANADA-NEW YORK BRANCH A ROYAL BANN OF CANADA-NEW YORK 83
ROYAL RANK OF CANADA-NEW YORK BRANCH oA

WELLS FARGO SECURITEES, LLC™ NA

TOTAL. US GOVERNMENT AGENCY REPURCHASE AGREEME!

8

201 198
LLATERALIZED ONLY BY U S- GOVERNMENT AGENCY SEC_
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e Fr gy Do Pl i Purprg ol

L4 Sulp  Sewiyles S . L} L] L] Debesmputoorder ..
UNITED STATES OEPARTMENT OF THE TREASURY L ) A i) M 2,183.470.000.00 218251980118 21M%

UNITED STATES DEPARTMENT OF THE TREASURY TSRS haaoie 132010 2144 1.718.200,000.00 170267500190 RRALY

UNITED STATES DEPARTMENT OF THE TREASURY D1ITIORVY vaTaoiy anavi 1M 2.864.130,000.00 e840 TR 18m

UNITED STATES DEPARTMENT OF THE TREASURY B12790RWY TR0 18208 14 1,124.500.000 00 3.101,300.008 87 211%

UNITED STATES DEPARTMENT OF THE TREASURY ITERZA Tmaety a0 14 1.236.800.000.00 R e 1.2m%

UNITED STATES DEFARTMENT OF THE TREABURY G1I790RA8 1r28001H ) 247 78,300,000.00 76411533 17 oo

UNITED STATES DEPARTMENT OF THE TREASURY SLITIONDS anae ;a2 14 2.811.500.000.00 2770.047.798.01 2Ten

UNITED STATES DEPARTMENT OF THE TREASURY FLWICEDS 2Nsa018 rieaots (51 117.,000,000.00 120.483.800.17 o

UNITED STATES DEPARTMENT OF THE TREASURY WA ansane Viaaots or 188,800,000 00 193.800,060.30 0.10%

UMITED STATES DEPARTMENT OF THE TREASURY R r o) 2nane 1oaots 14 5.076,000,000.00 S978475.002. 8 S.00%

UNITED STATES OEPARTMENT OF THE TREAGURY S128306-8 a0ty 1ars1aas 248 £.031,000,000. 60

UNITED STATES DEPARTMENT OF THE TREASURY SSHFN w01 ] 1% #1.800,000.00

UNITED STATES DEPARTMENT OF THE TREASURY Sy il 13018 3.6 84 000 000 0

UMITED STATES DEPARTMENT OF THE TREASURY Sl nsans ol -l o1 34,400,000 00

UNITED STATES DEPARTMENT OF THE TREASURY ] Enaoe V301 113 8,600,000 00

UNITED STATES DEPARTMENT OF THE TREASURY Srmaswes il 303018 1.8 804 JWLUA

UNITED STATES DEPARTMENT OF THE TREASURY VT w09 4303018 128 394,800,000.00

UNITED STATES DEPARTMENT OF THE TREASURY SLMANYEY 2019 1312020 248 3000000 600 00

[TOTAL U S TREASURY DEBT_ _ 76,645 100,500 0D
BANK OF MONTREAL e s avmew e asmesns A OF MONTIIAL
AN OF MONTREAL [ gy waen 2@ 215.000.000.00 BN OF MORTREAL
AN OF NCPA BCOTIA (THEPY - 1) U 284 1090083080

B pan@an - aram amse 389 168050880 B4 AumAE
P rarmsn LY s W 280 4NN B PANBAS
L CpREAL Y sy weew BN 150060080 B Saaan
B PAEAR [y e wew e 20— 650680080 BIP PANBAS B PAAMAS
CRBC WOOD GUNDY BEC L) bl MR 14 300.000.000 00 CiaC WOODD GUNDY 8EC
ATIGROUP GLORAL MARETS C. ™ A il f ol 288 840.000.000 00 -

CREINT AGRICOLE CORPORATE AMD INVEBTMENT SANK A a1 2019 1. 180,000,000.00 1980.000.000.00 [R0.] CREDIT AGRICOLE CORPORATE AMD INVEBTMENT BAY
CREXNT AGRICOLE CORPORATE AND INVERTMENT RANK [l 2ot 2018 28 300.000.000 00 200.000,000.00 B CREDIT AGRICOLE CORPORATE AND INWVESTMENT BAY a
CREINT AGRICOA £ AHD AN A F¥umine s . £00.000.000 00 e 0.00%

DAMA CAPITAL MARKETE AMERICA INC. A wnaon Nna s 620,790 887 .02 &20.790.047.02 Q.82% DAWA SECLIITIES CO LTD

DAMA CAPITAL MARKETS AMERICA INC. NR Mants wnaon 87 $4,704.471.00 $4.704,471.00 0.10% DAWA BECURITIES CO LTD

DAMYA CAPTAL MARKETE AMERICA INC. A nans Nane 857 (310 oS 513,383, 186 .80 0.4T% DAWA SECURITIES CO LTD

DAMA CAPTAL MARKETE AMERICA INC. A a0 mavis e 38100 884 40 235,230.584.08 0.24% DAMWA SECURITIER CO LTD

DAMA CAPTAL MARKETS AMERICA INC. N a1 a0 aw 180,387.047.00 160.387.047.00 0.16% DAMWA SECUNITIES CO LTD
DANYA CAPTAL MARKETE AMERICA INC. A anaonm Na018 aw TE3.904.488 01 282,904 486 01 0.30% DAMWA SECURITIES CO LTD

DAMA CAPTTAL MARKETS AMERICA INC. A anacw mane 8 34471067200 MAT10.07200 0.29% DAMA SECLWITIES CO LTD

DOAMA CAPTTAL MARKETS AMERICA INC. il Ma0m mnaon m 122.730.007 38 122 7I0.007 08 8.17% DAMA SECUWITIES CO LTD

DANYA CAPTTAL MARKETE AMERICA NC. A anaon naon 287 1808301 211,308 01 0215 DAWA SECUNITIES CO LTD

DAMA CAPITAL MARIETE AMERICA INC. A Nt nann P i 141,910,083 00 4181008200 0.14% DAMWA BECUNTIES CO LTD

DAMA CAPITAL MARKETE AMERICA NC. NA nanie Nz e 244,360 445 8 0.34% DAMA SECURITIES CO LTD
DAMYA CAPTTAL MARKETE AMERICA NC. NA Noaon 28018 287 510, 794.534.01 LAY ) O47% DAMWA SECURITIES CO LTD

DAMA CAPTTAL MARIETE AMERICA INC. -t naots N 28 1007358 280.073.520.08 0.00% DAMWA BECUNTIES CO LTD

DANYA CAPTTAL MARIKE TS AMERICA INC. L anaote Mmanty aw 24411 208,441,172.01 0.04% DAMA SECUITIES CO LTD

DAMA CAPITAL MARKETE AMERICA INC. A anaen Mname an mreIITIee m.‘lﬂi.ﬂ 0.39% DAMWA SECURITIER CO LTD

DAMYA CAMTAL MARIETE AMERICA INC_ A 2018 naos 287 90,774,808 00 104, 774,208.00 0.9% DAMA SECURITIES CO LTD

DEUTRCHE BANK SECURITIES NC L Ao 212010 28 090,000,000 00 900.,000,000.00 [ ELY

FEDERAL RESERVE BANK-NEW YORKX A Nnants wnavie an 1,000 806.00 1.000.500 00 0.00%

FOMED MCOME CLEARING COMPORA TION el nanis a0 10 2.1$0.000.000.00 2,180,000,000.00 210%

FIKED NCOME CLEARMG COHPORATION a4 naon a0 18 e O 0 G 000.000.000.00 080%

HERC BANK PLC WA nae N2 267 280,000.000.00 ©00.000.000.00 0.00%

MERRILL LYNCH, PIERCE, FEMMER AND SMITH INC A o 1) p el 11, 400.008.000 00 400,000.000.00 oA0%

MUFG SECUFITIER AMEFICAS 0NC. A Fume 2t 87 58,000,000 2 ] 08%

NATOGS-MEW YORK BRANCH A b Lol a1 141 B T ) E0.000.900 00 o NATDOR-MEW YORK BRANCH
NORINCHUTON BANK A VTR0 ¥T2018 14 212,000,000 00 218,000,000.00 arn

HDRMCHLUIGH BANKC A N0 MNE20N8 iR A G0 ) $40,000,000.00 X0

NORTHWESTERN MUTUAL LIFE INBURANCE COMPANY A MNane a0 im T78.480,000.00 T78,480,000.00 0.7

NORTHWESTERN MUTUAL LIFE INBURANCE COMPANY A naoe 2018 ) 147.946.000.00 147 946.000.00 o1

PRUDENTWAL INBURANCE COMPANY OF AMERICA !!E A 08 Rl i) 1. 15.900.000.00 192.900,000,00 LAY

PRUCENTIAL INBURANCE COMPANY OF AMERICA L UM A2 m #7,124.000.00 87,184.000.00 0.0r%

FRUDENTIAL INBURANCE COMPANY OF AMERICA A VN N0 . 20380, 790.00 26,204, 750.00 00%

FRUDENTIAL INBURANCE COMPANY OF AMERICA A Ve P Ll . ‘w".ﬂ.ﬂl 'Igf,-ﬂ 209%

PRUDENTIAL INBURANCE COMPANY OF AMERICA A aEe anant 28 18,788, 78000 18,798, 750.00 2.03%

PRUDENTIAL INBURANCE COMPANY OF AMERICA A WU anaone 18 00,260 00 w 0.0
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Eflneey artaetuid o

—— SehrtyDaia _ Duls Yol (T3S Uty Provitier
PRUDEMTIAL INBURANCE COMPANY OF AMERICA (THE) ¥V 15,837,800.00 0.0

Cash: M intsomsi haarivg FOIC seocunl.

P i stiea. Currmel rd Wisire i ge e dulieci I ige

»100%
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CAM »

Cash Reserve Portfolio Characteristics as of June 30, 2019

Total Fund Net Assets' $5,385,972,804 Weighted Average Maturity 54 Days
Current 7-Day Yield? 2.45% Net Asset Value per Share $1.00
S&P Rating® AAAM
( Portfolio Sector Composition Tl Portfolio Credit Quality Distribution** )
3 Corporate Notes
18.31%
@ Repurchase B AA+
Agreements 9.17%
23.47% W U.S. Treasuries " oAl
10.10% 58.31% ST
4.99%
\ | A+
\ 5.01%
B Commercial Paper o A
O Negotiable 21.28% 5.36%
Certificates of
Deposit B AL+
o . 17.16%
** Ratings by Standard & Poor's. )
Percentages may not total to 100% due to rounding. P, Percentages may not total 100% due to rounding. )

1. Total fund net assets, portfolio holdings valued at amortized cost, trade date based.

2. As of June 30, 2019, the current seven-day yield of the CAMP Cash Reserve Portfolio may, from time to time, be quoted in reports, literature and advertisements
published by the Trust. The current seven-day yield, also known as the current annualized yield, represents the net change, exclusive of capital changes and
income other than investment income, in the value of a hypothetical account with a balance of one share (normally $1.00 per share) over a seven-day base penod
expressed as a percentage of the value of one share at the beginning of the seven-day period. This resulting net change in account value is then annualized by
multiplying it by 365 and dividing the result by 7. Past performance is not indicative of future results and yields may vary.

'3, Standard & Poor’s fund ratings are based on analysis of credit quality, market price exposure, and management. According to Standard & Poor’s rating cntena, the
AAAm rating signifies excellent safety of investment principal and a superior capacity to maintain a $1.00 per share net asset value. However, it should be
understood that the rating is not a “‘market” rating nor a recommendation to buy, hold or sell the securities. For a full description on rating methodology, visit
Standard & Poor’s website (http://www.standardandpoors.com/en_US/web/guest/home).

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 or is 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
Depasit 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.ora). PFM Fund Distributors, Inc. is a wholly owned
subsidiary of PFM Asset Management LLC.

California Asset Management Program
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California Asset Management Trust Cash Reserve Portfolio

Schedule of Investments For the Month Ending

April 30, 2019

Maturity Maturity Final
Yield to Date for W Date for @  Maturity ,,

Category of Investment / Issuer CUSIP Maturi Date Principal Value
U.S. Treasury Repurchase Agreement

CREDIT AGRICOLE CIB/US RPA30XW36 2.72% 05/01/2019 05/01/2019 05/01/2019 312,700,000.00 312,700,000.00
CREDIT AGRICOLE CIB/US RPA30XW02 2.70% 05/01/2019 05/01/2019 05/01/2019 520,000,000.00 520,000,000.00
CREDIT AGRICOLE CIB/US RP9J27YC6 2.42% 05/07/2019 05/07/2019 05/15/2019 100,000,000.00 100,000,000.00
CREDIT AGRICOLE CIB/US RP9127YH5 2.43% 05/07/2019 05/07/2019 06/17/2019 125,000,000.00 125,000,000.00
Category of Investment Sub-Total 1,057,700,000.00 1,057,700,000.00

U.S. Treasury Debt

UNITED STATES TREASURY 9127965A8 2.41% 07/25/2019 07/25/2019 07/25/2019 100,000,000.00 99,434,160.14

Category of Investment Sub-Total 100,000,000.00 99,434,160.14

U.S. Government Agency Repurchase Agreement

GOLDMAN SACHS & CO RP1E248B03 2.43% 05/01/2019 05/01/2019 05/01/2019 100,000,000.00 100,000,000.00
GOLDMAN SACHS & CO RP9J27WY0 2.40% 05/07/2019 05/07/2019 05/15/2019 150,000,000.00 150,000,000.00
GOLDMAN SACHS & CO RPA30XWC6 2.48% 05/07/2019 05/07/2019 06/18/2019 235,000,000.00 235,000,000.00
MERRILL LYNCH PIERCE FENNER & SMITH INC RPA30XVS2 2.73% 05/01/2019 05/01/2019 05/01/2019 225,000,000.00 225,000,000.00

Category of Investment Sub-Total 710,000,000.00 710,000,000.00

U.S. Government Agency Debt

FEDERAL HOME LOAN BANKS

313384FQ7

2.46%

05/15/2019

05/15/2019

05/15/2019

39,670,000.00

39,632,203.22

Category of Investment Sub-Total

39,670,000.00

39,632,203.22

Other Instrument - Corporate Note

ANZ BANKING GROUP LTD

APPLE INC

AUST & NZ BANKING GROUP

CISCO SYSTEMS

CITIGROUP INC

COMMONWEALTH BANK OF AUSTRALIA NY

05253]AN1
037833AP5
05253]AP6
17275RAH5
17325FAG3
20271RAH3

2.83%

3.03%%

3.02%
2.65%

2.87%®

2.72%

62

07/15/2019
05/06/2019
09/23/2019
01/15/2020
06/18/2019
09/06/2019

07/15/2019
05/06/2019
09/23/2019
01/15/2020
09/18/2019
09/06/2019

07/15/2019
05/06/2019
09/23/2019
01/15/2020
09/18/2019
09/06/2019

48,141,000.00
15,000,000.00
10,000,000.00
17,000,000.00
80,000,000.00
15,000,000.00

48,020,424.58
15,000,401.01

9,961,792.83
17,210,951.88
79,970,053.28
14,978,514.34
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California Asset Management Trust Cash Reserve Portfolio

Schedule of Investments

Yield to

Maturity
Date for

Maturity

Date for @

Final

Maturity ;,

For the Month Ending

April 30, 2019

Category of Investment / Issuer CUSIP Maturi Date Principal Value
Other Instrument - Corporate Note

CREDIT SUISSE GROUP 22546QAN7 2.84% 05/28/2019 05/28/2019 05/28/2019 22,030,000.00 22,020,812.71
CREDIT SUISSE NEW YORK 22546QAC1 3.23% 08/13/2019 08/13/2019 08/13/2019 26,300,000.00 26,451,831.31
HSBC BANK PLC 40428HPN6 2.75% 11/13/2019 11/13/2019 11/13/2019 35,817,000.00 35,745,239.15
HSBC BANK USA NA 40428HPP1 3.30%®  05/13/2019 11/13/2019 11/13/2019 12,000,000.00 12,030,258.66
JOHN DEERE CAPITAL CORP 24422ETX7 2.72%®  07/05/2019 07/05/2019 07/05/2019 50,000,000.00 49,998,311.22
JOHN DEERE CAPITAL CORP 24422EUF4 2.77%®  07/08/2019 01/07/2020 01/07/2020 40,000,000.00 40,047,200.00
MET LIFE GLOB FUNDING I 59217GCI6 2.85%®  06/19/2019 09/19/2019 09/19/2019 91,770,000.00 91,846,109.80
UBS AG STAMFORD CT 90261XHES 2.98% 08/14/2019 08/14/2019 08/14/2019 8,224,000.00 8,209,912.96

Category of Investment Sub-Total

471,282,000.00

471,491,813.73

Other Instrument - Bank Note

BANK OF AMERICA NA 06053PV38 2.75%®  05/09/2019 05/09/2019 05/09/2019 40,000,000.00 40,000,000.00
BANK OF AMERICA NA 06053P2C0 2.59% 01/03/2020 01/03/2020 01/03/2020 10,000,000.00 10,000,000.00
COOPERATIEVE RABOBANK U.A. 21688AAG7 2.94% 08/09/2019 08/09/2019 08/09/2019 40,000,000.00 39,830,522.31
US BANK NA CINCINNATI 90331JLE7 2.81% 05/24/2019 05/24/2019 05/24/2019 50,000,000.00 50,000,000.00
Category of Investment Sub-Total 140,000,000.00 139,830,522.31

Non-Financial Company Commercial Paper

APPLE INC 03785EU85 2.57% 07/08/2019 07/08/2019 07/08/2019 22,500,000.00 22,391,625.00
COCA-COLA COMPANY 191218518 2.82% 05/01/2019 05/01/2019 05/01/2019 35,000,000.00 35,000,000.00
COCA-COLA COMPANY 191218785 2.90% 06/11/2019 06/11/2019 06/11/2019 25,000,000.00 24,918,569.29
COCA-COLA COMPANY 191218W}4 2.88% 09/18/2019 09/18/2019 09/18/2019 22,175,000.00 21,931,814.14
COCA-COLA COMPANY 19121BX79 2.67% 10/07/2019 10/07/2019 10/07/2019 66,000,000.00 65,234,768.38
COCA-COLA COMPANY 19121AAH4 2.66% 01/17/2020 01/17/2020 01/17/2020 25,000,000.00 24,526,937.50
Category of Investment Sub-Total 195,675,000.00 194,003,714.31

Financial Comp‘any Commercial Paper

BANK OF MONTREAL CHICAGO

06366HUA3

2.56%

63

07/10/2019

07/10/2019

07/10/2019

50,000,000.00

49,753,055.57
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California Asset Management Trust Cash Reserve Portfolio
Schedule of Investments

CUSIP

Yield to
Maturity

Maturity
Date for
WAM

)

Maturity
Date for |,
WAL

For the Month Ending

Final
Maturity (,,
Date

April 30, 2019

(]
Value

BNP PARIBAS NY BRANCH 09659CTB4 2.81% 06/11/2019 06/11/2019 06/11/2019 30,000,000.00 29,905,016.87
COOPERATIEVE RABOBANK U.A. 21687CBK4 2.76%"®  05/29/2019 05/29/2019 05/29/2019 25,000,000.00 25,000,000.00
CREDIT SUISSE NEW YORK 22533HCZ3 2.78%%  06/17/2019 06/17/2019 06/17/2019 50,000,000.00 50,000,000.00
CREDIT SUISSE NEW YORK 22533HDA7 2.76%  06/25/2019 06/25/2019 06/25/2019 50,000,000.00 50,000,000.00
HSBC USA INC 40434WCZ2 2.78%®  05/28/2019 05/28/2019 05/28/2019 17,000,000.00 17,000,000.00
HSBC USA INC 40434RW]7 2.64% 09/18/2019 09/18/2019 09/18/2019 15,000,000.00 14,847,750.00
HSBC USA INC 40434WDE8 2.74%®  07/11/2019 10/11/2019 10/11/2019 20,000,000.00 20,000,000.00
ING (US) FUNDING LLC 44988KGJ2 2.76%®  05/03/2019 05/03/2019 05/03/2019 50,000,000.00 50,000,000.00
ING (US) FUNDING LLC 44988KGX1 2.78%®  05/07/2019 07/05/2019 07/05/2019 25,500,000.00 25,500,000.00
ING (US) FUNDING LLC 44988GAB4 2.68%®  05/02/2019 12/02/2019 12/02/2019 60,000,000.00 60,000,000.00
JP MORGAN SECURITIES LLC 46640EHW1 2.77%®  05/09/2019 07/09/2019 07/09/2019 75,000,000.00 75,000,000.00
JP MORGAN SECURITIES LLC 46640EHX9 2.71%®  07/11/2019 10/11/2019 10/11/2019 25,000,000.00 25,000,000.00
JP MORGAN SECURITIES LLC 46640EJF6 2.62%"  05/22/2019 11/22/2019 11/22/2019 40,000,000.00 40,000,000.00
METLIFE SHORT TERM FUNDING 59157UWL0 2.61% 09/20/2019 09/20/2019 09/20/2019 38,000,000.00 37,613,286.59
METLIFE SHORT TERM FUNDING 59157UX21 2.60% 10/02/2019 10/02/2019 10/02/2019 20,000,000.00 19,780,122.24
MUFG BANK LTD/NY 62479MTMS 2.59% 06/21/2019 06/21/2019 06/21/2019 18,000,000.00 17,934,465.00
MUFG BANK LTD/NY 62479MXP3 2.63% 10/23/2019 10/23/2019 10/23/2019 25,000,000.00 24,684,027.79
MUFG BANK LTD/NY 62479MYF4 2.77% 11/15/2019 11/15/2019 11/15/2019 25,000,000.00 24,627,374.79
MUFG BANK LTD/NY 62479MZ297 2.75% 12/09/2019 12/09/2019 12/09/2019 40,000,000.00 39,336,466.71
NATIXIS NY BRANCH 63873LBW4 2.84%®  05/13/2019 05/13/2019 05/13/2019 45,000,000.00 45,000,000.00
NATIXIS NY BRANCH 63873LCB9 2.80%"  05/07/2019 06/05/2019 06/05/2019 10,000,000.00 10,000,000.00
NATIXIS NY BRANCH 63873KU88 2.85% 07/08/2019 07/08/2019 07/08/2019 58,250,000.00 57,940,821.63
NATIXIS NY BRANCH 63873KU96 2.85% 07/09/2019 07/09/2019 07/09/2019 -27,500,000.00 27,351,889.67
SUMITOMO MITSUI TRUST NY 86563HU99 2.58% 07/09/2019 07/09/2019 07/09/2019 22,000,000.00 21,892,053.30
TOYOTA MOTOR CREDIT CORP 89233HUX0 2.69% 07/31/2019 07/31/2019 07/31/2019 10,000,000.00 9,933,013.79
TOYOTA MOTOR CREDIT CORP 89233AP29 2.68%®  07/11/2019 10/07/2019 10/07/2019 20,000,000.00 20,000,000.00
TOYOTA MOTOR CREDIT CORP 89233AU49 2.63%®  05/20/2019 11/19/2019 11/19/2019 50,000,000.00 50,000,000.00
TOYOTA MOTOR CREDIT CORP 89233AW70 2.63%®  07/16/2019 01/10/2020 01/10/2020 60,000,000.00 60,000,000.00
Category of Investment Sub-Total 1,001,250,000.00 998,099,343.95
Page 3
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California Asset Management Trust Cash Reserve Portfolio

Schedule of Investments For the Month Ending

April 30, 2019

AUST & NZ BANKING GROUP
BANK OF MONTREAL CHICAGO
BANK OF MONTREAL CHICAGO
BANK OF MONTREAL CHICAGO
BANK OF NOVA SCOTIA HOUSTON
BANK OF NOVA SCOTIA HOUSTON
BNP PARIBAS NY BRANCH

BNP PARIBAS NY BRANCH

BNP PARIBAS NY BRANCH
COOPERATIEVE RABOBANK U.A.
COOPERATIEVE RABOBANK U.A.
COOPERATIEVE RABOBANK U.A.
CREDIT AGRICOLE CIB NY
CREDIT AGRICOLE CIB NY
CREDIT SUISSE NEW YORK
DNB BANK ASA/NY

DNB BANK ASA/NY

HSBC BANK USA NA
MITSUBISHI UF) FIN GRP
MIZUHO BANK LTD/NY

MIZUHO BANK LTD/NY

MIZUHO BANK LTD/NY

MIZUHO BANK LTD/NY

MUFG BANK LTD/NY
NORINCHUKIN BANK NY

ROYAL BANK OF CANADA NY

SKANDINAVISKA ENSKILDA BANKEN AB
SKANDINAVISKA ENSKILDA BANKEN NY

SOCIETE GENERALE NY
SUMITOMO MITSUI BANK NY

05252WQN6
06370RNX3
06370RQV4
06370RTE9
06417G2HO
06417GS66
05586FGA9
05586FH26
05586FPW1
21684B4P6
21685V6J13
21684L2Y7
22532XKP2
22532XKV9
22549LP18
23341VSZ5
23341vUI8
40435RCB5
55379WQY5
60700A4V3
60710A2V3
60710A4W9
60710A4A7
55379wWB47
65602VLA2
78012UFT7
83050F2P5
83050F6Q9
83369YW77
86565BY14

Yield to

2.74%®
2.92%®
2.70%®
2.69%®
2.68%®
3.00%"
2.77%®
2.56%

2.76%®
2.76%®
2.57%

2.69%®
2.83%®
2.78%®
2.61%

2.57%®
2.66%®
2.62%

2.80%®
2.78%®
2.61%

2.57%

2.62%
2.74%

2.55%

2.70%%
2.66%"
2.55%

2.90%(5)
2.61%®

65

Maturity
Date for

06/13/2019
05/01/2019
06/10/2019
07/01/2019
07/02/2019
05/08/2019
05/08/2019
08/29/2019
07/08/2019
07/23/2019
07/29/2019
05/21/2019
05/20/2019
06/20/2019
09/27/2019
05/08/2019
05/13/2019
09/20/2019
05/01/2019
05/15/2019
07/01/2019
07/17/2019
05/07/2019
12/11/2019
07/22/2019
05/01/2019
06/28/2019
06/27/2019
05/07/2019
05/13/2019

@)

Maturity
Date for |,

09/13/2019
05/09/2019
06/10/2019
07/01/2019
07/02/2019
11/08/2019
05/08/2019
08/29/2019
10/08/2019
07/23/2019
07/29/2019
02/21/2020
05/20/2019
06/20/2019
09/27/2019
09/10/2019
09/11/2019
09/20/2019
05/01/2019
05/15/2019
07/01/2019
07/17/2019
09/06/2019
12/11/2019
07/22/2019
05/01/2019
06/28/2019
06/27/2019
05/07/2019
10/11/2019

Final
Maturity ,,

09/13/2019
05/09/2019
06/10/2019
07/01/2019
07/02/2019
11/08/2019
05/08/2019
08/29/2019
10/08/2019
07/23/2019
07/29/2019
02/21/2020
05/20/2019
06/20/2019
09/27/2019
09/10/2019
09/11/2019
09/20/2019
05/01/2019
05/15/2019
07/01/2019
07/17/2019
09/06/2019
12/11/2019
07/22/2019
05/01/2019
06/28/2019
06/27/2019
05/07/2019
10/11/2019

20,000,000.00
35,000,000.00
19,000,000.00
10,000,000.00
29,000,000.00
25,000,000.00
50,000,000.00
50,000,000.00
60,000,000.00
18,600,000.00
22,537,000.00
25,000,000.00
40,000,000.00
30,000,000.00
18,000,000.00
30,000,000.00
22,600,000.00
43,000,000.00
13,000,000.00
25,000,000.00
30,000,000.00
40,000,000.00
50,000,000.00
50,000,000.00
75,000,000.00
20,000,000.00
35,000,000.00
39,500,000.00
50,000,000.00
50,000,000.00

)

Category of Investment / Issuer CUSIP Maturity WAM WAL Date Principal Value
Certificate of Deposit

20,000,000.00
35,000,000.00
19,000,000.00
10,000,000.00
29,000,000.00
25,034,291.41
50,000,000.00
50,000,000.00
60,000,000.00
18,609,008.47
22,553,903.42
24,996,579.54
40,000,000.00
30,000,000.00
18,021,251.03
30,000,000.00
22,607,894.21
43,000,000.00
13,000,000.00
25,000,000.00
30,000,469.97
40,000,000.00
50,000,000.00
50,000,000.00
75,000,000.00
20,000,000.00
34,999,677.43
39,500,373.31
50,000,000.00
50,000,000.00
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California Asset Management Trust Cash Reserve Portfolio
Schedule of Investments

Yield to

Maturity
Date for

(1)

Maturity
Date for

@

For the Month Ending

Final
Maturity ,,

April 30, 2019

(O}

Category of Investment / Issuer CUsIP Maturi WAM WAL Date Principal Value
Certificate of Deposit

SUMITOMO MITSUI TRUST NY 86564FWA7 2.58% 07/10/2019 07/10/2019 07/10/2019 75,000,000.00 75,000,000.00
SUMITOMO MITSUI TRUST NY 86564FWU3 2.58%®  05/20/2019 08/19/2019 08/19/2019 35,000,000.00 35,000,000.00
SVENSKA HANDELSBANKEN NY 86958)2E8 2.78%®  05/24/2019 06/24/2019 06/24/2019 50,000,000.00 50,000,000.00
SVENSKA HANDELSBANKEN NY 8695813A5 2.75%%  07/02/2019 10/02/2019 10/02/2019 30,000,000.00 30,000,000.00
SVENSKA HANDELSBANKEN NY 86958)6L8 2.57% 10/07/2019 10/07/2019 10/07/2019 50,000,000.00 50,001,089.91
SVENSKA HANDELSBANKEN NY 8695817B9 2.60%®  05/28/2019 11/27/2019 11/27/2019 30,000,000.00 30,000,000.00
SWEDBANK (NEW YORK) 87019vVSW8 2.79%®  05/01/2019 08/01/2019 08/01/2019 25,000,000.00 25,000,000.00
SWEDBANK (NEW YORK) 87019U2K4 2.81%®  06/17/2019 09/16/2019 09/16/2019 28,000,000.00 28,019,152.76
SWEDBANK (NEW YORK) 87019vVT1 2.65%® 07/01/2019 10/01/2019 10/01/2019 60,000,000.00 60,000,153.00
TORONTO DOMINION BANK 89114MTF4 2.62% 01/16/2020 01/16/2020 01/16/2020 33,000,000.00 33,056,926.96
TORONTO DOMINION BANK NY 89114MC96 2.56% 07/23/2019 07/23/2019 07/23/2019 25,000,000.00 25,001,133.94
TORONTO DOMINION BANK NY 89114MZC4 2.59% 10/01/2019 10/01/2019 10/01/2019 75,000,000.00 75,000,000.00
TORONTO DOMINION BANK NY 89114ME86 2.58% 10/21/2019 10/21/2019 10/21/2019 25,000,000.00 25,000,000.00
WESTPAC BANKING CORP NY 96130AAX6 2.76%® 05/21/2019 05/21/2019 05/21/2019 45,000,000.00 45,000,000.00
WESTPAC BANKING CORP NY 96130ABB3 2.76%®  05/07/2019 06/04/2019 06/04/2019 30,000,000.00 30,000,000.00
WESTPAC BANKING CORP NY 96130ABL1 2.75%® 06/10/2019 09/10/2019 09/10/2019 20,000,000.00 20,000,000.00
Category of Investment Sub-Total 1,661,237,000.00 1,661,401,905.36

Asset Backed Commercial Paper

BEDFORD ROW FUNDING CORP 07644CFGO 2.69%®  07/02/2019 07/02/2019 07/02/2019 30,000,000.00 30,000,000.00
FAIRWAY FINANCE COMPANY LLC 30601YZK4 2.60%®  05/20/2019 09/20/2019 09/20/2019 30,000,000.00 29,998,643.17
JUPITER SECURITIZATION COMPANY 4820P3X32 2.79% 10/03/2019 10/03/2019 10/03/2019 23,000,000.00 22,728,664.13
MANHATTAN ASSET FUNDING CO 56274MsS11 2.55% 05/01/2019 05/01/2019 05/01/2019 30,000,000.00 30,000,000.00
OLD LINE FUNDING LLC 67984RGV5 2.81%®  05/28/2019 06/25/2019 06/25/2019 35,000,000.00 35,000,000.00
OLD LINE FUNDING LLC 67983UWS8 2.60% 09/26/2019 09/26/2019 09/26/2019 38,800,000.00 38,390,056.48
OLD LINE FUNDING LLC 67983UXG3 2.62% 10/16/2019 10/16/2019 10/16/2019 20,000,000.00 19,759,199.95

Category of Investment Sub-Total
Portfolio Totals

206,800,000.00
5,583,614,000.00

205,876,563.73
5,577,470,226.75
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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 49 and 75 days, respectively.

M 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 inforrmation 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 distnibuted by PFM Fund

Distributors, Inc,, member Finandal Industry Regulatory Authority (FINRA) (www.finra.org) and Securities Investor Protection Corporation (SIPC) (www.sipc.org). PFM Fund Distributors,
Inc. is @ wholly owned subsidiary of PFM Asset Management LLC.
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1.

1.
1'

2'

2.
2'

1'

1.
1.

State of California
Pooled Money Investment Account

3 h Market Valuation
e, o
et 6/30/2019
Carrying Cost Plus
Description Accrued Interest Purch. Amortized Cost Fair Value Accrued Interest

United States Treasury:

Bills $ 23,918,024,321.09 | $ 24,115,845,160.16 [ $  24,142,790,000.00 NA

Notes $ 27,621,433,111.61 | $ 27,606,428,208.13 | $ 27,725679,500.00 | $ 112,016,945.00
Federal Agency:

SBA $ 658,202,155.36 | $ 658,202,155.36 | $ 656,508,632.63 | $ 1,513,884.88

MBS-REMICs $ 21,840,826.04 | $ 21,840,826.04 | $ 22,510,770.11 | § 102,118.93

Debentures $ 2,529,170,529.05 | $ 2,528,402,612.39 | $ 2,540,481,800.00 | $ 12,002,880.70

Debentures FR $ - 13 - 18 - 13 -

Debentures CL $ 300,000,000.00 | $ 300,000,000.00 | $ 300,819,000.00 | $ 672,542.00

Discount Notes $ 18,590,094,499.95 | § 18,690,188,861.19 | $ 18,695,685,000.00 NA
Supranational Debentures $ 538,905,703.78 | $ 538,905,703.78 | $ 543,312,900.00 | $ 2,578,584.50
Supranational Debentures FR | $ 200,251,812.61 | $ 200,251,812.61 | $ 200,385,641.07 | $ 887,652.30
CDs and YCDs FR $ 500,000,000.00 | $ 500,000,000.00 | $ 500,000,000.00 | $ 1,600,616.08
Bank Notes $ 600,000,000.00 | $ 600,000,000.00 | $ 600,272,96197 | $ 5,545,041.68
CDs and YCDs $ 17,475,000,000.00 | $ 17,475,000,000.00 | $ 17,485,383,524.93 | $ 95,083,513.93
Commercial Paper $ 6,738,624,722.19 | $ 6,765,082,125.03 | $ 6,767,140,361.11 NA
Corporate:

Bonds FR $ = § - 18 - 19 -

Bonds $ - 13 - 1% - 195 -
Repurchase Agreements $ - 1% - 19 P & -
Reverse Repurchase $ - 18 - 1% - 18 -
Time Deposits $ 4,854,740,000.00 | $ 4,854,740,000.00 | $ 4.854,740,000.00 NA
AB 55 & GF Loans $ 778,773,000.00 | $ 778,773,000.00 { $ 778,773,000.00 NA
TOTAL $ 105,325,060,681.68 | $ 105,633,660,464.69 | $ 105,814,483,091.82[$ 232,003,780.00
Fair Value Including Accrued Interest $ 106,046,486,871.82

* Governmental Accounting Standards Board (GASB) Statement #72

Repurchase Agreaments, Time Deposits, AB 5§5 & 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 (1.001711790).
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 $20,034,235.80 or $20,000,000.00 x 1.001711790.
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