
ASSOCIATION OF BA Y AREA GOVERNMENTS 
Representing City and County Governments of the San Francisco Bay Area o 

ABAG 

Investment Report for June 2019 

ln accordance with the adopted investment policy, attached are the investment holdings as of 
June 30, 2019 for ABAG. 

Total funds under ABAG management are just under $68.1 million. A breakdown by fund is as 
follows: 

Fund Market Value ($ million) % of Total 

ABAG Admin $ 1.6 2.3% 
ABAG San Francisco Estuary Partnership 1.6 2.3% 
ABAG BayRen 3.3 4.8% 
Other* 0.2 0.3% 
Subtotal ABAG 6.7 9.7% 

ABAG Fin Auth Non-Profit (FAN) 4.1 6.1% 
ABAG FAN CFO 690 & 942 Market St 1.7 2.5% 
ABAG FAN CFO SF Mint 0.5 0.7% 
ABAG FAN CFO 2014 & 2017 Windemere 3.8 5.6% 
ABAG FAN CFO SF Rincon 1.6 2.3% 
Subtotal ABAG FAN 11.7 17.2% 

San Francisco Bay Restoration Authority 47.7 70.1% 
ABAG Power 2.0 3.0% 

Portfolio Total $ 68.1 100.0% 

* Includes Balance Foundation, San Francisco Bay Trail, and Finance Corp. 
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The portfolio breakdown is as follows: 

Security Holding 
Cash 
Gov't Pools 
Fed Home Loan Bank 
Calîrust Medium-Term Fund 
Mutual Funds (Non-Trustee) 
Mutual Funds (Trustee) 
Portfolio Total 

Liquidity Summary of ABAG Portfolio 

Portfolio Composite 
39.4% 
27.7% 
20.1% 

1.6% 
0.1% 

11.1% 

Policy Limits 
No limit 
No limit 
No limit 
No limit 
No limit 
No limit 

100.0% 

Cumulative 
Minimum Level 

% of Total per ABAG 
Maturity Market Value ($ million} Portfolio Investment Policv 
30 days or less $ 64.5 95% 10% 
90 davs or less 67.0 cumulative 98% cumulative 15% 
1 vear or less 67.0 cumulative 98% cumulative 30% 
1-5 vears 1.1 2% 

The weighted maturity of the ABAG portfolio is 15 days. 
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BLAC KROCK® 
UNAUDITED Schedule of Investments T-Fund 19-Jul-19 

. . . Maturity or Fonal Postilen Descript1on CUSIP Par % Par R I M I ty Country ese a uri 

WAM 28 days / WAL 76 days 

U.S. Treasury Debt 25,913,975,000 35.77"k 

1 of 5 

TREASURY BILL 912796VP1 50,000 0.00% 6-Aug-19 6-Aug-19 United Slates 
TREASURY BILL 912796QV4 140,640,000 0.19% 1S-Aug-19 1S-Aug-19 United States 
TREASURY BILL 912796SEO 497,110.000 0.69% 22-Aug-19 22-Aug-19 United States 
TREASURY BILL 912796SF7 1,150,000,000 1.59% 29-Aug-19 29-Aug-19 United States 
TREASURY BILL 912796SF7 51,000,000 0.07% 29-Aug-19 29-Aug-19 Unrted States 
TREASURY BILL 912796SG5 335,445,000 0.46% S-Sep-19 S-Sep-19 United States 
TREASURY BILL 912796SG5 218,040,000 0.30% S-Sep-19 S-Sep-19 Unrted States 
TREASURY BILL 912796SG5 63,360,000 0.09% S-Sep-19 S-Sep-19 Unrted States 
TREASURY BILL 912796SG5 44,475,000 0.06% S-Sep-19 S-Sep-19 Unrted States 
TREASURY BILL 912796SG5 31,680,000 0.04% S-Sep-19 S-Sep-19 United States 
TREASURY BILL 912796SQ3 51,590,000 0.07% 31-0ct-19 31-0ct-19 United States 
TREASURY BILL 912796SQ3 192,315,000 0.27% 31-0ct-19 31-0ct-19 United States 
TREASURY BILL 912796SQ3 136,555,000 0.19% 31-0ct-19 31-0ct-19 United States 
TREASURY BILL 912796SQ3 55,000,000 0.08% 31-0ct-19 31-0ct-19 United States 
TREASURY BILL 912796SQ3 136,555,000 0.19% 31-0ct-19 31-0ct-19 United States 
TREASURY BILL 912796SQ3 25,500,000 0.04%. 31-0ct-19 31-0ct-19 United States 
TREASURY BILL 912796SQ3 17,535,000 0.02% 31-0ct-19 31-0ct-19 United States 
TREASURY BILL 912796SQ3 31,170,000 0.04% 31-0ct-19 31-0ct-19 United States 
TREASURY BILL 912796SQ3 540,000,000 0.75% 31-0ct-19 31-0ct-19 United States 
TREASURY BILL 912796RM3 177,595,000 0.25% 7-Nov-19 7-Nov-19 United States 
TREASURY BILL 912796RM3 140,000,000 0.19% 7-Nov-19 7-Nov-19 Unrted States 
TREASURY BILL 912796SS9 157,080,000 0.22% 14-Nov-19 14-Nov-19 Unrted States 
TREASURY BILL 912796SS9 225,000,000 0.31% 14-Nov-19 14-Nov-19 Unrted States 
TREASURY BILL 912796SS9 500,000,000 0.69% 14-Nov-19 14-Nov-19 United States 
TREASURY BILL 912796SS9 112,000,000 0.15% 14-Nov-19 14-Nov-19 United States 
TREASURY BILL 912796SS9 150,000,000 0.21% 14-Nov-19 14-Nov-19 United States 
TREASURY BILL 912796SS9 28,735,000 0.04% 14-Nov-19 14-Nov-19 Unrted States 
TREASURY BILL 912796SS9 191,685,000 0.26% 14-Nov-19 14-Nov-19 Untied States 

...,. 

TREASURY BILL 912796SS9 184,020,000 0.25% 14-Nov-19 14-Nov-19 United States 
TREASURY BILL 912796SS9 13,875,000 0.02% 14-Nov-19 14-Nov-19 Unrted States 
TREASURY BILL 912796SS9 83,965,000 0.12% 14-Nov-19 14-Nov-19 Unrted States 
TREASURY BILL 912796SU4 130,900,000 0.18% 29-Nov-19 29-Nov-19 Unrted States 
TREASURY BILL 912796SU4 157,080,000 0.22% 29-Nov-19 29-Nov-19 Unrted States 
TREASURY BILL 912796SU4 157,080,000 0.22% 29-Nov-19 29-Nov-19 Unrted States 
TREASURY BILL 912796SU4 130,900,000 0.18% 29-Nov-19 29-Nov-19 Unrted States 
TREASURY BILL 912796RN1 150,000,000 0.21% S-Dec-19 S-Oec-19 United States 
TREASURY BILL 912796RN1 130,900,000 0.18% S-Oec-19 S-Oec-19 Unrted States 
TREASURY BILL 912796RN1 130,900,000 0.18% S-Oec-19 S-Oec-19 Unrted States 
TREASURY BILL 912796RN1 130,900,000 0.18% S-Oec-19 S-Oec-19 Unrted States 
TREASURY BILL 912796RN1 157,080,000 0.22% S-Oec-19 S-Oec-19 United States 
TREASURY BILL 912796SX8 7,000,000 0.01% 19-Dec-19 19-0ec-19 United States 
TREASURY BILL 912796SX8 155,160,000 0.21% 19-0ec-19 19-0ec-19 United States 
TREASURY BILL 912796SX8 1,011,675,000 1.40% 19-0ec-19 19-0ec-19 United States 
TREASURY BILL 912796RT8 300,000,000 0.41% 2-Jan-20 2-Jan-20 United States 
TREASURY BILL 912796TA7 146,675,000 0.20% 9-Jan-20 9-Jan-20 United Slates 
TREASURY BILL 912796RY7 15,665,000 0.02% 30-Jan-20 30-Jan-20 United States 
TREASURY BILL 912796RY7 75,000,000 0.10% 30-Jan-20 30-Jan-20 Unrted States 
TREASURY BILL 912796S02 268.325,000 0.37% 27-Fet>-20 27-Fet>-20 United States 
TREASURY BILL 912796S02 63,000,000 0.09% 27-Fet>-20 27-Fet>-20 United States 
TREASURY BILL 912796S02 63,210,000 0.09% 27-Fet>-20 27-Fet>-20 United States 
TREASURY BtLL 912796S02 84,275,000 0.12% 27-Fet>-20 27-Fet>-20 United States 
TREASURY BILL 912796S02 84,275,000 0.12% 27-Fet>-20 27-Fet>-20 United States 
TREASURY BILL 912796SM2 100,000,000 0.14% 23-Apr-20 23-Apr-20 United States 
TREASURY BILL 912796SM2 1,417,290.000 1.96% 23-Apr-20 23-Apr-20 United States 
TREASURY FLOATING RATE NOTE 9128282M1 88,865,000 0.12% 20-Ju~ 19 31-Ju~19 United States 
TREASURY FLOATING RATE NOTE 9128282M1 75,670.000 0.10% 20-Ju~ 19 31-Jul-19 United States 
TREASURY FLOATING RATE NOTE 9128282M1 200,000.000 0.28% 20-Ju~ 19 31-Ju~19 United States 
TREASURY FLOATING RATE NOTE 912828384 637,730,000 0.88% 20-Ju~ 19 31-0ct-19 United States 
TREASURY FLOATING RATE NOTE 9128283T5 50,000,000 0.07% 20-Ju~ t9 31-Jan-20 United States 
TREASURY FLOATING RATE NOTE 9128283T5 175,340,000 0.24% 20-Ju~ t9 31-Jan-20 United States 
TREASURY FLOATING RATE NOTE 9128283TS 132.970,000 0.18% 20-Ju~ 19 31-Jan-20 United States 
TREASURY FLOATING RATE NOTE 9128283TS 297.520,000 0.41% 20-Ju~19 31-Jan-20 United States 
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TREASURY FLOATING RATE NOTE 9128283T5 200,000,000 0.28% 20-Jul-19 31-Jan-20 United States 
TREASURY FLOATING RATE NOTE 9128283T5 121.210.000 0.17% 20-Jul-19 31-Jan-20 United States 
TREASURY FLOATING RATE NOTE 9128283T5 200,000.000 0.28% 20-Jul-19 31-Jan-20 United States 
TREASURY FLOATING RATE NOTE 9128283T5 250,000.000 0.35% 20-Jul-19 31-Jan-20 United States 
TREASURY FLOATING RATE NOTE 9128283T5 135,000,000 0.19% 20-Jul-19 31-Jan-20 United States 
TREASURY FLOATING RATE NOTE 9128283T5 470,000,000 0.65% 20-Jul-19 31-Jan-20 United States 
TREASURY FLOATING RATE NOTE 9128283T5 92,490,000 0.13% 20-Jul-19 31-Jan-20 United States 
TREASURY FLOATING RATE NOTE 9128283T5 92,490,000 0.13% 20-Jul-19 31-Jan-20 United States 
TREASURY FLOATING RATE NOTE 9128283T5 270,000.000 0.37% 20-Jul-19 31-Jan-20 United States 
TREASURY FLOATING RATE NOTE 9128283T5 300.000.000 0.41% 20-Jul-19 31-Jan-20 United States 
TREASURY FLOATING RATE NOTE 9128283T5 24,000,000 0.03% 20-Jul-19 31-Jan-20 United States 
TREASURY FLOATING RATE NOTE 9128283T5 26,000,000 0.04% 20-Jul-19 31-Jan-20 United States 
TREASURY FLOATING RATE NOTE 9128283T5 73,050,000 0.10% 20-Jul-19 31-Jan-20 United States 
TREASURY FLOATING RATE NOTE 9128283T5 170,970,000 0.24% 20-Jul-19 31-Jan-20 United States 
TREASURY FLOATING RATE NOTE 9128283T5 1,437,000,000 198% 20-Jul-19 31-Jan-20 United States 
TREASURY FLOATING RATE NOTE 9128283T5 64,605,000 0.09% 20-Jul-19 31-Jan-20 United States 
TREASURY FLOATING RATE NOTE 9128283T5 10,000,000 0.01% 20-Jul-19 31-Jan-20 United States 
TREASURY FLOATING RATE NOTE 9128284K3 250,000.000 0.35% 20-Jul-19 30-Apr-20 United States 
TREASURY FLOATING RATE NOTE 9128284K3 232,000,000 0.32% 20-Jul-19 30-Apr-20 United States 
TREASURY FLOATING RATE NOTE 9128284K3 100,000,000 0.14% 20-Jul-19 30-Apr-20 Uníted States 
TREASURY FLOATING RATE NOTE 9128284K3 288,000,000 0.40% 20-Jul-19 30-Apr-20 Uníted States 
TREASURY FLOATING RATE NOTE 9128284K3 270,940,000 0.37% 20-Jul-19 30-Apr-20 United States 
TREASURY FLOATING RATE NOTE 9128284K3 30,980,000 0.04% 20-Jul-19 30-Apr-20 Uníted States 
TREASURY FLOATING RATE NOTE 9128284K3 89,775,000 0.12% 20-Jul-19 30-Apr-20 Uníted States 
TREASURY FLOATING RATE NOTE 9128284K3 100,000,000 0.14% 20-Jul-19 30-Apr-20 Uníted States 
TREASURY FLOATING RATE NOTE 9128284K3 86,840,000 0.12% 20-Jul-19 30-Apr-20 Uníted States 
TREASURY FLOATING RATE NOTE 9128284K3 115,385,000 0.16% 20-Jul-19 30-Apr-20 United States 
TREASURY FLOATING RATE NOTE 9128284K3 110,000,000 0.15% 20-Jul-19 30-Apr-20 United States 
TREASURY FLOATING RATE NOTE 9128284K3 50.175.000 0.07% 20-Jul-19 30-Apr-20 United States 
TREASURY FLOATING RATE NOTE 9128284!(3 1, 169.250,000 1.61% 20-Jul-19 30-Apr-20 United States io 

TREASURY FLOATING RATE NOTE 9128284K3 140,000,000 0.19% 20-Jul-19 30-Apr-20 United States 
TREASURY FLOATING RATE NOTE 9128284K3 429,500,000 0.59% 20-Jul-19 30-Apr-20 United States 
TREASURY FLOATING RATE NOTE 9128284K3 150,000,000 0.21% 20-Jul-19 30-Apr-20 United Stales 
TREASURY FLOATING RATE NOTE 9128284K3 322,885,000 0.45% 20-Jul-19 30-Apr-20 United States 
TREASURY FLOATING RATE NOTE 9128284K3 70,165,000 0.10% 20-Jul-19 30-Apr-20 United States 
TREASURY FLOATING RATE NOTE 9128284K3 150,000,000 0.21% 20-Jul-19 30-Apr-20 United States 
TREASURY FLOATING RATE NOTE 9128284K3 26,060,000 0.04% 20-Jul-19 30-Apr-20 United States 
TREASURY FLOATING RATE NOTE 9128284K3 88,000,000 0.12% 20-Jul-19 30-Apr-20 United States 
TREASURY FLOATING RATE NOTE 9128284K3 9,825,000 0.01% 20-Jul-19 30-Apr-20 United States 
TREASURY FLOATING RATE NOTE 912828Y53 500,000,000 0.69% 20-Jul-19 31-Jul-20 United States 
TREASURY FLOATING RATE NOTE 912828Y53 230,000,000 0.32% 20-Jul-19 31-Jul-20 United States 
TREASURY FLOATING RATE NOTE 9128285H9 464,700,000 0.64% 20-Jul-19 31-0ct-20 United States 
TREASURY FLOATING RATE NOTE 9128285H9 136,000,000 0.19% 20-Jul-19 31-0ct-20 Uníted States 
TREASURY FLOATING RATE NOTE 9128285Y2 195,010,000 0.27% 20-Jul-19 31-Jan-21 United States 
TREASURY FLOATING RATE NOTE 9128285Y2 130,000,000 0.18% 20-Jul-19 31-Jan-21 United States 
TREASURY FLOATING RATE NOTE 9128285Y2 20,040,000 0.03% 20-Jul-19 31-Jan-21 United States 
TREASURY FLOATING RATE NOTE 9128285Y2 40,070,000 0.06% 20-Jul-19 31-Jan-21 United States 
TREASURY FLOATING RATE NOTE 9128285Y2 163,000,000 0.22% 20-Jul-19 31-Jan-21 United States 
TREASURY FLOATING RATE NOTE 9128285Y2 50,000,000 0.07% 20-Jul-19 31-Jan-21 United States 
TREASURY FLOATING RATE NOTE 9128285Y2 81,500,000 0.11% 20-Jul-19 31-Jan-21 United States 
TREASURY FLOATING RATE NOTE 9128285Y2 28,605,000 0.04% 20-Jul-19 31-Jan-21 United States 
TREASURY FLOATING RATE NOTE 9128285Y2 15,000,000 0.02% 20-Jul-19 31-Jan-21 United States 
TREASURY FLOATING RATE NOTE 9128285Y2 100,000,000 0.14% 20-Jul-19 31-Jan-21 United States 
TREASURY FLOATING RATE NOTE 9128286Q8 257,200,000 0.36% 20-Jul-19 30-Apr-21 United States 
TREASURY FLOATING RATE NOTE 9128286Q8 155,800,000 0.22% 20-Jul-19 30-Apr-21 United States 
TREASURY FLOATING RATE NOTE 9128286Q8 119,930,000 0.17% 20-Jul-19 30-Apr-21 United States 
TREASURY FLOATING RATE NOTE 9128286Q8 47,970,000 0.07% 20-Jul-19 30-Apr-21 United States 
TREASURY FLOATING RATE NOTE 9128286Q8 30,280,000 0.04% 20-Jul-19 30-Apr-21 United States 
TREASURY FLOATING RATE NOTE 9128286Q8 30,280,000 0.04% 20-Jul-19 30-Apr-21 United States 
TREASURY NOTE 9128282K5 51,910,000 0.07% 31-Jul-19 31-Jul-19 United States 
TREASURY NOTE 9128282K5 51,910,000 0.07% 31-Jul-19 31-Jul-19 United States 
TREASURY NOTE 9128282K5 53,290,000 0.07% 31-Jul-19 31-Jul-19 United States 
TREASURY NOTE 912828TR1 75,630.000 0.10% 30-Sep-19 30-Sep-19 United States 
TREASURY NOTE 912828F62 86.945.000 0.12% 31-0ct-19 31-0ct-19 United States 
TREASURY NOTE 912828F62 100,855,000 0.14% 31-0ct-19 31-0ct-19 United States 
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TREASURY NOTE 91282BF62 59.245.000 O.OB% 31-0ct-19 31-0ct-19 United States 
TREASURY NOTE 912828LY4 428,285,000 0.59% 15-Nov-19 15-Nov-19 United States 
TREASURY NOTE 912828LY4 251,250,000 0.35% 15-Nov-19 15-Nov-19 United States 
TREASURY NOTE 912828LY4 225,000,000 0.31% 15-Nov-19 15-Nov-19 United Stales 
TREASURY NOTE 912828U32 333,975,000 0.46% 15-Nov-19 15-Nov-19 United Stales 
TREASURY NOTE 912828W63 275,000,000 0.38% 15-Mar-20 15-Mar-20 United States 
TREASURY NOTE 912828J84 104,040,000 0.14% 31-Mar-20 31-Mar-20 United States 
TREASURY NOTE 9128284C1 151,820,000 0.21% 31-Mar-20 31-Mar-20 United States 
TREASURY NOTE 912828VA5 71,360,000 0.10% 30-Apr-20 30-Apr-20 United States 
TREASURY NOTE 912828K58 55,000,000 0.08% 30-Apr-20 30-Apr-20 United Stales 
TREASURY NOTE 912828X96 49,050,000 0.07% 15-May-20 15-May-20 United States 
TREASURY NOTE 912828X96 70,070,000 0.10% 15-May-20 15-May-20 United States 

U.S. Treasury Repurchase Agreement 46,541,31-l, 184 64.24% 

BNP PARIBAS SA BRTVCCNK2 1,000,000.000 1.38% 22-Jue19 22-Jue19 United States 
BNP PARIBAS SA BRTVCCNF3 1.000.000,000 1.38% 22-Jul-19 22-Jul-19 United Stales 
BNP PARIBAS SA BRTVCCMZO 1.000.000,000 1.38% 22-Jul-19 22-Jul-19 United States 
BNP PARIBAS SA BRTVCCMS6 1.000.000,000 1.38% 22-Jul-19 22-Jue19 United States 
BNP PARIBAS SA BRTVCCMV9 950,000,000 1.31% 22-Jul-19 22-Jue19 United States 
FICC JPMCB BRTVCB5Q1 1.628,431,373 2.25% 22-Jul-19 22-Jue19 United States 
FICC JPMCB BRTVCB5J7 1,052,696,078 1.45% 22-Jul-19 22-Jue19 United States 
FICC JPMCB BRTVCB5C2 1.028.186,275 1.42% 22-Jue19 22-Jue19 Untted States 
FICC JPMCB BRTVCB649 783,237,745 1.08% 22-Jul-19 22-Jul-19 United States 
FICC JPMCB BRTVCB623 564,886,642 0.78% 22-Jul-19 22-Jue19 United States 
FICC JPMCB BRTVCB557 551,225.490 0.76% 22 Jul-19 22 Jul-19 United States 
FICC JPMCB BRTVCB573 509,191,176 0.70% 22-Jul-19 22-Ju~19 United States 
FICC JPMCB BRTVCB5VO 506,740,196 0.70% 22-Jul-19 22-Jul-19 United States 
FICC JPMCB BRTVCB615 501,225,490 0.69% 22-Jul-19 22-Jue19 United States 
FICC JPMCB BRTVCB5K4 421,090,196 0.58% 22-Jul-19 22-Jue19 United States 
FICC JPMCB BRTVCB5MO 340,247,904 0.47% 22-Jul-19 22-Jue19 United States <O 
FICC JPMCB BRTVCB607 250,919,118 0.35% 22-Jul-19 22-Jue19 United States 
FICC JPMCB BRTVCB5H1 217,647,059 0.30% 22-Jul-19 22-Jue19 United States 
FICC JPMCB BRTVCB6C1 203, 186.275 0.28% 22-Jul-19 22-Ju~19 United States 
FICC JPMCB BRTVCB5N8 200.735,294 0.28% 22-Jul-19 22-Jue19 United States 
FICC JPMCB BRTVCB5P3 121.341.912 0.17% 22-Jul-19 22-Jue19 Unrted States 
FICC JPMCB BRTVCB5X6 119,012,353 0.16% 22-Jul-19 22-Jul-19 United States 
MIZUHO SECURITIES USA LLC BRTVCCN55 739,889,706 102% 22-Jul-19 22-Jul-19 United States 
MIZUHO SECURITIES USA LLC BRTVCCND8 514,093,137 0.71% 22-Jul-19 22-Jul-19 United States 
MIZUHO SECURITIES USA LLC BRTVCCMU1 501,225,490 0.69% 22-Jul-19 22-Ju~19 United States 
MIZUHO SECURITIES USA LLC BRTVCCN22 458,823,529 0.63% 22-Jul-19 22-Jul-19 United States 
MIZUHO SECURITIES USA LLC BRTVCCMY3 445,036,765 0.61% 22-Jul-19 22-Ju~19 United States 
MIZUHO SECURITIES USA LLC BRTVCCMX5 305,514,706 0.42% 22-Jul-19 22-Ju~19 United States 
MIZUHO SECURITIES USA LLC BRTVCCN14 260,416.667 0.36% 22-Jul-19 22-Jue19 United States 
MIZUHO SECURITIES USA LLC BRTVCCN48 245,404,412 0.34% 22-Jul-19 22-Jul-19 United States 
MIZUHO SECURITIES USA LLC BRTVCCN30 210,294,118 0.29% 22-Jue19 22-Jul-19 United States 
MIZUHO SECURITIES USA LLC BRTVCCN63 197,794,118 0.27% 22-Jul-19 22-Jul-19 United States 
MIZUHO SECURITIES USA LLC BRTVCCN89 129,362,745 0.18% 22-Jul-19 22-Jue19 United States 
PRUDENTIAL INSURANCE COMPANY OF AMERICA BRTVCCN97 77,500,000 011% 22-Jue19 22-Ju~19 United States 
PRUDENTIAL INSURANCE COMPANY OF AMERICA BRTVCCML1 58.500.000 O.OB% 22-Jue19 22-Jul-19 United States 
PRUDENTIAL INSURANCE COMPANY OF AMERICA BRTVCCMJ6 49,250.000 0.07% 22-Jue19 22-Jul-19 United States 
PRUDENTIAL INSURANCE COMPANY OF AMERICA BRTVCCNN6 46,125.000 0.06% 22-Ju~19 22-Jul-19 United States 
PRUDENTIAL INSURANCE COMPANY OF AMERICA BRTVCCNH9 40,600.000 0.06% 22-Jue19 22-Jul-19 United States 
PRUDENTIAL INSURANCE COMPANY OF AMERICA BRTVCCNCO 39,600,000 0.05% 22-Jue19 22-Jul-19 United States 
PRUDENTIAL INSURANCE COMPANY OF AMERICA BRTVCCMP2 26,831,250 0.04% 22-Jue19 22-Jul-19 United States 
PRUDENTIAL INSURANCE COMPANY OF AMERICA BRTVCCNJ5 16.800.000 0.02% 22-Ju~19 22-Jul-19 United States 
PRUDENTIAL INSURANCE COMPANY OF AMERICA BRTVCCNMB 14,850,000 0.02% 22-Jue19 22-Jul-19 United States 
PRUDENTIAL INSURANCE COMPANY OF AMERICA BRTVCCMM9 14,321,250 0.02% 22-Jul-19 22-Jul-19 United States 
PRUDENTIAL INSURANCE COMPANY OF AMERICA BRTVCCMN7 13,800,000 0.02% 22-Jue19 22-Jul-19 United States 
PRUDENTIAL INSURANCE COMPANY OF AMERICA BRTVCCMHO 12,650.000 0.02% 22-Jue19 22-Jul-19 United States 
PRUDENTIAL INSURANCE COMPANY OF AMERICA BRTVCCMRS 12,075.000 0.02% 22-Jul-19 22-Jul-19 United States 
PRUDENTIAL INSURANCE COMPANY OF AMERICA BRTVCCMG2 7.920,000 0.01% 22-Jul-19 22-Jul-19 United States 
STANDARD CHARTERED BANK (NEW YORK BRANCH) BRTU21KX4 326.332.160 0.45% 5-Aug-19 5-Aug-19 United States 
STANDARD CHARTERED BANK (NEW YORK BRANCH) BRTU21US4 190,035.720 0.26% 5-Aug-19 5-Aug-19 United States 
STANDARD CHARTERED BANK (NEW YORK BRANCH) BRTV1PFR9 131.339,286 O 18% 12-Aug-19 12-Aug-19 United States 
STANDARD CHARTERED BANK (NEW YORK BRANCH) BRTV1PCM3 120.870.750 O 17% 12-Aug-19 12-Aug-19 United States 
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STANDARD CHARTERED BANK (NEW YORK BRANCH) BRTUFB937 101,224.200 0.14% 15-Aug-19 15-Aug-19 United States 
STANDARD CHARTERED BANK (NEW YORK BRANCH) BRTUFBDMO 96,892,600 013% 15-Aug-19 15-Aug-19 United States 
STANDARD CHARTERED BANK (NEW YORK BRANCH) BRTUFBJN2 50,274,000 0.07% 15-Aug-19 15-Aug-19 United States 
TRI-PARTY BANK OF MONTREAL BRTVCAHE7 594.432,000 0.82% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY BANK OF MONTREAL BRTUZJ9G9 200,000,000 0.28% 26-Jul-19 26-Jul-19 United States 
TRI-PARTY BARCLAYS BANK PLC BRTVCAH64 2,170,000,000 3.00% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY BARCLAYS BANK PLC BRTVC9QB6 300,000,000 0.41% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY BNP PARIBAS BRTUKVXUO 1,300,000,000 1.79% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY BNP PARIBAS BRTUM4SA8 215,000,000 0.30% 25-Jul-19 25-Jul- 19 United States 
TRI-PARTY BNP PARIBAS BRTUM4SA8 149,150,000 0.21% 25-Jul-19 25-Jul-19 United States 
TRI-PARTY BNP PARIBAS BRTUNBFG2 2,100,000,000 2.90% 26-Jul-19 26-Jul-19 United States 
TRI-PARTY BNP PARIBAS BRTVB3EE7 200,000,000 0.28% 26-Jul-19 26-Jul-19 United States 
TRI-PARTY BNP PARIBAS BRTULVRC6 320.000,000 0.44% 26-Jul-19 26-Jul-19 United States 
TRI-PARTY BOFA SECURITIES INC. BRTVCAJ88 550,000,000 0.76% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY BOFA SECURITIES INC. BRTVC9Q59 212.000,000 0.29% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY BOFA SECURITIES INC. BRTVCAH23 5,000,000 0.01% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY BOFA SECURITIES INC. BRTVCAGX6 1,000,000 0.00% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY CITIBANK NA BRTVCAHW7 100.000.000 0.14% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY CITIGROUP GLOBAL MARKETS BRTVCA2B9 500,000,000 0.69% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY CITIGROUP GLOBAL MARKETS BRTVCAJA3 385,000,000 0.53% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY CITIGROUP GLOBAL MARKETS BRTVCAH72 25,000,000 0.03% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY CITIGROUP GLOBAL MARKETS BRTV9FR33 9,000,000 0.01% 24-Jul-19 24-Jul-19 United States 
TRI-PARTY CREDIT AGRICOLE CORPORAT BRTVCTPG2 85,000,000 0.12% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY CREDIT AGRICOLE CORPORAT BRTVCAH98 1,110,000,000 1.53% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY CREDIT AGRICOLE CORPORAT BRTVCAHF4 50,000,000 0.07% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY CREDIT AGRICOLE CORPORAT BRTVCAHJ6 30,000,000 0.04% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY CREDIT AGRICOLE CORPORAT BRTV5MXE1 420,000,000 0.58% 26-Jul-19 26-Jul-19 United States 
TRI-PARTY CREDIT SUISSE AG NY BRAN BRTVCC928 1,000,000,000 1.38% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY CREDIT SUISSE AG NY BRAN BRTUXHN53 50,000,000 0.07% 7-Aug-19 7-Aug-19 United States 
TRI-PARTY DEUTSCHE BANK AG BRTVC9AE7 1,000,000,000 1.38% 22-Jul-19 22-Jul-19 United States I'- 
TRI-PARTY DEUTSCHE BANK AG BRTVCRRU3 400,000,000 0.55% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY DEUTSCHE BANK AG BRTVCDJ66 1,000,000 0.00% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY FICC SSBTC BRTVC8UL1 435,000,000 0.60% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY GOLDMAN SACHS & CO. LLC BRTV9FTS6 650.000,000 0.90% 24-Jul-19 24-Jul-19 United States 
TRI-PARTY HSBC SECURITIES (USA) IN BRSM2LJW3 651,000,000 0.90% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY HSBC SECURITIES (USA) IN BRSM2LJW3 200.000,000 0.28% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY HSBC SECURITIES (USA) IN BRSM2LJW3 4,000,000 0.01% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY HSBC SECURITIES (USA) IN BRTT4RAM3 1,088,085,000 1.50% 22-Jul-19 26-Jul-19 United States 
TRI-PARTY HSBC SECURITIES (USA) IN BRTT87X89 722,000,000 1.00% 22-Jul-19 26-Jul-19 United States 
TRI-PARTY HSBC SECURITIES (USA) IN BRTVCAHHO 70,000,000 0.10% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY HSBC SECURITIES (USA) IN BRTVCAHZO 11,000,000 0.02% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY J.P. MORGAN SECURITIES L BRTVCAJ47 236,000,000 0.33% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY J.P. MORGAN SECURITIES L BRTVCAJ70 174,000,000 0.24% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY JP MORGAN SECURITIES LLC BRSHJ5R10 250,000,000 0.35% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY MIZUHO SECURITIES USA LL BRTVCAJ54 250,000,000 0.35% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY MUFG SECURITIES AMERICAS BRTVCAJ05 561,000,000 0.77% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY NATIXIS S.A. BRTAJB2S9 550,000,000 0.76% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY NATIXIS S.A. BRTAJB2S9 200,000.000 0.28% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY NATIXIS S.A. BRTVCAJE5 200,000,000 0.28% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY NOMURA SECURITIES INTERN BRTVCAJQ8 650,000,000 0.90% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY SOCIETE GENERALE BRTKKC3Y9 1,080.000,000 1.49% 22-Jul-19 26-Jul-19 United States 
TRI-PARTY SOCIETE GENERALE BRTVCAJM7 886.000,000 1.22% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY SOCIETE GENERALE BRTV7RVJ9 1.100,000,000 1.52% 23-Jul-19 23-Jul-19 United States 
TRI-PARTY SOCIETE GENERALE BRTVALS03 500,000.000 0.69% 25-Jul-19 25-Jul-19 United States 
TRI-PARTY SOCIETE GENERALE BRTVCBCGS 420,000.000 0.58% 26-Jul-19 26-Jul-19 United States 
TRI-PARTY SOCIETE GENERALE BRTVOASH6 250,000,000 0.35% 7-Aug-19 7-Aug-19 United States 
TRI-PARTY SOCIETE GENERALE BRTV08E32 750,000,000 1.04% 8-Aug-19 8-Aug-19 United States 
TRI-PARTY TD SECURITIES (USA) LLC BRTVCAJK1 5,000,000 0.01% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY THE BANK OF NOVA SCOTIA BRTVCAH31 2,000,000 0.00% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY WELLS FARGO SECURITIES L BRTVC9WV5 1,000,000,000 1.38% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY WELLS FARGO SECURITIES L BRTVCAJN5 675,000,000 0.93% 22-Jul-19 22-Jul-19 United States 
TRI-PARTY WELLS FARGO SECURITIES L BRTVCAJU9 84,000,000 0.12% 22-Jul-19 22-Jul-19 United States 

Other Instrument -6,756,536 -0.01% 
CASH COLLATERAL USD SCB BRSK33H40 -758,000 0.00% 31-Dec-49 20-Jul-19 United Kingdom 
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CASH COLLATERAL USD SCB 
CASH COLLATERAL USD SCB 

BRSK33H40 
BRSK33H40 

-820,000 0.00% 31-Dec-49 20-Jul-19 United Kingdom 
-5,178,536 -0.01% 31-Dec-49 20-Jul-19 United Kingdom 

TOTAL 72,4411,532,648 100.00% 

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

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

WAf., Dollar-Weighled Average Life: The dollar-weighted average maturity of a Fund's portfolio calculaled without reference lo the exceptions used for variable or floating rate 
securities regarding lhe use of the interest rate reset dates in lieu of the security's actual maturity data. "Dollar-weighted- means the larger of the dollar value of a debt security in 
the Fund, the more weight it gets in calculating this average. 

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

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

You could tose money by investing in the Fund. Although the Fund see/cs to preserve the value of your investment at S1 .00 per share, it cannot guarantee it will do 
so. An investment in the Fund is not insured or guaranteed by the Federal Deposit Insurance Corporation or any other government agency. The Fund's sponsor has 
no legal obligation to provide financia/ support to the Fund, and you should not expect that the sponsor will provide financia/ support to the Fund at any time. 

The schedule of irrveslments (SOI) represents certain inforrnation regarding the traded posttions held within the portfolio as of the specified date. lt does not include cash, accrued 
income and/or payables/receivables. The total assets reflected on the SOI will not match to the net asset value of the fund as these rtems are exciuded. 

Prepared by BlackRock lrrvestments, LLC, member FINRA.© 2019 BlackRock. Inc. All Rights Reserved .. 
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CalTRUST Medium Term Fund Holdings 
Effective Date: 6/30/2019 
CUSIP Description Fitch Rating Moodys Maturity Date Years Shares Price Vaue 
00138CAK4 AIG 2.3 07 /01/22 7/1/2022 3 2,400,000.00 100.0161 $2,400,386.42 
02004WACS ALLYA 2019-1 A3 MTGE 9/15/2023 4.2 2,310,000.00 101.847 $2,352,665.70 
025816BP3 AXP 2.2 10/30/20 A A3 10/30/2020 1.3 1,705,000.00 99.8804 $1,702,960.63 
02582JHZ6 AMXCA 2018-4 A 12/15/2023 4.5 3,655,000.00 101.5947 $3,713,286.29 
02582JJF8 AMXCA 2018-6 A 2/15/2024 4.6 6,965,000.00 102.077 $7,109,661.66 
02665WCD1 HNDA 2.65 02/12/21 A2 2/12/2021 1.6 4,000,000.00 100.6114 $4,024,456.48 
03065HADO AMCAR 2017-3 A3 Aaa 3/18/2022 2.7 5,649,114.54 99.7747 $5,636,384.26 
032556BZ4 ANAHEIM HSG-B-TXBL AA- 10/1/2019 0.3 2,130,000.00 99.709 $2,123,801.70 
05253JAQ4 ANZ 2.55 11/23/21 11/23/2021 2.4 1,000,000.00 100.7077 $1,007,077.05 
05253JAT8 ANZ 2 1/4 11/09/20 AA- Aa3 11/9/2020 1.4 6,500,000.00 100.0255 $6,501,655.49 
05522RCY2 BACCT 2018-Al Al AAA Aaa 7/17/2023 4 3,005,000.00 101.0277 $3,035,882.99 
05531FAZ6 BBT 2.15 02/01/21 A+ A2 2/1/2021 1.5 4,500,000.00 99.8236 $4,492,059.93 
05579TED4 BNP 2 3/8 05/21/20 A+ Aa3 5/21/2020 0.9 3,450,000.00 99.9983 $3,449,941.11 
06051GFT1 BAC 2 5/8 10/19/20 A+ A3 10/19/2020 1.3 1,000,000.00 100.3934 $1,003,934.33 
06051GGY9 BAC 2. 738 01/23/22 A+ A3 1/23/2022 1.6 4,795,000.00 100.4487 $4,816,515.55 
06051GHHS BAC 3.499 05/17/22 A+ A3 5/17/2022 1.9 1,260,000.00 101.9272 $1,284,282.39 
06367T4W7 BMO 3.104/13/21 AA- Aa2 4/13/2021 1.8 3,410,000.00 101.542 $3,462,580.63 
09248U700 BLACKROCK LIQ FDS FEDFUND o o 2,150,936.95 100 $2,150,936.95 
097023CG8 BA 2.7 05/01/22 5/1/2022 2.8 550,000.00 101.4392 $557,915.57 
110122BY3 BMY 2.6 05/16/22 5/16/2022 2.9 4,815,000.00 101.2692 $4,876,111.45 
12596EABO CNH 2018-B A2 AAA Aaa 12/15/2021 2.5 4,645,699.15 100.2727 $4,658,365.65 
14041NFB2 COMET 2015-AS AS AAA NR 8/15/2023 4.1 5,000,000.00 99.9698 $4,998,489.00 
14313FAD1 CARMX 2018-3 A3 AAA 6/15/2023 4 4,250,000.00 101.6977 $4,322,151.83 
14314AAC3 CARMX 2018-1 A3 AAA 11/15/2022 3.4 3,550,000.00 100.2637 $3,559,361.71 
14314XAC3 CARMX 2018-2 A3 AAA 1/17/2023 3.6 4,250,000.00 101.1528 $4,298,992.30 
14316LAC7 CARMX 2019-2 A3 3/15/2024 4.7 3,900,000.00 101.3376 $3,952,164.84 
14913Q2N8 CAT3.15 09/07/21 A A3 9/7/2021 2.2 850,000.00 101.9889 $866,905.51 
14913Q2TS CAT 2.95 02/26/22 2/26/2022 2.7 3,000,000.00 102.1118 $3,063,353.31 
161571GK4 CHAIT 2014-A2 A2 AAA NR 3/15/2023 3.7 2,406,000.00 101.2444 $2,435,940.50 "' 
17305EFR1 CCCIT 2014-AS AS 6/7/2023 3.9 4,000,000.00 101.1433 $4,045,731.60 
17305EGBS CCCIT 2017-A3 A3 AAA NR 4/7/2022 2.8 5,000,000.00 99.7896 $4,989,479.00 
17305EGG4 CCCIT 2017-AS AS Aaa 8/7/2022 3.1 6,495,000.00 99.72 $6,476,815.95 
17305EGKS CCCIT 2018-Al Al AAA Aaa 1/20/2023 3.6 6,200,000.00 100.6835 $6,242,375.76 
17325FAE8 c 2.1 06/12/20 A+ Al 6/12/2020 0.9 950,000.00 99.811 $948,204.50 
17325FAJ7 c 2 1/s 10120;20 A+ Al 10/20/2020 1.2 5,000,000.00 99.828 $4,991,398.85 
17325FAQ1 c 3.4 01 /23/21 A+ Al 7/23/2021 2 1,000,000.00 102.1283 $1,021,283.11 
190335JD2 COAST CMNTY CLG-E Aal 8/1/2019 0.1 2,000,000.00 99.963 $1,999,260.00 
20271RAK6 CBAAU 2.3 03/12/20 AA- Aa3 3/12/2020 0.7 5,000,000.00 99.9751 $4,998,754.70 
20772KABS CONNECTICUT ST TXBL-SER A A+ Al 1/15/2020 0.5 1,500,000.00 100.099 $1,501,485.00 
22546QAR8 cs 3 10/29/21 A Al 10/29/2021 2.3 2,500,000.00 101.5849 $2,539,623.55 
233851BVS DAIGR 2.45 05/18/20 A- A2 5/18/2020 0.9 5,000,000.00 99.9592 $4,997,960.80 
233851DR2 DAIGR 3.4 02/22/22 2/22/2022 2.7 2,000,000.00 102.0335 $2,040,669.78 
24422EUW7 DE FLOAT 06/07 /21 CORP 6/7/2021 0.2 715,000.00 100.2904 $717,076.36 
254683BP9 DCENT 2015-A2 A AAA Aaa 10/17/2022 3.3 5,000,000.00 99.7589 $4,987,945.50 
26208RAD7 DRIVE 2019-2 A3 3/15/2023 3.7 1,850,000.00 100.9335 $1,867,268.83 
3130ADFV9 FHLB 2 1/4 01/29/21 Aaa 1/29/2021 0.6 11,500,000.00 99.966 $11,496,084.25 
3134GTDQ3 FHLMC 2 3/4 04/12/22 WD 4/12/2022 o 10,000,000.00 100.0143 $10,001,430.30 
341081FW2 NEE FLOATOS/06/22 5/6/2022 0.1 985,000.00 100.0453 $985,446.61 
34528FADO FORDO 2018-A A3 AAA 11/15/2022 3.4 3,330,000.00 101.1012 $3,366,670.63 
34528QGS7 FORDF 2019-1 A 3/15/2024 4.7 4,940,000.00 101.9005 $5,033,886.18 
375558BB8 GILD 2.55 09/01/20 A3 9/1/2020 1.2 6,000,000.00 100.2943 $6,017,655.06 
38141GVUS GS 2 5/8 04/25/21 A A3 4/25/2021 1.7 7,000,000.00 100.34 $7,023,800.28 
38145GAGS GS 2.35 11/15/21 A A3 11/15/2021 1.4 665,000.00 99.9003 $664,336.99 
404280AV1 HSBC 3.4 03/08/21 AA- A2 3/8/2021 1.7 2,500,000.00 101.5378 $2,538,444.70 
40428HPV8 HSBC 2 3/4 08/07 /20 AA- A2 8/7/2020 1.1 3,000,000.00 100.5043 $3,015,128.88 
419792NE2 HAWAII ST AA Aal 10/1/2019 0.3 1,755,000.00 99.747 $1,750,559.85 
43814UAC3 HAROT 2018-1 A3 MTGE Aaa 2/15/2022 2.6 4,190,000.00 100.4284 $4,207,949.12 
448969AB1 HALST 2019-A A2 MTGE 7/15/2021 2 1,500,000.00 100.5497 $1,508,245.20 
4590SUQ23 IBRD 2 10/30/20 Aaa 10/30/2020 0.1 10,000,000.00 100.0001 $10,000,011.10 



CalTRUST Medium Term Fund Holdings 
Effective Date: 6/30/2019 
CUSIP Description Fitch Rating Moodys MaturityDate Years Shares Price Vaue 
459200JXO IBM 2.85 05/13/22 5/13/2022 2.9 1,500,000.00 101.7045 $1,525,567.17 
46623EKG3 JPM 2.295 08/15/21 AA- A2 8/15/2021 1.1 9,000,000.00 99.8533 $8,986,793.31 
46625HJC5 JPM 4.35 08/15/21 8/15/2021 2.1 2,500,000.00 104.0168 $2,600,419.28 
47788BAD6 JDOT 2017-8 A3 AAA Aaa 10/15/2021 2.3 4,198,516.39 99.7429 $4,187,721.58 
47788CAC6 JDOT 2018-A A3 AAA Aaa 4/18/2022 2.8 2,000,000.00 100.458 $2,009,160.60 
48125LRKO JPM 2.604 02/01/21 AA Aa2 2/1/2021 0.6 5,000,000.00 100.1099 $5,005,494.85 
53944VAE9 LLOYDS 2.4 03/17 /20 A+ Aa3 3/17/2020 0.7 1,000,000.00 99.9458 $999,458.03 
53944VAK5 LLOYDS 2. 7 08/17 /20 A+ Aa3 8/17/2020 1.1 2,320,000.00 100.3805 $2,328,828.60 
544587C30 LOS ANGELES CA MUNI IMPT A+ 11/1/2020 1.3 3,910,000.00 101.523 $3,969,549.30 
58772RAD6 MBART 2018-1 A3 Aaa 1/17/2023 3.6 4,200,000.00 101.3411 $4,256,325.36 
59217GCS6 MET 3 3/8 01/11/22 1/11/2022 2.5 2,000,000.00 102.7906 $2,055,811.10 
606822AA2 MUFG 2.95 03/01/21 A Al 3/1/2021 1.7 1,438,000.00 100.9632 $1,451,850.27 
606822AW4 MUFG 3.535 07/26/21 A Al 7/26/2021 2.1 205,000.00 102.2492 $209,610.96 
60687YAF6 MIZUHO O 09/13/21 Al 9/13/2021 0.2 1,500,000.00 101.2689 $1,519,034.12 
60687YAH2 MIZUHO 2.953 02/28/22 Al 2/28/2022 2.7 3,000,000.00 101.1485 $3,034,454.04 
61746BEAO MS 2 1/2 04/21/21 A A3 4/21/2021 1.8 3,500,000.00 100.1874 $3,506,557.46 
61746BED4 MS 2 5/811/17/21 A A3 11/17/2021 2.4 4,000,000.00 100.6051 $4,024,203.68 
61746BEE2 MS O 01/20/22 A A3 1/20/2022 0.1 4,000,000.00 101.0557 $4,042,228.00 
63254MU2 NAB 2.8 01/10/22 Aa3 1/10/2022 2.5 2,000,000.00 101.2156 $2,024,311.36 
63254MX6 NAB 2 1/2 01/12/21 Aa3 1/12/2021 1.5 3,000,000.00 100.3324 $3,009,970.62 
63254ABB3 NAB 3.7 11/04/21 Aa3 11/4/2021 2.4 4,970,000.00 103.1489 $5,126,501.82 
65474VAQ4 NMOTR 2019-A A 2/15/2024 o 2,150,000.00 100.3592 $2,157,722.16 
65478DAD9 NAROT 2018-A A3 Aaa 5/16/2022 2.9 3,800,000.00 100.5223 $3,819,848.16 
65478HADO NAROT 2017-C A3 MA Aaa 4/18/2022 2.8 2,310,000.00 99.972 $2,309,352.05 
65479KAD2 NAROT 2019-A A3 MTGE 10/16/2023 4.3 2,805,000.00 101.7738 $2,854,753.69 
672240UQ9 CITY OF OAKLAND CA Aa2 1/15/2020 0.5 2,385,000.00 99.909 $2,382,829.65 
68389XBKO ORCL 1.9 09/15/21 A Al 9/15/2021 2.1 3,280,000.00 99.4938 $3,263,397.98 
686514AC4 ORHLTH 2.98110/01/20 A2 10/1/2020 1.3 1,000,000.00 100.1591 $1,001,591.12 
69353REU8 PNC 2.45 11/05/20 A+ A2 11/5/2020 1.3 3,260,000.00 100.226 $3,267,366.95 o 

N 
747525AD5 QCOM 2 1/4 05/20/20 A2 5/20/2020 0.9 6,000,000.00 99.9674 $5,998,044.66 
797669XTO SAN FRANCISCO CA BAY AREA AA+ 7/1/2020 1 1,850,000.00 100.047 $1,850,869.50 
79766DKMO SAN FRANCISCO CITY & COUN A+ Al 5/1/2020 0.8 1,500,000.00 99.825 $1,497,375.00 
79770GGM2 SAN FRANCISCO CITY & COUN 8/1/2020 1.1 4,450,000.00 99.962 $4,448,309.00 
798170AB2 SAN JOSE CA REDEV AGY SUC AA 8/1/2019 0.1 3,500,000.00 100.001 $3,500,035.00 
798170ACO SAN JOSE CA REDEV AGY SUC AA 8/1/2020 1.1 2,500,000.00 100.301 $2,507,525.00 
80281LAE5 SANUK 2 7/8 08/05/21 A Baal 8/5/2021 2.1 1,000,000.00 100.057 $1,000,570.00 
80283LAN3 SANUK 2 3/8 03/16/20 A Aa3 3/16/2020 0.7 2,824,000.00 99.9869 $2,823,629.91 
80283LAP8 SANUK 2 1/8 11/03/20 A Aa3 11/3/2020 1.3 1,560,000.00 99.5059 $1,552,292.77 
80285GAD4 SDART 2018-3 A3 Aaa 2/15/2022 2.6 590,000.00 100.1146 $590,675.85 
806851AC5 SLB 3 12/21/20 Baal 12/21/2020 1.4 3,000,000.00 100.82 $3,024,600.33 
83191GAD1 SMAT 2016-2US A3A AAA Aaa 3/15/2021 1.7 2,587,692.71 99.6633 $2,578,980.49 
86562MAL4 SUMIBK O 01/11/22 Al 1/11/2022 o 2,500,000.00 100.9227 $2,523,067.00 
86960BAJ1 SHBASS 2.4 10/01/20 AA Aa2 10/1/2020 1.3 1,000,000.00 100.122 $1,001,220.00 
86960BAL6 SHBASS 2.45 03/30/21 AA Aa2 3/30/2021 1.8 1,500,000.00 100.3149 $1,504,723.92 
86960BAT9 SHBASS 3.35 05/24/21 AA Aa2 5/24/2021 1.9 455,000.00 101.8612 $463,468.50 
89238KAD4 TAOT 2017-D A3 Aaa 1/18/2022 2.6 4,000,000.00 99.7752 $3,991,007.60 
89238TAD5 TAOT 2018-B A3 Aaa 9/15/2022 3.2 4,100,000.00 101.3182 $4,154,047.43 
89239JAD6 TAOT 2019-8 A3 8/15/2023 4.1 3,240,000.00 101.1806 $3,278,250.79 
90261XHK1 UBS 2.35 03/26/20 AA- Aa3 3/26/2020 0.7 7,500,000.00 100.0509 $7,503,817.80 
90331HPC1 USB 2.65 05/23/22 5/23/2022 2.8 2,770,000.00 101.4263 $2,809,508.93 
9128284P2 T 2 5/8 05/15/21 MA Aaa 5/15/2021 1.9 2,000,000.00 101.543 $2,030,859.38 
9128284T4 T 2 5/8 06/15/21 MA Aaa 6/15/2021 2 400,000.00 101.668 $406,671.88 
9128285F3 T 2 7 /8 10/15/21 MA Aaa 10/15/2021 2.3 20,500,000.00 102.543 $21,021,308.65 
9128285R7 T 2 5/8 12/15/21 AAA 12/15/2021 2.5 5,000,000.00 102.1914 $5,109,570.30 
9128286C9 T 2 1/2 02/15/22 MA 2/15/2022 2.6 14,400,000.00 101.9648 $14,682,937.54 
9128286H8 T 2 3/8 03/15/22 AAA 3/15/2022 2.7 88,100,000.00 101.7813 $89,669,281.25 
9128286M7 T 2 1/4 04/15/22 MA 4/15/2022 2.8 32,400,000.00 101.4102 $32,856,890.54 
9128286U9 T 2 1/8 05/15/22 MA 5/15/2022 2.9 42,740,000.00 101.125 $43,220,825.00 
9128286Y1 T 1 3/4 06/15/22 6/15/2022 3 56,800,000.00 100.1406 $56,879,875.00 



CalTRUST Medium Term Fund Holdings 
Effective Date: 6/30/2019 
CUSIP Description Fitch Rating Moodys MaturityDate Years Shares Price Vaue 
912828¥20 T 2 5/8 07 /15/21 Aaa 7/15/2021 2 4,400,000.00 101.7305 $4,476,140.64 
91324PCH3 UNH 2 7/8 12/15/21 12/lS/2021 2.5 2,000,000.00 101.4774 $2,029,547.70 
91324PDH2 UNH 3.15 06/15/21 A- A3 6/15/2021 2 2,500,000.00 101.7805 $2,544,511.53 
94988J5N3 WFC 2.6 01/15/21 AA- Aa2 1/15/2021 1.5 250,000.00 100.4078 $251,019.40 
94988J5P8 WFC 3.325 07 /23/21 7/23/2021 1.1 3,000,000.00 100.9557 $3,028,669.77 
94988J5TO WFC 3 5/8 10/22/21 10/22/2021 2.2 5,500,000.00 102.825 $5,655,375.50 
961214(50 WSTP 2.6 11/23/20 Aa3 11/23/2020 1.4 3,000,000.00 100.4705 $3,014,114.82 
USD US DOLLARS o o 10,961,816.60 1 $10,961,816.60 
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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 $ 27,725,679,500.00 $ 112,016,945.00 

Federal Acencv: 
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 $ - $ - $ - $ - 
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 $ 600,272,961.97 $ 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 $ - $ - $ - $ - 
Bonds $ - $ - $ - $ - 

Repurchase Acreements $ - $ - $ - $ - 
Reverse Repurchase $ - $ - $ - $ - 

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 
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Fair Value Including Accrued Interest 

* Governmental Accounting Standards Board (GASS) Statement #72 

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

$ 106,046,486,871.82 

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. 


