
ABAG
Summary by Issuer

June 30, 2021

% of
Portfolio

Average Days
to Maturity

Par
ValueIssuer

Number of
Investments

Average
YTM 365Market Value

BLK ROCK T-FUND TRUSTEE 7,108,760.70 7.04 0.01017 17,108,760.70

LOCAL AGENCY INVESTMENT FUND 46,076,719.28 45.65 0.2625 146,076,719.28

MORGAN STANLEY GOV'T INST CUST 972.03 0.00 0.0301 1972.03

UNION BANK CHECKING 18,646,777.44 18.47 0.0008 118,646,777.44

UNION BANK SFBRA 29,000,668.07 28.73 0.0001 129,000,668.07

US TREASURY 99,981.60 0.10 0.0211 126100,000.00

Total and Average 33 100,933,879.12 100.00 0.120 1100,933,897.52

Portfolio ABAG
AC

Run Date: 07/12/2021 - 11:34 SI (PRF_SI) 7.1.1
Report Ver. 7.3.71



ABAG
Summary by Type

Grouped by Fund
June 30, 2021

Security Type
% of

Portfolio
Average Days

to Maturity
Par

Value
Number of

Investments
Average
YTM 365Market Value

Fund:  ABAG ADMIN

Local Agency Investment Funds 249,603.32 0.25 11 0.262249,603.32

Passbook/Checking Accounts 7,930,690.57 7.86 12 0.0007,930,690.57

Subtotal 3 8,180,293.89 8.11 10.0088,180,293.89

Fund:  ABAG SF ESTUARY PARTNERSHIP

Local Agency Investment Funds 107,652.69 0.11 11 0.262107,652.69

Subtotal 1 107,652.69 0.11 10.262107,652.69

Fund:  ABAG BAYREN

Passbook/Checking Accounts 9,333,243.63 9.25 11 0.0009,333,243.63

Subtotal 1 9,333,243.63 9.25 10.0009,333,243.63

Fund:  ABAG BALANCE FOUNDATION

Passbook/Checking Accounts 26,007.92 0.03 11 0.00026,007.92

Subtotal 1 26,007.92 0.03 10.00026,007.92

Fund:  SAN FRANCISCO BAY TRAIL

Passbook/Checking Accounts 292,617.01 0.29 11 0.000292,617.01

Subtotal 1 292,617.01 0.29 10.000292,617.01

Fund:  ABAG FINANCE CORP

Passbook/Checking Accounts 18,101.77 0.02 11 0.00018,101.77

Subtotal 1 18,101.77 0.02 10.00018,101.77

Fund:  SF BAY RESTORATION AUTHORITY

Local Agency Investment Funds 41,592,881.00 41.21 11 0.26241,592,881.00

Mutual Funds - Custodial 972.03 0.00 11 0.030972.03

Passbook/Checking Accounts 29,000,668.07 28.73 11 0.00029,000,668.07

Treasury Discounts -Amortizing 99,981.60 0.10 1261 0.021100,000.00

Portfolio ABAG
AC

Run Date: 07/12/2021 - 11:58 ST (PRF_ST) 7.2.0
Report Ver. 7.3.72



Security Type
% of

Portfolio
Average Days

to Maturity
Par

Value

Grouped by Fund

Page 2
Summary by Type

ABAG

Number of
Investments

June 30, 2021

Average
YTM 365Market Value

Subtotal 4 70,694,502.70 70.04 10.15470,694,521.10

Fund:  ABAG POWER

Local Agency Investment Funds 1,260,909.09 1.25 11 0.2621,260,909.09

Passbook/Checking Accounts 635,309.05 0.63 11 0.000635,309.05

Subtotal 2 1,896,218.14 1.88 10.1741,896,218.14

Fund:  ABAG FIN AUTH NONPROFIT

Local Agency Investment Funds 2,865,673.18 2.84 11 0.2622,865,673.18

Passbook/Checking Accounts 410,807.49 0.41 11 0.000410,807.49

Subtotal 2 3,276,480.67 3.25 10.2293,276,480.67

Fund:  ABAG FAN CFD 2007 WINDEMERE

Mutual Funds - Trustee 19,785.27 0.02 13 0.01019,785.27

Subtotal 3 19,785.27 0.02 10.01019,785.27

Fund:  ABAG FAN CFD 690&942  MRKT ST

Mutual Funds - Trustee 1,572,005.16 1.56 13 0.0101,572,005.16

Subtotal 3 1,572,005.16 1.56 10.0101,572,005.16

Fund:  ABAG FAN CFD 2006-2 SF MINT

Mutual Funds - Trustee 463,992.22 0.46 13 0.010463,992.22

Subtotal 3 463,992.22 0.46 10.010463,992.22

Fund:  ABAG FAN CFD 2014&17 WINDEMERE

Mutual Funds - Trustee 3,636,278.18 3.60 13 0.0103,636,278.18

Subtotal 3 3,636,278.18 3.60 10.0103,636,278.18

Fund:  ABAG FAN CFD 2006-1 SF RINCON

Mutual Funds - Trustee 1,416,699.87 1.40 15 0.0101,416,699.87

Subtotal 5 1,416,699.87 1.40 10.0101,416,699.87

Total and Average 33 100,933,879.12 100.00 10.120100,933,897.52

Portfolio ABAG
AC

Run Date: 07/12/2021 - 11:58 ST (PRF_ST) 7.2.0
Report Ver. 7.3.73
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D
ITED

 Schedule 
of Investm

ents 
By Security Type T -Fund 

30.Jun-21 

1 of4 

. 
. 

M
aturity or 

F
inal 

Y
ield or 

M
oody's 

S
&
P
 

P
osition D

escnptlon 
Identifier 

P
ar 

%
 P
ar 

R 
t 

M
 tu ity 

C 
A
m
ortized C

ost 
R ti 

R
 ti 

G
eography 

ese 
a 

r 
oupon 

a ng 
a ng 

W
A
M
 34 days I W

A
L 89 days 

U.S. Treasury D
ebi 

72,487,780,100 
58.87%
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G
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912796H
85 

912796482 

912796C
64 

912796J34 

912796M
30 

91282C
A
S

O 

912796J67 

912796J59 

912796857 

91282C
AA9 

912796H85 

91282C
BK6 

912796C
49 

9128287G
9 

9127965G
O
 

91282C
BK6 

912796M
48 

912796C
31 

912796H93 

91282C
A
S

O 

912796C
49 

91282C
BY6 

912796C
64 

912828ZK9 

912796H
51 

912796H
93 

912828YN
4 

912828245 

912796F61 

9128287G
9 

9128287G
9 

912796F61 

9127964W
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912796H93 

912796A90 

9127964V
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912796M
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9127964LO
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4,800,000,000 

3,212,105,000 

2,509,125,000 

2,051,455,000 

2,033,155,000 

2,000,000,000 

1,943,159,700 

1,794,060,000 

1,780,040,000 

1,737,049,200 

1,718,499,700 

1,663,067,500 

1,565,000,000 

1,523,115,000 

1,501,470,000 

1,500,000,000 

1,439,020,000 

1,406,986,200 

1,388,800,000 

1,270,000,000 

1,103,950,500 

1,100,530,000 
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1,000,000,000 

831,035,000 

790,550,000 

768,215,000 

756,945,000 

757,085,000 

723,300,000 

719,000,000 

713,800,000 

647,428,600 

629,915,000 

607,032,800 

537,000,000 

504,560,000 

500,000,000 

450,000,000 

395,412,500 

378,300,000 

371,925,000 

352,514,200 

349,500,000 

325,000,000 

300,000,000 

300,000,000 

300,000,000 

295, 155,000 

284,235,000 

283,760,000 

281,846,800 

275,000,000 

271,030,000 

271,030,000 

271,030,000 

265,725,000 

260,295,000 

257,375,000 

255,620,000 

251,880,000 

250,000,000 

250,000,000 

250,000,000 

249,445,000 

242,755,000 

3.90%
 

2.61%
 

2.04%
 

1.67%
 

1.65%
 

1.62%
 

1.58%
 

1.46%
 

1.45%
 

1.41%
 

1.40%
 

1.35%
 

1.27%
 

1.24%
 

1.22%
 

1.22%
 

1.17%
 

1.14%
 

1.13%
 

1.03%
 

0.90%
 

0.89%
 

0.86%
 

0.81%
 

0.67%
 

0.64%
 

0.62%
 

0.61%
 

0.61%
 

0.59%
 

0.58%
 

0.58%
 

0.53%
 

0.51%
 

0.49%
 

0.44%
 

0.41%
 

0.41%
 

0.37%
 

0.32%
 

0.31%
 

0.30%
 

0.29%
 

0.28%
 

0.26%
 

0.24%
 

0.24%
 

0.24%
 

0.24%
 

0.23%
 

0.23%
 

0.23%
 

0.22%
 

0.22%
 

0.22%
 

0.22%
 

0.22%
 

0.21%
 

0.21%
 

0.21%
 

0.20%
 

0.20%
 

0.20%
 

0.20%
 

0.20%
 

0.20%
 

6-Jul-21 

12-Aug-21 
12-A

ug-21 

5-A
ug-21 

5-A
ug-21 

27-Jul-21 
27-Jul-21 

12-0
ct-21 

12-0ct-21 

1-Jul-21 
31-0

ct-22 

16-Dec-21 

9-D
ec-21 

8-Jul-21 

1-Jul-21 

6-Jul-21 

1-Jul-21 

22-Jul-21 

1-Jul-21 

2-D
ec-21 

1-Jul-21 

19-0ct-21 

27-Jan-22 

13-Jul-21 

1-Jul-21 

22-Jul-21 

1-Jul-21 

5-A
ug-21 

1-Jul-21 

12-N
ov-21 

13-Jul-21 

1-Jul-21 

16-D
ec-21 

9-D
ec-21 

8-Jul-21 

31-Jul-22 

6-Jul-21 

31-Jan-23 

22-Jul-21 

31-Jul-21 

2-D
ec-21 

31-Jan-23 

19-0
ct-21 

27-Jan-22 

13-Ju~21 

31-0
ct-22 

22-Jul-21 

30-Apr-23 

5-A
ug-21 

30-A
pr-22 

12-N
ov-21 

13-Jul-21 

31-0
ct-21 

1-Jul-21 
31-Jan-22 

30-S
ep-21 

30-S
ep-21 

1-Jul-21 
31-Jul-21 

1-Jul-21 
31-Jul-21 

30-S
ep-21 

30-S
ep-21 

4-N
ov-21 

13-Jul-21 

30-D
ec-21 

7-0
ct-21 

26-0
ct-21 

9-S
ep-21 

1-Jul-21 

4-Nov-21 

13-Jul-21 

30-D
ec-21 

7-0
ct-21 

26-0ct-21 

9-S
ep-21 

31-0
ct-21 

23-D
ec-21 

23-D
ec-21 

5-A
ug-21 

5-A
ug-21 

13-Jul-21 
13-Jul-21 

2-N
ov-21 

2-N
ov-21 

12-A
ug-21 

12-A
ug-21 

1-Jul-21 
31-Jul-22 

1-Jul-21 
31-0ct-21 

1-Jul-21 
31-Jan-23 

24-A
ug-21 

24-A
ug-21 

5-A
ug-21 

5-A
ug-21 

10-A
ug-21 

10-A
ug-21 

26-0
ct-21 

9-D
ec-21 

2-S
ep-21 

5-0ct-21 

5-0
ct-21 

5-0ct-21 

26-0
ct-21 

9-D
ec-21 

2-S
ep-21 

5-0ct-21 

5-0
ct-21 

5-0ct-21 

238,870,000 
0.19%

 
19-0ct-21 

19-0ct-21 

6-Jul-21 

19-Aug-21 
19-A

ug-21 

6-Jul-21 
6-Jul-21 

19-0ct-21 
19-0

ct-21 

23-D
ec-21 

23-D
ec-21 

5-0
ct-21 

5-0ct-21 

1-Jul-21 
31-0ct-21 

1-Jul-21 
30-A

pr-22 

1-Jul-21 
31-Jan-23 

5-Aug-21 
5-A

ug-21 

10-Aug-21 
10-Aug-21 

0.01%
 

0.05%
 

0.07%
 

0.03%
 

0.03%
 

0.10%
 

0.04%
 

0.04%
 

0.02%
 

0.11%
 

0.001'/, 

0.08%
 

0.03%
 

0.27%
 

0.11%
 

0.09%
 

0.04%
 

0.09%
 

0.06%
 

0.11%
 

0.01%
 

0.08%
 

0.04%
 

0.16%
 

0.04%
 

0.05%
 

0.31%
 

0.21%
 

0.05%
 

0.29%
 

0.29%
 

0.05%
 

0.14%
 

0.05%
 

0.06%
 

0.04%
 

0.05%
 

0.14%
 

0.24%
 

0.06%
 

0.02%
 

0.06%
 

0.05%
 

0.14%
 

0.11%
 

0.29%
 

0.10%
 

0.05%
 

0.06%
 

0.02%
 

0.05%
 

0.04%
 

0.06%
 

0.03%
 

0.03%
 

0.03%
 

0.06%
 

0.05%
 

0.04%
 

0.06%
 

0.03%
 

0.35%
 

0.08%
 

0.09%
 

0.02%
 

0.03%
 

0.04%
 

4,799,989,440 

3,211,884,650 

2,508,990,511 

2,051,410,483 

2,032,980,555 

1,999,980,600 

1,942,796,912 

1,793,739,581 

1,780,033,058 

1,737,040,167 

1,718,495,919 

1,663,286,859 

1,564,983,255 

1,523,099,160 

1,500,801,245 

1,500,197,850 

1,438,866,169 

1,406,247,532 

1,388,776,529 

1,269,987,681 

1,103,938,688 

1,100,611,659 

1,059,943,184 

1,000,092,800 

830,917,492 

790,536,640 

768,340,526 

756,852,199 

756,993,771 

723,292,478 

718,992,522 

713,713,987 

647,124,244 

629,904,354 

606,814,997 

536,948,824 

504,479,220 

499,889,900 

450,073,530 

395,304,671 

378,279,723 

371,918,714 

352,455,929 

349,476,024 

324,998,310 

300,049,020 

300,039,570 

299,977,500 

295,139,180 

284,227,525 

283,714,570 

281,796,462 

274,971,125 

271,008,318 

271,008,318 

271,008,318 

265,703,290 

260,294,427 

257,347,487 

255,550,292 

251,859,850 

250,040,850 

250,023,200 

250,032,975 

249,431,630 

242,748,616 

238,844,465 
G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

A-1+ 

A-1+ 

A-1+ 

A
-1+ 

A
-1+ 

A
A
+ 

A-1+ 

A-1+ 

A
-1+ 

A
A
+ 

A
-1+ 

A
A
+ 

A-1+ 

A
A
+ 

A-1+ 

A
A
+ 

A-1+ 

A
-1+ 

A
-1+ 

A
A
+ 

A
-1+ 

A
A
+ 

A-1+ 

A
A
+ 

A-1+ 

A-1+ 

A
A
+ 

A
A
+ 

A-1+ 

A
A
+ 

A
A
+ 

A-1+ 

A-1+ 

A
-1+ 

A
-1+ 

A-1+ 

A-1+ 

A-1+ 

A
A
+ 

A-1+ 

A-1+ 

A
-1+ 

A
-1+ 

A-1+ 

A
A
+ 

A
A
+ 

A
A
+ 

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
A
+ 

A
A
+ 

A
A
+ 

A-1+ 

A
-1+ 

A-1+ 

U
nited 

States 

U
nited 

States 

U
nited 

States 

United 
States 

um
ted States 

United 
States 

U
nited 

States 

United 
States 

United States 
United 

States 

United 
States 

Unned 
States 

U
nited 

States 

U
nited 

States 

U
nned 

States 

United States 
U
nned 

S
tates 

U
nited 

S
tates 

united 
States 

United 
States 

U
nned 

States 

Unned 
States 

U
nited 

States 

U
nited 

States 

U
nned 

States 

United 
S
tates 

U
nited 

S
tates 

United 
States 

U
nited 

States 

U
nited 

States 

United 
States 

U
nited 

States 

United 
States 

United 
States 

Unned 
States 

United 
States 

U
nited 

States 

U
nited 

States 

U
nited 

States 

United 
States 

U
nited 

States 

United 
States 

United 
S
tates 

United 
States 

U
nited 

States 

U
nned 

States 

U
nited 

States 

United 
States 

U
nned 

States 

United 
States 

United 
States 

U
nited 

States 

United 
States 

U
nited 

States 

United 
States 

U
nited 

States 

United 
States 

United 
States 

United 
States 

Unned 
States 

Unned 
States 

U
nited 

States 

United 
States 

U
nited 

States 

U
nited 

States 

United 
States 

United 
States 
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B
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C
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D
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 S
chedule of Investm

ents 
By S

ecurity Type T-Fund 
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M
aturity or 

Final 
Y
leld or 

. 
M
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S
&
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P
osition D
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Identifier 

P
ar 

%
 P
ar 

R 
t 

M
 t rity 

C 
A
m
ortized C

ost 
R II 

R
ati 

G
eography 

ese 
a u 

oupon 
a ng 

ng 

TR
EASU

R
Y BILL 

TR
EASU

R
Y BILL 

TR
EASU

R
Y N

O
TE 

TR
EASU

R
Y BILL 

TR
EASU

R
Y BILL 

TR
EASU

R
Y BILL 

TR
EASU

R
Y BILL 

TR
EASU

R
Y BILL 

TR
EASU

R
Y BILL 

TR
EASU

R
Y BILL 

TR
EASU

R
Y BILL 

TR
EASU

R
Y BILL 

TR
EASU

R
Y BILL 

TR
EASU

R
Y NO

TE 
TR

EASU
R
Y BILL 

TR
EASU

R
Y FLO

ATIN
G
 R

ATE N
O
TE 

TR
EASU

R
Y FLO

A
TIN

G
 R

ATE NO
TE 

TR
EASU

R
Y FLO

ATIN
G
 R

ATE N
O
TE 

TR
EASU

R
Y BILL 

TR
EASU

R
Y FLO

ATIN
G
 R
ATE NO

TE 
TR

EASU
R
Y BILL 

TR
EASU

R
Y BILL 

TR
EASU

R
Y BILL 

TR
EASU

R
Y BILL 

TR
EASU

R
Y FLO

ATIN
G
 R

ATE NO
TE 

TR
EASU

R
Y BILL 

TR
EASU

R
Y N

O
TE 

TR
EASU

R
Y NO

TE 
TR

EASU
R
Y FLO

ATIN
G
 R
ATE N

O
TE 

TR
EASU

R
Y FLO

ATIN
G
 R

ATE NO
TE 

TR
EASU

R
Y BILL 

TR
EASU

R
Y BILL 

TR
EASU

R
Y FLO

ATIN
G
 R

ATE NO
TE 

TR
EASU

R
Y BILL 

TR
EASU

R
Y FLO

A
TIN

G
 R

ATE NOTE 
TR

EASU
R
Y BILL 

TR
EASUR

Y FLO
ATIN

G
 R

ATE NOTE 
TR

EASU
R
Y BILL 

TR
EASU

R
Y BILL 

TR
EASU

R
Y BILL 

TR
EASU

R
Y FLO

ATIN
G
 R

ATE NO
TE 

TR
EASU

R
Y BILL 

TR
EASU

R
Y N

O
TE 

TR
EASU

R
Y N

O
TE 

TR
EASU

R
Y NO

TE 
TR

EASU
R
Y BILL 

TR
EASU

R
Y FLO

ATIN
G
 R

ATE NO
TE 

TR
EASU

R
Y FLO

ATIN
G
 R

ATE NO
TE 

TR
EASU

R
Y FLO

ATIN
G
 R

ATE NO
TE 

TR
EASU

R
Y FLO

ATIN
G
 R

ATE NO
TE 

TR
EASU

R
Y FLO

ATIN
G
 R

ATE NO
TE 

TR
EASU

R
Y BILL 

TR
EASU

R
Y BILL 

TR
EASU

R
Y BILL 

TR
EASU

R
Y BILL 

TR
EASU

R
Y BILL 

TR
EASURY BILL 

TR
EASU

R
Y BILL 

TR
EASU

R
Y FLO

ATIN
G
 R

ATE NO
TE 

TR
EASURY FLO

ATIN
G
 R

ATE NO
TE 

TR
EASURY FLO

ATIN
G
 R

ATE N
O
TE 

TR
EASUR

Y NO
TE 

TR
EASU

R
Y BILL 

TR
EASU

R
Y NO

TE 
TR

EASU
R
Y NO

TE 
TR

EASU
R
Y NO

TE 
TR

EASU
R
Y FLO

ATIN
G
 R

ATE N
O
TE 

TR
EASURY FLO

ATING
 R

ATE N
O
TE 

TR
EASURY BILL 

TR
EASURY BILL 

912796J67 
912796K32 
9128286U

9 
912796H

85 
912796H

85 
912796063 
912796J67 
912796H

93 
912796048 
912796H

85 
912796H51 
9127964LO 
912796048 
912828F96 
912796J59 
912828YN4 
912828YN

4 
9128282K9 
912796A90 
9128287G

9 
912796M

55 
912796H

85 
9127965G

O 
912796H

93 
912828YN

4 
9127964W

6 
912828YT1 
912828SV3 
912828245 
9128287G

9 
912796M

30 
912796M

30 
912828YN

4 
912796C

64 
912828YN

4 
912796C

49 
9128287G

9 
912796M

22 
912796M

22 
912796J67 
912828YN

4 
912796A90 
912828W

55 
912828J43 
912828ZX1 
912796F61 
912828YN

4 
912828245 
912828245 
9128282K9 
9128287G

9 
912796H

93 
912796H

85 
912796H

93 
912796C

64 
912796C

64 
912796C

64 
912796C

64 
9128282K9 
91282C

BK6 
912828YN

4 
912828F96 
912796048 
912828U

65 
912828U65 
912828YT1 
912828YN

4 
9128287G

9 
912796C

64 
912796C31 

234,605.000 
231,125,000 
225,795,000 
225,885,000 
217,335,000 
216,915,000 
215,060,000 
210,390,000 
208,290,000 
208,000,000 
206,785,000 
204,640,000 
204,405,000 
200,000,000 
201, 190,000 
200,000,000 
200,000,000 
200,000,000 

0.19%
 

0.19%
 

0.18%
 

0.18%
 

0.18%
 

0.18%
 

0.17%
 

0.17%
 

0.17%
 

0.17%
 

0.17%
 

0.17%
 

0.17%
 

0.16%
 

0.16%
 

0.16%
 

0.16%
 

0.16%
 

16-D
ec-21 

16-D
ec-21 

24-Aug-21 
24-Aug-21 

15-M
ay-22 

15-M
ay-22 

6-Jul-21 
6-Jul-21 

2-Sep-21 
16-D

ec-21 
13-Jul-21 

6-Jul-21 
6-Jul-21 

2-Sep-21 
16-D

ec-21 
13-Jul-21 

19-Aug-21 
19-Aug-21 

6-Jul-21 
12-N

ov-21 
9-Sep-21 

6-Jul-21 
12-N

ov-21 
9-Sep-21 

19-Aug-21 
19-Aug-21 

31-0ct-21 
9-D

ec-21 
1-Jul-21 
1-Jul-21 
1-Jul-21 

31-0ct-21 
9-D

ec-21 
31-0

ct-21 
31-0ct-21 
30-Apr-22 

183,760,000 
0.15%

 
30-D

ec-21 
30-D

ec-21 
175,000,000 
170,255,000 
165,670,000 
163,425,000 
157,480,000 
152,685,000 
152,515,000 

0.14%
 

0.14%
 

0.13%
 

0.13%
 

0.13%
 

0.12%
 

0.12%
 

1-Jul-21 
26-0ct-21 
6-Jul-21 

2-D
ec-21 

13-Jul-21 
1-Jul-21 

4-N
ov-21 

31-Jul-21 
26-0ct-21 

6-Jul-21 
2-D

ec-21 
13-Jul-21 
31-0ct-21 
4-Nov-21 

150,000,000 
0.12%

 
30-N

ov-21 
30-N

ov-21 
148,005,000 

0.12%
 

15-M
ay-22 

15-M
ay-22 

150,000,000 
150,000,000 
148,005,000 
148,005,000 
142,815,000 
142,110,000 
139,050,000 
138,305,000 
135,975,000 
135,515,000 
135,515,000 
130,335,000 
125,000,000 
111,690,000 
100,000,000 
100,000,000 
100,350,000 
100,275,000 
100,000,000 
100,000,000 
100,000,000 
100,000,000 
100,000,000 
100,000,000 
99,405,000 
94,485,000 

0.12%
 

0.12%
 

0.12%
 

0.12%
 

0.12%
 

0.12%
 

0.11%
 

0.11%
 

0.11%
 

0.11%
 

0.11%
 

0.11%
 

0.10%
 

0.09%
 

0.08%
 

0.08%
 

0.08%
 

0.08%
 

0.08%
 

0.08%
 

0.08%
 

0.08%
 

0.08%
 

0.08%
 

0.08%
 

0.08%
 

1-Jul-21 
1-Jul-21 

12-0ct-21 
12-0ct-21 

1-Jul-21 
5-Aug-21 

1-Jul-21 
22-Jul-21 
1-Jul-21 
5-0ct-21 
5-0ct-21 

16-D
ec-21 

1-Jul-21 

31-Jan-22 
31-Jul-21 
12-0ct-21 
12-0ct-21 
31-0ct-21 
5-Aug-21 
31-0ct-21 
22-Jul-21 
31-Jul-21 
5-0ct-21 
5-0ct-21 

16-D
ec-21 

31-0ct-21 
30-D

ec-21 
30-D

ec-21 
28-Feb-22 

28-Feb-22 
28-Feb-22 

28-Feb-22 
30-Jun-22 

30-Jun-22 
30-Sep-21 

30-Sep-21 
1-Jul-21 

31-0ct-21 
1-Jul-21 

31-Jan-22 
1-Jul-21 

31-Jan-22 
1-Jul-21 

30-Apr-22 
1-Jul-21 

31-Jul-21 
13-Jul-21 

13-Jul-21 
6-Jul-21 

6-Jul-21 
13-Jul-21 

13-Jul-21 
92,205,000 

0.07%
 

5-Aug-21 
5-Aug-21 

92,205,000 
0.07%

 
5-Aug-21 

5-Aug-21 
92,205,000 

0.07%
 

5-Aug-21 
5-Aug-21 

92,205,000 
92,035,000 
90,000,000 
85,690,000 
80,975,000 
81,760,000 
80,800,000 
79,885,000 
79,730,000 
75,000,000 
74,000,000 
73,765,000 

0.07%
 

5-Aug-21 
5-Aug-21 

0.07%
 

1-Jul-21 
30-Apr-22 

0.07%
 

1-Jul-21 
31-Jan-23 

0.07%
 

1-Jul-21 
31-0

ct-21 
0.07%

 
31-0ct-21 

31-0ct-21 
0.07%

 
19-Aug-21 

19-Aug-21 
0.07%

 
30-Nov-21 

30-Nov-21 
0.06%

 
30-N

ov-21 
30-N

ov-21 
0.06%

 
30-Nov-21 

30-N
ov-21 

0.06%
 

1-Jul-21 
31-0ct-21 

0.06%
 

1-Jul-21 
31-Jul-21 

0.06%
 

5-Aug-21 
5-Aug-21 

70,135,000 
0.06%

 
27-Jan-22 

27-Jan-22 

0.04%
 

0.05%
 

0.07%
 

0.08%
 

0.08%
 

0.06%
 

0.04%
 

0.05%
 

0.06%
 

0.01%
 

0.05%
 

0.06%
 

0.06%
 

0.12%
 

0.04%
 

0.35%
 

0.29%
 

0.15%
 

0.10%
 

0.34%
 

0.05%
 

0.08%
 

0.05%
 

0.05%
 

0.24%
 

0.14%
 

0.12%
 

0.07%
 

0.27%
 

0.31%
 

0.03%
 

0.03%
 

0.29%
 

0.02%
 

0.35%
 

0.01%
 

0.31%
 

0.03%
 

0.03%
 

0.04%
 

0.34%
 

0.11%
 

0.06%
 

0.06%
 

0.07%
 

0.05%
 

0.35%
 

0.25%
 

0.25%
 

0.19%
 

0.30%
 

0.05%
 

0.08%
 

0.05%
 

0.07%
 

0.07%
 

0.07%
 

0.07%
 

0.19%
 

0.09%
 

0.29%
 

0.13%
 

0.06%
 

0.13%
 

0.13%
 

0.13%
 

0.29%
 

0.29%
 

0.07%
 

0.09%
 

234,561,199 
231,107,666 
229,835, 150 
225,884,503 
217,334,522 
216,892,224 
215,019,848 
210,386,444 
208,272,983 
207,999,542 
206,755,761 
204,594,938 
204,388,300 
201,250,440 
201,154,067 
200,032,680 
200,032,680 
200,018,560 
183,694,067 

G
ovt 

174,998,180 
170,227,742 
165,669,636 
163,352,211 
157,477,339 
152,709,949 
152,443,303 
150,857,730 

G
ovt 

150,170,076 
G
ovt 

149,981,610 
149,998,440 
147,992,301 
147,992,301 
142,838,336 
142,102,383 
139,072,721 
138,303,520 
135,973,586 
135,504,159 
135,504,159 
130,310,666 
125,020,425 
111,649,926 
101,207,380 
101,118,640 
100,404,119 
100,262,917 
100,016,340 
99,987,740 
99,987,740 

100,009,280 
99,998,960 
99,998,310 
99,404,781 
94,483,403 
92,200,058 

G
ovt 

92,200,058 
G
ovt 

92,200,058 
G
ovt 

92,200,058 
G
ovt 

92,043,541 
G
ovt 

90,011,871 
G
ovt 

85,704,002 
G
ovt 

81,481,272 
G
ovt 

81,753,320 
G
ovt 

81,343,727 
G
ovt 

80,422,570 
G
ovt 

80,185,912 
G
ovt 

75,012,255 
G
ovt 

73,999,230 
G
ovt 

73,761,046 
G
ovt 

70,098,179 
G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

A-1+ 

A
-1+ 

A
A
+ 

A
-1+ 

A-1+ 

A-1+ 

A-1+ 

A-1+ 

A-1+ 
A
-1+ 

A
-1+ 

A
-1+ 

A
-1+ 

A
A
+ 

A
-1+ 

A
A
+ 

A
A
+ 

A
A
+ 

A
-1+ 

A
A
+ 

A-1+ 

A-1+ 

A
-1+ 

A
-1+ 

A
A
+ 

A
-1+ 

A
A
+ 

A
A
+ 

A
A
+ 

A
A
+ 

A-1+ 
A
-1+ 

A
A
+ 

A-1+ 

A
A
+ 

A
-1+ 

A
A
+ 

A
-1+ 

A-1+ 

A
-1+ 

A
A
+ 

A
-1+ 

A
A
+ 

A
A
+ 

A
A
+ 

A
-1+ 

A
A
+ 

A
A
+ 

A
A
+ 

A
A
+ 

A
A
+ 

A
-1+ 

A-1+ 

A
-1+ 

A
-1+ 

A-1+ 

A-1+ 

A
-1+ 

A
A
+ 

A
A
+ 

A
A
+ 

A
A
+ 

A
-1+ 

A
A
+ 

A
A
+ 

A
A
+ 

A
A
+ 

A
A
+ 

A-1+ 

A
-1+ 

United States 
United States 
United States 
United States 
United States 
United States 
United States 
United States 
U
nited States 

United States 
United States 
United States 
United States 
U
nrted States 

United States 
United States 
United States 
United States 
United States 
U
nited States 

United States 
United States 
United States 
United States 
U
nited States 

United States 
U
nited States 

U
nited States 

U
nited States 

U
nited States 

United States 
U
nited States 

United States 
United States 
United States 
United States 
United States 
United States 
U
nrted States 

United States 
United States 
United States 
United States 
United States 
U
nited States 

United States 
United States 
United States 
U
nited States 

United States 
U
nited States 

Unrted States 
United States 
United States 
U
nited States 

Unrted States 
United States 
United States 
United States 
United States 
United States 
United States 
United States 
U
nited States 

Unrted States 
United States 
United States 
United States 
United States 
United States 

15



BLAC KROC I('" 
U
N
A
U
D
ITED

 Schedule of Investm
ents B

y Security Type T-Fund 
30.Jun-21 

3of4 

. . 
M
aturity or 

Final 
Yield or 

. 
M
oody's 

S&
P 

Pos,tlon D
escription 

Identifier 
Par 

%
 Par 

R 
t 

M
 t 

ity 
C 

A
m
ortized C

ost 
R
a I 

R tl 
G
eography 

ese 
a ur 

oupon 
t ng 

a 
ng 

TR
EASU

R
Y BILL 

TR
EASU

R
Y FLO

ATIN
G
 R

ATE NO
TE 

TR
EASU

R
Y N

O
TE 

TR
EASU

R
Y BILL 

TR
EASU

R
Y BILL 

TR
EASU

R
Y BILL 

TR
EASU

R
Y BILL 

TR
EASU

R
Y BILL 

TR
EASU

R
Y BILL 

TR
EASU

R
Y FLO

ATIN
G
 R

ATE NO
TE 

TR
EASU

R
Y FLO

ATIN
G
 R

ATE NO
TE 

TR
EASU

R
Y BILL 

TR
EASU

R
Y N

O
TE 

TR
EASU

R
Y FLO

ATIN
G
 R

ATE N
O
TE 

TR
EASU

R
Y FLO

ATIN
G
 R

ATE N
O
TE 

TR
EASU

R
Y N

O
TE 

TR
EASU

R
Y BILL 

TR
EASU

R
Y N

O
TE 

TR
EASU

R
Y N

O
TE 

TR
EASU

R
Y FLO

ATIN
G
 R
ATE N

O
TE 

TR
EASU

R
Y BILL 

TR
EASU

R
Y BILL 

TR
EASU

R
Y BILL 

TR
EASU

R
Y FLO

ATIN
G
 R

ATE NO
TE 

TR
EASU

R
Y BILL 

TR
EASU

R
Y N

O
TE 

TR
EASU

R
Y BILL 

TR
EASU

R
Y N

O
TE 

TR
EASU

R
Y N

O
TE 

TR
EASU

R
Y N

O
TE 

TR
EASU

R
Y N

O
TE 

TR
EASU

R
Y BILL 

TR
EASU

R
Y FLO

ATIN
G
 RATE NO

TE 
TR

EASU
R
Y FLO

ATIN
G
 R

ATE N
O
TE 

TR
EASU

R
Y BILL 

912796H
85 

912828ZK9 
9128285LO 
912796F61 
912796M

63 
912796C

64 
912796M

48 
9127964LO

 
912796J75 
912828YN

4 
91282C

BK6 
912796H

93 
9128285F3 
912828YN

4 
912828ZK9 
912828F96 
912796M

48 
9128285LO

 
912828R

R
3 

9128287G
9 

9127964W
6 

912796C
64 

912796C
64 

9128287G
9 

912796C
31 

9128285LO
 

912796M
63 

912828J43 
9128286C

9 
912828ZG

8 
9128286Y1 
912796J59 
912828YN

4 
912828245 
912796M

48 

70,060,000 
0.06%

 
69,025,000 

0.06%
 

63,280,000 
63,292,400 
62,055,000 
55,320,000 
51,185,000 
51,160,000 
51,125,000 
50,000,000 
50,000,000 
50,000,000 
48,480,000 
46,890,000 
46,025,000 
43,980,000 
42,365,000 
41,130,000 
39,945,000 
38,900,000 
38,405,000 
36,880,000 
36,880,000 
35,010,000 
35,000,000 
32,320,000 
31,375,000 
28,555,000 
28,315,000 
28,555,000 
26,945,000 
27,265,000 
25,000,000 
25,000,000 

0.02%
 

15,255,000 
0.01 %

 

0.05%
 

0.05%
 

0.05%
 

0.04%
 

0.04%
 

0.04%
 

0.04%
 

0.04%
 

0.04%
 

0.04%
 

0.04%
 

0.04%
 

0.04%
 

0.04%
 

0.03%
 

0.03%
 

0.03%
 

0.03%
 

0.03%
 

0.03%
 

0.03%
 

0.03%
 

0.03%
 

0.03%
 

0.03%
 

0.02%
 

0.02%
 

0.02%
 

0.02%
 

0.02%
 

0.02%
 

6-Jul-21 
6-Jul-21 

1-Jul-21 
30-Apr-22 

15-N
ov-21 

15-N
ov-21 

30-Sep-21 
30-Sep-21 

2-N
ov-21 

5-Aug-21 
19-0ct-21 
9-Sep-21 

2-N
ov-21 

5-Aug-21 
19-0ct-21 
9-Sep-21 

1-Jul-21 
31-Jan-22 

0.22%
 

19-0ct-21 
19-0ct-21 

0.04%
 

23-D
ec-21 

23-D
ec-21 

1-Jul-21 
31-0ct-21 

1-Jul-21 
31-Jan-23 

13-Jul-21 
15-0ct-21 

1-Jul-21 
1-Jul-21 

31-0ct-21 
19-0ct-21 
15-N

ov-21 
15-N

ov-21 
1-Jul-21 

4-N
ov-21 

S-Aug-21 
5-Aug-21 
1-Jul-21 

27-Jan-22 

13-Jul-21 
15-0ct-21 
31-0ct-21 
30-Apr-22 
31-0ct-21 
19-0ct-21 
15-N

ov-21 
15-N

ov-21 
31-Jul-21 
4-N

ov-21 
5-Aug-21 
5-Aug-21 
31-Jul-21 
27-Jan-22 

0.08%
 

0.17%
 

0.13%
 

0.05%
 

0.05%
 

0.07%
 

0.04%
 

0.06%
 

0.06%
 

0.35%
 

0.10%
 

0.05%
 

0.13%
 

0.21%
 

0.17%
 

0.13%
 

0.04%
 

0.13%
 

0.13%
 

0.31%
 

0.12%
 

0.07%
 

0.07%
 

0.31%
 

0.09%
 

0.13%
 

0.05%
 

0.09%
 

0.09%
 

0.09%
 

0.07%
 

0.04%
 

0.35%
 

70,059,846 
G
ovt 

69,031,406 
G
ovt 

63,930,702 
63,284,773 
62,044,742 
55,317,035 
51,179,528 
51,148,735 
51,111,058 
50,008,170 
50,006,595 
49,999,155 
48,865,780 
46,897,662 
46,029,271 
44,254,972 
42,360,471 
41,552,936 
40,224,895 
38,899,595 
38,386,946 
36,878,023 
36,878,023 
35,009,636 
34,981,625 
32,652,343 
31,369,814 
28,874,428 
28,742,010 
28,615,145 
27,377,365 
27,260,130 
25,004,085 
24,996,935 
15,253,369 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

G
ovt 

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

U
nited States 

United States 
United States 
United States 
United States 
United States 
United States 
Unrted States 
U
nited States 

United States 
U
nited States 

United States 
United States 
United States 
United States 
United States 
Unrted States 
United States 
Unrted States 
United States 
United States 
United States 
United States 
U
nrted States 

United States 
United States 
United States 
United States 
U
nrted States 

United States 
United States 
United States 
United States 
U
nited States 

United States 

15-N
ov-21 

15-N
ov-21 

2-N
ov-21 

2-N
ov-21 

28-Feb-22 
28-Feb-22 

15-Feb-22 
15-Feb-22 

31-M
ar-22 

31-M
ar-22 

15-Jun-22 
15-Jun-22 

9-D
ec-21 

1-Jul-21 
9-D

ec-21 
31-0ct-21 

U.S. Treasury R
epurchase A

greem
ent 

50,638,787,436 
41.13%

 
50,638,787,436 

TRI-PAR
TY FED

ER
AL R

ESER
VE BAN

K O
F 

TR
I-PAR

TY J.P. 
M
O
R
G
AN

 SEC
U
R
ITIES L 

FIC
C
 SSBTC

 
TR

I-PAR
TY FIC

C
 - TH

E BAN
K O

F N
EW

 Y 
TR

I-PAR
TY N

O
M
U
R
A SEC

U
R
ITIES IN

TER
N
 

TR
I-PAR

TY CITIG
R
O
U
P G

LO
BAL M

AR
KETS 

TR
I-PAR

TY HSBC
 SEC

U
R
ITIES (U

SA) IN 
TR

I-PAR
TY C

R
ED

IT AG
R
IC
O
LE C

O
R
PO

R
AT 

TR
I-PAR

TY SO
C
IETE G

EN
ER

ALE 
TR

I-PAR
TY HSBC

 SEC
U
R
ITIES (U

SA) IN 
FIC

C
 JPM

C
B 

TRI-PAR
TY N

ATIXIS S.A. 
TR

I-PAR
TY N

ATIXIS S.A. 
FIC

C
 JPM

C
B 

TRI-PAR
TY J.P. 

M
O
R
G
AN

 SECUR
ITIES L 

TRI-PAR
TY BAR

C
LAYS BAN

K PLC
 

TR
I-PAR

TY D
EU

TSC
H
E BANK AG

 
TR

I-PAR
TY C

R
ED

IT SU
ISSE AG

 NY BR
AN

 
TR

I-PAR
TY JP M

O
R
G
AN SEC

U
R
ITIES LLC

 
FIC

C
JPM

C
B 

TR
I-PAR

TY NA
TIXIS S.A. 

TR
I-PARTY HSBC

 SEC
U
R
ITIES (U

SA) IN 
TR

I-PAR
TY G

O
LD

M
AN SAC

H
S & C

O
. LLC

 
TRI-PAR

TY NATIXIS 
S.A. 

TR
I-PAR

TY HSBC
 SEC

U
R
ITIES (USA) IN 

FIC
C
JPM

C
B 

TR
I-PAR

TY HSBC
 SEC

U
R
ITIES (U

SA) IN 
TRI-PAR

TY TH
E BAN

K OF NO
VA SC

O
TIA 

TRI-PAR
TY H

SBC
 SEC

U
R
ITIES (USA) IN 

TRI-PARTY BAR
C
LAYS CAPITAL INC. 

FIC
C
 JPM

C
B 

TR
I-PARTY ING

 FINANCIAL M
AR

KETS LL 
TR

I-PARTY BN
P PARIBAS 

BR
W
P622ZO

 
BR

W
H
VH

N
W

1 
BR

W
P44197 

BR
W
P43H

LS 
BR

W
P44C

R
S 

BR
W
N
Y9PSO

 
BR
T
I4R

AM
3 

BR
W
P44C

04 
BR

W
P44C

V6 
BR
T
I87X89 

BR
W
PSX382 

BR
TAJB2S9 

BR
W
H
VH

Q
B4 

BR
W
PSX3D

1 
BR

W
P44C

S3 
BR

W
P44BY1 

BR
W
P44C

L8 
BR

W
P44C

53 
BR

SH
JSR

10 
BR

W
PSX358 

BR
TAJB2S9 

BR
SM

2LJW
3 

BR
W
P44DDS 

BR
W
P44C

79 
BR

W
P44D

52 
BR

W
PSX325 

BR
SM

2LJW
3 

BR
W
P44C

Q
7 

BR
W
P44C

X2 
BR

W
P44BU

9 
BR

W
PSX366 

BR
W

P48099 
BR

W
P44D

C
7 

30,500,000,000 
24.77%

 
2,250,000,000 

1.83%
 

2,000,000,000 
1.62%

 
2,000,000,000 

1.62%
 

1,750,000,000 
1.42%

 
1,000,000,000 

0.81%
 

888,085,000 
O. 72%

 
800,000,000 

0.65%
 

761,000,000 
0.62%

 
722,000,000 

0.59%
 

574,102,941 
0.47%

 
550,000,000 

0.45%
 

500,000,000 
0.41%

 
464,963,542 

0.38%
 

420,000,000 
0.34%

 
400,000,000 

0.32%
 

387,000,000 
0.31%

 
339,000,000 

0.28%
 

250,000,000 
0.20%

 
234,117,647 

0.19%
 

200,000,000 
0.16%

 
200,000,000 

0.16%
 

190,000,000 
0.15%

 
188,000,000 

0.15%
 

175,000,000 
0.14%

 
164,829,657 

0.13%
 

151,000,000 
0.12%

 
150,000,000 

0.12%
 

133,000,000 
0.11%

 
125,000,000 

0.10%
 

119,875,000 
0.10%

 
100,000,000 

0.08%
 

100,000,000 
0.08%

 

1-Jul-21 
1-Jul-21 

0.00%
 

1-Jul-21 
7-Jul-21 

P 
0.05%

 
1-Jul-21 

1-Jul-21 
O.OS%

 
1-Jul-21 

1-Jul-21 
0.06%

 
1-Jul-21 

1-Jul-21 
0.05%

 
2-Jul-21 

2-Jul-21 
0.05%

 
1-Jul-21 

7-Jul-21 
P 

0.06%
 

1-Jul-21 
1-Jul-21 

0.05%
 

1-Jul-21 
1-Jul-21 

0.05%
 

1-Jul-21 
7-Jul-21 P 

0.06%
 

1-Jul-21 
1-Jul-21 

O.OS%
 

1-Jul-21 
1-Jul-21 

0.05%
 

1-Jul-21 
7-Jul-21 

P 
O.OS%

 
1-Jul-21 

1-Jul-21 
O.OS%

 
1-Jul-21 

1-Jul-21 
0.05%

 
1-Jul-21 

1-Jul-21 
O.OS%

 
1-Jul-21 

1-Jul-21 
O.OS%

 
1-Jul-21 

1-Jul-21 
0.06%

 
1-Jul-21 

1-Jul-21 
O.OS%

 
1-Jul-21 

1-Jul-21 
O.OS%

 
1-Jul-21 

1-Jul-21 
0.05%

 
1-Jul-21 

1-Jul-21 
O.OS%

 
1-Jul-21 

1-Jul-21 
O.OS%

 
1-Jul-21 

1-Jul-21 
0.05%

 
1-Jul-21 

1-Jul-21 
0.05%

 
1-Jul-21 

1-Jul-21 
O.OS%

 
1-Jul-21 

1-Jul-21 
O.OS%

 
1-Jul-21 

1-Jul-21 
0.05%

 
1-Jul-21 

1-Jul-21 
0.05%

 
1-Jul-21 

1-Jul-21 
0.05%

 
1-Jul-21 

1-Jul-21 
O.OS%

 
7-Jul-21 

7-Jul-21 
0.06%

 
1-Jul-21 

1-Jul-21 
O.OS%

 

30,500,000,000 
2,250,000,000 
2,000,000,000 
2,000,000,000 
1,750,000,000 
1,000,000,000 
888,085,000 
800,000,000 
761,000,000 
722,000,000 
574,102,941 
550,000,000 
500,000,000 
464,963,542 
420,000,000 
400,000,000 
387,000,000 
339,000,000 
250,000,000 
234,117,647 
200,000,000 
200,000,000 
190,000,000 
188,000,000 
175,000,000 
164,829,657 
151,000,000 
150,000,000 
133,000,000 
125,000,000 
119,875,000 
100,000,000 
100,000,000 

NR 
P-1 
P-1 
P-1 
NR 
P-1 
NR 
P-1 
P-1 
NR 
P-1 
P-1 
P-1 
P-1 
P-1 
P-1 
P-2 
P-1 
P-1 
P-1 
P-1 
NR 
NR 
P-1 
NR 
P-1 
NR 
P-1 
NR 
NR 
P-1 
NR 
P-1 

A-1+ 
A-1 
A-1+ 
A-1+ 
N
R
 

A-1 
A-1 
A-1 
A-1 
A-1 
A-1+ 
A-1 
A-1 
A-1+ 
A-1 
A-1 
A-2 
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 

U
nited States 

U
nited States 

U
nited States 

United States 
United States 
U
nited States 

United States 
United States 
U
nited States 

United States 
U
nited States 

United States 
United States 
United States 
U
nited States 

U
nited States 

U
nrted States 

U
nited States 

United States 
United States 
U
nrted States 

United States 
United States 
United States 
United States 
United States 
United States 
U
nited States 

U
nited States 

United States 
United States 
United States 
United States 
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. 
M
aturity or 

Final 
Y
ield or 

M
oody's 

S
&
P
 

P
osition Description 

Identifier 
P
ar 

%
 P
ar 

R 
t 

M
 turlty 

C 
A
m
ortized C

ost 
R 

I 
R
a . 

G
eography 

ese 
a 

aupan 
at ng 

ting 

U
N
A
U
D
ITED

 Schedule of Investm
ents B

y Security Type T-Fund 
30-Jun-21 

TR
I-PAR

TY C
R
ED

IT AG
R
IC
O
LE C

IB (N
EW

 
BR

W
P44D

29 
100,000,000 

0.08%
 

1-Jul-21 
1-Jul-21 

0.05%
 

100,000,000 
P-1 

A-1 
U
nrted States 

TRI-PAR
TY CITIBAN

K N
A 

BR
W
P44C

G
9 

100,000,000 
0.08%

 
1-Jul-21 

1-Jul-21 
0.05%

 
100,000,000 

P-1 
A
-1 

U
nited States 

TR
I-PAR

TY IN
G
 FIN

AN
C
IAL M

AR
KETS LL 

B
R
W
N
W

7M
M
2 

100,000,000 
0.08%

 
1-Jul-21 

1-Jul-21 
0.06%

 
100,000,000 

N
R
 

A
-1 

United States 
FIC

C
JPM

C
B 

BR
W
P5X3K5 

99,085,938 
0.08%

 
1-Jul-21 

1-Jul-21 
0.05%

 
99,085,938 

P-1 
A-1+ 

U
nited States 

TR
I-P

A
R
TY TD

 S
E
C
U
R

ITIES (U
SA) LLC

 
BR

W
P44D

J2 
90,000,000 

0.07%
 

1-Jul-21 
1-Jul-21 

0.05%
 

90,000,000 
N
R
 

A
-1+ 

U
nited States 

P
R
U
D
E
N
TIAL IN

SU
R
AN

C
E CO

M
PAN

Y O
F AM

ER
IC
A 

BR
W
P5V603 

85,375,000 
0.07%

 
1-Jul-21 

1-Jul-21 
0.06%

 
85,375,000 

P-1 
A
-1+ 

U
nited States 

P
R
U
D
E
N
TIAL IN

SU
R
AN

C
E C

O
M
P
A
N
Y O

F AM
ER

IC
A 

B
R
W
P
5V

AQ
8 

83,812,500 
0.07%

 
1-Jul-21 

1-Jul-21 
0.06%

 
83,812,500 

P-1 
A-1+ 

U
nited States 

TR
I-P

A
R
TY B

A
R
C
LA

YS BAN
K PLC

 
BR

W
P44D

N
3 

82,000,000 
0.07%

 
1-Jul-21 

1-Jul-21 
0.05%

 
82,000,000 

P-1 
A
-1 

U
nited States 

FIC
C
 JPM

C
B 

B
R
W
P
5X

341 
81,568,627 

0.07%
 

1-Jul-21 
1-Jul-21 

0.05%
 

81,568,627 
P-1 

A-1+ 
U
nited States 

P
R
U
D
E
N
TIAL IN

SU
R
AN

C
E C

O
M
P
A
N
Y O

F AM
ER

IC
A 

BR
W
P5V6TI 

76,450,000 
0.06%

 
1-Jul-21 

1-Jul-21 
0.06%

 
76,450,000 

P-1 
A-1+ 

U
nited States 

P
R
U
D
E
N
TIA

L IN
SU

R
AN

C
E C

O
M
P
A
N
Y O

F AM
ER

IC
A 

BR
W
P5V6U

4 
75,491,250 

0.06%
 

1-Jul-21 
1-Jul-21 

0.06%
 

75,491,250 
P-1 

A-1+ 
U
nrted States 

TR
I-PAR

TY BN
P PAR

IBAS 
BR

W
P44BV7 

74,000,000 
0.06%

 
1-Jul-21 

1-Jul-21 
0.05%

 
74,000,000 

P-1 
A-1 

U
nrted States 

TR
I-PAR

TY C
ITIG

R
O
U
P G

LO
BAL M

AR
KETS 

B
R
W
P
44C

YO 
67,000,000 

0.05%
 

1-Jul-21 
1-Jul-21 

0.05%
 

67,000,000 
P-1 

A-1 
U
nited States 

P
R
U
D
E
N
TIAL IN

SU
R
AN

C
E C

O
M
PAN

Y O
F AM

ER
IC
A 

B
R
W
P
5V

6R
1 

66,500,000 
0.05%

 
1-Jul-21 

1-Jul-21 
0.06%

 
66,500,000 

P-1 
A-1+ 

United States 
TR

I-PAR
TY TH

E BAN
K O

F N
O
VA S

C
O
TIA 

B
R
W
P
44C

61 
61,858,000 

0.05%
 

1-Jul-21 
1-Jul-21 

0.05%
 

61,858,000 
P-1 

A
-1 

U
nited States 

P
R
U
D
E
N
TIAL IN

SU
R
AN

C
E C

O
M
PAN

Y O
F A

M
E
R

IC
A 

B
R
W
P
5V

7D
1 

57,600,000 
0.05%

 
1-Jul-21 

1-Jul-21 
0.06%

 
57,600,000 

P-1 
A
-1+ 

U
nited States 

P
R
U
D
E
N
TIAL IN

SU
R
AN

C
E CO

M
PAN

Y O
F A

M
E
R

IC
A 

BR
W
P5V6S9 

53,460,000 
0.04%

 
1-Jul-21 

1-Jul-21 
0.06%

 
53,460,000 

P-1 
A
-1+ 

U
nited States 

P
R
U
D
E
N
TIAL IN

SU
R
AN

C
E C

O
M
PAN

Y O
F A

M
E
R

IC
A 

BR
W
P5V7E9 

52,125,000 
0.04%

 
1-Jul-21 

1-Jul-21 
0.06%

 
52,125,000 

P-1 
A
-1+ 

U
nited States 

P
R
U
D
E
N
TIAL IN

SU
R
AN

C
E C

O
M
P
A
N
Y O

F A
M
E
R

IC
A 

BR
W
P5V790 

51,131,250 
0.04%

 
1-Jul-21 

1-Jul-21 
0.06%

 
51,131,250 

P-1 
A-1+ 

U
nited States 

P
R
U
D
E
N
TIAL IN

SU
R
AN

C
E C

O
M
PAN

Y O
F AM

ER
IC
A 

BR
W
P5V6W

O
 

46,200,000 
0.04%

 
1-Jul-21 

1-Jul-21 
0.06%

 
46,200,000 

P-1 
A-1+ 

U
nrted States 

TR
I-PAR

TY M
U
FG

 SEC
U
R
ITIES AM

ER
IC
AS 

BR
W
P44C

T1 
30,000,000 

0.02%
 

1-Jul-21 
1-Jul-21 

0.05%
 

30,000,000 
N
R
 

A-1 
U
nrted States 

P
R
U
D
E
N
TIAL IN

SU
R
AN

C
E C

O
M
PAN

Y O
F AM

ER
IC
A 

BR
W
P5V7A7 

27,687,500 
0.02%

 
1-Jul-21 

1-Jul-21 
0.06%

 
27,687,500 

P-1 
A-1+ 

U
nited States 

P
R
U
D
E
N
TIAL IN

SU
R
AN

C
E C

O
M
PAN

Y O
F AM

ER
IC
A 

B
R
W
P
5V

6Y6 
27,562,500 

0.02%
 

1-Jul-21 
1-Jul-21 

0.06%
 

27,562,500 
P-1 

A-1+ 
U
nited States 

PR
U
D
EN

TIAL IN
SU

R
AN

C
E C

O
M
P
A
N
Y O

F A
M
E
R

IC
A 

BR
W
P5V7B5 

25,050,000 
0.02%

 
1-Jul-21 

1-Jul-21 
0.06%

 
25,050,000 

P-1 
A-1+ 

U
nited States 

TR
I-P

A
R
TY J.P. 

M
O
R
G
AN S

E
C
U
R

ITIES L 
B
R
W
P
44C

A2 
25,000,000 

0.02%
 

1-Jul-21 
1-Jul-21 

0.05%
 

25,000,000 
P-1 

A-1 
U
nited States 

TRI-PAR
TY BO

FA S
E
C
U
R
ITIES IN

C
. 

BR
W
P44C

38 
22,000,000 

0.02%
 

1-Jul-21 
1-Jul-21 

0.05%
 

22,000,000 
N
R
 

A-1 
United States 

P
R
U
D
E
N
TIAL IN

SU
R
AN

C
E C

O
M
PAN

Y O
F AM

ER
IC
A 

BR
W
P5VAE5 

21,982,500 
0.02%

 
1-Jul-21 

1-Jul-21 
0.06%

 
21,982,500 

P-1 
A-1+ 

United States 
TR

I-PAR
TY BO

FA S
E
C
U
R
ITIES IN

C
. 

BR
W
P44D

M
5 

20,000,000 
0.02%

 
1-Jul-21 

1-Jul-21 
0.05%

 
20,000,000 

N
R
 

A
-1 

U
nited States 

P
R
U
D
E
N
TIAL IN

SU
R
AN

C
E C

O
M
PAN

Y O
F AM

ER
IC
A 

B
R
W
P
5V

6V2 
19,180,000 

0.02%
 

1-Jul-21 
1-Jul-21 

0.06%
 

19,180,000 
P-1 

A
-1+ 

U
nited States 

PR
U
D
EN

TIAL IN
SU

R
AN

C
E C

O
M
P
A
N
Y O

F AM
ER

IC
A 

B
R
W
P
5V

709 
16,800,000 

0.01%
 

1-Jul-21 
1-Jul-21 

0.06%
 

16,800,000 
P-1 

A-1+ 
U
nited States 

P
R
U
D
E
N
TIAL IN

SU
R
AN

C
E C

O
M
P
A
N
Y O

F AM
ER

IC
A 

BR
W
P5V758 

15,793,750 
0.01%

 
1-Jul-21 

1-Jul-21 
0.06%

 
15,793,750 

P-1 
A
-1+ 

U
nited States 

PR
U
D
EN

TIAL IN
SU

R
AN

C
E C

O
M
PAN

Y O
F AM

ER
IC
A 

B
R
W
P
5V

A
G

O 
15,450,000 

0.01%
 

1-Jul-21 
1-Jul-21 

0.06%
 

15,450,000 
P-1 

A-1+ 
U
nited States 

PR
U
D
EN

TIAL IN
SU

R
AN

C
E C

O
M
PAN

Y O
F AM

ER
IC
A 

BR
W
P5V6X8 

14,410,000 
0.01%

 
1-Jul-21 

1-Jul-21 
0.06%

 
14,410,000 

P-1 
A-1+ 

U
nited States 

FIC
C
 JPM

C
B 

BR
W
P5X3A7 

11,457,334 
0.01%

 
1-Jul-21 

1-Jul-21 
0.05%

 
11,457,334 

P-1 
A-1+ 

U
nited States 

TR
I-PAR

TY C
ITIG

R
O
U
P G

LO
BAL M

A
R
K
E
TS 

B
R
W
P
44D

03 
10,000,000 

0.01%
 

1-Jul-21 
1-Jul-21 

0.05%
 

10,000,000 
P-1 

A
-1 

U
nited States 

TR
I-PAR

TY C
ITIG

R
O
U
P G

LO
B
A
L M

AR
KETS 

BR
W
P44C

H
7 

10,000,000 
0.01%

 
1-Jul-21 

1-Jul-21 
0.05%

 
10,000,000 

P-1 
A-1 

U
nrted States 

PR
U
D
EN

TIAL IN
SU

R
AN

C
E C

O
M
PAN

Y O
F AM

ER
IC
A 

BR
W
P5VAF2 

9,712,500 
0.01%

 
1-Jul-21 

1-Jul-21 
0.06%

 
9,712,500 

P-1 
A
-1+ 

U
nited States 

TR
I-PAR

TY BO
FA S

E
C
U
R
ITIES IN

C
. 

BR
W
P44D

L7 
9,000,000 

0.01%
 

1-Jul-21 
1-Jul-21 

0.05%
 

9,000,000 
N
R
 

A-1 
U
nited States 

PR
U
D
EN

TIAL IN
SU

R
AN

C
E C

O
M
PAN

Y O
F AM

ER
IC
A 

BR
W
P5V7F6 

8,070,000 
0.01%

 
1-Jul-21 

1-Jul-21 
0.06%

 
8,070,000 

P-1 
A-1+ 

U
nited States 

TR
I-P

A
R
TY HSBC

 SEC
U
R

ITIES (U
S
A
) IN 

BR
SM

2LJW
3 

4,000,000 
0.00%

 
1-Jul-21 

1-Jul-21 
0.05%

 
4,000,000 

N
R
 

A-1 
United States 

TR
I-PAR

TY N
ATIXIS S.A. 

BR
TAJB2S9 

3,000,000 
0.00%

 
1-Jul-21 

1-Jul-21 
0.05%

 
3,000,000 

P-1 
A
-1 

U
nrted States 

TR
I-PAR

TY BAN
K O

F M
O
N
TR

EAL 
BR

W
P44BW

5 
2,000,000 

0.00%
 

1-Jul-21 
1-Jul-21 

0.05%
 

2,000,000 
P-1 

A
-1 

U
nited States 

TO
TA

L 
123,126,567,536 100.00%

 
123,138,437,207 

P = Put 
Holdings show

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

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

ent 
decisions and should not be construed as research or investm

ent advice regarding particular securities. 

W
A
M

, D
ollar-W

eighted Average M
aturity: The average m

aturity of a Fund is the average am
ount of tim

e until the organizations that issued the debt securities in the Fund's portfolio m
ust pay off the principal 

am
ount of the debt. "D

ollar-w
eighted" m

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

eight it gets in calculating this average. To calculate the dollar-w
eighted average m

aturity, the Fund 
m
ay treat a variable or floating rate security as having a m

aturity equal to the tim
e rem

aining to the security's next interest rate reset data rather than the security's actual m
aturity. 

W
A
L, D

ollar-W
eighted A

verage Life: The dollar-w
eighted average m

aturity of a Fund's portfolio calculated w
rthout reference to the exceptions used for variable or floating rate securrties regarding the use of the 

interest rate reset dates in lieu of the security's actual m
aturity data. "D

ollar-w
eighted" m

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

eight it gets in calculating this average. 

The "G
ecgraphy" data point w

rthin this SO
I represents BlackR

ock's view
 of each security's G

eography risk. 

The Fund's current prospectus contains m
ore com

plete inform
ation about the Fund, including its fees and expenses. For a cun-ent prospectus of the fund w

hich contains m
ore com

plete inform
ation, please call 1- 

800-768-2836 or visit w
w
w
.blackrock.com

/cash. Before investing, consider the investm
ent objectives, risks, charges and expenses of the fund. This and other inform

ation can be found in the fund's prospectus 
and if available the sum

m
ary prospectus. R

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

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

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

ill do so. A
n Investm

ent ln the Fund Is 
not Insured or guaranteed by the Federal D

eposit Insurance C
orporation or any other governm

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

ill provide financia/ support to the Fund at any tim
e. 

The schedule of investm
ents (SO

I) represents certain inform
ation regarding the traded positions held w

ithin the portfolio as of the specified date. lt does not include cash, accrued incom
e and/or 

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

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

s are excluded. 

Prepared by BlackR
ock Investm

ents, LLC, m
em

ber FINR
A
.©

 2019 BlackR
ock, Inc. All R

ights R
eserved. 
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, 
\llVESr~ 

State of C
alifornia 

~·~~ 
l~. 

. 
t 

Pooled M
oney Investm

ent A
ccount 

o
~
~

c 
M
arket Valuation 

o 
... 

- ... 
..., 

~ 
~ 

it'~,. 
..... ~ 

6/30/2021 
~-11ou111!1'1 

Carrying C
ost Plus 

D
ucrfption 

Accrued Interest Purch. 
Am

or1lzecl C
ost 

Fair Value 
A
ccrued Interest 

U
nited States Treasury: 
Bills 

$ 
77,074,683,274.61 

$ 
77,088,620,942.89 

$ 
77,087,498,500.00 

NA 
N
otes 

$ 
58,652,332,896.21 

$ 
58,622,718,630.47 

$ 
58,645,873,000.00 

$ 
116,723,377.00 

Federal A
oencv: 

SBA 
s 

414,140,132.49 
$ 

414,140,132.49 
$ 

415,156,918.58 
$ 

176,099 06 
M
B
S
-R

E
M

IC
s 

s 
9,796,344.36 

$ 
9,796,344.36 

$ 
10,300,100.47 

$ 
45,137.86 

D
ebentures 

$ 
8,282,110,048.05 

$ 
8,280,101,970.26 

$ 
8,281,132,440.00 

$ 
8,929,046.90 

D
ebentures FR

 
$ 

- 
$ 

- 
$ 

- 
$ 

- 
D
ebentures C

L 
$ 

1,200,000,000.00 
$ 

1,200,000,000.00 
$ 

1,195,687,000.00 
$ 

702,556.00 
D
iscount Notes 

$ 
13,645,696,356.89 

$ 
$ 

13,648, 151,5b0.00 
-,, - 

13,648,451,333.41 
NA 

S
upranational D

ebentures 
$ 

1,722,279,377.00 
s 

1,720,729,724.23 
$ 

1,717,313,000.00 
$ 

6,202,432.50 
S
upranational D

ebentures FR 
$ 

200,017,292.86 
$ 

200,017,292.86 
$ 

200,033,795.26 
$ 

61,051.14 

C
D
s and YC

D
s FR

 
$ 

300,000,000.00 
$ 

300,000,000.00 
$ 

300,006,000.00 
$ 

24,826.42 
Bank Notes 

$ 
50,000,000.00 

$ 
50,000,000.00 

$ 
49,953,561.76 

$ 
3,750.00 

C
D
s and YC

D
s 

$ 
15,900,000,000.00 

$ 
15,900,000,000.00 

$ 
15,899,536,577.56 

$ 
8,607,166.69 

C
om

m
ercial Paper 

$ 
11,092,885,288.85 

$ 
11,097,548,301.35 

$ 
11,098,048,565.20 

NA 

C
orporate: 
Bonds FR

 
$ 

- 
s 

- 
$ 

- 
$ 

- 
Bonds 

$ 
112,891,605.90 

$ 
112,076,612.84 

$ 
111,548,800.00 

$ 
999,562.40 

R
epurchase A

qreem
ents 

$ 
- 

$ 
- 

$ 
- 

s 
- 

R
everse R

epurchase 
$ 

- 
$ 

- 
$ 

- 
$ 

- 

Tim
e D

eposits 
$ 

3,935,500,000.00 
$ 

3,935,500,000.00 
$ 

3,935,500,000.00 
NA 

PM
IA & G

F Loans 
$ 

725,276,000.00 
$ 

725,276,000.00 
$ 

725,276,000.00 
NA 

TO
TA

L 
$ 

193,317,608,617.22 
$ 

193,304,977,285.16 
$ 

193,321,015,758.83 
$ 

142,475,005.97 

Fair Value Including Accrued Interest 

R
epurchase A

greem
ents, Tim

e Deposits, PM
IA & G

eneral Fund loans, 
and 

R
everse Repurchase agreem

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

$ 
193,463,490,764.80 

The value of each participating dollar equals the fair value divided by the am
ortized 

cost (1.00008297). 
As an exam

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

ould report ils 
participation 

in the LAIF valued at $20,001,659.40 
or $20,000,000.00 

x 1.00008297. 
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