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STATE OF NJ CASH MNGMT FUND
STATE OF NEW JERSEY, DIVISION OF INV

= STATE

I
FUND:  NICA| = STREET
February 1, 2024 to February 29, 2024 View Date: March 13, 2024
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
CASH EQUIVALENTS
US DOLLAR
03785DBP0O APPLE INC 5.29% 23 Feb 2024 01 Feb 2024 01 Feb 2024 BARCLAYS CD/CP USD/DTC
35,000,000.000 1.000000 Local 99.676722 0.00 0.00 0.00 34,886,852.78
Base 99.676722 0.00 0.00 0.00 34,886,852.78
03785DBS4 APPLE INC 5.27% 26 Feb 2024 06 Feb 2024 06 Feb 2024 J.P. MORGAN SECURITIES LLC USD/DTC
20,000,000.000 1.000000 Local 99.707222 0.00 0.00 0.00 19,941,444 .44
Base 99.707222 0.00 0.00 0.00 19,941,444 .44
03785DC87 APPLE INC 0.01% 08 Mar 2024 14 Feb 2024 14 Feb 2024 BARCLAYS CAPITAL INC. USD/DTC
25,300,000.000 1.000000 Local 99.663305 0.00 0.00 0.00 25,214,816.31
Base 99.663305 0.00 0.00 0.00 25,214,816.31
03785DC87 APPLE INC 5.27% 08 Mar 2024 15 Feb 2024 15 Feb 2024 J.P. MORGAN SECURITIES LLC uUSb/DTC
25,000,000.000 1.000000 Local 99.677944 0.00 0.00 0.00 24,919,486.11
Base 99.677944 0.00 0.00 0.00 24,919,486.11
15 Feb 2024 15 Feb 2024 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC
30,000,000.000 1.000000 Local 99.677944 0.00 0.00 0.00 29,903,383.33
Base 99.677944 0.00 0.00 0.00 29,903,383.33
03785DC87 Total
80,300,000.000 Local 0.00 0.00 0.00 80,037,685.75
Base 0.00 0.00 0.00 80,037,685.75
03785DCBO APPLE INC 0.01% 11 Mar 2024 20 Feb 2024 20 Feb 2024 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC
30,000,000.000 1.000000 Local 99.707222 0.00 0.00 0.00 29,912,166.67
Base 99.707222 0.00 0.00 0.00 29,912,166.67
03785DCBO APPLE INC 5.27% 11 Mar 2024 21 Feb 2024 21 Feb 2024 BOFA SECURITIES, INC. / FIXED INCOM USD/DTC
36,000,000.000 1.000000 Local 99.721861 0.00 0.00 0.00 35,899,870.00
Base 99.721861 0.00 0.00 0.00 35,899,870.00
21 Feb 2024 21 Feb 2024 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC
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20,000,000.000 1.000000 Local 99.721861 0.00 0.00 0.00 19,944,372.22
Base 99.721861 0.00 0.00 0.00 19,944,372.22
03785DCBO Total
86,000,000.000 Local 0.00 0.00 0.00 85,756,408.89
Base 0.00 0.00 0.00 85,756,408.89
03785DCJ3 APPLE INC 5.27% 18 Mar 2024 26 Feb 2024 26 Feb 2024 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC
30,000,000.000 1.000000 Local 99.692583 0.00 0.00 0.00 29,907,775.00
Base 99.692583 0.00 0.00 0.00 29,907,775.00
03785DCN4 APPLE INC 0.01% 22 Mar 2024 26 Feb 2024 26 Feb 2024 J.P. MORGAN SECURITIES LLC USD/DTC
58,000,000.000 1.000000 Local 99.634027 0.00 0.00 0.00 57,787,736.11
Base 99.634027 0.00 0.00 0.00 57,787,736.11
26 Feb 2024 26 Feb 2024 BARCLAYS CAPITAL INC. USD/DTC
74,000,000.000 1.000000 Local 99.634027 0.00 0.00 0.00 73,729,180.56
Base 99.634027 0.00 0.00 0.00 73,729,180.56
03785DCN4 Total
132,000,000.000 Local 0.00 0.00 0.00 131,516,916.67
Base 0.00 0.00 0.00 131,516,916.67
0530A2B74 AUTOMATIC DATA PROCE 0.01% 07 Feb 2024 02 Feb 2024 BARCLAYS CD/CP uUSb/DTC
68,000,000.000 1.000000 Local 99.926250 0.00 0.00 0.00 67,949,850.00
Base 99.926250 0.00 0.00 0.00 67,949,850.00
02 Feb 2024 CANCEL BARCLAYS CD/ CP USD/DTC
-68,000,000.000 1.000000 Local 99.926250 0.00 0.00 0.00 -67,949,850.00
Base 99.926250 0.00 0.00 0.00 -67,949,850.00
02 Feb 2024 02 Feb 2024 BARCLAYS CD/CP uUSb/DTC
68,000,000.000 1.000000 Local 99.926250 0.00 0.00 0.00 67,949,850.00
Base 99.926250 0.00 0.00 0.00 67,949,850.00
0530A2B74 Total
68,000,000.000 Local 0.00 0.00 0.00 67,949,850.00
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Base 0.00 0.00 0.00 67,949,850.00
0530A2BE9 AUTOMATIC DATA PROCE 5.29% 14 Feb 2024 13 Feb 2024 13 Feb 2024 BOFA SECURITIES, INC. / FIXED INCOM USD/DTC
50,000,000.000 1.000000 Local 99.985305 0.00 0.00 0.00 49,992,652.78
Base 99.985305 0.00 0.00 0.00 49,992,652.78
13 Feb 2024 13 Feb 2024 RBC CAPITAL MARKETS, LLC USD/DTC
50,000,000.000 1.000000 Local 99.985305 0.00 0.00 0.00 49,992,652.78
Base 99.985305 0.00 0.00 0.00 49,992,652.78
13 Feb 2024 13 Feb 2024 BNY MELLON CAPITAL MARKETS LLC USD/DTC
35,000,000.000 1.000000 Local 99.985305 0.00 0.00 0.00 34,994,856.95
Base 99.985305 0.00 0.00 0.00 34,994,856.95
0530A2BE9 Total
135,000,000.000 Local 0.00 0.00 0.00 134,980,162.51
Base 0.00 0.00 0.00 134,980,162.51
0530A2BT6 AUTOMATIC DATA PROCE 5.31% 27 Feb 2024 26 Feb 2024 26 Feb 2024 WELLS FARGO SECURITIES LLC USD/DTC
53,000,000.000 1.000000 Local 99.985250 0.00 0.00 0.00 52,992,182.50
Base 99.985250 0.00 0.00 0.00 52,992,182.50
14178LBE9 CARGILL INC 5.3% 14 Feb 2024 07 Feb 2024 07 Feb 2024 BOFA SECURITIES, INC. / FIXED INCOM USD/DTC
18,500,000.000 1.000000 Local 99.896944 0.00 0.00 0.00 18,480,934.72
Base 99.896944 0.00 0.00 0.00 18,480,934.72
14178LBG4 CARGILL INC 0.01% 16 Feb 2024 06 Feb 2024 06 Feb 2024 BGC FINANCIAL, LP uUSb/DTC
31,000,000.000 1.000000 Local 99.852777 0.00 0.00 0.00 30,954,361.11
Base 99.852777 0.00 0.00 0.00 30,954,361.11
14178LBP4 CARGILL INC 0.01% 23 Feb 2024 14 Feb 2024 14 Feb 2024 BGC FINANCIAL, LP USD/DTC
60,000,000.000 1.000000 Local 99.867500 0.00 0.00 0.00 59,920,500.00
Base 99.867500 0.00 0.00 0.00 59,920,500.00
14912DBP3 CATERPLR FIN SRV CO. 5.3% 23 Feb 2024 09 Feb 2024 09 Feb 2024 BARCLAYS CAPITAL INC. USD/DTC
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100,000,000.000 1.000000 Local 99.793888 0.00 0.00 0.00 99,793,888.89
Base 99.793888 0.00 0.00 0.00 99,793,888.89
14912DBP3 CATERPLR FIN SRV CO. 5.29% 23 Feb 2024 20 Feb 2024 20 Feb 2024 WELLS FARGO SECURITIES LLC USD/DTC
30,000,000.000 1.000000 Local 99.955916 0.00 0.00 0.00 29,986,775.00
Base 99.955916 0.00 0.00 0.00 29,986,775.00
14912DBP3 Total
130,000,000.000 Local 0.00 0.00 0.00 129,780,663.89
Base 0.00 0.00 0.00 129,780,663.89
14912DBS7 CATERPLR FIN SRV CO. 0.01% 26 Feb 2024 06 Feb 2024 06 Feb 2024 WELLS FARGO SECURITIES LLC USD/DTC
175,000,000.000 1.000000 Local 99.706111 0.00 0.00 0.00 174,485,694.44
Base 99.706111 0.00 0.00 0.00 174,485,694.44
14912DBS7 CATERPLR FIN SRV CO. 5.3% 26 Feb 2024 23 Feb 2024 23 Feb 2024 J.P. MORGAN SECURITIES LLC uUSb/DTC
125,000,000.000 1.000000 Local 99.955833 0.00 0.00 0.00 124,944,791.66
Base 99.955833 0.00 0.00 0.00 124,944,791.66
14912DBS7 Total
300,000,000.000 Local 0.00 0.00 0.00 299,430,486.10
Base 0.00 0.00 0.00 299,430,486.10
14912DC15 CATERPLR FIN SRV CO. 0.01% 01 Mar 2024 08 Feb 2024 09 Feb 2024 BARCLAYS CAPITAL INC. USD/DTC
200,000,000.000 1.000000 Local 99.691416 0.00 0.00 0.00 199,382,833.34
Base 99.691416 0.00 0.00 0.00 199,382,833.34
14912DC49 CATERPLR FIN SRV CO. 5.3% 04 Mar 2024 12 Feb 2024 12 Feb 2024 BOFA SECURITIES, INC. / FIXED INCOM USD/DTC
35,000,000.000 1.000000 Local 99.690833 0.00 0.00 0.00 34,891,791.67
Base 99.690833 0.00 0.00 0.00 34,891,791.67
14912DCB3 CATERPLR FIN SRV CO. 5.31% 11 Mar 2024 20 Feb 2024 20 Feb 2024 WELLS FARGO SECURITIES LLC USD/DTC
60,000,000.000 1.000000 Local 99.705000 0.00 0.00 0.00 59,823,000.00
Base 99.705000 0.00 0.00 0.00 59,823,000.00
244221 C84 JOHN DEERE CAPITAL C 5.28% 08 Mar 2024 08 Feb 2024 08 Feb 2024 RBC CAPITAL MARKETS, LLC USD/DTC
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32,100,000.000 1.000000 Local 99.574666 0.00 0.00 0.00 31,963,468.00
Base 99.574666 0.00 0.00 0.00 31,963,468.00

244221 DH3 JOHN DEERE CAPITAL C 5.28% 17 Apr 2024 07 Feb 2024 07 Feb 2024 BOFA SECURITIES, INC. / FIXED INCOM USD/DTC
27,900,000.000 1.000000 Local 98.973333 0.00 0.00 0.00 27,613,560.00
Base 98.973333 0.00 0.00 0.00 27,613,560.00

244221 DK6 JOHN DEERE CAPITAL C 5.28% 19 Apr 2024 01 Feb 2024 01 Feb 2024 RBC CAPITAL MARKETS, LLC uUSb/DTC
43,194,000.000 1.000000 Local 98.856000 0.00 0.00 0.00 42,699,860.64
Base 98.856000 0.00 0.00 0.00 42,699,860.64

244221 E33 JOHN DEERE CAPITAL C 5.31% 03 May 2024 20 Feb 2024 20 Feb 2024 BARCLAYS CAPITAL INC. USD/DTC
40,000,000.000 1.000000 Local 98.923250 0.00 0.00 0.00 39,569,300.00
Base 98.923250 0.00 0.00 0.00 39,569,300.00

24422 ED1 JOHN DEERE CAPITAL C 5.3% 13 May 2024 29 Feb 2024 29 Feb 2024 WELLS FARGO SECURITIES LLC USD/DTC
40,000,000.000 1.000000 Local 98.910555 0.00 0.00 0.00 39,564,222.22
Base 98.910555 0.00 0.00 0.00 39,564,222.22

313312TD2 FED FARM CRD DISCOUNT NT 0.01% 16 Feb 2024 12 Feb 2024 12 Feb 2024 DAIWA SECURITIES USD/FED
100,000,000.000 1.000000 Local 99.941777 0.00 0.00 0.00 99,941,777.78
Base 99.941777 0.00 0.00 0.00 99,941,777.78

313384SW0 FED HOME LN DISCOUNT NT 0.01% 09 Feb 2024 05 Feb 2024 05 Feb 2024 PERSHING LLC USD/FED
140,000,000.000 1.000000 Local 99.941944 0.00 0.00 0.00 139,918,722.22
Base 99.941944 0.00 0.00 0.00 139,918,722.22

313384TB5 FED HOME LN DISCOUNT NT 0.01% 14 Feb 2024 06 Feb 2024 06 Feb 2024 PERSHING LLC USD/FED
80,000,000.000 1.000000 Local 99.883888 0.00 0.00 0.00 79,907,111.11
Base 99.883888 0.00 0.00 0.00 79,907,111.11

313384VH9 FED HOME LN DISCOUNT NT 0.01% 08 Apr 2024 28 Feb 2024 28 Feb 2024 PERSHING LLC USD/FED
175,000,000.000 1.000000 Local 99.417777 0.00 0.00 0.00 173,981,111.12
Base 99.417777 0.00 0.00 0.00 173,981,111.12
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313384WB1 FED HOME LN DISCOUNT NT 0.01% 26 Apr 2024 27 Feb 2024 27 Feb 2024 TORONTO DOMINION BANK, NEW YORK USD/FED
16,860,000.000 1.000000 Local 99.142861 0.00 0.00 0.00 16,715,486.38
Base 99.142861 0.00 0.00 0.00 16,715,486.38

313384WB1 FED HOME LN DISCOUNT NT 0.01% 26 Apr 2024 27 Feb 2024 27 Feb 2024 FIRST UNION NATL BANK N.A. USD/FED
46,116,000.000 1.000000 Local 99.142041 0.00 0.00 0.00 45,720,343.94
Base 99.142041 0.00 0.00 0.00 45,720,343.94

313384WB1 Total

62,976,000.000 Local 0.00 0.00 0.00 62,435,830.32
Base 0.00 0.00 0.00 62,435,830.32

313384WG0 FED HOME LN DISCOUNT NT 0.01% 01 May 2024 27 Feb 2024 27 Feb 2024 DAIWA SECURITIES USD/FED
35,000,000.000 1.000000 Local 99.065777 0.00 0.00 0.00 34,673,022.22
Base 99.065777 0.00 0.00 0.00 34,673,022.22

313384WJ4 FED HOME LN DISCOUNT NT 0.01% 03 May 2024 27 Feb 2024 27 Feb 2024 BARCLAYS CAPITAL INC. USD/FED
50,000,000.000 1.000000 Local 99.035666 0.00 0.00 0.00 49,517,833.34
Base 99.035666 0.00 0.00 0.00 49,517,833.34

313384XD6 FED HOME LN DISCOUNT NT 0.01% 22 May 2024 27 Feb 2024 27 Feb 2024 DAIWA SECURITIES USD/FED
59,275,000.000 1.000000 Local 98.759236 0.00 0.00 0.00 58,539,537.20
Base 98.759236 0.00 0.00 0.00 58,539,537.20

313396TTO FREDDIE MAC DISCOUNT NT 0.01% 01 Mar 2024 01 Feb 2024 LOOP CAPITAL MARKETS LLC USD/DTC
230,000,000.000 1.000000 Local 99.579097 0.00 0.00 0.00 229,031,923.61
Base 99.579097 0.00 0.00 0.00 229,031,923.61

01 Feb 2024 CANCEL LOOP CAPITAL MARKETS LLC uUSD/DTC
-230,000,000.000 1.000000 Local 99.579097 0.00 0.00 0.00 -229,031,923.61
Base 99.579097 0.00 0.00 0.00 -229,031,923.61

01 Feb 2024 01 Feb 2024 LOOP CAPITAL MARKETS LLC USD/FED
230,000,000.000 1.000000 Local 99.579097 0.00 0.00 0.00 229,031,923.61
Base 99.579097 0.00 0.00 0.00 229,031,923.61
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313396TT0 FREDDIE MAC DISCOUNT NT 0.01% 01 Mar 2024 06 Feb 2024 06 Feb 2024 PERSHING LLC USD/FED
400,000,000.000 1.000000 Local 99.651333 0.00 0.00 0.00 398,605,333.32
Base 99.651333 0.00 0.00 0.00 398,605,333.32
313396TTO FREDDIE MAC DISCOUNT NT 0.01% 01 Mar 2024 07 Feb 2024 07 Feb 2024 DAIWA SECURITIES USD/FED
65,000,000.000 1.000000 Local 99.665861 0.00 0.00 0.00 64,782,809.72
Base 99.665861 0.00 0.00 0.00 64,782,809.72
313396TT0 FREDDIE MAC DISCOUNT NT 0.01% 01 Mar 2024 13 Feb 2024 13 Feb 2024 PERSHING LLC USD/FED
85,000,000.000 1.000000 Local 99.752791 0.00 0.00 0.00 84,789,872.92
Base 99.752791 0.00 0.00 0.00 84,789,872.92
14 Feb 2024 14 Feb 2024 PERSHING LLC USD/FED
220,000,000.000 1.000000 Local 99.767333 0.00 0.00 0.00 219,488,133.33
Base 99.767333 0.00 0.00 0.00 219,488,133.33
313396TTO Total
1,000,000,000.000 Local 0.00 0.00 0.00 996,698,072.90
Base 0.00 0.00 0.00 996,698,072.90
313588TB1 FANNIE DISCOUNT NOTE 0.01% 14 Feb 2020 01 Feb 2024 01 Feb 2024 PERSHING LLC USD/FED
205,000,000.000 1.000000 Local 99.811319 0.00 0.00 0.00 204,613,204.85
Base 99.811319 0.00 0.00 0.00 204,613,204.85
313588TL9 FANNIE DISCOUNT NOTE 0.01% 23 Feb 2024 07 Feb 2024 07 Feb 2024 PERSHING LLC USD/FED
280,000,000.000 1.000000 Local 99.767777 0.00 0.00 0.00 279,349,777.78
Base 99.767777 0.00 0.00 0.00 279,349,777.78
313588TW5 FANNIE DISCOUNT NOTE 0.01% 04 Mar 2024 21 Feb 2024 21 Feb 2024 PERSHING LLC USD/FED
200,000,000.000 1.000000 Local 99.826666 0.00 0.00 0.00 199,653,333.34
Base 99.826666 0.00 0.00 0.00 199,653,333.34
313588UA1 FANNIE DISCOUNT NOTE 0.01% 08 Mar 2024 20 Feb 2024 20 Feb 2024 PERSHING LLC USD/FED
300,000,000.000 1.000000 Local 99.754444 0.00 0.00 0.00 299,263,333.32
Base 99.754444 0.00 0.00 0.00 299,263,333.32
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21 Feb 2024 21 Feb 2024 DAIWA SECURITIES USD/FED
115,000,000.000 1.000000 Local 99.768888 0.00 0.00 0.00 114,734,222.22
Base 99.768888 0.00 0.00 0.00 114,734,222.22
313588UA1 Total
415,000,000.000 Local 0.00 0.00 0.00 413,997,555.54
Base 0.00 0.00 0.00 413,997,555.54
34108AC88 FLORIDA PWR + LGT CO 0.01% 08 Mar 2024 26 Feb 2024 26 Feb 2024 BOFA SECURITIES, INC. / FIXED INCOM USD/DTC
22,200,000.000 1.000000 Local 99.838055 0.00 0.00 0.00 22,164,048.33
Base 99.838055 0.00 0.00 0.00 22,164,048.33
59515MDV4 MICROSOFT CORP 0.01% 29 Apr 2024 28 Feb 2024 29 Feb 2024 J.P. MORGAN SECURITIES LLC USD/DTC
50,000,000.000 1.000000 Local 99.118333 0.00 0.00 0.00 49,559,166.67
Base 99.118333 0.00 0.00 0.00 49,559,166.67
59515ME19 MICROSOFT CORP 5.29% 01 May 2024 28 Feb 2024 29 Feb 2024 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC
150,000,000.000 1.000000 Local 99.088944 0.00 0.00 0.00 148,633,416.66
Base 99.088944 0.00 0.00 0.00 148,633,416.66
28 Feb 2024 29 Feb 2024 J.P. MORGAN SECURITIES LLC USD/DTC
100,000,000.000 1.000000 Local 99.088944 0.00 0.00 0.00 99,088,944 .44
Base 99.088944 0.00 0.00 0.00 99,088,944 .44
59515ME19 Total
250,000,000.000 Local 0.00 0.00 0.00 247,722,361.10
Base 0.00 0.00 0.00 247,722,361.10
69372AC18 PACCAR FINANCIAL COR 0.01% 01 Mar 2024 01 Feb 2024 01 Feb 2024 BOFA SECURITIES, INC. / FIXED INCOM USD/DTC
15,800,000.000 1.000000 Local 99.573055 0.00 0.00 0.00 15,732,542.78
Base 99.573055 0.00 0.00 0.00 15,732,542.78
69372ACNO PACCAR FINANCIAL COR 0.01% 22 Mar 2024 15 Feb 2024 15 Feb 2024 MIZUHO SECURITIES USA/FIXED INCOME uUSb/DTC
50,000,000.000 1.000000 Local 99.470000 0.00 0.00 0.00 49,735,000.00
Base 99.470000 0.00 0.00 0.00 49,735,000.00
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69372AD33 PACCAR FINANCIAL COR 5.3% 03 Apr 2024 26 Feb 2024 26 Feb 2024 WELLS FARGO SECURITIES LLC USD/DTC
35,000,000.000 1.000000 Local 99.455277 0.00 0.00 0.00 34,809,347.22
Base 99.455277 0.00 0.00 0.00 34,809,347.22
7426M4D12 PRIVATE EXP. FUNDING 0.01% 01 Apr 2024 20 Feb 2024 21 Feb 2024 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC
25,000,000.000 1.000000 Local 99.413333 0.00 0.00 0.00 24,853,333.33
Base 99.413333 0.00 0.00 0.00 24,853,333.33
7839989D1 SSC GOVERNMENT MM GVMXX 0.000% 31 Dec 2030 01 Feb 2024 01 Feb 2024 STATE STREET BANK AND TRUST CO. USD/DTC
299,037,686.050 1.000000 Local 100.000000 0.00 0.00 0.00 299,037,686.05
Base 100.000000 0.00 0.00 0.00 299,037,686.05
31 Dec 2030 08 Feb 2024 STATE STREET BANK AND TRUST CO. USD/DTC
469,201,440.420 1.000000 Local 100.000000 0.00 0.00 0.00 469,201,440.42
Base 100.000000 0.00 0.00 0.00 469,201,440.42
31 Dec 2030 08 Feb 2024 CANCEL STATE STREET BANK AND TRUST CO. USD/DTC
-469,201,440.420 1.000000 Local 100.000000 0.00 0.00 0.00 -469,201,440.42
Base 100.000000 0.00 0.00 0.00 -469,201,440.42
31 Dec 2030 08 Feb 2024 08 Feb 2024 STATE STREET BANK AND TRUST CO. USD/DTC
236,574,892.800 1.000000 Local 100.000000 0.00 0.00 0.00 236,574,892.80
Base 100.000000 0.00 0.00 0.00 236,574,892.80
31 Dec 2030 13 Feb 2024 13 Feb 2024 STATE STREET BANK AND TRUST CO. USD/DTC
1,221,136.250 1.000000 Local 100.000000 0.00 0.00 0.00 1,221,136.25
Base 100.000000 0.00 0.00 0.00 1,221,136.25
31 Dec 2030 15 Feb 2024 15 Feb 2024 STATE STREET BANK AND TRUST CO. USD/DTC
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86,737,781.950 1.000000 Local 100.000000 0.00 0.00 0.00 86,737,781.95
Base 100.000000 0.00 0.00 0.00 86,737,781.95
31 Dec 2030 20 Feb 2024 20 Feb 2024 STATE STREET BANK AND TRUST CO. USD/DTC
4,868,990.580 1.000000 Local 100.000000 0.00 0.00 0.00 4,868,990.58
Base 100.000000 0.00 0.00 0.00 4,868,990.58
31 Dec 2030 21 Feb 2024 21 Feb 2024 STATE STREET BANK AND TRUST CO. USD/DTC
56,244,515.160 1.000000 Local 100.000000 0.00 0.00 0.00 56,244,515.16
Base 100.000000 0.00 0.00 0.00 56,244,515.16
31 Dec 2030 22 Feb 2024 22 Feb 2024 STATE STREET BANK AND TRUST CO. USD/DTC
275,876,517.140 1.000000 Local 100.000000 0.00 0.00 0.00 275,876,517.14
Base 100.000000 0.00 0.00 0.00 275,876,517.14
31 Dec 2030 26 Feb 2024 26 Feb 2024 STATE STREET BANK AND TRUST CO. USD/DTC
22,817,668.690 1.000000 Local 100.000000 0.00 0.00 0.00 22,817,668.69
Base 100.000000 0.00 0.00 0.00 22,817,668.69
31 Dec 2030 27 Feb 2024 27 Feb 2024 STATE STREET BANK AND TRUST CO. USD/DTC
101,218,357.120 1.000000 Local 100.000000 0.00 0.00 0.00 101,218,357.12
Base 100.000000 0.00 0.00 0.00 101,218,357.12
31 Dec 2030 29 Feb 2024 29 Feb 2024 STATE STREET BANK AND TRUST CO. USD/DTC
27,606,556.060 1.000000 Local 100.000000 0.00 0.00 0.00 27,606,556.06
Base 100.000000 0.00 0.00 0.00 27,606,556.06
7839989D1 Total
1,112,204,101.800 Local 0.00 0.00 0.00 1,112,204,101.80
Base 0.00 0.00 0.00 1,112,204,101.80
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89233GF50 TOYOTA MOTOR CREDIT 5.3% 05 Jun 2024 21 Feb 2024 22 Feb 2024 DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC
100,000,000.000 1.000000 Local 98.468888 0.00 0.00 0.00 98,468,888.89
Base 98.468888 0.00 0.00 0.00 98,468,888.89
912797FH5 TREASURY BILL 0.01% 16 May 2024 13 Feb 2024 15 Feb 2024 CITIGROUP GLOBAL MARKETS INC SALOMO USD/FED
800,000,000.000 1.000000 Local 98.676455 0.00 0.00 0.00 789,411,644.48
Base 98.676455 0.00 0.00 0.00 789,411,644.48
912797GY7 TREASURY BILL 0.01% 28 Mar 2024 06 Feb 2024 06 Feb 2024 BARCLAYS CAPITAL INC. USD/FED
72,600,000.000 1.000000 Local 99.256250 0.00 0.00 0.00 72,060,037.50
Base 99.256250 0.00 0.00 0.00 72,060,037.50
912797GY7 TREASURY BILL 0.01% 28 Mar 2024 07 Feb 2024 07 Feb 2024 J.P. MORGAN SECURITIES LLC USD/FED
29,100,000.000 1.000000 Local 99.271875 0.00 0.00 0.00 28,888,115.63
Base 99.271875 0.00 0.00 0.00 28,888,115.63
912797GY7 TREASURY BILL 0.01% 28 Mar 2024 14 Feb 2024 15 Feb 2024 J.P. MORGAN SECURITIES LLC USD/FED
200,000,000.000 1.000000 Local 99.384000 0.00 0.00 0.00 198,768,000.00
Base 99.384000 0.00 0.00 0.00 198,768,000.00
912797GY7 TREASURY BILL 0.01% 28 Mar 2024 15 Feb 2024 15 Feb 2024 MORGAN STANLEY CO INCORPORATED USD/FED
225,000,000.000 1.000000 Local 99.384875 0.00 0.00 0.00 223,615,968.75
Base 99.384875 0.00 0.00 0.00 223,615,968.75
912797GY7 TREASURY BILL 0.01% 28 Mar 2024 20 Feb 2024 20 Feb 2024 CITIGROUP GLOBAL MARKETS INC SALOMO USD/FED
290,000,000.000 1.000000 Local 99.458155 0.00 0.00 0.00 288,428,651.12
Base 99.458155 0.00 0.00 0.00 288,428,651.12
912797GY7 Total
816,700,000.000 Local 0.00 0.00 0.00 811,760,773.00
Base 0.00 0.00 0.00 811,760,773.00
912797HQ3 TREASURY BILL 0.01% 09 May 2024 02 Feb 2024 08 Feb 2024 MIZUHO SECURITIES USA/FIXED INCOME USD/FED
350,000,000.000 1.000000 Local 98.680500 0.00 0.00 0.00 345,381,750.00
Base 98.680500 0.00 0.00 0.00 345,381,750.00
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912797HQ3 TREASURY BILL 0.01% 09 May 2024 09 Feb 2024 09 Feb 2024 FEDERAL RESERVE BANK OF BOSTON USD/FED
75,000,000.000 1.000000 Local 98.693750 0.00 0.00 0.00 74,020,312.50
Base 98.693750 0.00 0.00 0.00 74,020,312.50
912797HQ3 TREASURY BILL 0.01% 09 May 2024 12 Feb 2024 13 Feb 2024 BANQUE PARIBAS USD/FED
150,000,000.000 1.000000 Local 98.749894 0.00 0.00 0.00 148,124,841.66
Base 98.749894 0.00 0.00 0.00 148,124,841.66
912797HQ3 TREASURY BILL 0.01% 09 May 2024 13 Feb 2024 13 Feb 2024 CITIGROUP GLOBAL MARKETS INC SALOMO USD/FED
165,000,000.000 1.000000 Local 98.747863 0.00 0.00 0.00 162,933,975.42
Base 98.747863 0.00 0.00 0.00 162,933,975.42
912797HQ3 TREASURY BILL 0.01% 09 May 2024 14 Feb 2024 14 Feb 2024 BARCLAYS CAPITAL INC. USD/FED
100,000,000.000 1.000000 Local 98.765138 0.00 0.00 0.00 98,765,138.89
Base 98.765138 0.00 0.00 0.00 98,765,138.89
912797HQ3 Total
840,000,000.000 Local 0.00 0.00 0.00 829,226,018.47
Base 0.00 0.00 0.00 829,226,018.47
912797HR1 TREASURY BILL 0.01% 23 May 2024 16 Feb 2024 22 Feb 2024 CITIGROUP GLOBAL MARKETS INC SALOMO USD/FED
500,000,000.000 1.000000 Local 98.678983 0.00 0.00 0.00 493,394,915.00
Base 98.678983 0.00 0.00 0.00 493,394,915.00
912797HS9 TREASURY BILL 0.01% 30 May 2024 23 Feb 2024 29 Feb 2024 CITIGROUP GLOBAL MARKETS INC SALOMO USD/FED
350,000,000.000 1.000000 Local 98.674939 0.00 0.00 0.00 345,362,286.50
Base 98.674939 0.00 0.00 0.00 345,362,286.50
912797HS9 TREASURY BILL 0.01% 30 May 2024 29 Feb 2024 29 Feb 2024 CITIGROUP GLOBAL MARKETS INC SALOMO USD/FED
310,000,000.000 1.000000 Local 98.677213 0.00 0.00 0.00 305,899,363.06
Base 98.677213 0.00 0.00 0.00 305,899,363.06
912797HS9 Total
660,000,000.000 Local 0.00 0.00 0.00 651,261,649.56
Base 0.00 0.00 0.00 651,261,649.56
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912797JL2 TREASURY BILL 0.01% 02 Apr 2024 06 Feb 2024 08 Feb 2024 BARCLAYS CAPITAL INC. USD/FED
150,000,000.000 1.000000 Local 99.209500 0.00 0.00 0.00 148,814,250.00
Base 99.209500 0.00 0.00 0.00 148,814,250.00
912797JM0 TREASURY BILL 0.01% 09 Apr 2024 07 Feb 2024 13 Feb 2024 BARCLAYS CAPITAL INC. USD/FED
600,000,000.000 1.000000 Local 99.181000 0.00 0.00 0.00 595,086,000.00
Base 99.181000 0.00 0.00 0.00 595,086,000.00
912797JM0 TREASURY BILL 0.01% 09 Apr 2024 12 Feb 2024 12 Feb 2024 MORGAN STANLEY CO INCORPORATED USD/FED
58,000,000.000 1.000000 Local 99.183395 0.00 0.00 0.00 57,526,369.58
Base 99.183395 0.00 0.00 0.00 57,526,369.58
912797JMO Total
658,000,000.000 Local 0.00 0.00 0.00 652,612,369.58
Base 0.00 0.00 0.00 652,612,369.58
912797JN8 TREASURY BILL 0.01% 16 Apr 2024 14 Feb 2024 20 Feb 2024 J.P. MORGAN SECURITIES LLC USD/FED
250,000,000.000 1.000000 Local 99.179289 0.00 0.00 0.00 247,948,222.50
Base 99.179289 0.00 0.00 0.00 247,948,222.50
912797JQ1 TREASURY BILL 0.01% 30 Apr 2024 16 Feb 2024 16 Feb 2024 J.P. MORGAN SECURITIES LLC USD/FED
28,400,000.000 1.000000 Local 98.928891 0.00 0.00 0.00 28,095,805.08
Base 98.928891 0.00 0.00 0.00 28,095,805.08
912797JQ1 TREASURY BILL 0.01% 30 Apr 2024 20 Feb 2024 22 Feb 2024 J.P. MORGAN SECURITIES LLC USD/FED
100,000,000.000 1.000000 Local 99.015057 0.00 0.00 0.00 99,015,057.78
Base 99.015057 0.00 0.00 0.00 99,015,057.78
912797JQ1 TREASURY BILL 0.01% 30 Apr 2024 20 Feb 2024 20 Feb 2024 CITIGROUP GLOBAL MARKETS INC SALOMO USD/FED
19,100,000.000 1.000000 Local 98.985388 0.00 0.00 0.00 18,906,209.28
Base 98.985388 0.00 0.00 0.00 18,906,209.28
912797JQ1 TREASURY BILL 0.01% 30 Apr 2024 23 Feb 2024 23 Feb 2024 FEDERAL RESERVE BANK OF BOSTON USD/FED
17,000,000.000 1.000000 Local 99.019194 0.00 0.00 0.00 16,833,263.05
Base 99.019194 0.00 0.00 0.00 16,833,263.05
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912797JQ1 TREASURY BILL 0.01% 30 Apr 2024 26 Feb 2024 26 Feb 2024 MORGAN STANLEY CO INCORPORATED USD/FED
30,000,000.000 1.000000 Local 99.062577 0.00 0.00 0.00 29,718,773.33
Base 99.062577 0.00 0.00 0.00 29,718,773.33
912797JQ1 Total
194,500,000.000 Local 0.00 0.00 0.00 192,569,108.52
Base 0.00 0.00 0.00 192,569,108.52
912797J21 TREASURY BILL 0.01% 04 Jun 2024 27 Feb 2024 27 Feb 2024 J.P. MORGAN SECURITIES LLC USD/FED
300,000,000.000 1.000000 Local 98.572194 0.00 0.00 0.00 295,716,583.32
Base 98.572194 0.00 0.00 0.00 295,716,583.32
912797KD8 TREASURY BILL 0.01% 29 Aug 2024 23 Feb 2024 29 Feb 2024 CITIGROUP GLOBAL MARKETS INC SALOMO USD/FED
350,000,000.000 1.000000 Local 97.408017 0.00 0.00 0.00 340,928,059.50
Base 97.408017 0.00 0.00 0.00 340,928,059.50
912797KE6 TREASURY BILL 0.01% 11 Jun 2024 07 Feb 2024 13 Feb 2024 BANQUE PARIBAS USD/FED
400,000,000.000 1.000000 Local 98.292019 0.00 0.00 0.00 393,168,076.00
Base 98.292019 0.00 0.00 0.00 393,168,076.00
912797KE6 TREASURY BILL 0.01% 11 Jun 2024 13 Feb 2024 13 Feb 2024 FEDERAL RESERVE BANK OF BOSTON USD/FED
18,000,000.000 1.000000 Local 98.275326 0.00 0.00 0.00 17,689,558.75
Base 98.275326 0.00 0.00 0.00 17,689,558.75
912797KE6 TREASURY BILL 0.01% 11 Jun 2024 14 Feb 2024 14 Feb 2024 FEDERAL RESERVE BANK OF BOSTON USD/FED
22,700,000.000 1.000000 Local 98.292769 0.00 0.00 0.00 22,312,458.66
Base 98.292769 0.00 0.00 0.00 22,312,458.66
912797KE6 TREASURY BILL 0.01% 11 Jun 2024 16 Feb 2024 16 Feb 2024 J.P. MORGAN SECURITIES LLC USD/FED
150,000,000.000 1.000000 Local 98.320577 0.00 0.00 0.00 147,480,866.67
Base 98.320577 0.00 0.00 0.00 147,480,866.67
912797KE6 Total
590,700,000.000 Local 0.00 0.00 0.00 580,650,960.08
Base 0.00 0.00 0.00 580,650,960.08
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912797KF3 TREASURY BILL 0.01% 18 Jun 2024 14 Feb 2024 20 Feb 2024 CITIGROUP GLOBAL MARKETS INC SALOMO USD/FED
650,000,000.000 1.000000 Local 98.275822 0.00 0.00 0.00 638,792,843.00
Base 98.275822 0.00 0.00 0.00 638,792,843.00
912797KF3 TREASURY BILL 0.01% 18 Jun 2024 28 Feb 2024 28 Feb 2024 CITIGROUP GLOBAL MARKETS INC SALOMO USD/FED
30,000,000.000 1.000000 Local 98.390037 0.00 0.00 0.00 29,517,011.25
Base 98.390037 0.00 0.00 0.00 29,517,011.25
912797KF3 Total
680,000,000.000 Local 0.00 0.00 0.00 668,309,854.25
Base 0.00 0.00 0.00 668,309,854.25
912797KG1 TREASURY BILL 0.01% 25 Jun 2024 21 Feb 2024 27 Feb 2024 CITIGROUP GLOBAL MARKETS INC SALOMO USD/FED
600,000,000.000 1.000000 Local 98.276814 0.00 0.00 0.00 589,660,884.00
Base 98.276814 0.00 0.00 0.00 589,660,884.00
912797KG1 TREASURY BILL 0.01% 25 Jun 2024 28 Feb 2024 28 Feb 2024 FEDERAL RESERVE BANK OF BOSTON USD/FED
70,000,000.000 1.000000 Local 98.289000 0.00 0.00 0.00 68,802,300.00
Base 98.289000 0.00 0.00 0.00 68,802,300.00
912797KG1 TREASURY BILL 0.01% 25 Jun 2024 29 Feb 2024 29 Feb 2024 BARCLAYS CAPITAL INC. USD/FED
165,000,000.000 1.000000 Local 98.310000 0.00 0.00 0.00 162,211,500.00
Base 98.310000 0.00 0.00 0.00 162,211,500.00
912797KG1 Total
835,000,000.000 Local 0.00 0.00 0.00 820,674,684.00
Base 0.00 0.00 0.00 820,674,684.00
912797KH9 TREASURY BILL 0.01% 02 Jul 2024 28 Feb 2024 OPEN BARCLAYS CAPITAL INC. USD/FED
800,000,000.000 1.000000 Local 98.274500 0.00 0.00 0.00 786,196,000.00
Base 98.274500 0.00 0.00 0.00 786,196,000.00
93114EBS5 WAL MART STORES INC 0.01% 26 Feb 2024 01 Feb 2024 01 Feb 2024 CITIGROUP GLOBAL MARKETS INC USD/DTC
50,000,000.000 1.000000 Local 99.631250 0.00 0.00 0.00 49,815,625.00
Base 99.631250 0.00 0.00 0.00 49,815,625.00
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93114EC47 WAL MART STORES INC 0.01% 04 Mar 2024 28 Feb 2024 28 Feb 2024 BARCLAYS CAPITAL INC. USD/DTC
61,760,000.000 1.000000 Local 99.926805 0.00 0.00 0.00 61,714,795.11
Base 99.926805 0.00 0.00 0.00 61,714,795.11
28 Feb 2024 28 Feb 2024 MIZUHO SECURITIES USA/FIXED INCOME USD/DTC
30,000,000.000 1.000000 Local 99.926805 0.00 0.00 0.00 29,978,041.67
Base 99.926805 0.00 0.00 0.00 29,978,041.67
28 Feb 2024 29 Feb 2024 CITIGROUP GLOBAL MARKETS INC USD/DTC
100,000,000.000 1.000000 Local 99.941444 0.00 0.00 0.00 99,941,444 .44
Base 99.941444 0.00 0.00 0.00 99,941,444 .44
93114EC47 Total
191,760,000.000 Local 0.00 0.00 0.00 191,634,281.22
Base 0.00 0.00 0.00 191,634,281.22
US DOLLAR Total
14,786,109,101.800 Local 0.00 0.00 0.00 14,651,444,938.55
Base 0.00 0.00 0.00 14,651,444,938.55
CASH EQUIVALENTS Total
14,786,109,101.800
Base 0.00 0.00 0.00 14,651,444,938.55
PURCHASE Total
14,786,109,101.800
Base 0.00 0.00 0.00 14,651,444,938.55
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CASH EQUIVALENTS
US DOLLAR
7839989D1 SSC GOVERNMENT MM GVMXX 0.000% 31 Dec 2030 02 Feb 2024 02 Feb 2024 STATE STREET BANK AND TRUST CO. uUSb/DTC
222,576,668.750 1.000000 Local 100.000000 0.00 0.00 0.00 222,576,668.75
Base 100.000000 0.00 0.00 0.00 222,576,668.75
31 Dec 2030 05 Feb 2024 05 Feb 2024 STATE STREET BANK AND TRUST CO. USD/DTC
53,476,067.640 1.000000 Local 100.000000 0.00 0.00 0.00 53,476,067.64
Base 100.000000 0.00 0.00 0.00 53,476,067.64
31 Dec 2030 06 Feb 2024 06 Feb 2024 STATE STREET BANK AND TRUST CO. uUSb/DTC
19,849,572.100 1.000000 Local 100.000000 0.00 0.00 0.00 19,849,572.10
Base 100.000000 0.00 0.00 0.00 19,849,572.10
31 Dec 2030 07 Feb 2024 07 Feb 2024 STATE STREET BANK AND TRUST CO. USD/DTC
3,095,354.170 1.000000 Local 100.000000 0.00 0.00 0.00 3,095,354.17
Base 100.000000 0.00 0.00 0.00 3,095,354.17
31 Dec 2030 09 Feb 2024 09 Feb 2024 STATE STREET BANK AND TRUST CO. uUSb/DTC
180,802,123.260 1.000000 Local 100.000000 0.00 0.00 0.00 180,802,123.26
Base 100.000000 0.00 0.00 0.00 180,802,123.26
31 Dec 2030 12 Feb 2024 12 Feb 2024 STATE STREET BANK AND TRUST CO. USD/DTC
55,042,107.080 1.000000 Local 100.000000 0.00 0.00 0.00 55,042,107.08
Base 100.000000 0.00 0.00 0.00 55,042,107.08
31 Dec 2030 14 Feb 2024 14 Feb 2024 STATE STREET BANK AND TRUST CO. uUSb/DTC
1,221,136.250 1.000000 Local 100.000000 0.00 0.00 0.00 1,221,136.25
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Base 100.000000 0.00 0.00 0.00 1,221,136.25

31 Dec 2030 14 Feb 2024 14 Feb 2024 STATE STREET BANK AND TRUST CO. USD/DTC
153,262.960 1.000000 Local 100.000000 0.00 0.00 0.00 153,262.96
Base 100.000000 0.00 0.00 0.00 153,262.96

31 Dec 2030 16 Feb 2024 16 Feb 2024 STATE STREET BANK AND TRUST CO. USD/DTC
122,503.060 1.000000 Local 100.000000 0.00 0.00 0.00 122,503.06
Base 100.000000 0.00 0.00 0.00 122,503.06

31 Dec 2030 16 Feb 2024 16 Feb 2024 STATE STREET BANK AND TRUST CO. USD/DTC
10,406.820 1.000000 Local 100.000000 0.00 0.00 0.00 10,406.82
Base 100.000000 0.00 0.00 0.00 10,406.82

31 Dec 2030 16 Feb 2024 16 Feb 2024 STATE STREET BANK AND TRUST CO. USD/DTC
86,737,781.950 1.000000 Local 100.000000 0.00 0.00 0.00 86,737,781.95
Base 100.000000 0.00 0.00 0.00 86,737,781.95

31 Dec 2030 16 Feb 2024 16 Feb 2024 STATE STREET BANK AND TRUST CO. USD/DTC
577,399.500 1.000000 Local 100.000000 0.00 0.00 0.00 577,399.50
Base 100.000000 0.00 0.00 0.00 577,399.50

31 Dec 2030 23 Feb 2024 23 Feb 2024 STATE STREET BANK AND TRUST CO. USD/DTC
275,876,517.140 1.000000 Local 100.000000 0.00 0.00 0.00 275,876,517.14
Base 100.000000 0.00 0.00 0.00 275,876,517.14

31 Dec 2030 23 Feb 2024 23 Feb 2024 STATE STREET BANK AND TRUST CO. USD/DTC
56,244,515.160 1.000000 Local 100.000000 0.00 0.00 0.00 56,244,515.16
Base 100.000000 0.00 0.00 0.00 56,244,515.16
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31 Dec 2030 23 Feb 2024 23 Feb 2024 STATE STREET BANK AND TRUST CO. USD/DTC
4,868,990.580 1.000000 Local 100.000000 0.00 0.00 0.00 4,868,990.58
Base 100.000000 0.00 0.00 0.00 4,868,990.58
31 Dec 2030 23 Feb 2024 23 Feb 2024 STATE STREET BANK AND TRUST CO. USD/DTC
96,243.800 1.000000 Local 100.000000 0.00 0.00 0.00 96,243.80
Base 100.000000 0.00 0.00 0.00 96,243.80
31 Dec 2030 23 Feb 2024 23 Feb 2024 STATE STREET BANK AND TRUST CO. USD/DTC
40,470.480 1.000000 Local 100.000000 0.00 0.00 0.00 40,470.48
Base 100.000000 0.00 0.00 0.00 40,470.48
31 Dec 2030 28 Feb 2024 28 Feb 2024 STATE STREET BANK AND TRUST CO. USD/DTC
101,218,357.120 1.000000 Local 100.000000 0.00 0.00 0.00 101,218,357.12
Base 100.000000 0.00 0.00 0.00 101,218,357.12
31 Dec 2030 28 Feb 2024 28 Feb 2024 STATE STREET BANK AND TRUST CO. USD/DTC
21,614,928.720 1.000000 Local 100.000000 0.00 0.00 0.00 21,614,928.72
Base 100.000000 0.00 0.00 0.00 21,614,928.72
7839989D1 Total
1,083,624,406.540 Local 0.00 0.00 0.00 1,083,624,406.54
Base 0.00 0.00 0.00 1,083,624,406.54
US DOLLAR Total
1,083,624,406.540 Local 0.00 0.00 0.00 1,083,624,406.54
Base 0.00 0.00 0.00 1,083,624,406.54

CASH EQUIVALENTS Total
1,083,624,406.540
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Base 0.00 0.00 0.00 1,083,624,406.54
SHORT TERM MATURITIES
US DOLLAR
03785DB54 APPLE INC 0.01% 05 Feb 2024 05 Feb 2024 05 Feb 2024 MATURITY USD/DTC
45,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 45,000,000.00
Base 100.000000 0.00 0.00 0.00 45,000,000.00
03785DB54 APPLE INC 5.3% 05 Feb 2024 05 Feb 2024 05 Feb 2024 MATURITY USD/DTC
15,925,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 15,925,000.00
Base 100.000000 0.00 0.00 0.00 15,925,000.00
03785DB54 Total
60,925,000.000 Local 0.00 0.00 0.00 60,925,000.00
Base 0.00 0.00 0.00 60,925,000.00
03785DB96 APPLE INC 0.01% 09 Feb 2024 09 Feb 2024 09 Feb 2024 MATURITY uUSb/DTC
35,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 35,000,000.00
Base 100.000000 0.00 0.00 0.00 35,000,000.00
03785DBES5 APPLE INC 0.01% 14 Feb 2024 14 Feb 2024 14 Feb 2024 MATURITY USD/DTC
90,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 90,000,000.00
Base 100.000000 0.00 0.00 0.00 90,000,000.00
03785DBE5 APPLE INC 5.3% 14 Feb 2024 14 Feb 2024 14 Feb 2024 MATURITY USD/DTC
30,300,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 30,300,000.00
Base 100.000000 0.00 0.00 0.00 30,300,000.00
03785DBES5 Total
120,300,000.000 Local 0.00 0.00 0.00 120,300,000.00
Base 0.00 0.00 0.00 120,300,000.00
03785DBP0O APPLE INC 5.29% 23 Feb 2024 23 Feb 2024 23 Feb 2024 MATURITY uUSb/DTC
35,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 35,000,000.00
Base 100.000000 0.00 0.00 0.00 35,000,000.00
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Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
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03785DBS4 APPLE INC 5.27% 26 Feb 2024 26 Feb 2024 26 Feb 2024 MATURITY USD/DTC
20,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 20,000,000.00
Base 100.000000 0.00 0.00 0.00 20,000,000.00
0530A2B74 AUTOMATIC DATA PROCE 0.01% 07 Feb 2024 07 Feb 2024 07 Feb 2024 MATURITY USD/DTC
68,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 68,000,000.00
Base 100.000000 0.00 0.00 0.00 68,000,000.00
0530A2BE9 AUTOMATIC DATA PROCE 5.29% 14 Feb 2024 14 Feb 2024 14 Feb 2024 MATURITY USD/DTC
50,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 50,000,000.00
Base 100.000000 0.00 0.00 0.00 50,000,000.00
14 Feb 2024 14 Feb 2024 MATURITY USD/DTC
50,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 50,000,000.00
Base 100.000000 0.00 0.00 0.00 50,000,000.00
14 Feb 2024 14 Feb 2024 MATURITY USD/DTC
35,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 35,000,000.00
Base 100.000000 0.00 0.00 0.00 35,000,000.00
0530A2BE9 Total
135,000,000.000 Local 0.00 0.00 0.00 135,000,000.00
Base 0.00 0.00 0.00 135,000,000.00
0530A2BT6 AUTOMATIC DATA PROCE 5.31% 27 Feb 2024 27 Feb 2024 27 Feb 2024 MATURITY uUSb/DTC
53,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 53,000,000.00
Base 100.000000 0.00 0.00 0.00 53,000,000.00
14178LB25 CARGILL INC 0.01% 02 Feb 2024 02 Feb 2024 02 Feb 2024 MATURITY USD/DTC
7,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 7,000,000.00
Base 100.000000 0.00 0.00 0.00 7,000,000.00
14178LB58 CARGILL INC 0.01% 05 Feb 2024 05 Feb 2024 05 Feb 2024 MATURITY USD/DTC
70,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 70,000,000.00
Base 100.000000 0.00 0.00 0.00 70,000,000.00
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05 Feb 2024 05 Feb 2024 MATURITY USD/DTC
25,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 25,000,000.00
Base 100.000000 0.00 0.00 0.00 25,000,000.00
14178LB58 Total
95,000,000.000 Local 0.00 0.00 0.00 95,000,000.00
Base 0.00 0.00 0.00 95,000,000.00
14178LBE9 CARGILL INC 5.3% 14 Feb 2024 14 Feb 2024 14 Feb 2024 MATURITY USD/DTC
18,500,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 18,500,000.00
Base 100.000000 0.00 0.00 0.00 18,500,000.00
14178LBG4 CARGILL INC 0.01% 16 Feb 2024 16 Feb 2024 16 Feb 2024 MATURITY USD/DTC
31,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 31,000,000.00
Base 100.000000 0.00 0.00 0.00 31,000,000.00
14178LBP4 CARGILL INC 0.01% 23 Feb 2024 23 Feb 2024 23 Feb 2024 MATURITY uUSb/DTC
60,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 60,000,000.00
Base 100.000000 0.00 0.00 0.00 60,000,000.00
14912DBES8 CATERPLR FIN SRV CO. 5.29% 14 Feb 2024 14 Feb 2024 14 Feb 2024 MATURITY USD/DTC
90,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 90,000,000.00
Base 100.000000 0.00 0.00 0.00 90,000,000.00
14912DBP3 CATERPLR FIN SRV CO. 5.29% 23 Feb 2024 23 Feb 2024 23 Feb 2024 MATURITY USD/DTC
30,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 30,000,000.00
Base 100.000000 0.00 0.00 0.00 30,000,000.00
14912DBP3 CATERPLR FIN SRV CO. 5.3% 23 Feb 2024 23 Feb 2024 23 Feb 2024 MATURITY USD/DTC
100,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 100,000,000.00
Base 100.000000 0.00 0.00 0.00 100,000,000.00
14912DBP3 Total
130,000,000.000 Local 0.00 0.00 0.00 130,000,000.00
Base 0.00 0.00 0.00 130,000,000.00
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14912DBS7 CATERPLR FIN SRV CO. 0.01% 26 Feb 2024 26 Feb 2024 26 Feb 2024 MATURITY USD/DTC
175,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 175,000,000.00
Base 100.000000 0.00 0.00 0.00 175,000,000.00
14912DBS7 CATERPLR FIN SRV CO. 5.3% 26 Feb 2024 26 Feb 2024 26 Feb 2024 MATURITY USD/DTC
125,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 125,000,000.00
Base 100.000000 0.00 0.00 0.00 125,000,000.00
14912DBS7 Total
300,000,000.000 Local 0.00 0.00 0.00 300,000,000.00
Base 0.00 0.00 0.00 300,000,000.00
244221 B51 JOHN DEERE CAPITAL C 5.4% 05 Feb 2024 05 Feb 2024 05 Feb 2024 MATURITY USD/DTC
60,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 60,000,000.00
Base 100.000000 0.00 0.00 0.00 60,000,000.00
244221 BF9 JOHN DEERE CAPITAL C 0.01% 15 Feb 2024 15 Feb 2024 15 Feb 2024 MATURITY USD/DTC
100,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 100,000,000.00
Base 100.000000 0.00 0.00 0.00 100,000,000.00
313312TD2 FED FARM CRD DISCOUNT NT 0.01% 16 Feb 2024 16 Feb 2024 16 Feb 2024 MATURITY USD/FED
100,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 100,000,000.00
Base 100.000000 0.00 0.00 0.00 100,000,000.00
313384SW0 FED HOME LN DISCOUNT NT 0.01% 09 Feb 2024 09 Feb 2024 09 Feb 2024 MATURITY USD/FED
140,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 140,000,000.00
Base 100.000000 0.00 0.00 0.00 140,000,000.00
313384TB5 FED HOME LN DISCOUNT NT 0.01% 14 Feb 2024 14 Feb 2024 14 Feb 2024 MATURITY USD/FED
80,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 80,000,000.00
Base 100.000000 0.00 0.00 0.00 80,000,000.00
313588TB1 FANNIE DISCOUNT NOTE 0.01% 14 Feb 2020 14 Feb 2024 14 Feb 2024 MATURITY USD/FED
205,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 205,000,000.00
Base 100.000000 0.00 0.00 0.00 205,000,000.00
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313588TL9 FANNIE DISCOUNT NOTE 0.01% 23 Feb 2024 23 Feb 2024 23 Feb 2024 MATURITY USD/FED
280,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 280,000,000.00
Base 100.000000 0.00 0.00 0.00 280,000,000.00

59515MBC8 MICROSOFT CORP 5.33% 12 Feb 2024 12 Feb 2024 12 Feb 2024 MATURITY USD/DTC
75,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 75,000,000.00
Base 100.000000 0.00 0.00 0.00 75,000,000.00

71708EB20 PFIZER INC 0.01% 02 Feb 2024 02 Feb 2024 02 Feb 2024 MATURITY USD/DTC
100,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 100,000,000.00
Base 100.000000 0.00 0.00 0.00 100,000,000.00

71708EB79 PFIZER INC 0.01% 07 Feb 2024 07 Feb 2024 07 Feb 2024 MATURITY uUSD/DTC
100,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 100,000,000.00
Base 100.000000 0.00 0.00 0.00 100,000,000.00

912796228 TREASURY BILL 0.01% 22 Feb 2024 22 Feb 2024 22 Feb 2024 MATURITY USD/FED
100,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 100,000,000.00
Base 100.000000 0.00 0.00 0.00 100,000,000.00

22 Feb 2024 22 Feb 2024 MATURITY USD/FED
28,600,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 28,600,000.00
Base 100.000000 0.00 0.00 0.00 28,600,000.00

912796228 TREASURY BILL 0.01% 22 Feb 2024 22 Feb 2024 22 Feb 2024 MATURITY USD/FED
100,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 100,000,000.00
Base 100.000000 0.00 0.00 0.00 100,000,000.00

912796228 TREASURY BILL 0.01% 22 Feb 2024 22 Feb 2024 22 Feb 2024 MATURITY USD/FED
350,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 350,000,000.00
Base 100.000000 0.00 0.00 0.00 350,000,000.00

912796228 TREASURY BILL 0.01% 22 Feb 2024 22 Feb 2024 22 Feb 2024 MATURITY USD/FED
139,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 139,000,000.00
Base 100.000000 0.00 0.00 0.00 139,000,000.00
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912796728 TREASURY BILL 0.01% 22 Feb 2024 22 Feb 2024 22 Feb 2024 MATURITY USD/FED
150,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 150,000,000.00
Base 100.000000 0.00 0.00 0.00 150,000,000.00

912796728 TREASURY BILL 0.01% 22 Feb 2024 22 Feb 2024 22 Feb 2024 MATURITY USD/FED
200,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 200,000,000.00
Base 100.000000 0.00 0.00 0.00 200,000,000.00

912796728 TREASURY BILL 0.01% 22 Feb 2024 22 Feb 2024 22 Feb 2024 MATURITY USD/FED
150,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 150,000,000.00
Base 100.000000 0.00 0.00 0.00 150,000,000.00

912796728 TREASURY BILL 0.01% 22 Feb 2024 22 Feb 2024 22 Feb 2024 MATURITY USD/FED
160,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 160,000,000.00
Base 100.000000 0.00 0.00 0.00 160,000,000.00

912796728 TREASURY BILL 0.01% 22 Feb 2024 22 Feb 2024 22 Feb 2024 MATURITY USD/FED
105,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 105,000,000.00
Base 100.000000 0.00 0.00 0.00 105,000,000.00

912796228 TREASURY BILL 0.01% 22 Feb 2024 22 Feb 2024 22 Feb 2024 MATURITY USD/FED
200,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 200,000,000.00
Base 100.000000 0.00 0.00 0.00 200,000,000.00

912796728 TREASURY BILL 0.01% 22 Feb 2024 22 Feb 2024 22 Feb 2024 MATURITY USD/FED
50,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 50,000,000.00
Base 100.000000 0.00 0.00 0.00 50,000,000.00

912796228 Total

1,732,600,000.000 Local 0.00 0.00 0.00 1,732,600,000.00
Base 0.00 0.00 0.00 1,732,600,000.00

912797GE1 TREASURY BILL 0.01% 01 Feb 2024 01 Feb 2024 01 Feb 2024 MATURITY USD/FED
300,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 300,000,000.00
Base 100.000000 0.00 0.00 0.00 300,000,000.00

912797GE1 TREASURY BILL 0.01% 01 Feb 2024 01 Feb 2024 01 Feb 2024 MATURITY USD/FED
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115,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 115,000,000.00
Base 100.000000 0.00 0.00 0.00 115,000,000.00

912797GE1 TREASURY BILL 0.01% 01 Feb 2024 01 Feb 2024 01 Feb 2024 MATURITY USD/FED
275,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 275,000,000.00
Base 100.000000 0.00 0.00 0.00 275,000,000.00

912797GE1 TREASURY BILL 0.01% 01 Feb 2024 01 Feb 2024 01 Feb 2024 MATURITY USD/FED
80,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 80,000,000.00
Base 100.000000 0.00 0.00 0.00 80,000,000.00

912797GE1 TREASURY BILL 0.01% 01 Feb 2024 01 Feb 2024 01 Feb 2024 MATURITY USD/FED
350,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 350,000,000.00
Base 100.000000 0.00 0.00 0.00 350,000,000.00

912797GE1 TREASURY BILL 0.01% 01 Feb 2024 01 Feb 2024 01 Feb 2024 MATURITY USD/FED
500,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 500,000,000.00
Base 100.000000 0.00 0.00 0.00 500,000,000.00

912797GE1 TREASURY BILL 0.01% 01 Feb 2024 01 Feb 2024 01 Feb 2024 MATURITY USD/FED
300,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 300,000,000.00
Base 100.000000 0.00 0.00 0.00 300,000,000.00

912797GE1 TREASURY BILL 0.01% 01 Feb 2024 01 Feb 2024 01 Feb 2024 MATURITY USD/FED
400,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 400,000,000.00
Base 100.000000 0.00 0.00 0.00 400,000,000.00

912797GE1 Total

2,320,000,000.000 Local 0.00 0.00 0.00 2,320,000,000.00
Base 0.00 0.00 0.00 2,320,000,000.00

912797GM3 TREASURY BILL 0.01% 08 Feb 2024 08 Feb 2024 08 Feb 2024 MATURITY USD/FED
25,100,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 25,100,000.00
Base 100.000000 0.00 0.00 0.00 25,100,000.00

912797GM3 TREASURY BILL 0.01% 08 Feb 2024 08 Feb 2024 08 Feb 2024 MATURITY USD/FED
175,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 175,000,000.00
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Base 100.000000 0.00 0.00 0.00 175,000,000.00
08 Feb 2024 08 Feb 2024 MATURITY USD/FED
49,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 49,000,000.00
Base 100.000000 0.00 0.00 0.00 49,000,000.00
08 Feb 2024 08 Feb 2024 MATURITY USD/FED
350,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 350,000,000.00
Base 100.000000 0.00 0.00 0.00 350,000,000.00
912797GM3 TREASURY BILL 0.01% 08 Feb 2024 08 Feb 2024 08 Feb 2024 MATURITY USD/FED
200,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 200,000,000.00
Base 100.000000 0.00 0.00 0.00 200,000,000.00
912797GM3 TREASURY BILL 0.01% 08 Feb 2024 08 Feb 2024 08 Feb 2024 MATURITY USD/FED
100,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 100,000,000.00
Base 100.000000 0.00 0.00 0.00 100,000,000.00
912797GM3 TREASURY BILL 0.01% 08 Feb 2024 08 Feb 2024 08 Feb 2024 MATURITY USD/FED
250,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 250,000,000.00
Base 100.000000 0.00 0.00 0.00 250,000,000.00
912797GM3 TREASURY BILL 0.01% 08 Feb 2024 08 Feb 2024 08 Feb 2024 MATURITY USD/FED
300,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 300,000,000.00
Base 100.000000 0.00 0.00 0.00 300,000,000.00
912797GM3 Total
1,449,100,000.000 Local 0.00 0.00 0.00 1,449,100,000.00
Base 0.00 0.00 0.00 1,449,100,000.00
912797GN1 TREASURY BILL 0.01% 15 Feb 2024 15 Feb 2024 15 Feb 2024 MATURITY USD/FED
300,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 300,000,000.00
Base 100.000000 0.00 0.00 0.00 300,000,000.00
912797GN1 TREASURY BILL 0.01% 15 Feb 2024 15 Feb 2024 15 Feb 2024 MATURITY USD/FED
250,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 250,000,000.00
Base 100.000000 0.00 0.00 0.00 250,000,000.00
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912797GN1 TREASURY BILL 0.01% 15 Feb 2024 15 Feb 2024 15 Feb 2024 MATURITY USD/FED
90,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 90,000,000.00
Base 100.000000 0.00 0.00 0.00 90,000,000.00
912797GN1 TREASURY BILL 0.01% 15 Feb 2024 15 Feb 2024 15 Feb 2024 MATURITY USD/FED
400,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 400,000,000.00
Base 100.000000 0.00 0.00 0.00 400,000,000.00
912797GN1 Total
1,040,000,000.000 Local 0.00 0.00 0.00 1,040,000,000.00
Base 0.00 0.00 0.00 1,040,000,000.00
912797GP6 TREASURY BILL 0.01% 29 Feb 2024 29 Feb 2024 29 Feb 2024 MATURITY USD/FED
200,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 200,000,000.00
Base 100.000000 0.00 0.00 0.00 200,000,000.00
912797GP6 TREASURY BILL 0.01% 29 Feb 2024 29 Feb 2024 29 Feb 2024 MATURITY USD/FED
200,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 200,000,000.00
Base 100.000000 0.00 0.00 0.00 200,000,000.00
912797GP6 TREASURY BILL 0.01% 29 Feb 2024 29 Feb 2024 29 Feb 2024 MATURITY USD/FED
91,600,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 91,600,000.00
Base 100.000000 0.00 0.00 0.00 91,600,000.00
912797GP6 TREASURY BILL 0.01% 29 Feb 2024 29 Feb 2024 29 Feb 2024 MATURITY USD/FED
300,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 300,000,000.00
Base 100.000000 0.00 0.00 0.00 300,000,000.00
912797GP6 TREASURY BILL 0.01% 29 Feb 2024 29 Feb 2024 29 Feb 2024 MATURITY USD/FED
200,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 200,000,000.00
Base 100.000000 0.00 0.00 0.00 200,000,000.00
912797GP6 TREASURY BILL 0.01% 29 Feb 2024 29 Feb 2024 29 Feb 2024 MATURITY USD/FED
75,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 75,000,000.00
Base 100.000000 0.00 0.00 0.00 75,000,000.00
912797GP6 TREASURY BILL 0.01% 29 Feb 2024 29 Feb 2024 29 Feb 2024 MATURITY USD/FED
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STATE OF NJ CASH MNGMT FUND

Sales Report by Report Date
STATE OF NEW JERSEY, DIVISION OF INV

= STATE

I
FUND:  NICA| = STREET
February 1, 2024 to February 29, 2024 View Date: March 13, 2024
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
27,100,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 27,100,000.00
Base 100.000000 0.00 0.00 0.00 27,100,000.00
912797GP6 TREASURY BILL 0.01% 29 Feb 2024 29 Feb 2024 29 Feb 2024 MATURITY USD/FED
100,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 100,000,000.00
Base 100.000000 0.00 0.00 0.00 100,000,000.00
912797GP6 TREASURY BILL 0.01% 29 Feb 2024 29 Feb 2024 29 Feb 2024 MATURITY USD/FED
150,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 150,000,000.00
Base 100.000000 0.00 0.00 0.00 150,000,000.00
912797GP6 TREASURY BILL 0.01% 29 Feb 2024 29 Feb 2024 29 Feb 2024 MATURITY USD/FED
500,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 500,000,000.00
Base 100.000000 0.00 0.00 0.00 500,000,000.00
912797GP6 Total
1,843,700,000.000 Local 0.00 0.00 0.00 1,843,700,000.00
Base 0.00 0.00 0.00 1,843,700,000.00
912797JC2 TREASURY BILL 0.01% 06 Feb 2024 06 Feb 2024 06 Feb 2024 MATURITY USD/FED
900,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 900,000,000.00
Base 100.000000 0.00 0.00 0.00 900,000,000.00
912797JC2 TREASURY BILL 0.01% 06 Feb 2024 06 Feb 2024 06 Feb 2024 MATURITY USD/FED
120,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 120,000,000.00
Base 100.000000 0.00 0.00 0.00 120,000,000.00
912797JC2 TREASURY BILL 0.01% 06 Feb 2024 06 Feb 2024 06 Feb 2024 MATURITY USD/FED
600,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 600,000,000.00
Base 100.000000 0.00 0.00 0.00 600,000,000.00
912797JC2 Total
1,620,000,000.000 Local 0.00 0.00 0.00 1,620,000,000.00
Base 0.00 0.00 0.00 1,620,000,000.00
912797JD0 TREASURY BILL 0.01% 13 Feb 2024 13 Feb 2024 13 Feb 2024 MATURITY USD/FED
80,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 80,000,000.00
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Sales Report by Report Date

STATE OF NJ CASH MNGMT FUND
STATE OF NEW JERSEY, DIVISION OF INV

= STATE

I
FUND:  NICA| = STREET
February 1, 2024 to February 29, 2024 View Date: March 13, 2024
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
Base 100.000000 0.00 0.00 0.00 80,000,000.00
912797JD0 TREASURY BILL 0.01% 13 Feb 2024 13 Feb 2024 13 Feb 2024 MATURITY USD/FED
150,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 150,000,000.00
Base 100.000000 0.00 0.00 0.00 150,000,000.00
912797JD0 TREASURY BILL 0.01% 13 Feb 2024 13 Feb 2024 13 Feb 2024 MATURITY USD/FED
300,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 300,000,000.00
Base 100.000000 0.00 0.00 0.00 300,000,000.00
912797JD0 TREASURY BILL 0.01% 13 Feb 2024 13 Feb 2024 13 Feb 2024 MATURITY USD/FED
300,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 300,000,000.00
Base 100.000000 0.00 0.00 0.00 300,000,000.00
912797JD0 TREASURY BILL 0.01% 13 Feb 2024 13 Feb 2024 13 Feb 2024 MATURITY USD/FED
175,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 175,000,000.00
Base 100.000000 0.00 0.00 0.00 175,000,000.00
912797JD0 TREASURY BILL 0.01% 13 Feb 2024 13 Feb 2024 13 Feb 2024 MATURITY USD/FED
200,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 200,000,000.00
Base 100.000000 0.00 0.00 0.00 200,000,000.00
912797JD0 TREASURY BILL 0.01% 13 Feb 2024 13 Feb 2024 13 Feb 2024 MATURITY USD/FED
300,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 300,000,000.00
Base 100.000000 0.00 0.00 0.00 300,000,000.00
912797JDO0 Total
1,505,000,000.000 Local 0.00 0.00 0.00 1,505,000,000.00
Base 0.00 0.00 0.00 1,505,000,000.00
912797JE8 TREASURY BILL 0.01% 20 Feb 2024 20 Feb 2024 20 Feb 2024 MATURITY USD/FED
200,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 200,000,000.00
Base 100.000000 0.00 0.00 0.00 200,000,000.00
20 Feb 2024 20 Feb 2024 MATURITY USD/FED
275,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 275,000,000.00
Base 100.000000 0.00 0.00 0.00 275,000,000.00
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Sales Report by Report Date

STATE OF NJ CASH MNGMT FUND
STATE OF NEW JERSEY, DIVISION OF INV

= STATE

I
FUND:  NICA| = STREET
February 1, 2024 to February 29, 2024 View Date: March 13, 2024
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
912797JE8 TREASURY BILL 0.01% 20 Feb 2024 20 Feb 2024 20 Feb 2024 MATURITY USD/FED
250,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 250,000,000.00
Base 100.000000 0.00 0.00 0.00 250,000,000.00
912797JE8 TREASURY BILL 0.01% 20 Feb 2024 20 Feb 2024 20 Feb 2024 MATURITY USD/FED
400,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 400,000,000.00
Base 100.000000 0.00 0.00 0.00 400,000,000.00
912797JE8 Total
1,125,000,000.000 Local 0.00 0.00 0.00 1,125,000,000.00
Base 0.00 0.00 0.00 1,125,000,000.00
912797JF5 TREASURY BILL 0.01% 27 Feb 2024 27 Feb 2024 27 Feb 2024 MATURITY USD/FED
125,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 125,000,000.00
Base 100.000000 0.00 0.00 0.00 125,000,000.00
912797JF5 TREASURY BILL 0.01% 27 Feb 2024 27 Feb 2024 27 Feb 2024 MATURITY USD/FED
200,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 200,000,000.00
Base 100.000000 0.00 0.00 0.00 200,000,000.00
912797JF5 TREASURY BILL 0.01% 27 Feb 2024 27 Feb 2024 27 Feb 2024 MATURITY USD/FED
325,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 325,000,000.00
Base 100.000000 0.00 0.00 0.00 325,000,000.00
912797JF5 TREASURY BILL 0.01% 27 Feb 2024 27 Feb 2024 27 Feb 2024 MATURITY USD/FED
26,100,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 26,100,000.00
Base 100.000000 0.00 0.00 0.00 26,100,000.00
912797JF5 TREASURY BILL 0.01% 27 Feb 2024 27 Feb 2024 27 Feb 2024 MATURITY USD/FED
250,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 250,000,000.00
Base 100.000000 0.00 0.00 0.00 250,000,000.00
912797JF5 TREASURY BILL 0.01% 27 Feb 2024 27 Feb 2024 27 Feb 2024 MATURITY USD/FED
200,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 200,000,000.00
Base 100.000000 0.00 0.00 0.00 200,000,000.00
912797JF5 Total
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STATE OF NEW JERSEY, DIVISION OF INV —_— STAT E
I
FUND:  NICA| = STREET
February 1, 2024 to February 29, 2024 View Date: March 13, 2024
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
1,126,100,000.000 Local 0.00 0.00 0.00 1,126,100,000.00
Base 0.00 0.00 0.00 1,126,100,000.00
93114EBS5 WAL MART STORES INC 0.01% 26 Feb 2024 26 Feb 2024 26 Feb 2024 MATURITY USD/DTC
50,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 50,000,000.00
Base 100.000000 0.00 0.00 0.00 50,000,000.00
US DOLLAR Total
16,310,225,000.000 Local 0.00 0.00 0.00 16,310,225,000.00
Base 0.00 0.00 0.00 16,310,225,000.00
SHORT TERM MATURITIES Total
16,310,225,000.000
Base 0.00 0.00 0.00 16,310,225,000.00
SALES Total
17,393,849,406.540
Base 0.00 0.00 0.00 17,393,849,406.54
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Currency Summary

Purchase Report by Report Date

February 1, 2024 to February 29, 2024

STATE OF NJ CASH MNGMT FUND

STATE OF NEW JERSEY, DIVISION OF INV
FUND: NJCA

View Date:

March 13, 2024

— STATE
— STREET

Base Currency: USD - US DOLLAR

Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
US DOLLAR
CASH EQUIVALENTS
14,786,109,101.800 Local 0.00 0.00 0.00 14,651,444,938.55
Base 0.00 0.00 0.00 14,651,444,938.55
TRADES: 111
CANCELS: 3
US DOLLAR Total
Long 14,786,109,101.800 Local 0.00 0.00 0.00 14,651,444,938.55
Base 0.00 0.00 0.00 14,651,444,938.55
TRADES: 111
CANCELS: 3
PURCHASE Total
Long 14,786,109,101.800 Base 0.00 0.00 0.00 14,651,444,938.55
TRADES: 111
CANCELS: 3
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Sales Report by Report Date STATE OF NJ CASH MNGMT FUND
STATE OF NEW JERSEY, DIVISION OF INV = STATE
Currency Summary FUND: Nca| = STREET
February 1, 2024 to February 29, 2024 View Date: March 13, 2024
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
US DOLLAR
CASH EQUIVALENTS
1,083,624,406.540 Local 0.00 0.00 0.00 1,083,624,406.54
Base 0.00 0.00 0.00 1,083,624,406.54
TRADES: 19
CANCELS:
SHORT TERM MATURITIES
16,310,225,000.000 Local 0.00 0.00 0.00 16,310,225,000.00
Base 0.00 0.00 0.00 16,310,225,000.00
TRADES: 96
CANCELS: 0
US DOLLAR Total
Long 17,393,849,406.540 Local 0.00 0.00 0.00 17,393,849,406.54
Base 0.00 0.00 0.00 17,393,849,406.54
TRADES: 115
CANCELS: 0
SALES Total
Long 17,393,849,406.540 Base 0.00 0.00 0.00 17,393,849,406.54
TRADES: 115
CANCELS: 0
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Fund Summary

Purchase Report by Report Date

STATE OF NJ CASH MNGMT FUND
STATE OF NEW JERSEY, DIVISION OF INV
FUND: NJCA

— STATE
— STREET

February 1, 2024 to February 29, 2024 View Date: March 13, 2024
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
CASH EQUIVALENTS
14,786,109,101.800 Base 0.00 0.00 0.00 14,651,444,938.55
TRADES: 111
CANCELS: 3
PURCHASE Total
Long 14,786,109,101.800 Base 0.00 0.00 0.00 14,651,444,938.55
TRADES: 111
CANCELS: 3
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Sales Report by Report Date

Fund Summary

STATE OF NJ CASH MNGMT FUND
STATE OF NEW JERSEY, DIVISION OF INV
FUND: NJCA

— STATE
— STREET

February 1, 2024 to February 29, 2024 View Date: March 13, 2024
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
CASH EQUIVALENTS
1,083,624,406.540 Base 0.00 0.00 0.00 1,083,624,406.54
TRADES: 19
CANCELS: 0
SHORT TERM MATURITIES
16,310,225,000.000 Base 0.00 0.00 0.00 16,310,225,000.00
TRADES: 96
CANCELS: 0
SALES Total
Long 17,393,849,406.540 Base 0.00 0.00 0.00 17,393,849,406.54
TRADES: 115
CANCELS: 0
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