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January 31, 2017

FUND:
View Date:to February 14, 2017

STATE OF NJ CASH MNGMT FUNDPurchase Report by Report Date
STATE OF NEW JERSEY, DIVISION OF INV

Base Currency: USD - US DOLLAR

January 1, 2017

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

BANK OF AMERICA SECURITIES LLC USD/DTC02665JQP8 AMERICAN HONDA FINAN 18 Jan 20170.75%   23 Mar 2017 18 Jan 2017

29,210,000.000 0.0099.866666Local1.000000
99.866666 0.00 0.00Base

0.00
0.00
0.00 29,171,053.34

29,171,053.34

MIZUHO SECURITIES USA/FIXED INCOME USD/DTC02665JQP8 AMERICAN HONDA FINAN 19 Jan 20170.77%   23 Mar 2017 19 Jan 2017

74,575,000.000 0.0099.865250Local1.000000
99.865250 0.00 0.00Base

0.00
0.00
0.00 74,474,510.19

74,474,510.19

MIZUHO SECURITIES USA/FIXED INCOME USD/DTC02665JQP8 AMERICAN HONDA FINAN 23 Jan 20170.75%   23 Mar 2017 23 Jan 2017

27,500,000.000 0.0099.877083Local1.000000
99.877083 0.00 0.00Base

0.00
0.00
0.00 27,466,197.91

27,466,197.91
02665JQP8 Total

0.00 0.000.00 131,111,761.44131,285,000.000 Local

0.00 0.00 0.00 131,111,761.44Base

BANK OF AMERICA SECURITIES LLC USD/DTC02665JQQ6 AMERICAN HONDA FINAN 19 Jan 20170.75%   24 Mar 2017 19 Jan 2017

25,000,000.000 0.0099.866666Local1.000000
99.866666 0.00 0.00Base

0.00
0.00
0.00 24,966,666.68

24,966,666.68

PERSHING LLC USD/DTC06406WRB4 BANK NEW YORK MELLON CORP 11 Jan 20170.9%   11 Apr 2017 11 Jan 2017

20,000,000.000 0.0099.775000Local1.000000
99.775000 0.00 0.00Base

0.00
0.00
0.00 19,955,000.00

19,955,000.00

BANK OF NEW YORK (THE)/IPA USD/DTC06427KNV5 BANK OF MONTREAL 05 Jan 20170.8%   01 Mar 2017 05 Jan 2017

175,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 175,000,000.00

175,000,000.00

BANK OF NEW YORK (THE)/IPA USD/DTC06427KP43 BANK OF MONTREAL 06 Jan 20170.75%   24 Feb 2017 06 Jan 2017

25,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 25,000,000.00

25,000,000.00
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BANK OF NEW YORK (THE)/IPA USD/DTC06 Jan 2017 06 Jan 2017

148,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 148,000,000.00

148,000,000.00

BANK OF NEW YORK (THE)/IPA USD/DTC06 Jan 2017 06 Jan 2017

15,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 15,000,000.00

15,000,000.00
06427KP43 Total

0.00 0.000.00 188,000,000.00188,000,000.000 Local

0.00 0.00 0.00 188,000,000.00Base

BANK OF NEW YORK (THE)/IPA USD/DTC06427KQ26 BANK OF MONTREAL 13 Jan 20170.7%   10 Feb 2017 13 Jan 2017

67,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 67,000,000.00

67,000,000.00

MUFG UNION BANK, N.A./MMI/PIMS/IPA USD/DTC06538NRH2 BNK OF TKYO MTBSHI L 10 Jan 20170.69%   17 Jan 2017 10 Jan 2017

50,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,000,000.00

50,000,000.00

MUFG UNION BANK, N.A./MMI/PIMS/IPA USD/DTC10 Jan 2017 10 Jan 2017

20,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20,000,000.00

20,000,000.00
06538NRH2 Total

0.00 0.000.00 70,000,000.0070,000,000.000 Local

0.00 0.00 0.00 70,000,000.00Base

MUFG UNION BANK, N.A./MMI/PIMS/IPA USD/DTC06538NRS8 BNK OF TKYO MTBSHI L 11 Jan 20170.68%   19 Jan 2017 11 Jan 2017

80,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 80,000,000.00

80,000,000.00

MUFG UNION BANK, N.A./MMI/PIMS/IPA USD/DTC06538NSD0 BNK OF TKYO MTBSHI L 17 Jan 20170.69%   24 Jan 2017 17 Jan 2017

70,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 70,000,000.00

70,000,000.00
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MUFG UNION BANK, N.A./MMI/PIMS/IPA USD/DTC06538NSQ1 BNK OF TKYO MTBSHI L 19 Jan 20170.71%   01 Feb 2017 19 Jan 2017

80,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 80,000,000.00

80,000,000.00

MUFG UNION BANK, N.A./MMI/PIMS/IPA USD/DTC06538NTG2 BNK OF TKYO-MTBSHI L 24 Jan 20170.71%   02 Feb 2017 24 Jan 2017

45,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 45,000,000.00

45,000,000.00

HILBY MEDVED INC USD/DTC09659JPA5 BNP PARIBAS FORTIS FUNDING 17 Jan 20170.69%   10 Feb 2017 17 Jan 2017

10,000,000.000 0.0099.954000Local1.000000
99.954000 0.00 0.00Base

0.00
0.00
0.00 9,995,400.00

9,995,400.00

HILBY MEDVED INC USD/DTC09659JPQ0 BNP PARIBAS FORTIS FUNDING 09 Jan 20170.72%   24 Feb 2017 09 Jan 2017

90,000,000.000 0.0099.908000Local1.000000
99.908000 0.00 0.00Base

0.00
0.00
0.00 89,917,200.00

89,917,200.00

BGC FINANCIAL, LP USD/DTC10513D3T5 BRANCH BANKING + TR 06 Jan 20170.7%   07 Mar 2017 06 Jan 2017

130,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 130,000,000.00

130,000,000.00

U.S. BANK N.A./CP USD/DTC13606A6Z6 CANADIAN IMPERIAL BK 03 Jan 20170.65%   19 Jan 2017 03 Jan 2017

14,700,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 14,700,000.00

14,700,000.00

U.S. BANK N.A./CP USD/DTC13606BAP1 CANADIAN IMPERIAL BK 17 Jan 20170.65%   24 Jan 2017 17 Jan 2017

165,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 165,000,000.00

165,000,000.00

U.S. BANK N.A./CP USD/DTC13606BBB1 CANADIAN IMPERIAL BK 20 Jan 20170.65%   27 Jan 2017 20 Jan 2017

75,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 75,000,000.00

75,000,000.00

U.S. BANK N.A./CP USD/DTC13606BBF2 CANADIAN IMPERIAL BK 23 Jan 20170.65%   30 Jan 2017 23 Jan 2017

30,000,000.000 0.00100.000000Local1.000000 0.00 0.00 30,000,000.00
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100.000000 0.00 0.00Base 0.00 30,000,000.00

U.S. BANK N.A./CP USD/DTC13606BBH8 CANADIAN IMPERIAL BK 24 Jan 20170.65%   08 Mar 2017 24 Jan 2017

150,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 150,000,000.00

150,000,000.00

U.S. BANK N.A./CP USD/DTC24 Jan 2017 24 Jan 2017

17,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,000,000.00

17,000,000.00

U.S. BANK N.A./CP USD/DTC24 Jan 2017 24 Jan 2017

6,900,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,900,000.00

6,900,000.00
13606BBH8 Total

0.00 0.000.00 173,900,000.00173,900,000.000 Local

0.00 0.00 0.00 173,900,000.00Base

U.S. BANK N.A./CP USD/DTC13606BBR6 CANADIAN IMPERIAL BK 30 Jan 20170.65%   01 Mar 2017 30 Jan 2017

106,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 106,000,000.00

106,000,000.00

U.S. BANK N.A./CP USD/DTC13607ENK1 CANADIAN IMPER. HLDG 17 Jan 20170.65%   19 Jan 2017 17 Jan 2017

100,000,000.000 0.0099.996388Local1.000000
99.996388 0.00 0.00Base

0.00
0.00
0.00 99,996,388.89

99,996,388.89

U.S. BANK N.A./CP USD/DTC13607ENP0 CANADIAN IMPER. HLDG 20 Jan 20170.65%   23 Jan 2017 20 Jan 2017

150,000,000.000 0.0099.994583Local1.000000
99.994583 0.00 0.00Base

0.00
0.00
0.00 149,991,875.00

149,991,875.00

BARCLAYS CAPITAL INC. USD/DTC14912DPG8 CATERPLR FIN SRV CO. 17 Jan 20170.92%   16 Feb 2017 17 Jan 2017

19,921,000.000 0.0099.923333Local1.000000
99.923333 0.00 0.00Base

0.00
0.00
0.00 19,905,727.23

19,905,727.23

BARCLAYS CAPITAL INC. USD/DTC14912DQA0 CATERPLR FIN SRV CO. 09 Jan 20171%   10 Mar 2017 09 Jan 2017

23,479,000.000 0.0099.833333Local1.000000 0.00 0.00 23,439,868.33
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99.833333 0.00 0.00Base 0.00 23,439,868.33

BGC FINANCIAL, LP USD/DTC21687AN90 CORPOERATIVE CENTRALE 06 Jan 20170.66%   09 Jan 2017 06 Jan 2017

75,000,000.000 0.0099.994500Local1.000000
99.994500 0.00 0.00Base

0.00
0.00
0.00 74,995,875.00

74,995,875.00

BGC FINANCIAL, LP USD/DTC21687ANP4 CORPOERATIVE CENTRALE 12 Jan 20170.67%   23 Jan 2017 12 Jan 2017

13,000,000.000 0.0099.979527Local1.000000
99.979527 0.00 0.00Base

0.00
0.00
0.00 12,997,338.61

12,997,338.61

BGC FINANCIAL, LP USD/DTC21687ANQ2 CORPOERATIVE CENTRALE 13 Jan 20170.67%   24 Jan 2017 13 Jan 2017

58,000,000.000 0.0099.979527Local1.000000
99.979527 0.00 0.00Base

0.00
0.00
0.00 57,988,126.11

57,988,126.11

BGC FINANCIAL, LP USD/DTC13 Jan 2017 13 Jan 2017

9,000,000.000 0.0099.979527Local1.000000
99.979527 0.00 0.00Base

0.00
0.00
0.00 8,998,157.50

8,998,157.50
21687ANQ2 Total

0.00 0.000.00 66,986,283.6167,000,000.000 Local

0.00 0.00 0.00 66,986,283.61Base

BGC FINANCIAL, LP USD/DTC21687ANS8 CORPOERATIVE CENTRALE 24 Jan 20170.66%   26 Jan 2017 24 Jan 2017

80,000,000.000 0.0099.996333Local1.000000
99.996333 0.00 0.00Base

0.00
0.00
0.00 79,997,066.67

79,997,066.67

BANK OF AMERICA/LASALLE BANK IPA DT USD/DTC22533TNL6 CREDIT AGRICOLE 12 Jan 20170.68%   20 Jan 2017 12 Jan 2017

125,000,000.000 0.0099.984888Local1.000000
99.984888 0.00 0.00Base

0.00
0.00
0.00 124,981,111.11

124,981,111.11

BANK OF AMERICA/LASALLE BANK IPA DT USD/DTC22533TNS1 CREDIT AGRICOLE 18 Jan 20170.67%   26 Jan 2017 18 Jan 2017

15,000,000.000 0.0099.985111Local1.000000
99.985111 0.00 0.00Base

0.00
0.00
0.00 14,997,766.67

14,997,766.67

BANK OF AMERICA/LASALLE BANK IPA DT USD/DTC22533TP18 CREDIT AGRICOLE 09 Jan 20170.68%   01 Feb 2017 09 Jan 2017
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15,000,000.000 0.0099.956555Local1.000000
99.956555 0.00 0.00Base

0.00
0.00
0.00 14,993,483.33

14,993,483.33

BANK OF AMERICA/LASALLE BANK IPA DT USD/DTC22533TP34 CREDIT AGRICOLE 20 Jan 20170.68%   03 Feb 2017 20 Jan 2017

100,000,000.000 0.0099.973555Local1.000000
99.973555 0.00 0.00Base

0.00
0.00
0.00 99,973,555.56

99,973,555.56

BANK OF AMERICA/LASALLE BANK IPA DT USD/DTC22533TP34 CREDIT AGRICOLE 26 Jan 20170.67%   03 Feb 2017 26 Jan 2017

15,000,000.000 0.0099.985111Local1.000000
99.985111 0.00 0.00Base

0.00
0.00
0.00 14,997,766.67

14,997,766.67
22533TP34 Total

0.00 0.000.00 114,971,322.23115,000,000.000 Local

0.00 0.00 0.00 114,971,322.23Base

BANK OF AMERICA/LASALLE BANK IPA DT USD/DTC22533TP83 CREDIT AGRICOLE 23 Jan 20170.68%   08 Feb 2017 23 Jan 2017

50,000,000.000 0.0099.969777Local1.000000
99.969777 0.00 0.00Base

0.00
0.00
0.00 49,984,888.89

49,984,888.89

BGC FINANCIAL, LP USD/DTC22536UBL3 CREDIT IND ET CM NY 04 Jan 20170.67%   11 Jan 2017 04 Jan 2017

35,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 35,000,000.00

35,000,000.00

BGC FINANCIAL, LP USD/DTC04 Jan 2017 04 Jan 2017

117,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 117,000,000.00

117,000,000.00
22536UBL3 Total

0.00 0.000.00 152,000,000.00152,000,000.000 Local

0.00 0.00 0.00 152,000,000.00Base

CITIGROUP GLOBAL MARKETS INC USD/DTC22536UBT6 CREDIT IND ET CM NY 11 Jan 20170.67%   18 Jan 2017 11 Jan 2017

160,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 160,000,000.00

160,000,000.00

CITIGROUP GLOBAL MARKETS INC USD/DTC22536UBY5 CREDIT IND ET CM NY 18 Jan 20170.67%   25 Jan 2017 18 Jan 2017
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160,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 160,000,000.00

160,000,000.00

CITIGROUP GLOBAL MARKETS INC USD/DTC22536UCE8 CREDIT IND ET CM NY 25 Jan 20170.67%   02 Feb 2017 25 Jan 2017

160,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 160,000,000.00

160,000,000.00

CITIBANK/CP/IPA USD/DTC30229AP11 EXXON MOBIL CORP 13 Jan 20170.6%   01 Feb 2017 13 Jan 2017

100,000,000.000 0.0099.968333Local1.000000
99.968333 0.00 0.00Base

0.00
0.00
0.00 99,968,333.33

99,968,333.33

CITIBANK/CP/IPA USD/DTC30229AP29 EXXON MOBIL CORP 13 Jan 20170.6%   02 Feb 2017 13 Jan 2017

75,000,000.000 0.0099.966666Local1.000000
99.966666 0.00 0.00Base

0.00
0.00
0.00 74,975,000.00

74,975,000.00

CITIBANK/CP/IPA USD/DTC30229AQ28 EXXON MOBIL CORP 30 Jan 20170.63%   02 Mar 2017 30 Jan 2017

155,000,000.000 0.0099.945750Local1.000000
99.945750 0.00 0.00Base

0.00
0.00
0.00 154,915,912.50

154,915,912.50

FEDERAL RESERVE BANK OF BOSTON USD/FED313385DX1 FED HOME LN DISCOUNT NT 19 Jan 20170.01%   04 Apr 2017 19 Jan 2017

75,000,000.000 0.0099.889583Local1.000000
99.889583 0.00 0.00Base

0.00
0.00
0.00 74,917,187.25

74,917,187.25

DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC36960LPN9 GENERAL ELECTRIC CO 10 Jan 20170.62%   22 Feb 2017 10 Jan 2017

200,000,000.000 0.0099.925944Local1.000000
99.925944 0.00 0.00Base

0.00
0.00
0.00 199,851,888.90

199,851,888.90

DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC36960LPQ2 GENERAL ELECTRIC CO 11 Jan 20170.62%   24 Feb 2017 11 Jan 2017

240,000,000.000 0.0099.924222Local1.000000
99.924222 0.00 0.00Base

0.00
0.00
0.00 239,818,133.33

239,818,133.33

BANK OF AMERICA SECURITIES LLC USD/DTC38480JP92 GRAINGER W W INC 13 Jan 20170.62%   09 Feb 2017 13 Jan 2017

16,980,000.000 0.0099.953500Local1.000000
99.953500 0.00 0.00Base

0.00
0.00
0.00 16,972,104.30

16,972,104.30
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BANK OF AMERICA SECURITIES LLC USD/DTC38480JPF8 GRAINGER W W INC 09 Jan 20170.63%   15 Feb 2017 09 Jan 2017

17,210,000.000 0.0099.935250Local1.000000
99.935250 0.00 0.00Base

0.00
0.00
0.00 17,198,856.53

17,198,856.53

BANK OF AMERICA SECURITIES LLC USD/DTC38480JPN1 GRAINGER W W INC 20 Jan 20170.65%   22 Feb 2017 20 Jan 2017

7,380,000.000 0.0099.940416Local1.000000
99.940416 0.00 0.00Base

0.00
0.00
0.00 7,375,602.75

7,375,602.75

BANK OF AMERICA SECURITIES LLC USD/DTC38480JPU5 GRAINGER W W INC 23 Jan 20170.63%   28 Feb 2017 23 Jan 2017

25,000,000.000 0.0099.937000Local1.000000
99.937000 0.00 0.00Base

0.00
0.00
0.00 24,984,250.00

24,984,250.00

CITIGROUP GLOBAL MARKETS INC USD/DTC458140AL4 INTEL CORP 04 Jan 20171.35%   15 Dec 2017 09 Jan 2017

50,000,000.000 45,000.00100.156000Local1.000000
100.156000 45,000.00 0.00Base

0.00
0.00
0.00 50,078,000.00

50,078,000.00

J.P. MORGAN SECURITIES LLC USD/DTC60680AP28 MITSUBISHI INT'L CO 03 Jan 20170.72%   02 Feb 2017 03 Jan 2017

40,000,000.000 0.0099.940000Local1.000000
99.940000 0.00 0.00Base

0.00
0.00
0.00 39,976,000.00

39,976,000.00

J.P. MORGAN SECURITIES LLC USD/DTC60680AP85 MITSUBISHI INT'L CO 03 Jan 20170.72%   08 Feb 2017 03 Jan 2017

50,000,000.000 0.0099.928000Local1.000000
99.928000 0.00 0.00Base

0.00
0.00
0.00 49,964,000.00

49,964,000.00

MIZUHO SECURITIES USA/FIXED INCOME USD/DTC03 Jan 2017 03 Jan 2017

45,000,000.000 0.0099.928000Local1.000000
99.928000 0.00 0.00Base

0.00
0.00
0.00 44,967,600.00

44,967,600.00
60680AP85 Total

0.00 0.000.00 94,931,600.0095,000,000.000 Local

0.00 0.00 0.00 94,931,600.00Base

J.P. MORGAN SECURITIES LLC USD/DTC60680APA0 MITSUBISHI INT'L CO 06 Jan 20170.7%   10 Feb 2017 06 Jan 2017

15,000,000.000 0.0099.931944Local1.000000
99.931944 0.00 0.00Base

0.00
0.00
0.00 14,989,791.66

14,989,791.66

Books Closed Prepared by State StreetPage 8



NJCA
January 31, 2017

FUND:
View Date:to February 14, 2017

STATE OF NJ CASH MNGMT FUNDPurchase Report by Report Date
STATE OF NEW JERSEY, DIVISION OF INV

Base Currency: USD - US DOLLAR

January 1, 2017

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

BGC FINANCIAL, LP USD/DTC63307UKW0 NATIONAL BK OF CANAD 04 Jan 20170.78%   01 Mar 2017 04 Jan 2017

75,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 75,000,000.00

75,000,000.00

DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC63873JN97 NATIXIS  NY 06 Jan 20170.68%   09 Jan 2017

10,000,000.000 0.0099.994333Local1.000000
99.994333 0.00 0.00Base

0.00
0.00
0.00 9,999,433.33

9,999,433.33

DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC06 Jan 2017 CANCEL

-10,000,000.000 0.0099.994333Local1.000000
99.994333 0.00 0.00Base

0.00
0.00
0.00 -9,999,433.33

-9,999,433.33

DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC63873JN97 NATIXIS  NY 06 Jan 20170.66%   09 Jan 2017 06 Jan 2017

10,000,000.000 0.0099.994500Local1.000000
99.994500 0.00 0.00Base

0.00
0.00
0.00 9,999,450.00

9,999,450.00
63873JN97 Total

0.00 0.000.00 9,999,450.0010,000,000.000 Local

0.00 0.00 0.00 9,999,450.00Base

DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC63873JNC0 NATIXIS  NY 05 Jan 20170.68%   12 Jan 2017 05 Jan 2017

30,900,000.000 0.0099.986777Local1.000000
99.986777 0.00 0.00Base

0.00
0.00
0.00 30,895,914.33

30,895,914.33

DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC63873JNK2 NATIXIS  NY 04 Jan 20170.68%   19 Jan 2017 04 Jan 2017

8,800,000.000 0.0099.971666Local1.000000
99.971666 0.00 0.00Base

0.00
0.00
0.00 8,797,506.67

8,797,506.67

DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC63873JNS5 NATIXIS  NY 19 Jan 20170.66%   26 Jan 2017 19 Jan 2017

11,900,000.000 0.0099.987166Local1.000000
99.987166 0.00 0.00Base

0.00
0.00
0.00 11,898,472.83

11,898,472.83

DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC63873JP12 NATIXIS  NY 09 Jan 20170.68%   01 Feb 2017 09 Jan 2017

6,100,000.000 0.0099.956555Local1.000000
99.956555 0.00 0.00Base

0.00
0.00
0.00 6,097,349.89

6,097,349.89
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DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC10 Jan 2017 10 Jan 2017

10,000,000.000 0.0099.958444Local1.000000
99.958444 0.00 0.00Base

0.00
0.00
0.00 9,995,844.44

9,995,844.44

DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC11 Jan 2017 11 Jan 2017

8,600,000.000 0.0099.960333Local1.000000
99.960333 0.00 0.00Base

0.00
0.00
0.00 8,596,588.67

8,596,588.67

DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC12 Jan 2017 12 Jan 2017

4,500,000.000 0.0099.962222Local1.000000
99.962222 0.00 0.00Base

0.00
0.00
0.00 4,498,300.00

4,498,300.00

DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC63873JP12 NATIXIS  NY 31 Jan 20170.56%   01 Feb 2017 31 Jan 2017

3,745,000.000 0.0099.998444Local1.000000
99.998444 0.00 0.00Base

0.00
0.00
0.00 3,744,941.74

3,744,941.74
63873JP12 Total

0.00 0.000.00 32,933,024.7432,945,000.000 Local

0.00 0.00 0.00 32,933,024.74Base

DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC63873JP20 NATIXIS  NY 23 Jan 20170.68%   02 Feb 2017 23 Jan 2017

5,100,000.000 0.0099.981111Local1.000000
99.981111 0.00 0.00Base

0.00
0.00
0.00 5,099,036.67

5,099,036.67

DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC63873JP20 NATIXIS  NY 25 Jan 20170.66%   02 Feb 2017 25 Jan 2017

8,100,000.000 0.0099.985333Local1.000000
99.985333 0.00 0.00Base

0.00
0.00
0.00 8,098,812.00

8,098,812.00
63873JP20 Total

0.00 0.000.00 13,197,848.6713,200,000.000 Local

0.00 0.00 0.00 13,197,848.67Base

DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC63873JP38 NATIXIS  NY 26 Jan 20170.68%   03 Feb 2017 26 Jan 2017

11,500,000.000 0.0099.984888Local1.000000
99.984888 0.00 0.00Base

0.00
0.00
0.00 11,498,262.22

11,498,262.22
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DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC63873JP61 NATIXIS  NY 30 Jan 20170.66%   06 Feb 2017 30 Jan 2017

4,800,000.000 0.0099.987166Local1.000000
99.987166 0.00 0.00Base

0.00
0.00
0.00 4,799,384.00

4,799,384.00

DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC63873JPA2 NATIXIS  NY 13 Jan 20170.68%   10 Feb 2017 13 Jan 2017

7,200,000.000 0.0099.947111Local1.000000
99.947111 0.00 0.00Base

0.00
0.00
0.00 7,196,192.00

7,196,192.00

CITIGROUP GLOBAL MARKETS INC USD/DTC64105RP12 NESTLE FIN FRANCE S. 17 Jan 20170.61%   01 Feb 2017 18 Jan 2017

100,000,000.000 0.0099.976277Local1.000000
99.976277 0.00 0.00Base

0.00
0.00
0.00 99,976,277.80

99,976,277.80

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC64105RP95 NESTLE FIN FRANCE S. 11 Jan 20170.58%   09 Feb 2017 11 Jan 2017

14,250,000.000 0.0099.953277Local1.000000
99.953277 0.00 0.00Base

0.00
0.00
0.00 14,243,342.09

14,243,342.09

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC11 Jan 2017 11 Jan 2017

35,000,000.000 0.0099.953277Local1.000000
99.953277 0.00 0.00Base

0.00
0.00
0.00 34,983,647.23

34,983,647.23
64105RP95 Total

0.00 0.000.00 49,226,989.3249,250,000.000 Local

0.00 0.00 0.00 49,226,989.32Base

J.P. MORGAN SECURITIES LLC USD/DTC64105RQ60 NESTLE FIN FRANCE S. 30 Jan 20170.62%   06 Mar 2017 31 Jan 2017

50,000,000.000 0.0099.941444Local1.000000
99.941444 0.00 0.00Base

0.00
0.00
0.00 49,970,722.20

49,970,722.20

CITIGROUP GLOBAL MARKETS INC USD/DTC64105RQ78 NESTLE FIN FRANCE S. 30 Jan 20170.62%   07 Mar 2017 31 Jan 2017

50,000,000.000 0.0099.939722Local1.000000
99.939722 0.00 0.00Base

0.00
0.00
0.00 49,969,861.10

49,969,861.10

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC64105RQL7 NESTLE FIN FRANCE S. 17 Jan 20170.75%   20 Mar 2017 17 Jan 2017

7,850,000.000 0.0099.870833Local1.000000
99.870833 0.00 0.00Base

0.00
0.00
0.00 7,839,860.41

7,839,860.41
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J.P. MORGAN SECURITIES LLC USD/DTC64105RRJ1 NESTLE FIN FRANCE S. 19 Jan 20170.83%   18 Apr 2017 19 Jan 2017

49,800,000.000 0.0099.794805Local1.000000
99.794805 0.00 0.00Base

0.00
0.00
0.00 49,697,813.19

49,697,813.19

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC64105RRM4 NESTLE FIN FRANCE S. 24 Jan 20170.78%   21 Apr 2017 24 Jan 2017

13,100,000.000 0.0099.811500Local1.000000
99.811500 0.00 0.00Base

0.00
0.00
0.00 13,075,306.50

13,075,306.50

MIZUHO SECURITIES USA/FIXED INCOME USD/DTC69372AP14 PACCAR FINANCIAL COR 03 Jan 20170.7%   01 Feb 2017 03 Jan 2017

30,000,000.000 0.0099.943611Local1.000000
99.943611 0.00 0.00Base

0.00
0.00
0.00 29,983,083.33

29,983,083.33

BARCLAYS CAPITAL INC. USD/DTC69372APA4 PACCAR FINANCIAL COR 13 Jan 20170.67%   10 Feb 2017 13 Jan 2017

25,000,000.000 0.0099.947888Local1.000000
99.947888 0.00 0.00Base

0.00
0.00
0.00 24,986,972.23

24,986,972.23

MIZUHO SECURITIES USA/FIXED INCOME USD/DTC69372APD8 PACCAR FINANCIAL COR 18 Jan 20170.67%   13 Feb 2017 18 Jan 2017

25,000,000.000 0.0099.951611Local1.000000
99.951611 0.00 0.00Base

0.00
0.00
0.00 24,987,902.78

24,987,902.78

BANK OF AMERICA SECURITIES LLC USD/DTC69372APD8 PACCAR FINANCIAL COR 18 Jan 20170.68%   13 Feb 2017 18 Jan 2017

13,000,000.000 0.0099.950888Local1.000000
99.950888 0.00 0.00Base

0.00
0.00
0.00 12,993,615.56

12,993,615.56
69372APD8 Total

0.00 0.000.00 37,981,518.3438,000,000.000 Local

0.00 0.00 0.00 37,981,518.34Base

BARCLAYS CAPITAL INC. USD/DTC69372APF3 PACCAR FINANCIAL COR 20 Jan 20170.67%   15 Feb 2017 20 Jan 2017

13,000,000.000 0.0099.951611Local1.000000
99.951611 0.00 0.00Base

0.00
0.00
0.00 12,993,709.44

12,993,709.44

BARCLAYS CAPITAL INC. USD/DTC69372APH9 PACCAR FINANCIAL COR 23 Jan 20170.67%   17 Feb 2017 23 Jan 2017

18,000,000.000 0.0099.953472Local1.000000 0.00 0.00 17,991,625.00
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99.953472 0.00 0.00Base 0.00 17,991,625.00

CITIGROUP GLOBAL MARKETS INC USD/DTC74005HNK4 PRAXAIR INC 04 Jan 20170.62%   19 Jan 2017 04 Jan 2017

30,000,000.000 0.0099.974166Local1.000000
99.974166 0.00 0.00Base

0.00
0.00
0.00 29,992,250.01

29,992,250.01

BGC FINANCIAL, LP USD/DTC74005HNW8 PRAXAIR INC 20 Jan 20170.57%   30 Jan 2017 20 Jan 2017

30,000,000.000 0.0099.984166Local1.000000
99.984166 0.00 0.00Base

0.00
0.00
0.00 29,995,250.00

29,995,250.00

WELLS FARGO SECURITIES LLC USD/DTC74005HP14 PRAXAIR INC 03 Jan 20170.67%   01 Feb 2017 03 Jan 2017

100,000,000.000 0.0099.946027Local1.000000
99.946027 0.00 0.00Base

0.00
0.00
0.00 99,946,027.80

99,946,027.80

WELLS FARGO SECURITIES LLC USD/DTC74005HP71 PRAXAIR INC 30 Jan 20170.59%   07 Feb 2017 30 Jan 2017

30,000,000.000 0.0099.986888Local1.000000
99.986888 0.00 0.00Base

0.00
0.00
0.00 29,996,066.67

29,996,066.67

WELLS FARGO SECURITIES LLC USD/DTC74005HP89 PRAXAIR INC 03 Jan 20170.69%   08 Feb 2017 03 Jan 2017

100,000,000.000 0.0099.931000Local1.000000
99.931000 0.00 0.00Base

0.00
0.00
0.00 99,931,000.00

99,931,000.00

J.P. MORGAN SECURITIES LLC USD/DTC74433GNW2 PRUDENTIAL FNDG LLC 20 Jan 20170.61%   30 Jan 2017 20 Jan 2017

70,500,000.000 0.0099.983055Local1.000000
99.983055 0.00 0.00Base

0.00
0.00
0.00 70,488,054.20

70,488,054.20

DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC74433GNW2 PRUDENTIAL FNDG LLC 20 Jan 20170.6%   30 Jan 2017 20 Jan 2017

50,000,000.000 0.0099.983333Local1.000000
99.983333 0.00 0.00Base

0.00
0.00
0.00 49,991,666.67

49,991,666.67

DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC20 Jan 2017 20 Jan 2017

29,500,000.000 0.0099.983333Local1.000000
99.983333 0.00 0.00Base

0.00
0.00
0.00 29,495,083.33

29,495,083.33
74433GNW2 Total

0.00 0.000.00 149,974,804.20150,000,000.000 Local
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0.00 0.00 0.00 149,974,804.20Base

DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC74433GPA8 PRUDENTIAL FNDG LLC 05 Jan 20170.63%   10 Feb 2017 05 Jan 2017

30,000,000.000 0.0099.937000Local1.000000
99.937000 0.00 0.00Base

0.00
0.00
0.00 29,981,100.00

29,981,100.00

STATE STREET BANK AND TRUST USD/OTH7839989D1 SSC GOVERNMENT MM GVMXX 01 Jan 2017 30.000% 31 Dec 2030 04 Jan 2017

897.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 897.79

897.79

STATE STREET BANK AND TRUST USD/OTH05 Jan 201731 Dec 2030 05 Jan 2017

609,847.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 609,847.30

609,847.30

STATE STREET BANK AND TRUST USD/OTH06 Jan 201731 Dec 2030 06 Jan 2017

719,776.740 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 719,776.74

719,776.74

STATE STREET BANK AND TRUST USD/OTH09 Jan 201731 Dec 2030 09 Jan 2017

3,895,327.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,895,327.85

3,895,327.85

STATE STREET BANK AND TRUST USD/OTH12 Jan 201731 Dec 2030 12 Jan 2017

227,843.930 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 227,843.93

227,843.93

STATE STREET BANK AND TRUST USD/OTH13 Jan 201731 Dec 2030 13 Jan 2017

350,460.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 350,460.97

350,460.97
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STATE STREET BANK AND TRUST USD/OTH18 Jan 201731 Dec 2030 18 Jan 2017

23,827.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 23,827.03

23,827.03

STATE STREET BANK AND TRUST USD/OTH20 Jan 201731 Dec 2030 20 Jan 2017

200,176.600 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 200,176.60

200,176.60

STATE STREET BANK AND TRUST USD/OTH24 Jan 201731 Dec 2030 24 Jan 2017

47,547.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 47,547.56

47,547.56

STATE STREET BANK AND TRUST USD/OTH27 Jan 201731 Dec 2030 27 Jan 2017

14,136,744.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 14,136,744.45

14,136,744.45
7839989D1 Total

0.00 0.000.00 20,212,450.2220,212,450.220 Local

0.00 0.00 0.00 20,212,450.22Base

CITIBANK/CP/IPA USD/DTC86958JHT9 SVENSKA HANDLSBNKN A 27 Jan 20170.7%   27 Feb 2017 27 Jan 2017

90,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 90,000,000.00

90,000,000.00

CITIBANK/CP/IPA USD/DTC86958JHU6 SVENSKA HANDLSBNKN A 30 Jan 20170.7%   01 Mar 2017 30 Jan 2017

120,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 120,000,000.00

120,000,000.00

BANK OF NEW YORK (THE)/IPA USD/DTC89113WTY2 TORONTO DOMINION 06 Jan 20170.78%   01 Mar 2017 06 Jan 2017

97,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 97,000,000.00

97,000,000.00
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BONY/TORONTO DOMINION SECURITIES IN USD/DTC89116EQ14 TORONTO DOMIN HOLDING 04 Jan 20170.78%   01 Mar 2017 04 Jan 2017

213,000,000.000 0.0099.878666Local1.000000
99.878666 0.00 0.00Base

0.00
0.00
0.00 212,741,560.03

212,741,560.03

DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC89233GP18 TOYOTA MOTOR CREDIT 17 Jan 20170.62%   01 Feb 2017 18 Jan 2017

150,000,000.000 0.0099.975888Local1.000000
99.975888 0.00 0.00Base

0.00
0.00
0.00 149,963,833.33

149,963,833.33

DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC89233GPN0 TOYOTA MOTOR CREDIT 23 Jan 20170.67%   22 Feb 2017 23 Jan 2017

20,000,000.000 0.0099.944166Local1.000000
99.944166 0.00 0.00Base

0.00
0.00
0.00 19,988,833.33

19,988,833.33

WELLS FARGO SECURITIES LLC USD/DTC90328APE7 USAA CAPITAL CORP 12 Jan 20170.6%   14 Feb 2017 12 Jan 2017

235,000,000.000 0.0099.945000Local1.000000
99.945000 0.00 0.00Base

0.00
0.00
0.00 234,870,750.00

234,870,750.00

FEDERAL RESERVE BANK OF BOSTON USD/FED912796JT7 TREASURY BILL 30 Jan 20170.01%   25 May 2017 30 Jan 2017

195,000,000.000 0.0099.838680Local1.000000
99.838680 0.00 0.00Base

0.00
0.00
0.00 194,685,427.09

194,685,427.09

JPMORGAN CHASE BANK USD/DTC912796JX8 TREASURY BILL 24 Jan 20170.01%   22 Jun 2017 24 Jan 2017

100,000,000.000 0.0099.786847Local1.000000
99.786847 0.00 0.00Base

0.00
0.00
0.00 99,786,847.22

99,786,847.22

J.P. MORGAN SECURITIES LLC USD/FED24 Jan 2017

100,000,000.000 0.0099.786847Local1.000000
99.786847 0.00 0.00Base

0.00
0.00
0.00 99,786,847.22

99,786,847.22

J.P. MORGAN SECURITIES LLC USD/FED24 Jan 2017 CANCEL

-100,000,000.000 0.0099.786847Local1.000000
99.786847 0.00 0.00Base

0.00
0.00
0.00 -99,786,847.22

-99,786,847.22
912796JX8 Total

0.00 0.000.00 99,786,847.22100,000,000.000 Local

0.00 0.00 0.00 99,786,847.22Base
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FEDERAL RESERVE BANK OF BOSTON USD/FED912796LA5 TREASURY BILL 18 Jan 20170.01%   01 Jun 2017 18 Jan 2017

130,000,000.000 0.0099.801791Local1.000000
99.801791 0.00 0.00Base

0.00
0.00
0.00 129,742,329.17

129,742,329.17

CITIGROUP GLOBAL MARKETS INC USD/FED912796LE7 TREASURY BILL 17 Jan 20170.01%   15 Jun 2017 17 Jan 2017

110,000,000.000 0.0099.773809Local1.000000
99.773809 0.00 0.00Base

0.00
0.00
0.00 109,751,190.69

109,751,190.69

FEDERAL RESERVE BANK OF BOSTON USD/FED912796LF4 TREASURY BILL 30 Jan 20170.01%   29 Jun 2017 30 Jan 2017

200,000,000.000 0.0099.776041Local1.000000
99.776041 0.00 0.00Base

0.00
0.00
0.00 199,552,083.34

199,552,083.34

FEDERAL RESERVE BANK OF BOSTON USD/FED912828SY7 US TREASURY N/B 20 Jan 20170.625%   31 May 2017 20 Jan 2017

50,000,000.000 43,784.34100.027343Local1.000000
100.027343 43,784.34 0.00Base

0.00
0.00
0.00 50,013,671.88

50,013,671.88

GOLDMAN SACHS + CO USD/FED31 Jan 2017 31 Jan 2017

250,000,000.000 266,140.11100.027343Local1.000000
100.027343 266,140.11 0.00Base

0.00
0.00
0.00 250,068,359.37

250,068,359.37
912828SY7 Total

0.00 0.00309,924.45 300,082,031.25300,000,000.000 Local

309,924.45 0.00 0.00 300,082,031.25Base

GOLDMAN SACHS + CO USD/FED912828TB6 US TREASURY N/B 31 Jan 20170.75%   30 Jun 2017 31 Jan 2017

250,000,000.000 160,566.30100.070312Local1.000000
100.070312 160,566.30 0.00Base

0.00
0.00
0.00 250,175,781.25

250,175,781.25

HARRIS GOVT SEC INC USD/FED912828TG5 US TREASURY N/B 19 Jan 20170.5%   31 Jul 2017 19 Jan 2017

65,000,000.000 151,902.1799.937500Local1.000000
99.937500 151,902.17 0.00Base

0.00
0.00
0.00 64,959,375.00

64,959,375.00

BANK OF AMERICA SECURITIES LLC USD/FED20 Jan 2017 20 Jan 2017

75,000,000.000 176,290.7699.937500Local1.000000
99.937500 176,290.76 0.00Base

0.00
0.00
0.00 74,953,125.00

74,953,125.00
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

BANK OF AMERICA SECURITIES LLC USD/FED31 Jan 2017 31 Jan 2017

200,000,000.000 0.0099.945312Local1.000000
99.945312 0.00 0.00Base

0.00
0.00
0.00 199,890,625.00

199,890,625.00
912828TG5 Total

0.00 0.00328,192.93 339,803,125.00340,000,000.000 Local

328,192.93 0.00 0.00 339,803,125.00Base

FEDERAL RESERVE BANK OF BOSTON USD/FED912828TM2 US TREASURY N/B 19 Jan 20170.625%   31 Aug 2017 19 Jan 2017

100,000,000.000 243,439.2399.960937Local1.000000
99.960937 243,439.23 0.00Base

0.00
0.00
0.00 99,960,937.50

99,960,937.50

BANK OF AMERICA SECURITIES LLC USD/FED20 Jan 2017 20 Jan 2017

75,000,000.000 183,874.3199.968750Local1.000000
99.968750 183,874.31 0.00Base

0.00
0.00
0.00 74,976,562.50

74,976,562.50

FEDERAL RESERVE BANK OF BOSTON USD/FED26 Jan 2017 26 Jan 2017

90,000,000.000 229,972.3899.976562Local1.000000
99.976562 229,972.38 0.00Base

0.00
0.00
0.00 89,978,906.25

89,978,906.25
912828TM2 Total

0.00 0.00657,285.92 264,916,406.25265,000,000.000 Local

657,285.92 0.00 0.00 264,916,406.25Base

HARRIS GOVT SEC INC USD/FED912828TW0 US TREASURY N/B 20 Jan 20170.75%   31 Oct 2017 20 Jan 2017

75,000,000.000 125,863.2699.984375Local1.000000
99.984375 125,863.26 0.00Base

0.00
0.00
0.00 74,988,281.25

74,988,281.25

HARRIS GOVT SEC INC USD/FED20 Jan 2017 20 Jan 2017

80,000,000.000 134,254.1499.980468Local1.000000
99.980468 134,254.14 0.00Base

0.00
0.00
0.00 79,984,375.00

79,984,375.00
912828TW0 Total

0.00 0.00260,117.40 154,972,656.25155,000,000.000 Local

260,117.40 0.00 0.00 154,972,656.25Base
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HARRIS GOVT SEC INC USD/FED912828XP0 US TREASURY N/B 19 Jan 20170.625%   31 Jul 2017 19 Jan 2017

100,000,000.000 292,119.57100.000000Local1.000000
100.000000 292,119.57 0.00Base

0.00
0.00
0.00 100,000,000.00

100,000,000.00

HARRIS GOVT SEC INC USD/FED25 Jan 2017 25 Jan 2017

30,000,000.000 90,692.93100.000000Local1.000000
100.000000 90,692.93 0.00Base

0.00
0.00
0.00 30,000,000.00

30,000,000.00

BANK OF AMERICA SECURITIES LLC USD/FED25 Jan 2017 25 Jan 2017

165,000,000.000 498,811.14100.007812Local1.000000
100.007812 498,811.14 0.00Base

0.00
0.00
0.00 165,012,890.62

165,012,890.62
912828XP0 Total

0.00 0.00881,623.64 295,012,890.62295,000,000.000 Local

881,623.64 0.00 0.00 295,012,890.62Base

2,642,710.648,743,312,450.220 Local
2,642,710.64Base

0.00
0.00

0.00
0.00

8,739,722,172.28
8,739,722,172.28

US DOLLAR Total

CASH EQUIVALENTS  Total
8,743,312,450.220

Base 2,642,710.64 0.00 0.00 8,739,722,172.28

8,739,722,172.280.000.002,642,710.64

8,743,312,450.220

PURCHASE Total

Base
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Price Interest
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Fail Days
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Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/OTH7839989D1 SSC GOVERNMENT MM GVMXX 03 Jan 20170.000% 31 Dec 2030 03 Jan 2017

4,363,244.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,363,244.82

4,363,244.82

STATE STREET BANK AND TRUST USD/OTH04 Jan 201731 Dec 2030 04 Jan 2017

632,263.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 632,263.95

632,263.95

STATE STREET BANK AND TRUST USD/OTH04 Jan 201731 Dec 2030 04 Jan 2017

156,091.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 156,091.56

156,091.56

STATE STREET BANK AND TRUST USD/OTH04 Jan 201731 Dec 2030 04 Jan 2017

28,824.140 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 28,824.14

28,824.14

STATE STREET BANK AND TRUST USD/OTH04 Jan 201731 Dec 2030 04 Jan 2017

144,982.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 144,982.84

144,982.84

STATE STREET BANK AND TRUST USD/OTH10 Jan 201731 Dec 2030 10 Jan 2017

3,183,404.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,183,404.34

3,183,404.34

STATE STREET BANK AND TRUST USD/OTH11 Jan 201731 Dec 2030 11 Jan 2017

711,923.510 0.00100.000000Local1.000000 0.00 0.00 711,923.51
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100.000000 0.00 0.00Base 0.00 711,923.51

STATE STREET BANK AND TRUST USD/OTH11 Jan 201731 Dec 2030 11 Jan 2017

719,776.740 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 719,776.74

719,776.74

STATE STREET BANK AND TRUST USD/OTH11 Jan 201731 Dec 2030 11 Jan 2017

595,438.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 595,438.04

595,438.04

STATE STREET BANK AND TRUST USD/OTH17 Jan 201731 Dec 2030 17 Jan 2017

350,460.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 350,460.97

350,460.97

STATE STREET BANK AND TRUST USD/OTH17 Jan 201731 Dec 2030 17 Jan 2017

139,212.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 139,212.97

139,212.97

STATE STREET BANK AND TRUST USD/OTH19 Jan 201731 Dec 2030 19 Jan 2017

23,827.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 23,827.03

23,827.03

STATE STREET BANK AND TRUST USD/OTH19 Jan 201731 Dec 2030 19 Jan 2017

88,630.960 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 88,630.96

88,630.96

STATE STREET BANK AND TRUST USD/OTH19 Jan 201731 Dec 2030 19 Jan 2017

13,267.020 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13,267.02

13,267.02
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STATE STREET BANK AND TRUST USD/OTH23 Jan 201731 Dec 2030 23 Jan 2017

183,313.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 183,313.48

183,313.48

STATE STREET BANK AND TRUST USD/OTH25 Jan 201731 Dec 2030 25 Jan 2017

3,625.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,625.18

3,625.18

STATE STREET BANK AND TRUST USD/OTH26 Jan 201731 Dec 2030 26 Jan 2017

43,922.380 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 43,922.38

43,922.38

STATE STREET BANK AND TRUST USD/OTH26 Jan 201731 Dec 2030 26 Jan 2017

22,788.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 22,788.82

22,788.82

STATE STREET BANK AND TRUST USD/OTH30 Jan 201731 Dec 2030 30 Jan 2017

13,575,468.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13,575,468.99

13,575,468.99

STATE STREET BANK AND TRUST USD/OTH31 Jan 201731 Dec 2030 31 Jan 2017

561,275.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 561,275.46

561,275.46

STATE STREET BANK AND TRUST USD/OTH31 Jan 201731 Dec 2030 31 Jan 2017

16,863.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 16,863.12

16,863.12

STATE STREET BANK AND TRUST USD/OTH31 Jan 201731 Dec 2030 31 Jan 2017

Books Closed Prepared by State StreetPage 22



NJCA
January 31, 2017

FUND:
View Date:to February 14, 2017

STATE OF NJ CASH MNGMT FUNDSales Report by Report Date
STATE OF NEW JERSEY, DIVISION OF INV

Base Currency: USD - US DOLLAR

January 1, 2017

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

6,684.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,684.46

6,684.46

STATE STREET BANK AND TRUST USD/OTH31 Jan 201731 Dec 2030 31 Jan 2017

1,142.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,142.24

1,142.24

STATE STREET BANK AND TRUST USD/OTH31 Jan 201731 Dec 2030 31 Jan 2017

314.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 314.99

314.99
7839989D1 Total

0.00 0.000.00 25,566,748.0125,566,748.010 Local

0.00 0.00 0.00 25,566,748.01Base

CITIGROUP GLOBAL MARKETS INC USD/FED912828B74 US TREASURY N/B 18 Jan 20170.625%   15 Feb 2017 18 Jan 2017

480,000.000 1,271.74100.003906Local1.000000
100.003906 1,271.74 0.00Base

0.00
0.00
0.00 480,018.75

480,018.75

1,271.7426,046,748.010 Local
1,271.74Base

0.00
0.00

0.00
0.00

26,046,766.76
26,046,766.76

US DOLLAR Total

CASH EQUIVALENTS  Total
26,046,748.010

Base 1,271.74 0.00 0.00 26,046,766.76

SHORT TERM MATURITIES
US DOLLAR

MATURITY USD/DTC02665JNA4 AMERICAN HONDA FINAN 10 Jan 20170.63%   10 Jan 2017 10 Jan 2017

63,250,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 63,250,000.00

63,250,000.00
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MATURITY USD/DTC02665JNB2 AMERICAN HONDA FINAN 11 Jan 20170.067%   11 Jan 2017 11 Jan 2017

11,711,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,711,000.00

11,711,000.00

MATURITY USD/DTC02665JNC0 AMERICAN HONDA FINAN 12 Jan 20170.6%   12 Jan 2017 12 Jan 2017

16,360,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 16,360,000.00

16,360,000.00

MATURITY USD/DTC12 Jan 2017 12 Jan 2017

27,890,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 27,890,000.00

27,890,000.00
02665JNC0 Total

0.00 0.000.00 44,250,000.0044,250,000.000 Local

0.00 0.00 0.00 44,250,000.00Base

MATURITY USD/DTC02665JNK2 AMERICAN HONDA FINAN 19 Jan 20170.6%   19 Jan 2017 19 Jan 2017

6,060,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,060,000.00

6,060,000.00

MATURITY USD/DTC02665JNP1 AMERICAN HONDA FINAN 23 Jan 20170.6%   23 Jan 2017 23 Jan 2017

33,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 33,000,000.00

33,000,000.00

MATURITY USD/DTC02665JNT3 AMERICAN HONDA FINAN 27 Jan 20170.65%   27 Jan 2017 27 Jan 2017

5,025,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,025,000.00

5,025,000.00

MATURITY USD/DTC06538NNP8 BNK OF TKYO MTBSHI L 09 Jan 20170.68%   09 Jan 2017 09 Jan 2017

38,000,000.000 19,380.00100.000000Local1.000000
100.000000 19,380.00 0.00Base

0.00
0.00
0.00 38,000,000.00

38,000,000.00

MATURITY USD/DTC06538NNT0 BNK OF TKYO MTBSHI L 05 Jan 20170.71%   05 Jan 2017 05 Jan 2017

112,000,000.000 46,386.66100.000000Local1.000000
100.000000 46,386.66 0.00Base

0.00
0.00
0.00 112,000,000.00

112,000,000.00
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MATURITY USD/DTC06538NRH2 BNK OF TKYO MTBSHI L 17 Jan 20170.69%   17 Jan 2017 17 Jan 2017

50,000,000.000 6,708.33100.000000Local1.000000
100.000000 6,708.33 0.00Base

0.00
0.00
0.00 50,000,000.00

50,000,000.00

MATURITY USD/DTC17 Jan 2017 17 Jan 2017

20,000,000.000 2,683.33100.000000Local1.000000
100.000000 2,683.33 0.00Base

0.00
0.00
0.00 20,000,000.00

20,000,000.00
06538NRH2 Total

0.00 0.009,391.66 70,000,000.0070,000,000.000 Local

9,391.66 0.00 0.00 70,000,000.00Base

MATURITY USD/DTC06538NRS8 BNK OF TKYO MTBSHI L 19 Jan 20170.68%   19 Jan 2017 19 Jan 2017

80,000,000.000 12,088.89100.000000Local1.000000
100.000000 12,088.89 0.00Base

0.00
0.00
0.00 80,000,000.00

80,000,000.00

MATURITY USD/DTC06538NSD0 BNK OF TKYO MTBSHI L 24 Jan 20170.69%   24 Jan 2017 24 Jan 2017

70,000,000.000 9,391.67100.000000Local1.000000
100.000000 9,391.67 0.00Base

0.00
0.00
0.00 70,000,000.00

70,000,000.00

MATURITY USD/DTC09659JN33 BNP PARIBAS FORTIS FUNDING 03 Jan 20170.56%   03 Jan 2017 03 Jan 2017

28,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 28,000,000.00

28,000,000.00

MATURITY USD/DTC03 Jan 2017 03 Jan 2017

35,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 35,000,000.00

35,000,000.00
09659JN33 Total

0.00 0.000.00 63,000,000.0063,000,000.000 Local

0.00 0.00 0.00 63,000,000.00Base

MATURITY USD/DTC09659JN58 BNP PARIBAS FORTIS FUNDING 05 Jan 20170.69%   05 Jan 2017 05 Jan 2017

37,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 37,000,000.00

37,000,000.00
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MATURITY USD/DTC13606A6C7 CANADIAN IMPERIAL BK 09 Jan 20170.4%   09 Jan 2017 09 Jan 2017

5,000,000.000 1,944.44100.000000Local1.000000
100.000000 1,944.44 0.00Base

0.00
0.00
0.00 5,000,000.00

5,000,000.00

MATURITY USD/DTC13606A6Z6 CANADIAN IMPERIAL BK 19 Jan 20170.65%   19 Jan 2017 19 Jan 2017

14,700,000.000 4,246.67100.000000Local1.000000
100.000000 4,246.67 0.00Base

0.00
0.00
0.00 14,700,000.00

14,700,000.00

MATURITY USD/DTC13606BAP1 CANADIAN IMPERIAL BK 24 Jan 20170.65%   24 Jan 2017 24 Jan 2017

165,000,000.000 20,854.17100.000000Local1.000000
100.000000 20,854.17 0.00Base

0.00
0.00
0.00 165,000,000.00

165,000,000.00

MATURITY USD/DTC13606BBB1 CANADIAN IMPERIAL BK 27 Jan 20170.65%   27 Jan 2017 27 Jan 2017

75,000,000.000 9,479.17100.000000Local1.000000
100.000000 9,479.17 0.00Base

0.00
0.00
0.00 75,000,000.00

75,000,000.00

MATURITY USD/DTC13606BBF2 CANADIAN IMPERIAL BK 30 Jan 20170.65%   30 Jan 2017 30 Jan 2017

30,000,000.000 3,791.67100.000000Local1.000000
100.000000 3,791.67 0.00Base

0.00
0.00
0.00 30,000,000.00

30,000,000.00

MATURITY USD/DTC13607EN54 CANADIAN IMPER. HLDG 05 Jan 20170.65%   05 Jan 2017 05 Jan 2017

3,990,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,990,000.00

3,990,000.00

MATURITY USD/DTC13607EN96 CANADIAN IMPER. HLDG 09 Jan 20170.6%   09 Jan 2017 09 Jan 2017

20,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20,000,000.00

20,000,000.00

MATURITY USD/DTC13607EN96 CANADIAN IMPER. HLDG 09 Jan 20170.65%   09 Jan 2017 09 Jan 2017

100,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 100,000,000.00

100,000,000.00
13607EN96 Total

0.00 0.000.00 120,000,000.00120,000,000.000 Local

0.00 0.00 0.00 120,000,000.00Base
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MATURITY USD/DTC13607END7 CANADIAN IMPER. HLDG 13 Jan 20170.65%   13 Jan 2017 13 Jan 2017

100,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 100,000,000.00

100,000,000.00

MATURITY USD/DTC13607ENK1 CANADIAN IMPER. HLDG 19 Jan 20170.65%   19 Jan 2017 19 Jan 2017

100,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 100,000,000.00

100,000,000.00

MATURITY USD/DTC13607ENP0 CANADIAN IMPER. HLDG 23 Jan 20170.65%   23 Jan 2017 23 Jan 2017

150,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 150,000,000.00

150,000,000.00

MATURITY USD/DTC14912DN96 CATERPLR FIN SRV CO. 09 Jan 20170.67%   09 Jan 2017 09 Jan 2017

33,479,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 33,479,000.00

33,479,000.00

MATURITY USD/DTC14912DNH8 CATERPLR FIN SRV CO. 17 Jan 20170.95%   17 Jan 2017 17 Jan 2017

19,921,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 19,921,000.00

19,921,000.00

MATURITY USD/DTC14912DNT2 CATERPLR FIN SRV CO. 27 Jan 20170.97%   27 Jan 2017 27 Jan 2017

45,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 45,000,000.00

45,000,000.00

MATURITY USD/DTC21687AN90 CORPOERATIVE CENTRALE 09 Jan 20170.66%   09 Jan 2017 09 Jan 2017

75,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 75,000,000.00

75,000,000.00

MATURITY USD/DTC21687ANP4 CORPOERATIVE CENTRALE 23 Jan 20170.67%   23 Jan 2017 23 Jan 2017

13,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13,000,000.00

13,000,000.00

MATURITY USD/DTC21687ANQ2 CORPOERATIVE CENTRALE 24 Jan 20170.67%   24 Jan 2017 24 Jan 2017
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58,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 58,000,000.00

58,000,000.00

MATURITY USD/DTC24 Jan 2017 24 Jan 2017

9,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,000,000.00

9,000,000.00
21687ANQ2 Total

0.00 0.000.00 67,000,000.0067,000,000.000 Local

0.00 0.00 0.00 67,000,000.00Base

MATURITY USD/DTC21687ANS8 CORPOERATIVE CENTRALE 26 Jan 20170.66%   26 Jan 2017 26 Jan 2017

80,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 80,000,000.00

80,000,000.00

MATURITY USD/DTC22533TNB8 CREDIT AGRICOLE 11 Jan 20170.62%   11 Jan 2017 11 Jan 2017

160,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 160,000,000.00

160,000,000.00

MATURITY USD/DTC22533TNL6 CREDIT AGRICOLE 20 Jan 20170.68%   20 Jan 2017 20 Jan 2017

125,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 125,000,000.00

125,000,000.00

MATURITY USD/DTC22533TNS1 CREDIT AGRICOLE 26 Jan 20170.67%   26 Jan 2017 26 Jan 2017

15,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 15,000,000.00

15,000,000.00

MATURITY USD/DTC22536UBL3 CREDIT IND ET CM NY 11 Jan 20170.67%   11 Jan 2017 11 Jan 2017

117,000,000.000 15,242.50100.000000Local1.000000
100.000000 15,242.50 0.00Base

0.00
0.00
0.00 117,000,000.00

117,000,000.00

MATURITY USD/DTC11 Jan 2017 11 Jan 2017

35,000,000.000 4,559.72100.000000Local1.000000
100.000000 4,559.72 0.00Base

0.00
0.00
0.00 35,000,000.00

35,000,000.00
22536UBL3 Total
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0.00 0.0019,802.22 152,000,000.00152,000,000.000 Local

19,802.22 0.00 0.00 152,000,000.00Base

MATURITY USD/DTC22536UBT6 CREDIT IND ET CM NY 18 Jan 20170.67%   18 Jan 2017 18 Jan 2017

160,000,000.000 20,844.44100.000000Local1.000000
100.000000 20,844.44 0.00Base

0.00
0.00
0.00 160,000,000.00

160,000,000.00

MATURITY USD/DTC22536UBY5 CREDIT IND ET CM NY 25 Jan 20170.67%   25 Jan 2017 25 Jan 2017

160,000,000.000 20,844.44100.000000Local1.000000
100.000000 20,844.44 0.00Base

0.00
0.00
0.00 160,000,000.00

160,000,000.00

MATURITY USD/DTC30229AN62 EXXON MOBIL CORP 06 Jan 20170.55%   06 Jan 2017 06 Jan 2017

75,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 75,000,000.00

75,000,000.00

MATURITY USD/DTC30229ANT2 EXXON MOBIL CORP 27 Jan 20170.69%   27 Jan 2017 27 Jan 2017

55,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 55,000,000.00

55,000,000.00

MATURITY USD/DTC30229ANT2 EXXON MOBIL CORP 27 Jan 20170.71%   27 Jan 2017 27 Jan 2017

100,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 100,000,000.00

100,000,000.00
30229ANT2 Total

0.00 0.000.00 155,000,000.00155,000,000.000 Local

0.00 0.00 0.00 155,000,000.00Base

MATURITY USD/FED313385BF2 FED HOME LN DISCOUNT NT 30 Jan 20170.01%   30 Jan 2017 30 Jan 2017

75,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 75,000,000.00

75,000,000.00

MATURITY USD/DTC38480JN94 GRAINGER W W INC 09 Jan 20170.55%   09 Jan 2017 09 Jan 2017

6,066,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,066,000.00

6,066,000.00
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MATURITY USD/DTC38480JNB9 GRAINGER W W INC 11 Jan 20170.6%   11 Jan 2017 11 Jan 2017

25,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 25,000,000.00

25,000,000.00

MATURITY USD/DTC38480JNC7 GRAINGER W W INC 12 Jan 20170.6%   12 Jan 2017 12 Jan 2017

25,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 25,000,000.00

25,000,000.00

MATURITY USD/DTC38480JND5 GRAINGER W W INC 13 Jan 20170.6%   13 Jan 2017 13 Jan 2017

25,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 25,000,000.00

25,000,000.00

MATURITY USD/DTC38480JNH6 GRAINGER W W INC 17 Jan 20170.64%   17 Jan 2017 17 Jan 2017

20,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20,000,000.00

20,000,000.00

MATURITY USD/DTC38480JNJ2 GRAINGER W W INC 18 Jan 20170.64%   18 Jan 2017 18 Jan 2017

20,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20,000,000.00

20,000,000.00

MATURITY USD/DTC38480JNP8 GRAINGER W W INC 23 Jan 20170.63%   23 Jan 2017 23 Jan 2017

23,500,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 23,500,000.00

23,500,000.00

MATURITY USD/DTC63873JN30 NATIXIS  NY 03 Jan 20170.55%   03 Jan 2017 03 Jan 2017

20,700,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20,700,000.00

20,700,000.00

MATURITY USD/DTC63873JN30 NATIXIS  NY 03 Jan 20170.68%   03 Jan 2017 03 Jan 2017

50,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,000,000.00

50,000,000.00

MATURITY USD/DTC03 Jan 2017 03 Jan 2017

50,000,000.000 0.00100.000000Local1.000000 0.00 0.00 50,000,000.00
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100.000000 0.00 0.00Base 0.00 50,000,000.00
63873JN30 Total

0.00 0.000.00 120,700,000.00120,700,000.000 Local

0.00 0.00 0.00 120,700,000.00Base

MATURITY USD/DTC63873JN97 NATIXIS  NY 09 Jan 20170.66%   09 Jan 2017 09 Jan 2017

10,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,000,000.00

10,000,000.00

MATURITY USD/DTC63873JNC0 NATIXIS  NY 12 Jan 20170.68%   12 Jan 2017 12 Jan 2017

30,900,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 30,900,000.00

30,900,000.00

MATURITY USD/DTC63873JNK2 NATIXIS  NY 19 Jan 20170.68%   19 Jan 2017 19 Jan 2017

8,800,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,800,000.00

8,800,000.00

MATURITY USD/DTC63873JNS5 NATIXIS  NY 26 Jan 20170.66%   26 Jan 2017 26 Jan 2017

11,900,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,900,000.00

11,900,000.00

MATURITY USD/DTC64105RN97 NESTLE FIN FRANCE S. 09 Jan 20170.55%   09 Jan 2017 09 Jan 2017

15,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 15,000,000.00

15,000,000.00

MATURITY USD/DTC64105RND8 NESTLE FIN FRANCE S. 13 Jan 20170.5%   13 Jan 2017 13 Jan 2017

46,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 46,000,000.00

46,000,000.00

MATURITY USD/DTC13 Jan 2017 13 Jan 2017

50,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,000,000.00

50,000,000.00
64105RND8 Total

0.00 0.000.00 96,000,000.0096,000,000.000 Local
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0.00 0.00 0.00 96,000,000.00Base

MATURITY USD/DTC64105RNW6 NESTLE FIN FRANCE S. 30 Jan 20170.54%   30 Jan 2017 30 Jan 2017

100,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 100,000,000.00

100,000,000.00

MATURITY USD/DTC65558LXE7 NORDEA BANK FLD PLC 27 Jan 20170.6%   27 Jan 2017 27 Jan 2017

75,000,000.000 37,500.00100.000000Local1.000000
100.000000 37,500.00 0.00Base

0.00
0.00
0.00 75,000,000.00

75,000,000.00

MATURITY USD/DTC69372AN65 PACCAR FINANCIAL COR 06 Jan 20170.55%   06 Jan 2017 06 Jan 2017

11,032,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,032,000.00

11,032,000.00

MATURITY USD/DTC69372AND0 PACCAR FINANCIAL COR 13 Jan 20170.6%   13 Jan 2017 13 Jan 2017

12,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,000,000.00

12,000,000.00

MATURITY USD/DTC69372ANK4 PACCAR FINANCIAL COR 19 Jan 20170.59%   19 Jan 2017 19 Jan 2017

5,662,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,662,000.00

5,662,000.00

MATURITY USD/DTC69372ANL2 PACCAR FINANCIAL COR 20 Jan 20170.6%   20 Jan 2017 20 Jan 2017

23,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 23,000,000.00

23,000,000.00

MATURITY USD/DTC69372ANP3 PACCAR FINANCIAL COR 23 Jan 20170.6%   23 Jan 2017 23 Jan 2017

3,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,000,000.00

3,000,000.00

MATURITY USD/DTC69372ANQ1 PACCAR FINANCIAL COR 24 Jan 20170.6%   24 Jan 2017 24 Jan 2017

23,775,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 23,775,000.00

23,775,000.00
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MATURITY USD/DTC69372ANR9 PACCAR FINANCIAL COR 25 Jan 20170.6%   25 Jan 2017 25 Jan 2017

13,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13,000,000.00

13,000,000.00

MATURITY USD/DTC69372ANT5 PACCAR FINANCIAL COR 27 Jan 20170.601%   27 Jan 2017 27 Jan 2017

2,500,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,500,000.00

2,500,000.00

MATURITY USD/DTC74005HNK4 PRAXAIR INC 19 Jan 20170.62%   19 Jan 2017 19 Jan 2017

30,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 30,000,000.00

30,000,000.00

MATURITY USD/DTC74005HNW8 PRAXAIR INC 30 Jan 20170.57%   30 Jan 2017 30 Jan 2017

30,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 30,000,000.00

30,000,000.00

MATURITY USD/DTC7426M2NP2 PRIVATE EXP. FUNDING 23 Jan 20170.55%   23 Jan 2017 23 Jan 2017

50,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,000,000.00

50,000,000.00

MATURITY USD/DTC74433GNW2 PRUDENTIAL FNDG LLC 30 Jan 20170.6%   30 Jan 2017 30 Jan 2017

29,500,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 29,500,000.00

29,500,000.00

MATURITY USD/DTC30 Jan 2017 30 Jan 2017

50,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,000,000.00

50,000,000.00

MATURITY USD/DTC74433GNW2 PRUDENTIAL FNDG LLC 30 Jan 20170.61%   30 Jan 2017 30 Jan 2017

70,500,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 70,500,000.00

70,500,000.00
74433GNW2 Total

0.00 0.000.00 150,000,000.00150,000,000.000 Local

0.00 0.00 0.00 150,000,000.00Base
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MATURITY USD/DTC86958JGE3 SVENSKA HANDLSBNKN A 27 Jan 20170.68%   27 Jan 2017 27 Jan 2017

210,000,000.000 154,700.00100.000000Local1.000000
100.000000 154,700.00 0.00Base

0.00
0.00
0.00 210,000,000.00

210,000,000.00

MATURITY USD/DTC89113WPD2 TORONTO DOMINION 06 Jan 20170.55%   06 Jan 2017 06 Jan 2017

97,000,000.000 53,350.00100.000000Local1.000000
100.000000 53,350.00 0.00Base

0.00
0.00
0.00 97,000,000.00

97,000,000.00

MATURITY USD/DTC89116EN33 TORONTO DOMIN HOLDING 03 Jan 20170.53%   03 Jan 2017 03 Jan 2017

213,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 213,000,000.00

213,000,000.00

MATURITY USD/DTC89233GN69 TOYOTA MOTOR CREDIT 06 Jan 20170.58%   06 Jan 2017 06 Jan 2017

125,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 125,000,000.00

125,000,000.00

MATURITY USD/DTC89233GN93 TOYOTA MOTOR CREDIT 09 Jan 20170.58%   09 Jan 2017 09 Jan 2017

125,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 125,000,000.00

125,000,000.00

MATURITY USD/DTC89233GNH5 TOYOTA MOTOR CREDIT 17 Jan 20170.59%   17 Jan 2017 17 Jan 2017

30,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 30,000,000.00

30,000,000.00

MATURITY USD/DTC89233GNP7 TOYOTA MOTOR CREDIT 23 Jan 20170.7%   23 Jan 2017 23 Jan 2017

1,959,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,959,000.00

1,959,000.00

MATURITY USD/DTC90328AN58 USAA CAPITAL CORP 05 Jan 20170.6%   05 Jan 2017 05 Jan 2017

10,637,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,637,000.00

10,637,000.00

MATURITY USD/DTC05 Jan 2017 05 Jan 2017

25,000,000.000 0.00100.000000Local1.000000 0.00 0.00 25,000,000.00
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100.000000 0.00 0.00Base 0.00 25,000,000.00
90328AN58 Total

0.00 0.000.00 35,637,000.0035,637,000.000 Local

0.00 0.00 0.00 35,637,000.00Base

MATURITY USD/DTC90328ANC3 USAA CAPITAL CORP 12 Jan 20170.6%   12 Jan 2017 12 Jan 2017

100,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 100,000,000.00

100,000,000.00

MATURITY USD/FED912828H78 WI TREASURY SEC 31 Jan 20170.5%   31 Jan 2017 31 Jan 2017

92,114,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 92,114,000.00

92,114,000.00

MATURITY USD/FED31 Jan 2017 31 Jan 2017

100,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 100,000,000.00

100,000,000.00

MATURITY USD/FED31 Jan 2017 31 Jan 2017

165,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 165,000,000.00

165,000,000.00

MATURITY USD/FED31 Jan 2017 31 Jan 2017

200,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 200,000,000.00

200,000,000.00

MATURITY USD/FED31 Jan 2017 31 Jan 2017

50,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,000,000.00

50,000,000.00

MATURITY USD/FED31 Jan 2017 31 Jan 2017

175,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 175,000,000.00

175,000,000.00

MATURITY USD/FED31 Jan 2017 31 Jan 2017

150,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 150,000,000.00

150,000,000.00

Books Closed Prepared by State StreetPage 35



NJCA
January 31, 2017

FUND:
View Date:to February 14, 2017

STATE OF NJ CASH MNGMT FUNDSales Report by Report Date
STATE OF NEW JERSEY, DIVISION OF INV

Base Currency: USD - US DOLLAR

January 1, 2017

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MATURITY USD/FED31 Jan 2017 31 Jan 2017

200,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 200,000,000.00

200,000,000.00

MATURITY USD/FED31 Jan 2017 31 Jan 2017

70,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 70,000,000.00

70,000,000.00
912828H78 Total

0.00 0.000.00 1,202,114,000.001,202,114,000.000 Local

0.00 0.00 0.00 1,202,114,000.00Base

443,996.105,913,931,000.000 Local
443,996.10Base

0.00
0.00

0.00
0.00

5,913,931,000.00
5,913,931,000.00

US DOLLAR Total

SHORT TERM MATURITIES  Total
5,913,931,000.000

Base 443,996.10 0.00 0.00 5,913,931,000.00

5,939,977,766.760.000.00445,267.84

5,939,977,748.010

SALES Total

Base
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Purchase Report by Report Date STATE OF NJ CASH MNGMT FUND
STATE OF NEW JERSEY, DIVISION OF INV

February 14, 2017View Date:to

Currency Summary

January 31, 2017January 1, 2017
NJCAFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
8,743,312,450.220 Local

138TRADES:

2,642,710.64Base

2CANCELS:

0.00
0.00 0.00

0.00
8,739,722,172.28
8,739,722,172.28

2,642,710.64

US DOLLAR  Total
Long 8,743,312,450.220 Local 2,642,710.64 0.00 0.00 8,739,722,172.28

Base 2,642,710.64 0.00 0.00 8,739,722,172.28
TRADES: 138

CANCELS: 2

PURCHASE Total

Long 8,743,312,450.220 Base 2,642,710.64 0.00 0.00 8,739,722,172.28
TRADES: 138

CANCELS: 2
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Sales Report by Report Date STATE OF NJ CASH MNGMT FUND
STATE OF NEW JERSEY, DIVISION OF INV

February 14, 2017View Date:to

Currency Summary

January 31, 2017January 1, 2017
NJCAFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
26,046,748.010 Local

25TRADES:

1,271.74Base

0CANCELS:

0.00
0.00 0.00

0.00
26,046,766.76
26,046,766.76

1,271.74

SHORT TERM MATURITIES
5,913,931,000.000 Local

98TRADES:

443,996.10Base

0CANCELS:

0.00
0.00 0.00

0.00
5,913,931,000.00
5,913,931,000.00

443,996.10

US DOLLAR  Total
Long 5,939,977,748.010 Local 445,267.84 0.00 0.00 5,939,977,766.76

Base 445,267.84 0.00 0.00 5,939,977,766.76
TRADES: 123

CANCELS: 0

SALES Total

Long 5,939,977,748.010 Base 445,267.84 0.00 0.00 5,939,977,766.76
TRADES: 123

CANCELS: 0
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Purchase Report by Report Date

Fund Summary

View Date:to February 14, 2017

STATE OF NJ CASH MNGMT FUND

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

January 31, 2017January 1, 2017
NJCAFUND:

Base Currency: USD - US DOLLAR

STATE OF NEW JERSEY, DIVISION OF INV

Shares/Par/Contracts

CASH EQUIVALENTS

2,642,710.648,743,312,450.220

138TRADES:

2CANCELS:

0.00 8,739,722,172.28Base 0.00

PURCHASE Total
Long 8,743,312,450.220 Base 2,642,710.64 0.00 0.00 8,739,722,172.28

TRADES: 138

CANCELS: 2
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Sales Report by Report Date

Fund Summary

View Date:to February 14, 2017

STATE OF NJ CASH MNGMT FUND

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

January 31, 2017January 1, 2017
NJCAFUND:

Base Currency: USD - US DOLLAR

STATE OF NEW JERSEY, DIVISION OF INV

Shares/Par/Contracts

CASH EQUIVALENTS

1,271.7426,046,748.010

25TRADES:

0CANCELS:

0.00 26,046,766.76Base 0.00

SHORT TERM MATURITIES

443,996.105,913,931,000.000

98TRADES:

0CANCELS:

0.00 5,913,931,000.00Base 0.00

SALES Total
Long 5,939,977,748.010 Base 445,267.84 0.00 0.00 5,939,977,766.76

TRADES: 123

CANCELS: 0
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