Purchase Report by Report Date

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

FUND: — NJCA STATE STREET.
September 1, 2020 to September 30, 2020 View Date: October 13, 2020
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
05586F2F3 BNP PARIBAS NY BANCH 0.08% 11 Sep 2020 01 Sep 2020 01 Sep 2020 BNP PARIBAS, NEW YORK BRANCH/IPA USD/DTC
40,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 40,000,000.00
Base 100.000000 0.00 0.00 0.00 40,000,000.00
05586F2P1 BNP PARIBAS NY BANCH 0.09% 14 Sep 2020 02 Sep 2020 03 Sep 2020 BNP PARIBAS, NEW YORK BRANCH/IPA USD/DTC
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
06367BUL1 BANK OF MONTREAL- 0.09% 16 Oct 2020 10 Sep 2020 10 Sep 2020 BANK OF MONTREAL, CHICAGO BRANCH uUSb/DTC
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
06367BWHS8 BANK OF MONTREAL- 0.1% 01 Mar 2021 29 Sep 2020 29 Sep 2020 BANK OF MONTREAL, CHICAGO BRANCH USD/DTC
85,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 85,000,000.00
Base 100.000000 0.00 0.00 0.00 85,000,000.00
06367BWL9 BANK OF MONTREAL- 0.1% 09 Nov 2020 30 Sep 2020 30 Sep 2020 BANK OF MONTREAL, CHICAGO BRANCH USD/DTC
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
13606CGJ7 CANADIAN IMPERIAL BK 0.13% 26 Oct 2020 18 Sep 2020 18 Sep 2020 BGC FINANCIAL, LP USD/DTC
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
13606CGK4 CANADIAN IMPERIAL BK 0.13% 30 Oct 2020 21 Sep 2020 21 Sep 2020 BGC FINANCIAL, LP USD/DTC
135,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 135,000,000.00
Base 100.000000 0.00 0.00 0.00 135,000,000.00
13606CGU2 CANADIAN IMPERIAL BK 0.13% 30 Oct 2020 23 Sep 2020 23 Sep 2020 BGC FINANCIAL, LP 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
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13606CH23 CANADIAN IMPERIAL BK 0.12% 30 Oct 2020 28 Sep 2020 30 Sep 2020 BGC FINANCIAL, LP 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

13606CH31 CANADIAN IMPERIAL BK 0.12% 30 Oct 2020 29 Sep 2020 29 Sep 2020 BGC FINANCIAL, LP uUSb/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

21684XHU3 COOPERATIEVE CENTRALE 0.08% 25 Sep 2020 02 Sep 2020 02 Sep 2020 BGC FINANCIAL, LP USD/DTC
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

21684XHV1 COOPERATIEVE CENTRALE 0.08% 02 Oct 2020 03 Sep 2020 03 Sep 2020 BGC FINANCIAL, LP uUSD/DTC
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

21684XJD9 COOPERATIEVE CENTRALE 0.09% 14 Oct 2020 17 Sep 2020 17 Sep 2020 BGC FINANCIAL, LP uUSD/DTC
95,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 95,000,000.00
Base 100.000000 0.00 0.00 0.00 95,000,000.00

22535CSK8 CREDIT AGRICOLE 0.09% 16 Oct 2020 10 Sep 2020 10 Sep 2020 BGC FINANCIAL, LP 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

22535CSQ5 CREDIT AGRICOLE 0.09% 14 Oct 2020 11 Sep 2020 11 Sep 2020 BGC FINANCIAL, LP 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

22535CSR3 CREDIT AGRICOLE 0.09% 19 Oct 2020 11 Sep 2020 15 Sep 2020 BGC FINANCIAL, LP USb/DTC
135,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 135,000,000.00
Base 100.000000 0.00 0.00 0.00 135,000,000.00

22535CSV4 CREDIT AGRICOLE 0.1% 19 Oct 2020 18 Sep 2020 22 Sep 2020 BGC FINANCIAL, LP USD/DTC
100,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 100,000,000.00
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Base 100.000000 0.00 0.00 0.00 100,000,000.00
55380THX1 MUFG BK LTD N Y BRH DISC COML 0.08% 01 Oct 2020 01 Sep 2020 01 Sep 2020 BGC FINANCIAL, LP USD/DTC
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
55380THY9 MUFG BK LTD N Y BRH DISC COML 0.08% 09 Oct 2020 10 Sep 2020 10 Sep 2020 J.P. MORGAN SECURITIES LLC 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
55380THZ6 MUFG BK LTD N Y BRH DISC COML 0.08% 23 Oct 2020 11 Sep 2020 15 Sep 2020 J.P. MORGAN SECURITIES LLC USD/DTC
85,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 85,000,000.00
Base 100.000000 0.00 0.00 0.00 85,000,000.00
55380TJB7 MUFG BK LTD N Y BRH DISC COML 0.09% 26 Oct 2020 17 Sep 2020 21 Sep 2020 J.P. MORGAN SECURITIES LLC USD/DTC
65,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 65,000,000.00
Base 100.000000 0.00 0.00 0.00 65,000,000.00
63307UPR6 NATIONAL BK OF CANAD 0.07% 30 Oct 2020 14 Sep 2020 BGC FINANCIAL, LP USD/DTC
290,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 290,000,000.00
Base 100.000000 0.00 0.00 0.00 290,000,000.00
14 Sep 2020 CANCEL BGC FINANCIAL, LP USD/DTC
-290,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 -290,000,000.00
Base 100.000000 0.00 0.00 0.00 -290,000,000.00
63307UPR®6 Total
0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
63307UPS4 NATIONAL BK OF CANAD 0.07% 30 Oct 2020 14 Sep 2020 15 Sep 2020 BGC FINANCIAL, LP USD/DTC
290,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 290,000,000.00
Base 100.000000 0.00 0.00 0.00 290,000,000.00
63873JJB7 NATIXIS NY 0.08% 11 Sep 2020 10 Sep 2020 10 Sep 2020 NATIXIS USD/DTC
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100,000,000.000 1.000000 Local 99.999777 0.00 0.00 0.00 99,999,777.78
Base 99.999777 0.00 0.00 0.00 99,999,777.78
63873JJF8 NATIXIS NY 0.08% 15 Sep 2020 14 Sep 2020 14 Sep 2020 NATIXIS USD/DTC
100,000,000.000 1.000000 Local 99.999777 0.00 0.00 0.00 99,999,777.78
Base 99.999777 0.00 0.00 0.00 99,999,777.78
63873JJN1 NATIXIS NY 0.07% 22 Sep 2020 21 Sep 2020 21 Sep 2020 NATIXIS USD/DTC
20,000,000.000 1.000000 Local 99.999805 0.00 0.00 0.00 19,999,961.11
Base 99.999805 0.00 0.00 0.00 19,999,961.11
63873JJR2 NATIXIS NY 0.07% 25 Sep 2020 24 Sep 2020 24 Sep 2020 NATIXIS USD/DTC
75,000,000.000 1.000000 Local 99.999805 0.00 0.00 0.00 74,999,854.17
Base 99.999805 0.00 0.00 0.00 74,999,854.17
24 Sep 2020 24 Sep 2020 NATIXIS USD/DTC
14,000,000.000 1.000000 Local 99.999805 0.00 0.00 0.00 13,999,972.78
Base 99.999805 0.00 0.00 0.00 13,999,972.78
63873JJR2 Total
89,000,000.000 Local 0.00 0.00 0.00 88,999,826.95
Base 0.00 0.00 0.00 88,999,826.95
63873JJU5 NATIXIS NY 0.07% 28 Sep 2020 25 Sep 2020 25 Sep 2020 NATIXIS USD/DTC
35,000,000.000 1.000000 Local 99.999416 0.00 0.00 0.00 34,999,795.83
Base 99.999416 0.00 0.00 0.00 34,999,795.83
25 Sep 2020 25 Sep 2020 NATIXIS USb/DTC
26,000,000.000 1.000000 Local 99.999416 0.00 0.00 0.00 25,999,848.33
Base 99.999416 0.00 0.00 0.00 25,999,848.33
63873JJUS Total
61,000,000.000 Local 0.00 0.00 0.00 60,999,644.16
Base 0.00 0.00 0.00 60,999,644.16
63873JJW1 NATIXIS NY 0.000001% 30 Sep 2 29 Sep 2020 29 Sep 2020 NATIXIS USD/DTC
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35,000,000.000 1.000000 Local 99.999805 0.00 0.00 0.00 34,999,931.94
Base 99.999805 0.00 0.00 0.00 34,999,931.94

63873QKU7 NATIXIS NY 0.08% 11 Sep 2020 01 Sep 2020 01 Sep 2020 J.P. MORGAN SECURITIES LLC uUSD/DTC
40,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 40,000,000.00
Base 100.000000 0.00 0.00 0.00 40,000,000.00

63873QKW3 NATIXIS NY 0.08% 30 Sep 2020 18 Sep 2020 22 Sep 2020 NATIXIS uUSD/DTC
135,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 135,000,000.00
Base 100.000000 0.00 0.00 0.00 135,000,000.00

63873QKX1 NATIXIS NY 0.08% 25 Sep 2020 18 Sep 2020 18 Sep 2020 NATIXIS 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

63873QKY9 NATIXIS NY 0.08% 28 Sep 2020 21 Sep 2020 21 Sep 2020 NATIXIS USD/DTC
15,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 15,000,000.00
Base 100.000000 0.00 0.00 0.00 15,000,000.00

63873QKZ6 NATIXIS NY 0.08% 29 Sep 2020 22 Sep 2020 22 Sep 2020 NATIXIS uUSb/DTC
32,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 32,000,000.00
Base 100.000000 0.00 0.00 0.00 32,000,000.00

63873QLA0 NATIXIS NY 0.08% 30 Sep 2020 23 Sep 2020 23 Sep 2020 NATIXIS 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

65558TK38 NORDEA BK AB PUBL NY 0.09% 11 Sep 2020 01 Sep 2020 01 Sep 2020 BGC FINANCIAL, LP uUSD/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

65558TL45 NORDEA BK AB PUBL NY 0.09% 09 Oct 2020 10 Sep 2020 10 Sep 2020 BGC FINANCIAL, LP uUSD/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
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65558TL60 NORDEA BK AB PUBL NY 0.09% 23 Oct 2020 11 Sep 2020 15 Sep 2020 BGC FINANCIAL, LP USD/DTC
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

74433GJW7 PRUDENTIAL FNDG LLC 0.11% 30 Sep 2020 04 Sep 2020 04 Sep 2020 DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC
75,000,000.000 1.000000 Local 99.992055 0.00 0.00 0.00 74,994,041.67
Base 99.992055 0.00 0.00 0.00 74,994,041.67

74433GJW7 PRUDENTIAL FNDG LLC 0% 30 Sep 2020 21 Sep 2020 21 Sep 2020 DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC
50,000,000.000 1.000000 Local 99.998000 0.00 0.00 0.00 49,999,000.00
Base 99.998000 0.00 0.00 0.00 49,999,000.00

74433GJW?7 Total

125,000,000.000 Local 0.00 0.00 0.00 124,993,041.67
Base 0.00 0.00 0.00 124,993,041.67

74433GKW5 PRUDENTIAL FNDG LLC 0.09% 30 Oct 2020 21 Sep 2020 21 Sep 2020 DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC
50,000,000.000 1.000000 Local 99.990250 0.00 0.00 0.00 49,995,125.00
Base 99.990250 0.00 0.00 0.00 49,995,125.00

7839989D1 SSC GOVERNMENT MM GVMXX 0.000% 31 Dec 2030 03 Sep 2020 03 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
40,505,393.490 1.000000 Local 100.000000 0.00 0.00 0.00 40,505,393.49
Base 100.000000 0.00 0.00 0.00 40,505,393.49

7839989D1 SSC GOVERNMENT MM GVMXX 0.000% 31 Dec 2030 10 Sep 2020 10 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
50,754,565.480 1.000000 Local 100.000000 0.00 0.00 0.00 50,754,565.48
Base 100.000000 0.00 0.00 0.00 50,754,565.48

31 Dec 2030 14 Sep 2020 14 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
26,995,657.280 1.000000 Local 100.000000 0.00 0.00 0.00 26,995,657.28
Base 100.000000 0.00 0.00 0.00 26,995,657.28

31 Dec 2030 16 Sep 2020 16 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
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2,233,595.210 1.000000 Local 100.000000 0.00 0.00 0.00 2,233,595.21
Base 100.000000 0.00 0.00 0.00 2,233,595.21

31 Dec 2030 21 Sep 2020 21 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
16,702,194.940 1.000000 Local 100.000000 0.00 0.00 0.00 16,702,194.94
Base 100.000000 0.00 0.00 0.00 16,702,194.94

7839989D1 SSC GOVERNMENT MM GVMXX 0.000% 31 Dec 2030 24 Sep 2020 24 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
404,935.040 1.000000 Local 100.000000 0.00 0.00 0.00 404,935.04
Base 100.000000 0.00 0.00 0.00 404,935.04

31 Dec 2030 28 Sep 2020 28 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
311,573.330 1.000000 Local 100.000000 0.00 0.00 0.00 311,573.33
Base 100.000000 0.00 0.00 0.00 311,573.33

7839989D1 SSC GOVERNMENT MM GVMXX 0.000% 31 Dec 2030 29 Sep 2020 29 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
1,274,571.470 1.000000 Local 100.000000 0.00 0.00 0.00 1,274,571.47
Base 100.000000 0.00 0.00 0.00 1,274,571.47

7839989D1 Total

139,182,486.240 Local 0.00 0.00 0.00 139,182,486.24
Base 0.00 0.00 0.00 139,182,486.24

83369XF94 SOCIETE GENERALE NY 0.11% 09 Oct 2020 04 Sep 2020 04 Sep 2020 BGC FINANCIAL, LP 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

04 Sep 2020 04 Sep 2020 BGC FINANCIAL, LP uUSD/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

83369XF94 Total

Page 7

Books Closed

Prepared by State Street



Purchase Report by Report Date

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

FUND: — NJCA STATE STREET.
September 1, 2020 to September 30, 2020 View Date: October 13, 2020
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

150,000,000.000 Local 0.00 0.00 0.00 150,000,000.00
Base 0.00 0.00 0.00 150,000,000.00

83369XFA1 SOCIETE GENERALE NY 0.11% 05 Oct 2020 04 Sep 2020 04 Sep 2020 BGC FINANCIAL, LP 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

83369XFN3 SOCIETE GENERALE NY 0.1% 26 Oct 2020 17 Sep 2020 17 Sep 2020 BGC FINANCIAL, LP 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

86959RJY7 SVENSKA HANDLSBNKN A 0.08% 05 Oct 2020 02 Sep 2020 03 Sep 2020 SVENSKA HANDELSBANKEN USD/DTC
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

86959RKC3 SVENSKA HANDLSBNKN A 0.08% 16 Oct 2020 10 Sep 2020 10 Sep 2020 BGC FINANCIAL, LP 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

86959RKD1 SVENSKA HANDLSBNKN A 0.08% 30 Oct 2020 14 Sep 2020 15 Sep 2020 SVENSKA HANDELSBANKEN 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

86959RKF6 SVENSKA HANDLSBNKN A 0.08% 23 Oct 2020 18 Sep 2020 22 Sep 2020 SVENSKA HANDELSBANKEN USb/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

89114NS22 TORONTO-DOMINION 0.13% 30 Oct 2020 14 Sep 2020 14 Sep 2020 TD SECURITIES (USA) LLC USD/DTC
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

89114NSH9 TORONTO-DOMINION 0.13% 26 Oct 2020 17 Sep 2020 17 Sep 2020 BGC FINANCIAL, LP 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
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89114NSLO TORONTO-DOMINION 0.13% 28 Oct 2020 18 Sep 2020 22 Sep 2020 BGC FINANCIAL, LP USD/DTC
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
89114NSY2 TORONTO-DOMINION 0.13% 30 Oct 2020 23 Sep 2020 23 Sep 2020 BGC FINANCIAL, LP 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
89114NT96 TORONTO-DOMINION 0.13% 30 Oct 2020 25 Sep 2020 25 Sep 2020 BGC FINANCIAL, LP 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
9127962J7 TREASURY BILL 0.01% 01 Oct 2020 02 Sep 2020 03 Sep 2020 BMO CAPITAL MARKETS CORP BONDS USD/FED
200,000,000.000 1.000000 Local 99.993388 0.00 0.00 0.00 199,986,777.78
Base 99.993388 0.00 0.00 0.00 199,986,777.78
9127962S7 TREASURY BILL 0.01% 22 Oct 2020 08 Sep 2020 08 Sep 2020 RBC CAPITAL MARKETS, LLC USD/FED
75,000,000.000 1.000000 Local 99.989611 0.00 0.00 0.00 74,992,208.33
Base 99.989611 0.00 0.00 0.00 74,992,208.33
08 Sep 2020 08 Sep 2020 AMHERST PIERPONT SECURITIES LLC USD/FED
125,000,000.000 1.000000 Local 99.988388 0.00 0.00 0.00 124,985,486.11
Base 99.988388 0.00 0.00 0.00 124,985,486.11
09 Sep 2020 09 Sep 2020 BMO CAPITAL MARKETS CORP BONDS USD/FED
200,000,000.000 1.000000 Local 99.988192 0.00 0.00 0.00 199,976,385.84
Base 99.988192 0.00 0.00 0.00 199,976,385.84
14 Sep 2020 14 Sep 2020 BMO CAPITAL MARKETS CORP BONDS USD/FED
50,000,000.000 1.000000 Local 99.990098 0.00 0.00 0.00 49,995,049.44
Base 99.990098 0.00 0.00 0.00 49,995,049.44
9127962S7 Total
450,000,000.000 Local 0.00 0.00 0.00 449,949,129.72
Base 0.00 0.00 0.00 449,949,129.72
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Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
9127962T5 TREASURY BILL 0.01% 29 Oct 2020 02 Sep 2020 02 Sep 2020 RBC CAPITAL MARKETS, LLC USD/FED
100,000,000.000 1.000000 Local 99.985354 0.00 0.00 0.00 99,985,354.17
Base 99.985354 0.00 0.00 0.00 99,985,354.17
17 Sep 2020 17 Sep 2020 MIZUHO SECURITIES USA/FIXED INCOME USD/FED
130,000,000.000 1.000000 Local 99.990083 0.00 0.00 0.00 129,987,108.33
Base 99.990083 0.00 0.00 0.00 129,987,108.33
21 Sep 2020 21 Sep 2020 WELLS FARGO SECURITIES LLC USD/FED
30,000,000.000 1.000000 Local 99.991397 0.00 0.00 0.00 29,997,419.17
Base 99.991397 0.00 0.00 0.00 29,997,419.17
9127962T5 Total
260,000,000.000 Local 0.00 0.00 0.00 259,969,881.67
Base 0.00 0.00 0.00 259,969,881.67
9127963A5 TREASURY BILL 0.01% 19 Nov 2020 10 Sep 2020 10 Sep 2020 WELLS FARGO SECURITIES LLC USD/FED
120,000,000.000 1.000000 Local 99.980555 0.00 0.00 0.00 119,976,666.67
Base 99.980555 0.00 0.00 0.00 119,976,666.67
17 Sep 2020 17 Sep 2020 RBC CAPITAL MARKETS, LLC USD/FED
25,000,000.000 1.000000 Local 99.984950 0.00 0.00 0.00 24,996,237.50
Base 99.984950 0.00 0.00 0.00 24,996,237.50
9127963A5 Total
145,000,000.000 Local 0.00 0.00 0.00 144,972,904.17
Base 0.00 0.00 0.00 144,972,904.17
9127963B3 TREASURY BILL 0.01% 27 Nov 2020 30 Sep 2020 30 Sep 2020 RBC CAPITAL MARKETS, LLC USD/FED
39,000,000.000 1.000000 Local 99.986950 0.00 0.00 0.00 38,994,910.50
Base 99.986950 0.00 0.00 0.00 38,994,910.50
9127963J6 TREASURY BILL 0.01% 10 Dec 2020 10 Sep 2020 10 Sep 2020 AMHERST PIERPONT SECURITIES LLC USD/FED
50,000,000.000 1.000000 Local 99.972169 0.00 0.00 0.00 49,986,084.58
Base 99.972169 0.00 0.00 0.00 49,986,084.58
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Base Currency: USD - US DOLLAR
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Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

10 Sep 2020 10 Sep 2020 AMHERST PIERPONT SECURITIES LLC USD/FED
100,000,000.000 1.000000 Local 99.972068 0.00 0.00 0.00 99,972,068.06
Base 99.972068 0.00 0.00 0.00 99,972,068.06

11 Sep 2020 14 Sep 2020 WELLS FARGO SECURITIES LLC USD/FED
200,000,000.000 1.000000 Local 99.974504 0.00 0.00 0.00 199,949,008.34
Base 99.974504 0.00 0.00 0.00 199,949,008.34

22 Sep 2020 22 Sep 2020 MIZUHO SECURITIES USA/FIXED INCOME USD/FED
200,000,000.000 1.000000 Local 99.981347 0.00 0.00 0.00 199,962,694.44
Base 99.981347 0.00 0.00 0.00 199,962,694.44

24 Sep 2020 24 Sep 2020 MIZUHO SECURITIES USA/FIXED INCOME USD/FED
125,000,000.000 1.000000 Local 99.981819 0.00 0.00 0.00 124,977,274.31
Base 99.981819 0.00 0.00 0.00 124,977,274.31

9127963J6 Total

675,000,000.000 Local 0.00 0.00 0.00 674,847,129.73
Base 0.00 0.00 0.00 674,847,129.73

9127963K3 TREASURY BILL 0.01% 17 Dec 2020 14 Sep 2020 15 Sep 2020 RBC CAPITAL MARKETS, LLC USD/FED
35,000,000.000 1.000000 Local 99.972875 0.00 0.00 0.00 34,990,506.25
Base 99.972875 0.00 0.00 0.00 34,990,506.25

16 Sep 2020 16 Sep 2020 WELLS FARGO SECURITIES LLC USD/FED
75,000,000.000 1.000000 Local 99.975824 0.00 0.00 0.00 74,981,868.33
Base 99.975824 0.00 0.00 0.00 74,981,868.33

17 Sep 2020 17 Sep 2020 WELLS FARGO SECURITIES LLC USD/FED
5,000,000.000 1.000000 Local 99.977047 0.00 0.00 0.00 4,998,852.39
Base 99.977047 0.00 0.00 0.00 4,998,852.39

17 Sep 2020 17 Sep 2020 WELLS FARGO SECURITIES LLC USD/FED
75,000,000.000 1.000000 Local 99.977250 0.00 0.00 0.00 74,982,937.50
Base 99.977250 0.00 0.00 0.00 74,982,937.50

18 Sep 2020 18 Sep 2020 AMHERST PIERPONT SECURITIES LLC USD/FED
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STATE OF NJ CASH MNGMT FUND
STATE OF NEW JERSEY, DIVISION OF INV

FUND: — NJCA STATE STREET.
September 1, 2020 to September 30, 2020 View Date: October 13, 2020
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
10,000,000.000 1.000000 Local 99.978200 0.00 0.00 0.00 9,997,820.00
Base 99.978200 0.00 0.00 0.00 9,997,820.00
30 Sep 2020 30 Sep 2020 BMO CAPITAL MARKETS CORP BONDS USD/FED
80,000,000.000 1.000000 Local 99.981843 0.00 0.00 0.00 79,985,474.67
Base 99.981843 0.00 0.00 0.00 79,985,474.67
9127963K3 Total
280,000,000.000 Local 0.00 0.00 0.00 279,937,459.14
Base 0.00 0.00 0.00 279,937,459.14
9127963L1 TREASURY BILL 0.01% 24 Dec 2020 22 Sep 2020 22 Sep 2020 MIZUHO SECURITIES USA/FIXED INCOME USD/FED
250,000,000.000 1.000000 Local 99.976750 0.00 0.00 0.00 249,941,875.00
Base 99.976750 0.00 0.00 0.00 249,941,875.00
23 Sep 2020 23 Sep 2020 BMO CAPITAL MARKETS CORP BONDS USD/FED
175,000,000.000 1.000000 Local 99.977281 0.00 0.00 0.00 174,960,241.94
Base 99.977281 0.00 0.00 0.00 174,960,241.94
9127963L1 Total
425,000,000.000 Local 0.00 0.00 0.00 424,902,116.94
Base 0.00 0.00 0.00 424,902,116.94
9127964A4 TREASURY BILL 0.01% 29 Sep 2020 02 Sep 2020 03 Sep 2020 BMO CAPITAL MARKETS CORP BONDS USD/FED
200,000,000.000 1.000000 Local 99.993861 0.00 0.00 0.00 199,987,722.22
Base 99.993861 0.00 0.00 0.00 199,987,722.22
9127964G1 TREASURY BILL 0.01% 06 Oct 2020 09 Sep 2020 09 Sep 2020 WELLS FARGO SECURITIES LLC USD/FED
125,000,000.000 1.000000 Local 99.993550 0.00 0.00 0.00 124,991,937.50
Base 99.993550 0.00 0.00 0.00 124,991,937.50
9127964K2 TREASURY BILL 0.01% 27 Oct 2020 08 Sep 2020 08 Sep 2020 RBC CAPITAL MARKETS, LLC USD/FED
50,000,000.000 1.000000 Local 99.986933 0.00 0.00 0.00 49,993,466.67
Base 99.986933 0.00 0.00 0.00 49,993,466.67
9127964R7 TREASURY BILL 0.01% 10 Nov 2020 11 Sep 2020 11 Sep 2020 RBC CAPITAL MARKETS, LLC USD/FED
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STATE OF NJ CASH MNGMT FUND
STATE OF NEW JERSEY, DIVISION OF INV

FUND: — NJCA STATE STREET.
September 1, 2020 to September 30, 2020 View Date: October 13, 2020
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
150,000,000.000 1.000000 Local 99.983333 0.00 0.00 0.00 149,975,000.00
Base 99.983333 0.00 0.00 0.00 149,975,000.00
14 Sep 2020 14 Sep 2020 WELLS FARGO SECURITIES LLC USD/FED
200,000,000.000 1.000000 Local 99.984166 0.00 0.00 0.00 199,968,333.34
Base 99.984166 0.00 0.00 0.00 199,968,333.34
24 Sep 2020 24 Sep 2020 WELLS FARGO SECURITIES LLC USD/FED
60,000,000.000 1.000000 Local 99.989555 0.00 0.00 0.00 59,993,733.33
Base 99.989555 0.00 0.00 0.00 59,993,733.33
9127964R7 Total
410,000,000.000 Local 0.00 0.00 0.00 409,937,066.67
Base 0.00 0.00 0.00 409,937,066.67
9127964S5 TREASURY BILL 0.01% 17 Nov 2020 03 Sep 2020 03 Sep 2020 RBC CAPITAL MARKETS, LLC USD/FED
25,000,000.000 1.000000 Local 99.981458 0.00 0.00 0.00 24,995,364.58
Base 99.981458 0.00 0.00 0.00 24,995,364.58
11 Sep 2020 11 Sep 2020 RBC CAPITAL MARKETS, LLC USD/FED
100,000,000.000 1.000000 Local 99.981016 0.00 0.00 0.00 99,981,016.67
Base 99.981016 0.00 0.00 0.00 99,981,016.67
15 Sep 2020 15 Sep 2020 RBC CAPITAL MARKETS, LLC USD/FED
55,000,000.000 1.000000 Local 99.983725 0.00 0.00 0.00 54,991,048.75
Base 99.983725 0.00 0.00 0.00 54,991,048.75
18 Sep 2020 18 Sep 2020 RBC CAPITAL MARKETS, LLC USD/FED
75,000,000.000 1.000000 Local 99.985416 0.00 0.00 0.00 74,989,062.50
Base 99.985416 0.00 0.00 0.00 74,989,062.50
18 Sep 2020 18 Sep 2020 RBC CAPITAL MARKETS, LLC USD/FED
65,000,000.000 1.000000 Local 99.987333 0.00 0.00 0.00 64,991,766.67
Base 99.987333 0.00 0.00 0.00 64,991,766.67
21 Sep 2020 21 Sep 2020 BMO CAPITAL MARKETS CORP BONDS USD/FED
100,000,000.000 1.000000 Local 99.986541 0.00 0.00 0.00 99,986,541.67
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Base 99.986541 0.00 0.00 0.00 99,986,541.67

22 Sep 2020 22 Sep 2020 JEFFERIES LLC. USD/FED
150,000,000.000 1.000000 Local 99.986622 0.00 0.00 0.00 149,979,933.33
Base 99.986622 0.00 0.00 0.00 149,979,933.33

24 Sep 2020 24 Sep 2020 MIZUHO SECURITIES USA/FIXED INCOME USD/FED
100,000,000.000 1.000000 Local 99.987700 0.00 0.00 0.00 99,987,700.00
Base 99.987700 0.00 0.00 0.00 99,987,700.00

912796455 Total

670,000,000.000 Local 0.00 0.00 0.00 669,902,434.17
Base 0.00 0.00 0.00 669,902,434.17

9127964T3  TREASURY BILL 0.01% 24 Nov 2020 15 Sep 2020 15 Sep 2020 WELLS FARGO SECURITIES LLC USD/FED
200,000,000.000 1.000000 Local 99.982305 0.00 0.00 0.00 199,964,611.12
Base 99.982305 0.00 0.00 0.00 199,964,611.12

16 Sep 2020 17 Sep 2020 WELLS FARGO SECURITIES LLC USD/FED
100,000,000.000 1.000000 Local 99.982867 0.00 0.00 0.00 99,982,867.78
Base 99.982867 0.00 0.00 0.00 99,982,867.78

18 Sep 2020 18 Sep 2020 BMO CAPITAL MARKETS CORP BONDS USD/FED
75,000,000.000 1.000000 Local 99.983250 0.00 0.00 0.00 74,987,437.50
Base 99.983250 0.00 0.00 0.00 74,987,437.50

24 Sep 2020 24 Sep 2020 MIZUHO SECURITIES USA/FIXED INCOME USD/FED
100,000,000.000 1.000000 Local 99.986444 0.00 0.00 0.00 99,086,444.44
Base 99.986444 0.00 0.00 0.00 99,086,444.44

9127964T3 Total

475,000,000.000 Local 0.00 0.00 0.00 474,921,360.84
Base 0.00 0.00 0.00 474,921,360.84

9127964U0  TREASURY BILL 0.01% 01 Dec 2020 15 Sep 2020 15 Sep 2020 MIZUHO SECURITIES USA/FIXED INCOME USD/FED
250,000,000.000 1.000000 Local 99.979680 0.00 0.00 0.00 249,949,201.40
Base 99.979680 0.00 0.00 0.00 249,949,201.40
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STATE OF NJ CASH MNGMT FUND
STATE OF NEW JERSEY, DIVISION OF INV

FUND: — NJCA STATE STREET.
September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
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Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
15 Sep 2020 17 Sep 2020 MIZUHO SECURITIES USA/FIXED INCOME USD/FED
200,000,000.000 1.000000 Local 99.980208 0.00 0.00 0.00 199,960,416.68
Base 99.980208 0.00 0.00 0.00 199,960,416.68
15 Sep 2020 15 Sep 2020 WELLS FARGO SECURITIES LLC USD/FED
245,000,000.000 1.000000 Local 99.980536 0.00 0.00 0.00 244,952,313.47
Base 99.980536 0.00 0.00 0.00 244,952,313.47
16 Sep 2020 16 Sep 2020 RBC CAPITAL MARKETS, LLC USD/FED
150,000,000.000 1.000000 Local 99.981000 0.00 0.00 0.00 149,971,500.00
Base 99.981000 0.00 0.00 0.00 149,971,500.00
16 Sep 2020 18 Sep 2020 WELLS FARGO SECURITIES LLC USD/FED
100,000,000.000 1.000000 Local 99.981500 0.00 0.00 0.00 99,981,500.00
Base 99.981500 0.00 0.00 0.00 99,981,500.00
29 Sep 2020 29 Sep 2020 RBC CAPITAL MARKETS, LLC USD/FED
100,000,000.000 1.000000 Local 99.986000 0.00 0.00 0.00 99,986,000.00
Base 99.986000 0.00 0.00 0.00 99,986,000.00
9127964U0 Total
1,045,000,000.000 Local 0.00 0.00 0.00 1,044,800,931.55
Base 0.00 0.00 0.00 1,044,800,931.55
9127965B1 TREASURY BILL 0.01% 08 Dec 2020 09 Sep 2020 09 Sep 2020 BMO CAPITAL MARKETS CORP BONDS USD/FED
100,000,000.000 1.000000 Local 99.973900 0.00 0.00 0.00 99,973,900.00
Base 99.973900 0.00 0.00 0.00 99,973,900.00
28 Sep 2020 28 Sep 2020 RBC CAPITAL MARKETS, LLC USD/FED
28,000,000.000 1.000000 Local 99.983630 0.00 0.00 0.00 27,995,416.56
Base 99.983630 0.00 0.00 0.00 27,995,416.56
30 Sep 2020 30 Sep 2020 RBC CAPITAL MARKETS, LLC USD/FED
110,000,000.000 1.000000 Local 99.984666 0.00 0.00 0.00 109,983,133.33
Base 99.984666 0.00 0.00 0.00 109,983,133.33

9127965B1 Total
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STATE OF NEW JERSEY, DIVISION OF INV
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Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
238,000,000.000 Local 0.00 0.00 0.00 237,952,449.89
Base 0.00 0.00 0.00 237,952,449.89
9127965C9 CASH MGMT BILL 0.01% 15 Dec 2020 02 Sep 2020 03 Sep 2020 BMO CAPITAL MARKETS CORP BONDS USD/FED
200,000,000.000 1.000000 Local 99.969958 0.00 0.00 0.00 199,939,916.68
Base 99.969958 0.00 0.00 0.00 199,939,916.68
9127965D7 CASH MGMT BILL 0.01% 22 Dec 2020 22 Sep 2020 24 Sep 2020 WELLS FARGO SECURITIES LLC USD/FED
200,000,000.000 1.000000 Local 99.980073 0.00 0.00 0.00 199,960,147.78
Base 99.980073 0.00 0.00 0.00 199,960,147.78
9127965F2 CASH MGMT BILL 0.01% 29 Dec 2020 22 Sep 2020 24 Sep 2020 MIZUHO SECURITIES USA/FIXED INCOME USD/FED
100,000,000.000 1.000000 Local 99.977333 0.00 0.00 0.00 99,977,333.33
Base 99.977333 0.00 0.00 0.00 99,977,333.33
912796TN9 TREASURY BILL 0.01% 08 Oct 2020 03 Sep 2020 03 Sep 2020 WELLS FARGO SECURITIES LLC USD/FED
125,000,000.000 1.000000 Local 99.992193 0.00 0.00 0.00 124,990,241.33
Base 99.992193 0.00 0.00 0.00 124,990,241.33
912796TP4 TREASURY BILL 0.01% 05 Nov 2020 11 Sep 2020 15 Sep 2020 WELLS FARGO SECURITIES LLC USD/FED
175,000,000.000 1.000000 Local 99.985833 0.00 0.00 0.00 174,975,208.33
Base 99.985833 0.00 0.00 0.00 174,975,208.33
23 Sep 2020 23 Sep 2020 MIZUHO SECURITIES USA/FIXED INCOME USD/FED
50,000,000.000 1.000000 Local 99.990444 0.00 0.00 0.00 49,995,222.22
Base 99.990444 0.00 0.00 0.00 49,995,222.22
24 Sep 2020 24 Sep 2020 JEFFERIES LLC. USD/FED
75,000,000.000 1.000000 Local 99.990375 0.00 0.00 0.00 74,992,781.25
Base 99.990375 0.00 0.00 0.00 74,992,781.25
912796TP4 Total
300,000,000.000 Local 0.00 0.00 0.00 299,963,211.80
Base 0.00 0.00 0.00 299,963,211.80
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STATE OF NJ CASH MNGMT FUND
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Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
912796TU3 TREASURY BILL 0.01% 03 Dec 2020 02 Sep 2020 03 Sep 2020 BMO CAPITAL MARKETS CORP BONDS USD/FED
200,000,000.000 1.000000 Local 99.974722 0.00 0.00 0.00 199,949,444 .44
Base 99.974722 0.00 0.00 0.00 199,949,444 .44
02 Sep 2020 03 Sep 2020 BMO CAPITAL MARKETS CORP BONDS USD/FED
200,000,000.000 1.000000 Local 99.974722 0.00 0.00 0.00 199,949,444 .44
Base 99.974722 0.00 0.00 0.00 199,949,444 .44
03 Sep 2020 03 Sep 2020 MIZUHO SECURITIES USA/FIXED INCOME USD/FED
150,000,000.000 1.000000 Local 99.974216 0.00 0.00 0.00 149,961,325.01
Base 99.974216 0.00 0.00 0.00 149,961,325.01
04 Sep 2020 04 Sep 2020 RBC CAPITAL MARKETS, LLC USD/FED
50,000,000.000 1.000000 Local 99.974000 0.00 0.00 0.00 49,987,000.00
Base 99.974000 0.00 0.00 0.00 49,987,000.00
10 Sep 2020 10 Sep 2020 BMO CAPITAL MARKETS CORP BONDS USD/FED
200,000,000.000 1.000000 Local 99.975651 0.00 0.00 0.00 199,951,303.34
Base 99.975651 0.00 0.00 0.00 199,951,303.34
17 Sep 2020 21 Sep 2020 RBC CAPITAL MARKETS, LLC USD/FED
35,000,000.000 1.000000 Local 99.981648 0.00 0.00 0.00 34,993,577.01
Base 99.981648 0.00 0.00 0.00 34,993,577.01
22 Sep 2020 22 Sep 2020 MIZUHO SECURITIES USA/FIXED INCOME USD/FED
125,000,000.000 1.000000 Local 99.983000 0.00 0.00 0.00 124,978,750.00
Base 99.983000 0.00 0.00 0.00 124,978,750.00
912796TU3 Total
960,000,000.000 Local 0.00 0.00 0.00 959,770,844.24
Base 0.00 0.00 0.00 959,770,844.24
912796TY5 TREASURY BILL 0.01% 31 Dec 2020 28 Sep 2020 28 Sep 2020 RBC CAPITAL MARKETS, LLC USD/FED
25,000,000.000 1.000000 Local 99.976761 0.00 0.00 0.00 24,994,190.28
Base 99.976761 0.00 0.00 0.00 24,994,190.28
29 Sep 2020 29 Sep 2020 RBC CAPITAL MARKETS, LLC USD/FED
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25,000,000.000 1.000000 Local 99.977266 0.00 0.00 0.00 24,994,316.67
Base 99.977266 0.00 0.00 0.00 24,994,316.67
29 Sep 2020 29 Sep 2020 RBC CAPITAL MARKETS, LLC USD/FED
50,000,000.000 1.000000 Local 99.977266 0.00 0.00 0.00 49,988,633.33
Base 99.977266 0.00 0.00 0.00 49,988,633.33
30 Sep 2020 30 Sep 2020 RBC CAPITAL MARKETS, LLC USD/FED
40,000,000.000 1.000000 Local 99.976488 0.00 0.00 0.00 39,990,595.56
Base 99.976488 0.00 0.00 0.00 39,990,595.56
912796TY5 Total
140,000,000.000 Local 0.00 0.00 0.00 139,967,735.84
Base 0.00 0.00 0.00 139,967,735.84
US DOLLAR Total
12,648,182,486.240 Local 0.00 0.00 0.00 12,646,786,682.79
Base 0.00 0.00 0.00 12,646,786,682.79

CASH EQUIVALENTS Total

12,648,182,486.240
Base 0.00 0.00 0.00 12,646,786,682.79

PURCHASE Total

12,648,182,486.240
Base 0.00 0.00 0.00 12,646,786,682.79
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STATE OF NEW JERSEY, DIVISION OF INV

FUND:  NJCA STATE STREET.
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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
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CASH EQUIVALENTS

US DOLLAR
05586F2F3 BNP PARIBAS NY BANCH 0.08% 11 Sep 2020 02 Sep 2020 CALLED BONDS USD/DTC
40,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 40,000,000.00
Base 100.000000 0.00 0.00 0.00 40,000,000.00
02 Sep 2020 CANCEL CALLED BONDS uUSD/DTC
-40,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 -40,000,000.00
Base 100.000000 0.00 0.00 0.00 -40,000,000.00
05586F2F3 Total
0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
17325FAJ7 CITIBANK NA 2.125% 20 Oct 2020 20 Sep 2020 21 Sep 2020 1 CALLED BONDS USD/DTC
17,095,000.000 1.000000 Local 100.000000 151,361.98 0.00 0.00 17,095,000.00
Base 100.000000 151,361.98 0.00 0.00 17,095,000.00
7839989D1 SSC GOVERNMENT MM GVMXX 0.000% 31 Dec 2030 01 Sep 2020 01 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
7,224,034.600 1.000000 Local 100.000000 0.00 0.00 0.00 7,224,034.60
Base 100.000000 0.00 0.00 0.00 7,224,034.60
7839989D1 SSC GOVERNMENT MM GVMXX 0.000% 31 Dec 2030 02 Sep 2020 02 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
36,026,977.250 1.000000 Local 100.000000 0.00 0.00 0.00 36,026,977.25
Base 100.000000 0.00 0.00 0.00 36,026,977.25
7839989D1 SSC GOVERNMENT MM GVMXX 0.000% 31 Dec 2030 02 Sep 2020 02 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
4,350,890.230 1.000000 Local 100.000000 0.00 0.00 0.00 4,350,890.23
Base 100.000000 0.00 0.00 0.00 4,350,890.23
7839989D1 SSC GOVERNMENT MM GVMXX 0.000% 31 Dec 2030 04 Sep 2020 04 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
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30,847,510.310 1.000000 Local 100.000000 0.00 0.00 0.00 30,847,510.31
Base 100.000000 0.00 0.00 0.00 30,847,510.31
7839989D1 SSC GOVERNMENT MM GVMXX 0.000% 31 Dec 2030 08 Sep 2020 08 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
21,714,915.570 1.000000 Local 100.000000 0.00 0.00 0.00 21,714,915.57
Base 100.000000 0.00 0.00 0.00 21,714,915.57
7839989D1 SSC GOVERNMENT MM GVMXX 0.000% 31 Dec 2030 08 Sep 2020 08 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
3,248,580.370 1.000000 Local 100.000000 0.00 0.00 0.00 3,248,580.37
Base 100.000000 0.00 0.00 0.00 3,248,580.37
31 Dec 2030 09 Sep 2020 09 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
6,409,302.810 1.000000 Local 100.000000 0.00 0.00 0.00 6,409,302.81
Base 100.000000 0.00 0.00 0.00 6,409,302.81
31 Dec 2030 09 Sep 2020 09 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
6,034,518.630 1.000000 Local 100.000000 0.00 0.00 0.00 6,034,518.63
Base 100.000000 0.00 0.00 0.00 6,034,518.63
7839989D1 SSC GOVERNMENT MM GVMXX 0.000% 31 Dec 2030 09 Sep 2020 09 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
3,146,230.530 1.000000 Local 100.000000 0.00 0.00 0.00 3,146,230.53
Base 100.000000 0.00 0.00 0.00 3,146,230.53
31 Dec 2030 11 Sep 2020 11 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
50,754,565.480 1.000000 Local 100.000000 0.00 0.00 0.00 50,754,565.48
Base 100.000000 0.00 0.00 0.00 50,754,565.48
7839989D1 SSC GOVERNMENT MM GVMXX 0.000% 31 Dec 2030 11 Sep 2020 11 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
6,636,266.160 1.000000 Local 100.000000 0.00 0.00 0.00 6,636,266.16
Base 100.000000 0.00 0.00 0.00 6,636,266.16
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7839989D1 SSC GOVERNMENT MM GVMXX 0.000% 31 Dec 2030 11 Sep 2020 11 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
4,712,135.870 1.000000 Local 100.000000 0.00 0.00 0.00 4,712,135.87
Base 100.000000 0.00 0.00 0.00 4,712,135.87

7839989D1 SSC GOVERNMENT MM GVMXX 0.000% 31 Dec 2030 15 Sep 2020 15 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
1,145,731.850 1.000000 Local 100.000000 0.00 0.00 0.00 1,145,731.85
Base 100.000000 0.00 0.00 0.00 1,145,731.85

31 Dec 2030 15 Sep 2020 15 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
1,542,977.550 1.000000 Local 100.000000 0.00 0.00 0.00 1,642,977.55
Base 100.000000 0.00 0.00 0.00 1,642,977.55

7839989D1 SSC GOVERNMENT MM GVMXX 0.000% 31 Dec 2030 15 Sep 2020 15 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
2,558,334.250 1.000000 Local 100.000000 0.00 0.00 0.00 2,558,334.25
Base 100.000000 0.00 0.00 0.00 2,558,334.25

7839989D1 SSC GOVERNMENT MM GVMXX 0.000% 31 Dec 2030 15 Sep 2020 15 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
393,338.720 1.000000 Local 100.000000 0.00 0.00 0.00 393,338.72
Base 100.000000 0.00 0.00 0.00 393,338.72

7839989D1 SSC GOVERNMENT MM GVMXX 0.000% 31 Dec 2030 15 Sep 2020 15 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
402,353.500 1.000000 Local 100.000000 0.00 0.00 0.00 402,353.50
Base 100.000000 0.00 0.00 0.00 402,353.50

7839989D1 SSC GOVERNMENT MM GVMXX 0.000% 31 Dec 2030 15 Sep 2020 15 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
293,265.460 1.000000 Local 100.000000 0.00 0.00 0.00 293,265.46
Base 100.000000 0.00 0.00 0.00 293,265.46

31 Dec 2030 15 Sep 2020 15 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
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999,819.810 1.000000 Local 100.000000 0.00 0.00 0.00 999,819.81
Base 100.000000 0.00 0.00 0.00 999,819.81
7839989D1 SSC GOVERNMENT MM GVMXX 0.000% 31 Dec 2030 15 Sep 2020 15 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
544,650.330 1.000000 Local 100.000000 0.00 0.00 0.00 544,650.33
Base 100.000000 0.00 0.00 0.00 544,650.33
7839989D1 SSC GOVERNMENT MM GVMXX 0.000% 31 Dec 2030 15 Sep 2020 15 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
1,991,911.410 1.000000 Local 100.000000 0.00 0.00 0.00 1,991,911.41
Base 100.000000 0.00 0.00 0.00 1,991,911.41
31 Dec 2030 15 Sep 2020 15 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
1,740,180.720 1.000000 Local 100.000000 0.00 0.00 0.00 1,740,180.72
Base 100.000000 0.00 0.00 0.00 1,740,180.72
31 Dec 2030 15 Sep 2020 15 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
347,045.490 1.000000 Local 100.000000 0.00 0.00 0.00 347,045.49
Base 100.000000 0.00 0.00 0.00 347,045.49
7839989D1 SSC GOVERNMENT MM GVMXX 0.000% 31 Dec 2030 15 Sep 2020 15 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
2,764,181.540 1.000000 Local 100.000000 0.00 0.00 0.00 2,764,181.54
Base 100.000000 0.00 0.00 0.00 2,764,181.54
7839989D1 SSC GOVERNMENT MM GVMXX 0.000% 31 Dec 2030 15 Sep 2020 15 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
1,032,179.630 1.000000 Local 100.000000 0.00 0.00 0.00 1,032,179.63
Base 100.000000 0.00 0.00 0.00 1,032,179.63
31 Dec 2030 15 Sep 2020 15 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
3,499,744.520 1.000000 Local 100.000000 0.00 0.00 0.00 3,499,744.52
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Base 100.000000 0.00 0.00 0.00 3,499,744.52
7839989D1 SSC GOVERNMENT MM GVMXX 0.000% 31 Dec 2030 15 Sep 2020 15 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
2,194,839.820 1.000000 Local 100.000000 0.00 0.00 0.00 2,194,839.82
Base 100.000000 0.00 0.00 0.00 2,194,839.82
7839989D1 SSC GOVERNMENT MM GVMXX 0.000% 31 Dec 2030 15 Sep 2020 15 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
2,584,767.580 1.000000 Local 100.000000 0.00 0.00 0.00 2,5684,767.58
Base 100.000000 0.00 0.00 0.00 2,5684,767.58
31 Dec 2030 15 Sep 2020 15 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
1,075,281.940 1.000000 Local 100.000000 0.00 0.00 0.00 1,075,281.94
Base 100.000000 0.00 0.00 0.00 1,075,281.94
7839989D1 SSC GOVERNMENT MM GVMXX 0.000% 31 Dec 2030 15 Sep 2020 15 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
1,628,110.200 1.000000 Local 100.000000 0.00 0.00 0.00 1,628,110.20
Base 100.000000 0.00 0.00 0.00 1,628,110.20
31 Dec 2030 17 Sep 2020 17 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
8,995,009.960 1.000000 Local 100.000000 0.00 0.00 0.00 8,995,009.96
Base 100.000000 0.00 0.00 0.00 8,995,009.96
31 Dec 2030 18 Sep 2020 18 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
1,221,315.490 1.000000 Local 100.000000 0.00 0.00 0.00 1,221,315.49
Base 100.000000 0.00 0.00 0.00 1,221,315.49
31 Dec 2030 18 Sep 2020 18 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
18,000,647.320 1.000000 Local 100.000000 0.00 0.00 0.00 18,000,647.32
Base 100.000000 0.00 0.00 0.00 18,000,647.32
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31Dec 2030 22 Sep 2020 22 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
553,910.800 1.000000 Local 100.000000 0.00 0.00 0.00 553,910.80
Base 100.000000 0.00 0.00 0.00 553,910.80

31Dec 2030 22 Sep 2020 22 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
16,702,194.940 1.000000 Local 100.000000 0.00 0.00 0.00 16,702,194.94
Base 100.000000 0.00 0.00 0.00 16,702,194.94

31Dec 2030 23 Sep 2020 23 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
207,923.770 1.000000 Local 100.000000 0.00 0.00 0.00 207,923.77
Base 100.000000 0.00 0.00 0.00 207,923.77

7839989D1  SSC GOVERNMENT MM GVMXX 0.000% 31Dec 2030 25 Sep 2020 25 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
358,690.470 1.000000 Local 100.000000 0.00 0.00 0.00 358,690.47
Base 100.000000 0.00 0.00 0.00 358,690.47

7839989D1  SSC GOVERNMENT MM GVMXX 0.000% 31Dec 2030 30 Sep 2020 30 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
1,274,571.470 1.000000 Local 100.000000 0.00 0.00 0.00 1,274,571.47
Base 100.000000 0.00 0.00 0.00 1,274,571.47

7839989D1  SSC GOVERNMENT MM GVMXX 0.000% 31Dec 2030 30 Sep 2020 30 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
311,573.330 1.000000 Local 100.000000 0.00 0.00 0.00 311,573.33
Base 100.000000 0.00 0.00 0.00 311,573.33

7839989D1  SSC GOVERNMENT MM GVMXX 0.000% 31Dec 2030 30 Sep 2020 30 Sep 2020 STATE STREET BANK AND TRUST CO. USD/OTH
203,836.620 1.000000 Local 100.000000 0.00 0.00 0.00 203,836.62
Base 100.000000 0.00 0.00 0.00 203,836.62

7839989D1 Total
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Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
255,674,316.300 Local 0.00 0.00 0.00 255,674,316.30
Base 0.00 0.00 0.00 255,674,316.30
US DOLLAR Total
272,769,316.300 Local 151,361.98 0.00 0.00 272,769,316.30
Base 151,361.98 0.00 0.00 272,769,316.30
CASH EQUIVALENTS Total
272,769,316.300
Base 151,361.98 0.00 0.00 272,769,316.30
SHORT TERM MATURITIES
US DOLLAR
05586F2F3 BNP PARIBAS NY BANCH 0.08% 11 Sep 2020 11 Sep 2020 11 Sep 2020 MATURITY USD/DTC
40,000,000.000 1.000000 Local 100.000000 888.89 0.00 0.00 40,000,000.00
Base 100.000000 888.89 0.00 0.00 40,000,000.00
05586F2P1 BNP PARIBAS NY BANCH 0.09% 14 Sep 2020 14 Sep 2020 14 Sep 2020 MATURITY USD/DTC
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
06367BSB6 BANK OF MONTREAL- 0.11% 25 Sep 2020 25 Sep 2020 25 Sep 2020 MATURITY USD/DTC
200,000,000.000 1.000000 Local 100.000000 18,944.44 0.00 0.00 200,000,000.00
Base 100.000000 18,944.44 0.00 0.00 200,000,000.00
13606CEF7 CANADIAN IMPERIAL BK 0.13% 18 Sep 2020 18 Sep 2020 18 Sep 2020 MATURITY USD/DTC
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
13606CEV2 CANADIAN IMPERIAL BK 0.12% 21 Sep 2020 21 Sep 2020 21 Sep 2020 MATURITY USD/DTC
135,000,000.000 1.000000 Local 100.000000 15,750.00 0.00 0.00 135,000,000.00
Base 100.000000 15,750.00 0.00 0.00 135,000,000.00
13606CEY6 CANADIAN IMPERIAL BK 0.12% 23 Sep 2020 23 Sep 2020 23 Sep 2020 MATURITY USD/DTC
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25,000,000.000 1.000000 Local 100.000000 3,083.33 0.00 0.00 25,000,000.00
Base 100.000000 3,083.33 0.00 0.00 25,000,000.00

13606CFA7 CANADIAN IMPERIAL BK 0.13% 25 Sep 2020 25 Sep 2020 25 Sep 2020 MATURITY USD/DTC
100,000,000.000 1.000000 Local 100.000000 12,638.89 0.00 0.00 100,000,000.00
Base 100.000000 12,638.89 0.00 0.00 100,000,000.00

13606CFB5 CANADIAN IMPERIAL BK 0.13% 25 Sep 2020 25 Sep 2020 25 Sep 2020 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

21684XHJ8 COOPERATIEVE CENTRALE 0.09% 02 Sep 2020 02 Sep 2020 02 Sep 2020 MATURITY USD/DTC
120,000,000.000 1.000000 Local 100.000000 8,100.00 0.00 0.00 120,000,000.00
Base 100.000000 8,100.00 0.00 0.00 120,000,000.00

21684XHT6 COOPERATIEVE CENTRALE 0.08% 25 Sep 2020 25 Sep 2020 25 Sep 2020 MATURITY USD/DTC
25,000,000.000 1.000000 Local 100.000000 1,555.56 0.00 0.00 25,000,000.00
Base 100.000000 1,555.56 0.00 0.00 25,000,000.00

21684XHU3 COOPERATIEVE CENTRALE 0.08% 25 Sep 2020 25 Sep 2020 25 Sep 2020 MATURITY uUSb/DTC
150,000,000.000 1.000000 Local 100.000000 7,666.67 0.00 0.00 150,000,000.00
Base 100.000000 7,666.67 0.00 0.00 150,000,000.00

22535CRQ6 CREDIT AGRICOLE 0.11% 11 Sep 2020 11 Sep 2020 11 Sep 2020 MATURITY USD/DTC
50,000,000.000 1.000000 Local 100.000000 6,416.67 0.00 0.00 50,000,000.00
Base 100.000000 6,416.67 0.00 0.00 50,000,000.00

22535CRR4 CREDIT AGRICOLE 0.11% 09 Sep 2020 09 Sep 2020 09 Sep 2020 MATURITY USD/DTC
100,000,000.000 1.000000 Local 100.000000 12,222.22 0.00 0.00 100,000,000.00
Base 100.000000 12,222.22 0.00 0.00 100,000,000.00

22535CRS2 CREDIT AGRICOLE 0.11% 11 Sep 2020 11 Sep 2020 11 Sep 2020 MATURITY USD/DTC
135,000,000.000 1.000000 Local 100.000000 15,675.00 0.00 0.00 135,000,000.00
Base 100.000000 15,675.00 0.00 0.00 135,000,000.00
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22535CRV5 CREDIT AGRICOLE 0.1% 18 Sep 2020 18 Sep 2020 18 Sep 2020 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
22536UE97 CREDIT IND ET CM NY 0.08% 25 Sep 2020 25 Sep 2020 25 Sep 2020 MATURITY USD/DTC
70,000,000.000 1.000000 Local 100.000000 5,600.00 0.00 0.00 70,000,000.00
Base 100.000000 5,600.00 0.00 0.00 70,000,000.00
25 Sep 2020 25 Sep 2020 MATURITY USD/DTC
250,000,000.000 1.000000 Local 100.000000 20,000.00 0.00 0.00 250,000,000.00
Base 100.000000 20,000.00 0.00 0.00 250,000,000.00
22536UE97 Total
320,000,000.000 Local 25,600.00 0.00 0.00 320,000,000.00
Base 25,600.00 0.00 0.00 320,000,000.00
22536UF21 CREDIT IND ET CM NY 0.08% 25 Sep 2020 25 Sep 2020 25 Sep 2020 MATURITY USD/DTC
50,000,000.000 1.000000 Local 100.000000 3,888.89 0.00 0.00 50,000,000.00
Base 100.000000 3,888.89 0.00 0.00 50,000,000.00
22536UF39 CREDIT IND ET CM NY 0.08% 25 Sep 2020 25 Sep 2020 25 Sep 2020 MATURITY USD/DTC
50,000,000.000 1.000000 Local 100.000000 3,555.56 0.00 0.00 50,000,000.00
Base 100.000000 3,555.56 0.00 0.00 50,000,000.00
22536UF47 CREDIT IND ET CM NY 0.08% 25 Sep 2020 25 Sep 2020 25 Sep 2020 MATURITY USD/DTC
50,000,000.000 1.000000 Local 100.000000 3,333.33 0.00 0.00 50,000,000.00
Base 100.000000 3,333.33 0.00 0.00 50,000,000.00
55380TGY0 MUFG BKLTD N Y BRH DISC COML 0.08% 01 Sep 2020 01 Sep 2020 01 Sep 2020 MATURITY USD/DTC
80,000,000.000 1.000000 Local 100.000000 4,800.00 0.00 0.00 80,000,000.00
Base 100.000000 4,800.00 0.00 0.00 80,000,000.00
55380THA1 MUFG BK LTD N Y BRH DISC COML 0.09% 11 Sep 2020 11 Sep 2020 11 Sep 2020 MATURITY USD/DTC
150,000,000.000 1.000000 Local 100.000000 13,500.00 0.00 0.00 150,000,000.00
Base 100.000000 13,500.00 0.00 0.00 150,000,000.00
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63307UPPO NATIONAL BK OF CANAD 0.07% 25 Sep 2020 25 Sep 2020 25 Sep 2020 MATURITY USD/DTC
130,000,000.000 1.000000 Local 100.000000 9,100.00 0.00 0.00 130,000,000.00
Base 100.000000 9,100.00 0.00 0.00 130,000,000.00
63307UPQ8 NATIONAL BK OF CANAD 0.07% 25 Sep 2020 25 Sep 2020 25 Sep 2020 MATURITY USD/DTC
50,000,000.000 1.000000 Local 100.000000 3,111.11 0.00 0.00 50,000,000.00
Base 100.000000 3,111.11 0.00 0.00 50,000,000.00
63873JJB7 NATIXIS NY 0.08% 11 Sep 2020 11 Sep 2020 11 Sep 2020 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
63873JJE1 NATIXIS NY 1.1% 14 Sep 2020 14 Sep 2020 14 Sep 2020 MATURITY uUSb/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
63873JJF8 NATIXIS NY 0.08% 15 Sep 2020 15 Sep 2020 15 Sep 2020 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
63873JJN1 NATIXIS NY 0.07% 22 Sep 2020 22 Sep 2020 22 Sep 2020 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
63873JJR2 NATIXIS NY 0.07% 25 Sep 2020 25 Sep 2020 25 Sep 2020 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
25 Sep 2020 25 Sep 2020 MATURITY USb/DTC
14,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 14,000,000.00
Base 100.000000 0.00 0.00 0.00 14,000,000.00
63873JJR2 Total
89,000,000.000 Local 0.00 0.00 0.00 89,000,000.00
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Base 0.00 0.00 0.00 89,000,000.00

63873JJUS NATIXIS NY 0.07% 28 Sep 2020 28 Sep 2020 28 Sep 2020 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

28 Sep 2020 28 Sep 2020 MATURITY uUSD/DTC
26,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 26,000,000.00
Base 100.000000 0.00 0.00 0.00 26,000,000.00

63873JJUS Total

61,000,000.000 Local 0.00 0.00 0.00 61,000,000.00
Base 0.00 0.00 0.00 61,000,000.00

63873JJW1 NATIXIS NY 0.000001% 30 Sep 2 30 Sep 2020 30 Sep 2020 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

63873QKU7 NATIXIS NY 0.08% 11 Sep 2020 11 Sep 2020 11 Sep 2020 MATURITY USD/DTC
40,000,000.000 1.000000 Local 100.000000 888.89 0.00 0.00 40,000,000.00
Base 100.000000 888.89 0.00 0.00 40,000,000.00

63873QKW3 NATIXIS NY 0.08% 30 Sep 2020 30 Sep 2020 30 Sep 2020 MATURITY USb/DTC
135,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 135,000,000.00
Base 100.000000 0.00 0.00 0.00 135,000,000.00

63873QKX1 NATIXIS NY 0.08% 25 Sep 2020 25 Sep 2020 25 Sep 2020 MATURITY USD/DTC
25,000,000.000 1.000000 Local 100.000000 388.89 0.00 0.00 25,000,000.00
Base 100.000000 388.89 0.00 0.00 25,000,000.00

63873QKY9 NATIXIS NY 0.08% 28 Sep 2020 28 Sep 2020 28 Sep 2020 MATURITY uUSD/DTC
15,000,000.000 1.000000 Local 100.000000 233.33 0.00 0.00 15,000,000.00
Base 100.000000 233.33 0.00 0.00 15,000,000.00

63873QKZ6 NATIXIS NY 0.08% 29 Sep 2020 29 Sep 2020 29 Sep 2020 MATURITY uUSD/DTC
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32,000,000.000 1.000000 Local 100.000000 497.78 0.00 0.00 32,000,000.00
Base 100.000000 497.78 0.00 0.00 32,000,000.00
63873QLA0 NATIXIS NY 0.08% 30 Sep 2020 30 Sep 2020 30 Sep 2020 MATURITY USD/DTC
25,000,000.000 1.000000 Local 100.000000 388.89 0.00 0.00 25,000,000.00
Base 100.000000 388.89 0.00 0.00 25,000,000.00
65558TE76 NORDEA BK AB PUBL NY 0.09% 01 Sep 2020 01 Sep 2020 01 Sep 2020 MATURITY USD/DTC
70,000,000.000 1.000000 Local 100.000000 4,725.00 0.00 0.00 70,000,000.00
Base 100.000000 4,725.00 0.00 0.00 70,000,000.00
65558TF67 NORDEA BK AB PUBL NY 0.09% 09 Sep 2020 09 Sep 2020 09 Sep 2020 MATURITY USD/DTC
50,000,000.000 1.000000 Local 100.000000 4,125.00 0.00 0.00 50,000,000.00
Base 100.000000 4,125.00 0.00 0.00 50,000,000.00
65558TH57 NORDEA BK AB PUBL NY 0.09% 25 Sep 2020 25 Sep 2020 25 Sep 2020 MATURITY USD/DTC
100,000,000.000 1.000000 Local 100.000000 8,000.00 0.00 0.00 100,000,000.00
Base 100.000000 8,000.00 0.00 0.00 100,000,000.00
65558TJ48 NORDEA BK AB PUBL NY 0.09% 25 Sep 2020 25 Sep 2020 25 Sep 2020 MATURITY USD/DTC
50,000,000.000 1.000000 Local 100.000000 3,500.00 0.00 0.00 50,000,000.00
Base 100.000000 3,500.00 0.00 0.00 50,000,000.00
25 Sep 2020 25 Sep 2020 MATURITY USD/DTC
100,000,000.000 1.000000 Local 100.000000 7,000.00 0.00 0.00 100,000,000.00
Base 100.000000 7,000.00 0.00 0.00 100,000,000.00
65558TJ48 Total
150,000,000.000 Local 10,500.00 0.00 0.00 150,000,000.00
Base 10,500.00 0.00 0.00 150,000,000.00
65558TJ63 NORDEA BK AB PUBL NY 0.09% 25 Sep 2020 25 Sep 2020 25 Sep 2020 MATURITY USD/DTC
65,000,000.000 1.000000 Local 100.000000 4,062.50 0.00 0.00 65,000,000.00
Base 100.000000 4,062.50 0.00 0.00 65,000,000.00
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65558TJ97 NORDEA BK AB PUBL NY 0.09% 11 Sep 2020 11 Sep 2020 11 Sep 2020 MATURITY USD/DTC
35,000,000.000 1.000000 Local 100.000000 962.50 0.00 0.00 35,000,000.00
Base 100.000000 962.50 0.00 0.00 35,000,000.00
65558TK38 NORDEA BK AB PUBL NY 0.09% 11 Sep 2020 11 Sep 2020 11 Sep 2020 MATURITY uUSb/DTC
70,000,000.000 1.000000 Local 100.000000 1,750.00 0.00 0.00 70,000,000.00
Base 100.000000 1,750.00 0.00 0.00 70,000,000.00
74433GJ15 PRUDENTIAL FNDG LLC 0.1% 01 Sep 2020 01 Sep 2020 01 Sep 2020 MATURITY USD/DTC
15,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 15,000,000.00
Base 100.000000 0.00 0.00 0.00 15,000,000.00
74433GJ49 PRUDENTIAL FNDG LLC 0.1% 04 Sep 2020 04 Sep 2020 04 Sep 2020 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
74433GJR8 PRUDENTIAL FNDG LLC 0.1% 25 Sep 2020 25 Sep 2020 25 Sep 2020 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
25 Sep 2020 25 Sep 2020 MATURITY USb/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
74433GJRS 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
74433GJW7 PRUDENTIAL FNDG LLC 0% 30 Sep 2020 30 Sep 2020 30 Sep 2020 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
74433GJW7 PRUDENTIAL FNDG LLC 0.11% 30 Sep 2020 30 Sep 2020 30 Sep 2020 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
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74433GJWT7 Total
125,000,000.000 Local 0.00 0.00 0.00 125,000,000.00
Base 0.00 0.00 0.00 125,000,000.00
83369XES3 SOCIETE GENERALE NY 0.09% 04 Sep 2020 04 Sep 2020 04 Sep 2020 MATURITY USD/DTC
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
83369XET1 SOCIETE GENERALE NY 0.09% 16 Sep 2020 16 Sep 2020 16 Sep 2020 MATURITY USD/DTC
25,000,000.000 1.000000 Local 100.000000 2,062.50 0.00 0.00 25,000,000.00
Base 100.000000 2,062.50 0.00 0.00 25,000,000.00
83369XEV6 SOCIETE GENERALE NY 0.1% 25 Sep 2020 25 Sep 2020 25 Sep 2020 MATURITY uUSb/DTC
105,000,000.000 1.000000 Local 100.000000 9,333.33 0.00 0.00 105,000,000.00
Base 100.000000 9,333.33 0.00 0.00 105,000,000.00
86959RJD3 SVENSKA HANDLSBNKN A 0.1% 04 Sep 2020 04 Sep 2020 04 Sep 2020 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
86959RJH4 SVENSKA HANDLSBNKN A 0.1% 14 Sep 2020 14 Sep 2020 14 Sep 2020 MATURITY USD/DTC
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
86959RJL5 SVENSKA HANDLSBNKN A 0.08% 11 Sep 2020 11 Sep 2020 11 Sep 2020 MATURITY USD/DTC
40,000,000.000 1.000000 Local 100.000000 2,755.56 0.00 0.00 40,000,000.00
Base 100.000000 2,755.56 0.00 0.00 40,000,000.00
89114NHK4 TORONTO-DOMINION 1.02% 11 Sep 2020 11 Sep 2020 11 Sep 2020 MATURITY USD/DTC
10,000,000.000 1.000000 Local 100.000000 52,133.33 0.00 0.00 10,000,000.00
Base 100.000000 52,133.33 0.00 0.00 10,000,000.00
89114NQMO  TORONTO-DOMINION 0.13% 14 Sep 2020 14 Sep 2020 14 Sep 2020 MATURITY USD/DTC
150,000,000.000 1.000000 Local 100.000000 18,958.33 0.00 0.00 150,000,000.00
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Base 100.000000 18,958.33 0.00 0.00 150,000,000.00

89114NQN8 TORONTO-DOMINION 0.13% 16 Sep 2020 16 Sep 2020 16 Sep 2020 MATURITY USD/DTC
50,000,000.000 1.000000 Local 100.000000 6,500.00 0.00 0.00 50,000,000.00
Base 100.000000 6,500.00 0.00 0.00 50,000,000.00

89114NQR9 TORONTO-DOMINION 0.13% 23 Sep 2020 23 Sep 2020 23 Sep 2020 MATURITY USD/DTC
100,000,000.000 1.000000 Local 100.000000 15,527.78 0.00 0.00 100,000,000.00
Base 100.000000 15,527.78 0.00 0.00 100,000,000.00

89114NQW8  TORONTO-DOMINION 0.12% 18 Sep 2020 18 Sep 2020 18 Sep 2020 MATURITY USD/DTC
25,000,000.000 1.000000 Local 100.000000 2,916.67 0.00 0.00 25,000,000.00
Base 100.000000 2,916.67 0.00 0.00 25,000,000.00

89114NQY4 TORONTO-DOMINION 0.12% 18 Sep 2020 18 Sep 2020 18 Sep 2020 MATURITY USD/DTC
115,000,000.000 1.000000 Local 100.000000 12,266.67 0.00 0.00 115,000,000.00
Base 100.000000 12,266.67 0.00 0.00 115,000,000.00

89114NR80 TORONTO-DOMINION 0.11% 25 Sep 2020 25 Sep 2020 25 Sep 2020 MATURITY USD/DTC
50,000,000.000 1.000000 Local 100.000000 5,347.22 0.00 0.00 50,000,000.00
Base 100.000000 5,347.22 0.00 0.00 50,000,000.00

9127962G3 TREASURY BILL 0.01% 17 Sep 2020 17 Sep 2020 17 Sep 2020 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

17 Sep 2020 17 Sep 2020 MATURITY USD/FED
180,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 180,000,000.00
Base 100.000000 0.00 0.00 0.00 180,000,000.00

17 Sep 2020 17 Sep 2020 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

17 Sep 2020 17 Sep 2020 MATURITY USD/FED
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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
9127962G3 Total
555,000,000.000 Local 0.00 0.00 0.00 555,000,000.00
Base 0.00 0.00 0.00 555,000,000.00
9127962H1 TREASURY BILL 0.01% 24 Sep 2020 24 Sep 2020 24 Sep 2020 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
24 Sep 2020 24 Sep 2020 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
24 Sep 2020 24 Sep 2020 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
24 Sep 2020 24 Sep 2020 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
24 Sep 2020 24 Sep 2020 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
24 Sep 2020 24 Sep 2020 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
9127962H1 Total
800,000,000.000 Local 0.00 0.00 0.00 800,000,000.00
Base 0.00 0.00 0.00 800,000,000.00
9127963R8 TREASURY BILL 0.01% 01 Sep 2020 01 Sep 2020 01 Sep 2020 MATURITY USD/FED
200,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 200,000,000.00
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Units/Original Face

Base 100.000000 0.00 0.00 0.00 200,000,000.00

01 Sep 2020 01 Sep 2020 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

01 Sep 2020 01 Sep 2020 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

01 Sep 2020 01 Sep 2020 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

01 Sep 2020 01 Sep 2020 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

01 Sep 2020 01 Sep 2020 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

9127963R8 Total

1,000,000,000.000 Local 0.00 0.00 0.00 1,000,000,000.00
Base 0.00 0.00 0.00 1,000,000,000.00

9127963X5 TREASURY BILL 0.01% 08 Sep 2020 08 Sep 2020 08 Sep 2020 MATURITY USD/FED
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

08 Sep 2020 08 Sep 2020 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

08 Sep 2020 08 Sep 2020 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
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08 Sep 2020 08 Sep 2020 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
08 Sep 2020 08 Sep 2020 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
9127963X5 TREASURY BILL 0.01% 08 Sep 2020 08 Sep 2020 08 Sep 2020 MATURITY USD/FED
95,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 95,000,000.00
Base 100.000000 0.00 0.00 0.00 95,000,000.00
9127963X5 TREASURY BILL 0.01% 08 Sep 2020 08 Sep 2020 08 Sep 2020 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
08 Sep 2020 08 Sep 2020 MATURITY USD/FED
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
9127963X5 Total
770,000,000.000 Local 0.00 0.00 0.00 770,000,000.00
Base 0.00 0.00 0.00 770,000,000.00
9127963Y3 TREASURY BILL 0.01% 15 Sep 2020 15 Sep 2020 15 Sep 2020 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
15 Sep 2020 15 Sep 2020 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
15 Sep 2020 15 Sep 2020 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
9127963Y3 TREASURY BILL 0.01% 15 Sep 2020 15 Sep 2020 15 Sep 2020 MATURITY USD/FED
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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
9127963Y3 TREASURY BILL 0.01% 15 Sep 2020 15 Sep 2020 15 Sep 2020 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
15 Sep 2020 15 Sep 2020 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
9127963Y3 Total
900,000,000.000 Local 0.00 0.00 0.00 900,000,000.00
Base 0.00 0.00 0.00 900,000,000.00
912796320 TREASURY BILL 0.01% 22 Sep 2020 22 Sep 2020 22 Sep 2020 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
22 Sep 2020 22 Sep 2020 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 Sep 2020 22 Sep 2020 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
912796320 TREASURY BILL 0.01% 22 Sep 2020 22 Sep 2020 22 Sep 2020 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
912796320 TREASURY BILL 0.01% 22 Sep 2020 22 Sep 2020 22 Sep 2020 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
22 Sep 2020 22 Sep 2020 MATURITY USD/FED
200,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 200,000,000.00
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Base 100.000000 0.00 0.00 0.00 200,000,000.00
22 Sep 2020 22 Sep 2020 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
22 Sep 2020 22 Sep 2020 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
912796320 Total
1,100,000,000.000 Local 0.00 0.00 0.00 1,100,000,000.00
Base 0.00 0.00 0.00 1,100,000,000.00
9127964A4 TREASURY BILL 0.01% 29 Sep 2020 29 Sep 2020 29 Sep 2020 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
29 Sep 2020 29 Sep 2020 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
9127964A4 Total
400,000,000.000 Local 0.00 0.00 0.00 400,000,000.00
Base 0.00 0.00 0.00 400,000,000.00
912796TJ8 TREASURY BILL 0.01% 10 Sep 2020 10 Sep 2020 10 Sep 2020 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
10 Sep 2020 10 Sep 2020 MATURITY USD/FED
65,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 65,000,000.00
Base 100.000000 0.00 0.00 0.00 65,000,000.00
912796TJ8 TREASURY BILL 0.01% 10 Sep 2020 10 Sep 2020 10 Sep 2020 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
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STATE STREET.

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
912796TJ8 TREASURY BILL 0.01% 10 Sep 2020 10 Sep 2020 10 Sep 2020 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
10 Sep 2020 10 Sep 2020 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
10 Sep 2020 10 Sep 2020 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
912796TJ8 Total
790,000,000.000 Local 0.00 0.00 0.00 790,000,000.00
Base 0.00 0.00 0.00 790,000,000.00
912796 XH7 TREASURY BILL 0.01% 03 Sep 2020 03 Sep 2020 03 Sep 2020 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
03 Sep 2020 03 Sep 2020 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
03 Sep 2020 03 Sep 2020 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
912796 XH7 TREASURY BILL 0.01% 03 Sep 2020 03 Sep 2020 03 Sep 2020 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
03 Sep 2020 03 Sep 2020 MATURITY USD/FED
165,000,000.000 1.000000 Local 100.000000 0.00 0.00 0.00 165,000,000.00
Base 100.000000 0.00 0.00 0.00 165,000,000.00
03 Sep 2020 03 Sep 2020 MATURITY USD/FED
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STATE OF NEW JERSEY, DIVISION OF INV

FUND: NJCA

STATE STREET.

September 1, 2020 to September 30, 2020 View Date: October 13, 2020
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

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
912796XH7 Total

890,000,000.000 Local 0.00 0.00 0.00 890,000,000.00
Base 0.00 0.00 0.00 890,000,000.00

US DOLLAR Total
12,527,000,000.000 Local 334,154.73 0.00 0.00 12,527,000,000.00
Base 334,154.73 0.00 0.00 12,527,000,000.00

SHORT TERM MATURITIES Total

12,527,000,000.000
Base 334,154.73 0.00 0.00 12,527,000,000.00

SALES Total
12,799,769,316.300
Base 485,516.71 0.00 0.00 12,799,769,316.30
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Purchase Report by Report Date

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

Currency Summa .
y Ty FUND:  NJCA STATE STREET.
September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
US DOLLAR
CASH EQUIVALENTS
12,648,182,486.240 Local 0.00 0.00 0.00 12,646,786,682.79
Base 0.00 0.00 0.00 12,646,786,682.79
TRADES: 133
CANCELS: 1
US DOLLAR Total
Long 12,648,182,486.240 Local 0.00 0.00 0.00 12,646,786,682.79
Base 0.00 0.00 0.00 12,646,786,682.79
TRADES: 133
CANCELS: 1
PURCHASE Total
Long 12,648,182,486.240 Base 0.00 0.00 0.00 12,646,786,682.79
TRADES: 133
CANCELS: 1
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Sales Report by Report Date STATE OF NJ CASH MNGMT FUND
STATE OF NEW JERSEY, DIVISION OF INV
Currency Summary FUND: NJCA ST ATFE STREET
September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
US DOLLAR
CASH EQUIVALENTS
272,769,316.300 Local 151,361.98 0.00 0.00 272,769,316.30
Base 151,361.98 0.00 0.00 272,769,316.30
TRADES: 42
CANCELS: 1
SHORT TERM MATURITIES
12,527,000,000.000 Local 334,154.73 0.00 0.00 12,527,000,000.00
Base 334,154.73 0.00 0.00 12,527,000,000.00
TRADES: 118
CANCELS: 0
US DOLLAR Total
Long 12,799,769,316.300 Local 485,516.71 0.00 0.00 12,799,769,316.30
Base 485,516.71 0.00 0.00 12,799,769,316.30
TRADES: 160
CANCELS: 1
SALES Total
Long 12,799,769,316.300 Base 485,516.71 0.00 0.00 12,799,769,316.30
TRADES: 160
CANCELS: 1
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Purchase Report by Report Date

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

Fund Summary FUND:  NJCA STATE STREET.
September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
CASH EQUIVALENTS
12,648,182,486.240 Base 0.00 0.00 0.00 12,646,786,682.79
TRADES: 133
CANCELS: 1
PURCHASE Total
Long 12,648,182,486.240 Base 0.00 0.00 0.00 12,646,786,682.79
TRADES: 133
CANCELS: 1
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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.

September 1, 2020 to September 30, 2020 View Date: October 13, 2020
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
CASH EQUIVALENTS
272,769,316.300 Base 151,361.98 0.00 0.00 272,769,316.30
TRADES: 42
CANCELS: 1
SHORT TERM MATURITIES
12,527,000,000.000 Base 334,154.73 0.00 0.00 12,527,000,000.00
TRADES: 118
CANCELS: 0
SALES Total
Long 12,799,769,316.300 Base 485,516.71 0.00 0.00 12,799,769,316.30
TRADES: 160
CANCELS: 1

Page 44

Books Closed

Prepared by State Street



	Purchase & Sales Detail
	NJCA STATE OF NJ CASH MNGMT FUND
	Purchases
	CASH EQUIVALENTS

	Sales
	CASH EQUIVALENTS
	SHORT TERM MATURITIES



	Currency Summary
	NJCA STATE OF NJ CASH MNGMT FUND
	Purchases
	US DOLLAR
	CASH EQUIVALENTS


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	SHORT TERM MATURITIES




	Fund Summary
	NJCA STATE OF NJ CASH MNGMT FUND
	Purchases
	CASH EQUIVALENTS

	Sales
	CASH EQUIVALENTS
	SHORT TERM MATURITIES




