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Wells Fargo Tri Party Repo

U.S. Government Agency Repurchase
Agreement, collateralized only by U.S.
Government Agency securities, U.S.
Treasuries, and cash 750,000,000 5.3399 4/1/2024 4/1/2024 750,000,000 0.05 United States United States

KBC Bank NV Non-Negotiable Time Deposit 400,000,000 5.3100 4/2/2024 4/2/2024 400,000,000 0.03 United Kingdom Belgium

Skandinaviska Enskilda Banken AB Non-Negotiable Time Deposit 400,000,000 5.3100 4/1/2024 4/1/2024 400,000,000 0.03 United States Sweden

First Abu Dhabi Bank USA Non-Negotiable Time Deposit 330,365,000 5.3200 4/1/2024 4/1/2024 330,365,000 0.02 United States
United Arab
Emirates

Australia & New Zealand Banking
Group Ltd Non-Negotiable Time Deposit 325,000,000 5.3200 4/1/2024 4/1/2024 325,000,000 0.02 Cayman Islands Australia

ING Bank NV Non-Negotiable Time Deposit 310,000,000 5.3199 4/2/2024 4/2/2024 310,000,000 0.02 Netherlands Netherlands

Canadian Imperial Bank of
Commerce Non-Negotiable Time Deposit 300,000,000 5.3100 4/1/2024 4/1/2024 300,000,000 0.02 Canada Canada

DnB Bank ASA Non-Negotiable Time Deposit 300,000,000 5.3100 4/1/2024 4/1/2024 300,000,000 0.02 Norway Norway

Royal Bank of Canada Non-Negotiable Time Deposit 300,000,000 5.3200 4/1/2024 4/1/2024 300,000,000 0.02 Canada Canada

ABN Amro Bank NV Non-Negotiable Time Deposit 250,000,000 5.3100 4/1/2024 4/1/2024 250,000,000 0.02 Netherlands Netherlands

Mizuho Bank Ltd. Non-Negotiable Time Deposit 250,000,000 5.3200 4/1/2024 4/1/2024 250,000,000 0.02 United States Japan

BNP Paribas Prime Brokerage
International Ltd. Tri Party Repo

Other Repurchase Agreement, if any
collateral falls outside Treasury,
Government Agency and cash 230,000,000 5.4699 4/1/2024 4/1/2024 230,000,000 0.01 Ireland France

TD Securities USA Tri Party Repo

Other Repurchase Agreement, if any
collateral falls outside Treasury,
Government Agency and cash 221,000,000 5.3899 4/1/2024 4/1/2024 221,000,000 0.01 United States Canada

Bank of Montreal Non-Negotiable Time Deposit 200,000,000 5.3500 4/1/2024 4/1/2024 200,000,000 0.01 Canada Canada

National Bank Of Canada Non-Negotiable Time Deposit 200,000,000 5.3099 4/4/2024 4/4/2024 200,000,000 0.01 Canada Canada

BNG Bank NV Financial Company Commercial Paper 09657RD20 200,000,000 5.3100 4/2/2024 4/2/2024 199,852,778 0.01 Netherlands Netherlands

Anglesea Funding LLC Asset Backed Commercial Paper 0347M2D29 200,000,000 5.3400 4/2/2024 4/2/2024 199,852,024 0.01 United States Ireland

Svenska Handelsbanken AB Non-Negotiable Time Deposit 185,000,000 5.3000 4/1/2024 4/1/2024 185,000,000 0.01 Sweden Sweden

Mountcliff Funding LLC Asset Backed Commercial Paper 62455FG18 175,000,000 5.3000 7/1/2024 7/1/2024 172,516,564 0.01 United States United States

Credit Agricole Corporate &
Investment Bank Non-Negotiable Time Deposit 150,000,000 5.3399 4/4/2024 4/4/2024 150,000,000 0.01 France France

ING Bank NV Non-Negotiable Time Deposit 150,000,000 5.3199 4/3/2024 4/3/2024 150,000,000 0.01 Netherlands Netherlands

Royal Bank of Canada Non-Negotiable Time Deposit 150,000,000 5.3199 4/4/2024 4/4/2024 150,000,000 0.01 Canada Canada

Ionic Funding LLC Asset Backed Commercial Paper 46224KDQ8 150,000,000 5.4400 4/24/2024 4/24/2024 149,388,600 0.01 United States United States

BNP Paribas Tri Party Repo

Other Repurchase Agreement, if any
collateral falls outside Treasury,
Government Agency and cash 140,000,000 5.4099 4/1/2024 4/1/2024 140,000,000 0.01 France France

Alinghi Funding Co. LLC Asset Backed Commercial Paper 01626FG28 140,000,000 5.3200 7/2/2024 7/2/2024 138,009,686 0.01 United States United States

Svenska Handelsbanken Certificate of Deposit 86959TAC0 125,000,000 5.6700 3/29/2024 1/9/2025 125,080,982 0.01 United States Sweden

ABN Amro Bank NV Non-Negotiable Time Deposit 125,000,000 5.3300 4/4/2024 4/4/2024 125,000,000 0.01 Netherlands Netherlands



Barclays Bank PLC Tri Party Repo

Other Repurchase Agreement, if any
collateral falls outside Treasury,
Government Agency and cash 125,000,000 5.6900 3/29/2024 5/21/2024 125,000,000 0.01 United States United Kingdom

Chesham Finance Series IV Financial Company Commercial Paper 16537YBJ1 125,000,000 5.4400 3/29/2024 5/3/2024 125,000,000 0.01 United States United States

National Australia Bank Ltd. Financial Company Commercial Paper 63254GC94 125,000,000 5.5300 3/29/2024 11/1/2024 124,967,325 0.01 Australia Australia

MUFG Bank Ltd. Certificate of Deposit 55380UUP0 124,000,000 5.5000 3/29/2024 9/6/2024 123,989,262 0.01 United States Japan

U.S. Treasury Bill U.S. Treasury Debt 912797HS9 125,000,000 5.2400 5/30/2024 5/30/2024 123,922,302 0.01 United States United States

U.S. Treasury Bill U.S. Treasury Debt 912797JS7 125,000,000 4.9825 7/18/2024 7/18/2024 123,064,062 0.01 United States United States

U.S. Treasury Bill U.S. Treasury Debt 912797KC0 125,000,000 5.1000 8/22/2024 8/22/2024 122,450,248 0.01 United States United States

U.S. Treasury Bill U.S. Treasury Debt 912797KD8 125,000,000 5.1320 8/29/2024 8/29/2024 122,338,541 0.01 United States United States

Mitsubishi UFJ Securities Tri Party
Repo

Other Repurchase Agreement, if any
collateral falls outside Treasury,
Government Agency and cash 121,000,000 5.4199 4/1/2024 4/1/2024 121,000,000 0.01 United States Japan

Bennington Stark Capital Co. LLC Asset Backed Commercial Paper 08224LD29 115,000,000 5.3500 4/2/2024 4/2/2024 114,914,571 0.01 United States United States

Anglesea Funding LLC Asset Backed Commercial Paper 0347M2D37 115,000,000 5.3400 4/3/2024 4/3/2024 114,897,868 0.01 United States Ireland

Barclays Bank PLC Tri Party Repo

Other Repurchase Agreement, if any
collateral falls outside Treasury,
Government Agency and cash 113,000,000 5.6700 3/29/2024 6/6/2024 113,000,000 0.01 United States United Kingdom

Mizuho Bank Ltd. Certificate of Deposit 60710TPJ4 104,000,000 5.4000 9/9/2024 9/9/2024 103,971,095 0.01 United States Japan

Bank of America Certificate of Deposit 06051WGV0 104,000,000 5.3200 10/10/2024 10/10/2024 103,918,285 0.01 United States United States

Bank of Montreal Certificate of Deposit 06367DEB7 100,000,000 5.7200 3/29/2024 6/10/2024 100,052,495 0.01 United States Canada

Oversea-Chinese Banking Corp. Ltd. Certificate of Deposit 69033M6P7 100,000,000 5.5600 3/29/2024 7/2/2024 100,044,711 0.01 United States Singapore

Cooperatieve Rabobank UA Certificate of Deposit 21684LHC9 100,000,000 5.5200 3/29/2024 8/19/2024 100,039,035 0.01 United States Netherlands

Bank of America Certificate of Deposit 06051WFG4 100,000,000 5.7499 5/6/2024 5/6/2024 100,024,633 0.01 United States United States

Bank of America Certificate of Deposit 06051WKD5 100,000,000 5.3199 4/5/2024 4/5/2024 100,000,000 0.01 United States United States

Citibank NA Non-Negotiable Time Deposit 100,000,000 5.3100 4/1/2024 4/1/2024 100,000,000 0.01 United States United States

JPM Chase Tri Party Repo

U.S. Government Agency Repurchase
Agreement, collateralized only by U.S.
Government Agency securities, U.S.
Treasuries, and cash 100,000,000 5.3300 4/1/2024 4/1/2024 100,000,000 0.01 United States United States

JPM Chase Tri Party Repo

Other Repurchase Agreement, if any
collateral falls outside Treasury,
Government Agency and cash 100,000,000 5.6300 3/29/2024 7/12/2024 100,000,000 0.01 United States United States

National Bank Of Canada Non-Negotiable Time Deposit 100,000,000 5.3100 4/1/2024 4/1/2024 100,000,000 0.01 Canada Canada

Scotia Capital USA, Inc. Tri Party
Repo

Other Repurchase Agreement, if any
collateral falls outside Treasury,
Government Agency and cash 100,000,000 5.4700 4/1/2024 4/1/2024 100,000,000 0.01 United States United States

Oversea-Chinese Banking Corp. Ltd. Certificate of Deposit 69033M7C5 100,000,000 5.4400 3/29/2024 6/11/2024 99,999,582 0.01 United States Singapore

Barclays Bank PLC Certificate of Deposit 06745GBH3 100,000,000 5.3600 8/12/2024 8/12/2024 99,968,841 0.01 United States United Kingdom

Natixis Certificate of Deposit 63873QV43 100,000,000 5.3500 10/3/2024 10/3/2024 99,942,801 0.01 United States France

Longship Funding LLC Asset Backed Commercial Paper 54316TD25 100,000,000 5.3500 4/2/2024 4/2/2024 99,926,052 0.01 United States Ireland

U.S. Treasury Bill U.S. Treasury Debt 912797HH3 100,000,000 5.3175 5/2/2024 5/2/2024 99,546,288 0.01 United States United States

Svenska Handelsbanken AB Financial Company Commercial Paper 86960JE76 100,000,000 5.5800 5/7/2024 5/7/2024 99,413,556 0.01 Sweden Sweden

DBS Bank Ltd. Financial Company Commercial Paper 23305DE84 100,000,000 5.3200 5/8/2024 5/8/2024 99,392,669 0.01 Singapore Singapore



HSBC Bank PLC Financial Company Commercial Paper 40433FTX7 99,250,000 5.7100 3/29/2024 1/3/2025 99,302,337 0.01 United Kingdom United Kingdom

Barclays Bank PLC Asset Backed Commercial Paper 06741FEQ6 100,000,000 5.6000 5/24/2024 5/24/2024 99,152,695 0.01 United States United Kingdom

Ridgefield Funding Co. LLC Asset Backed Commercial Paper 76582JEU4 100,000,000 5.5500 5/28/2024 5/28/2024 99,090,027 0.01 United States United States

U.S. Treasury Bill U.S. Treasury Debt 912797FS1 100,000,000 5.1900 6/13/2024 6/13/2024 98,943,464 0.01 United States United States

ING U.S. Funding LLC Financial Company Commercial Paper 45685QF79 100,000,000 5.5600 6/7/2024 6/7/2024 98,941,640 0.01 United States Netherlands

DnB Bank ASA Financial Company Commercial Paper 2332K0G14 100,000,000 5.6500 7/1/2024 7/1/2024 98,604,204 0.01 Norway Norway

Columbia Funding Co. LLC Asset Backed Commercial Paper 19767CGN0 100,000,000 5.2500 7/22/2024 7/22/2024 98,260,924 0.01 United States United States

BPCE Financial Company Commercial Paper 05571BH63 100,000,000 5.5600 8/6/2024 8/6/2024 98,081,335 0.01 France France

Credit Agricole Corporate and
Investment Bank Certificate of Deposit 22536DBV9 97,000,000 5.8099 4/16/2024 4/16/2024 97,018,475 0.01 United States France

DnB Bank ASA Financial Company Commercial Paper 2332K0L75 100,000,000 5.4800 11/7/2024 11/7/2024 96,776,847 0.01 Norway Norway

Alinghi Funding Co. LLC Asset Backed Commercial Paper 01626FG93 93,600,000 5.3000 7/9/2024 7/9/2024 92,171,930 0.01 United States United States

Standard Chartered Bank Financial Company Commercial Paper 85324TD11 90,000,000 5.6850 4/1/2024 4/1/2024 89,947,100 0.01 United States United Kingdom

Credit Agricole Corporate and
Investment Bank Certificate of Deposit 22536DWV6 80,500,000 5.3699 7/31/2024 7/31/2024 80,486,947 0.01 United States France

Great Bear Funding LLC Asset Backed Commercial Paper 39014HD35 77,000,000 5.3400 4/3/2024 4/3/2024 76,931,507 0.00 United States United States

Wells Fargo Bank NA Certificate of Deposit 95001KQZ0 75,000,000 5.9200 3/29/2024 11/7/2024 75,156,961 0.00 United States United States

Canadian Imperial Bank of
Commerce Certificate of Deposit 13606KK54 75,000,000 5.8000 11/12/2024 11/12/2024 75,146,746 0.00 United States Canada

Credit Agricole Corporate and
Investment Bank Certificate of Deposit 22532XXA1 75,000,000 5.5200 3/29/2024 8/14/2024 75,020,426 0.00 United States France

Macquarie Bank Ltd. Financial Company Commercial Paper 55607NTG5 75,000,000 5.6700 3/29/2024 4/2/2024 75,002,577 0.00 Australia Australia

Mizuho Bank Ltd. Certificate of Deposit 60710TME8 75,000,000 5.4300 4/17/2024 4/17/2024 75,001,979 0.00 United States Japan

Legacy Capital Co. LLC Asset Backed Commercial Paper 52468NF42 75,000,000 5.5300 3/29/2024 8/15/2024 75,000,526 0.00 United States United States

ABN Amro Bank NV Non-Negotiable Time Deposit 75,000,000 5.3300 4/2/2024 4/2/2024 75,000,000 0.00 Netherlands Netherlands

Citigroup Tri Party Repo

Other Repurchase Agreement, if any
collateral falls outside Treasury,
Government Agency and cash 75,000,000 5.7200 3/29/2024 7/26/2024 75,000,000 0.00 United States United States

Societe Generale Tri Party Repo

Other Repurchase Agreement, if any
collateral falls outside Treasury,
Government Agency and cash 75,000,000 5.3799 4/4/2024 4/4/2024 75,000,000 0.00 France France

Nederlandse Waterschapsbank NV Financial Company Commercial Paper 63975UD25 75,000,000 5.3400 4/2/2024 4/2/2024 74,944,539 0.00 Netherlands Netherlands

National Australia Bank Ltd. Financial Company Commercial Paper 63254EE30 75,000,000 5.6350 5/3/2024 5/3/2024 74,600,250 0.00 Australia Australia

BPCE Financial Company Commercial Paper 05571BED1 75,000,000 5.6400 5/13/2024 5/13/2024 74,489,080 0.00 France France

U.S. Treasury Bill U.S. Treasury Debt 912797HR1 75,000,000 5.2025 5/23/2024 5/23/2024 74,431,968 0.00 United States United States

Anglesea Funding LLC Asset Backed Commercial Paper 0347M2EU6 75,000,000 5.3000 5/28/2024 5/28/2024 74,317,520 0.00 United States Ireland

Aquitaine Funding Co. LLC Asset Backed Commercial Paper 03843LEX2 75,000,000 5.3800 5/31/2024 5/31/2024 74,276,178 0.00 United States United States

Barton Capital SA Asset Backed Commercial Paper 06945LGK8 75,000,000 5.3300 7/19/2024 7/19/2024 73,737,052 0.00 Luxembourg Luxembourg

Svenska Handelsbanken AB Financial Company Commercial Paper 86960JHC2 75,000,000 5.6000 8/12/2024 8/12/2024 73,514,482 0.00 Sweden Sweden



DnB Bank ASA Financial Company Commercial Paper 2332K0EH1 72,250,000 5.6450 5/17/2024 5/17/2024 71,719,163 0.00 Norway Norway

Barclays Bank PLC Certificate of Deposit 06745GAB7 70,000,000 5.5499 6/18/2024 6/18/2024 70,004,355 0.00 United States United Kingdom

Sumitomo Mitsui Banking Corp. Certificate of Deposit 86565F6D9 68,250,000 5.5000 3/29/2024 8/12/2024 68,251,820 0.00 United States Japan

Norinchukin Bank Certificate of Deposit 65603ATA9 65,000,000 5.3900 5/29/2024 5/29/2024 64,993,451 0.00 United States Japan

National Australia Bank Ltd. Financial Company Commercial Paper 63254EHS2 65,000,000 5.4800 8/26/2024 8/26/2024 63,566,556 0.00 Australia Australia

JPM Chase Tri Party Repo

Other Repurchase Agreement, if any
collateral falls outside Treasury,
Government Agency and cash 63,000,000 5.3499 4/1/2024 4/1/2024 63,000,000 0.00 United States United States

Bank of Montreal Certificate of Deposit 06367DG58 60,000,000 5.8000 3/29/2024 12/18/2024 60,098,941 0.00 United States Canada

Bank of Nova Scotia Certificate of Deposit 06417M6S9 60,000,000 5.7100 3/29/2024 1/3/2025 60,053,198 0.00 United States Canada

Concord Minutemen Capital Co. LLC Asset Backed Commercial Paper 20632C4X2 60,000,000 5.7700 5/30/2024 5/30/2024 60,016,958 0.00 United States United States

Anglesea Funding LLC Asset Backed Commercial Paper 0347M2D45 60,000,000 5.3500 4/4/2024 4/4/2024 59,937,817 0.00 United States Ireland

National Australia Bank Ltd. Financial Company Commercial Paper 63254GZH1 58,500,000 5.7100 3/29/2024 5/3/2024 58,516,384 0.00 Australia Australia

Bank of America Tri Party Repo

Other Repurchase Agreement, if any
collateral falls outside Treasury,
Government Agency and cash 58,000,000 5.8200 3/29/2024 5/7/2024 58,000,000 0.00 United States United States

Ridgefield Funding Co. LLC Asset Backed Commercial Paper 76582ELC7 58,000,000 5.5300 3/29/2024 9/9/2024 57,999,660 0.00 United States United States

Australia & New Zealand Banking
Group Ltd. Financial Company Commercial Paper 05253ADJ6 54,250,000 5.6400 4/18/2024 4/18/2024 54,081,265 0.00 Australia Australia

Mitsubishi UFJ Trust and Banking
Corp Certificate of Deposit 60683DSB6 52,500,000 5.6300 3/29/2024 6/17/2024 52,523,507 0.00 United States Japan

UBS AG Financial Company Commercial Paper 90351WDF9 52,500,000 5.6700 4/15/2024 4/15/2024 52,359,313 0.00 United Kingdom Switzerland

Standard Chartered Bank Certificate of Deposit 85325VKH2 52,000,000 5.4200 7/5/2024 7/5/2024 51,984,922 0.00 United States United Kingdom

Westpac Banking Corp. Financial Company Commercial Paper 9612C44K4 50,000,000 5.8800 3/29/2024 11/1/2024 50,111,294 0.00 Australia Australia

HSBC Bank PLC Financial Company Commercial Paper 40433FTT6 50,000,000 5.8500 3/29/2024 11/27/2024 50,077,944 0.00 United Kingdom United Kingdom

HSBC Bank PLC Financial Company Commercial Paper 40433FTV1 50,000,000 5.8500 3/29/2024 11/26/2024 50,077,924 0.00 United Kingdom United Kingdom

Svenska Handelsbanken AB Financial Company Commercial Paper 86960LHL7 50,000,000 5.7200 3/29/2024 12/18/2024 50,051,800 0.00 Sweden Sweden

Toyota Motor Credit Corp. Other Instrument 89236TKW4 50,000,000 5.9400 3/29/2024 6/13/2024 50,047,466 0.00 United States Japan

Westpac Banking Corp. Certificate of Deposit 96130AUY2 50,000,000 5.8499 7/9/2024 7/9/2024 50,042,048 0.00 United States Australia

Natixis Certificate of Deposit 63873QW42 50,000,000 5.5800 3/29/2024 7/31/2024 50,027,981 0.00 United States France

Canadian Imperial Bank of
Commerce Certificate of Deposit 13606KM86 50,000,000 5.4999 12/6/2024 12/6/2024 50,024,000 0.00 United States Canada

Credit Agricole Corporate and
Investment Bank Certificate of Deposit 22532XWS3 50,000,000 5.5300 3/29/2024 7/31/2024 50,018,158 0.00 United States France

Swedbank AB Financial Company Commercial Paper 87019YGU9 50,000,000 5.5300 3/29/2024 7/11/2024 50,017,090 0.00 Sweden Sweden

Sumitomo Mitsui Trust Bank Certificate of Deposit 86564PMV0 50,000,000 5.5700 3/29/2024 7/12/2024 50,016,954 0.00 United States Japan

HSBC Bank PLC Financial Company Commercial Paper 40433FTW9 50,000,000 5.6600 3/29/2024 5/28/2024 50,016,058 0.00 United Kingdom United Kingdom

Mizuho Bank Ltd. Certificate of Deposit 60710TJS1 50,000,000 5.7300 3/29/2024 4/26/2024 50,012,794 0.00 United States Japan

Mizuho Bank Ltd. Certificate of Deposit 60710TJB8 50,000,000 5.7300 3/29/2024 4/11/2024 50,006,106 0.00 United States Japan



Mizuho Bank Ltd. Certificate of Deposit 60710TNS6 50,000,000 5.5000 3/29/2024 8/13/2024 50,004,620 0.00 United States Japan

Credit Agricole Corporate and
Investment Bank Certificate of Deposit 22536DRR1 50,000,000 5.4200 6/11/2024 6/11/2024 50,001,343 0.00 United States France

ING Bank NV Non-Negotiable Time Deposit 50,000,000 5.3199 4/4/2024 4/4/2024 50,000,000 0.00 Netherlands Netherlands

Societe Generale Tri Party Repo

Other Repurchase Agreement, if any
collateral falls outside Treasury,
Government Agency and cash 50,000,000 5.3799 4/3/2024 4/3/2024 50,000,000 0.00 France France

Oversea-Chinese Banking Corp. Ltd. Certificate of Deposit 69033M6U6 50,000,000 5.4000 4/30/2024 4/30/2024 49,998,714 0.00 United States Singapore

Chesham Finance Series IV Asset Backed Commercial Paper 16537AD10 50,000,000 5.3400 4/1/2024 4/1/2024 49,970,412 0.00 United States United States

Chesham Finance Series IV Asset Backed Commercial Paper 16537AD28 50,000,000 5.3400 4/2/2024 4/2/2024 49,963,006 0.00 United States United States

Gotham Funding Corp. Asset Backed Commercial Paper 38346LD29 50,000,000 5.3700 4/2/2024 4/2/2024 49,963,006 0.00 United States Japan

Australia & New Zealand Banking
Group Ltd. Financial Company Commercial Paper 05253ADC1 50,000,000 5.6200 4/12/2024 4/12/2024 49,889,021 0.00 Australia Australia

Britannia Funding Co. LLC Asset Backed Commercial Paper 11042LDV9 50,000,000 5.4800 4/29/2024 4/29/2024 49,760,000 0.00 United States United States

Britannia Funding Co. LLC Asset Backed Commercial Paper 11042LEE6 50,000,000 5.3700 5/14/2024 5/14/2024 49,647,500 0.00 United States United States

ING U.S. Funding LLC Financial Company Commercial Paper 45685QEX3 50,000,000 5.4800 5/31/2024 5/31/2024 49,522,785 0.00 United States Netherlands

Swedbank AB Financial Company Commercial Paper 87019RFM3 50,000,000 5.6600 6/21/2024 6/21/2024 49,372,180 0.00 Sweden Sweden

U.S. Treasury Bill U.S. Treasury Debt 912796Y45 50,000,000 5.0950 6/27/2024 6/27/2024 49,369,024 0.00 United States United States

BPCE Financial Company Commercial Paper 05571BGF4 50,000,000 5.3200 7/15/2024 7/15/2024 49,199,556 0.00 France France

U.S. Treasury Bill U.S. Treasury Debt 912797GK7 50,100,000 5.0450 8/8/2024 8/8/2024 49,179,935 0.00 United States United States

U.S. Treasury Bill U.S. Treasury Debt 912797JT5 50,000,000 5.0200 7/25/2024 7/25/2024 49,175,834 0.00 United States United States

DBS Bank Ltd. Financial Company Commercial Paper 23305DGP4 50,000,000 5.2000 7/23/2024 7/23/2024 49,138,262 0.00 Singapore Singapore

Australia & New Zealand Banking
Group Ltd. Financial Company Commercial Paper 05253AHC7 50,000,000 5.1300 8/12/2024 8/12/2024 48,990,132 0.00 Australia Australia

National Bank of Canada Financial Company Commercial Paper 63307LHG9 50,000,000 5.4800 8/16/2024 8/16/2024 48,958,362 0.00 Canada Canada

Nordea Bank AB Certificate of Deposit 65558U6J6 48,000,000 5.4900 3/29/2024 8/15/2024 47,996,661 0.00 United States Finland

Citigroup Tri Party Repo

U.S. Government Agency Repurchase
Agreement, collateralized only by U.S.
Government Agency securities, U.S.
Treasuries, and cash 43,800,000 5.7700 3/29/2024 7/12/2024 43,800,000 0.00 United States United States

Lloyds Bank PLC Financial Company Commercial Paper 53943RHD4 44,250,000 5.2700 8/13/2024 8/13/2024 43,340,471 0.00 United Kingdom United Kingdom

Barclays Bank PLC Asset Backed Commercial Paper 06744HSL5 43,250,000 5.7050 4/2/2024 4/2/2024 43,218,120 0.00 United States United Kingdom

Credit Agricole Corporate and
Investment Bank Certificate of Deposit 22536DNE4 42,500,000 5.4800 6/20/2024 6/20/2024 42,504,438 0.00 United States France

The Toronto-Dominion Bank Certificate of Deposit 89115BQ94 40,000,000 5.7000 3/29/2024 1/6/2025 40,035,860 0.00 United States Canada

Credit Industriel et Commercial Certificate of Deposit 22536WEL6 40,000,000 5.6000 3/29/2024 10/11/2024 40,018,838 0.00 United States France

Citigroup Tri Party Repo

U.S. Government Agency Repurchase
Agreement, collateralized only by U.S.
Government Agency securities, U.S.
Treasuries, and cash 40,000,000 5.6700 3/29/2024 6/13/2024 40,000,000 0.00 United States United States

The Toronto-Dominion Bank Certificate of Deposit 89115BQ52 36,000,000 5.7000 3/29/2024 1/3/2025 36,032,380 0.00 United States Canada

BNP Paribas Tri Party Repo

Other Repurchase Agreement, if any
collateral falls outside Treasury,
Government Agency and cash 35,000,000 5.5600 3/29/2024 6/6/2024 35,000,000 0.00 France France



Lloyds Bank Corporate Markets PLC Certificate of Deposit 53947BS43 33,250,000 5.7300 3/29/2024 5/17/2024 33,262,174 0.00 United States United Kingdom

Citigroup Tri Party Repo

Other Repurchase Agreement, if any
collateral falls outside Treasury,
Government Agency and cash 29,200,000 5.7700 3/29/2024 7/12/2024 29,200,000 0.00 United States United States

Bank of Montreal Certificate of Deposit 06367DFP5 26,500,000 5.5000 12/5/2024 12/5/2024 26,508,850 0.00 United States Canada

Citigroup Tri Party Repo

Other Repurchase Agreement, if any
collateral falls outside Treasury,
Government Agency and cash 21,000,000 5.4199 4/1/2024 4/1/2024 21,000,000 0.00 United States United States



Important Risk Information

 

Past performance is not a reliable indicator of future performance.
 
The figures presented are as of the date shown for the Master Portfolio and may change at any time.
 
For purposes of this report, for non-interest bearing Commercial Paper and Discount Notes, the discount rate at purchase is used to populate the coupon rate column.
 
Securities transactions are recorded, and WAM and WAL are calculated, on a trade date basis. As a result, these holdings and calculations may include security purchases and/or sales that have been executed but have
not yet settled.
 
For unsecured debt and Asset Backed Commercial Paper, Domicile of Issue refers to the domicile of the issuer. With respect to Asset Backed Securities, Domicile of Issuer refers to the domicile of the underlying collateral.
For Repurchase transactions, Domicile of Issue refers to the domicile of the counterparty, not the domicile of the collateral.
 
Domicile of Risk refers to the following: for unsecured debt, it is the domicile of the parent company; for ABCP, it is the domicile of the sponsor for ABCP; and for ABS, it is the domicile of the underlying collateral. For
Repurchase transactions, Domicile of Risk refers to the domicile of the Counterparty's parent entity, not the domicile of the collateral.
 
With respect to repurchase agreements that are collateralized fully, as that term is defined in Rule 2a-7, the Fund may look through to the collateral underlying the repurchase agreement for purposes of the issuer
diversification requirements of Rule 2a-7.
 
State Street Global Advisors Funds Management, Inc. ("SSGA FM") serves as the investment adviser to the Fund. State Street Global Advisors Limited, an affiliate of SSGA FM, serves as investment sub-adviser to the
Fund.
 
Bonds generally present less short-term risk and volatility than stocks, but contain interest rate risk (as interest rates raise, bond prices usually fall); issuer default risk; issuer credit risk; liquidity risk; and inflation risk.
These effects are usually pronounced for longer-term securities. Any fixed income security sold or redeemed prior to maturity may be subject to a substantial gain or loss.
 
Investing involves risk including the risk of loss of principal.
 
The whole or any part of this work may not be reproduced, copied or transmitted or any of its contents disclosed to third parties without SSGA’s express written consent. This information should not be considered a
recommendation to invest in a particular sector or to buy or sell any security shown. It is not known whether the sectors or securities shown will be profitable in the future. The holdings are taken from the accounting
records of SSGA which may differ from the official books and records of the custodian.
 
This communication is not intended to be an investment recommendation or investment advice and should not be relied upon as such.
 
All information is from SSGA unless otherwise noted and has been obtained from sources believed to be reliable, but its accuracy is not guaranteed. There is no representation or warranty as to the current accuracy,
reliability or completeness of, nor liability for, decisions based on such information and it should not be relied on as such.
 
The information provided does not constitute investment advice and it should not be relied on as such. It should not be considered a solicitation to buy or an offer to sell a security. It does not take into account any
investor's particular investment objectives, strategies, tax status or investment horizon. You should consult your tax and financial advisor.
 
The trademarks and service marks referenced herein are the property of their respective owners. Third party data providers make no warranties or representations of any kind relating to the accuracy, completeness or
timeliness of the data and have no liability for damages of any kind relating to the use of such data.
 

An investment in a money market fund is not insured or guaranteed by the Federal Deposit Insurance Corporation or another governmental agency. Although a money market fund seeks to preserve the value of your

investment at $1.00 per share, it is possible to lose money by investing in a money market fund. The Fund's sponsor has no legal obligation to provide financial support to the Fund, and you should not expect that the

sponsor will provide financial support to the Fund at any time.

 

Distributor: State Street Global Advisors Funds Distributors, LLC, member FINRA, SIPC, an indirect wholly owned subsidiary of State Street Corporation. References to State Street may include State Street Corporation
and its affiliates. The SSGA Funds pay State Street Bank and Trust Company for its services as custodian, transfer agent and shareholder servicing agent and pays SSGA Funds Management, Inc. for investment advisory
services.
 

Before investing, consider the funds' investment objectives, risks, charges and expenses. To obtain a prospectus or summary prospectus which contains this and other information, call 1-877.521.4083 or download a

prospectus now from www.ssga.com, talk to your financial advisor. Read it carefully before investing.
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