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BAJAJ FINANCE 7.9% 17/11/2025 250, 000, 000 INR 3,013, 624 0. 56
EXPORTIMPORT BANK 6. 07% 06/03/2024 5, 000, 000 USD 5,027, 996 0.94
HDFC BANK 5. 686% 02/03/2026 6, 284, 000 USD 6, 366, 968 1.19
HDFC BANK 8. 44% 28/12/2028 1, 000, 000, 000 INR 12, 254, 847 2.29
HOUSING DEVELOPMENT FINANCE 7.8% 06/09/2032 250, 000, 000 INR 2,993, 645 0. 56
HOUSING DEVELOPMENT FINANCE 8% 27/07/2032 250, 000, 000 INR 3, 053, 256 0. 57
HOUSING DEVLOPMENT FINANCE CORP 9% 29/11/2028 400, 000, 000 INR 5,099, 789 0.95
HOUSING URBAN DEVELOPMENT 8. 37% 23/03/2029 750, 000, 000 INR 9, 531, 537 1.78
INDIA (GOVT) 6.54% 17/01/2032 3, 250, 000, 000 INR 37,550, 414 7.00
INDIA (GOVT) 6.79% 15/05/2027 4, 250, 000, 000 INR 50, 992, 371 9. 50
INDIA (GOVT) 6.79% 26/12/2029 1, 500, 000, 000 INR 17, 810, 551 3.32
INDIA (GOVT) 6.97% 06/09/2026 250, 000, 000 INR 3,026,917 0. 56
INDIA (GOVT) 7.1% 18/04/2029 2, 000, 000, 000 INR 24,177, 388 4.51
INDIA (GOVT) 7.17% 08/01/2028 3, 500, 000, 000 INR 42,590, 543 7.95
INDIA (GOVT) 7.26% 14/01/2029 3, 000, 000, 000 INR 36,611, 374 6. 83
INDIA (GOVT) 7.26% 22/08/2032 3, 750, 000, 000 INR 45,475, 598 8. 47
INDIA (GOVT) 7.26% 06/02/2033 1, 000, 000, 000 INR 12, 128, 534 2.26
INDIA (GOVT) 7.27% 08/04/2026 250, 000, 000 INR 3,053,072 0. 57
INDIA (GOVT) 7.38% 20/06/2027 2, 500, 000, 000 INR 30, 639, 932 5.72
INDIA (GOVT) 7.54% 23/05/2036 500, 000, 000 INR 6, 168, 610 1.15
INDIA (GOVT) 7.95% 28/08/2032 1, 250, 000, 000 INR 15, 846, 644 2.96
INDIAN RAILWAY FINANCE 7.48% 13/08/2029 500, 000, 000 INR 6,072,412 1.13
INDIAN RAILWAY FINANCE 7.55% 06/11/2029 250, 000, 000 INR 3, 038, 206 0. 57
INDIAN RAILWAY FINANCE 8.35% 13/03/2029 500, 000, 000 INR 6,314, 215 1.18
KARNATAKA (GOVT) 6.97% 26/02/2030 250, 000, 000 INR 2,953, 628 0. 55
KARNATAKA (GOVT) 7.64% 08/11/2027 250, 000, 000 INR 3, 062, 501 0. 57
KOTAK MAHINDRA PRIME 7.7968% 12/12/2025 250, 000, 000 INR 3,013, 548 0. 56
LIC HOUSING FINANCE 5.9943% 12/03/2025 250, 000, 000 INR 2,937, 453 0. 55
MAHARASHTRA (GOVT) 7.2% 09/08/2027 500, 000, 000 INR 6, 030, 669 1.13
NATIONAL BANK FOR AGRICULTURE BANK 5.27% 23/07/2024 250, 000, 000 INR 2,947,614 0. 55
NATIONAL BANK FOR AGRICULTURE 8. 18% 26/12/2028 250, 000, 000 INR 3, 141, 323 0. 59
NATIONAL HIGHWAYS AUTHORITY 8.27% 28/03/2029 250, 000, 000 INR 3,138,716 0.59
NATIONAL HIGHWAYS AUTHORITY OF INDIA 7.7% 13/09/2029 250, 000, 000 INR 3,054, 310 0. 57
NHPC 8. 12% 22/03/2029 250, 000, 000 INR 3, 133, 020 0. 58
POWER FINANCE 3. 95% 23/04/2030 3, 000, 000 USDh 2,657,229 0. 50
REC 2.25% 01/09/2026 5, 000, 000 USDh 4, 490, 259 0.84
REC 2.75% 13/01/2027 5, 000, 000 USD 4, 525, 605 0.84
RELIANCE INDUSTRIES 8.65% 11/12/2028 500, 000, 000 INR 6, 419, 600 1. 20
SHRIRAM TRANSPORT FINANCIAL 8.1% 08/06/2023 950, 000, 000 INR 11,514, 294 2.15
SMALL INDUSTRIES DEVELOPMENT BANK 7.47% 25/11/2025 250, 000, 000 INR 3,017, 826 0. 56
SMALL INDUSTRIES DEVELOPMENT BANK 7.54% 12/01/2026 500, 000, 000 INR 6, 084, 954 1. 14
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SMALL INDUSTRIES DEVELOPMENT BANK 7.75% 27/10/2025 500, 000, 000  INR 6, 104, 803 1.14

STATE OF GUJARAT INDIA 6.84% 08/09/2031 250, 000,000  INR 2,902, 275 0. 54

STATE OF GUJARAT INDIA 6.95% 14/07/2031 200, 000,000  INR 2, 340, 161 0. 44

STATE OF GUJARAT INDIA 7.07% 24/02/2031 250, 000,000  INR 2,951, 635 0.55

STATE OF KARNATAKA INDIA 7.59% 29/03/2027 250, 000,000  INR 3,057, 943 0.57

STATE OF MAHARASHTRA INDIA 6.78% 25/05/2031 500, 000, 000  INR 5, 790, 022 1.08

STATE OF MAHARASHTRA INDIA 6.8% 16/06/2031 250, 000,000  INR 2,901, 613 0. 54

STATE OF TAMIL NADU INDIA 6.95% 07/07/2031 250, 000,000  INR 2,927, 408 0.55

STATE OF TAMIL NADU INDIA 6.98% 14/07/2031 500, 000, 000  INR 5, 865, 499 1.09

TAMIL NADU (GOVT) 6.33% 22/07/2030 500, 000, 000  INR 5,673, 198 1.06

TAMIL NADU (GOVT) 6.73% 13/05/2030 500, 000, 000  INR 5, 784, 691 1.08
INET 507, 260, 240 94. 63

&% A%t 507, 260, 240 94. 63

MBI TG SN S EEMRERMIIS &5t 507, 260, 240 94. 63

BSIFT S O RFITTI5 TG S h B E T fe A I %

&%

AVFK

STATE BANK OF INDIA 4.875% 17/04/2024 4,000,000  USD 3,989, 074 0. 74
INET 3,989, 074 0.74

&% A%t 3,989, 074 0.74

BEIFT LN DORHTIE TG SN B EEMEA M S &5t 3,989, 074 0. 74

B&EES

FAILSUK

HSBC GLOBAL LIQUIDITY FUND 2,937,222  USD 2,937, 222 0.55
INET 2,937, 222 0.55

BEET &5t 2,937, 222 0.55

IFr—<—4 v FER

BT s HARE 5

*E

US (GOVT) 0% 02/05/2023 5,000,000  USD 4,981,713 0.93
INET 4,981,713 0.93

RR—T—4y bE&E B 4,981, 713 0.93
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USD 5,497, 000 20/04/2023 INR 450, 435, 174 21, 267
INR 111, 743, 978 20/04/2023 USDh 1, 346, 000 12, 420
INR 54,994, 193 20/04/2023 USD 663, 000 5,539
INR 92, 252, 935 20/04/2023 USD 1,103, 000 18,477
USD 2,839, 000 20/04/2023 INR 232, 642, 707 10, 870
USD 2, 365, 000 20/04/2023 INR 193, 745, 530 9,725
USD 2, 496, 000 20/04/2023 INR 205, 061, 875 3, 157
USD 1, 759, 000 20/04/2023 INR 144, 485, 491 2,556
INR 104, 541, 870 20/04/2023 USDh 1, 269, 000 1,867
INR 680, 980, 807 20/04/2023 USD 8, 198, 000 80, 370
INR 690, 412, 736 20/04/2023 USDh 8, 320, 000 73,030
INR 469, 643, 465 20/04/2023 USDh 5, 551, 000 158, 239
INR 584, 687, 144 20/04/2023 USD 6, 966, 931 140, 842
INR 548, 628, 073 20/04/2023 USDh 6, 579, 000 90, 419
INR 105, 067, 151 20/04/2023 USDh 1,261, 000 16, 253
INR 259, 327, 979 20/04/2023 USD 3,138, 162 14, 369
USD 2,890, 000 20/04/2023 INR 236, 597, 075 13,798
INR 128, 766, 313 20/04/2023 USDh 1, 556, 000 9,353
INR 134, 043, 408 20/04/2023 USD 1, 621, 000 8, 504
INR 128, 338, 880 20/04/2023 USDh 1, 556, 000 4, 157
INR 84, 277, 298 20/04/2023 USD 1,023, 000 1,520
INR 230, 938, 160 20/04/2023 USD 2, 740, 000 67, 409
AUD 19,999, 131 28/04/2023 USD 13, 305, 562 100, 374
EUR 5, 137, 020 28/04/2023 USD 5,520, 781 67, 853
CNH 209, 799, 845 28/04/2023 USD 30, 583, 371 24, 594
SGD 9,972, 157 28/04/2023 USh 7,484,132 22, 004
USD 77,885 28/04/2023 AUD 115, 966 150
USD 40, 097 28/04/2023 SGD 53, 205 49
USD 33, 142 28/04/2023 CNH 227,008 24
EUR 4, 966 28/04/2023 USDh 5, 387 16
SGD 6, 883 28/04/2023 USD 5,171 10
EUR 111 28/04/2023 USDh 119 1
CNH 1,278 28/04/2023 USDh 186 -
INR 445, 264, 097 31/05/2023 USD 5, 356, 000 43,949
INR 299, 268, 558 31/05/2023 USDh 3, 592, 000 37, 385
INR 495, 553, 543 31/05/2023 USDh 5, 969, 000 40, 835
INR 85, 755, 100 31/05/2023 USD 1, 034, 000 5,997
USD 1, 056, 000 31/05/2023 INR 86, 859, 485 2,610
INR 220, 199, 172 31/05/2023 USDh 2,670, 000 470
INR 144, 758, 242 31/05/2023 USD 1,743, 000 12, 558

it Ck bR 1,123,020
USD 1, 044, 000 20/04/2023 INR 86, 665, 363 A 9,551
USD 7,501, 000 20/04/2023 INR 626, 551, 779 A 115,702
USD 5, 000, 000 20/04/2023 INR 411, 434, 000 A 1,614
USD 1, 249, 000 20/04/2023 INR 102, 789, 952 A 570
INR 271, 748, 853 20/04/2023 USD 3, 316, 000 A 12,474
USD 567, 000 20/04/2023 INR 47, 120, 365 A 5, 821
USD 2,292, 000 20/04/2023 INR 188, 803, 500 A 3,197
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UsDh 1, 030, 000 20/04/2023 INR 84, 953, 782 AN 2, 744
Ush 743, 000 20/04/2023 INR 61, 141, 990 A 275
UsDh 3,431, 000 20/04/2023 INR 286, 738, 963 A 54,754
UsDh 1, 529, 000 20/04/2023 INR 127, 548, 416 AN 21,547
INR 190, 906, 563 20/04/2023 UsDh 2, 336, 000 AN 15,237
UsDh 1, 531, 000 20/04/2023 INR 127, 043, 758 A 13,413
INR 116, 454, 200 20/04/2023 USD 1, 420, 000 AN 4, 320
UsDh 1,478, 000 20/04/2023 INR 121, 920, 811 AN 4,135
INR 346, 970, 510 20/04/2023 USD 4, 220, 000 AN 2,039
INR 181, 337, 620 20/04/2023 USD 2,215,000 A 10,562
UsDh 202, 481 28/04/2023 EUR 186, 597 AN 520
AUD 1, 406, 287 28/04/2023 USD 943, 151 AN 480
UsDh 147,172 28/04/2023 CNH 1,011, 448 AN 389
Ush 124, 427 28/04/2023 CNH 853, 281 AN 60
SGD 1,542 28/04/2023 USD 1, 162 AN 1

SGD 2,018 28/04/2023 USD 1,520 AN
Ush 66 28/04/2023 SGD 88 -
UsDh 634, 000 31/05/2023 INR 52, 339, 490 AN 748
UsDh 2,722,000 31/05/2023 INR 225, 227, 807 AN 9, 454
INR 84,934, 810 31/05/2023 USD 1, 033, 000 A 2,951
INR 149, 570, 898 31/05/2023 USD 1,817, 000 AN 3,076
i Ck ) A 295,635

() INRIEA > RV — USDIZK Kb, AUDIEEE Kb, ONHIZA 7 v a 7 AR E, EURIZ—mr, SGDIZ ¥ v AR —/L Kb,
FEfLE (20234 3 A31HIRT)
W5 CRRISE) THAA g REHLE TR

HSBC Bank, London Forward Exchange Contracts USD /100, 000
Credit Agricole Forward Exchange Contracts USD 350, 000
HSBC Bank, London Forward Exchange Contracts USD 360, 000
State Street Bank and Trust Company Forward Exchange Contracts USD /280, 000




®)iShares Short Treasury Bond ETF
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Statements of Operations
Year Ended February 29, 2024

iShares
Short Treasury
Bond ETF
INVESTMENT INCOME
Dividends — affiliated . ... $  25413,790
Interest — unaffiliated ........................ .. 997,878,087
Securities lending income — affiliated — net ... 15,527,559
Otherincome — unaffiliated ... ... 592
Total investmentincome ... ... i 1,038,820,028
EXPENSES
INVESEMENT AAVISOTY . ..ot 30,895,583
Commitment costs . 43,178
INtErESt BXPENSE . ... ..o —
TOMAI EXPENSES . . ..ottt et 30,938,761
Less:
Investment advisory fees Waived. ......... ..o (464,339)
Total expenses after fees waived .. . 30,474,422
Net investment INCOME. . ... ... 1,008,345,606
REALIZED AND UNREALIZED GAIN (LOSS)
Net realized gain (loss) from:
Investments — unaffiliated. ......... ..o (789,024)
In-kind redemptions — unaffiliated ........ ... 2,729,379
1,940,355
Net change in unrealized appreciation (depreciation) on:
Investments — unaffiliated. .............. o 31,585,558
31,585,558
Net realized and unrealized gain (10SS). ............oitiiii i 33,525,913
NET INCREASE (DECREASE) IN NET ASSETS RESULTING FROM OPERATIONS ..........ccovviennns $1,041,871,519
A EGI10884H (20244F 2 H 29 H HIAT) GREANSEAA S < 38)
FtI4 FAALEE (%)
1 BlackRock Cash Funds: Treasury, SL Agency Shares, 5.30% 8.5
2 U.S. Treasury Bill 5.42%, 05/30/24 6.4
3 U.S. Treasury Bill 5.48%, 04/04/24 5.1
4 U.S. Treasury Bill 5.41%, 03/26/24 5.0
5 U.S. Treasury Bill 5.42%, 10/31/24 4.4
6 U.S. Treasury Bill 5.29%, 08/15/24 4.3
7 U.S. Treasury Bill 5.48%, 05/16/24 3.9
8 U.S. Treasury Bill 5.47%, 03/12/24 3.4
9 U.S. Treasury Bill 5.45%, 10/03/24 3.4
10 U.S. Treasury Bill 5.38%, 06/13/24 3.3
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