
UNAUDITED Schedule of Investments By Security Type for L-CIRRF as of March 28, 2024

WAM 19 days / WAL 19 days

Security Type Position Description Identifier Par ($) Par (%) Maturity or Reset Final Maturity Yield or Coupon Amortized Cost ($) Moody's Rating S&P Rating Geography

U.S. Treasury Debt

TREASURY BILL 912796ZW2 $2,500,000,000.00 9.12% 20-JUN-2024 20-JUN-2024 5.40% $2,470,873,891.00 Govt A-1+ United States

TREASURY BILL 912797HQ3 $1,578,174,000.00 5.76% 09-MAY-2024 09-MAY-2024 5.40% $1,569,384,119.00 Govt A-1+ United States

TREASURY BILL 912796CX5 $1,105,613,000.00 4.03% 18-APR-2024 18-APR-2024 5.40% $1,102,855,839.00 Govt A-1+ United States

TREASURY BILL 912797JM0 $1,025,577,000.00 3.74% 09-APR-2024 09-APR-2024 5.40% $1,024,375,196.00 Govt A-1+ United States

TREASURY BILL 912797GZ4 $957,423,000.00 3.49% 04-APR-2024 04-APR-2024 5.40% $957,001,734.00 Govt A-1+ United States

TREASURY BILL 912797HH3 $762,010,000.00 2.78% 02-MAY-2024 02-MAY-2024 5.38% $758,571,047.00 Govt A-1+ United States

TREASURY BILL 912797HG5 $716,213,000.00 2.61% 25-APR-2024 25-APR-2024 5.40% $713,693,394.00 Govt A-1+ United States

TREASURY BILL 912797JL2 $650,000,000.00 2.37% 02-APR-2024 02-APR-2024 5.40% $649,904,938.00 Govt A-1+ United States

TREASURY BILL 912797JN8 $550,000,000.00 2.01% 16-APR-2024 16-APR-2024 5.40% $548,791,041.00 Govt A-1+ United States

TREASURY BILL 912797HT7 $550,000,000.00 2.01% 06-JUN-2024 06-JUN-2024 5.40% $544,719,999.00 Govt A-1+ United States

TREASURY BILL 912797JX6 $400,000,000.00 1.46% 21-MAY-2024 21-MAY-2024 5.40% $397,072,221.00 Govt A-1+ United States

TREASURY BILL 912797JW8 $350,000,000.00 1.28% 14-MAY-2024 14-MAY-2024 5.41% $347,795,054.00 Govt A-1+ United States

TREASURY BILL 912797FH5 $335,109,000.00 1.22% 16-MAY-2024 16-MAY-2024 5.39% $332,918,225.00 Govt A-1+ United States

U.S. Treasury Repurchase Agreement

TRI-PARTY BNP PARIBAS BRYXMHKB3 $2,900,000,000.00 10.58% 01-APR-2024 01-APR-2024 5.32% $2,900,000,000.00 P-1 A-1 United States

TRI-PARTY BARCLAYS BANK PLC BRYXNUS74 $2,443,000,000.00 8.91% 01-APR-2024 01-APR-2024 5.32% $2,443,000,000.00 P-1 A-1 United States

TRI-PARTY CITIGROUP GLOBAL MARKETS BRYXMHL14 $2,250,000,000.00 8.21% 01-APR-2024 01-APR-2024 5.33% $2,250,000,000.00 P-1 A-1 United States

TRI-PARTY ROYAL BANK OF CANADA (NE BRYXMHLL0 $2,250,000,000.00 8.21% 01-APR-2024 01-APR-2024 5.32% $2,250,000,000.00 P-1 A-1+ United States

TRI-PARTY GOLDMAN SACHS & CO. LLC BRYXMHKP2 $2,234,000,000.00 8.15% 01-APR-2024 01-APR-2024 5.32% $2,234,000,000.00 NR A-1 United States

TRI-PARTY CREDIT AGRICOLE CIB (NEW BRYXMHKA5 $1,750,000,000.00 6.39% 01-APR-2024 01-APR-2024 5.32% $1,750,000,000.00 P-1 A-1 United States

TRI-PARTY WELLS FARGO SECURITIES L BRYXMHLP1 $1,725,000,000.00 6.29% 01-APR-2024 01-APR-2024 5.32% $1,725,000,000.00 NR A-1 United States

TRI-PARTY MORGAN STANLEY & CO LLC BRYXMHLM8 $375,000,000.00 1.37% 01-APR-2024 01-APR-2024 5.33% $375,000,000.00 NR A-1 United States

TOTAL $27,407,119,000.00 100.00% $27,344,956,698.00


