
UNAUDITED Schedule of Investments By Security Type for L-CIRRF as of April 30, 2024

WAM 11 days / WAL 11 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 912797JZ1 $2,365,006,000.00 8.11% 04-JUN-2024 04-JUN-2024 5.39% $2,353,249,402.00 Govt A-1+ United States

TREASURY BILL 912797FH5 $2,335,109,000.00 8.01% 16-MAY-2024 16-MAY-2024 5.40% $2,329,978,742.00 Govt A-1+ United States

TREASURY BILL 912797HT7 $1,233,341,000.00 4.23% 06-JUN-2024 06-JUN-2024 5.41% $1,226,822,795.00 Govt A-1+ United States

TREASURY BILL 912797HQ3 $1,002,974,000.00 3.44% 09-MAY-2024 09-MAY-2024 5.40% $1,001,798,400.00 Govt A-1+ United States

TREASURY BILL 912797KG1 $1,000,000,000.00 3.43% 25-JUN-2024 25-JUN-2024 5.41% $991,940,968.00 Govt A-1+ United States

TREASURY BILL 912797HH3 $762,010,000.00 2.61% 02-MAY-2024 02-MAY-2024 5.38% $761,899,066.00 Govt A-1+ United States

TREASURY BILL 912797HS9 $600,000,000.00 2.06% 30-MAY-2024 30-MAY-2024 5.41% $597,445,585.00 Govt A-1+ United States

TREASURY BILL 912797KF3 $583,000,000.00 2.00% 18-JUN-2024 18-JUN-2024 5.41% $578,898,201.00 Govt A-1+ United States

TREASURY BILL 912797KE6 $390,289,000.00 1.34% 11-JUN-2024 11-JUN-2024 5.41% $387,944,284.00 Govt A-1+ United States

TREASURY BILL 912797JX6 $90,000,000.00 0.31% 21-MAY-2024 21-MAY-2024 5.40% $89,736,500.00 Govt A-1+ United States

TREASURY BILL 912797JW8 $58,000,000.00 0.20% 14-MAY-2024 14-MAY-2024 5.40% $57,889,608.00 Govt A-1+ United States

TREASURY BILL 912797JY4 $90,000.00 28-MAY-2024 28-MAY-2024 5.40% $89,644.00 Govt A-1+ United States

U.S. Treasury Repurchase Agreement

TRI-PARTY CITIGROUP GLOBAL MARKETS BYD0TH6A4 $2,950,000,000.00 10.12% 01-MAY-2024 01-MAY-2024 5.31% $2,950,000,000.00 P-1 A-1 United States

TRI-PARTY BARCLAYS BANK PLC BYD0TH5N7 $2,900,000,000.00 9.95% 01-MAY-2024 01-MAY-2024 5.31% $2,900,000,000.00 P-1 A-1 United States

TRI-PARTY GOLDMAN SACHS & CO. LLC BYD0TH705 $2,900,000,000.00 9.95% 01-MAY-2024 01-MAY-2024 5.32% $2,900,000,000.00 NR A-1 United States

TRI-PARTY BNP PARIBAS BYD0YFX61 $2,750,000,000.00 9.43% 01-MAY-2024 01-MAY-2024 5.31% $2,750,000,000.00 P-1 A-1 United States

TRI-PARTY ROYAL BANK OF CANADA (NE BYD0TH7U9 $2,500,000,000.00 8.58% 01-MAY-2024 01-MAY-2024 5.31% $2,500,000,000.00 P-1 A-1+ United States

TRI-PARTY WELLS FARGO SECURITIES L BYD0TH812 $2,332,000,000.00 8.00% 01-MAY-2024 01-MAY-2024 5.31% $2,332,000,000.00 NR A-1 United States

TRI-PARTY CREDIT AGRICOLE CIB (NEW BYD0TH648 $2,300,000,000.00 7.89% 01-MAY-2024 01-MAY-2024 5.31% $2,300,000,000.00 P-1 A-1 United States

TRI-PARTY MORGAN STANLEY & CO LLC BYD0TH7N5 $100,000,000.00 0.34% 01-MAY-2024 01-MAY-2024 5.31% $100,000,000.00 NR A-1 United States

TOTAL $29,151,819,000.00 100.00% $29,109,693,195.00


