
UNAUDITED Schedule of Investments By Security Type for L-FFUND as of February 29, 2024

WAM 51 days / WAL 98 days

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

U.S. Treasury Debt

TREASURY FLOATING RATE NOTE 91282CGY1 $5,371,785,000.00 3.71% 01-MAR-2024 5.50% $5,371,700,602.18 Govt AA+ United States

TREASURY BILL 912797HQ3 $4,298,620,000.00 2.97% 09-MAY-2024 5.49% $4,255,282,749.65 Govt A-1+ United States

TREASURY BILL 912797JZ1 $3,530,740,000.00 2.44% 04-JUN-2024 5.33% $3,482,715,477.18 Govt A-1+ United States

TREASURY BILL 912797JS7 $3,340,146,000.00 2.31% 18-JUL-2024 5.19% $3,275,978,009.45 Govt A-1+ United States

TREASURY BILL 912796Y52 $3,283,212,000.00 2.27% 05-JUL-2024 5.27% $3,225,216,828.52 Govt A-1+ United States

TREASURY BILL 912797JV0 $2,761,314,200.00 1.91% 07-MAY-2024 5.38% $2,734,590,813.06 Govt A-1+ United States

TREASURY BILL 912797FH5 $2,747,905,000.00 1.90% 16-MAY-2024 5.41% $2,717,917,071.42 Govt A-1+ United States

TREASURY BILL 912797JT5 $2,666,775,000.00 1.84% 25-JUL-2024 5.23% $2,612,502,289.34 Govt A-1+ United States

TREASURY BILL 912797JU2 $2,383,362,000.00 1.65% 01-AUG-2024 5.19% $2,332,936,370.31 Govt A-1+ United States

TREASURY FLOATING RATE NOTE 91282CJD4 $2,245,180,000.00 1.55% 01-MAR-2024 5.50% $2,244,923,192.59 Govt AA+ United States

TREASURY FLOATING RATE NOTE 91282CFS5 $2,208,520,000.00 1.53% 01-MAR-2024 5.49% $2,208,055,383.41 Govt AA+ United States

TREASURY BILL 912797GB7 $2,152,603,000.00 1.49% 11-JUL-2024 5.24% $2,112,964,194.81 Govt A-1+ United States

TREASURY BILL 912797GX9 $2,066,149,700.00 1.43% 14-MAR-2024 5.49% $2,062,203,381.34 Govt A-1+ United States

TREASURY BILL 912796ZW2 $2,090,589,900.00 1.45% 20-JUN-2024 5.35% $2,057,523,150.52 Govt A-1+ United States

TREASURY BILL 912797KC0 $2,000,000,000.00 1.38% 22-AUG-2024 5.33% $1,950,603,336.53 Govt A-1+ United States

TREASURY BILL 912796CX5 $1,693,198,000.00 1.17% 18-APR-2024 5.53% $1,681,590,037.48 Govt A-1+ United States

TREASURY BILL 912797HE0 $1,712,543,000.00 1.18% 31-OCT-2024 5.39% $1,653,383,698.35 Govt A-1+ United States

TREASURY FLOATING RATE NOTE 91282CJU6 $1,600,590,000.00 1.11% 01-MAR-2024 5.57% $1,600,590,000.00 Govt AA+ United States

TREASURY BILL 912797KB2 $1,486,000,000.00 1.03% 15-AUG-2024 5.28% $1,451,084,985.28 Govt A-1+ United States

TREASURY BILL 912797JJ7 $1,160,715,000.00 0.80% 19-MAR-2024 5.44% $1,157,665,222.12 Govt A-1+ United States

TREASURY BILL 912797KD8 $1,140,512,000.00 0.79% 29-AUG-2024 5.34% $1,111,095,344.25 Govt A-1+ United States

TREASURY BILL 912797FS1 $1,019,510,000.00 0.70% 13-JUN-2024 5.27% $1,004,761,508.85 Govt A-1+ United States

TREASURY FLOATING RATE NOTE 91282CHS3 $921,600,000.00 0.64% 01-MAR-2024 5.50% $920,963,354.98 Govt AA+ United States

TREASURY BILL 912797JK4 $792,005,000.00 0.55% 26-MAR-2024 5.40% $789,102,063.93 Govt A-1+ United States

TREASURY BILL 912797JN8 $778,959,000.00 0.54% 16-APR-2024 5.42% $773,747,717.54 Govt A-1+ United States

TREASURY BILL 912797HH3 $746,850,000.00 0.52% 02-MAY-2024 5.56% $740,007,194.33 Govt A-1+ United States

TREASURY BILL 912796ZV4 $717,047,000.00 0.50% 26-DEC-2024 4.83% $689,601,141.98 Govt A-1+ United States

TREASURY FLOATING RATE NOTE 91282CGF2 $650,000,000.00 0.45% 01-MAR-2024 5.51% $650,128,895.38 Govt AA+ United States

TREASURY BILL 912797HP5 $661,889,000.00 0.46% 29-NOV-2024 5.13% $637,504,296.85 Govt A-1+ United States

TREASURY BILL 912797JR9 $639,321,000.00 0.44% 23-JAN-2025 4.81% $612,693,575.12 Govt A-1+ United States

TREASURY BILL 912797JW8 $600,000,000.00 0.41% 14-MAY-2024 5.34% $593,629,833.33 Govt A-1+ United States

TREASURY FLOATING RATE NOTE 91282CEL1 $402,705,000.00 0.28% 01-MAR-2024 5.32% $402,656,047.77 Govt AA+ United States

TREASURY BILL 912797GW1 $405,635,000.00 0.28% 03-OCT-2024 5.43% $393,127,260.54 Govt A-1+ United States

TREASURY BILL 912797LL9 $390,250,000.00 0.27% 21-MAR-2024 5.40% $389,105,963.88 Govt A-1+ United States

TREASURY BILL 912797GZ4 $332,925,000.00 0.23% 04-APR-2024 5.58% $331,245,948.25 Govt A-1+ United States

TREASURY BILL 912797JQ1 $321,291,000.00 0.22% 30-APR-2024 5.39% $318,501,123.15 Govt A-1+ United States

TREASURY BILL 912797JX6 $269,510,000.00 0.19% 21-MAY-2024 5.36% $266,365,828.35 Govt A-1+ United States

TREASURY BILL 912797GL5 $235,137,000.00 0.16% 05-SEP-2024 5.43% $228,843,465.62 Govt A-1+ United States

TREASURY BILL 912797GK7 $211,010,000.00 0.15% 08-AUG-2024 5.39% $206,245,796.42 Govt A-1+ United States

TREASURY BILL 912797KA4 $101,400,000.00 0.07% 20-FEB-2025 5.03% $96,616,962.00 Govt A-1+ United States

TREASURY BILL 912797JY4 $82,431,000.00 0.06% 28-MAY-2024 5.36% $81,387,240.36 Govt A-1+ United States

TREASURY NOTE 9128283Z1 $76,230,000.00 0.05% 28-FEB-2025 5.05% $74,545,356.09 Govt AA+ United States

TREASURY NOTE 912828ZC7 $55,001,000.00 0.04% 28-FEB-2025 5.06% $52,923,423.16 Govt AA+ United States

TREASURY BILL 912797JM0 $52,751,000.00 0.04% 09-APR-2024 5.41% $52,449,835.75 Govt A-1+ United States

TREASURY BILL 912797HF7 $41,095,000.00 0.03% 11-APR-2024 5.35% $40,851,813.49 Govt A-1+ United States

TREASURY BILL 912797JG3 $12,610,000.00 0.01% 05-MAR-2024 5.39% $12,602,602.13 Govt A-1+ United States

U.S. Government Agency Debt

FHLB 3130AVH39 $2,363,730,000.00 1.63% 23-APR-2024 5.34% $2,363,730,000.00 Agency AA+ United States

FHLB 313385BC9 $1,058,639,000.00 0.73% 27-JAN-2025 4.85% $1,013,436,290.97 Agency A-1+ United States

FHLB 3130AYYE0 $831,700,000.00 0.57% 01-MAR-2024 5.32% $831,700,000.00 Agency A-1+ United States

FHLB 3130AVHV7 $710,200,000.00 0.49% 24-APR-2024 5.35% $710,200,000.00 Agency AA+ United States

FHLB 313385BT2 $698,330,000.00 0.48% 11-FEB-2025 5.00% $666,289,843.68 Agency A-1+ United States

FHLB 3130AY3V6 $612,080,000.00 0.42% 08-JAN-2025 5.53% $612,080,000.00 Agency AA+ United States

FNMA BENCHMARK NOTE 3135G0ZR7 $569,428,000.00 0.39% 06-SEP-2024 5.52% $561,186,116.07 Agency AA+ United States

FHLB 3130AYES1 $500,000,000.00 0.35% 01-MAR-2024 5.51% $500,000,000.00 Agency AA+ United States

FHLB 313384VQ9 $502,060,000.00 0.35% 15-APR-2024 5.47% $498,733,852.50 Agency A-1+ United States

FHLB 3130AVJN3 $473,225,000.00 0.33% 26-APR-2024 5.34% $473,225,000.00 Agency AA+ United States

FHLB 313385BS4 $484,554,000.00 0.33% 10-FEB-2025 5.00% $462,386,192.90 Agency A-1+ United States

FHLB 3130AYD29 $454,670,000.00 0.31% 01-MAR-2024 5.31% $454,670,000.00 Agency AA+ United States

FEDERAL HOME LOAN BANKS 3130AVBJ0 $432,600,000.00 0.30% 01-MAR-2024 5.33% $432,674,095.42 Agency AA+ United States

FEDERAL HOME LOAN BANKS 3130AXMD7 $430,000,000.00 0.30% 01-MAR-2024 5.40% $430,000,000.00 Agency A-1+ United States

FHLB 3130AVCZ3 $402,755,000.00 0.28% 08-MAR-2024 5.50% $402,750,133.84 Agency A-1+ United States

FHLB 3130AYFP6 $382,600,000.00 0.26% 01-MAR-2024 5.31% $382,600,000.00 Agency AA+ United States

FHLB 3130B0BB4 $345,000,000.00 0.24% 01-MAR-2024 5.81% $345,000,000.00 Agency AA+ United States

FHLB 3130AYF92 $300,000,000.00 0.21% 01-MAR-2024 5.51% $300,000,000.00 Agency AA+ United States

FHLB 313384Q93 $300,000,000.00 0.21% 26-NOV-2024 4.94% $289,368,750.00 Agency A-1+ United States

FHLB 313384TT6 $273,855,000.00 0.19% 01-MAR-2024 5.45% $273,855,000.00 Agency A-1+ United States

FFCB 3133EPJ71 $213,740,000.00 0.15% 04-DEC-2024 5.17% $213,674,367.19 Agency AA+ United States

FHLB 3130AXSG4 $213,160,000.00 0.15% 01-MAR-2024 5.38% $213,160,000.00 Agency AA+ United States

FHLB 3130AX2G2 $204,600,000.00 0.14% 01-MAR-2024 5.32% $204,625,954.97 Agency AA+ United States

FHLB 313384UA5 $185,305,000.00 0.13% 08-MAR-2024 5.32% $185,123,040.78 Agency A-1+ United States

FHLB 313385AZ9 $174,110,000.00 0.12% 24-JAN-2025 5.01% $166,496,242.25 Agency A-1+ United States



FHLB 313384G29 $169,521,000.00 0.12% 16-SEP-2024 5.44% $164,657,583.78 Agency A-1+ United States

FHLB 313384E54 $166,847,000.00 0.12% 03-SEP-2024 5.02% $162,670,402.47 Agency A-1+ United States

FHLB 313384M89 $164,385,000.00 0.11% 01-NOV-2024 4.92% $159,082,212.93 Agency A-1+ United States

FHLB 313384N39 $162,689,000.00 0.11% 04-NOV-2024 5.15% $157,186,134.96 Agency A-1+ United States

FHLB 3130AXLV8 $152,800,000.00 0.11% 01-MAR-2024 5.31% $152,812,489.87 Agency AA+ United States

FHLB 313384P37 $158,386,000.00 0.11% 12-NOV-2024 4.92% $153,069,861.90 Agency A-1+ United States

FHLB 3130AYQV1 $134,300,000.00 0.09% 01-MAR-2024 5.31% $134,300,000.00 Agency AA+ United States

FHLB 313384YF0 $136,700,000.00 0.09% 17-JUN-2024 5.46% $134,549,025.50 Agency A-1+ United States

FHLB 313384U72 $100,000,000.00 0.07% 26-DEC-2024 4.91% $96,083,333.29 Agency A-1+ United States

FHLB 313385BK1 $50,000,000.00 0.03% 03-FEB-2025 4.84% $47,829,458.33 Agency A-1+ United States

FEDERAL FARM CREDIT BANK 3133ENY61 $25,000,000.00 0.02% 01-MAR-2024 5.45% $25,000,000.00 Agency AA+ United States

FHLB 313384XY0 $25,000,000.00 0.02% 10-JUN-2024 5.46% $24,631,770.83 Agency A-1+ United States

U.S. Treasury Repurchase Agreement

TRI-PARTY FICC BNP BRYWE1XM1 $4,000,000,000.00 2.77% 01-MAR-2024 5.32% $4,000,000,000.00 P-1 A-1+ United States

TRI-PARTY FEDERAL RESERVE BANK OF BRYWE1Y65 $3,600,000,000.00 2.49% 01-MAR-2024 5.30% $3,600,000,000.00 NR A-1+ United States

TRI-PARTY FICC HSBC BRYWE1YR9 $3,500,000,000.00 2.42% 01-MAR-2024 5.32% $3,500,000,000.00 P-1 A-1+ United States

TRI-PARTY JP MORGAN SECURITIES LLC BRYWE1YQ1 $2,750,000,000.00 1.90% 01-MAR-2024 5.30% $2,750,000,000.00 P-1 A-1+ United States

TRI-PARTY FICC NOMURA BRYWE1XS8 $2,000,000,000.00 1.38% 01-MAR-2024 5.31% $2,000,000,000.00 P-1 A-1+ United States

TRI-PARTY FICC - THE BANK OF NEW Y BRYWE1YL2 $1,500,000,000.00 1.04% 01-MAR-2024 5.31% $1,500,000,000.00 P-1 A-1+ United States

FICC SSBTC BRYWE1YN8 $1,500,000,000.00 1.04% 01-MAR-2024 5.31% $1,500,000,000.00 P-1 A-1+ United States

TRI-PARTY FICC - BANK OF AMERICA N BRYWE1YU2 $1,500,000,000.00 1.04% 01-MAR-2024 5.32% $1,500,000,000.00 P-1 A-1+ United States

TRI-PARTY BARCLAYS CAPITAL INC. BRYWE1YW8 $1,500,000,000.00 1.04% 01-MAR-2024 5.32% $1,500,000,000.00 NR A-1 United States

TRI-PARTY BARCLAYS BANK PLC BRYWFK7U9 $1,400,000,000.00 0.97% 01-MAR-2024 5.31% $1,400,000,000.00 P-1 A-1 United States

TRI-PARTY CREDIT AGRICOLE CORPORAT BRYWE1XB5 $1,249,000,000.00 0.86% 01-MAR-2024 5.30% $1,249,000,000.00 P-1 A-1 United States

TRI-PARTY BNP PARIBAS BRYSDNP00 $1,200,000,000.00 0.83% 07-MAR-2024 5.40% $1,200,000,000.00 P-1 A-1 United States

TRI-PARTY CITIGROUP GLOBAL MARKETS BRYWBPQ64 $1,150,000,000.00 0.79% 06-MAR-2024 5.32% $1,150,000,000.00 P-1 A-1 United States

TRI-PARTY DEUTSCHE BANK AG BRYWE1YE8 $750,000,000.00 0.52% 01-MAR-2024 5.30% $750,000,000.00 P-1 A-1 United States

TRI-PARTY J.P. MORGAN SECURITIES L BRYWE1YK4 $650,000,000.00 0.45% 01-MAR-2024 5.30% $650,000,000.00 P-1 A-1 United States

TRI-PARTY BOFA SECURITIES INC. BRYWE1XZ2 $600,000,000.00 0.41% 01-MAR-2024 5.31% $600,000,000.00 NR A-1 United States

TRI-PARTY HSBC SECURITIES (USA) IN BRYWE1ZF4 $600,000,000.00 0.41% 01-MAR-2024 5.30% $600,000,000.00 NR A-1 United States

TRI-PARTY BNP PARIBAS BRYWE1XK5 $587,000,000.00 0.41% 01-MAR-2024 5.30% $587,000,000.00 P-1 A-1 United States

TRI-PARTY WELLS FARGO SECURITIES L BRYWE1YD0 $550,000,000.00 0.38% 01-MAR-2024 5.31% $550,000,000.00 NR A-1 United States

TRI-PARTY FICC CITI BRYWE1Z72 $500,000,000.00 0.35% 01-MAR-2024 5.31% $500,000,000.00 P-1 A-1+ United States

TRI-PARTY GOLDMAN SACHS & CO. LLC BRYWE1Z98 $473,000,000.00 0.33% 01-MAR-2024 5.31% $473,000,000.00 NR A-1 United States

TRI-PARTY TD SECURITIES (USA) LLC BRYWE1YA6 $394,000,000.00 0.27% 01-MAR-2024 5.30% $394,000,000.00 NR A-1+ United States

TRI-PARTY NOMURA SECURITIES INTERN BRYWE1YV0 $250,000,000.00 0.17% 01-MAR-2024 5.30% $250,000,000.00 NR NR United States

TRI-PARTY CITIGROUP GLOBAL MARKETS BRYWE1XX7 $238,000,000.00 0.16% 01-MAR-2024 5.31% $238,000,000.00 P-1 A-1 United States

TRI-PARTY BARCLAYS BANK PLC BRYWFK8H7 $210,000,000.00 0.15% 01-MAR-2024 5.31% $210,000,000.00 P-1 A-1 United States

TRI-PARTY SOCIETE GENERALE BRYWE1Y99 $208,000,000.00 0.14% 01-MAR-2024 5.30% $208,000,000.00 P-1 A-1 United States

TRI-PARTY BANK OF MONTREAL BRYWE1YJ7 $150,000,000.00 0.10% 01-MAR-2024 5.30% $150,000,000.00 P-1 A-1 United States

TRI-PARTY CITIBANK NA BRYWE1Z23 $150,000,000.00 0.10% 01-MAR-2024 5.31% $150,000,000.00 P-1 A-1 United States

PRUDENTIAL INSURANCE COMPANY OF AMERICA BRYWDWRV1 $145,192,500.00 0.10% 01-MAR-2024 5.33% $145,192,500.00 P-1 A-1+ United States

TRI-PARTY NATIXIS S.A. BRYWE1Y32 $120,000,000.00 0.08% 01-MAR-2024 5.30% $120,000,000.00 P-1 A-1 United States

TRI-PARTY BOFA SECURITIES INC. BRYWE1XD1 $110,000,000.00 0.08% 01-MAR-2024 5.31% $110,000,000.00 NR A-1 United States

PRUDENTIAL INSURANCE COMPANY OF AMERICA BRYWDWSE8 $109,650,000.00 0.08% 01-MAR-2024 5.33% $109,650,000.00 P-1 A-1+ United States

TRI-PARTY MUFG SECURITIES AMERICAS BRYWE1Z64 $105,000,000.00 0.07% 01-MAR-2024 5.31% $105,000,000.00 NR A-1 United States

TRI-PARTY CITIGROUP GLOBAL MARKETS BRYWE1XL3 $100,000,000.00 0.07% 01-MAR-2024 5.31% $100,000,000.00 P-1 A-1 United States

TRI-PARTY ING FINANCIAL MARKETS LL BRYWE1ZG2 $75,000,000.00 0.05% 01-MAR-2024 5.30% $75,000,000.00 P-1 A-1 United States

TRI-PARTY J.P. MORGAN SECURITIES L BRYWE1YF5 $63,000,000.00 0.04% 01-MAR-2024 5.30% $63,000,000.00 P-1 A-1 United States

PRUDENTIAL INSURANCE COMPANY OF AMERICA BRYWDWSK4 $54,000,000.00 0.04% 01-MAR-2024 5.33% $54,000,000.00 P-1 A-1+ United States

PRUDENTIAL INSURANCE COMPANY OF AMERICA BRYWDWRE9 $53,862,500.00 0.04% 01-MAR-2024 5.33% $53,862,500.00 P-1 A-1+ United States

PRUDENTIAL INSURANCE COMPANY OF AMERICA BRYWDWSQ1 $50,501,250.00 0.03% 01-MAR-2024 5.33% $50,501,250.00 P-1 A-1+ United States

TRI-PARTY ROYAL BANK OF CANADA (NE BRYWE1YT5 $50,000,000.00 0.03% 01-MAR-2024 5.30% $50,000,000.00 P-1 A-1+ United States

PRUDENTIAL INSURANCE COMPANY OF AMERICA BRYWDWT31 $46,800,000.00 0.03% 01-MAR-2024 5.33% $46,800,000.00 P-1 A-1+ United States

PRUDENTIAL INSURANCE COMPANY OF AMERICA BRYWDWSW8 $38,750,000.00 0.03% 01-MAR-2024 5.33% $38,750,000.00 P-1 A-1+ United States

PRUDENTIAL INSURANCE COMPANY OF AMERICA BRYWDWSY4 $37,687,500.00 0.03% 01-MAR-2024 5.33% $37,687,500.00 P-1 A-1+ United States

PRUDENTIAL INSURANCE COMPANY OF AMERICA BRYWDWS73 $36,825,000.00 0.03% 01-MAR-2024 5.33% $36,825,000.00 P-1 A-1+ United States

TRI-PARTY BOFA SECURITIES INC. BRYWE1XC3 $25,000,000.00 0.02% 01-MAR-2024 5.31% $25,000,000.00 NR A-1 United States

TRI-PARTY WELLS FARGO SECURITIES L BRYWE1YY4 $25,000,000.00 0.02% 01-MAR-2024 5.31% $25,000,000.00 NR A-1 United States

TRI-PARTY CREDIT AGRICOLE CIB (NEW BRYWE1Z15 $25,000,000.00 0.02% 01-MAR-2024 5.30% $25,000,000.00 P-1 A-1 United States

PRUDENTIAL INSURANCE COMPANY OF AMERICA BRYWDWTF4 $24,500,000.00 0.02% 01-MAR-2024 5.33% $24,500,000.00 P-1 A-1+ United States

PRUDENTIAL INSURANCE COMPANY OF AMERICA BRYWDWS65 $23,012,500.00 0.02% 01-MAR-2024 5.33% $23,012,500.00 P-1 A-1+ United States

PRUDENTIAL INSURANCE COMPANY OF AMERICA BRYWDWS08 $22,012,500.00 0.02% 01-MAR-2024 5.33% $22,012,500.00 P-1 A-1+ United States

PRUDENTIAL INSURANCE COMPANY OF AMERICA BRYWDWRC3 $20,737,500.00 0.01% 01-MAR-2024 5.33% $20,737,500.00 P-1 A-1+ United States

TRI-PARTY THE BANK OF NOVA SCOTIA BRYWE1XF6 $20,000,000.00 0.01% 01-MAR-2024 5.30% $20,000,000.00 P-1 A-1 United States

PRUDENTIAL INSURANCE COMPANY OF AMERICA BRYWDWS24 $18,190,000.00 0.01% 01-MAR-2024 5.33% $18,190,000.00 P-1 A-1+ United States

PRUDENTIAL INSURANCE COMPANY OF AMERICA BRYWDWRZ2 $17,566,250.00 0.01% 01-MAR-2024 5.33% $17,566,250.00 P-1 A-1+ United States

TRI-PARTY MORGAN STANLEY & CO LLC BRYWE1Y08 $5,000,000.00 01-MAR-2024 5.30% $5,000,000.00 NR A-1 United States

PRUDENTIAL INSURANCE COMPANY OF AMERICA BRYWDWSP3 $4,937,500.00 01-MAR-2024 5.33% $4,937,500.00 P-1 A-1+ United States

U.S. Government Agency Repurchase Agreement

TRI-PARTY FICC MORGAN STANLEY BRYWE1YM0 $4,000,000,000.00 2.77% 01-MAR-2024 5.31% $4,000,000,000.00 P-1 A-1+ United States

FICC SSBTC BRYWE1YS7 $4,000,000,000.00 2.77% 01-MAR-2024 5.32% $4,000,000,000.00 P-1 A-1+ United States

TRI-PARTY NOMURA SECURITIES INTERN BRYWE1Y40 $2,820,000,000.00 1.95% 01-MAR-2024 5.32% $2,820,000,000.00 NR NR United States

TRI-PARTY FICC - THE BANK OF NEW Y BRYWE1YC2 $2,500,000,000.00 1.73% 01-MAR-2024 5.32% $2,500,000,000.00 P-1 A-1+ United States

TRI-PARTY SOCIETE GENERALE BRYWE1Y81 $2,000,000,000.00 1.38% 01-MAR-2024 5.31% $2,000,000,000.00 P-1 A-1 United States

TRI-PARTY DEUTSCHE BANK AG BRYWE1YH1 $2,000,000,000.00 1.38% 01-MAR-2024 5.31% $2,000,000,000.00 P-1 A-1 United States

TRI-PARTY BARCLAYS BANK PLC BRYWFK9M5 $1,450,000,000.00 1.00% 01-MAR-2024 5.32% $1,450,000,000.00 P-1 A-1 United States



TRI-PARTY WELLS FARGO SECURITIES L BRYWE1YB4 $1,250,000,000.00 0.86% 01-MAR-2024 5.32% $1,250,000,000.00 NR A-1 United States

TRI-PARTY GOLDMAN SACHS & CO. LLC BRYWE1ZB3 $1,165,000,000.00 0.81% 01-MAR-2024 5.32% $1,165,000,000.00 NR A-1 United States

TRI-PARTY GOLDMAN SACHS & CO. LLC BRWP0DCM0 $1,114,500,000.00 0.77% 01-MAR-2024 5.37% $1,114,500,000.00 NR A-1 United States

TRI-PARTY J.P. MORGAN SECURITIES L BRYWE1Z80 $1,105,000,000.00 0.76% 01-MAR-2024 5.31% $1,105,000,000.00 P-1 A-1 United States

TRI-PARTY CITIGROUP GLOBAL MARKETS BRYWBPT38 $1,000,000,000.00 0.69% 06-MAR-2024 5.33% $1,000,000,000.00 P-1 A-1 United States

TRI-PARTY MIZUHO SECURITIES USA LL BRWXLLU75 $1,000,000,000.00 0.69% 01-MAR-2024 5.45% $1,000,000,000.00 P-1 A-1 United States

TRI-PARTY MORGAN STANLEY & CO LLC BRYWE1Y24 $875,000,000.00 0.60% 01-MAR-2024 5.31% $875,000,000.00 NR A-1 United States

TRI-PARTY NATIXIS S.A. BRYWE1Y57 $800,000,000.00 0.55% 01-MAR-2024 5.31% $800,000,000.00 P-1 A-1 United States

TRI-PARTY BARCLAYS CAPITAL INC. BRYAC9P76 $799,000,000.00 0.55% 01-MAR-2024 5.46% $799,000,000.00 NR A-1 United States

TRI-PARTY TD SECURITIES (USA) LLC BRYWE1YZ1 $643,000,000.00 0.44% 01-MAR-2024 5.31% $643,000,000.00 NR A-1+ United States

TRI-PARTY CITIGROUP GLOBAL MARKETS BRYWE1Z07 $530,000,000.00 0.37% 01-MAR-2024 5.32% $530,000,000.00 P-1 A-1 United States

TRI-PARTY BNP PARIBAS BRYWE1X74 $519,000,000.00 0.36% 01-MAR-2024 5.31% $519,000,000.00 P-1 A-1 United States

TRI-PARTY CITIGROUP GLOBAL MARKETS BRTBNRY29 $500,000,000.00 0.35% 01-MAR-2024 5.39% $500,000,000.00 P-1 A-1 United States

TRI-PARTY BNP PARIBAS BRT5BLUX4 $400,000,000.00 0.28% 01-MAR-2024 5.38% $400,000,000.00 P-1 A-1 United States

TRI-PARTY HSBC SECURITIES (USA) IN BRTT4RJY8 $350,000,000.00 0.24% 01-MAR-2024 5.32% $350,000,000.00 NR A-1 United States

TRI-PARTY BANK OF MONTREAL BRYWE1ZJ6 $325,000,000.00 0.22% 01-MAR-2024 5.31% $325,000,000.00 P-1 A-1 United States

TRI-PARTY BNP PARIBAS BRWX5W460 $300,000,000.00 0.21% 01-MAR-2024 5.50% $300,000,000.00 P-1 A-1 United States

TRI-PARTY HSBC SECURITIES (USA) IN BRSM2LNW8 $286,000,000.00 0.20% 01-MAR-2024 5.31% $286,000,000.00 NR A-1 United States

TRI-PARTY MORGAN STANLEY & CO LLC BRYWE1Y16 $250,000,000.00 0.17% 01-MAR-2024 5.31% $250,000,000.00 NR A-1 United States

TRI-PARTY MUFG SECURITIES AMERICAS BRYWE1XU3 $225,000,000.00 0.16% 01-MAR-2024 5.31% $225,000,000.00 NR A-1 United States

TRI-PARTY MIZUHO SECURITIES USA LL BRYWE1XW9 $211,000,000.00 0.15% 01-MAR-2024 5.32% $211,000,000.00 P-1 A-1 United States

TRI-PARTY BARCLAYS BANK PLC BRTRD3CN6 $200,000,000.00 0.14% 01-MAR-2024 5.39% $200,000,000.00 P-1 A-1 United States

TRI-PARTY BMO CAPITAL MARKETS CORP BRYWBPC28 $175,000,000.00 0.12% 06-MAR-2024 5.42% $175,000,000.00 NR A-1 United States

TRI-PARTY ING FINANCIAL MARKETS LL BRYWE1YX6 $150,000,000.00 0.10% 01-MAR-2024 5.31% $150,000,000.00 P-1 A-1 United States

TRI-PARTY HSBC SECURITIES (USA) IN BRYWE1ZD9 $31,000,000.00 0.02% 01-MAR-2024 5.31% $31,000,000.00 NR A-1 United States

TRI-PARTY BMO CAPITAL MARKETS CORP BRYWE1ZE7 $30,000,000.00 0.02% 01-MAR-2024 5.31% $30,000,000.00 NR A-1 United States

TRI-PARTY BANK OF MONTREAL BRYWBP9D8 $25,000,000.00 0.02% 06-MAR-2024 5.42% $25,000,000.00 P-1 A-1 United States

TRI-PARTY BOFA SECURITIES INC. BRYWE1X58 $20,000,000.00 0.01% 01-MAR-2024 5.31% $20,000,000.00 NR A-1 United States

TOTAL $144,654,315,800.00 100.00% $143,693,692,541.47


