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

WAM 44 days / WAL 85 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 FLOATING RATE NOTE 91282CFS5 $19,950,000.00 2.57% 01-APR-2024 31-OCT-2024 5.46% $19,947,642.01 Govt AA+ United States

TREASURY BILL 912797HR1 $19,025,000.00 2.45% 23-MAY-2024 23-MAY-2024 5.46% $18,881,276.68 Govt A-1+ United States

TREASURY BILL 912797JV0 $16,900,900.00 2.18% 07-MAY-2024 07-MAY-2024 5.39% $16,812,687.32 Govt A-1+ United States

TREASURY BILL 912797HQ3 $16,348,000.00 2.11% 09-MAY-2024 09-MAY-2024 5.47% $16,257,189.62 Govt A-1+ United States

TREASURY BILL 912797JS7 $16,497,000.00 2.13% 18-JUL-2024 18-JUL-2024 5.19% $16,250,629.28 Govt A-1+ United States

TREASURY BILL 912796Y52 $13,710,000.00 1.77% 05-JUL-2024 05-JUL-2024 5.26% $13,527,427.53 Govt A-1+ United States

TREASURY FLOATING RATE NOTE 91282CHS3 $12,845,000.00 1.65% 01-APR-2024 31-JUL-2025 5.43% $12,843,272.76 Govt AA+ United States

TREASURY BILL 912797JT5 $12,880,000.00 1.66% 25-JUL-2024 25-JUL-2024 5.23% $12,673,529.42 Govt A-1+ United States

TREASURY BILL 912797FH5 $10,916,000.00 1.41% 16-MAY-2024 16-MAY-2024 5.50% $10,844,090.84 Govt A-1+ United States

TREASURY BILL 912796ZW2 $10,680,400.00 1.38% 20-JUN-2024 20-JUN-2024 5.35% $10,558,675.80 Govt A-1+ United States

TREASURY BILL 912796CX5 $10,486,000.00 1.35% 18-APR-2024 18-APR-2024 5.43% $10,459,984.40 Govt A-1+ United States

TREASURY BILL 912797GB7 $10,228,000.00 1.32% 11-JUL-2024 11-JUL-2024 5.24% $10,083,887.72 Govt A-1+ United States

TREASURY FLOATING RATE NOTE 91282CGF2 $9,000,000.00 1.16% 01-APR-2024 31-JAN-2025 5.50% $9,000,000.00 Govt AA+ United States

TREASURY BILL 912797JU2 $8,131,300.00 1.05% 01-AUG-2024 01-AUG-2024 5.20% $7,993,965.89 Govt A-1+ United States

TREASURY FLOATING RATE NOTE 91282CJU6 $7,720,000.00 0.99% 01-APR-2024 31-JAN-2026 5.55% $7,720,000.00 Govt AA+ United States

TREASURY FLOATING RATE NOTE 91282CFD8 $7,000,000.00 0.90% 01-APR-2024 31-JUL-2024 5.31% $7,000,741.89 Govt AA+ United States

TREASURY BILL 912797GL5 $6,651,000.00 0.86% 05-SEP-2024 05-SEP-2024 5.33% $6,502,865.81 Govt A-1+ United States

TREASURY FLOATING RATE NOTE 91282CEL1 $6,135,000.00 0.79% 01-APR-2024 30-APR-2024 5.28% $6,134,735.66 Govt AA+ United States

TREASURY BILL 912797KR7 $5,960,000.00 0.77% 30-JUL-2024 30-JUL-2024 5.37% $5,857,498.22 Govt A-1+ United States

TREASURY BILL 912797FS1 $5,613,000.00 0.72% 13-JUN-2024 13-JUN-2024 5.30% $5,555,164.94 Govt A-1+ United States

TREASURY BILL 912797KK2 $5,085,000.00 0.66% 12-SEP-2024 12-SEP-2024 5.31% $4,966,858.50 Govt A-1+ United States

TREASURY BILL 912797GZ4 $4,083,000.00 0.53% 04-APR-2024 04-APR-2024 5.58% $4,081,183.07 Govt A-1+ United States

TREASURY BILL 912797JZ1 $3,553,000.00 0.46% 04-JUN-2024 04-JUN-2024 5.34% $3,520,375.56 Govt A-1+ United States

TREASURY BILL 912796ZV4 $3,398,000.00 0.44% 26-DEC-2024 26-DEC-2024 4.83% $3,281,375.85 Govt A-1+ United States

TREASURY BILL 912797KQ9 $3,035,000.00 0.39% 23-JUL-2024 23-JUL-2024 5.37% $2,985,364.16 Govt A-1+ United States

TREASURY BILL 912797JR9 $3,100,500.00 0.40% 23-JAN-2025 23-JAN-2025 4.81% $2,983,570.64 Govt A-1+ United States

TREASURY BILL 912797KL0 $2,937,600.00 0.38% 19-SEP-2024 19-SEP-2024 5.34% $2,866,018.03 Govt A-1+ United States

TREASURY FLOATING RATE NOTE 91282CJD4 $2,461,000.00 0.32% 01-APR-2024 31-OCT-2025 5.50% $2,459,807.07 Govt AA+ United States

TREASURY BILL 912797KN6 $1,640,000.00 0.21% 09-JUL-2024 09-JUL-2024 5.36% $1,616,576.18 Govt A-1+ United States

TREASURY BILL 912797JX6 $1,285,000.00 0.17% 21-MAY-2024 21-MAY-2024 5.36% $1,275,746.21 Govt A-1+ United States

TREASURY BILL 912797KD8 $1,260,000.00 0.16% 29-AUG-2024 29-AUG-2024 5.34% $1,233,067.50 Govt A-1+ United States

TREASURY BILL 912797HE0 $1,177,000.00 0.15% 31-OCT-2024 31-OCT-2024 5.38% $1,141,536.25 Govt A-1+ United States

TREASURY BILL 912797KJ5 $907,000.00 0.12% 20-MAR-2025 20-MAR-2025 5.06% $864,221.59 Govt A-1+ United States

TREASURY BILL 912797JN8 $528,000.00 0.07% 16-APR-2024 16-APR-2024 5.40% $526,851.60 Govt A-1+ United States

TREASURY BILL 912797JY4 $398,000.00 0.05% 28-MAY-2024 28-MAY-2024 5.36% $394,735.74 Govt A-1+ United States

TREASURY NOTE 9128283Z1 $166,000.00 0.02% 28-FEB-2025 28-FEB-2025 5.03% $162,673.55 Govt AA+ United States

TREASURY NOTE 912828ZC7 $166,000.00 0.02% 28-FEB-2025 28-FEB-2025 4.99% $160,355.62 Govt AA+ United States

U.S. Government Agency Debt

FHLB 3130AXLV8 $14,500,000.00 1.87% 29-MAR-2024 22-APR-2024 5.33% $14,500,478.65 Agency AA+ United States

FHLB 313384XY0 $12,020,000.00 1.55% 10-JUN-2024 10-JUN-2024 5.46% $11,897,295.83 Agency A-1+ United States

FHLB 313384J42 $8,000,000.00 1.03% 04-OCT-2024 04-OCT-2024 4.97% $7,801,393.33 Agency A-1+ United States

FHLB 313385AC0 $8,000,000.00 1.03% 03-JAN-2025 03-JAN-2025 4.83% $7,716,228.89 Agency A-1+ United States

FHLB 313384M89 $7,503,000.00 0.97% 01-NOV-2024 01-NOV-2024 5.23% $7,280,420.37 Agency A-1+ United States

FHLB 3130AWNJ5 $5,060,000.00 0.65% 01-APR-2024 21-JUL-2025 5.49% $5,060,000.00 Agency AA+ United States

FNMA BENCHMARK NOTE 3135G0ZR7 $5,150,000.00 0.66% 06-SEP-2024 06-SEP-2024 5.52% $5,088,063.07 Agency AA+ United States

FHLB 313385BC9 $5,096,000.00 0.66% 27-JAN-2025 27-JAN-2025 4.85% $4,898,723.93 Agency A-1+ United States

FHLB 3130AUV68 $4,540,000.00 0.58% 15-APR-2024 15-APR-2024 5.61% $4,538,792.82 Agency AA+ United States

FHLB 313384Q93 $4,620,000.00 0.60% 26-NOV-2024 26-NOV-2024 4.94% $4,475,076.38 Agency A-1+ United States

FEDERAL FARM CREDIT BANKS FUNDING 3133ENJ43 $4,280,000.00 0.55% 29-MAR-2024 26-AUG-2024 5.42% $4,280,000.00 Agency AA+ United States

FHLB 3130AXSJ8 $4,210,000.00 0.54% 29-MAR-2024 13-NOV-2025 5.53% $4,210,000.00 Agency AA+ United States

FFCB 3133EPZU2 $4,090,000.00 0.53% 29-MAR-2024 27-MAY-2025 5.47% $4,090,000.00 Agency AA+ United States

FHLB 3130AYYE0 $4,000,000.00 0.52% 29-MAR-2024 18-JUN-2024 5.33% $4,000,000.00 Agency A-1+ United States

FHLB 313385BT2 $3,465,000.00 0.45% 11-FEB-2025 11-FEB-2025 5.00% $3,320,224.60 Agency A-1+ United States

FFCB 3133EN6L9 $2,845,000.00 0.37% 29-MAR-2024 23-JAN-2025 5.50% $2,845,000.00 Agency AA+ United States

FHLB 3130AY3V6 $2,825,000.00 0.36% 08-JAN-2025 08-JAN-2025 5.53% $2,825,000.00 Agency AA+ United States

FHLB 3130AVUN0 $2,800,000.00 0.36% 29-MAR-2024 28-OCT-2024 5.43% $2,800,026.16 Agency AA+ United States

FFCB 3133ENWG1 $2,215,000.00 0.29% 29-MAR-2024 09-MAY-2024 5.38% $2,215,000.00 Agency AA+ United States

FHLB 313384VQ9 $2,230,000.00 0.29% 15-APR-2024 15-APR-2024 5.47% $2,225,403.72 Agency A-1+ United States

FHLB 3130AYD29 $2,145,000.00 0.28% 29-MAR-2024 08-MAY-2024 5.33% $2,145,000.00 Agency AA+ United States

FEDERAL HOME LOAN BANKS 3130AVBJ0 $2,100,000.00 0.27% 29-MAR-2024 06-JUN-2024 5.35% $2,100,244.74 Agency AA+ United States

FFCB 3133EPUA1 $2,060,000.00 0.27% 29-MAR-2024 23-SEP-2024 5.42% $2,060,000.00 Agency AA+ United States

FHLB 313385BS4 $2,007,000.00 0.26% 10-FEB-2025 10-FEB-2025 5.00% $1,923,408.45 Agency A-1+ United States

FHLB 313384A58 $1,855,000.00 0.24% 02-AUG-2024 02-AUG-2024 5.24% $1,822,930.14 Agency A-1+ United States

FHLB 3130AYFP6 $1,800,000.00 0.23% 29-MAR-2024 09-MAY-2024 5.33% $1,800,000.00 Agency AA+ United States

FHLB 3130B0BB4 $1,700,000.00 0.22% 29-MAR-2024 27-JUN-2024 5.83% $1,700,000.00 Agency AA+ United States

FFCB 313312G53 $1,620,000.00 0.21% 19-SEP-2024 19-SEP-2024 5.44% $1,580,139.90 Agency A-1+ United States

FEDERAL FARM CREDIT BANKS FUNDING 3133END98 $1,055,000.00 0.14% 29-MAR-2024 01-AUG-2024 5.43% $1,055,000.00 Agency AA+ United States

FFCB 3133EPJ71 $1,019,000.00 0.13% 04-DEC-2024 04-DEC-2024 5.17% $1,018,721.99 Agency AA+ United States

FHLB 3130AXSG4 $1,005,000.00 0.13% 29-MAR-2024 12-JUL-2024 5.40% $1,005,000.00 Agency AA+ United States

FHLB 3130AX2G2 $1,000,000.00 0.13% 29-MAR-2024 24-MAY-2024 5.34% $1,000,080.04 Agency AA+ United States

FHLB 3130B0NA3 $880,000.00 0.11% 29-MAR-2024 29-AUG-2024 5.31% $880,000.00 Agency AA+ United States

FHLB 313385AZ9 $850,000.00 0.11% 24-JAN-2025 24-JAN-2025 5.01% $816,332.21 Agency A-1+ United States



FHLB 313384E54 $776,000.00 0.10% 03-SEP-2024 03-SEP-2024 5.02% $759,812.32 Agency A-1+ United States

FHLB 313384N39 $776,000.00 0.10% 04-NOV-2024 04-NOV-2024 5.15% $753,033.20 Agency A-1+ United States

FHLB 313384P37 $753,000.00 0.10% 12-NOV-2024 12-NOV-2024 4.92% $730,786.50 Agency A-1+ United States

FHLB 313384YF0 $600,000.00 0.08% 17-JUN-2024 17-JUN-2024 5.46% $593,268.92 Agency A-1+ United States

U.S. Treasury Repurchase Agreement

TRI-PARTY TD SECURITIES (USA) LLC BRYXMHL06 $80,000,000.00 10.31% 01-APR-2024 01-APR-2024 5.33% $80,000,000.00 NR A-1+ United States

TRI-PARTY J.P. MORGAN SECURITIES L BRYXMHLF3 $75,000,000.00 9.66% 01-APR-2024 01-APR-2024 5.32% $75,000,000.00 P-1 A-1 United States

TRI-PARTY BNP PARIBAS BRYXMHKB3 $73,000,000.00 9.40% 01-APR-2024 01-APR-2024 5.32% $73,000,000.00 P-1 A-1 United States

TRI-PARTY BOFA SECURITIES INC. BRYXMHKC1 $35,000,000.00 4.51% 01-APR-2024 01-APR-2024 5.32% $35,000,000.00 NR A-1 United States

U.S. Government Agency Repurchase Agreement

TRI-PARTY MIZUHO SECURITIES USA LL BRYXMHLE6 $85,000,000.00 10.95% 01-APR-2024 01-APR-2024 5.34% $85,000,000.00 P-1 A-1 United States

TRI-PARTY BOFA SECURITIES INC. BRYXMHK80 $35,000,000.00 4.51% 01-APR-2024 01-APR-2024 5.33% $35,000,000.00 NR A-1 United States

TOTAL $776,306,700.00 100.00% $772,236,469.07


