
UNAUDITED Schedule of Investments By Security Type for L-TEMPF as of August 30, 2024

WAM 4 days / WAL 4 days

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

Non-U.S. Sovereign, Sub- Sovereign and Supra-National debt

QUEBEC (PROVINCE OF) 74800JJ30 $85,000,000.00 4.51% 03-SEP-2024 03-SEP-2024 5.32% $84,949,985.15 P-1 A-1+ Canada

Non-Negotiable Time Deposit

FIRST ABU DHABI BANK USA NV BYD7SAK35 $120,000,000.00 6.36% 03-SEP-2024 03-SEP-2024 5.33% $120,000,000.00 P-1 A-1+ United Arab Emirates

SKANDINAVISKA ENSKILDA BANKEN AB ( BYD7SAK76 $100,000,000.00 5.30% 03-SEP-2024 03-SEP-2024 5.33% $100,000,000.00 P-1 A-1 Sweden

SWEDBANK AB (NEW YORK BRANCH) BYD7SAK92 $100,000,000.00 5.30% 03-SEP-2024 03-SEP-2024 5.32% $100,000,000.00 P-1 A-1 Sweden

SVENSKA HANDELSBANKEN AB (NEW YORK BYD7SZYC5 $100,000,000.00 5.30% 03-SEP-2024 03-SEP-2024 5.32% $100,000,000.00 P-1 A-1+ Sweden

ROYAL BANK OF CANADA (TORONTO BRAN BYD7SAJT0 $75,000,000.00 3.98% 03-SEP-2024 03-SEP-2024 5.33% $75,000,000.00 P-1 A-1+ Canada

MIZUHO BANK LTD (NEW YORK BRANCH) BYD7SAJY9 $74,000,000.00 3.92% 03-SEP-2024 03-SEP-2024 5.33% $74,000,000.00 P-1 A-1 Japan

CREDIT AGRICOLE CORPORATE AND INVE BYD7X8VE8 $53,722,000.00 2.85% 03-SEP-2024 03-SEP-2024 5.31% $53,722,000.00 P-1 A-1 France

ERSTE GROUP BANK AG (NEW YORK BRAN BYD7SAK43 $50,000,000.00 2.65% 03-SEP-2024 03-SEP-2024 5.33% $50,000,000.00 P-1 A-1 Austria

Asset Backed Commercial Paper

NIEUW AMSTERDAM RECEIVABLES CORPORATION BV 65409RJ35 $100,000,000.00 5.30% 03-SEP-2024 03-SEP-2024 5.35% $99,940,825.00 P-1 A-1 Netherlands

OVERWATCH ALPHA FUNDING LLC 69039TJ31 $53,900,000.00 2.86% 03-SEP-2024 03-SEP-2024 5.34% $53,868,044.85 P-1 A-1 Canada

MACKINAC FUNDING COMPANY LLC 55458EJ43 $20,000,000.00 1.06% 04-SEP-2024 04-SEP-2024 5.41% $19,985,174.60 P-1 A-1 France

AQUITAINE FUNDING COMPANY LLC 03843LJ33 $17,000,000.00 0.90% 03-SEP-2024 03-SEP-2024 5.48% $16,989,864.77 P-1 A-1 France

RIDGEFIELD FUNDING COMPANY LLC 76582ELW3 $10,000,000.00 0.53% 03-SEP-2024 03-SEP-2024 5.47% $10,000,036.20 P-1 A-1 France

COLUMBIA FUNDING COMPANY LLC 19767CJ31 $7,600,000.00 0.40% 03-SEP-2024 03-SEP-2024 5.32% $7,595,494.29 P-1 A-1 United States

MAINBEACH FUNDING LLC 56037BJ39 $2,000,000.00 0.11% 03-SEP-2024 03-SEP-2024 5.34% $1,998,806.67 P-1 A-1 Germany

U.S. Treasury Repurchase Agreement

TRI-PARTY CITIGROUP GLOBAL MARKETS BYD7T1QG9 $1,000,000.00 0.05% 03-SEP-2024 03-SEP-2024 5.32% $1,000,000.00 P-1 A-1 United States

TRI-PARTY BOFA SECURITIES INC. BYD7T1RM5 $1,000,000.00 0.05% 03-SEP-2024 03-SEP-2024 5.32% $1,000,000.00 NR A-1 United States

TRI-PARTY CREDIT AGRICOLE CORPORAT BYD7T1PQ8 $1,000,000.00 0.05% 03-SEP-2024 03-SEP-2024 5.31% $1,000,000.00 P-1 A-1 United States

U.S. Government Agency Repurchase Agreement

TRI-PARTY WELLS FARGO SECURITIES L BYD7T1QT1 $200,000,000.00 10.60% 03-SEP-2024 03-SEP-2024 5.33% $200,000,000.00 NR A-1 United States

TRI-PARTY GOLDMAN SACHS & CO. LLC BYD7T1QW4 $160,000,000.00 8.48% 03-SEP-2024 03-SEP-2024 5.33% $160,000,000.00 NR A-1 United States

TRI-PARTY CREDIT AGRICOLE CIB (NEW BYD7T1PN5 $145,000,000.00 7.69% 03-SEP-2024 03-SEP-2024 5.33% $145,000,000.00 P-1 A-1 United States

TRI-PARTY J.P. MORGAN SECURITIES L BYD7T1QY0 $140,000,000.00 7.42% 03-SEP-2024 03-SEP-2024 5.33% $140,000,000.00 P-1 A-1 United States

TRI-PARTY CITIGROUP GLOBAL MARKETS BYD7T1Q95 $100,000,000.00 5.30% 03-SEP-2024 03-SEP-2024 5.34% $100,000,000.00 P-1 A-1 United States

Other Repurchase Agreement

TRI-PARTY J.P. MORGAN SECURITIES L BRYF18B82 $30,000,000.00 1.59% 03-SEP-2024 03-SEP-2024 5.62% $30,000,000.00 P-1 A-1 United States

TRI-PARTY CITIGROUP GLOBAL MARKETS BRWTQRSM6 $29,000,000.00 1.54% 03-SEP-2024 03-SEP-2024 5.40% $29,000,000.00 P-1 A-1 United States

TRI-PARTY J.P. MORGAN SECURITIES L BRYEXHLL0 $25,000,000.00 1.33% 03-SEP-2024 03-SEP-2024 5.44% $25,000,000.00 P-1 A-1 United States

TRI-PARTY J.P. MORGAN SECURITIES L BRYEXKY96 $13,000,000.00 0.69% 03-SEP-2024 03-SEP-2024 5.52% $13,000,000.00 P-1 A-1 United States

TRI-PARTY J.P. MORGAN SECURITIES L BRYEXKSF9 $12,000,000.00 0.64% 03-SEP-2024 03-SEP-2024 5.54% $12,000,000.00 P-1 A-1 United States

Financial Company Commercial Paper

FEDERATION DES CAISSES DESJARDINS DU QUEBEC 31428FJ30 $50,000,000.00 2.65% 03-SEP-2024 03-SEP-2024 5.37% $49,970,468.50 P-1 A-1 Canada

ING US FUNDING LLC 45685QJ34 $11,500,000.00 0.61% 03-SEP-2024 03-SEP-2024 5.67% $11,493,207.76 P-1 A-1 Netherlands

TOTAL $1,886,722,000.00 100.00% $1,886,513,907.79




