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2153 (20194712H 18R) 7,171 7 0.7 74.3 — 10, 202
21634 (20204 1 H20R) 7,220 7 0.8 75.3 — 10, 110
2173 (20204 2 H18H) 7,206 7 AO. 1 76. 2 — 9, 890
218 (20204 3 A18H) 6, 956 7 A3.4 80. 8 — 9,283
2198 (20204 4 A20H) 7,016 7 1.0 82.6 — 9, 281
220 (20204 5 A18H) 6,978 7 AO. 4 85.2 — 9,226
22111 (20204 6 A18H) 6,994 7 0.3 89. 3 — 9,204
22211 (20204 7 A20R) 7, 050 7 0.9 91.8 — 9,272
2231 (20204~ 8 H18H) 6, 946 7 Al 4 88.6 — 9, 145
22411 (20204=9 A 18H) 6, 887 7 NO. 7 90. 3 — 8,998
2253 (2020410 H 19R) 6,918 7 0.6 89.9 — 8,967
2264 (20204£11H 18H) 6, 828 7 AL 2 89. 1 — 8, 767
2274 (20204£12H 18H) 6,773 7 ANO. T 89.9 — 8,573
22811 (20214 1 A18H) 6, 807 7 0.6 88. 6 — 8,513
2291 (20214 2 A18H) 6,930 7 1.9 78.7 — 8, 496
2301 (20214 3 A18H) 7,131 7 3.0 74.5 — 8, 568
23111 (202144 A19A) 7,103 7 A0. 3 86. 2 — 8, 320
23211 (20214 5 A18H) 7,134 7 0.5 85.6 — 8, 254
2333 (2021476 H18H) 7,198 7 1.0 77.2 — 8,131
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23511 (20214 8 A18H) 7,132 7 A0.3 79.4 — 7,593
23641 (20214£ 9 A21H) 7,125 7 0.0 78.7 — 7,452
2374 (20214£10H 18H) 7,418 7 4.2 81.2 — 7,383
23811 (2021411 H18R) 7, 396 7 0.2 81.8 — 7,010
239341 (20214E124 20 H) 7,348 7 AN0. 6 86. 1 — 6, 657
240391 (20224 1 A18H) 7,390 7 0.7 78.1 — 6, 649
241341 (20224F 2 A 18H) 7,389 7 0.1 79.6 — 6, 564
242341 (20224F- 3 A18H) 7,594 7 2.9 77.5 — 6, 558
24314 (20224F- 4 A18H) 8,078 7 6.5 85. 4 — 6, 566
24434 (20224F- 5 A18H) 8,222 7 1.9 85. 8 — 6,439
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g i 5 fid 4 6,341, 910 6, 298, 406 6,219, 166 6, 045, 004 5,690, 202 5,482, 825
(175 1 2% 7= 0 I 3 5y i 4) ( 7) ( 7) ( 7) ( 7) ( 7 | ( 7)
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O (Z&1EHh) HIREEZOHAEEDEM (2022% 5 R18BBH#E)
<LM - KEEHREEREYY—TJ7 > F>
TEZ, LM - KEEHREEKE~F—7 7 N6 4, 137, 198TA) DRNEFETT,
. SAE A
(A)SME GMER) AfHE  FEEBIBE R
244K
% 5 - Fom oM s | 2 PIBUT FEAT I B e ‘
S5 4 H A G A R sEpE | 2L | 2R
TH R Tk R I % % % % %
TAUH 43,779 43, 290 5, 598, 769 85.7 — 31.3 19.0 35.3
= &t 43,779 43, 290 5, 598, 769 85.7 — 31.3 19.0 35.3
() RSB SARIT . SRR ORI 2 2 E o 3 Bi% 15 72 BRI O MEIC L 0 B Lz b o T,
() FAALEERT, MG EREEIC KT 2 RHhEE OB &
() 4HEO AR T T,
(B)AME (U ANHEE SR ~
5524411 5R
& it} N O e
P BT 48 EReE | FEEEam | fREAH
TAUH % Tk Kv Tk kv M
[EE 7% CASH MGMT BILL — 630 629 81, 431 2022/ 6 /28
US TREASURY BILL — 4,635 4,634 599, 432 2022/ 5 /19
US TREASURY BILL — 355 354 45, 890 2022/ 6 /23
HERRAE BSABS 2003-AC5 A3 1. 76786 113 114 14, 828 2033/10/25
(K< &) | BSABS 2003-SD3 A 1. 62786 106 103 13, 407 2033/10/25
CARMX 2018-3 A4 3.27 389 391 50,610 2024/ 3 /15
CARMX 2018-4 A4 3.48 400 402 51,998 2024/ 2 /15
CARMX 2019-4 A3 2.02 428 427 55, 320 2024/11/15
CCCIT 2018-A2 A2 0.92443 407 407 52, 694 2025/ 1 /20
CCCIT 2018-A6 A6 3.21 750 753 97, 440 2024/12/ 7
CCMFC 2004-2A Al 0.93786 57 56 7,263 2035/ 5 /25
CNH 2020-A A4 1.51 240 232 30, 130 2027/ 4 /15
COMET 2005-B3 B3 1. 59429 200 196 25, 406 2028/ 5 /15
COMET 2019-A2 A2 1.72 1, 000 1, 000 129, 371 2024/ 8 /15
COMET 2021-A1 Al 0.55 1, 000 943 121, 989 2026/ 7 /15
COMM 2013-CR11 ASB 3. 66 131 131 17, 025 2046/10/10
COMM 2013-CR7 ASB 2.739 42 42 5, 561 2046/ 3 /10
FHLMC #841075 3.274 482 477 61, 707 2049/1/1
FHR 3703 PA 2.0 545 537 69, 524 2040/ 3 /15
FHR 4162 P 3.0 259 257 33, 344 2033/ 2 /15
FITAT 2019-1 A4 2.69 600 601 77,743 2026/11/16
FNMA #FM3507 3.0 491 486 62, 864 2036/5/1
FNW 2003-W6 6A 3.12715 262 264 34, 206 2042/ 8 /25
FNW 2003-W8 3F1 1. 06786 197 196 25,421 2042/ 5 /25
FORDF 2018-2 A 3. 17 1, 000 1,003 129, 788 2025/ 3 /15
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244K

E izl e PEfE % W
% B R e T e IR
TAY A % FK KL FK KL TH

FEERMES: | FORDF 2019-3 Al 2.23 500 500 64,722 | 2024/9/15
(B &%) | FORDF 2020-2 A 1.06 430 392 50,783 | 2027/9/15
GNMA ARM #80283 1.875 29 29 3,874 | 2029/5/20

GNMA ARM #80593 1.875 51 52 6,806 | 2032/4/20

GNMA ARM #80602 1.875 19 19 2,518 | 2032/5/20

GNMA ARM #80636 1.625 17 17 2,272 | 2032/9/20

GNMA ARM #81200 2.625 103 106 13,788 | 2035/1/20

GNMA ARM #8874 1.875 18 18 2,440 | 2026/ 5 /20

GNMA2 #891562 2.216 245 246 31,902 | 2058/8 /20

GNR 2010-H20 AF 0.57243 428 426 55,116 | 2060/10/20

GNR 2010-H22 FE 0. 59243 43 43 5,637 | 2059/5/20

GNR 2010-H26 LF 0. 59243 363 361 46,716 | 2058/ 8/20

GNR 2010-H28 FE 0. 64243 117 116 15,118 | 2060/12/20

GNR 2011-HO1 AF 0. 69243 208 207 26,795 | 2060/11/20

GNR 2011-H06 FA 0. 69243 306 304 39,414 | 2061/ 2 /20

GNR 2011-HO7 FA 0. 74243 69 69 8,994 | 2061/2/20

GNR 2011-HO8 FG 0. 72243 120 120 15,524 | 2061/ 3/20

GNR 2012-H21 FA 0. 74243 547 545 70,592 | 2062/ 7 /20

GNR 2012-H23 WA 0. 76243 276 275 35,652 | 2072/9 /28

GNR 2015-H10 FC 0. 72243 445 443 57,364 | 2045/12/31

GNR 2016-H13 FC 0.63113 267 265 34,347 | 2066/ 6 /20

GNR 2017-H15 FC 0.71243 848 844 109,210 | 2067/6 /20

GNR 2019-HO1 FT 0. 64243 340 338 43,834 | 2068/10/20

GNR 2019-HO8 FE 0. 89243 330 329 42,600 | 2069/ 1 /20

GNR 2020-H12 F 0. 74243 173 172 22,345 | 2070/ 7 /20

GNR 2021-HO03 FA 0. 67037 678 675 87,314 | 2070/ 4 /20

GSMS 2013-GC16 AAB 3.813 113 114 14,750 | 2046/11/10

GSMS 2014-GC24 AAB 3.65 312 313 40,559 | 2047/9/10

GSMS 2015-GC34 AAB 3.278 318 317 41,012 | 2048/10/10

HAROT 2019-4 A4 1.87 600 596 77,171 | 2026/1 /20

HVMLT 2005-9 2A1B 1. 33443 461 444 57,542 | 2035/6 /20

JPMBB 2015-C31 ASB 3.5395 319 318 41,241 | 2048/8/15

MLCC 2003-A 2A2 1. 64629 13 13 1,771 | 2028/3 /25

NCSEA 2011-1 A3 2.084 136 136 17,666 | 2041/10/25

NCSEA 2013-1 A 1. 16786 470 466 60,316 | 2039/12/26

NRZT 2015-1A A3 3.75 53 52 6,777 | 2052/5/28

NSLT 2005-1 A5 1. 294 400 397 51,463 | 2033/10/25

NSLT 2005-2 A5 1. 034 154 150 19,454 | 2037/3/23

NSLT 2015-2A A2 1. 26786 484 470 60,798 | 2047/9 /25

SLMA 2006-10 A6 1.334 1,083 1,036 134,046 | 2044/ 3 /25

SLMA 2006-A A5 1.116 481 457 59,232 | 2039/6 /15

SLMA 2013-6 A3 1. 31786 694 673 87,040 | 2055/6 /25

WECM 2014-LC16 ASB 3.477 153 153 19,875 | 2050/8/15

WECM 2015-P2 ASB 3.656 308 308 39,879 | 2048/12/15

WECM 2016-NXS6 ASB 2.827 420 413 53,533 | 2049/11/15

WFRBS 2014-C24 ASB 3.324 324 323 41,870 | 2047/11/15
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244K
§# izl - s PEfE % T
FooE K RE NEELE | RER AR fER4EA A
TAY A % FX kv FX kv TH
A& 2% | AMERICAN EXPRESS CO 0.75 478 464 60,045 | 2023/11/3
(40BEENES) | ASTRAZENECA FINANCE LLC 0.7 367 349 45,241 | 2024/ 5/28
BANCO SANTANDER SA FRN 0. 701 600 580 75,138 | 2024/ 6 /30
BANK OF AMERICA CORP FRN 1.37314 1, 000 1,003 129,804 | 2024/3/5
BANK OF AMERICA CORP FRN 3. 841 260 259 33,610 | 2025/4 /25
BP CAPITAL MARKETS ~FRN 1.57786 418 418 54,146 | 2022/9/19
BPCE SA FRN 1. 403 510 510 65,959 | 2022/5/31
CANADTAN IMPERTAL BANK 0.95 660 646 83,574 | 2023/6/23
CITIGROUP INC FRN 3.29 419 407 52,720 | 2026/ 3 /17
CREDIT SUISSE NEW YORK 0. 52 553 535 69,270 | 2023/8/9
FED HOME LN DISCOUNT NT — 1,730 1,729 223,652 | 2022/6/8
FREDDIE MAC 0.25 1, 000 977 126,473 | 2023/6 /26
GOLDMAN SACHS GROUP FRN 1. 757 430 415 53,738 | 2025/1 /24
GOLDMAN SACHS GROUP INC 3.0 425 422 54,608 | 2024/3/15
HSBC HOLDINGS PLC FRN 1. 48814 500 500 64,708 | 2024/5/18
JOHN DEERE CAPITAL FRN 1.09014 655 655 84,767 | 2022/9/8
JPMORGAN CHASE & CO FRN 0. 697 598 585 75,704 | 2024/3/16
LLOYDS BANKING GROUP FRN 1. 326 440 439 56,838 | 2023/6/15
SHELL INTL FIN FRN 1. 82186 555 556 71,988 | 2023/11/13
SUMITOMO MITSUI FINL FRN 1. 78429 1,042 1,043 134,944 | 2022/10/18
TORONTO-DOMINION BAN FRN 1. 48629 687 685 88,613 | 2022/ 7 /22
TORONTO-DOMINION BANK 1.25 447 424 54,946 | 2024/12/13
TOYOTA MTR CRED 0. 681 800 765 99,038 | 2024/ 3/25
WELLS FARGO & COMPAN FRN 0. 805 190 178 23,135 | 2025/5/19
& it 5, 598, 769
(1) ARSI SR, SYERIR DRl 4 3073 H o 3 B A5 72 ARG O MEIc L 0 EHmRE Lz b 0T,
() % - FHAH O HALAT X85 T,
| HEEOmAMES
X o7 - %,244’%%.,
15 4 A R AR te B
(T AYAH) T Fv +M %
FRIEVETEMREE 7,199 931, 128 14.3
& 7t 7,199 931, 128 14.3

(78 AR SREE, MAERUIR O WMl 2 23 E O /% B5 C BRSO MEIC & 0 BERE L= b 0T,
() Hesid, WG PERERI R 2 RHfAR O FIA
(1) RO BEALARGLTHE T,
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W% k| - i 3

M % % % EplE

17TH1 (201852 A 19H) 12,197 A4, 2 85.7 — 15,972
1851 (201942 A 18H) 12,988 6.5 86. 1 — 11,475
1941 (20204 2 A18H) 13,308 2.5 76. 1 — 10, 064
2041 (20214E 2 A 18 1) 13,033 A2.1 78.6 — 8, 627
2111 (20224E 2 A 18 1) 14, 130 8.4 79.5 — 6, 650

() EFHEMIERITH R — e R,
() THITIESBI SN TN DR F~v—7%ET, Y772 FOY A7 B2 BRSBTS DIRENR LS 520z, BRTIE, 477
U ROWNEEFEIB LY RV FEEREDON L F~v—7 H LB L TR £ A,

OLHirh DEEMEE & THRFDHR

e I3 H 3 b il R C RS i
s % =M A K F|k B K =X
# "\ M % % %
20214 2 J118H 13,033 — 78.6 -
2 K 13,091 0.4 84. 4 —
3 AR 13,643 4.7 84.9 -
4 AK 13,434 3.1 85. 6 -
50K 13,546 3.9 84.3 -
6 ARK 13, 647 4.7 82.4 -
7THE 13,520 3.7 79.7 -
8 ARK 13,572 4.1 76.9 -
9 AR 13,821 6.0 76.8 -
10K 14, 025 7.6 81.4 —
1LAR 14, 035 7.7 73.9 -
123K 14,182 8.8 85. 6 —
20224E 1 A 14, 210 9.0 79.1 —

# R
20224 2 J118H 14, 130 8.4 79.5 -
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C &’/ & #& H ) (6) (0.047) | REBMIE, MWIMIB T AREGIITHICKE S TR EORE R OE LD
B BEOBIREIZET R
= 7t 6 0. 047
Wb o SR ELEMARIX, 13, 727 T,

() #ASAFHER I LICHRIMERLALTHY £,
() FLRF 1T RS oz ZhoBAeE (HRMOMRREZET) 2P OFHEAEE TR L CTl00&2 T L b0 T, HA Z &I
AN B ARG LA L TH Y £,

OFERUESGIDIKR (20214 2 B198 ~20224E 2 B18R)
NHtE
= fF #H i £F #H
Tk v FHK v
TAUH ESl I 118, 277 16, 776
P48 (111, 258)
FEERAE S5 11, 694 2,861
R (0. 42584) (12,614)
L% REEAER ED) 20, 612 9, 121
( 15, 325)
(F) ST LR4E, GREBRIESEEENTEY $HA.)
(F8) BEALARMIZEIEC, 7272 L, BALR OHA 1T/ ML TR,
(B () PIRMERSIC L 58BN T EBRORTIIEEN T 8 A,
() AR IR TROME AT A (BRI 3 EENTHY A,
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F % &
” TRE TR
T AU A FEEMETEAREE 158, 774 -
(160, 041)
(1) &Rz TE LI,
(B HSfRTIL BT,
() () PRGBS X 5 I T
OFMERMFZEANEDEEIIRRSE (202148 2 B 198 ~20224F 2 A18A)

FYFHIITSWERA,

|1~‘UEB§H¥:)\&£1\ PeBEFE R OB G IR NIC B DRI IR HUE S DRI EMEA T,

O AEZEEDRM (20224 2 B 18R HE)

. S E AR

(A)SME O R It FEIBR R

I 0 *
ES 5 WW ¥ m [ omEar TN
ke nEmem | mEmmem | O R0k [ sEnr | 2mur | 2fn
ETyRy TR Fr % % % % %
TAUA 45, 997 45, 982 5,285,671 79.5 0.1 30. 2 21.3 27.9
{:|\ &t 45, 997 45, 982 5,285,671 79.5 0.1 30. 2 21.3 27.9

HIH

(%) FERESHL, WIROKHN 2 D23 H O @ BIE R FHGOMEIC LV IBERE L2 b DT,
(€3] fleAl:IH‘ . FUEPERAHIC R 2 AHIl A OB A
(1) HEAD BALAR T U T,




(B) #ME (FMEEE) AtHE  #8BIBR R
= T =
i i T weH | %@“;ﬁ fif = ;ﬂ | A
VL % FREL| FREAL 1

[ RS US TREASURY BILL — 2,370 2, 369 272, 430 2022/ 2 /24
US TREASURY BILL — 2, 655 2,654 305, 188 2022/ 3/ 1

kA AMCAR 2019-2 A3 2.28 112 112 12,935 2024/ 1 /18
(Fx< &%) | BSABS 2003-AC5 A3 1.20771 125 126 14, 550 2033/10/25
BSABS 2003-SD3 A 1. 06771 109 108 12,521 2033/10/25

CARMX 2018-3 A4 3. 27 600 605 69, 546 2024/ 3 /15

CARMX 2018-4 A4 3.48 400 405 46, 631 2024/ 2 /15

CARMX 2019-4 A3 2.02 550 553 63, 634 2024/11/15

CCCIT 2018-A2 A2 0. 43371 407 407 46, 872 2025/ 1 /20

CCCIT 2018-A6 A6 3.21 750 762 87,678 2024/12/ 7

CCMFC 2004-2A Al 0.37771 58 59 6, 795 2035/ 5 /25

CNH 2020-A A4 1.51 240 238 27, 386 2027/ 4 /15

COMET 2005-B3 B3 0.78914 200 198 22,851 2028/ 5/15

COMET 2019-A2 A2 1.72 1, 000 1, 004 115, 442 2024/ 8 /15

COMET 2021-A1 Al 0.55 1, 000 970 111, 519 2026/ 7 /15

COMM 2013-CR11 ASB 3. 66 160 162 18, 707 2046/10/10

COMM 2013-CR7 ASB 2.739 78 79 9,110 2046/ 3 /10

FHLMC #841075 3.28 526 537 61, 832 2049/1/1

FHR 3703 PA 2.0 648 652 74,970 2040/ 3 /15

FHR 4162 P 3.0 285 293 33, 700 2033/ 2 /15

FITAT 2019-1 A4 2.69 600 607 69, 805 2026/11/16

FNMA #FM3507 3.0 521 533 61, 379 2036/5/1

FNW 2003-W6 6A 3.15718 278 285 32,776 2042/ 8 /25

FNW 2003-W8 3F1 0.50771 209 209 24, 036 2042/ 5 /25

FORDF 2018-2 A 3. 17 1, 000 1,018 117, 020 2025/ 3 /15

FORDF 2019-3 Al 2.23 500 503 57, 882 2024/ 9 /15

FORDF 2020-2 A 1. 06 430 413 47, 586 2027/ 9/15

GNMA ARM #80283 1. 875 30 31 3, 583 2029/ 5 /20

GNMA ARM #80593 1. 875 53 55 6, 398 2032/ 4 /20

GNMA ARM #80602 1. 875 22 23 2, 684 2032/ 5 /20

GNMA ARM #80636 1.625 19 19 2,256 2032/ 9 /20

GNMA ARM #81200 2.0 114 118 13, 647 2035/ 1 /20

GNMA ARM #8874 1. 875 20 21 2,435 2026/ 5 /20

GNMA2 #891562 1.284 269 272 31, 333 2058/ 8 /20

GNR 2010-H20 AF 0. 4335 455 454 52, 267 2060/10/20

GNR 2010-H22 FE 0. 4535 46 46 5,392 2059/ 5 /20

GNR 2010-H26 LF 0. 4535 378 378 43, 496 2058/ 8 /20

GNR 2010-H28 FE 0. 5035 120 120 13, 865 2060/12/20

GNR 2011-HO1 AF 0. 5535 217 217 24, 986 2060/11/20

GNR 2011-H06 FA 0. 5535 317 318 36, 575 2061/ 2 /20

GNR 2011-HO7 FA 0.6035 77 77 8,944 2061/ 2 /20

GNR 2011-HO8 FG 0. 5835 125 125 14, 397 2061/ 3 /20

GNR 2012-H21 FA 0.6035 562 563 64, 748 2062/ 7 /20

GNR 2012-H23 WA 0. 6235 300 301 34, 656 2072/ 9 /28

GNR 2015-H10 FC 0. 5835 469 470 54,072 2045/12/31
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E il ES
i i T WG | %@“;ﬁ fif = ;ﬂ | A
T AU % Tk Rv Tk Rv T

k&Y% | GNR 2016-H13 FC 0.63113 289 287 33,017 | 2066/ 6 /20
(BR< 4@ | GNR 2017-H15 FC 0.5735 891 892 102,641 | 2067/ 6 /20
GNR 2019-HO1 FT 0.5035 376 376 43,277 | 2068/10/20

GNR 2019-HO08 FE 0. 7535 349 354 40,738 | 2069/ 1 /20

GNR 2020-H12 F 0. 60371 199 200 23,040 | 2070/ 7 /20

GNR 2021-HO03 FA 0. 42967 737 736 84,694 | 2070/ 4 /20

GSMS 2013-GC16 AAB 3.813 130 132 15,251 | 2046/11/10

GSMS 2014-GC24 AAB 3.65 350 357 41,090 | 2047/9/10

GSMS 2015-GC34 AAB 3.278 340 345 39,729 | 2048/10/10

HAROT 2019-4 A4 1.87 600 603 69,372 | 2026/1/20

HVMLT 2005-9 2A1B 0. 84371 493 494 56,806 | 2035/ 6 /20

JPMBB 2015-C31 ASB 3.5395 344 351 40,449 | 2048/8 /15

MLCC 2003-A 2A2 0.973 15 15 1,757 | 2028/3/25

NCSEA 2011-1 A3 1. 15771 144 144 16,576 | 2041/10/25

NCSEA 2013-1 A 0.60771 496 491 56,454 | 2039/12/26

NRZT 2015-1A A3 3.75 58 59 6,881 | 2052/5/28

NSLT 2005-1 A5 0. 36771 429 428 49,231 | 2033/10/25

NSLT 2005-2 A5 0.31425 163 160 18,499 | 2037/3/23

NSLT 2015-2A A2 0.70771 504 502 57,753 | 2047/9 /25

SEMT 9 2A 1. 649596 29 30 3,475 | 2032/9/20

SLMA 2006-10 A6 0. 40771 1,124 1, 092 125,564 | 2044/ 3 /25

SLMA 2006-A A5 0. 49275 501 488 56, 137 | 2039/6 /15

SLMA 2013-6 A3 0. 75771 712 711 81,832 | 2055/6 /25

TAOT 2018-D A3 3.18 83 83 9,577 | 2023/3/15

VWALT 2019-A A3 1.99 91 92 10,575 | 2022/11/21

WFCM 2012-LC5 ASB 2.528 9 9 1,074 | 2045/10/15

WFCM 2014-LC16 ASB 3. 477 174 177 20,414 | 2050/8 /15

WFCM 2015-P2 ASB 3. 656 330 339 38,997 | 2048/12/15

WFCM 2016-NXS6 ASB 2.827 451 456 52,529 | 2049/11/15

WFRBS 2014-C24 ASB 3.324 359 365 42,006 | 2047/11/15

WSS | AMERICAN EXPRESS CO 0.75 478 470 54,107 | 2023/11/3
(AUREEAES) | ASTRAZENECA FINANCE LLC 0.7 367 357 41,065 | 2024/5 /28
BANCO SANTANDER SA FRN 0.701 600 590 67,837 | 2024/ 6 /30

BANK OF AMERICA CORP FRN 0.97013 1,000 1,005 115,546 | 2024/3/5

BANK OF AMERICA CORP FRN 0. 59299 417 417 47,986 | 2024/ 5 /28

BANK OF MONTREAL 2.9 500 501 57,620 | 2022/ 3/26

BANK OF MONTREAL FRN 0. 83088 634 635 73,069 | 2022/9/11

BP CAPITAL MARKETS FRN 0. 86363 418 418 48,093 | 2022/9/19

BPCE SA FRN 1. 05088 510 510 58,731 | 2022/5/31

CANADIAN IMPERTAL BANK 0.95 660 653 75,114 | 2023/6 /23

CREDIT SUISSE NEW YORK 0. 52 553 543 62,439 | 2023/8/9

FED HOME LN DISCOUNT NT — 415 414 47,703 | 2022/3/9

FED HOME LN DISCOUNT NT — 150 149 17,242 | 2022/3/11

FREDDIE MAC 0. 25 1,000 985 113,309 | 2023/6/26

GOLDMAN SACHS GROUP FRN 1.757 430 425 48,958 | 2025/ 1 /24

HSBC HOLDINGS PLC FRN 1.16 500 504 57,945 | 2024/5/18

JOHN DEERE CAPITAL FRN 0. 67 655 656 75,437 | 2022/9/8
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LLOYDS BANKING GROUP FRN 1.326 440 439 50, 530 2023/ 6 /15
SHELL INTL FIN FRN 0. 79486 555 557 64, 064 2023/11/13
SUMITOMO MITSUI FINL FRN 0. 98129 1, 042 1, 045 120, 180 2022/10/18
TORONTO-DOMINION BAN FRN 0. 60886 687 685 78, 745 2022/ 7 /22
TORONTO-DOMINION BANK 1.25 447 437 50, 275 2024/12/13
TOYOTA MTR CRED 0. 681 800 781 89, 790 2024/ 3 /25
US BANK NA CINCINNAT FRN 0. 604 745 745 85, 678 2022/ 5 /23
WELLS FARGO & COMPAN FRN 0. 805 190 183 21, 148 2025/5/19
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