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g £ o fid 4 8,035, 085 7,996, 586 7,819,531 7,796,613 7,817,930 7,738, 594
(1 7 1272 0 I3 4 il 42) [( 12) |( 12) |( 12) |( 12) |( 12) |( 12)
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T, Ltk O FEEMAAMEDEA & [ E 7213 EF 2 55 1325 a 0 il e L 7 0 77, otk o SEUEMMEES @B oA %
TEIZ2HEE. FTERIZEDICHE YT 288N AL RS (FrRlnil4) . 70 OFs 0N @ntilse 720 £,

OTEARE S (FFRIDEL4A) DA LT2HA1E. BRI 2 OZ38E OMEBITEAN B Y% oA LSRR El4)
EVERR LT2FAM, T D% OB A OZ8E OBBITTAR L 720 5,

<BHMsE>
<FLHPHLTHRICEHTAEHMLE>
W7 > ROEFMMEDOAKEZ R ET LI CHSH L [ BORDEAMRAEE TV, 35 AKX L
LIBORODKEZSEUED TWDIEFEHRMELZ, KED3 » A¥WSOF R (Secured Overnight Financing
Rate, {HIRFTEHWIHESF]) + 27 Ly R (0.26161%) OKEIIS U TIREEND LD, FNHRLE

PITWE LT,
(Z5HH : 202342 A17H)



O (8&EEHR BREEFTOHEAEEDHEM (20234 5 A 18AHTE)

L3529 0r-FUoTNLLY - XEERPREEREYS—T77 2 K>
TRUT. 7T 7 U T Uo7 b kEEREESE~ T — 7 7 > R2fR (3, 323, 461F 1) ONETT,

. SAE AR

(A)SME OMERD) ntfid FREERIBR

25611 K
S 4 ¥ m M R S N
HE A — [EPNER & -
i 24 nmem | mEmnem | T (B A R sanr | 26t | chkE
ExA FRFL T % % % % %
T AU 32,415 31,743 4, 368, 608 76. 2 — 22.6 10.6 42.9
= &t 32,415 31,743 4, 368, 608 76. 2 — 22.6 10.6 42.9

REIEL YAERHIR O W 2 4073 [ o0 5o i 5B A5 7 AR O FMEIC L 0 FUSIHE L7z b o ¢,
() AR, MEEREICT T 5 MEOF &
() %%ﬁ@%ﬂ?ﬁ(m TEHE T,

(B)AME OMER) AEfE SERIBER

525614
& ] . M % _—
I FAm B AE EReE | REREGE {E=FEA A
TAUH % Tk v Tk Rov TH

[EMEFE% | US TREASURY BILL — 170 169 23,327 | 2023/6/6
US TREASURY BILL - 4, 000 3,970 546,468 | 2023/ 7 /13

US TREASURY BILL - 660 651 89,691 | 2023/8/15

US TREASURY BILL — 1,100 1,085 149, 342 | 2023/ 8 /22

US TREASURY BILL - 1, 300 1,272 175,144 | 2023/11/2

US TREASURY BILL - 660 643 88,513 | 2023/11/16

US TREASURY NOTE 2.5 1,500 1, 466 201,809 | 2024/4 /30

KBRS | CARMX 2019-4 A3 2.02 66 66 9,140 | 2024/11/15
(K< &f%) | COMFC 2004-2A Al 5. 29043 47 44 6,152 | 2035/5/25
CNH 2020-A A4 1.51 240 232 32,023 | 2027/4/15

COMET 2005-B3 B3 5.81029 200 196 27,109 | 2028/5/15

COMET 2021-A1 Al 0.55 1,000 947 130,442 | 2026/ 7 /15

COMM 2013-CR11 ASB 3.66 18 18 2,502 | 2046/10/10

FHLMC #841075 3. 268 401 382 52,599 | 2049/1/1

FHR 3703 PA 2.0 285 274 37,791 | 2040/3/15

FHR 4162 P 3.0 174 167 23,080 | 2033/2/15

FHR 4389 HY 2.5 500 471 64,946 | 2029/9/15

FNMA #FM3507 3.0 416 388 53,488 | 2036/5/1

FNW 2003-W6 6A 3. 74458 211 202 27,868 | 2042/8/25

FNW 2003-W8 3F1 5. 42043 174 172 23,733 | 2042/ 5/25

FORDF 2020-2 A 1.06 430 393 54,167 | 2027/9/15

GMALT 2023-2 A2A 5. 44 150 149 20,627 | 2025/10/20

GNMA ARM #80283 2.875 24 24 3,306 | 2029/5/20

GNMA ARM #80593 2.875 42 41 5,727 | 2032/4 /20

GNMA ARM #80602 2.875 15 15 2,081 | 2032/5/20




2561

& izl - PEfE % _—
Bl FAm R AE EReE | REREE {E=FEA A
TAUH % TK Rv TK Rv T

FERRME S | GNMA ARM #80636 2.625 13 12 1,745 | 2032/9/20
(Bx< &RM%) | GNMA ARM #81200 3.625 85 84 11,656 | 2035/1/20
GNMA ARM #8874 2.875 12 11 1,647 | 2026/ 5 /20

GNMA2 #891562 6.122 128 128 17,681 | 2058/8/20

GNR 2010-H20 AF 5.03143 306 303 41,813 | 2060/10/20

GNR 2010-H22 FE 5.05143 15 14 2,057 | 2059/5 /20

GNR 2010-H26 LF 5.05143 259 257 35,439 | 2058/8/20

GNR 2010-H28 FE 5.10143 83 82 11,347 | 2060/12/20

GNR 2011-HO1 AF 5.15143 155 154 21,301 | 2060/11/20

GNR 2011-H06 FA 5.15143 240 238 32,840 | 2061/2/20

GNR 2011-HO7 FA 5.20143 40 40 5,551 | 2061/2/20

GNR 2011-H08 FG 5.18143 93 92 12,716 | 2061/3/20

GNR 2012-H21 FA 5.20143 458 455 62,686 | 2062/ 7 /20

GNR 2012-H23 WA 5.22143 165 163 22,568 | 2072/9/28

GNR 2015-H10 FC 5.18143 397 393 54,207 | 2045/12/31

GNR 2016-H13 FC 2.97857 226 225 31,028 | 2066/ 6 /20

GNR 2017-H15 FC 5.17143 720 714 98,281 | 2067/ 6 /20

GNR 2019-HO1 FT 5.10143 197 196 27,101 | 2068/10/20

GNR 2019-H08 FE 3. 85831 281 272 37,517 | 2069/1 /20

GNR 2020-H12 F 4. 05367 147 142 19,672 | 2070/ 7 /20

GNR 2021-H03 FA 4.55383 542 528 72,679 | 2070/4 /20

GSMS 2013-GC16 AAB 3.813 17 17 2,346 | 2046/11/10

GSMS 2014-GC24 AAB 3.65 160 157 21,710 | 2047/9/10

GSMS 2015-GC34 AAB 3.278 199 192 26,523 | 2048/10/10

HAROT 2019-4 A4 1.87 531 531 73,083 | 2026/1 /20

JPMBB 2015-C31 ASB 3.5395 224 216 29,847 | 2048/8/15

NSLT 2005-2 A5 5.04714 106 104 14,324 | 2037/3/23

NSLT 2015-2A A2 5. 62043 364 353 48,625 | 2047/ 9/25

SLMA 2006-A A5 5. 15629 404 379 52,257 | 2039/6 /15

SLMA 2013-6 A3 5. 67043 574 555 76,443 | 2055/6 /25

VZMT 2022-5 AlA 3.72 140 138 19,020 | 2027/ 7/20

WFCM 2014-1.C16 ASB 3. 477 70 69 9,569 | 2050/8/15

WFCM 2015-P2 ASB 3. 656 222 215 29,607 | 2048/12/15

WECM 2016-NXS6 ASB 2. 827 297 286 39,425 | 2049/11/15

WFRBS 2014-C24 ASB 3.324 185 181 24,970 | 2047/11/15

L@ | AMERICAN EXPRESS CO 0.75 478 467 64,402 | 2023/11/3
(GUHEEMEE) | ASTRAZENECA FINANCE LLC 0.7 367 351 48,356 | 2024/ 5/28
BANCO SANTANDER SA FRN 0. 701 600 595 82,015 | 2024/ 6 /30

BANK OF AMERICA CORP FRN 3. 841 260 255 35,166 | 2025/4 /25

BANK OF MONTREAL 2.15 400 389 53,634 | 2024/3/8

BANK OF NOVA SCOTIA 2.44 250 243 33,569 | 2024/ 3/11

CANADIAN IMPERIAL BANK 0.95 660 657 90,465 | 2023/ 6 /23

CITIGROUP INC FRN 3.29 419 404 55,608 | 2026/ 3/17

CREDIT SUISSE NEW YORK 0.52 553 543 74,735 | 2023/8/9

FED HOME LN DISCOUNT NT - 160 159 22,012 | 2023/5/19

FED HOME LN DISCOUNT NT - 400 398 54,882 | 2023/6/6

FEDERAL FARM CREDIT BANK 5.0 1,000 1,009 138,966 | 2025/3/10
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2561

& i Y FEOM % _—
Fil # Faiaiingsoeiil EELE | RERLAH fEEFA H
TAY A % FX kv FX kv TH
WA | GOLDMAN SACHS GROUP  FRN 1.757 430 417 57,446 | 2025/ 1 /24
(BDREEMEE) | GOLDMAN SACHS GROUP INC 3.0 425 416 57,365 | 2024/3/15
LOWES COS INC 3.875 373 371 51,085 | 2023/9/15
MITSUBISHI UFJ FIN G FRN 4.788 464 459 63,218 | 2025/7/18
MORGAN STANLEY FRN 4.679 386 381 52,507 | 2026/ 7 /17
ROYAL BANK OF CANADA 3.97 290 285 39,308 | 2024/ 7 /26
SHELL INTL FIN FRN 5.72071 555 555 76,479 | 2023/11/13
STATE STREET CORP 3.7 250 247 34,109 | 2023/11/20
TORONTO-DOMINION BANK 1.25 447 420 57,830 | 2024/12/13
TOYOTA MTR CRED 0. 681 800 770 106,058 | 2024/ 3 /25
WELLS FARGO & COMPAN FRN 0. 805 190 180 24,894 | 2025/5/19
WELLS FARGO & COMPAN FRN 4. 54 400 393 54,100 | 2026/8/15
& 7t 4, 368, 608
(1) AEHE SR, SIERIIR DR 4 3073 H o 3l B EA5 72 EARS O MEIc L 0 EHRRE L2 b 0T,
(1) i - FPAMAE O BTN 29 T,
| AETOmAMES
A8 AR RS AR 29 R
(T A AH) Tk v FH %
RV TR E 8, 504 1,170,371 20. 4
& Bl 8, 504 1,170,371 20. 4

() FREMSTAAUT, HABRUIAR O R 2 403 E 0 i % B
() HediE, M EREIC T 2 RHlA O FIA,
(T8 SEEO AR X9 T,
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(B)SHE GMER) AthfE SaBIBR

| bl BN
& il - AEin T
B FHima% NERaE | R fEREH A
TAVA % TFHX R TFHK R TH

[Efgf7E% | US TREASURY BILL — 655 654 88,054 | 2023/2/21
US TREASURY BILL — 1,390 1,388 186,700 | 2023/2/28

US TREASURY BILL — 620 618 83,194 | 2023/3/9

US TREASURY BILL — 455 453 61,014 | 2023/3/14

US TREASURY BILL — 1,100 1,091 146,722 | 2023/4 /27

US TREASURY BILL — 4, 000 3,925 527,791 | 2023/7/13

US TREASURY BILL — 1, 300 1,258 169,207 | 2023/11/ 2

Rk 2% | CARMX 2019-4 A3 2.02 145 144 19,383 | 2024/11/15
(Br< 4@fE) | CCMFC 2004-2A Al 4. 77586 48 45 6,161 | 2035/5/25
CNH 2020-A A4 1.51 240 231 31,127 | 2027/4/15

COMET 2005-B3 B3 5. 37971 200 196 26,399 | 2028/5/15

COMET 2021-A1 Al 0. 55 1,000 939 126,286 | 2026/7 /15

COMM 2013-CR11 ASB 3.66 48 48 6,514 | 2046/10/10

FHLMC #841075 3. 269 416 394 53,078 | 2049/1/1

FHR 3703 PA 2.0 319 307 41,368 | 2040/ 3/15

FHR 4162 P 3.0 192 184 24,803 | 2033/2/15

FHR 4389 HY 2.5 500 467 62,903 | 2029/9/15

FNMA #FM3507 3.0 432 402 54,062 | 2036/5/1

FNW 2003-W6 6A 3. 57488 222 212 28,587 | 2042/8 /25

FNW 2003-W8 3F1 4. 90586 178 176 23,771 | 2042/5/25

FORDF 2018-2 A 3.17 1, 000 998 134,275 | 2025/3/15

FORDF 2020-2 A 1.06 430 389 52,348 | 2027/9/15

GNMA ARM #80283 2.875 25 25 3,363 | 2029/5/20

GNMA ARM #80593 2.875 45 43 5,908 | 2032/4 /20

GNMA ARM #80602 2.875 16 16 2,160 | 2032/5/20

GNMA ARM #80636 2.625 14 13 1,839 | 2032/9/20

GNMA ARM #81200 2. 625 88 86 11,633 | 2035/1 /20

GNMA ARM #8874 2.875 14 14 1,919 | 2026/5/20

GNMA2 #891562 5.832 162 162 21,862 | 2058/8/20

GNR 2010-H20 AF 4.51486 327 324 43,688 | 2060/10/20

GNR 2010-H22 FE 4.53486 27 27 3,637 | 2059/5/20

GNR 2010-H26 LF 4.53486 294 292 39,316 | 2058/8 /20

GNR 2010-H28 FE 4. 58486 89 88 11,925 | 2060/12/20

GNR 2011-HO1 AF 4. 63486 170 170 22,891 | 2060/11/20

GNR 2011-H06 FA 4. 63486 256 255 34,297 | 2061/2/20

GNR 2011-HO7 FA 4. 68486 45 45 6,147 | 2061/2/20

GNR 2011-HO8 FG 4. 66486 102 101 13,704 | 2061/3/20

GNR 2012-H21 FA 4. 68486 482 479 64,511 | 2062/ 7 /20

GNR 2012-H23 WA 4. 70486 190 189 25,526 | 2072/ 9 /28

GNR 2015-H10 FC 4. 66486 411 408 54,932 | 2045/12/31

GNR 2016-H13 FC 2. 97857 234 231 31,141 | 2066/ 6 /20

GNR 2017-H15 FC 4. 65486 748 744 100, 033 | 2067/ 6 /20

GNR 2019-HO1 FT 4. 58486 233 232 31,322 | 2068/10/20

GNR 2019-H08 FE 3. 84526 286 278 37,469 | 2069/ 1 /20

GNR 2020-H12 F 3. 74372 148 144 19,413 | 2070/ 7/20




E il
& lid] ) . e AEin e,
F B et < EH TR TR T fERFEA R
TAVA % Tk Fv T% Bv TH
k% | GNR 2021-HO3 FA 4. 55892 567 556 74,865 | 2070/ 4 /20
(BR< &@kfE) | GSMS 2013-GC16 AAB 3.813 34 34 4,662 | 2046/11/10
GSMS 2014-GC24 AAB 3.65 199 196 26,437 | 2047/9/10
GSMS 2015-GC34 AAB 3.278 224 216 29,155 | 2048/10/10
HAROT 2019-4 A4 1.87 600 597 80,271 | 2026/ 1 /20
JPMBB 2015-C31 ASB 3.5395 248 241 32,419 | 2048/8/15
NSLT 2005-1 A5 4.92771 298 292 39,278 | 2033/10/25
NSLT 2005-2 A5 4. 85257 115 112 15,094 | 2037/3/23
NSLT 2015-2A A2 5. 10586 386 376 50,586 | 2047/9 /25
SLMA 2006-10 A6 4. 96771 498 481 64,793 | 2044/ 3 /25
SLMA 2006-A A5 5. 059 423 399 53,769 | 2039/6 /15
SLMA 2013-6 A3 5. 15586 595 581 78,116 | 2055/6 /25
VZMT 2022-5 AlA 3.72 140 137 18,539 | 2027/7 /20
WFCM 2014-LC16 ASB 3. 477 90 89 11,969 | 2050/ 8/15
WFCM 2015-P2 ASB 3. 656 245 238 32,006 | 2048/12/15
WFCM 2016-NXS6 ASB 2.827 330 317 42,715 | 2049/11/15
WFRBS 2014-C24 ASB 3.324 223 218 29,357 | 2047/11/15
Lihtt{E% | AMERICAN EXPRESS €O 0.75 478 463 62,339 | 2023/11/3
(AUREEMES) | ASTRAZENECA FINANCE LLC 0.7 367 347 46,731 | 2024/5/28
BANCO SANTANDER SA FRN 0. 701 600 588 79,098 | 2024/ 6 /30
BANK OF AMERICA CORP FRN 5. 555 1,000 1,000 134,482 | 2024/3/5
BANK OF AMERICA CORP FRN 3.841 260 255 34,302 | 2025/4 /25
CANADTAN IMPERTAL BANK 0.95 660 650 87,499 | 2023/6 /23
CITIGROUP INC FRN 3.29 419 401 53,971 | 2026/3/17
CREDIT SUISSE NEW YORK 0. 52 553 536 72,123 | 2023/8/9
FED HOME LN DISCOUNT NT — 1,175 1,172 157,623 | 2023/3/10
GOLDMAN SACHS GROUP  FRN 1. 757 430 413 55,631 | 2025/1 /24
GOLDMAN SACHS GROUP INC 3.0 425 415 55,802 | 2024/3/15
HSBC HOLDINGS PLC FRN 5. 67429 500 500 67,283 | 2024/5/18
JPMORGAN CHASE & CO FRN 0. 697 598 595 80,121 | 2024/3/16
MITSUBISHI UFJ FIN G FRN 4.788 464 459 61,768 | 2025/7/18
MORGAN STANLEY FRN 4.679 386 380 51,175 | 2026/7 /17
SHELL INTL FIN FRN 5. 27257 555 555 74,687 | 2023/11/13
TORONTO-DOMINION BANK 1.25 447 417 56,093 | 2024/12/13
TOYOTA MTR CRED 0. 681 800 762 102,571 | 2024/3/25
WELLS FARGO & COMPAN FRN 0. 805 190 179 24,137 | 2025/5/19
WELLS FARGO & COMPAN FRN 4.54 400 392 52,811 | 2026/8/15
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