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O (8&EEHR BRREETOHEAEEDHEM (20184 5 A 18AEHE)

<LM - KEEHREEREYY—TJ7 > F>
TEoIL. LM - KEEREEEE~ Y —7 7> R 13, 240, 7T14T A1) ODRNFETT,

. SAE AR

(A)SME OMERD) nfbfd FREENIBER

196K
X 5 - B s |2 PIIIT ‘ @ﬁﬁxrﬁw!{%a/\rtaﬁ ‘
S5 4 H A G A R sEpE | 2L | 2R
Tk R Tk R M % % % % %
TAUH 117,019 116, 664 12,943,972 76.5 — 25.3 14.3 36.9
= &t 117,019 116, 664 12,943,972 76.5 25.3 14.3 36.9
(FE1) HESHESAT. S IERUAR ORI 4 23 [F O % B (575 BRSO MEIC K 0 IS L2 b o T,
(FE2) MR, SE BRI 5 IO EI A,
(FE3) GAHO WA IXTEIHC,
(B)AME (U ANHEE SR ~
51961 K
i el i M & e
P gy e ERAE | AEEEaEm | TOEEAH
TAUH % Tk Kv Tk kv M
[Efi FIE US TREASURY BILL — 5, 060 5, 054 560, 780 2018/ 6 /21
US TREASURY BILL — 16, 242 16, 204 1,797,874 2018/ 7 /19
US TREASURY BILL — 1,207 1,202 133, 459 2018/ 7 /26
US TREASURY BILL — 5,474 b, 457 605, 491 2018/ 8 /16
US TREASURY NOTE 0.75 650 648 71,951 2018/ 7 /31
US TREASURY NOTE 1.0 750 747 82, 939 2018/ 9 /15
US TREASURY NOTE 0.75 500 497 55,214 2018/ 9 /30
US TREASURY NOTE 0.75 400 397 44,114 2018/10/31
US TREASURY NOTE 1. 125 10, 000 9,912 1,099, 748 2019/ 2 /28
US TREASURY NOTE 1. 125 1, 000 987 109, 567 2019/ 5 /31
HERRAE AEITT 2013-2 A 2.34871 400 400 44, 435 2019/ 8 /15
(F< &flf%) | AESOP 2016-2A A 2.72 1, 500 1, 460 162, 023 2022/11/20
AESOP 2017-2A A 2.97 990 958 106, 314 2024/ 3 /20
AMOT 2017-3 Al 2. 34871 650 651 72,235 2022/ 6 /15
AMXCA 2013-2 A 2.33871 400 400 44, 449 2021/ 5 /17
BACCT 2014-A1 A 2.29871 800 801 88, 935 2021/ 6 /15
BALTA 2004-11 1A2 2.73711 b4 b4 6, 000 2034/11/25
BALTA 2004-7 1A1 3.73114 811 834 92,618 2034/ 8 /25
BLX 2002-1A A 2.44711 79 7 8,578 2028/ 7 /25
BSABS 2003-AC5 A3 2.99711 331 329 36, 547 2033/10/25
BSABS 2003-SD3 A 2.85711 311 310 34, 492 2033/10/25
CCCIT 2013-A4 A4 2.31695 530 530 58, 853 2020/ 7 /24
CCCIT 2013-A7 A7 2. 35851 400 400 44, 432 2020/ 9 /10
CCMFC 2004-2A Al 2.16711 200 196 21,818 2035/ 5 /25
COMET 2016-A1 Al 2. 36871 910 912 101, 267 2022/ 2 /15
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F1961K
i g . . i g .
B REeE e | wiem | e
SV % TRFA] TREL T

RS A COMM 2013-CR11 ASB 3. 66 470 475 52,710 2046/10/10
(K< &) | COMM 2013-CR7 ASB 2.739 494 489 54, 339 2046/ 3 /10
CRART 2016-1 A4 2.24 1, 300 1, 291 143, 305 2021/10/15
FHLMC #555464 10.5 40 41 4,654 2020/12/ 1
FHLMC #G14742 2.0 228 221 24,617 2023/5/1
FHLMC #G14816 2.5 573 561 62, 308 2023/8/1
FHLMC #G15029 2.5 181 177 19, 691 2024/ 3/ 1
FHLMC #J22421 2.0 171 166 18, 526 2023/2/1
FHLMC #J23364 2.0 179 174 19, 360 2023/4/1
FHR 4162 P 3.0 1,126 1,121 124, 478 2033/ 2/15
FNMA #70923 10.5 0. 60059 0.60703 67 2021/3/1
FNMA #AL3486 2.0 187 182 20, 264 2023/5/1
FNMA #AS0066 2.5 545 534 59, 291 2023/8/1
FNMA #AS0579 2.5 1, 058 1,037 115, 121 2023/9/1
FNMA #AS8253 2.5 391 383 42, 581 2026/11/ 1
FNMA #MA1415 2.0 205 201 22,381 2023/4/1
FNMA #MA1443 2.0 237 233 25, 862 2023/5/1
FNMA #MA1500 2.0 250 245 27,228 2023/7/1
FNMA #MA1868 2.5 99 97 10, 770 2024/ 4/ 1
FNMA #MA2233 2.5 246 241 26, 843 2025/ 4/ 1
FNW 2003-W6 6A 3. 84177 640 654 72,592 2042/ 8 /25
FNW 2003-W8 3F1 2.29711 394 389 43, 227 2042/ 5 /25
FORDF 2016-1 A2 2.81871 1, 460 1, 468 162, 939 2021/ 2 /15
GNMA ARM #80283 2. 625 68 70 7,835 2029/ 5 /20
GNMA ARM #80593 2.625 135 140 15,574 2032/ 4 /20
GNMA ARM #80602 2. 625 76 79 8, 803 2032/5/20
GNMA ARM #80636 2.75 53 55 6, 146 2032/ 9 /20
GNMA ARM #81200 3.375 337 350 38, 834 2035/1/20
GNMA ARM #8874 2. 625 63 65 7,258 2026/ 5 /20
GNMA2 #765163 4. 65 1, 568 1, 581 175, 498 2061/ 9 /20
GNMA2 #891562 3.123 552 563 62,515 2058/ 8 /20
GNR 2010-H20 AF 2. 0205 734 732 81, 324 2060/10/20
GNR 2010-H22 FE 2. 0405 528 528 58, 631 2059/ 5 /20
GNR 2010-H26 LF 2. 0405 734 733 81, 422 2058/ 8 /20
GNR 2010-H28 FE 2. 0905 243 243 26, 995 2060/12/20
GNR 2011-HO1 AF 2. 1405 375 376 41, 788 2060/11/20
GNR 2011-HO06 FA 2. 1405 582 583 64, 738 2061/ 2 /20
GNR 2011-HO7 FA 2. 1905 332 332 36, 944 2061/ 2 /20
GNR 2011-HO8 FG 2. 1705 306 307 34, 132 2061/ 3 /20
GNR 2012-H20 KA 2.0 1, 505 1, 493 165, 708 2062/ 6 /20
GNR 2012-H21 FA 2. 1905 1, 084 1, 086 120, 600 2062/ 7 /20
GNR 2012-H23 WA 2.2105 689 692 76, 804 2072/ 9 /28
GNR 2015-H10 FC 2. 1705 647 650 72,188 2045/12/31
GNR 2016-H13 FC 2.13011 462 466 51, 757 2066/ 6 /20
GNR 2017-H15 FC 2. 1605 1, 286 1, 291 143, 265 2067/ 6 /20
GNR 2017-H18 FE 1. 8905 889 887 98, 423 2063/ 6 /20
GSAMP 2003-HEZ A3C 2.93711 381 378 42,017 2033/ 8 /25




196K

i g . . i g .
B REeE e | wiem | e
SV % TRFA] TREL T
RS A GSMS 2013-GC16 AAB 3.813 320 324 36, 025 2046/11/10
(B < &) | GSMS 2014-GC24 AAB 3.65 700 706 78,374 2047/9/10
HERTZ 2016-2A A 2.95 1, 500 1,474 163, 557 2022/ 3 /25
HVMLT 2005-9 2A1B 2. 26707 867 859 95, 321 2035/ 6 /20
JPMCC 2017-JP5 Al 2. 086 487 478 53, 041 2050/ 3 /15
LAN 2018-1A 1A 2. 23578 830 830 92, 128 2069/12/22
MLCC 2003-A 2A2 2. 988 65 66 7, 364 2028/ 3 /25
MLMI 2003-A6 1A 3.67356 43 43 4, 881 2033/ 9/25
MSBAM 2014-C14 A2 2.916 350 350 38, 906 2047/ 2 /15
MSC 2016-UBS9 Al 1.711 533 524 58, 169 2049/ 3 /15
NCSEA 2011-1 A3 3. 25954 252 254 28, 260 2041/10/25
NCSEA 2013-1 A 2.39711 935 935 103, 802 2039/12/26
NMOTR 2017-B A 2. 34871 1, 300 1, 305 144, 868 2022/ 4 /18
NSLT 2005-2 A5 2.34814 292 288 31,973 2037/ 3 /23
PHEAA 2013-2A Al 2.44711 540 538 59, 717 2030/ 4 /25
RASC 2005-KS12 M1 2.33711 390 390 43, 362 2036/ 1 /25
SEMT 9 2A 3. 256597 71 69 7,702 2032/ 9 /20
SLCLT 2005-1 A4 2. 4925 280 273 30, 289 2045/ 2 /15
SLCLT 2008-1 A4A 3.7245 910 939 104, 271 2032/12/15
SLMA 2002-A A2 2.6745 531 530 58, 886 2030/12/16
SLMA 2003-4 A5E 2.8745 483 481 53,470 2033/ 3 /15
SLMA 2005-B A4 2. 4545 1, 000 978 108, 577 2039/ 6 /15
SLMA 2006-10 A6 2.50954 1, 550 1, 504 166, 920 2044/ 3 /25
SLMA 2006-A A5 2.4145 1,519 1,491 165, 451 2039/ 6 /15
SLMA 2013-6 A3 2.54711 1,272 1, 283 142, 410 2055/ 6 /25
SYNCT 2016-3 A 1.58 1,270 1, 249 138, 607 2022/ 9 /15
TRUMN 2005-1 A 2.32711 39 39 4,376 2037/ 3 /25
WAMU 2003-S6 2A8 2.29711 13 13 1,515 2018/ 7 /25
WECM 2012-LC5 ASB 2. 528 231 228 25, 380 2045/10/15
WFCM 2014-LC16 ASB 3.477 390 391 43, 437 2050/ 8 /15
WEMBS 2004-Y 1Al 3. 739998 205 211 23,412 2034/11/25
WFRBS 2014-C24 ASB 3.324 700 696 77,226 2047/11/15
Hi@ALfE % | ABB FINANCE USA INC 2.8 459 457 50, 788 2020/ 4/ 3
(GDREEANER) | AETNA INC 1.7 353 352 39, 154 2018/6/7
AMGEN INC FRN 2. 50394 487 489 54, 303 2019/ 5/22
ANHEUSER-BUSCH INBEV FRN 3. 04805 600 600 66, 668 2018/8/1
BANK OF MONTREAL FRN 3. 00509 467 469 52,127 2019/ 7 /18
BANK OF MONTREAL FRN 2.7014 634 636 70, 653 2022/ 9 /11
BANK OF NY MELLON CO FRN 2. 28394 591 591 65, 571 2018/ 5 /22
BERKSHIRE HATHAWAY FRN 2.8145 1, 060 1, 065 118, 222 2019/ 3 /15
BP CAPITAL MARKETS FRN 2. 8275 418 422 46,913 2022/ 9 /19
CITIBANK NA 3.05 1, 157 1, 155 128, 247 2020/5/1
CVS HEALTH CORP 1.9 674 673 74,719 2018/ 7 /20
EXXON MOBIL FRN 2. 78625 1, 065 1,071 118, 886 2019/3/1
FREDDIE MAC 1.05 1, 500 1, 497 166, 175 2018/ 7 /27
GILEAD SCIENCES INC FRN 2.42175 845 845 93, 843 2019/ 3 /20
GOLDMAN SACHS GROUP FRN 3. 13878 1, 267 1, 269 140, 874 2022/10/31
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5196441 7K
k74 Lid] X e A 7l #H T
F o= g NEReE | BRI fEEEA B
TAUH % Tk Kv Tk Kv TM
W 3E A& 2% | JOUN DEERE CAPITAL FRN 2.52728 1, 255 1, 260 139, 822 2022/9/8
(GOEEENES) | MORGAN STANLEY FRN 3. 73305 560 564 62, 657 2019/2/1
NATIONAL AUSTRALIA B FRN 3.00156 954 955 105, 979 2018/ 7 /23
NATIONAL BANK OF CANADA 2.1 557 555 61,674 2018/12/14
NORDEA BANK AB FRN 3.0175 200 200 22,244 2018/ 9 /17
PEPSICO INC FRN 2. 49394 550 552 61, 276 2019/ 2 /22
SHELL INTL FIN FRN 2.80575 565 569 63, 173 2020/ 5 /11
SINOPEC GRP OVERSEA FRN 3. 25746 500 501 55, 652 2019/ 4 /10
SUMITOMO MITSUI BANK FRN 3.10156 715 715 79, 410 2018/ 7 /23
SUMITOMO MITSUI FINL FRN 3. 09509 1, 042 1, 047 116, 185 2022/10/18
SVENSKA HANDELSBANKE FRN 2.40728 1,315 1,317 146, 183 2020/9/8
TOYOTA MOTOR CREDIT FRN 2.52728 1, 054 1, 060 117, 624 2022/9/8
TYSON FOODS INC 2.25 350 335 37,175 2021/ 8 /23
US BANK NA CINCINNAT FRN 2.50156 1, 262 1, 260 139, 873 2020/10/23
WAL-MART STORES 1.75 909 898 99, 675 2019/10/ 9
A 7t 12,943, 972
(FE1) AR ARIL. SRR ORH 2 b3 E O % EE 7 BHGOMEIC L W SRR LE-b o T,
(FE2) i - P BT AT T T,
. SNEZ DA S
Pavand
X 5 — %,196’%*1.
Sh 15 4 AR R AR e B
(7 AYH) Tk B TH %
R TR AR E 16, 688 1, 851, 620 10.9
Sl e 17, 460 1,937,285 11.4
& 7t 34, 149 3, 788, 906 22. 4

(k1) FAHREeEIT. BIERYIR ORI & D23 E O % EE T HARS OMEIC L FERF L=t DT,

(E2) L, MEEREIC ST 2 MEOEI S,
(1 3) @O HALAI IO T,
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S 5 m| " ’ %ﬁ %Pﬁghw Ry o BE ¢ &
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i % % % ESnu

1344 (201442 H18H) 11, 127 10.0 96. 7 — 10, 371
14HA (201542 H18H) 13, 048 17.3 98.8 — 11, 187
15HA (201642 H18H) 12, 504 A 4.2 96. 3 — 12, 267
1611 (2017422 H20[) 12,738 1.9 81.7 — 8,108
17HA (2018822 H19[) 12,197 AN 4.2 85.7 — 15,972

(1) BRI RIT R R — e R
(FE2) K BTSN TNA Y Fv— 5T 87 72 RO U 22 Bl & ERRICRMT SH0HAS % 72 6 20 o BT, 47 7
v ROUESRR Y 2 7 BHEAARE Dy Fv— 2 B L HBE LT Y £ A,

OLHh D EAEMEE & iR FOH

i A H P28 e il || (i F | & 7%

[ % = |# AN O R|%E W K R

€./ ! % % %

201742 H20H 12,738 — 81.7 —

2 AR 12,708 NO0. 2 80. 8 —

3 AR 12,674 NO0. 5 81.5 —

4 AxK 12,593 Al 1 81.8 —

5 AR 12, 581 AL 2 86. 2 —

6 AR 12,710 NO0. 2 86.9 —

7HE 12, 566 Al 4 79.0 —

8 AK 12, 594 Al 1 80. 7 —

9 AR 12,867 1.0 77.6 —

104K 12,930 1.5 87.6 —

YES 12,815 0.6 86.0 —

128K 12,936 1.6 88.9 —

2018421 AR 12, 477 N2.0 85.8 -
€./ )

20184E 2 H19H 12,197 N4, 2 85.7 —

(1) MEFRIEIL T,
(E2) I RIT B R — TR R,
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@ % o M #H M 4 0.031 | (@) Z MBI =102 OfhE i - 4t O FH5 35k N4k

( " &% & H ) 4) (0.031) | BEBMIT, MR T BREIUTEICK ) AMTEEORE R TEED

B - WIEOBIRSEICET 5B
& 7t 4 0.031
I O R EYEMAAEIT, 12, 7049 T,

(E1) HFEFTHEA ZLICHARMIMELALTHY £,
(E2) FRF1HAYEY Oz EAOBEMeE (FRBOmREEELe) 2P O FHEEMETHRL TI00&2R C-bo T, HA I L
/NG SEARTHIZMUHE LA L TH Y £,

OFRER U IDIKR (201748 2 B21B~20184E 2 H19R)

W it
= £ #H 5¢ F #

TR Tk RV

TAUA [EME RS 122, 097 29, 287

4 (53, 327)

KRS 39, 213 3, 838

SRS (389 ( 6,783)

Lk (REEAEEYED) 35, 565 8, 647

(25, 360)

(1) BT LIRE,
(E2) BANIIEE T,
(H#3) (

(

(FBMESITEENTEY FHA,)

) PIHEREIC L DS T, EBOBTITIIEELTEY £ A,

TE4) AR TROMEA AT (R 3EEh Tl £8A,




. 7 D R

H fF 5 5t fF il
ToK R TR v
G| T AU av—Y b RN 162, 357 749
(148, 624)
E3] RIS REE 20, 615 6, 049
( 21, 591)

(1) BTz TELRE,
(E2) HCARMIFEEC,
@E3)  IPITMEHEFIC L 28 T, LEOETFITITEENTEY HA,

OFERMFZEANEDEBIIRRE (201748 2 H21 B ~20184E 2 H198)

FUEHIZIEWET A,

[FIEBIRA L 13, BEIEFER OBRE R AT 2 B HE LA LI HUE Sh b FIEBMEA T,

Ot AEE DR (20184 2 A19E BE)
. ShE A E
(A)SME FMEEE) AR FEEER B R
= W x
X 53 "N Ol s | 9 BBBIEMLT BATHIHBIRAA 3
i nmem | mEmnem | T B A R sanr | 260t | chkE
TR TR g % % % % %
TAUA 129, 010 128, 760 13, 687, 243 85.7 — 28.3 13.0 44. 4
& &t 129, 010 128, 760 13, 687, 243 85.7 — 28.3 13.0 44. 4

(FE1) BEMRFCHIT, WIR OB 2 25 [E O R B IE 2 FAE OMEIc L 0 EHRRE Lz b0 T,
E2) MAHRT, MEERBUICHN T DRHEHEOE A,
(1 3) @O HALAI T T,




(B) 4ME (UMEEE) AN HEE 8 BIBER
= W x
& i fo® e g";%é f - ,ﬁiﬁ% | o
AU % TR T R 11

[Ef&E RS TREASURY BILL — 5, 060 5,039 535, 725 2018/ 6 /21
US TREASURY BILL — 3,214 3,209 341, 212 2018/ 3 /22

US TREASURY BILL — 3,653 3, 648 387, 830 2018/ 3 /29

US TREASURY BILL — 1,093 1, 090 115, 929 2018/ 4 /12

US TREASURY BILL — 3,789 3, 780 401, 843 2018/ 4 /19

US TREASURY BILL — 3, 243 3,234 343, 855 2018/ 4 /26

US TREASURY BILL — 12, 104 12, 043 1, 280, 251 2018/ 7 /19

US TREASURY BILL — 5,474 b, 441 578, 383 2018/ 8 /16

US TREASURY NOTE 0.75 650 647 68, 781 2018/ 7 /31

US TREASURY NOTE 1.0 750 746 79, 335 2018/ 9 /15

US TREASURY NOTE 0.75 500 496 52, 782 2018/ 9 /30

US TREASURY NOTE 0.75 400 396 42,176 2018/10/31

US TREASURY NOTE 1. 125 10, 000 9, 905 1, 052, 909 2019/ 2 /28

US TREASURY NOTE 1.125 1, 000 987 104, 954 2019/ 5 /31

kAt AEITT 2013-2 A 2.0175 400 400 42,619 2019/ 8 /15
(K< &%) | AESOP 2017-2A A 2.97 990 972 103, 403 2024/ 3 /20
AMOT 2017-3 Al 2.0175 650 653 69, 422 2022/ 6 /15

AMXCA 2013-2 A 2.0075 400 400 42,619 2021/ 5 /17

BACCT 2014-A1 A 1. 9675 800 801 85, 234 2021/6 /15

BALTA 2004-11 1A2 2.40135 65 65 6,977 2034/11/25

BALTA 2004-7 1A1 3.607374 849 868 92, 370 2034/ 8 /25

BLX 2002-1A A 2.11135 86 84 8, 967 2028/ 7 /25

BSABS 2003-AC5 A3 2.66135 347 345 36, 688 2033/10/25

BSABS 2003-SD3 A 2.52135 320 320 34, 031 2033/10/25

CCCIT 2013-A4 A4 1.98014 530 530 56, 433 2020/ 7 /24

CCCIT 2013-A7 A7 2.01077 400 400 42,601 2020/ 9 /10

CCMFC 2004-2A Al 1.83135 207 198 21,127 2035/ 5 /25

COMET 2016-A1 Al 2.0375 910 913 97, 090 2022/ 2 /15

COMM 2013-CR11 ASB 3. 66 470 479 50, 981 2046,/10/10

COMM 2013-CR7 ASB 2.739 517 516 54, 956 2046/ 3 /10

FHLMC #555464 10.5 51 53 5,725 2020/12/ 1

FHLMC #G14742 2.0 251 247 26, 263 2023/5/1

FHLMC #G14816 2.5 623 616 65, 486 2023/8/1

FHLMC #G15029 2.5 194 192 20, 481 2024/ 3/ 1

FHLMC #J22421 2.0 185 182 19, 398 2023/2/1

FHLMC #J23364 2.0 193 190 20, 251 2023/4/1

FHR 4162 P 3.0 1, 205 1,212 128, 899 2033/ 2 /15

FNA 2014-M8 FA 1.8075 29 29 3, 160 2018/ 5 /25

FNMA #70923 10.5 0.74237 0.75136 79 2021/3/1

FNMA #AL3486 2.0 200 197 20,978 2023/5/1

FNMA #AS0066 2.5 591 581 61, 848 2023/8/ 1

FNMA #AS0579 2.5 1,173 1, 155 122, 804 2023/9/1

FNMA #AS8253 2.5 407 400 42, 594 2026/11/ 1

FNMA #MA1415 2.0 224 221 23,493 2023/4/1

FNMA #MA1443 2.0 258 254 27, 086 2023/5/ 1

FNMA #MA1500 2.0 271 267 28, 396 2023/7/1
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FEERMEZ: | FNMA #MA1868 2.5 109 107 11,406 | 2024/4/1
(B &%) | FNMA #MA2233 2.5 265 261 27,814 | 2025/4/1
FNW 2003-W6 6A 3.6829 666 685 72,918 | 2042/ 8 /25

FNW 2003-W8 3F1 1.96135 402 398 42,333 | 2042/5/25

FORDF 2016-1 A2 2. 4875 1, 460 1,471 156,416 | 2021/2/15

GFORT 2015-1 A2 2. 0875 900 900 95,759 | 2020/5/15

GNMA ARM #80283 2.625 69 72 7,665 | 2029/5/20

GNMA ARM #80593 2.625 144 150 15,992 | 2032/4 /20

GNMA ARM #80602 2.625 77 80 8,556 | 2032/5/20

GNMA ARM #80636 2.75 56 58 6,258 | 2032/9/20

GNMA ARM #81200 2.375 359 374 39,793 | 2035/1/20

GNMA ARM #8874 2.625 68 70 7,459 | 2026/ 5/20

GNMA2 #765163 4. 66 2,002 2,027 215,502 | 2061/9/20

GNMA2 #891562 2.721 574 584 62,158 | 2058/ 8 /20

GNR 2010-H20 AF 1. 70938 750 746 79,356 | 2060/10/20

GNR 2010-H22 FE 1. 72938 587 585 62,278 | 2059/ 5 /20

GNR 2010-H26 LF 1. 72938 750 743 79,082 | 2058/ 8 /20

GNR 2010-H28 FE 1. 77938 251 251 26,688 | 2060/12/20

GNR 2011-HO1 AF 1. 82938 383 382 40,676 | 2060/11/20

GNR 2011-H06 FA 1. 82938 588 587 62,424 | 2061/2/20

GNR 2011-HO7 FA 1. 87938 337 337 35,836 | 2061/2/20

GNR 2011-HO8 FG 1. 85938 315 315 33,503 | 2061/ 3 /20

GNR 2012-H20 KA 2.0 1,592 1,582 168, 169 | 2062/ 6 /20

GNR 2012-H21 FA 1. 87938 1,116 1,116 118,641 | 2062/ 7 /20

GNR 2012-H23 WA 1. 89938 704 704 74,870 | 2072/ 9 /28

GNR 2015-H10 FC 1. 85938 657 656 69,812 | 2045/12/31

GNR 2016-H13 FC 2.13011 468 470 49,971 | 2066/ 6 /20

GNR 2017-H15 FC 1. 84938 1,317 1,316 139,923 | 2067/6 /20

GNR 2017-H18 FE 1. 57938 1,031 1,027 109, 178 | 2063/ 6 /20

GSAMP 2003-HE2 A3C 2.60135 403 400 42,572 | 2033/8/25

GSMS 2013-GC16 AAB 3.813 320 327 34,866 | 2046/11/10

GSMS 2014-GC24 AAB 3.65 700 714 75,907 | 2047/ 9 /10

HERTZ 2016-2A A 2.95 1,500 1,489 158,301 | 2022/ 3 /25

HVMLT 2005-9 2A1B 1.93118 899 889 94,542 | 2035/6 /20

JPMCC 2017-JP5 Al 2. 086 512 504 53,669 | 2050/3/15

LAN 2018-1A 1A 2.23578 830 830 88,300 | 2069/12/22

MLCC 2003-A 2A2 2. 27556 69 70 7,441 | 2028/3/25

MLMI 2003-A6 1A 3. 70487 74 75 8,022 | 2033/9/25

MSBAM 2014-C14 A2 2.916 355 357 37,986 | 2047/2/15

MSC 2016-UBS9 Al 1.711 572 564 60,026 | 2049/3 /15

NCSEA 2011-1 A3 2. 6452 260 261 27,751 | 2041/10/25

NCSEA 2013-1 A 2.06135 983 982 104, 457 | 2039/12/26

NMOTR 2017-B A 2.0175 1, 300 1,304 138,713 | 2022/4 /18

NSLT 2005-2 A5 1. 75793 301 298 31,752 | 2037/3/23

NSLT 2006-2 A6 1. 8652 1,334 1,339 142,361 | 2031/4 /25

PHEAA 2013-2A Al 2.11135 578 576 61,245 | 2030/ 4 /25

RASC 2005-KS12 M1 2.00135 434 434 46,215 | 2036/ 1/25
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FERRIES: | SEMT 9 2A 2. 969684 85 83 8,879 | 2032/9/20
(B &%) | SLCLT 2005-1 A4 1. 98875 280 273 29,030 | 2045/ 2/15
SLCLT 2008-1 A4A 3.18849 946 978 104,059 | 2032/12/15

SLMA 2002-A A2 2.13849 571 570 60,603 | 2030/12/16

SLMA 2003-14 A6 2. 0452 1, 400 1,398 148,633 | 2025/7 /25

SLMA 2003-4 A5E 2.33849 497 495 52,679 | 2033/3/15

SLMA 2005-B A4 1.91849 1, 000 973 103,529 | 2039/6 /15

SLMA 2006-A A5 1. 87849 1,055 1,026 109,148 | 2039/6 /15

SLMA 2013-6 A3 2.21135 1,326 1,340 142,460 | 2055/ 6 /25

SYNCT 2016-3 A 1.58 1,270 1,252 133,158 | 2022/9/15

TRUMN 2005-1 A 1.99135 44 44 4,732/| 2037/3/25

WAMU 2003-S6 2A8 1.96135 23 23 2,488 | 2018/7 /25

WECM 2012-1.C5 ASB 2.528 244 243 25,872 | 2045/10/15

WECM 2014-LC16 ASB 3.477 390 395 42,043 | 2050/ 8/15

WEMBS 2004-Y 1A1 3. 740737 208 213 22,651 | 2034/11/25

WERBS 2014-C24 ASB 3.324 700 703 74,809 | 2047/11/15

LB | ACTAVIS FUNDING SCS FRN 2. 62878 490 490 52,107 | 2018/3 /12
(EDERIENGE) | AETNA INC 1.7 353 352 37,453 | 2018/6/7
AMGEN INC FRN 2. 04594 487 489 52,077 | 2019/5 /22
ANHEUSER-BUSCH INBEV FRN 2. 4634 600 601 63,912 | 2018/8/1

BANK OF MONTREAL FRN 2. 38408 467 470 49,973 | 2019/7/18

BANK OF MONTREAL FRN 2. 16606 634 636 67,655 | 2022/9/11

BANK OF NY MELLON CO FRN 1. 82594 591 591 62,870 | 2018/5 /22

BERKSHIRE HATHAWAY FRN 2.27849 1, 060 1,066 113,421 | 2019/3/15

BP CAPITAL MARKETS FRN 2. 26331 418 422 44,948 | 2022/ 9/19
COMMONWEALTH BANK FRN 1. 94878 950 950 101,002 | 2018/3 /12

CVS HEALTH CORP 1.9 674 672 71,539 | 2018/7 /20

EXXON MOBIL FRN 2. 26063 1,065 1,073 114,072 | 2019/3/1

FREDDIE MAC 1.05 1,500 1,495 158,963 | 2018/ 7 /27

GILEAD SCIENCES INC FRN 1. 84548 845 845 89,894 | 2019/ 3/20

GOLDMAN SACHS GROUP FRN 2. 55225 1,267 1,269 134,950 | 2022/10/31

JOHN DEERE CAPITAL FRN 2.00263 1,255 1,259 133,893 | 2022/9/8

MORGAN STANLEY FRN 3.1484 560 565 60,125 | 2019/2/1

NATIONAL AUSTRALIA B FRN 2. 38447 954 956 101,634 | 2018/7 /23

NATIONAL BANK OF CANADA 2.1 557 555 59,071 | 2018/12/14

NORDEA BANK AB FRN 2. 44042 200 200 21,351 | 2018/9/17

PEPSICO INC FRN 2. 03594 550 553 58,791 | 2019/2 /22

SHELL INTL FIN FRN 2. 2605 565 568 60,473 | 2020/ 5 /11

SINOPEC GRP OVERSEA FRN 2. 62802 500 501 53,339 | 2019/4/10

SUMITOMO MITSUI BANK FRN 2. 48447 715 716 76,180 | 2018/7 /23

SUMITOMO MITSUI FINL FRN 2. 47408 1,042 1,044 110,977 | 2022/10/18

SVENSKA HANDELSBANKE FRN 1. 88263 1,315 1,319 140,254 | 2020/ 9/8

SVENSKA HANDELSBANKEN AB 1. 625 500 499 53,148 | 2018/ 3 /21

TECO FINANCE INC FRN 2.30802 1,100 1,100 116,979 | 2018/4/10

TOYOTA MOTOR CREDIT FRN 2.00263 1,054 1,059 112,613 | 2022/9/8

TYSON FOODS INC 2.25 350 340 36,216 | 2021/8/23

US BANK NA CINCINNAT FRN 1. 88447 1,262 1,259 133,858 | 2020/10/23
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