
UNAUDITED Schedule of Investments By Security Type for L-LEAF as of January 31, 2024

WAM 39 days / WAL 49 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

U.S. Treasury Debt

TREASURY BILL 912797GW1 $3,500,000.00 0.34% 03-OCT-2024 03-OCT-2024 5.32% $3,388,712.57 Govt A-1+ United States

TREASURY FLOATING RATE NOTE 91282CGY1 $1,000,000.00 0.10% 01-FEB-2024 30-APR-2025 5.43% $999,730.02 Govt AA+ United States

U.S. Government Agency Debt

INTERNATIONAL DEVELOPMENT CORPORAT 90376PBR1 $5,833,333.00 0.57% 07-FEB-2024 07-FEB-2024 5.28% $5,833,333.12 Agency AA+ United States

INTERNATIONAL DEVELOPMENT CORPORAT 90376PAU5 $2,232,143.00 0.22% 07-FEB-2024 07-FEB-2024 5.10% $2,232,142.85 Agency AA+ United States

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

CAISSE AMORTISSEMENT DE LA DETTE SOCIALE 12802VBS4 $15,000,000.00 1.46% 26-FEB-2024 26-FEB-2024 5.51% $14,942,260.80 P-1 A-1+ France

HYDRO-QUEBEC 44881LCD5 $10,425,000.00 1.02% 13-MAR-2024 13-MAR-2024 5.38% $10,360,368.44 P-1 A-1+ Canada

HYDRO-QUEBEC 44881LB53 $10,000,000.00 0.97% 05-FEB-2024 05-FEB-2024 5.33% $9,992,684.50 P-1 A-1+ Canada

HYDRO-QUEBEC 44881LC11 $9,000,000.00 0.88% 01-MAR-2024 01-MAR-2024 5.39% $8,960,175.00 P-1 A-1+ Canada

BRITISH COLUMBIA PROVINCE OF 11070JDA5 $5,650,000.00 0.55% 10-APR-2024 10-APR-2024 5.65% $5,591,370.80 P-1 A-1+ Canada

KFW 48246TE21 $5,000,000.00 0.49% 02-MAY-2024 02-MAY-2024 5.76% $4,932,940.50 P-1 A-1+ Germany

FMS WERTMANAGEMENT AOER 34411GE28 $2,000,000.00 0.19% 02-MAY-2024 02-MAY-2024 5.73% $1,972,936.32 P-1 A-1+ Germany

FMS WERTMANAGEMENT AOER 34411GE36 $2,000,000.00 0.19% 03-MAY-2024 03-MAY-2024 5.73% $1,972,654.90 P-1 A-1+ Germany

Certificate of Deposit

SUMITOMO MITSUI TRUST BANK LTD (NEW YORK BRANCH) 86564PNT4 $11,500,000.00 1.12% 26-APR-2024 26-APR-2024 5.41% $11,499,845.10 P-1 A-1 Japan

MIZUHO BANK LTD (NEW YORK BRANCH) 60710TGS4 $8,000,000.00 0.78% 01-FEB-2024 20-FEB-2024 5.72% $8,001,420.48 P-1 A-1 Japan

NORDEA BANK ABP (NEW YORK BRANCH) 65558UE32 $7,000,000.00 0.68% 02-FEB-2024 02-FEB-2024 5.13% $6,999,830.32 P-1 A-1+ Finland

CITIBANK NA 17330QFK8 $7,000,000.00 0.68% 20-JUN-2024 20-JUN-2024 5.92% $7,011,144.00 P-1 A-1 United States

CREDIT AGRICOLE CORPORATE AND INVESTMENT BANK (NEW YORK BRANCH) 22536DHM3 $7,000,000.00 0.68% 21-MAY-2024 21-MAY-2024 5.69% $7,005,270.65 P-1 A-1 France

NORDEA BANK ABP (NEW YORK BRANCH) 65558UY22 $7,000,000.00 0.68% 01-FEB-2024 18-APR-2024 5.83% $7,006,076.35 P-1 A-1+ Finland

CANADIAN IMPERIAL BANK OF COMMERCE (NEW YORK BRANCH) 13606KC79 $6,650,000.00 0.65% 13-JUN-2024 13-JUN-2024 5.90% $6,659,059.83 P-1 A-1 Canada

COMMONWEALTH BANK OF AUSTRALIA (NEW YORK BRANCH) 20271EG29 $6,500,000.00 0.63% 27-NOV-2024 27-NOV-2024 5.70% $6,530,852.71 P-1 A-1+ Australia

SUMITOMO MITSUI TRUST BANK LTD (NEW YORK BRANCH) 86564PMG3 $6,500,000.00 0.63% 01-FEB-2024 08-JUL-2024 5.58% $6,503,108.50 P-1 A-1 Japan

BANK OF AMERICA NA 06051WFW9 $6,000,000.00 0.58% 14-NOV-2024 14-NOV-2024 5.75% $6,023,100.90 P-1 A-1 United States

BANK OF NOVA SCOTIA (HOUSTON BRANCH) 06417M4B8 $6,000,000.00 0.58% 01-FEB-2024 03-JUN-2024 5.78% $6,003,725.82 P-1 A-1 Canada

SUMITOMO MITSUI TRUST BANK LTD (NEW YORK BRANCH) 86564PNL1 $6,000,000.00 0.58% 01-FEB-2024 22-JUL-2024 5.52% $6,001,013.70 P-1 A-1 Japan

SUMITOMO MITSUI TRUST BANK LTD (NEW YORK BRANCH) 86564PPG0 $6,000,000.00 0.58% 01-FEB-2024 01-AUG-2024 5.49% $5,999,905.80 P-1 A-1 Japan

TORONTO-DOMINION BANK (NEW YORK BRANCH) 89115BHG8 $5,000,000.00 0.49% 24-MAY-2024 24-MAY-2024 5.82% $5,002,524.90 P-1 A-1+ Canada

BANK OF MONTREAL (CHICAGO BRANCH) 06367DFB6 $5,000,000.00 0.49% 29-NOV-2024 29-NOV-2024 5.60% $5,017,849.05 P-1 A-1 Canada

CREDIT INDUSTRIEL ET COMMERCIAL SA (NEW YORK BRANCH) 22536WEG7 $5,000,000.00 0.49% 17-JUN-2024 17-JUN-2024 5.46% $5,001,622.40 P-1 A-1 France

CREDIT INDUSTRIEL ET COMMERCIAL SA (NEW YORK BRANCH) 22536WCV6 $5,000,000.00 0.49% 01-FEB-2024 08-APR-2024 5.67% $5,002,301.70 P-1 A-1 France

CANADIAN IMPERIAL BANK OF COMMERCE (NEW YORK BRANCH) 13606KTV8 $4,000,000.00 0.39% 04-MAR-2024 04-MAR-2024 5.60% $3,999,696.08 P-1 A-1 Canada

WESTPAC BANKING CORPORATION (NEW YORK BRANCH) 96130ATZ1 $4,000,000.00 0.39% 01-FEB-2024 22-MAY-2024 5.90% $4,006,017.96 P-1 A-1+ Australia

BNP PARIBAS (NEW YORK BRANCH) 05593D3X9 $4,000,000.00 0.39% 18-DEC-2024 18-DEC-2024 5.23% $4,002,827.52 P-1 A-1 France

BANK OF AMERICA NA 06054R5W8 $3,678,000.00 0.36% 06-FEB-2024 06-FEB-2024 5.44% $3,677,322.88 P-1 A-1 United States

CITIBANK NA 17330QCU9 $3,000,000.00 0.29% 04-MAR-2024 04-MAR-2024 5.80% $3,000,507.93 P-1 A-1 United States

CANADIAN IMPERIAL BANK OF COMMERCE (NEW YORK BRANCH) 13606KWK8 $3,000,000.00 0.29% 08-FEB-2024 08-FEB-2024 5.40% $2,999,902.38 P-1 A-1 Canada

BANK OF AMERICA NA 06051WCB8 $3,000,000.00 0.29% 21-AUG-2024 21-AUG-2024 6.00% $3,009,381.21 P-1 A-1 United States

CITIBANK NA 17330QES2 $3,000,000.00 0.29% 10-MAY-2024 10-MAY-2024 5.89% $3,003,021.63 P-1 A-1 United States

BANK OF AMERICA NA 06051WAV6 $3,000,000.00 0.29% 14-MAY-2024 14-MAY-2024 5.90% $3,002,813.16 P-1 A-1 United States

CITIBANK NA 17330QEU7 $3,000,000.00 0.29% 18-MAR-2024 18-MAR-2024 5.80% $3,000,875.52 P-1 A-1 United States

BNP PARIBAS (NEW YORK BRANCH) 05593D2H5 $3,000,000.00 0.29% 19-AUG-2024 19-AUG-2024 5.72% $3,006,102.24 P-1 A-1 France

BARCLAYS BANK PLC (NEW YORK BRANCH) 06742T7K6 $3,000,000.00 0.29% 20-JUN-2024 20-JUN-2024 5.57% $3,001,822.92 P-1 A-1 United Kingdom

MUFG BANK LTD (NEW YORK BRANCH) 55380UQS9 $2,500,000.00 0.24% 28-MAY-2024 28-MAY-2024 5.68% $2,501,591.98 P-1 A-1 Japan

TORONTO-DOMINION BANK (NEW YORK BRANCH) 89115BBZ2 $2,000,000.00 0.19% 02-OCT-2024 02-OCT-2024 6.00% $2,009,519.42 P-1 A-1+ Canada

CITIBANK NA 17330QEN3 $1,450,000.00 0.14% 26-FEB-2024 26-FEB-2024 5.80% $1,450,275.34 P-1 A-1 United States

BANK OF MONTREAL (CHICAGO BRANCH) 06367DA39 $1,000,000.00 0.10% 28-MAY-2024 28-MAY-2024 5.82% $1,000,703.44 P-1 A-1 Canada

WESTPAC BANKING CORPORATION (NEW YORK BRANCH) 96130AVU9 $1,000,000.00 0.10% 01-FEB-2024 31-JAN-2025 5.61% $999,599.14 P-1 A-1+ Australia

Non-Negotiable Time Deposit

SKANDINAVISKA ENSKILDA BANKEN AB ( BRYV5LYR7 $35,000,000.00 3.41% 01-FEB-2024 01-FEB-2024 5.32% $35,000,000.00 P-1 A-1 Sweden

ROYAL BANK OF CANADA (TORONTO BRAN BRYV5LYD8 $31,000,000.00 3.02% 01-FEB-2024 01-FEB-2024 5.32% $31,000,000.00 P-1 A-1+ Canada

SVENSKA HANDELSBANKEN AB (NEW YORK BRYV5LYG1 $15,000,000.00 1.46% 01-FEB-2024 01-FEB-2024 5.31% $15,000,000.00 P-1 A-1+ Sweden

CANADIAN IMPERIAL BANK OF COMMERCE BRYV60Q42 $10,000,000.00 0.97% 01-FEB-2024 01-FEB-2024 5.31% $10,000,000.00 P-1 A-1 Canada

CREDIT AGRICOLE CORPORATE AND INVE BRYV8W1L9 $8,772,000.00 0.85% 01-FEB-2024 01-FEB-2024 5.30% $8,772,000.00 P-1 A-1 France

Tender Option Bond

MIZUHO FLOATER/RESIDUAL TRUSTVARIO 144A 60700HFG9 $1,770,000.00 0.17% 07-FEB-2024 07-FEB-2024 5.43% $1,770,000.00 NR A-1 Japan

Variable Rate Demand Note

COLORADO HSG & FIN AUTH 196480WH6 $5,370,000.00 0.52% 07-FEB-2024 07-FEB-2024 5.37% $5,370,000.00 VMIG1 A-1 United Kingdom

COLORADO HSG & FIN AUTH 196480RR0 $4,935,000.00 0.48% 07-FEB-2024 07-FEB-2024 5.35% $4,935,000.00 VMIG1 A-1+ United States

Asset Backed Commercial Paper

BRITANNIA FUNDING COMPANY LLC 11042LBG4 $17,000,000.00 1.66% 16-FEB-2024 16-FEB-2024 5.61% $16,959,522.32 P-1 A-1 United Kingdom

AQUITAINE FUNDING COMPANY LLC 03843LBP2 $14,000,000.00 1.36% 23-FEB-2024 23-FEB-2024 5.40% $13,951,682.08 P-1 A-1 France

COLUMBIA FUNDING COMPANY LLC 19767CDG8 $12,000,000.00 1.17% 16-APR-2024 16-APR-2024 5.52% $11,862,828.48 P-1 A-1 United States

AQUITAINE FUNDING COMPANY LLC 03843LBG2 $10,000,000.00 0.97% 16-FEB-2024 16-FEB-2024 5.43% $9,976,063.70 P-1 A-1 France

MACKINAC FUNDING COMPANY LLC 55458EC65 $8,000,000.00 0.78% 06-MAR-2024 06-MAR-2024 5.81% $7,958,129.60 P-1 A-1 France

VERSAILLES COMMERCIAL PAPER LLC 92512LEF4 $8,000,000.00 0.78% 15-MAY-2024 15-MAY-2024 5.52% $7,875,586.64 P-1 A-1 France

COLUMBIA FUNDING COMPANY LLC 19767CB13 $7,500,000.00 0.73% 01-FEB-2024 01-FEB-2024 5.81% $7,498,891.35 P-1 A-1 United States

MACKINAC FUNDING COMPANY LLC 55458EF70 $7,000,000.00 0.68% 07-JUN-2024 07-JUN-2024 5.62% $6,868,385.93 P-1 A-1 France

VICTORY RECEIVABLES CORP 92646KB92 $6,869,000.00 0.67% 09-FEB-2024 09-FEB-2024 5.55% $6,859,832.43 P-1 A-1 Japan

BARTON CAPITAL SA 06945LCL0 $6,840,000.00 0.67% 20-MAR-2024 20-MAR-2024 5.51% $6,789,868.75 P-1 A-1 France

ALINGHI FUNDING COMPANY LLC 01626FFC7 $6,500,000.00 0.63% 12-JUN-2024 12-JUN-2024 5.80% $6,373,645.33 P-1 A-1 Switzerland

ALINGHI FUNDING COMPANY LLC 01626FCU0 $6,000,000.00 0.58% 28-MAR-2024 28-MAR-2024 5.83% $5,948,928.00 P-1 A-1 Switzerland

AQUITAINE FUNDING COMPANY LLC 03843LB15 $5,000,000.00 0.49% 01-FEB-2024 01-FEB-2024 5.55% $4,999,256.75 P-1 A-1 France

AQUITAINE FUNDING COMPANY LLC 03843LC48 $5,000,000.00 0.49% 04-MAR-2024 04-MAR-2024 5.41% $4,975,112.50 P-1 A-1 France

BRITANNIA FUNDING COMPANY LLC 11042LBM1 $4,500,000.00 0.44% 21-FEB-2024 21-FEB-2024 5.56% $4,485,893.27 P-1 A-1 United Kingdom

ALINGHI FUNDING COMPANY LLC 01626FFJ2 $3,500,000.00 0.34% 18-JUN-2024 18-JUN-2024 5.51% $3,428,963.79 P-1 A-1 Switzerland

BRITANNIA FUNDING COMPANY LLC 11042N2A3 $3,000,000.00 0.29% 01-FEB-2024 25-APR-2024 5.52%* $3,000,013.14 P-1 A-1 United Kingdom

BRITANNIA FUNDING COMPANY LLC 11042LBN9 $2,000,000.00 0.19% 22-FEB-2024 22-FEB-2024 5.56% $1,993,428.24 P-1 A-1 United Kingdom

U.S. Government Agency Repurchase Agreement

TRI-PARTY BMO CAPITAL MARKETS CORP BRYV5YP73 $120,000,000.00 11.69% 01-FEB-2024 01-FEB-2024 5.32% $120,000,000.00 NR A-1 United States

TRI-PARTY GOLDMAN SACHS & CO. LLC BRYV5YP65 $105,500,000.00 10.28% 01-FEB-2024 01-FEB-2024 5.32% $105,500,000.00 NR A-1 United States

TRI-PARTY CITIGROUP GLOBAL MARKETS BRYV5YP32 $75,000,000.00 7.31% 01-FEB-2024 01-FEB-2024 5.32% $75,000,000.00 P-1 A-1 United States

TRI-PARTY BOFA SECURITIES INC. BRYV5YN34 $10,000,000.00 0.97% 01-FEB-2024 01-FEB-2024 5.32% $10,000,000.00 NR A-1 United States

TRI-PARTY J.P. MORGAN SECURITIES L BRYV5YNV2 $10,000,000.00 0.97% 01-FEB-2024 01-FEB-2024 5.32% $10,000,000.00 P-1 A-1 United States

Financial Company Commercial Paper



COMMONWEALTH BANK OF AUSTRALIA 20272A2R6 $13,000,000.00 1.27% 16-FEB-2024 16-FEB-2024 5.40% $12,998,723.27 P-1 A-1+ Australia

BARCLAYS BANK PLC (NEW YORK BRANCH) 06743LB19 $10,000,000.00 0.97% 01-FEB-2024 01-FEB-2024 5.36% $9,998,533.90 P-1 A-1 United Kingdom

MACQUARIE BANK LTD 55607KC12 $10,000,000.00 0.97% 01-MAR-2024 01-MAR-2024 5.79% $9,955,000.00 P-1 A-1 Australia

MACQUARIE BANK LTD 55607NSP6 $9,000,000.00 0.88% 01-FEB-2024 16-FEB-2024 5.69% $9,001,148.58 P-1 A-1 Australia

BANK OF MONTREAL 06369LL78 $8,500,000.00 0.83% 07-NOV-2024 07-NOV-2024 5.72% $8,172,505.71 P-1 A-1 Canada

BPCE SA 05571BB77 $8,000,000.00 0.78% 07-FEB-2024 07-FEB-2024 5.82% $7,991,729.12 P-1 A-1 France

ROYAL BANK OF CANADA (NEW YORK BRANCH) 78016LAG6 $7,000,000.00 0.68% 01-FEB-2024 23-MAY-2024 5.91% $7,010,333.05 P-1 A-1+ Canada

NATIONAL AUSTRALIA BANK LTD 63254GXV2 $7,000,000.00 0.68% 01-FEB-2024 02-FEB-2024 5.79% $7,000,145.74 P-1 A-1+ Australia

BNZ INTERNATIONAL FUNDING LTD (LONDON BRANCH) 0556X0CD4 $7,000,000.00 0.68% 13-MAR-2024 13-MAR-2024 5.53% $6,955,998.00 P-1 A-1+ Australia

DNB BANK ASA 2332K0EU2 $7,000,000.00 0.68% 28-MAY-2024 28-MAY-2024 5.65% $6,880,425.79 P-1 A-1+ Norway

NATIONAL AUSTRALIA BANK LTD 63254EDF4 $6,500,000.00 0.63% 15-APR-2024 15-APR-2024 5.79% $6,426,942.73 P-1 A-1+ Australia

AUSTRALIA AND NEW ZEALAND BANKING GROUP LTD 05253AHV5 $6,500,000.00 0.63% 29-AUG-2024 29-AUG-2024 5.72% $6,306,763.26 P-1 A-1+ Australia

WESTPAC BANKING CORP 9612C44D0 $6,000,000.00 0.58% 01-FEB-2024 22-JUL-2024 5.78% $6,010,550.58 P-1 A-1+ Australia

NATIONAL AUSTRALIA BANK LTD 63254GZC2 $6,000,000.00 0.58% 01-FEB-2024 19-APR-2024 5.66% $6,003,388.08 P-1 A-1+ Australia

CITIGROUP GLOBAL MARKETS INC 17327ACN5 $6,000,000.00 0.58% 22-MAR-2024 22-MAR-2024 5.79% $5,953,351.98 P-1 A-1 United States

ING US FUNDING LLC 45685QFE4 $6,000,000.00 0.58% 14-JUN-2024 14-JUN-2024 5.65% $5,881,425.00 P-1 A-1 Netherlands

NATIONAL AUSTRALIA BANK LTD 63254EK41 $6,000,000.00 0.58% 04-OCT-2024 04-OCT-2024 5.29% $5,793,768.72 P-1 A-1+ Australia

MACQUARIE BANK LTD 55607KDC7 $5,500,000.00 0.54% 12-APR-2024 12-APR-2024 5.73% $5,439,236.00 P-1 A-1 Australia

NATIXIS (NEW YORK BRANCH) 63873JB74 $5,000,000.00 0.49% 07-FEB-2024 07-FEB-2024 5.78% $4,994,842.35 P-1 A-1 France

DNB BANK ASA 2332K0FD9 $5,000,000.00 0.49% 13-JUN-2024 13-JUN-2024 5.90% $4,903,524.95 P-1 A-1+ Norway

WESTPAC BANKING CORP 9612C0LE7 $4,750,000.00 0.46% 14-NOV-2024 14-NOV-2024 5.71% $4,562,834.80 P-1 A-1+ Australia

WESTPAC BANKING CORP 9612C43Y5 $4,000,000.00 0.39% 01-FEB-2024 19-APR-2024 5.81% $4,003,411.28 P-1 A-1+ Australia

SWEDBANK AB 87019RCE4 $4,000,000.00 0.39% 14-MAR-2024 14-MAR-2024 5.81% $3,974,741.80 P-1 A-1 Sweden

MACQUARIE BANK LTD 55607KDJ2 $4,000,000.00 0.39% 18-APR-2024 18-APR-2024 5.81% $3,952,194.68 P-1 A-1 Australia

UBS AG (LONDON BRANCH) 90351WEX9 $4,000,000.00 0.39% 31-MAY-2024 31-MAY-2024 5.99% $3,927,733.44 P-1 A-1 Switzerland

DNB BANK ASA 2332K0NN8 $4,000,000.00 0.39% 22-JAN-2025 22-JAN-2025 5.17% $3,807,326.52 P-1 A-1+ Norway

WESTPAC BANKING CORP 9612C43J8 $3,500,000.00 0.34% 01-FEB-2024 19-APR-2024 5.83% $3,503,138.87 P-1 A-1+ Australia

MACQUARIE BANK LTD 55607KHU3 $3,500,000.00 0.34% 28-AUG-2024 28-AUG-2024 5.35% $3,394,507.10 P-1 A-1 Australia

WESTPAC BANKING CORP 9612C0L72 $3,500,000.00 0.34% 07-NOV-2024 07-NOV-2024 5.71% $3,365,211.33 P-1 A-1+ Australia

NATIONAL AUSTRALIA BANK LTD 63254GYU3 $3,000,000.00 0.29% 01-FEB-2024 12-APR-2024 5.81% $3,002,406.48 P-1 A-1+ Australia

NATIONAL AUSTRALIA BANK LTD 63254EB17 $3,000,000.00 0.29% 01-FEB-2024 01-FEB-2024 5.44% $2,999,560.68 P-1 A-1+ Australia

MACQUARIE BANK LTD 55607KBC9 $3,000,000.00 0.29% 12-FEB-2024 12-FEB-2024 5.55% $2,994,615.63 P-1 A-1 Australia

BANK OF MONTREAL 06369LD36 $3,000,000.00 0.29% 03-APR-2024 03-APR-2024 5.82% $2,972,001.75 P-1 A-1 Canada

DNB BANK ASA 2332K0GW6 $3,000,000.00 0.29% 30-JUL-2024 30-JUL-2024 5.94% $2,922,311.79 P-1 A-1+ Norway

ING US FUNDING LLC 45685QJ34 $3,000,000.00 0.29% 03-SEP-2024 03-SEP-2024 5.67% $2,907,872.40 P-1 A-1 Netherlands

MACQUARIE BANK LTD 55607KD86 $2,580,000.00 0.25% 08-APR-2024 08-APR-2024 5.73% $2,553,053.71 P-1 A-1 Australia

AUSTRALIA AND NEW ZEALAND BANKING GROUP LTD 05253MUQ5 $2,500,000.00 0.24% 01-FEB-2024 02-APR-2024 5.71%* $2,501,687.55 P-1 A-1+ Australia

ROYAL BANK OF CANADA (NEW YORK BRANCH) 78016LAJ0 $2,000,000.00 0.19% 01-FEB-2024 21-JAN-2025 5.66% $2,000,022.56 P-1 A-1+ Canada

MACQUARIE BANK LTD 55607KH17 $2,000,000.00 0.19% 01-AUG-2024 01-AUG-2024 5.34% $1,947,166.88 P-1 A-1 Australia

Non-Financial Company Commercial Paper

HAT HOLDINGS I LLC / HAT HOLDINGS II LLC 41875PBV1 $10,000,000.00 0.97% 29-FEB-2024 29-FEB-2024 5.40% $9,956,426.60 P-1 A-1 United States

HAT HOLDINGS I LLC / HAT HOLDINGS II LLC 41875PB66 $6,500,000.00 0.63% 06-FEB-2024 06-FEB-2024 5.43% $6,494,163.91 P-1 A-1 United States

HAT HOLDINGS I LLC / HAT HOLDINGS II LLC 41875PB90 $5,000,000.00 0.49% 09-FEB-2024 09-FEB-2024 5.42% $4,993,260.30 P-1 A-1 United States

Other Instrument - Note

TOYOTA MOTOR CREDIT CORP MTN 89236TKS3 $2,270,000.00 0.22% 01-FEB-2024 22-FEB-2024 5.69% $2,270,149.16 A1 A+ Japan

TOTAL $1,026,574,476.00 100.00% $1,022,957,111.11


