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Ally Auto Receivables Trust 2022-3 5.29% 15-aug-2025 02008DAB  US02008DAB55 37,023 99.94 0.06 37,075.52

American Credit Acceptance Receivables Trust 2023-1 5.45% 14-sep-2026 02530UAA  US02530UAA60 76,993 99.88 0.13 77,101.24 USA
American Credit Acceptance Receivables Trust 2023-2 5.89% 13-oct-2026 02529YAA  US02529YAA10 54,329 100.00 0.09 54,480.29 USA
American Credit Acceptance Receivables Trust 2023-3 6.0% 12-mar-2027 02530EAA US02530EAA29 65,465 100.09 0.11 65,710.48 USA
American Express Company Frn 03-may-2024 025816CU  US025816CU11 150,000 99.94 0.25 151,396.43 USA
Americredit Automobile Receivables Trust 2021-3 0.76% 18-aug-2026 03066JAC US03066JAC71 135,350 97.68 0.22 132,236.73 USA
Americredit Automobile Receivables Trust 2022-2 4.2% 18-dec-2025 03065WAB  US03065WAB19 126,308 99.66 0.21 126,045.71 USA
AMERICREDIT AUTOMOBILE RECEIVABLES TRUST 2023-2AMCAR 2023-2 A15.723000% 09/18/20 03065UAA7 — 109,243 100.00 0.18 109,431.50 USA
Ari Fleet Lease Trust 2021-a 0.37% 15-mar-2030 00217FAB US00217FAB13 30,152 99.79 0.05 30,093.55 USA
ARI FLEET LEASE TRUST 2023-BARIFL 2023-B A15.924000% 10/15/2024 04033GAAS — 101,914 100.08 0.17 102,233.11 USA
At&t Inc. 0.0% 19-mar-2024 0020A2CK  US0020A2CK62 550,000 98.74 0.91 543,072.48 USA
Athene Global Funding 0.95% 08-jan-2024 04685A2S US04685A2592 300,000 99.93 0.51 301,134.12 USA
Australia And New Zealand Banking Group Limited 0.0% 22-apr-2024 05253ADN  US05253ADN72 750,000 98.30 1.24 737,235.83  Australia
AUXILIOR TERM FUNDING 2023-1 LLCXCAP 2023-1A A15.864000% 11/15/2024 05335JAA1 — 87,257 100.03 0.15 87,484.38 USA
Banco Santander, S.a. 0.0% 22-feb-2024 05970RBN  US05970RBN44 200,000 99.17 0.33 198,341.34 Spain
Banco Santander, S.a. 0.0% 31-may-2024 05970REX US05970REX98 400,000 97.73 0.66 390,936.72 Spain
BANK MONTREAL CHICAGO BRH ILL CD D.8% 06367DED3 - 350,000 100.00 0.59 350,000.00 -
BANK OF AMERICA AUTO TRUST 2023-2BAAT 2023-2A A15.617000% 12/13/2024 06054YAAS — 309,647 100.04 0.52 310,431.60 USA
Bank Of Montreal 3.3% 05-feb-2024 06367WHH  US06367WHH97 300,000 99.73 0.51 303,206.40  Canada
Bank Of Montreal Frn 08-mar-2024 06368FAH US06368FAH29 300,000 100.00 0.51 301,193.70  Canada
Bhg Securitization Trust 2022-c 5.32% 17-oct-2035 08860DAA  US08860DAA19 40,475 99.35 0.07 40,281.29 USA
Bmw Vehicle Lease Trust 2021-2 0.43% 27-jan-2025 09690AAD  US09690AAD54 297,623  99.60 0.50 296,447.86 USA
BMW VEHICLE LEASE TRUST 2023-2BMWLT 2023-2 A15.687000% 10/25/2024 055979AA6 - 95,063 100.03 0.16 95,135.51 USA
BMW VEHICLE OWNER TRUST 2023-ABMWOT 2023-A A15.593000% 07/25/2024 05592XAA8 — 41,591 100.01 0.07 41,620.09 USA
Bpce 0.0% 06-mar-2024 05571BC6 US05571BC686 400,000 98.99 0.67 395,940.66 France
BRIDGECREST LENDING AUTO SECURITIZATION TRUST 2023BLAST 2023-1 A15.776000% 11/15 108056AA0 — 80,459 100.01 0.14 80,649.62 USA
CARMAX AUTO OWNER TRUST 2023-3CARMX 2023-3 A15.631000% 07/15/2024 14319BAA0 - 31,340 100.00 0.05 31,407.65 USA
Carvana Auto Receivables Trust 2020-p1 0.61% 08-oct-2026 14687AAP US14687AAP30 230,694 97.07 0.38 224,019.47 USA
CARVANA AUTO RECEIVABLES TRUST 2023-P3CRVNA 2023-P3 A15.663000% 08/10/2024 14688GAA2 - 1,532 100.00 0.00 1,536.55 USA
CARVANA AUTO RECEIVABLES TRUST 2023-P4CRVNA 2023-P4 A15.747000% 10/10/2024 14687NAA8 — 31,823 100.01 0.05 31,916.20 USA
CARVANA AUTO RECEIVABLES TRUST 2023-P5CRVNA 2023-P5 A15.637000% 01/10/2025 14687RAA9 - 110,000 100.03 0.19 110,202.91 USA
Caterpillar Financial Services Corporation Frn 10-jan-2024 14913R2T US14913R2T32 175,000 100.00 0.30 177,222.64 USA
CCG RECEIVABLES TRUSTCCG 2023-2 A15.751000% 11/14/2024 12511QAA7 - 79,345 100.04 0.13 79,566.74 USA
CHASE AUTO OWNER TRUST 2023-ACHAQT 2023-AA A15.698000% 09/25/2024 16144KAA6 — 60,154 100.02 0.10 60,196.44 USA
Chesapeake Funding Ii Llc 0.87% 15-aug-2032 165183CJ US165183C115 138,326  99.31 0.23 137,423.07 USA
CITIZENS AUTO RECEIVABLES TRUST 2023-2CITZN 2023-2 A15.739000% 09/16/2024 17295FAA2 — 142,413 100.02 0.24 142,758.25 USA
CNH EQUIPMENT TRUST 2023-ACNH 2023-A A15.425000% 05/15/2024 12664QAA2 - 28,996 99.99 0.05 29,053.81 USA
Cps Auto Receivables Trust 2021-c 1.21% 15-jun-2027 12598CAE US12598CAE66 342,127 99.18 0.57 339,478.59 USA
Cps Auto Receivables Trust 2022-c 4.18% 15-apr-2030 12664DAA  US12664DAA19 19,945 99.65 0.03 19,907.69 USA
Cps Auto Receivables Trust 2023-a 5.54% 16-mar-2026 12664LAA US12664LAA35 91,832 99.88 0.15 91,918.40 USA
Cps Auto Receivables Trust 2023-c 6.13% 15-sep-2026 223928AA  US223928AA05 89,402 100.16 0.15 89,757.77 USA
Credit Acceptance Auto Loan Trust 2021-3 1.0% 15-may-2030 22535GAA  US22535GAA04 165,349 98.64 0.27 163,163.34 USA
Credit Suisse Ag (new York Branch) 4.75% 09-aug-2024 22550L.2] US22550L.2194 300,000 99.32 0.51 303,595.62 USA
Daimler Trucks Finance North America Llc Frn 05-apr-2024 233853AK US233853AK68 175,000 100.07 0.30 177,846.66 USA
Daimler Trucks Retail Trust 2023-1 6.03% 15-sep-2025 233868AB  US233868AB47 110,000 100.19 0.19 110,469.33 USA
Dell Equipment Finance Trust 2021-2 0.53% 22-dec-2026 24702VAE US24702VAE20 104,119 99.19 0.17 103,282.66 USA
DELL EQUIPMENT FINANCE TRUST 2023-2DEFT 2023-2 A15.643000% 06/24/2024 24703GAA2 - 31,489 100.01 0.05 31,527.59 USA
DELL EQUIPMENT FINANCE TRUST 2023-3DEFT 2023-3 A15.759000% 10/22/2024 24702EAA8 — 66,900 100.07 0.11 67,019.09 USA
DEXT ABS 2023-2 LLCDEXT 2023-2 A15.743000% 11/15/2024 25216CAA8 - 56,705 100.01 0.10 56,834.74 USA
DLLAA 2023-1 LLCDLLAA 2023-1A A15.631000% 08/20/2024 23292HAA9 — 37,955 100.01 0.06 38,011.74 USA
DLLMT 2023-1 LLCDLLMT 2023-1A A15.533000% 05/20/2024 232989AA1 - 32,915 100.00 0.06 32,960.01 USA
Dnb Bank Asa 0.0% 23-feb-2024 2332K0BP US2332K0BP66 300,000 99.18 0.50 297,532.02  Norway
Donlen Fleet Lease Funding 2021-2 5.09% 11-dec-2034 257812AC  US257812AC18 33,532 99.91 0.06 33,598.60 USA
Drive Auto Receivables Trust 2021-1 1.02% 15-jun-2027 262108AE US262108AE35 30,914 99.45 0.05 30,758.02 USA
Drive Auto Receivables Trust 2021-3 1.11% 15-may-2026 262081AD  US262081AD45 11,273 99.79 0.02 11,253.81 USA
Dt Auto Owner Trust 2023-2 5.88% 15-apr-2027 23346CAA  US23346CAA62 216,114 100.04 0.36 216,694.07 USA
Dt Auto Owner Trust 2023-3 6.29% 16-aug-2027 23345WAA  US23345WAA36 77,701 100.42 0.13 78,217.57 USA

Source: FactSet. Excludes cash.

Christian Brothers Investment Services Inc. | www.cbisonline.com | (877) 550-2247 | info@cbisonline.com


https://cbisonline.com/us/wp-content/uploads/sites/2/2024/01/CRI-Ultra-Short-Bond-Quarter-Holdings-12-23.xlsx

Catholic Responsible Investments

Ultra Short Bond Fund !’ CBIS

PORTFOLIO HOLDINGS | ALL DATA AS OF 12/31/23
Download Excel Format

Portfo Country of
Security Name Weight | Market Value Issuer

Enbridge Inc. Frn 16-feb-2024 29250NBM  US29250NBM65 250,000 100.00 0.42 251,911.90  Canada
Enterprise Fleet Financing 2020-2 Llc 0.61% 20-jul-2026 29375MAB = US29375MAB37 55,116  99.65 0.09 54,930.64 USA
Enterprise Fleet Financing 2020-2 Lic 0.65% 20-jul-2026 29375MAC  US29375MAC10 225,000 98.66 0.37 222,020.92 USA
ENTERPRISE FLEET FINANCING 2023-2 LLCEFF 2023-2 A15.793000% 06/20/2024 29375NAA3 - 63,511 100.02 0.11 63,614.67 USA
ENTERPRISE FLEET FINANCING 2023-3 LLCEFF 2023-3 A15.906000% 10/21/2024 29374LAA8 = 166,714 100.12 0.28 167,153.63 USA
Enterprise Fleet Financing Series 2021-2 0.48% 20-may-2027 29374YAB US29374YABS3 202,640 97.87 0.33 198,355.94 USA
Exeter Automobile Receivables Trust 2022-1 2.18% 15-jun-2026 30167JAD US30167JAD63 104,673 99.68 0.18 104,423.16 USA
Exeter Automobile Receivables Trust 2022-4 4.33% 17-feb-2026 30166BAC US30166BAC63 27,351 99.92 0.05 27,376.41 USA
Exeter Automobile Receivables Trust 2023-1 5.58% 15-apr-2026 30168BAC  US30168BAC46 250,000 99.85 0.42 250,169.40 USA
Exeter Automobile Receivables Trust 2023-1 5.61% 16-jun-2025 30168BAB US30168BAB62 16,230 99.98 0.03 16,262.84 USA
Exeter Automobile Receivables Trust 2023-2 5.87% 17-nov-2025 30168CAB  US30168CAB46 56,916  99.99 0.10 57,041.79 USA
Exeter Automobile Receivables Trust 2023-3 6.11% 15-sep-2025 301989AB US301989AB53 107,396 100.02 0.18 107,677.14 USA
EXETER AUTOMOBILE RECEIVABLES TRUST 2023-4EART 2023-4A A15.608000% 09/16/2024 30166TAAL = 34,314 100.00 0.06 34,387.59 USA
FIFTH THIRD AUTO TRUST 2023-1FITAT 2023-1 A15.618000% 08/15/2024 31680EAA9 - 76,535 100.01 0.13 76,710.14 USA
Flagship Credit Auto Trust 2022-1 1.79% 15-oct-2026 33845VAA  US33845VAA98 102,731 98.41 0.17 101,163.91 USA
Flagship Credit Auto Trust 2022-3 4.06% 15-oct-2025 33845PAC  US33845PAC86 268,859 99.87 0.45 268,937.95 USA
FLAGSHIP CREDIT AUTO TRUST 2023-3FCAT 2023-3 A15.642000% 08/15/2024 33846BAA2 = 20,685 100.01 0.03 20,732.37 USA
Ford Credit Auto Lease Trust 2021-b 0.66% 15-jan-2025 345329AE US345329AE64 66,888 99.79 0.11 66,764.87 USA
FORD CREDIT AUTO OWNER TRUST 2023-BFORDO 2023-B A15.517000% 07/15/2024 344930AA0 = 57,048 100.00 0.10 57,171.99 USA
FOURSIGHT CAPITAL AUTOMOBILE RECEIVABLES TRUST 202FCRT 2023-2 A15.624000% 07/15/ 35104AAA6 - 20,262 100.01 0.03 20,307.10 USA
FREDDIE MAC REMICSFHR 4470 A4.000000% 05/15/2043 3137BIBY8 = 223,492 99.16 0.37 222,299.65 USA
Glencore Funding Llc 4.625% 29-apr-2024 378272AH US378272AH10 450,000 99.52 0.76 451,416.15 USA
GLS AUTO RECEIVABLES ISSUER TRUST 2023-3GCAR 2023-3A A15.715000% 08/15/2024 36267PAA4 = 55,531 100.00 0.09 55,656.00 USA
GLS AUTO SELECT RECEIVABLES TRUST 2023-2GSAR 2023-2A A15.857000% 10/15/2024 36269EAA7 - 59,718 100.03 0.10 59,870.60 USA
GM FINANCIAL AUTOMOBILE LEASING TRUST 2023-3GMALT 2023-3 A15.634000% 08/20/2024 379929AA0 = 20,722 100.01 0.03 20,753.39 USA
Gm Financial Consumer Automobile Receivables Trust 2020-2 1.74% 16-aug-2025 36258VAE US36258VAE48 100,426  99.81 0.17 100,302.65 USA
GM FINANCIAL CONSUMER AUTOMOBILE RECEIVABLES TRUSTGMCAR 2023-3 A15.560000% 07/16 36267KAA5 = 19,292 100.01 0.03 19,325.62 USA
Government Of The United States Of America 0.0% 02-apr-2024 9127973L US912797JL25 1,250,000 98.69 2.07 1,233,597.63 USA
Government Of The United States Of America 0.0% 04-apr-2024 912797GZ  US912797GZ48 1,000,000 98.66 1.66 986,601.10 USA
Government Of The United States Of America 0.0% 04-jan-2024 912797FW  US912797FW26 1,000,000 99.97 1.68 999,711.80 USA
Government Of The United States Of America 0.0% 05-mar-2024 9127971G US912797)G30 1,175,000 99.09 1.96 1,164,329.71 USA
Government Of The United States Of America 0.0% 06-feb-2024 9127971C US9127973C26 1,150,000 99.49 1.92 1,144,107.98 USA
Government Of The United States Of America 0.0% 07-mar-2024 912797GQ  US912797GQ49 675,000 99.06 1.12 668,669.65 USA
Government Of The United States Of America 0.0% 09-apr-2024 912797IM US912797IM08 675,000 98.59 1.12 665,496.57 USA
Government Of The United States Of America 0.0% 11-jan-2024 912797GC  US912797GC52 2,425,000 99.87 4.07 2,421,833.10 USA
Government Of The United States Of America 0.0% 12-mar-2024 9127973H US912797JH13 1,900,000 98.99 3.16 1,880,865.10 USA
Government Of The United States Of America 0.0% 13-feb-2024 9127971D US912797JD09 1,604,000 99.38 2.68 1,594,125.62 USA
Government Of The United States Of America 0.0% 14-mar-2024 912797GX US912797GX99 675,000 98.96 1.12 668,001.74 USA
Government Of The United States Of America 0.0% 15-feb-2024 912797GN  US912797GN18 1,250,000 99.36 2.09 1,242,010.38 USA
Government Of The United States Of America 0.0% 16-apr-2024 912797IN US912797IN80 650,000 98.48 1.08 640,151.10 USA
Government Of The United States Of America 0.0% 16-jan-2024 912797HZ  US912797HZ39 2,500,000 99.80 4.19 2,494,912.50 USA
Government Of The United States Of America 0.0% 18-jan-2024 912797GD  US912797GD36 2,000,000 99.77 3.35 1,995,314.80 USA
Government Of The United States Of America 0.0% 19-mar-2024 91279731 US9127971J78 1,225,000 98.89 2.04 1,211,419.41 USA
Government Of The United States Of America 0.0% 20-feb-2024 912797IE US912797JE81 575,000 99.28 0.96 570,884.47 USA
Government Of The United States Of America 0.0% 22-feb-2024 91279672 US9127967285 1,250,000 99.26 2.09 1,240,728.00 USA
Government Of The United States Of America 0.0% 23-apr-2024 9127971P US9127971P39 1,325,000 98.38 2.19 1,303,550.50 USA
Government Of The United States Of America 0.0% 23-jan-2024 912797IA US912797JA69 1,100,000 99.69 1.84 1,096,620.47 USA
Government Of The United States Of America 0.0% 26-mar-2024 91279731K US912797JK42 1,250,000 98.79 2.08 1,234,849.69 USA
Government Of The United States Of America 0.0% 27-feb-2024 9127973F US912797JF56 2,225,000 99.18 3.71 2,206,726.63 USA
Government Of The United States Of America 0.0% 28-mar-2024 912797GY US912797GY72 1,325,000 98.76 2.20 1,308,569.07 USA
Government Of The United States Of America 0.0% 30-apr-2024 9127971Q US912797JQ12 1,325,000 98.28 2.19 1,302,222.59 USA
Government Of The United States Of America 0.0% 30-jan-2024 9127971B US9127971B43 3,075,000 99.59 5.15 3,062,349.45 USA
GRANITE PARK EQUIPMENT LEASING 2023-1 LLCSCFGP 2023-1A A15.884000% 10/21/2024 387422AA6 = 92,312 100.04 0.16 92,484.74 USA
GREATAMERICA LEASING RECEIVABLESGALC 2023-1 A15.519000% 06/14/2024 39154TCA4 - 33,110 100.00 0.06 33,180.62 USA
Honda Auto Receivables 2021-1 Owner Trust 0.27% 21-apr-2025 43813GAC  US43813GAC50 116,417 98.79 0.19 115,010.69 USA
HPEFS EQUIPMENT TRUST 2023-2HPEFS 2023-2A A15.758000% 10/18/2024 44328UAA4 - 153,804 100.06 0.26 154,117.66 USA
Hsbc Usa Inc. 0.0% 05-jan-2024 40434PA5 US40434PA555 300,000 99.90 0.50 299,687.33 USA

Source: FactSet. Excludes cash.
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Hyundai Auto Lease Securitization Trust 2022-a 1.32% 15-dec-2025 44891WAD  US44891WAD11 275,000 98.53 0.46 271,085.65

Hyundai Auto Lease Securitization Trust 2023-a 5.2% 15-apr-2025 44933VAB US44933VAB71 142,788 99.87 0.24 142,897.82 USA
Hyundai Auto Receivables Trust 2020-c 0.49% 16-nov-2026 44891RAD  US44891RAD26 200,000 97.11 0.33 194,263.73 USA
HYUNDAI AUTO RECEIVABLES TRUST 2023-BHART 2023-B A15.581000% 07/15/2024 44933XAA5 — 33,542 100.01 0.06 33,616.65 USA
HYUNDAI AUTO RECEIVABLES TRUST 2023-CHART 2023-C A15.634000% 11/15/2024 44918CAA0 - 173,056 100.04 0.29 173,502.22 USA
Ing (us) Funding Llc 0.0% 01-apr-2024 45685QD1  US45685QD146 300,000 98.59 0.50 295,759.14 USA
John Deere Owner Trust 2020-b 0.72% 15-jun-2027 47787NAD  US47787NAD12 233,717 99.79 0.39 233,279.91 USA
KUBOTA CREDIT OWNER TRUST 2023-2KCOT 2023-2A A15.622000% 07/15/2024 500945AA8 — 29,160 100.00 0.05 29,223.22 USA
LAD AUTO RECEIVABLES TRUST 2023-4LADAR 2023-4A A15.706000% 11/15/2024 50571AAA9 - 158,877 100.02 0.27 159,258.73 USA
Lloyds Bank Plc 0.0% 03-apr-2024 53943RD3  US53943RD302 250,000 98.54 0.41 246,362.14 UK
Macquarie Bank Limited 0.0% 17-jan-2024 55607KAH  US55607KAH95 250,000 99.72 0.42 249,289.48  Australia
Marsh & Mclennan Companies, Inc. 3.875% 15-mar-2024 571748BF US571748BF82 175,000 99.59 0.30 176,284.61 USA
Mercedes-benz Auto Lease Trust 2021-b 0.4% 15-nov-2024 58769KAD  US58769KAD63 23,438 99.81 0.04 23,396.95 USA
Mercedes-benz Finance North America Llc 3.65% 22-feb-2024 233851DS US233851DS02 175,000 99.77 0.30 176,847.39 USA
Mmaf Equipment Finance Lic 2020-b 0.49% 14-aug-2025 60700KAC  US60700KAC62 222,455 97.77 0.37 217,544.67 USA
MMAF EQUIPMENT FINANCE LLC 2023-AMMAF 2023-A A15.713000% 08/09/2024 55317WAA9 — 175,823 100.02 0.30 176,300.63 USA
New York Life Global Funding Frn 06-jun-2024 64953BAX  US64953BAX64 300,000 99.97 0.51 301,156.47 USA
NISSAN AUTO RECEIVABLES 2023-B OWNER TRUSTNAROT 2023-B A15.709000% 11/15/2024 65480MAAL — 221,378 100.04 0.37 221,965.62 USA
One Gas, Inc. 3.61% 01-feb-2024 68235PAE US68235PAES8 160,000 99.76 0.27 162,020.00 USA
Pacific Life Global Funding Ii Frn 06-dec-2024 6944PL2Q  US6944PL2Q10 300,000 100.27 0.51 302,130.63 USA
Pfs Financing Corp. 2021-a 0.0% 15-apr-2026 69335PDZ  US69335PDZ53 350,000 98.46 0.58 344,710.59 USA
Pnc Financial Services Group, Inc. 3.5% 23-jan-2024 693475AV US693475AV76 143,000 99.86 0.24 144,995.64 USA
PORSCHE FINANCIAL AUTO SECURITIZATION TRUST 2023-2PFAST 2023-2A A15.662000% 11/2 732916AA9 - 300,000 100.05 0.51 300,476.58 USA
PRESTIGE AUTO RECEIVABLES TRUST 2023-2PART 2023-2A A15.863000% 11/15/2024 74113VAA8 — 134,698 100.03 0.23 135,047.36 USA
Protective Life Global Funding Frn 11-dec-2024 743672AB  US743672AB33 150,000 100.37 0.25 151,090.41 USA
Royal Bank Of Canada 2.55% 16-jul-2024 78013XZU US78013XZU52 175,000 98.46 0.29 174,347.06  Canada
Santander Drive Auto Receivables Trust 2021-3 0.95% 15-sep-2027 80287EAE US80287EAE59 260,399 99.11 0.43 258,178.95 USA
Santander Drive Auto Receivables Trust 2022-2 2.98% 15-oct-2026 80286MAC  US80286MAC29 99,549 99.45 0.17 99,117.80 USA
Santander Drive Auto Receivables Trust 2022-5 4.11% 17-aug-2026 80287HAC ~ US80287HAC25 127,196  99.53 0.21 126,799.88 USA
Santander Drive Auto Receivables Trust 2023-1 5.36% 15-may-2026 80287GAB US80287GAB68 120,367 99.93 0.20 120,530.00 USA
Santander Drive Auto Receivables Trust 2023-3 6.08% 17-aug-2026 80285XAB  USB80285XAB10 32,046 100.18 0.05 32,179.41 USA
Santander Drive Auto Receivables Trust 2023-4 6.18% 16-feb-2027 802927AC US802927AC70 259,474 100.27 0.44 260,795.01 USA
Santander Drive Auto Receivables Trust 2023-6 6.08% 17-may-2027 80287DAB  US80287DAB38 95,000 100.34 0.16 95,549.69 USA
Santander Retail Auto Lease Trust 2021-a 0.6% 20-mar-2026 80286TAD  US80286TAD54 52,616 99.80 0.09 52,520.82 USA
Santander Retail Auto Lease Trust 2022-b 2.84% 20-may-2025 80287UAB  US80287UAB52 36,456 99.84 0.06 36,422.94 USA
SBNA AUTO LEASE TRUST 2023-ASBALT 2023-A A15.754000% 10/21/2024 78436TAA4 — 69,006 100.02 0.12 69,121.18 USA
SCF EQUIPMENT LEASING 2023-1 LLCSCFET 2023-1A A15.827000% 12/04/2024 784024AA9 - 100,000 100.03 0.17 100,172.22 USA
Skandinaviska Enskilda Banken Ab 0.0% 26-mar-2024 83050TCS US83050TCS87 405,000 98.68 0.67 399,657.82  Sweden
SOCIETE GENERALE COML PAPERCOMMERCIAL PAPER 0%02/12/2024 (MATURITY DATE) 83368YKLO - 250,000 99.33 0.42 248,317.81 -
Standard Chartered Bank 0.0% 07-mar-2024 85324TC7 US85324TC792 550,000 98.98 0.92 544,378.97 UK
Starbucks Corporation Frn 14-feb-2024 855244BB US855244BB41 175,000 100.00 0.30 176,352.16 USA
Svenska Handelsbanken Ab 0.0% 14-jun-2024 86960]FE US86960JFE01L 275,000 97.55 0.45 268,259.15  Sweden
Svenska Handelsbanken Ab 0.0% 24-jan-2024 86960JAQ US86960JAQ85 250,000 99.62 0.42 249,046.24  Sweden
TESLA AUTO LEASE TRUST 2023-ATESLA 2023-A A15.634000% 07/22/2024 88167PAA6 — 1,843 100.00 0.00 1,845.27 USA
TESLA AUTO LEASE TRUST 2023-BTESLA 2023-B A15.676000% 09/20/2024 88167QAA4 - 41,181 100.02 0.07 41,246.98 USA
TESLA ELECTRIC VEHICLE TRUST 2023-1TEVT 2023-1 A15.584000% 12/20/2024 881943AA2 — 90,000 100.02 0.15 90,143.60 USA
Thunder Bay Funding Lic 0.0% 23-jan-2024 88602TAP US88602TAP84 300,000 99.63 0.50 298,886.82 USA
Toronto-dominion Bank 2.35% 08-mar-2024 89114TZR US89114TZR66 475,000 99.40 0.80 475,655.79  Canada
Toronto-dominion Bank 3.25% 11-mar-2024 89114QCB  US89114QCB23 217,000 99.55 0.37 218,182.39  Canada
Toronto-dominion Bank Frn 04-mar-2024 89114QCR  US89114QCR74 175,000 99.99 0.30 175,750.84  Canada
Toronto-dominion Bank Frn 20-sep-2024 89115BA9 US89115BA917 250,000 100.17 0.42 250,743.45 USA
Toyota Auto Receivables 2020-c Owner Trust 0.57% 15-oct-2025 89237VAC US89237VAC37 181,730 98.58 0.30 179,190.28 USA
TOYOTA AUTO RECEIVABLES 2023-C OWNER TRUSTTAOT 2023-C A15.604000% 08/15/2024 89231FAA8 - 60,352 100.01 0.10 60,487.27 USA
Truist Bank Frn 17-jan-2024 89788JAD US89788JAD19 650,000 99.94 1.10 657,249.97 USA
United Auto Credit Securitization Trust 2023-1 6.32% 10-jul-2025 90945CAA  US90945CAA09 22,392 99.94 0.04 22,445.32 USA
VERDANT RECEIVABLES 2023-1 LLCVERD 2023-1A A15.822000% 08/12/2024 92339GAAL — 32,009 100.00 0.05 32,097.36 USA
Volkswagen Auto Lease Trust 2022-a 3.44% 21-jul-2025 92868AAC  US92868AAC99 275,000 99.23 0.46 273,111.11 USA

Source: FactSet. Excludes cash.
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VOLKSWAGEN AUTO LEASE TRUST 2023-AVWALT 2023-A A15.633000% 09/20/2024 92867UAAD 84,130 100.01 0.14 84,258.43

Volkswagen Auto Lease Trust 5.81% 20-oct-2026 92867UAD = US92867UAD46 275,000 101.30 0.47 279,071.95 USA
VOLKSWAGEN AUTO LOAN ENHANCED TRUST 2023-2VALET 2023-2 A15.601000% 11/20/2024 92867YAA2 = 275,000 100.01 0.46 275,423.53 USA
Wells Fargo & Company 3.75% 24-jan-2024 95000U2C ~ US95000U2C66 175,000 99.88 0.30 177,649.82 USA
Westlake Automobile Receivables Trust 2023-1 5.51% 15-jun-2026 96042XAB  US96042XAB10 183,674 99.87 0.31 183,837.26 USA
WESTLAKE AUTOMOBILE RECEIVABLES TRUST 2023-3WLAKE 2023-3A A15.781000% 08/15/2024 96041CAA0 - 146,777 100.02 0.25 147,135.00 USA
WESTLAKE AUTOMOBILE RECEIVABLES TRUST 2023-4WLAKE 2023-4A A15.877000% 11/15/2024 96041AAA4 = 259,408 100.03 0.44 260,075.25 USA
WESTLAKE AUTOMOBILE RECEIVABLES TRUST SERIES 2023-WLAKE 2023-P1 A15.644000% 08/1 96042UAA9 - 29,794 99.99 0.05 29,856.73 USA
Wheels Spv 2 Llc Series 2020-1 0.62% 20-aug-2029 96328DBU  US96328DBU72 278,730  99.07 0.46 276,176.25 USA
World Omni Auto Receivables Trust 2022-b 5.637% 15-oct-2025 98163QAC  US98163QAC33 12,744 100.02 0.02 12,775.63 USA

Source: FactSet. Excludes cash.
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