


Annualized
PRINCIPAL NOMINAL Rate of Portfolio Weighted MATURITY

CUSSIP AMOUNT COUPON Return Weighting Coupon DATE

Comenity Cap Bank - CD 20033ASN7 248,000.00       1.70000 1.70000 8.27% 0.14058019 10/12/2021
Morgan Stanley Bank - CD 61760AYP8 246,000.00       2.60000 2.60000 8.20% 0.21327109 4/11/2022
Goldman Sachs Bank - CD 38148PKT3 200,000.00       2.35000 2.35000 6.67% 0.15671891 6/14/2022
Allegiance BK Tex Housten 01748DAX4 248,000.00       2.15000 2.15000 8.27% 0.17779260 9/29/2022
Sallie Mae Bank - CD 795450H32 246,000.00       2.50000 2.50000 8.20% 0.20506836 12/20/2022
Citibank - CD 17312QL98 240,000.00       3.20000 3.20000 8.00% 0.25608536 5/23/2023
Medallion Bank - CD 58404DCM1 248,000.00       3.25000 3.25000 8.27% 0.26875625 7/31/2023
Enerbank USA - CD 29278TDM9 249,000.00       3.20000 3.20000 8.30% 0.26568856 9/28/2023
Morgan Stanley Bank NA 61690UGC8 200,000.00       2.60000 2.60000 6.67% 0.17339113 5/23/2024
BMW Bank North America 05580AXF6 249,000.00       0.50000 0.50000 8.30% 0.04151384 9/25/2025
Texas Exchange Bank Crowley 88241TJN19 225,000.00       0.60000 0.60000 7.50% 0.04501501 11/25/2025
BMO Harris Bank NA 0560XBY5 200,000.00       0.55000 0.55000 6.67% 0.03667889 2/18/2026
Bank United NA 066519QV4 200,000.00       0.95000 0.95000 6.67% 0.06335445 4/14/2026

2,999,000.00$ 2.01154 2.01154 100.00% 2.04391464
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