L7y
pa

w9 8

B

¥ ROMRIAIRDE Y TY,

BIVEREAE St B PEE S

-
o

it O# M

201847 H26 H 22202857 HTH £ T

i

R A #

BEEFEIEEFE~ORE LB L T, FED
WK ERRRR kEREEEER, KR
TV C Rl O A S oy U R 2T
W A U B DRI & R R R
DR EMZRREL BE L GEHAZITW
E3 AN

X1 KEY— R EEDLGABHY £T,

¥2 K RAVETONA A —)b RIS & O B E i

FEELET,

FRREE) Y R O A HAYIZ, AL
B PEICKT L C80%REZ AL LT
K TORE~ Y PEITVET,

TERENR

BEEGESR 2 TEREN R L LET,

THREFIR

A~ DOEHERE T EE A,

FE R FEREIR~ DB EEI S 11X IR 2 3%
FEEA,

NERE E~OFEE TG ITITHI R 2 &
FHA,

o B A E

SR SGAEOFPIE, B 2 E O TRk
BERE OF) T - FLY SN B L OEE
& GEHiRR 2 52 E ) %02 E LE
s

ISy B A BE VL . SRR 23 ELYEA AR K
e MEmEZIEL TRELET,
722 L, BT OEEITI BOTIEHY £
A,

BRSO RN DU TIT ISR 2 3%
T EBHOEARGEHIESWIEA 1T
WET,

BERHEE (£FR)

£X A UhLERK— 747
(FHRAREY)
<EBW : ADT=1F>

AW (GRELH - 20224F 9H12H)
oS HA (B A ¢ 20224E11 A 10A)
o6 (P A ¢ 20234 1A10AH)

ZREDERN

T T 7 o RIS E W& EHERLB L
FET,

ST, Y77y Nt ZORVCLRREZITHNELE
OT, LBHIM ORI OEE LT, THEH L LT
=3

ASH%ELBOIEEEBHY ET LY, BEVWHL L
FET,

ERXREREBERKIEH

| https://www. rakuten—toushin. co. jp/ ‘

RS I T H6E21 5

AR GERAHSE (&) OFRENE DO BEIWE

e

TEL : 03—6432—7746

ZAPIRER - E A ORI & FR5RFE T

MBEEOBESINASIC X £ LTIIRESHIC
BEWEHDELTZE N,

Rakuten #X &S &R




BAENOREIZET HEE
- SR ORI RERBEOEE AR EAICEVZRLTEY £, 20k, #HHOAFHOMERAH

ME—BLBNWZERnHY ET,
< —FENE, A - BEMNENZ EARLET,



sIIb1E R D ERELR

x m e f L T LT E——
/ OB | Pl | www |[MAEF| T
5 ! M % % B AH
1?}3 1281 (20204 9H10H) 10, 399 30 0.9 99. 1 39
5 | 1331 (20204211 H 10 H) 10, 321 30 N0. 5 99.5 39
#1481 (20214F 1A 12R) 10, 315 30 0.2 99. 8 50
%] 1581 (20214 3H10H) 10, 151 30 AL.3 99. 6 58
#1681 (20214F 5H10H) 10, 256 30 1.3 98.5 59
W 17EI(0214F TH12H) 10, 380 30 1.5 98. 8 89
a5 1841 (20214F 9H10H) 10, 375 30 0.2 98. 7 79
g 1981 (20214511 H 10H) 10, 401 30 0.5 98.5 77
3 | 2080 (20224F 1A11RH) 10, 205 30 A1.6 98. 1 76
#5213 (20224 3H10H) 9, 854 30 A3. 1 99. 3 73
E 201 (20224F 54 10H) 9, 323 30 N5. 1 100. 6 69
Wi | 234 (20224F THI11R) 9,176 30 AL.3 99. 1 108
o5 | 243 (20224F 9H 12H) 9, 169 30 0.3 102. 3 108
7| 2581 (20224E11 A 10H) 8,631 30 N5.5 98. 1 102
5% 261 (20234F 1H10H) 8, 895 30 3.4 97.8 105
(D) EHEATER O BETE R 1L 43 Bl &h 2,
(7£2) M7 7> RO@EMHGTE#HIIET WU RIFRBFE LRV, R Fv—7 BLUOSERKEZRELTEY 84,
LEREIR O EEMEBOHTS
e HoOHE Ol KA & {5 FL AL 5
RS - A H T = a A =
M % %
(# 1)20224F 7TH11H 9,176 — 99. 1
244 THR 9, 447 3.0 96.9
8H K 9, 181 0.1 99. 8
(4 R) 20224 9H12H 9,199 0.3 102.3
(4 %) 20224F 9H12H 9,169 — 102.3
e 9H K 8, 730 A4.8 99. 8
Hi2oH] TEES 8, 861 N34 98.9
(# F)20224E11H10H 8, 661 N5.5 98. 1
(# 1)20224E11H 10H 8, 631 — 98. 1
e REES 8, 862 2.7 98. 4
#2654 20K 8,716 1.0 97.9
(5 ) 20234F 1H10H 8,925 3.4 97.8

(7F) MIRIEUEAAR I Ay LA 2 ISP RITIN T,




e EI P DERRRE & SRDEM S &

WEEMEZOH

() Erilz)
11,000 250

[ mEERsE (G - SR (R — e BREEEmaE () |

1T L S ililliililiAili A 200
9,000 4 150
8,000 - 100
Z)B00 - 50
6,000 0
2022/7 /11 9/12 11/10 2023/1/10

524885 1 9,176H
SR26HA7K : 8,895 (BtA3ECZ90M)
B & R A21% (DEEBREN—X)

(kD RSB REIEEMAIT. HEE BUA) 2 0FRICERE LI bDERR L THALEZ DT, 77 v FEROEZNR/NRT 4 —~v A
ZRTHDTY,

(12) NREEFRET LN EI POV TIBEEN ZAA O —RC LV RRY £3, £z, 77 2 FOBASFIC LV Bi&ME b Ry
7. o T, FEANOBEROBEILORIZTRT LOTIEL Y FH A,

(13) Al P LA 1%, W O JLHI AR AT & L TRk L TV ET,

BEEMBOTLESHER

W77 Rt BE L TCWAEBEOETFRL T, (FELRT7 7 Rl E0WnET,) i LsioEr 24,
Fo, RET DK RAVEEICK L TR A~y VEERL TWDHT2D, K NV /TGO LB~
NN B AR NDRBEZITET,

VERRHI O FLMEMAEIL T L £ Lz, KEREMEEETFOKEE AR AETF R EIX TFTHELIZb oD, K RLET
A oA=L REAEETFR K EH SR SR AETF N LR L2 e, HERET 7 FhbD ) ¥ —3 7T 2 %FE
ERVELE, LAL, KRABRHHTEL EoCTRELED LITA, BAOSFZERKIC L0 BB~y DIC
MWD AR RPN U720, BBRERN~A T AFE L), REMEAZFL T T E L,



B ERE

LER O K EEE TS TIX. BEHEFN LA (ERMASITTH) UE Lz, 202248 4 22510 AT T T
KIHEH MR ER (CPT) O IE £ D 2321 7oA 7 VIRE D LA Y °FRB CRIE H Hefi il ) mBEIC L D 2
vﬂﬂﬁf’mm%m%m KEFBTE OO -8 &2 R T RFREO KR & & FICH BT BB N & E

D, EMESTFIIREL FRTAREMEARYE L, 20%. THEEZTEA10A KCPIE X ST, EHESTIX
KTFIZERT, A v 7 VEFHMERE L ORN Y RLERBIRE S EE2 7RI hif@iﬁ%%%¢éﬁ5%%k
70 F L7, BIERIIERR L TIIKIBIC ER/ Lo kTR Z DX F L, ZIETXTOERTEH EHA SR
SNE LA, BICBCRER B M 0B EE2Z 0T WERY — > 0&F] LR N T, B 524 ER | Y A
LOFEEFRIEI Y % L6 251 — /v KOWRIEA KR L E Uiz, KEMETS T, BRMESRFHE L2 i
A7y R (EMEICHT 2 EREEF) 2L, HEfigE TX 2 LE L,

BRI O KERH ST, FHEE R REERERE 20 F L0, BifERIARM L CIE EF LE L,
A 27 VEFHEA~ O WIFHESC202284 — 6 A IO K E A ERBE N FANIIES SN TN XY bIEFRER & 2o 7

e EEEE *l%ﬁiwﬁﬁﬁ T T ERERERD E L7z, L., THOREN 2 AGEL 2T A
T BN H TRRBEBEIC L B Z HIRFEE DR NIZIZ, A v 7 LiElhF 012 X B Bk & 2o fE ) =25
Mﬁ«@%ﬂ@ﬁ%iot:kﬂ%\%ﬁﬁ%mwﬁ¢@mmﬁfrﬁﬁﬁ&@@ibto%@&\wﬂ*ml
NG TRE THE 722 L EEZEBICEMSR O EFX—RT2 &, MXTHIIFEMEZRDbETRERE 2D
F Lz, B2 Z—RITIH., mRXAX—RBFAMR DY 7 #—RNEF LE—F., BESL—KHEEM R DR
BN Z IR LD E LT,

KRV ARSI, WK RA=13THE A X — b L., LRZ2EIT 2 KENEF] LB E2EDE L
T RIVE /M 2287 L, 20228510 1211990 LIRSSV ICI50M 224 LE L=, L L, TD%ITH
ABOF « BARERITR244ESY £ 7225 R0 SHEWI AZER L721E0, KEOAL 7L Ee—27 70 MR %E
WRETDREMER O LR —RLBARBITICE 2 P OBOREEZR 220 CHEMAME L, #ERIZIT132
Maik £ CHENESLE L,

KRALORH~NyYa X @y H7 47— FL— MR, KESFO EFICESTIER L, #IRD3%
WA HHIRITIFE % 2R Pl b k#EE TR LE L,

BLE 7> RDR— T+ UF

é77/ki£ BB EFGERA~ORE 218 U T, FEMISKREBRNFY | REREEE S, Kk LVETE
FE D EHFNTHIRE EITV, A 2 h DS OFEM L REEEMEOTEYNRREL B L CGEA 2TV
F9., Flo. ABRLDY R OKEE BHZ, MASMEBE IR L T80%RE L AR L LT TORE~Y
CEITWET,

éﬁﬁ%i KERR10%, KIEBE BRI R52%, K R TERE Y F55£38% 2 AR & L, Mhzo
FERBTTIR O b TREGFGRER~ DAL EZHERF L E LT,

X1 OREMKIC, REY — F2E05A0HY £,
2 Rk FARTCTHEAIED FIT, R FAVBTONAS - f =L FERB LUHHER R 2R LET,



BLET7 U RDRUFI—VLDER
U7 7 NITEHOREL RO Fv— 7 BLUOSBHREHEZRITTBY £EA,

WOEE
P2) XA e

MRy 23 O T BB YERRL ORI T - FLMFIAR B L O E A GHEAS 2 &4 £7.) FO M %

SEARE L U, ZRFERAs EEMAUKE, B ELBE L CGRELE Lz, 2B, HE&ICEY Lo
TSI O E E L TUL, REFEFEMEMNCER L, EROREATEHIS L OV TERWZLET,

O N ERIREDAER
17 A%7=0 - Blar)
o4 254 264
H H 2022/ETH12H ~20220F9 A 121 | 202249 A 13 H ~20224E11 310 H | 2022411 H 11 H ~2023F1 310 H
Lol A () 30 30 30
R FEHEMmARLE =) (%) (0. 326) (0. 346) (0. 336)
EE[2Ea (M) 19 25 30
LIOILE LIS (F) 10 4 —
B R gsE () 431 427 445

(ED) DL 1 BRIy ) OB IR YA 70 (X B IACh 0 77~ ROWEH E AR D 7.

(FE2) 15D 4 ) 3 B PR 6 OB 4 S5 OV FEIR 6 047 A Y72 PSS B, T M D AR B DA 1R 2 A 65 . X)L R 7 2
<7,

(HE3) TEMOULLE) 35 KOS IONAELA 1, PR & S TROR LT B2, AFF LI D MATE) L BLAVBARSH Y £,

BSEROERAH

B, KEHR10%, KERGEHEERE2%, K R TEFIEY £538% % ARy (Gl EHVERK A BUED
BEAGEEL LORD TE TH Y, WEMREEL L OZN L ~ORSHRIIFFEREFE SN DIHERH Y £
) & L, BT DIEARRLD IR - L REEFEAESF ~OMA LR MR 5 58T, £z, ZBREHY X7 0
& A BAYIZ, MASMEREE RIS L T80%RE 2 AL L THHATORE~y V2TV ET,



170274 DEFABEM

MU AVERHA
8 H 20224ET 12 H ~202341 7 10H H OH o # =
o R
(a) {ZFEHHEN 661 0.733% | (a) 155N =3 > -2 L VEHAE X (5 FEHE =%
SEH R SR FEHEA RIS, 96610 T,
(BfEath) (15) 0.165) | « ZFEL7=&E4&OEH O xHf
(B7Ea1t) (49) (0.551) | - WEAB OEHIRML, RfERREESESMEEORLN,
AEENTO T 7 > K OEBE D%
(Zitsth) (1) 0.017) | - iEAMPEOEE, FESt0 5 ORI OFEFT O
(b) EELEFETEEL 1 0.015 . Wi o5 EZEFEFRROR
(b) FEEEFCTHE= WO TR IS N &
(BEAFFERESR) 1) 0.015) | e EZFETHEHE, AMREAESORE OB, FEEMN AL
KA 5 FHoE
(c) AMFEATSIBL 0 0. 000 e v B OFAFESR G B
(c) AMREAES | Bi= W T 15k 1
(BEEAFRERES) (0) (0.000) | AAGFEAESIBLIL. AMFESEOIBI OEER AT HHEIC
B9 2 Bid:
(d) = H 28 0. 308 __ BiHrozoft#EH
(&) OB = g T i 1
(REEM) (22) 0.240) | - REEFIL, WEIMNTEBIT D RERITEICIL 5 AiGEs
%@1%%38&0‘%&@%% BREDBIREIC T 58
(EHEH) (=) (=) | -EEEMIT, BEEEASICKLY 770 ROERICRD
M
(IR ) (6) (0.068) | - FIRIZ ML, AiiFESJmHE, B, EHMEES
DOYERL, FIRR L OYEHE IR 28 H
(Z i) (0) 0.000) | + Ffhix, &EBEFTLE~OFEALSFEITHT D FHEE., 20
BB S REM PEDOTEE 0 D B S
& at 95 1.056
(FED BT OB HEFSE D75 bOENERS A ET) X, B - NI 0 ZRENRICEDNRS S 720, MEECLV R LEFHRET
¥
(752) #EHITFEB 2 LICHARBIINE LA L TH Y £7,
(1E3) AR5 102472 0 OZ o F 484 51t o T3 HHEIi4E Tk L T100% 5k U= b DT,
(FE4) F£EAOEAIL, 207 72 RBHBAN TN SBEE RN K- =B A% &0 E 8 A,

YA EEREE SR O BT OF AR T 2 11T R4 72 0 OB AWM NBATE D DI OV TEHAY 7~ ROMEICERT D
LT ET,



B (SERW) HEER

SRR OER - BRI - BAOKRE (RAlE LT, BEFHH. RERRATFERBLUA
MEEZELG (B2 bR <o) ZHR PR IR HR 0P REEME (1057:0) 2R UETHRL
TeRREER (FX) 132.15%TT,

EREHEERE —
0.08%

EREEER
s— (RIESH)
0.33%

ZDOthER
0.61%
HrER
2.15% EREEER
— (BRFEatt)
1.10%
EREEER
(ZsEawm) —
0.03%
HWREE (D+Q) 2.15%
OZDT7 7> ROBHEDEER 2.07%
QBESL T 7 RDEREEERAEDLER 0.08%
F1) 2077 FOEBRIZIATON D 0BAFMICB O CHWHBEREICKDEHLEZLDOTT,
¥2) FERIE. FAIE LT, BEFR. REEAFEEB L OAMESEG HizasEdA.
H3) FHRIE, ERBELLETT,
H4) HEXRT 7V REE. 2077 Y RELRIT =7 7V RPHAAN TV A EREREFHISE (V=77 F2KBL) T,

077y FOBREKRER7 7> FOBRIZ, St EESNHBPRZL2BAPHD T T,

BEIEET 7 Mo Tid, ERSHELDAFLLBMEEZERAL TV AEEPHVET,

LEOFHREHTHEH LD TY ., 207D, INH6DERHETLSETHD ., ERICHEELLBHOREIZELD
%9,

(1)
(1#2)
i
(1E5) 2077 ROBRIZ. v —7 7Y NP> BRI Z &R, RELT 7V NP7 BRAZE&AEE A
(ix6)
(1E7)
(1£8)

*8



TR H &S UGN
WX E{EFEAL %

L fF Bk M
= £t 72 £t
AU | 4 RO B0 | & #H
Fnr FHK v Tn FK Fv
s+ PN H— R« KE\ b — & EHAHETF 0.47 34 0.45 33
TAVA | 1v=T—X a7 KEEESHKETF 0.03 3 0.08 8
Xtrackers ¥ RAVEETAA « A —b REIEETR 0.97 33 1 40
N H— R - KERYIEMEETF 0. 25 16 0.13 8
/h at 1 87 1 90
(FED) &Rz LI,
(FE2) WTARISIZUIET, 7270 L, BATEOUT D3k, AR AL & e B A M TR,
FERBRACEDEEIKRE
HEEHIIH D A,
¥ RIEBERA LT, BEEEROEEEANCET 2EEH IEFH IEICHE STV S RIEBEATT,
B#IC&kbE 772 FORTE - iBFKR
HEEHIIH Y XA,
HAZE DB
BO7VFR #7727 XM ANEAER T 7 > FOBRM
N E BB R
77 N4 e FE i %
B3 %
BN e o | mmnem | 0
Fn Tk kv M %
NU T — K« KE b —Z NEEHSETR 3 272 35, 880 34. 1
ivz7—X - a7 KEGBSRETF 0.726 76 10, 099 9.6
Xtrackers K KA T/NA « A —)L FHAEETF 8 298 39, 297 37.3
N H— K« KEERHEEETF 2 134 17,729 16.8
P = : @& H 15 781 103, 008
o %M Bk B 1 - <97. 8%>

(D) AEHRELFTINR ORI 2 DA E O BECEAGOMEIC LY | MERK LZbDTT,
(72) < SWITHMEFEREIC AT DRHEFH O LR T,
(TE3) HAEOUT ¥, FHIAEO AR IO C, 7272 L BAECUT N ER, FHAGEEAS B A & 72 2 358013/ MECCRT



RESTMEDERK

Nz B
7 o _ B M K
BE A AE =4 %
M %
Eid “ 15 7t = B H 75 103, 008 97.3
s & @' E z Dl 2,908 2.7
fi'd % 17 i ) PE 7 #H 105,916 100. 0
(TE1) FFHATEEO AL A X5 C,
(752) YIERWIRICIS T B AMEHERE (103, 183T 1) R Z FEM PEREE (105, 916 T 1) 12/ B L3R iE, 97. 4% T,
(7E3) AMEREEPEIL, YRR R O Wl Z 1o 23 E O 3 REE A5 T2 EARG O M IC L 0 MEEHME L b 0T, ok, SIERIIRIZEH T 2 ME#H
BL— ME, 1% R=131.85[1 T,
s o > 3 o M 2 ~ =~ N P | M 2
EiE, A, TARUVEEMEORRE S VICEEDIRR
BEE. BF. TARUVEEMEBEDIKR
(20224F9 A 12H) . (20224E11 H10H) . (202341 410 H) B7E
IH H 24K 251K 263K
(A)E E 201,895, 732M 184,630, 991M 186, 122, 266M
a - A - o\ = v = 6, 000, 144 1,393,619 996, 298
B & Bt % % AE FGHEE 111,010, 753 100, 220, 702 103, 008, 552
PN 1% A 4 84, 688, 250 83,016, 670 82,117, 416
PN 1% firl £ & 196, 585 — —
(B)& & 93, 412, 909 82, 429, 068 80, 841, 070
* A 4 92, 684, 800 81, 804, 127 80, 205, 361
KX OB W w4y BEO& 354, 952 355, 250 355, 073
S E7N gt | 4 70, 058 40 42
FS A B i W | 278, 337 246, 462 256, 613
FS h F B 3 2 2
x o o ox B #H H 24, 759 23, 187 23,979
(C)#f & E E23 $8(A—B) 108, 482, 823 102, 201, 923 105, 281, 196
I i 118,317, 417 118, 416, 908 118, 357, 911
woH R B OB K& & A9, 834, 594 A16, 214, 985 A13,076, 715
(D)% En & #® a # 118,317, 4170 118,416,908 118,357,910
15 L= Y K ¥ i B8(C/D) 9, 169M 8,631H 8, 8950
(V8) MR T AKHILL18, 449, 01917, ZB24~263 "B INER & oo AKHIL390, 9931, 2524~ 261 rh — Mg e A%HI X482, 10111 T,



WS DIKR
o4 (F20224F TH12H 20224 9H12H)
#5054 (F20224F 9H13H ZFE20224E11H10H)
o6 (H20224FE11H11H E20234 1H10H)

TH E 041 %5253 Fi26 4
(A)ER E| = Jilrd B 575, 636M 664, 494HM 623,510
= Jifd B Y & 576, 136 662, 302 623, 083
%= il F SN 52 2,482 807
*x H F B AB52 A290 A\380
(B)H f{# & % % B B # 73,920 26,319,125 3,224,136
7 = i 11, 908, 689 11, 985, 769 14, 781, 756
7t = il A1, 834, 769 A18, 304, 894 A11, 557, 620
(C) 5 & Eid ] % 386, 280 A357, 111 2364, 455
(D) & #A i EA £(A+B+C) 263, 276 26,011,742 3,483,191
(E)eil #H # #w # &K =2 AT, 613,335 A7,701,835 A14, 048,780
(F)lBE m £ 7 2 8B # £ A2, 129,583 A2, 146,158 A2, 156,053
(fi i = ¢ Wy %8) (4, 282, 262) (4,287, 113) (4, 285, 820)
Ge B #H &= H % % (6,411, 845) (6, 433, 271) (16, 441, 873)
(@) it (D+E+F) A9, 479, 642 A15, 859, 735 A12,721, 642
(H) 4% = o il & A354, 952 A355, 250 A355, 073
R OB OB M B K £(GHH) A9, 834,594 A16, 214,985 A13,076, 715
BomoF O OE B O & A2, 129, 583 A2, 146, 158 A2, 156, 053
(A e % fH e ) (4, 282, 262) (4,287, 113) (4, 285, 820)
Ge B H &= M % % (6, 411, 845) (6, 433, 271) (6, 441, 873)
Sy Bl W fF B S & 824, 262 776, 062 984, 356
i itk 8 & & A8, 529, 273 A14, 844, 889 A11, 905, 018

D) HEEORPLOH T B) BEFEHFFTER/BIIIROTHIE LI LD b0 EELES,

(7%2) R OWRPLOHC (C) FEFEERENF I MEFEAMI T DB BT YL T O TERR L TVET,
(13) HIEORIOH T (F) BIMSFEEREE L H 2 DIL, [FREOIBNBEDEE, BMETE 2 LM bR 2 2 LW EF Sy 200 E T,

</\ﬁaé0>u+ﬁ_ui$z>
04 050 061
( )Pﬁaé SR %HW%% 233,315 307, 383 564, 463
(B)AMEACREREE _m g _
(B - e
(C) TR SR 4,282, 2621 4,287, 113 4, 285, 8201
(D) pEERRL 2% 945, 899 823, 9291 774, 961
(E) pRAZIUsE (A+B+C+D) 5,461, 476/ 5,418, 4251 5, 625, 249[1]
(F)ﬁﬁﬁfﬁu%‘( 118,317,417H | 118,416,908 1 | 118,357,911H
m”}ﬁﬁ*ffﬁo} L7Rsty) 161. 58 457, 56/ 475, 261
(H)pE&H (LF0%EY) 30H 30H 30
AYAY
(1 )?Fﬁ;é’fﬂ/%ﬁ%m 354, 9521 355, 250/ 355, 073




NEEODEMLE

oA 255 26

1FAYS7=0 504 30MH9 30 30H

N2 0 BL 42 0D AL NMT DN T
CINFAEAIT, B OIRGERAICB W THRAE R 2SR L TOHER £ TICKIB W EBBWZ LET,
SR EE -2 EBRREN TV DEAIT., SREH OREMAEICESE . BEHKEO OMEICHY AN THEEW
L%,

IS 3% A Bt 4 D RREB L D Bl Mz 2T
c SEAAIT. RRBURO & A B @B L IERRBIH & 70 B TE AL R4 (IR 4 I DX S8 W . 43k ok
YEMGAEDME 2 DOZ 8 H ORI EA & FAEE 721X LR 2 HE81E, 2T EOEAe L 20 9, Hhk O LHEMAEN
il % OZIEE OMBITEAZ FE 85615, O FEISES QN AR S Rl ELA) & 7e b | 580 OFEMNEE
Rl E R 9,
< EARIARE S RIS ELA) WA L= a R, DR TR H 2 D238 F OB TA D B Y% AL R4 (Rl 4y
BO4r) ZHEbR L2480, T 0% OE A OZIEEDOMEBITAL 220 £4,

238 F B DL e A SR D ERBLIC OV T

A DZIRHE
20. 315% (FTEHi15% ., HBLUERIFTERL0. 316%., 35 L OHIFBIS%) OFiL & 72 1) F 3,
BENOZIEHE
MADZIEE L TR Y 9,

KAMEBBER OB & 72 - 12581013, SRR OBEN ERL L RARDGERH Y £,

KBUENBESINTZHEHEIL., LLORNEREREINDIHGERH D £7,
KBLEDOTHR O DTN OV TL, BBEMEFICTHREND Z ekl LET,

BR o

FYEHTDH Y £ A,




BEATZ 7Y FOBE

PUFIE, THER - A U h AR — 7 4 VA (FEFHEA R | BSHAAN T DIEEEFEGESR (77 RO
RLE LT, YERMIRICBOWCAFTE IEAOEREZBIT THBY £,

27V F4A

i Yx7—X -7 KESERLHETF 20224£4 R 308

NUA—F - RERHEHEETF 20224883180

NUH—F - RE b—5 JLEHTIHBETF 20214128318

20224£8 3180

Xtrackers # FJLET/NA - 4 —)L KH&EETF




o 7—X a7 KESESHETF
0L 77 FOLHMALRDEY TY,

Ty suy s e Ty R T RS YP=X

e 24 PR

TS T AZ Y T 4 — ) AR E T S B2 BT

0.08%




1. iz 7—X - 27 KESEHHRETF

WERHEE

Year Ended April 30, 2022

iShares
Core High
Dividend ETF

INVESTMENT INCOME

Dividends — Unaffiliated..............coooiniii i $ 288,397,069
Dividends — Affiliated ...........coooiiiii 5,965
Securities lending income — Affiliated — net ... —
Other income — Unaffiliated ..o —
Foreign taxes Withheld................ooiiiii —
Foreign withholding tax Claims ... —
IRS Compliance fee for foreign withholding tax claims .............................. —
Total INVeStMENt INCOME ... ... e 288,403,034
EXPENSES
Investment advisory fEeS  .......couiiiii i 6,140,494
Commitment fees —
Professional fees 217

TOtAl EXPENSES ...ttt 6,140,711

Net investment income 282,262,323
REALIZED AND UNREALIZED GAIN (LOSS)
Net realized gain (loss) from:
Investments — Unaffiliated...............coooiiiii 108,852,671
Investments — Affiliated ... —
In-kind redemptions — Unaffiliated . 366,242,499
In-kind redemptions — Affiliated ............ccooiiii —
FUtUures CoONtracts .........coooininini e 3,995,240
Foreign currency transactions ...........ccooooiiiiiiiiiiii —
Net realized gain ..o 479,090,410
Net change in unrealized appreciation (depreciation) on:
Investments — Unaffiliated ..o 55,327,994
Investments — Affiliated ..., —
FUtUres CoNtracts ........c.oouiuii e (203,797)
Foreign currency translations..................coooiiiii —
Net change in unrealized appreciation (depreciation) ................ccooeevinnee. 55,124,197
Net realized and unrealized gain (I0SS) .......c.iieuiiiiiiiii e 534,214,607
NET INCREASE (DECREASE) IN NET ASSETS RESULTING FROM OPERATIONS...... $ 816,476,930
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as of April 30, 2022

TEN LARGEST HOLDINGS

Percent of
Security Total Investments®
Exxon Mobil Corp. ......coooevviiiiinnnnn. 7.9%
AbbVie InC. . ...coooiiiiii 6.4
Johnson & Johnson .............ccooceiinnie 6.1
JPMorgan Chase & Co. ...........cceevneee 55
Chevron COorp. .....coevveeneiiieiiiiieiiaannes 5.3
Verizon Communications Inc................ 4.8
Procter & Gamble Co. (The) ............... 47
Philip Morris International Inc. ............ 4.3
Merck & Co. InC. ...ovvviiiiiiii, 4.1
Coca-Cola Co. (The) ......c.ccovvvviiniinnes 3.7

@ Excludes money market funds.
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WERHEE

Year Ended
August 31, 2022
($000)
Investment Income
Income
Interest? 161,218
Total Income 161,218
Expenses
The Vanguard Group
Investment Advisory Services 140
Management and Administrative—ETF Shares 1,026
Management and Administrative—Admiral Shares 978
Management and Administrative—Institutional Shares 962
Marketing and Distribution—ETF Shares 188
Marketing and Distribution—Admiral Shares 88
Marketing and Distribution—Institutional Shares 100
Custodian Fees 31
Auditing Fees 39
Shareholders’ Reports—ETF Shares 53
Shareholders’ Reports—Admiral Shares 31
Shareholders’ Reports—Institutional Shares 1
Trustees' Fees and Expenses 3
Other Expenses 13
Total Expenses 3,653
Expenses Paid Indirectly (10)
Net Expenses 3,643
Net Investment Income 157,575
Realized Net Gain (Loss) on Investment Securities Sold™.2 (183,420)

Change in Unrealized Appreciation (Depreciation) of Investment Securities’

(1,918,080)

Net Increase (Decrease) in Net Assets Resulting from Operations

(1,943,925)

Interest income, realized net gain (loss), capital gain distributions received, and change in unrealized appreciation (depreciation) from an

affiliated company of the fund were $97,000, $4,000, less than $1,000, and less than $1,000, respectively. Purchases and sales are for

temporary cash investment purposes.

N

Includes $31,245,000 of net gain (loss) resulting from in-kind redemptions.
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As of August 31, 2022 Face Market
Maturity ~ Amount Value
Coupon Date ($000) ($000)

U.S. Government and Agency Obligations (99.4%)

U.S. Government Securities (99.4%)
United States Treasury Note/Bond 4500% 2/15/36 26,929 31,023
United States Treasury Note/Bond 4.750%  2/15/37 19,931 23,587
United States Treasury Note/Bond 5.000% 5/15/37 25,413 30,805
United States Treasury Note/Bond 4.375%  2/15/38 27107 30,936
United States Treasury Note/Bond 4.500% 5/15/38 31,729 36,667
United States Treasury Note/Bond 3.500% 2/15/39 31,168 31,933
United States Treasury Note/Bond 4.250%  5/15/39 48,085 53,946
United States Treasury Note/Bond 4.500% 8/15/39 50,451 58,255
United States Treasury Note/Bond 4.375% 11/15/39 54,872 62,348
United States Treasury Note/Bond 4.625%  2/15/40 53,543 62,679
United States Treasury Note/Bond 1.125%  5/15/40 158,601 107,948
United States Treasury Note/Bond 4.375%  5/15/40 52,637 59,628
United States Treasury Note/Bond 1.125%  8/15/40 200,011 134,914
United States Treasury Note/Bond 3.875%  8/15/40 52,007 55,030
United States Treasury Note/Bond 1.375% 11/15/40 219,589 154,501
United States Treasury Note/Bond 4.250% 11/15/40 54,252 60,237
United States Treasury Note/Bond 1.875%  2/15/41 265,952 203,786
United States Treasury Note/Bond 4.750%  2/15/41 54,256 64,217
United States Treasury Note/Bond 2.250%  5/15/41 232,286 189,386
United States Treasury Note/Bond 4.375%  5/15/41 48,673 54,826
United States Treasury Note/Bond 1.750%  8/15/41 308,829 229,499
United States Treasury Note/Bond 3.750%  8/15/41 51,170 52,793
United States Treasury Note/Bond 2.000% 11/15/41 249,824 194,043
United States Treasury Note/Bond 3.125% 11/15/41 51,970 48,893
United States Treasury Note/Bond 2.375%  2/15/42 200,418 166,190
United States Treasury Note/Bond 3.125%  2/15/42 56,266 52,854
United States Treasury Note/Bond 3.000% 5/15/42 53,536 49,178
United States Treasury Note/Bond 3.250%  5/15/42 195,017 186,546
United States Treasury Note/Bond 2.750%  8/15/42 61,128 53,688
United States Treasury Note/Bond 3.375%  8/15/42 46,341 45,233
United States Treasury Note/Bond 2.750% 11/15/42 90,137 78,996
United States Treasury Note/Bond 3.125%  2/15/43 78,478 72,924
United States Treasury Note/Bond 2.875%  5/15/43 119,052 106,105
United States Treasury Note/Bond 3.625%  8/15/43 86,336 86,727
United States Treasury Note/Bond 3.750% 11/15/43 90,600 92,737
United States Treasury Note/Bond 3.625%  2/15/44 91,782 92,040
United States Treasury Note/Bond 3.375%  5/15/44 85,199 82,177
United States Treasury Note/Bond 3.125%  8/15/44 115,481 106,748
United States Treasury Note/Bond 3.000% 11/15/44 100,883 91,204
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Face Market
Maturity  Amount Value
Coupon Date ($000) ($000)
United States Treasury Note/Bond 2.500%  2/15/45 132,462 109,468
United States Treasury Note/Bond 3.000% 5/15/45 64,632 58,401
United States Treasury Note/Bond 2.875% 8/15/45 87728 77,543
United States Treasury Note/Bond 3.000% 11/15/45 54,050 48,881
United States Treasury Note/Bond 2.500% 2/15/46 103,467 85,264
United States Treasury Note/Bond 2.500% 5/15/46 108,564 89,430
United States Treasury Note/Bond 2.250%  8/15/46 130,606 102,219
United States Treasury Note/Bond 2.875% 11/15/46 61,035 54,074
United States Treasury Note/Bond 3.000%  2/15/47 116,077 105,285
United States Treasury Note/Bond 3.000%  5/15/47 87,792 79,754
United States Treasury Note/Bond 2.750%  8/15/47 126,754 110,157
United States Treasury Note/Bond 2.750% 11/15/47 131,080 114,080
United States Treasury Note/Bond 3.000% 2/15/48 151,014 138,319
United States Treasury Note/Bond 3.125%  5/15/48 158,496 149,184
United States Treasury Note/Bond 3.000% 8/15/48 177616 163,573
United States Treasury Note/Bond 3.375% 11/15/48 179,964 178,277
United States Treasury Note/Bond 3.000% 2/15/49 187346 174,232
United States Treasury Note/Bond 2.875%  5/15/49 183,303 166,748
United States Treasury Note/Bond 2.250%  8/15/49 175,723 140,771
United States Treasury Note/Bond 2.375% 11/15/49 161,617 133,183
United States Treasury Note/Bond 2.000% 2/15/50 207285 156,824
United States Treasury Note/Bond 1.250%  5/15/50 241,399 149,253
United States Treasury Note/Bond 1.375%  8/15/50 272,071 173,955
United States Treasury Note/Bond 1.625% 11/15/50 270,727 185,236
United States Treasury Note/Bond 1.875%  2/15/51 297,105 216,794
United States Treasury Note/Bond 2.375%  5/15/51 303,196 249,663
United States Treasury Note/Bond 2.000% 8/15/51 296,655 222,908
United States Treasury Note/Bond 1.875% 11/15/51 275,391 200,605
United States Treasury Note/Bond 2.250%  2/15/52 256,233 204,746
United States Treasury Note/Bond 2.875%  5/15/52 240,589 221,793
United States Treasury Note/Bond 3.000%  8/15/52 67,200 63,714
Total U.S. Government and Agency Obligations (Cost $9,625,653) 7,719,561
Shares
Temporary Cash Investments (0.7%)
Money Market Fund (0.7%)
Vanguard Market Liquidity Fund
(Cost $57,200) 2.284% 572,173 57,200
Total Investments (100.1%) (Cost $9,682,853) 7,776,761
Other Assets and Liabilities—Net (-0.1%) (8,459)
Net Assets (100%) 7,768,302

Cost is in $000.

1 Affiliated money market fund available only to Vanguard funds and certain trusts and accounts managed by Vanguard. Rate shown is

the 7-day yield.
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WERHEE

Year Ended
December 31, 2021
($000)
Investment Income
Income
Interest? 5,975,197
Total Income 5,975,197
Expenses
The Vanguard Group
Investment Advisory Services 7,111
Management and Administrative—Investor Shares 1,997
Management and Administrative—ETF Shares 15,632
Management and Administrative—Admiral Shares 50,294
Management and Administrative—Institutional Shares 14,359
Management and Administrative—Institutional Plus Shares 9,056
Management and Administrative—Institutional Select Shares 2,002
Marketing and Distribution—Investor Shares 95
Marketing and Distribution—ETF Shares 3,576
Marketing and Distribution—Admiral Shares 4,786
Marketing and Distribution—Institutional Shares 1,701
Marketing and Distribution—Institutional Plus Shares 558
Marketing and Distribution—Institutional Select Shares 1
Custodian Fees 598
Auditing Fees 66
Shareholders’ Reports—Investor Shares 5
Shareholders’ Reports—ETF Shares 1,460
Shareholders’ Reports—Admiral Shares 998
Shareholders’ Reports—Institutional Shares 415
Shareholders’ Reports—Institutional Plus Shares 156
Shareholders’ Reports—Institutional Select Shares —
Trustees' Fees and Expenses 97
Total Expenses 114,963
Net Investment Income 5,860,234
Realized Net Gain (Loss) on Investment Securities Sold12 720,968
Change in Unrealized Appreciation (Depreciation) of Investment Securities? (11,638,339)
Net Increase (Decrease) in Net Assets Resulting from Operations (5,057,137)

Interest income, realized net gain (loss), capital gain distributions received, and change in unrealized appreciation (depreciation) from an

affiliated company of the fund were $5,136,000, $26,000, $130,000, and ($467,000), respectively. Purchases and sales are for temporary

cash investment purposes.
Includes $388,979,000 of net gain (loss) resulting from in-kind redemptions.

~
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Face Market

Maturity Amount Value
Coupon Date ($000) ($000)

U.S. Government and Agency Obligations (64.2%)
U.S. Government Securities (43.0%)

United States Treasury Note/Bond 1.625% 11/15/22 823,325 832,073
United States Treasury Note/Bond 1.625% 12/15/22 869,040 879,224
United States Treasury Note/Bond 0.125% 12/31/22 74,032 73,801
United States Treasury Note/Bond 0.125% 1/31/23 106,301 105,936
United States Treasury Note/Bond 1.750% 1/31/23 302,602 306,810
United States Treasury Note/Bond 1.375% 2/15/23 721,190 728,740
United States Treasury Note/Bond 2.000% 2/15/23 70,831 72,048
United States Treasury Note/Bond 7125% 2/15/23 163,535 175,494
United States Treasury Note/Bond 0.125% 2/28/23 60,868 60,621
United States Treasury Note/Bond 1.500% 2/28/23 322,416 326,194
United States Treasury Note/Bond 2.625% 2/28/23 291,812 299,016
United States Treasury Note/Bond 0.500% 3/15/23 972 972
United States Treasury Note/Bond 0.125% 3/31/23 12,110 12,051
United States Treasury Note/Bond 1.500% 3/31/23 385,850 390,492
United States Treasury Note/Bond 2.500% 3/31/23 435,701 446,389
United States Treasury Note/Bond 0.250% 4/15/23 97915 97578
United States Treasury Note/Bond 0.125% 4/30/23 967,225 961,935
United States Treasury Note/Bond 1.625% 4/30/23 108,332 109,889
United States Treasury Note/Bond 2.750% 4/30/23 234,973 241,838
United States Treasury Note/Bond 0.125% 5/15/23 142,170 141,348
United States Treasury Note/Bond 1.750% 5/15/23 1,361,896 1,384,027
United States Treasury Note/Bond 0.125% 5/31/23 84,005 83,480
United States Treasury Note/Bond 1.625% 5/31/23 367450 372,904
United States Treasury Note/Bond 2.750% 5/31/23 186,365 192,102
United States Treasury Note/Bond 0.250% 6/15/23 2,126,420 2,116,452
United States Treasury Note/Bond 0.125% 6/30/23 1,170,471 1,162,424
United States Treasury Note/Bond 1.375% 6/30/23 275,345 278,572
United States Treasury Note/Bond 2.625% 6/30/23 254,388 262,100
United States Treasury Note/Bond 0.125% 7/15/23 810,780 804,826
United States Treasury Note/Bond 0.125% 7/31/23 441,988 438,466
United States Treasury Note/Bond 1.250% 7/31/23 165,261 166,914
United States Treasury Note/Bond 2.750% 7/31/23 355,760 367656
United States Treasury Note/Bond 0.125% 8/15/23 556,915 552,303
United States Treasury Note/Bond 2.500% 8/15/23 361,760 372,556
United States Treasury Note/Bond 6.250% 8/15/23 208,228 226,903
United States Treasury Note/Bond 0.125% 8/31/23 662,490 656,590
United States Treasury Note/Bond 1.375% 8/31/23 278,085 281,344
United States Treasury Note/Bond 2.750% 8/31/23 725,366 750,300
United States Treasury Note/Bond 0.125% 9/15/23 704,085 697594



Face Market

Maturity Amount Value
Coupon Date ($000) ($000)

United States Treasury Note/Bond 0.250% 9/30/23 704,868 699,912
United States Treasury Note/Bond 1.375% 9/30/23 351,230 355,456
United States Treasury Note/Bond 2.875% 9/30/23 390,104 404,977
United States Treasury Note/Bond 0.125% 10/15/23 1,054,900 1,044,351
United States Treasury Note/Bond 0.375% 10/31/23 524,365 521,415
United States Treasury Note/Bond 1.625% 10/31/23 202,790 206,212
United States Treasury Note/Bond 2.875% 10/31/23 350,246 364,037
United States Treasury Note/Bond 0.250% 11/15/23 343,875 341,027
United States Treasury Note/Bond 2.750% 11/15/23 275,962 286,354
United States Treasury Note/Bond 0.500% 11/30/23 545,608 543,477
United States Treasury Note/Bond 2.125% 11/30/23 393,035 403,536
United States Treasury Note/Bond 2.875% 11/30/23 261,591 272,259
United States Treasury Note/Bond 0.125% 12/15/23 973,765 962,506
United States Treasury Note/Bond 2.250% 12/31/23 110,858 114,184
United States Treasury Note/Bond 2.625% 12/31/23 132,471 137397
United States Treasury Note/Bond 0.125% 1/15/24 396,240 391,225
United States Treasury Note/Bond 2.250% 1/31/24 194,225 200,173
United States Treasury Note/Bond 2.500% 1/31/24 678,645 702,928
United States Treasury Note/Bond 0.125% 2/15/24 204,135 201,488
United States Treasury Note/Bond 2.750% 2/15/24 589,749 614,260
United States Treasury Note/Bond 2.125% 2/29/24 485,224 499,174
United States Treasury Note/Bond 2.375% 2/29/24 510,641 528,035
United States Treasury Note/Bond 0.250% 3/15/24 180,705 178,559
United States Treasury Note/Bond 2.125% 3/31/24 962,029 989,988
United States Treasury Note/Bond 0.375% 4/15/24 777,825 769,925
United States Treasury Note/Bond 2.000% 4/30/24 300,822 308,954
United States Treasury Note/Bond 2.250% 4/30/24 885,657 914,579
United States Treasury Note/Bond 0.250% 5/15/24 450,160 444,041
United States Treasury Note/Bond 2.500% 5/15/24 672,918 698,888
United States Treasury Note/Bond 2.000% 5/31/24 1,596,399 1,640,300
United States Treasury Note/Bond 0.250% 6/15/24 742,578 731,671
United States Treasury Note/Bond 1.750% 6/30/24 391,554 400,058
United States Treasury Note/Bond 2.000% 6/30/24 419,533 431,136
United States Treasury Note/Bond 0.375% 7/15/24 446,747 441,163
United States Treasury Note/Bond 1.750% 7/31/24 345,514 353,234
United States Treasury Note/Bond 2.125% 7/31/24 254,475 262,547
United States Treasury Note/Bond 0.375% 8/15/24 580,000 572,297
United States Treasury Note/Bond 2.375% 8/15/24 491,390 510,124
United States Treasury Note/Bond 1.250% 8/31/24 382,443 385,909
United States Treasury Note/Bond 1.875% 8/31/24 306,793 314,510
United States Treasury Note/Bond 0.375% 9/15/24 390,820 385,263
United States Treasury Note/Bond 1.500% 9/30/24 304,503 309,309
United States Treasury Note/Bond 2.125% 9/30/24 482,058 497725
United States Treasury Note/Bond 0.625% 10/15/24 631,945 626,810
United States Treasury Note/Bond 1.500% 10/31/24 864,346 877851
United States Treasury Note/Bond 2.250% 10/31/24 282,595 292,839
United States Treasury Note/Bond 0.750% 11/15/24 50,701 50,424
United States Treasury Note/Bond 2.250% 11/15/24 606,889 629,078
United States Treasury Note/Bond 7.500% 11/15/24 1,325 1,671
United States Treasury Note/Bond 1.500% 11/30/24 1,158,806 1,176,912
United States Treasury Note/Bond 2.125% 11/30/24 1,109,980 1,146,748
United States Treasury Note/Bond 1.000% 12/15/24 809,575 810,334
United States Treasury Note/Bond 1.750% 12/31/24 454,053 464,340
United States Treasury Note/Bond 2.250% 12/31/24 361,825 375,337
United States Treasury Note/Bond 1.375% 1/31/25 261,760 264,746
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Face Market

Maturity Amount Value

Coupon Date ($000) ($000)

United States Treasury Note/Bond 2.500% 1/31/25 212,880 222,526
United States Treasury Note/Bond 2.000% 2/15/25 289,129 297758
United States Treasury Note/Bond 7625% 2/15/25 2,112 2,542
United States Treasury Note/Bond 1.125% 2/28/25 34,711 34,830
United States Treasury Note/Bond 2.750% 2/28/25 78,661 82,877
United States Treasury Note/Bond 0.500% 3/31/25 9,630 9,469
United States Treasury Note/Bond 2.625% 3/31/25 300,621 315,887
United States Treasury Note/Bond 0.375% 4/30/25 320,390 313,231
United States Treasury Note/Bond 2.875% 4/30/25 208,494 220,873
United States Treasury Note/Bond 2.125% 5/15/25 1,112,386 1,151,320
United States Treasury Note/Bond 0.250% 5/31/25 614,131 597242
United States Treasury Note/Bond 2.875% 5/31/25 255,590 270,965
United States Treasury Note/Bond 0.250% 6/30/25 1,084,640 1,053,626
United States Treasury Note/Bond 2.750% 6/30/25 251,462 265,764
United States Treasury Note/Bond 0.250% 7/31/25 714,990 693,429
United States Treasury Note/Bond 2.875% 7/31/25 293,610 312,007
United States Treasury Note/Bond 2.000% 8/15/25 1,620,189 1,670,567
United States Treasury Note/Bond 6.875% 8/15/25 48,414 58,271
United States Treasury Note/Bond 0.250% 8/31/25 468,100 453,399
United States Treasury Note/Bond 2.750% 8/31/25 350,365 370,566
United States Treasury Note/Bond 0.250% 9/30/25 146,010 141,356
United States Treasury Note/Bond 3.000% 9/30/25 259,032 276,719
United States Treasury Note/Bond 0.250% 10/31/25 530,514 512,692
United States Treasury Note/Bond 3.000% 10/31/25 204,006 218,159
United States Treasury Note/Bond 2.250% 11/15/25 742,427 773,284
United States Treasury Note/Bond 0.375% 11/30/25 874,670 848,157
United States Treasury Note/Bond 2.875% 11/30/25 275,005 293,052
United States Treasury Note/Bond 0.375% 12/31/25 169,153 163,920
United States Treasury Note/Bond 2.625% 12/31/25 360,095 380,744
United States Treasury Note/Bond 0.375% 1/31/26 964,285 932,946
United States Treasury Note/Bond 2.625% 1/31/26 539,960 570,923
United States Treasury Note/Bond 1.625% 2/15/26 1,076,077 1,094,404
United States Treasury Note/Bond 0.500% 2/28/26 262,549 255,042
United States Treasury Note/Bond 2.500% 2/28/26 351,250 369,746
United States Treasury Note/Bond 0.750% 3/31/26 445,505 437013
United States Treasury Note/Bond 2.250% 3/31/26 473,185 493,443
United States Treasury Note/Bond 0.750% 4/30/26 1,555,652 1,524,539
United States Treasury Note/Bond 2.375% 4/30/26 354,170 371,436
United States Treasury Note/Bond 1.625% 5/15/26 984,824 1,001,290
United States Treasury Note/Bond 0.750% 5/31/26 931,245 912,184
United States Treasury Note/Bond 2.125% 5/31/26 322,175 334,609
United States Treasury Note/Bond 0.875% 6/30/26 286,605 282,037
United States Treasury Note/Bond 1.875% 6/30/26 323,405 332,450
United States Treasury Note/Bond 0.625% 7/31/26 660,524 642,153
United States Treasury Note/Bond 1.875% 7/31/26 302,795 311,358
United States Treasury Note/Bond 1.500% 8/15/26 637414 644,585
United States Treasury Note/Bond 6.750% 8/15/26 32,360 40,288
United States Treasury Note/Bond 0.750% 8/31/26 631,854 617637
United States Treasury Note/Bond 1.375% 8/31/26 585,567 588,952
United States Treasury Note/Bond 0.875% 9/30/26 348,510 342,302
United States Treasury Note/Bond 1.625% 9/30/26 396,425 403,115
United States Treasury Note/Bond 1.125% 10/31/26 571,987 568,233
United States Treasury Note/Bond 1.625% 10/31/26 481,179 489,299
United States Treasury Note/Bond 2.000% 11/15/26 522,821 540,793
United States Treasury Note/Bond 6.500% 11/15/26 50,779 63,283



Face Market

Maturity Amount Value
Coupon Date ($000) ($000)

United States Treasury Note/Bond 1.250% 11/30/26 401,205 401,017
United States Treasury Note/Bond 1.625% 11/30/26 807440 821,066
United States Treasury Note/Bond 1.250% 12/31/26 973,155 972,091
United States Treasury Note/Bond 1.750% 12/31/26 485,524 496,828
United States Treasury Note/Bond 1.500% 1/31/27 288,845 292,049
United States Treasury Note/Bond 2.250% 2/15/27 413,015 432,568
United States Treasury Note/Bond 1.125% 2/28/27 1,892 1,876
United States Treasury Note/Bond 0.625% 3/31/27 3,245 3,137
United States Treasury Note/Bond 0.500% 4/30/27 126,813 121,602
United States Treasury Note/Bond 2.375% 5/15/27 522,299 551,107
United States Treasury Note/Bond 0.500% 5/31/27 939,455 899,528
United States Treasury Note/Bond 0.500% 6/30/27 386,210 369,434
United States Treasury Note/Bond 0.375% 7/31/27 691,045 656,385
United States Treasury Note/Bond 2.250% 8/15/27 508,974 533,866
United States Treasury Note/Bond 6.375% 8/15/27 33,685 42,737
United States Treasury Note/Bond 0.500% 8/31/27 1,115,825 1,064,567
United States Treasury Note/Bond 0.375% 9/30/27 299,065 283,084
United States Treasury Note/Bond 0.500% 10/31/27 560,407 533,437
United States Treasury Note/Bond 2.250% 11/15/27 813,084 853,611
United States Treasury Note/Bond 0.625% 11/30/27 859,020 822,646
United States Treasury Note/Bond 0.625% 12/31/27 647600 619,672
United States Treasury Note/Bond 0.750% 1/31/28 780,282 751,509
United States Treasury Note/Bond 2.750% 2/15/28 667601 721,322
United States Treasury Note/Bond 1.125% 2/29/28 443,220 436,779
United States Treasury Note/Bond 1.250% 3/31/28 623,400 617945
United States Treasury Note/Bond 1.250% 4/30/28 1,302,463 1,290,659
United States Treasury Note/Bond 2.875% 5/15/28 755,131 822,621
United States Treasury Note/Bond 1.250% 5/31/28 632,190 625,967
United States Treasury Note/Bond 1.250% 6/30/28 702,448 695,314
United States Treasury Note/Bond 1.000% 7/31/28 775,821 755,213
United States Treasury Note/Bond 2.875% 8/15/28 953,238 1,041,115
United States Treasury Note/Bond 5.500% 8/15/28 39,225 49,276
United States Treasury Note/Bond 1.125% 8/31/28 627455 615,494
United States Treasury Note/Bond 1.250% 9/30/28 483,265 477677
United States Treasury Note/Bond 1.375% 10/31/28 99,540 99,136
United States Treasury Note/Bond 3.125% 11/15/28 866,900 963,614
United States Treasury Note/Bond 5.250% 11/15/28 45,485 56,870
United States Treasury Note/Bond 1.500% 11/30/28 1,308,515 1,313,831
United States Treasury Note/Bond 2.625% 2/15/29 697211 753,642
United States Treasury Note/Bond 5.250% 2/15/29 45,278 56,972
United States Treasury Note/Bond 2.375% 5/15/29 903,778 963,371
United States Treasury Note/Bond 1.625% 8/15/29 679,659 689,323
United States Treasury Note/Bond 6.125% 8/15/29 50,571 67749
United States Treasury Note/Bond 1.750% 11/15/29 549,757 563,329
United States Treasury Note/Bond 1.500% 2/15/30 247629 248,829
United States Treasury Note/Bond 0.625% 5/15/30 1,241,512 1,160,620
United States Treasury Note/Bond 6.250% 5/15/30 131,653 181,517
United States Treasury Note/Bond 0.625% 8/15/30 1,323,619 1,234,068
United States Treasury Note/Bond 0.875% 11/15/30 1,785,554 1,696,834
United States Treasury Note/Bond 1.125% 2/15/31 1,612,821 1,467909
United States Treasury Note/Bond 5.375% 2/15/31 350,937 468,720
United States Treasury Note/Bond 1.625% 5/15/31 1,222,142 1,237,037
United States Treasury Note/Bond 1.250% 8/15/31 1,452,389 1,419,256
United States Treasury Note/Bond 1.375% 11/15/31 1,015,217 1,001,892
United States Treasury Note/Bond 4.500% 2/15/36 244,763 335,899



Face Market

Maturity Amount Value

Coupon Date ($000) ($000)

United States Treasury Note/Bond 4.750% 2/15/37 35,000 49,585
United States Treasury Note/Bond 5.000% 5/15/37 70,560 102,610
United States Treasury Note/Bond 4.375% 2/15/38 55,118 75,787
United States Treasury Note/Bond 4.500% 5/15/38 5,613 7831
United States Treasury Note/Bond 3.500% 2/15/39 132,956 166,464
United States Treasury Note/Bond 4.250% 5/15/39 109,385 149,703
United States Treasury Note/Bond 4.500% 8/15/39 120,862 170,378
United States Treasury Note/Bond 4.375% 11/15/39 233,466 324,919
United States Treasury Note/Bond 4.625% 2/15/40 260,527 373,571
United States Treasury Note/Bond 1.125% 5/15/40 90,635 79,277
United States Treasury Note/Bond 4.375% 5/15/40 184,735 258,023
United States Treasury Note/Bond 1.125% 8/15/40 1,000,495 871,525
United States Treasury Note/Bond 3.875% 8/15/40 239,862 315,606
United States Treasury Note/Bond 1.375% 11/15/40 441,620 401,391
United States Treasury Note/Bond 4.250% 11/15/40 233,132 321,649
United States Treasury Note/Bond 1.875% 2/15/41 1,270,029 1,254,947
United States Treasury Note/Bond 4.750% 2/15/41 193,930 284,744
United States Treasury Note/Bond 2.250% 5/15/41 371,692 389,811
United States Treasury Note/Bond 4.375% 5/15/41 174,018 244,985
United States Treasury Note/Bond 1.750% 8/15/41 428,011 414,034
United States Treasury Note/Bond 3.750% 8/15/41 89,325 116,527
United States Treasury Note/Bond 2.000% 11/15/41 388,946 392,653
United States Treasury Note/Bond 3.125% 11/15/41 78,330 94,057
United States Treasury Note/Bond 3.125% 2/15/42 190,872 229,703
United States Treasury Note/Bond 3.000% 5/15/42 183,799 217457
United States Treasury Note/Bond 2.750% 8/15/42 374,404 426,294
United States Treasury Note/Bond 2.750% 11/15/42 473,324 538,924
United States Treasury Note/Bond 3.125% 2/15/43 324,938 391,500
United States Treasury Note/Bond 2.875% 5/15/43 512,230 594,667
United States Treasury Note/Bond 3.625% 8/15/43 394,910 512,025
United States Treasury Note/Bond 3.750% 11/15/43 388,181 512,763
United States Treasury Note/Bond 3.625% 2/15/44 341,732 444,519
United States Treasury Note/Bond 3.375% 5/15/44 432,981 545,015
United States Treasury Note/Bond 3.125% 8/15/44 484,184 587452
United States Treasury Note/Bond 3.000% 11/15/44 365,342 435,556
United States Treasury Note/Bond 2.500% 2/15/45 434,671 477799
United States Treasury Note/Bond 3.000% 5/15/45 451,132 539,384
United States Treasury Note/Bond 2.875% 8/15/45 304,028 356,948
United States Treasury Note/Bond 3.000% 11/15/45 207935 249,684
United States Treasury Note/Bond 2.500% 2/15/46 314,180 346,825
United States Treasury Note/Bond 2.500% 5/15/46 384,200 424,541
United States Treasury Note/Bond 2.250% 8/15/46 427789 451,986
United States Treasury Note/Bond 2.875% 11/15/46 503,620 595,688
United States Treasury Note/Bond 3.000% 2/15/47 142,835 172,920
United States Treasury Note/Bond 3.000% 5/15/47 192,429 233,530
United States Treasury Note/Bond 2.750% 8/15/47 381,063 443,343
United States Treasury Note/Bond 2.750% 11/15/47 432,499 503,456
United States Treasury Note/Bond 3.000% 2/15/48 617611 753,582
United States Treasury Note/Bond 3.125% 5/15/48 558,044 697206
United States Treasury Note/Bond 3.000% 8/15/48 561,717 686,875
United States Treasury Note/Bond 3.375% 11/15/48 423,844 554,573
United States Treasury Note/Bond 3.000% 2/15/49 577,056 709,058
United States Treasury Note/Bond 2.875% 5/15/49 584,848 704,194
United States Treasury Note/Bond 2.250% 8/15/49 220,225 235,744
United States Treasury Note/Bond 2.375% 11/15/49 2,256 2,479



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
United States Treasury Note/Bond 2.000% 2/15/50 165,121 167,624
United States Treasury Note/Bond 1.250% 5/15/50 1,212,882 1,029,434
United States Treasury Note/Bond 1.375% 8/15/50 1,017,569 891,009
United States Treasury Note/Bond 1.625% 11/15/50 1,301,877 1,211,967
United States Treasury Note/Bond 1.875% 2/15/51 968,460 958,170
United States Treasury Note/Bond 2.375% 5/15/51 981,973 1,084,773
United States Treasury Note/Bond 2.000% 8/15/51 1,191,696 1,214,785
United States Treasury Note/Bond 1.875% 11/15/51 785,880 779,617
136,077,570

Agency Bonds and Notes (1.3%)
2 AlD-Israel 5.500% 9/18/23 542 586
2 AlD-Israel 5.500% 12/4/23 4,768 5,192
2 AID-Israel 5.500% 4/26/24 20,405 22,519
2 AlD-Israel 5.500% 9/18/33 6,775 9,313
2 AlD-Jordan 3.000% 6/30/25 5,200 5,615
Federal Farm Credit Banks 0.125% 2/3/23 22,000 21,927
Federal Farm Credit Banks 0.125% 4/13/23 53,000 52,738
Federal Farm Credit Banks 0.125% 5/10/23 32,500 32,317
Federal Farm Credit Banks 1.770% 6/26/23 8,000 8,140
Federal Farm Credit Banks 0.500% 12/1/23 36,350 36,175
Federal Farm Credit Banks 3.500% 12/20/23 5,000 5,266
Federal Farm Credit Banks 0.250% 2/26/24 20,700 20,452
Federal Farm Credit Banks 0.875% 11/18/24 26,269 26,185
Federal Home Loan Banks 1.375% 2/17/23 41,220 41,645
Federal Home Loan Banks 2.125% 3/10/23 27720 28,258
Federal Home Loan Banks 0.125% 3/17/23 25,000 24,892
Federal Home Loan Banks 0.125% 6/2/23 42,500 42,232
Federal Home Loan Banks 0.125% 8/28/23 14,525 14,401
Federal Home Loan Banks 0.500% 11/9/23 14,650 14,587
Federal Home Loan Banks 0.625% 12/22/23 18,000 17951
Federal Home Loan Banks 2.500% 2/13/24 57095 59,105
Federal Home Loan Banks 2.875% 6/14/24 40,400 42,343
Federal Home Loan Banks 1.500% 8/15/24 19,950 20,244
Federal Home Loan Banks 5.375% 8/15/24 24,750 27589
Federal Home Loan Banks 2.875% 9/13/24 14,985 15,751
3 Federal Home Loan Banks 1.000% 12/20/24 18,000 18,001
Federal Home Loan Banks 0.500% 4/14/25 29,000 28,471
Federal Home Loan Banks 0.375% 9/4/25 11,000 10,693
Federal Home Loan Banks 1.250% 12/21/26 10,500 10,484
Federal Home Loan Banks 3.250% 11/16/28 245,430 273,516
Federal Home Loan Banks 5.500% 7/15/36 19,780 28,686
4 Federal Home Loan Mortgage Corp. 0.375% 4/20/23 16,100 16,071
4 Federal Home Loan Mortgage Corp. 0.375% 5/5/23 49,050 48,939
34 Federal Home Loan Mortgage Corp. 2.7560% 6/19/23 50,000 51,681
4 Federal Home Loan Mortgage Corp. 0.250% 6/26/23 54,475 54,207
4 Federal Home Loan Mortgage Corp. 0.250% 8/24/23 68,975 68,532
4 Federal Home Loan Mortgage Corp. 0.250% 9/8/23 55,750 55,346
4 Federal Home Loan Mortgage Corp. 0.125% 10/16/23 25,000 24,739
4 Federal Home Loan Mortgage Corp. 0.250% 11/6/23 52,000 51,540
4 Federal Home Loan Mortgage Corp. 0.250% 12/4/23 57670 57117
4 Federal Home Loan Mortgage Corp. 1.500% 2/12/25 39,850 40,424
34 Federal Home Loan Mortgage Corp. 0.375% 7/21/25 44,250 43,087
4 Federal Home Loan Mortgage Corp. 0.375% 9/23/25 144,785 140,694
3.4 Federal Home Loan Mortgage Corp. 6.750% 9/15/29 191,366 263,012
4 Federal Home Loan Mortgage Corp. 6.750% 3/15/31 90,654 129,882



Face Market

Maturity Amount Value
Coupon Date ($000) ($000)
4 Federal Home Loan Mortgage Corp. 6.250% 7/15/32 11,429 16,358
4 Federal National Mortgage Assn. 2.375% 1/19/23 33,510 34,202
4 Federal National Mortgage Assn. 0.250% 5/22/23 71,700 71,399
4 Federal National Mortgage Assn. 0.250% 7/10/23 38,050 37841
4 Federal National Mortgage Assn. 2.875% 9/12/23 23,000 23,846
4 Federal National Mortgage Assn. 0.250% 11/27/23 259,295 256,882
4 Federal National Mortgage Assn. 2.500% 2/5/24 90,320 93,467
4 Federal National Mortgage Assn. 1.750% 7/2/24 26,717 27271
4 Federal National Mortgage Assn. 2.625% 9/6/24 429,465 448,445
4 Federal National Mortgage Assn. 1.625% 10/15/24 29,170 29,695
4 Federal National Mortgage Assn. 1.625% 1/7/25 36,330 36,983
4 Federal National Mortgage Assn. 0.625% 4/22/25 27300 26,909
4 Federal National Mortgage Assn. 0.500% 6/17/25 41,000 40,171
4 Federal National Mortgage Assn. 0.375% 8/25/25 84,475 82,166
4 Federal National Mortgage Assn. 0.500% 11/7/25 77575 75,533
4 Federal National Mortgage Assn. 2.125% 4/24/26 34,025 35,280
4 Federal National Mortgage Assn. 1.875% 9/24/26 48,275 49,582
4 Federal National Mortgage Assn. 0.750% 10/8/27 122,850 118,237
4 Federal National Mortgage Assn. 6.250% 5/15/29 27789 36,823
4 Federal National Mortgage Assn. 7125% 1/15/30 26,389 37391
4 Federal National Mortgage Assn. 7250% 5/15/30 47677 68,744
4 Federal National Mortgage Assn. 0.875% 8/5/30 129,110 121,539
4 Federal National Mortgage Assn. 6.625% 11/15/30 29,700 41,844
4 Federal National Mortgage Assn. 5.625% 7/15/37 10,765 16,041
3 Private Export Funding Corp. 3.550% 1/15/24 4,200 4,410
3 Private Export Funding Corp. 2.450% 7/15/24 8,300 8,549
3 Private Export Funding Corp. 1.750% 11/15/24 4,050 4,101
3 Private Export Funding Corp. 3.250% 6/15/25 2,475 2,621
3 Private Export Funding Corp. 1.400% 7/15/28 11,650 11,364
3 Resolution Funding Corp. 8.625% 1/15/30 110 166
Tennessee Valley Authority 2.875% 9/15/24 9,637 10,117
Tennessee Valley Authority 0.750% 5/15/25 6,825 6,733
3 Tennessee Valley Authority 6.750% 11/1/25 17,306 20,846
3 Tennessee Valley Authority 2.875% 2/1/27 30,250 32,396
Tennessee Valley Authority 7125% 5/1/30 27165 38,616
Tennessee Valley Authority 1.500% 9/15/31 13,725 13,440
3 Tennessee Valley Authority 4.700% 7/15/33 7950 10,158
Tennessee Valley Authority 4.650% 6/15/35 15,169 19,579
Tennessee Valley Authority 5.880% 4/1/36 10,800 15,781
Tennessee Valley Authority 6.150% 1/15/38 920 1,397
Tennessee Valley Authority 5.500% 6/15/38 2,550 3,662
Tennessee Valley Authority 5.250% 9/15/39 24,190 34,31
Tennessee Valley Authority 4.875% 1/15/48 6,951 10,023
Tennessee Valley Authority 5.375% 4/1/56 6,250 10,172
Tennessee Valley Authority 4.625% 9/15/60 7468 11,207
Tennessee Valley Authority 4.250% 9/15/65 14,725 21,113
4,127,756

Conventional Mortgage-Backed Securities (19.9%)
3.4 Fannie Mae Pool 6.000% 1/1/26-3/1/35 206 237
3.4 Fannie Mae Pool 6.500% 2/1/29-9/1/32 113 122
34 Fannie Mae Pool 8.000% 8/1/24 1 1
34 Freddie Mac Gold Pool 2.000% 1/1/28-12/1/31 28,196 28,904
34 Freddie Mac Gold Pool 2.500% 6/1/22-3/1/43 409,286 424,105
34 Freddie Mac Gold Pool 3.000% 3/1/22-12/1/47 1,289,285 1,351,324
34 Freddie Mac Gold Pool 3.500% 4/1/24-7/1/48 1,385,375 1,476,305



Face Market

Maturity Amount Value
Coupon Date ($000) ($000)

34 Freddie Mac Gold Pool 4.000% 5/1/23-2/1/49 857179 926,007
34  Freddie Mac Gold Pool 4.500% 2/1/23-1/1/49 439,774 480,286
34 Freddie Mac Gold Pool 5.000% 2/1/22-11/1/48 146,824 164,390
34  Freddie Mac Gold Pool 5.500% 1/1/22-6/1/41 94,517 107689
34 Freddie Mac Gold Pool 6.000% 7/1/22-5/1/40 48,295 56,804
34 Freddie Mac Gold Pool 6.500% 8/1/23-9/1/39 17,496 19,942
34 Freddie Mac Gold Pool 7.000% 9/1/23-12/1/38 6,138 6,911
34 Freddie Mac Gold Pool 7500% 5/1/23-2/1/32 398 442
34 Freddie Mac Gold Pool 8.000% 8/1/23-12/1/31 529 597
34 Freddie Mac Gold Pool 8.5600% 5/1/24-7/1/31 83 91
34 Freddie Mac Gold Pool 9.000% 12/1/24-3/1/31 75 88
3 Ginnie Mae | Pool 3.000%  1/15/26-3/15/45 71,521 74,299
3 Ginnie Mae | Pool 3.500% 11/15/25-7/15/45 85,445 91,034
3 Ginnie Mae | Pool 4.000%  6/15/24-6/15/46 107,438 116,439
3 Ginnie Mae | Pool 4.500%  6/15/23-2/15/49 107,993 121,172
35  Ginnie Mae | Pool 5.000% 3/15/34-12/15/51 78,163 88,609
3 Ginnie Mae | Pool 5.500% 8/15/23-2/15/41 39,449 44,234
3 Ginnie Mae | Pool 6.000%  11/15/22-6/15/41 32,044 35,841
3 Ginnie Mae | Pool 6.500%  9/15/23-1/15/39 7,705 8,589
3 Ginnie Mae | Pool 7000%  3/15/23-9/15/36 1,917 2,153
3 Ginnie Mae | Pool 7500% 12/15/22-6/15/32 826 907
3 Ginnie Mae | Pool 8.000%  8/15/22-12/15/30 496 546
3 Ginnie Mae | Pool 8.250% 6/15/27 1 1
3 Ginnie Mae | Pool 8.500%  6/15/24-2/15/31 99 14
3 Ginnie Mae | Pool 9.000%  9/15/24-1/15/31 120 139
3 Ginnie Mae | Pool 9.5600% 12/15/24-9/15/25 3 3
3 Ginnie Mae Il Pool 1.5600%  3/20/51-4/20/51 50,513 49,110
35  Ginnie Mae Il Pool 2.000%  8/20/50-1/15/52 2,780,936 2,808,515
35  Ginnie Mae Il Pool 2.500%  6/20/27-1/15/52 2,571,402 2,638,577
35  Ginnie Mae Il Pool 3.000% 10/20/26-1/15/52 2,848,209 2,969,385
3 Ginnie Mae Il Pool 3.600% 9/20/25-11/20/51 2,134,095 2,248,966
3 Ginnie Mae Il Pool 4.000%  9/20/25-5/20/50 1,034,185 1,106,969
3 Ginnie Mae Il Pool 4.500%  8/20/33-9/20/49 531,487 573,260
35 Ginnie Mae Il Pool 5.000% 12/20/32-12/15/51 207423 229,857
3 Ginnie Mae Il Pool 5.500%  8/20/23-1/20/49 55,473 64,387
3 Ginnie Mae Il Pool 6.000% 7/20/23-12/20/41 17,745 20,791
3 Ginnie Mae Il Pool 6.500%  3/20/31-9/20/40 8,154 9,543
3 Ginnie Mae Il Pool 7000%  3/20/28-11/20/38 1,050 1,252
3 Ginnie Mae Il Pool 7500% 8/20/30 2 2
3 Ginnie Mae Il Pool 8.500% 10/20/30 5 5
345  UMBS Pool 1.500% 7/1/35-1/25/52 3,787,220 3,722,167
345  UMBS Pool 2.000% 7/1/23-1/25/52 15,078,228 15,129,446
345  UMBS Pool 2.500%  10/1/22-1/25/52 10,194,099 10,442,572
345  UMBS Pool 3.000% 3/1/22-1/25/52 6,080,436 6,349,623
3.4 UMBS Pool 3.500% 5/1/23-5/1/51 3,599,636 3,830,758
34 UMBS Pool 4.000% 3/1/23-3/1/51 2,681,842 2,782,743
34 UMBS Pool 4.500% 5/1/22-7/1/50 1,185,603 1,292,357
34 UMBS Pool 5.000% 1/1/22-3/1/50 424,753 473,678
34 UMBS Pool 5.500% 2/1/22-6/1/49 190,410 216,249
34 UMBS Pool 6.000% 4/1/22-5/1/41 137449 161,146
34 UMBS Pool 6.500% 3/1/22-10/1/39 34,023 39,105
34 UMBS Pool 7000%  12/1/22-11/1/38 10,013 11,638
34 UMBS Pool 7500%  11/1/22-12/1/32 851 964
34 UMBS Pool 8.000% 7/1/24-9/1/31 285 325
34 UMBS Pool 8.500% 7/1/24-5/1/32 12 125



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
3.4 UMBS Pool 9.000% 8/1/24-8/1/30 27 31
3.4 UMBS Pool 9.500% 1/1/25-11/1/25 29 31
62,801,902
Nonconventional Mortgage-Backed Securities (0.0%)

346  Fannie Mae Pool, 12M USD LIBOR +
1.290% 1.627% 12/1/41 529 541

346  Fannie Mae Pool, 12M USD LIBOR +
1.310% 1.5660% 9/1/37 853 880

346  Fannie Mae Pool, 12M USD LIBOR +
1.387% 1.724% 1/1/35 22 23

346 Fannie Mae Pool, 12M USD LIBOR +
1.388% 1.638% 10/1/37 514 532

346 Fannie Mae Pool, 12M USD LIBOR +
1.432% 1.681% 7/1/36 144 147

346  Fannie Mae Pool, 12M USD LIBOR +
1.460% 1.835% 2/1/37 1 1

346  Fannie Mae Pool, 12M USD LIBOR +
1.471% 1.791% 3/1/43 1,657 1,607

346  Fannie Mae Pool, 12M USD LIBOR +
1.530% 1.780% 12/1/43 457 470

346  Fannie Mae Pool, 12M USD LIBOR +
1.5654% 1.804% 9/1/43 180 183

346  Fannie Mae Pool, 12M USD LIBOR +
1.560% 2.316% 7/1/43 2,924 3,031

346 Fannie Mae Pool, 12M USD LIBOR +
1.5685% 1.835% 10/1/34 2 2

346 Fannie Mae Pool, 12M USD LIBOR +
1.596% 1.846% 11/1/33 79 81

346  Fannie Mae Pool, 12M USD LIBOR +
1.597% 1.847% 8/1/35 437 450

346  Fannie Mae Pool, 12M USD LIBOR +
1.601% 1.851% 10/1/37 275 284

346  Fannie Mae Pool, 12M USD LIBOR +
1.604 % 1.979% 4/1/37 10 10

346  Fannie Mae Pool, 12M USD LIBOR +
1.605% 1.882% 6/1/43 655 674

346  Fannie Mae Pool, 12M USD LIBOR +
1.623% 1.998% 2/1/36 296 305

346 Fannie Mae Pool, 12M USD LIBOR +
1.627% 2.002% 3/1/38 100 104

346 Fannie Mae Pool, 12M USD LIBOR +
1.633% 1.883% 1/1/35 1 1

346  Fannie Mae Pool, 12M USD LIBOR +
1.635% 1.885% 11/1/36 61 61

346  Fannie Mae Pool, 12M USD LIBOR +
1.658% 1.908% 7/1/35 351 361

346  Fannie Mae Pool, 12M USD LIBOR +
1.660% 1.910% 9/1/40 161 168

346  Fannie Mae Pool, 12M USD LIBOR +
1.662% 2.006% 1/1/37 129 135

346  Fannie Mae Pool, 12M USD LIBOR +
1.665% 1.915% 6/1/36 24 24

346 Fannie Mae Pool, 12M USD LIBOR +
1.670% 1.921% 10/1/42 481 503

346  Fannie Mae Pool, 12M USD LIBOR +
1.679% 1.944% 8/1/39 71 734

346  Fannie Mae Pool, 12M USD LIBOR +
1.683% 1.935% 1/1/42 667 692



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)

346 Fannie Mae Pool, 12M USD LIBOR +
1.685% 1.935% 12/1/33 154 157

346  Fannie Mae Pool, 12M USD LIBOR +
1.685% 1.940% 6/1/42 772 796

346  Fannie Mae Pool, 12M USD LIBOR +
1.688% 2.063% 4/1/36 136 143

346  Fannie Mae Pool, 12M USD LIBOR +
1.690% 1.940% 10/1/39-9/1/42 1,291 1,337

34.6  Fannie Mae Pool, 12M USD LIBOR +
1.690% 1.964% 5/1/40 214 223

34.6  Fannie Mae Pool, 12M USD LIBOR +
1.695% 1.945% 7/1/39 138 144

3.4.6  Fannie Mae Pool, 12M USD LIBOR +
1.698% 1.948% 8/1/40 383 400

346 Fannie Mae Pool, 12M USD LIBOR +
1.700% 1.950% 12/1/40 297 309

346  Fannie Mae Pool, 12M USD LIBOR +
1.700% 2.075% 71137 144 151

346  Fannie Mae Pool, 12M USD LIBOR +
1.701% 1.951% 10/1/42 569 593

346  Fannie Mae Pool, 12M USD LIBOR +
1.705% 1.955% 11/1/39 165 172

34.6  Fannie Mae Pool, 12M USD LIBOR +
1.709% 2.039% 5/1/42 707 733

346  Fannie Mae Pool, 12M USD LIBOR +
171 % 1.992% 4/1/36 54 56

346 Fannie Mae Pool, 12M USD LIBOR +
1.730% 1.986% 9/1/43 1,106 1,157

346 Fannie Mae Pool, 12M USD LIBOR +
1.736% 1.986% 6/1/41 132 139

346  Fannie Mae Pool, 12M USD LIBOR +
1.747 % 1.997% 71/41 885 936

346  Fannie Mae Pool, 12M USD LIBOR +
1.748% 2.123% 5/1/356 145 151

346  Fannie Mae Pool, 12M USD LIBOR +
1.750% 2.000% 10/1/40 202 210

34.6  Fannie Mae Pool, 12M USD LIBOR +
1.750% 2.125% 2/1/36 116 121

34.6  Fannie Mae Pool, 12M USD LIBOR +
1.752% 2.002% 9/1/34 136 138

346 Fannie Mae Pool, 12M USD LIBOR +
1.755% 2.011% 11/1/39 237 246

346 Fannie Mae Pool, 12M USD LIBOR +
1.769% 2.085% 5/1/42 80 83

346  Fannie Mae Pool, 12M USD LIBOR +
1.780% 2.155% 2/1/41 198 206

346  Fannie Mae Pool, 12M USD LIBOR +
1.785% 2.080% 71742 438 457

34.6  Fannie Mae Pool, 12M USD LIBOR +
1.791% 2.070% 4/1/37 48 51

34.6  Fannie Mae Pool, 12M USD LIBOR +
1.794% 2.273% 8/1/42 1,324 1,384

34.6  Fannie Mae Pool, 12M USD LIBOR +
1.795% 2.170% 3/1/42 602 627

346 Fannie Mae Pool, 12M USD LIBOR +
1.799% 2.058% 3/1/42 252 267

346  Fannie Mae Pool, 12M USD LIBOR +
1.803% 2.053% 9/1/40 537 568



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)

346 Fannie Mae Pool, 12M USD LIBOR +
1.805% 2.055% 1/1/41 633 662

346  Fannie Mae Pool, 12M USD LIBOR +
1.810% 2.060% 9/1/33-12/1/40 932 977

346  Fannie Mae Pool, 12M USD LIBOR +
1.813% 2.063% 1/1/41 388 404

346  Fannie Mae Pool, 12M USD LIBOR +
1.813% 2.074% 1/1/42 322 336

346  Fannie Mae Pool, 12M USD LIBOR +
1.815% 2.065% 11/1/40-12/1/41 891 929

346  Fannie Mae Pool, 12M USD LIBOR +
1.815% 2.070% 5/1/41 401 423

346 Fannie Mae Pool, 12M USD LIBOR +
1.815% 2.190% 2/1/41 339 354

346 Fannie Mae Pool, 12M USD LIBOR +
1.820% 2.070% 12/1/40 75 77

346  Fannie Mae Pool, 12M USD LIBOR +
1.820% 2.153% 3/1/41 435 458

346  Fannie Mae Pool, 12M USD LIBOR +
1.821% 2.077% 2/1/42 512 540

346  Fannie Mae Pool, 12M USD LIBOR +
1.825% 2.200% 3/1/41 392 409

346  Fannie Mae Pool, 12M USD LIBOR +
1.826% 2.076% 7/1/38 139 144

346  Fannie Mae Pool, 12M USD LIBOR +
1.830% 2.080% 6/1/41 598 625

346 Fannie Mae Pool, 12M USD LIBOR +
1.830% 2.194% 4/1/41 578 607

346 Fannie Mae Pool, 12M USD LIBOR +
1.832% 2.146% 2/1/41 257 261

346  Fannie Mae Pool, 12M USD LIBOR +
1.835% 2.107% 1/1/40 324 340

346  Fannie Mae Pool, 12M USD LIBOR +
1.839% 2.089% 12/1/39 244 256

346  Fannie Mae Pool, 12M USD LIBOR +
1.840% 2.090% 8/1/39 332 346

346  Fannie Mae Pool, 12M USD LIBOR +
1.864% 2.114% 5/1/40 113 119

3.4.6  Fannie Mae Pool, 12M USD LIBOR +
1.875% 2.125% 1/1/37 16 17

346 Fannie Mae Pool, 12M USD LIBOR +
1.880% 2.149% 11/1/34 218 228

346 Fannie Mae Pool, 12M USD LIBOR +
1.912% 2.162% 5/1/36 72 72

346  Fannie Mae Pool, 12M USD LIBOR +
1.914% 2.164% 4/1/37 208 221

346  Fannie Mae Pool, 12M USD LIBOR +
1.9256% 2.175% 10/1/37 13 13

346  Fannie Mae Pool, 12M USD LIBOR +
1.965% 2.340% 4/1/37 14 14

346  Fannie Mae Pool, 12M USD LIBOR +
2.130% 2.416% 10/1/36 191 202
346 Fannie Mae Pool, 1TYR CMT + 2.155% 2.280% 12/1/37 378 394
346  Fannie Mae Pool, YR CMT + 2.185% 2.310% 5/1/36 32 33
346  Fannie Mae Pool, 1TYR CMT + 2.190% 2.315% 12/1/36 4 4
346  Fannie Mae Pool, 1YR CMT + 2.235% 2.360% 12/1/35 2 2
346  Fannie Mae Pool, YR CMT + 2.268% 2.393% 5/1/33-9/1/33 4 6
346 Fannie Mae Pool, 1TYR CMT + 2.275% 2.400% 11/1/32 5 5

— 31



Face Market

Maturity Amount Value
Coupon Date ($000) ($000)
346 Fannie Mae Pool, TYR CMT + 2.313% 2.438% 1/1/35 160 171
346  Fannie Mae Pool, 6M USD LIBOR + 1.058% 1.183% 4/1/37 389 394
346  Fannie Mae Pool, 6M USD LIBOR + 1.415% 1.560% 71134 86 89
346  Fannie Mae Pool, 6M USD LIBOR + 1.840%  2.006% 8/1/37 414 436
34 Fannie Mae REMICS 2.405% 3/25/23 6,276 6,353

3.4.6  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.158% 1.408% 8/1/37 8 8

346  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.473% 1.793% 3/1/37 n n

346  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.516% 1.781% 91/37 88 91

346  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.550% 1.925% 4/1/37 1 1

34.6  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.570% 1.945% 3/1/37 20 21

346  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.625% 2.000% 1/1/38 73 77

3.4.6  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.640% 1.890% 5/1/42-11/1/43 302 3N

346  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.640% 1.899% 12/1/36 261 273

346  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.660% 1.910% 10/1/37 173 180

346  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.665% 1.915% 12/1/34 93 95

346  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.695% 2.070% 2/1/37 173 181

34.6  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.727% 2.102% 1/1/35 33 34

34.6  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.743% 1.993% 12/1/36 363 362

3.4.6  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.745% 2.120% 12/1/40 635 660

346  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.750% 2.000% 5/1/38 45 47

346 Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.750% 2.125% 4/1/33-3/1/36 20 21

346  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.765% 2.015% 12/1/36 49 50

346  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.772% 2.029% 12/1/34 6 6

34.6  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.780% 2.052% 3/1/36 3 4

346 Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.782% 2.086% 6/1/37 324 340

3.4.6  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.800% 2.125% 12/1/35 145 152

346  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.823% 2.073% 6/1/41 20 21

346 Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.825% 2.078% 3/1/42 377 395

346  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.831% 2.081% 11137 126 133

34.6  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.840% 2.090% 6/1/37 65 68

34.6  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.844% 2.166% 2/1/42 141 147



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
3.4.6  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.870% 2.120% 8/1/37 167 174
3.4.6  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.880% 2.130% 5/1/40-6/1/41 561 583
346  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.880% 2.132% 6/1/40 163 172
346  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.880% 2.255% 12/1/40-3/1/41 847 882
346  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.887% 2.247% 2/1/42 197 199
346  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.896% 2.145% 9/1/40 388 an
346  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.900% 2.150% 6/1/40-11/1/40 509 529
3.4.6  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.900% 2.160% 12/1/39 90 94
346  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.910% 2.261% 1/1/41 98 102
346  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.910% 2.285% 2/1/41 385 403
346  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.951% 2.201% 5/1/37 410 427
346  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 1.995% 2.370% 3/1/37 205 216
346  Freddie Mac Non Gold Pool, 12M USD
LIBOR + 2.085% 2.460% 3/1/38 70 73
346  Freddie Mac Non Gold Pool, TYR CMT +
2.125% 2.250% 6/1/35 1 1
3.4.6  Freddie Mac Non Gold Pool, 1YR CMT +
2.250% 2.280% 11/1/36 108 12
346  Freddie Mac Non Gold Pool, TYR CMT +
2.250% 2.330% 6/1/34 1 1
346  Freddie Mac Non Gold Pool, TYR CMT +
2.250% 2.370% 1/1/34 506 506
346  Freddie Mac Non Gold Pool, TYR CMT +
2.250% 2.375% 2/1/36-5/1/36 269 278
346  Freddie Mac Non Gold Pool, TYR CMT +
2.315% 2.440% 12/1/34 22 23
346 Freddie Mac Non Gold Pool, TYR CMT +
2.409% 2.534% 11/1/33 1 1
3.4.6  Freddie Mac Non Gold Pool, 1YR CMT +
2.410% 2.533% 10/1/36 352 373
3.4.6  Freddie Mac Non Gold Pool, 1YR CMT +
2.565% 2.690% 3/1/37 63 64
346  Freddie Mac Non Gold Pool, 6M USD LIBOR
+ 1.355% 1.480% 5/1/37-6/1/37 298 305
346  Freddie Mac Non Gold Pool, 6M USD LIBOR
+ 1.570% 1.695% 3/1/37 61 64
346  Freddie Mac Non Gold Pool, 6M USD LIBOR
+ 1.665% 1.790% 1/1/37 491 51
36  Ginnie Mae Il Pool, TYR CMT + 1.600% 1.625%  7/20/38-8/20/41 1,638 1,676
36  Ginnie Mae Il Pool, 1TYR CMT + 1.600% 1.875%  6/20/29-6/20/43 2,547 2,612
36  Ginnie Mae Il Pool, 1TYR CMT + 1.5600% 2.000%  1/20/41-1/20/44 4,386 4,527
36 Ginnie Mae Il Pool, TYR CMT + 1.500% 2.125% 10/20/38-12/20/43 3,076 3,177
36 Ginnie Mae Il Pool, TYR CMT + 2.000% 2.000% 5/20/41 123 128



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
36  Ginnie Mae Il Pool, TYR CMT + 2.000% 2.125% 11/20/40 55 59
36 Ginnie Mae Il Pool, TYR CMT + 2.000% 2.375% 5/20/41 126 130
63,282
Total U.S. Government and Agency Obligations (Cost $199,466,713) 203,070,510
Asset-Backed/Commercial Mortgage-Backed Securities (2.6%)
3 Ally Auto Receivables Trust Series 2018-3 3.120% 7/17/23 1,565 1,569
3 Ally Auto Receivables Trust Series 2019-2 2.260% 8/15/24 1,875 1,904
3 Ally Auto Receivables Trust Series 2019-4 1.920% 1/15/25 1,600 1,622
3 American Express Credit Account Master
Trust Series 2017-7 2.350% 5/15/25 13,300 13,480
3 American Express Credit Account Master
Trust Series 2018-2 3.010% 10/15/25 14,150 14,536
3 American Express Credit Account Master
Trust Series 2021-1 0.900% 11/15/26 28,300 28,097
3 AmeriCredit Automobile Receivables Trust
Series 2018-1 3.500% 1/18/24 1,686 1,703
3 AmeriCredit Automobile Receivables Trust
Series 2019-1 2.970% 11/20/23 47 47
3 AmeriCredit Automobile Receivables Trust
Series 2020-1 1.110% 8/19/24 6,213 6,225
3 AmeriCredit Automobile Receivables Trust
Series 2020-2 0.660% 12/18/24 1,000 1,001
3 AmeriCredit Automobile Receivables Trust
Series 2020-3 0.530% 6/18/25 14,525 14,497
3 AmeriCredit Automobile Receivables Trust
Series 2020-3 0.760% 12/18/25 1,375 1,367
3 AmeriCredit Automobile Receivables Trust
Series 2021-1 0.370% 8/18/25 3,650 3,640
3 AmeriCredit Automobile Receivables Trust
Series 2021-1 0.680% 10/19/26 2,150 2,131
3 AmeriCredit Automobile Receivables Trust
Series 2021-1 0.890% 10/19/26 1,350 1,334
3 AmeriCredit Automobile Receivables Trust
Series 2021-2 0.340% 12/18/26 1,150 1,141
3 AmeriCredit Automobile Receivables Trust
Series 2021-3 0.760% 8/18/26 1,050 1,045
3 AmeriCredit Automobile Receivables Trust
Series 2021-3 1.170% 8/18/27 525 521
3 AmeriCredit Automobile Receivables Trust
Series 2021-3 1.410% 8/18/27 1,150 1,141
3 BA Credit Card Trust Series 2019-A1 1.740% 1/15/25 10,750 10,832
3 BA Credit Card Trust Series 2020-A1 0.340% 5/15/26 15,700 15,508
3 BA Credit Card Trust Series 2021-A1 0.440% 9/15/26 3,715 3,662
3 Banc of America Commercial Mortgage
Trust Series 2015-UBS7 3.429% 9/15/48 1,828 1,900
3 Banc of America Commercial Mortgage
Trust Series 2015-UBS7 3.705% 9/15/48 4,100 4,346
3 Banc of America Commercial Mortgage
Trust Series 2017-BNK3 3.574% 2/15/50 9,108 9,849
3 Banc of America Commercial Mortgage
Trust Series 2017-BNK3 3.748% 2/15/50 3,542 3,801
3 BANK Series 2017-BNK5 3.390% 6/15/60 9,750 10,499
3 BANK Series 2017-BNK5 3.624% 6/15/60 4,450 4,752
3 BANK Series 2017-BNK6 3.254% 7/15/60 5,500 5,799
3 BANK Series 2017-BNK6 3.518% 7/15/60 3,388 3,670
3 BANK Series 2017-BNK6 3.741% 7/15/60 3,388 3,643



Face Market

Maturity Amount Value
Coupon Date ($000) ($000)

3 BANK Series 2017-BNK7 3.175% 9/15/60 6,984 7398
3 BANK Series 2017-BNK7 3.435% 9/15/60 5,790 6,252
3 BANK Series 2017-BNK7 3.748% 9/15/60 4,100 4,428
3 BANK Series 2017-BNK8 3.488% 11/15/50 8,000 8,669
3 BANK Series 2017-BNK8 3.731% 11/15/50 1,325 1,433
3 BANK Series 2017-BNK8 4.069% 11/15/50 1,955 2,057
3 BANK Series 2017-BNK9 3.279% 11/15/54 8,000 8,472
3 BANK Series 2017-BNK9 3.538% 11/15/54 8,000 8,694
3 BANK Series 2018-BN10 3.641% 2/15/61 1,802 1,924
3 BANK Series 2018-BN10 3.688% 2/15/61 7,600 8,324
2 BANK Series 2018-BN10 3.898% 2/15/61 2,100 2,291
3 BANK Series 2018-BN11 4.046% 3/15/61 5,550 6,199
3 BANK Series 2018-BN12 4.255% 5/15/61 6,550 7401
3 BANK Series 2018-BN12 4.355% 5/15/61 2,100 2,333
3 BANK Series 2018-BN13 3.953% 8/15/61 2,300 2,531
3 BANK Series 2018-BN13 4.217% 8/15/61 2,200 2,484
3 BANK Series 2018-BN14 3.966% 9/15/60 1,600 1,767
3 BANK Series 2018-BN14 4.128% 9/15/60 2,040 2,114
3 BANK Series 2018-BN14 4.231% 9/15/60 3,575 4,041
3 BANK Series 2018-BN14 4.481% 9/15/60 1,650 1,753
3 BANK Series 2018-BN15 4.407% 11/15/61 7,690 8,788
2 BANK Series 2019-BN16 4.005% 2/15/52 6,625 7439
3 BANK Series 2019-BN17 3.714% 4/15/52 7,350 8,122
3 BANK Series 2019-BN17 3.976% 4/15/52 1,750 1,925
3 BANK Series 2019-BN18 3.584% 5/15/62 21,125 23,189
3 BANK Series 2019-BN18 3.826% 5/15/62 2,575 2,833
3 BANK Series 2019-BN19 3.183% 8/15/61 15,850 17005
3 BANK Series 2019-BN19 4.033% 8/15/61 2,240 2,335
3 BANK Series 2019-BN20 3.011% 9/15/62 10,250 10,903
3 BANK Series 2019-BN21 2.851% 10/17/52 21,600 22,739
3 BANK Series 2019-BN21 3.093% 10/17/52 4,325 4,528
3 BANK Series 2019-BN22 2.978% 11/15/62 16,943 17982
3 BANK Series 2019-BN23 2.920% 12/15/52 10,705 11,320
3 BANK Series 2019-BN23 3.203% 12/15/52 4,000 4,249
3 BANK Series 2019-BN24 2.960% 11/15/62 8,050 8,543
3 BANK Series 2019-BN24 3.283% 11/15/62 3,750 3,979
3 BANK Series 2020-BN25 2.649% 1/15/63 11,830 12,289
3 BANK Series 2020-BN25 2.841% 1/15/63 3,685 3,782
3 BANK Series 2020-BN26 2.403% 3/15/63 10,460 10,679
3 BANK Series 2020-BN26 2.687% 3/15/63 3,310 3,394
3 BANK Series 2020-BN27 2.144% 4/15/63 9,540 9,550
3 BANK Series 2020-BN27 2.551% 4/15/63 2,825 2,871
3 BANK Series 2020-BN28 1.844% 3/15/63 2,810 2,746
3 BANK Series 2020-BN29 1.997% 11/15/53 3,900 3,855
3 BANK Series 2020-BN30 1.925% 12/15/53 4,700 4,615
3 BANK Series 2020-BN30 2111 % 12/15/53 550 534
3 BANK Series 2021-BN31 2.036% 2/15/54 3,300 3,269
3 BANK Series 2021-BN31 221 % 2/15/54 1,925 1,900
3 BANK Series 2021-BN32 2.643% 4/15/54 5,350 5,559
2 BANK Series 2021-BN33 2.556% 5/15/64 2,535 2,616
3 BANK Series 2021-BN34 2.438% 6/15/63 9,750 9,965
3 BANK Series 2021-BN35 2.285% 6/15/64 5,829 5,880
3 BANK Series 2021-BN36 2.470% 9/15/64 8,550 8,760
3 BANK Series 2021-BN36 2.695% 9/15/64 2,625 2,688
3 BANK Series 2021-BN37 2.618% 11/15/64 8,250 8,559



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
3 Barclays Commercial Mortgage Trust Series
2019-C3 3.583% 5/15/52 21,595 23,598
3 Barclays Commercial Mortgage Trust Series
2019-C4 2.919% 8/15/52 15,870 16,649
3 Barclays Commercial Mortgage Trust Series
2019-C4 3.171% 8/15/52 1,325 1,407
3 Barclays Commercial Mortgage Trust Series
2019-C5 3.063% 11/15/52 8,975 9,513
3 Barclays Commercial Mortgage Trust Series
2019-C5 3.366% 11/15/52 5,375 5,731
3 BBCMS Mortgage Trust Series 2017-C1 3.674% 2/15/50 17475 18,848
3 BBCMS Mortgage Trust Series 2017-C1 3.898% 2/15/50 4,675 5,048
3 BBCMS Mortgage Trust Series 2018-C2 4.314% 12/15/51 8,350 9,492
3 BBCMS Mortgage Trust Series 2020-C6 2.639% 2/15/53 7635 7,864
3 BBCMS Mortgage Trust Series 2020-C6 2.840% 2/15/53 2,000 2,073
3 BBCMS Mortgage Trust Series 2020-C7 2.037% 4/15/53 2,520 2,484
3 BBCMS Mortgage Trust Series 2020-C8 2.040% 10/15/53 8,225 8,086
3 BBCMS Mortgage Trust Series 2020-C8 2.398% 10/15/53 1,685 1,664
3 BBCMS Mortgage Trust Series 2021-C9 2.299% 2/15/54 9,525 9,543
3 BBCMS Mortgage Trust Series 2021-C11 2.322% 9/15/54 3,175 3,180
3 BBCMS Mortgage Trust Series 2021-C11 2.536% 9/15/54 1,325 1,338
3 BBCMS Mortgage Trust Series 2021-C12 2.689% 11/15/54 5,225 5,397
3 BBCMSTrust Series 2021-C10 2.492% 7/15/54 9,500 9,667
3 Bear Stearns Commercial Mortgage
Securities Trust Series 2007-126 5.430% 1/12/45 886 885
3 Benchmark Mortgage Trust Series 2018-B1 3.666% 1/15/51 7960 8,679
3 Benchmark Mortgage Trust Series 2018-B1 3.878% 1/15/51 2,600 2,823
3 Benchmark Mortgage Trust Series 2018-B2 3.662% 2/15/51 6,050 6,163
3 Benchmark Mortgage Trust Series 2018-B2 3.882% 2/15/51 17575 19,366
3 Benchmark Mortgage Trust Series 2018-B2 4.084% 2/15/51 8,225 9,021
3 Benchmark Mortgage Trust Series 2018-B3 3.848% 4/10/51 3,694 3,771
3 Benchmark Mortgage Trust Series 2018-B3 4.025% 4/10/51 13,150 14,618
3 Benchmark Mortgage Trust Series 2018-B4 4.121% 7/15/51 18,625 20,880
3 Benchmark Mortgage Trust Series 2018-B4 431 % 7/15/51 3,250 3,635
3 Benchmark Mortgage Trust Series 2018-B5 4.208% 7/15/51 8,850 9,991
3 Benchmark Mortgage Trust Series 2018-B5 4.419% 7/15/51 1,750 1,973
3 Benchmark Mortgage Trust Series 2018-B6 4.203% 10/10/51 2,526 2,599
3 Benchmark Mortgage Trust Series 2018-B6 4.261% 10/10/51 4,025 4,560
3 Benchmark Mortgage Trust Series 2018-B6 4.441% 10/10/51 1,250 1,413
3 Benchmark Mortgage Trust Series 2018-B7 4.510% 5/15/53 22,400 25,772
3 Benchmark Mortgage Trust Series 2018-B8 4.232% 1/15/52 10,690 12,118
3 Benchmark Mortgage Trust Series 2018-B8 4.532% 1/15/52 3,400 3,852
3 Benchmark Mortgage Trust Series 2019-B9 3.751% 3/15/52 2,682 2,941
3 Benchmark Mortgage Trust Series 2019-B9 4.016% 3/15/52 6,281 7047
3 Benchmark Mortgage Trust Series 2019-B10 3.717% 3/15/62 6,100 6,734
3 Benchmark Mortgage Trust Series 2019-B10 3.979% 3/15/62 2,600 2,870
3 Benchmark Mortgage Trust Series 2019-B11 3.281% 5/15/52 2,400 2,677
3 Benchmark Mortgage Trust Series 2019-B11 3.542% 5/15/52 15,840 17335
3 Benchmark Mortgage Trust Series 2019-B11 3.784% 5/15/52 4,225 4,633
3 Benchmark Mortgage Trust Series 2019-B13 2.952% 8/15/57 3,600 3,800
3 Benchmark Mortgage Trust Series 2019-B14 3.049% 12/15/62 13,650 14,527
3 Benchmark Mortgage Trust Series 2019-B15 2.928% 12/15/72 13,355 14,081
3 Benchmark Mortgage Trust Series 2020-B16 2.732% 2/15/53 25,275 26,335
3 Benchmark Mortgage Trust Series 2020-B16 2.944% 2/15/53 1,295 1,351
3 Benchmark Mortgage Trust Series 2020-B17 221 % 3/15/53 2,500 2,504
3 Benchmark Mortgage Trust Series 2020-B17 2.289% 3/15/53 5,530 5,575



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
3 Benchmark Mortgage Trust Series 2020-B17 2.583% 3/15/53 1,655 1,676
3 Benchmark Mortgage Trust Series 2020-B19 1.850% 9/15/53 3,375 3,291
3 Benchmark Mortgage Trust Series 2020-B19 2.148% 9/15/53 1,125 1,102
3 Benchmark Mortgage Trust Series 2020-B20 2.034% 10/15/53 6,725 6,641
3 Benchmark Mortgage Trust Series 2020-B20 2.375% 10/15/53 555 553
3 Benchmark Mortgage Trust Series 2020-B21 1.978% 12/17/53 8,350 8,204
3 Benchmark Mortgage Trust Series 2020-B21 2.254% 12/17/53 850 840
3 Benchmark Mortgage Trust Series 2020-B22 1.973% 1/15/54 6,100 6,004
3 Benchmark Mortgage Trust Series 2020-IG1 2.687% 9/15/43 7900 8,152
3 Benchmark Mortgage Trust Series 2020-IG1 2.909% 9/15/43 2,640 2,730
3 Benchmark Mortgage Trust Series 2021-B23 2.070% 2/15/54 13,150 13,006
3 Benchmark Mortgage Trust Series 2021-B23 2.274% 2/15/54 4,400 4,347
3 Benchmark Mortgage Trust Series 2021-B24 2.584% 3/15/54 7550 7784
3 Benchmark Mortgage Trust Series 2021-B24 2.780% 3/15/54 1,625 1,672
3 Benchmark Mortgage Trust Series 2021-B25 2.577% 4/15/54 7.850 8,088
3 Benchmark Mortgage Trust Series 2021-B25 2.847% 4/15/54 3,675 3,801
3 Benchmark Mortgage Trust Series 2021-B26 2.613% 6/15/54 5,275 5,451
3 Benchmark Mortgage Trust Series 2021-B28 2.224% 8/15/54 5,275 5,276
3 Benchmark Mortgage Trust Series 2021-B29 2.284% 9/15/54 1,075 1,091
3 Benchmark Mortgage Trust Series 2021-B29 2.388% 9/15/54 3,175 3,220
3 Benchmark Mortgage Trust Series 2021-B29 2.612% 9/15/54 1,075 1,090
3 Benchmark Mortgage Trust Series 2021-B30 2.576% 11/15/54 13,225 13,612
3 BMW Vehicle Lease Trust Series 2021-1 0.290% 1/25/24 3,925 3,914
3 BMW Vehicle Lease Trust Series 2021-1 0.370% 7/25/24 1,250 1,243
3 BMW Vehicle Lease Trust Series 2021-2 0.330% 12/26/24 4,700 4,660
3 BMW Vehicle Lease Trust Series 2021-2 0.430% 1/27/25 2,975 2,943
3 BMW Vehicle Owner Trust Series 2020-A 0.480% 10/25/24 1,285 1,284
3 BMW Vehicle Owner Trust Series 2020-A 0.620% 4/26/27 575 572
3 Cantor Commercial Real Estate Lending
Series 2019-CF1 3.786% 5/15/52 4,025 4,453
3 Cantor Commercial Real Estate Lending
Series 2019-CF2 2.874% 11/15/52 8,100 8,470
3 Cantor Commercial Real Estate Lending
Series 2019-CF3 3.006% 1/15/53 8,000 8,451
3 Cantor Commercial Real Estate Lending
Series 2019-CF3 3.298% 1/15/53 3,434 3,662
3 Capital One Multi-Asset Execution Trust
Series 2019-A3 2.060% 8/15/28 15,540 15,976
3 Capital One Multi-Asset Execution Trust
Series 2021-A1 0.550% 7/15/26 12,375 12,196
3 Capital One Multi-Asset Execution Trust
Series 2021-A2 1.390% 7/15/30 27900 27438
3 Capital One Multi-Asset Execution Trust
Series 2021-A3 1.040% 11/16/26 26,100 25,991
3 Capital One Prime Auto Receivables Trust
Series 2019-1 2.510% 11/15/23 2,071 2,084
3 Capital One Prime Auto Receivables Trust
Series 2019-1 2.560% 10/15/24 2,125 2,162
3 Capital One Prime Auto Receivables Trust
Series 2020-1 1.630% 8/15/25 800 810
3 Capital One Prime Auto Receivables Trust
Series 2021-1 0.770% 9/15/26 5,700 5,657
3 Capital One Prime Auto Receivables Trust
Series 2021-1 1.040% 4/15/27 1,400 1,389
3 CarMax Auto Owner Trust Series 2018-1 2.640% 6/15/23 592 594
3 CarMax Auto Owner Trust Series 2018-2 3.160% 7/17/23 1,951 1,963
3 CarMax Auto Owner Trust Series 2019-4 2.130% 7/15/25 1,350 1,374



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
3 CarMax Auto Owner Trust Series 2020-1 1.890% 12/16/24 9,503 9,591
3 CarMax Auto Owner Trust Series 2020-1 2.030% 6/16/25 790 803
3 CarMax Auto Owner Trust Series 2020-3 0.620% 3/17/25 7475 7473
3 CarMax Auto Owner Trust Series 2020-3 0.770% 3/16/26 850 843
3 CarMax Auto Owner Trust Series 2020-4 0.500% 8/15/25 4,225 4,205
3 CarMax Auto Owner Trust Series 2020-4 0.630% 6/15/26 1,120 1,108
3 CarMax Auto Owner Trust Series 2020-4 0.850% 6/15/26 275 271
3 CarMax Auto Owner Trust Series 2021-1 0.340% 12/15/25 3,820 3,787
3 CarMax Auto Owner Trust Series 2021-1 0.530% 10/15/26 825 813
3 CarMax Auto Owner Trust Series 2021-2 0.520% 2/17/26 6,900 6,841
3 CarMax Auto Owner Trust Series 2021-2 0.810% 12/15/26 1,600 1,681
3 CarMax Auto Owner Trust Series 2021-4 0.560% 9/15/26 7125 7013
3 CarMax Auto Owner Trust Series 2021-4 0.820% 4/15/27 1,325 1,301
3 Carvana Auto Receivables Trust Series
2021-P2 0.490% 3/10/26 1,325 1,316
3 Carvana Auto Receivables Trust Series
2021-P3 0.700% 11/10/26 4,500 4,444
3 Carvana Auto Receivables Trust Series
2021-P3 1.030% 6/10/27 850 840
3 CD Mortgage Trust Series 2016-CD1 2.724% 8/10/49 9,075 9,402
3 CD Mortgage Trust Series 2016-CD2 3.526% 11/10/49 7300 7823
3 CD Mortgage Trust Series 2017-CD3 3.453% 2/10/50 1,285 1,347
3 CD Mortgage Trust Series 2017-CD3 3.631% 2/10/50 9,773 10,530
3 CD Mortgage Trust Series 2017-CD3 3.833% 2/10/50 2,542 2,701
3 CD Mortgage Trust Series 2017-CD4 3.514% 5/10/50 5,133 5,514
3 CD Mortgage Trust Series 2017-CD4 3.747% 5/10/50 3,000 3,214
3 CD Mortgage Trust Series 2017-CD5 3.431% 8/15/50 3,500 3,751
3 CD Mortgage Trust Series 2017-CD6 3.332% 11/13/50 3,300 3,486
3 CD Mortgage Trust Series 2017-CD6 3.456% 11/13/50 6,575 7074
3 CD Mortgage Trust Series 2017-CD6 3.709% 11/13/50 3,825 4,055
3 CD Mortgage Trust Series 2018-CD7 4.213% 8/15/51 850 932
3 CD Mortgage Trust Series 2018-CD7 4.279% 8/15/51 7375 8,349
3 CD Mortgage Trust Series 2019-CD8 2.657% 8/15/57 6,810 6,934
3 CD Mortgage Trust Series 2019-CD8 2.912% 8/15/57 18,130 19,066
3 CenterPoint Energy Transition Bond Co.
IV LLC Series 2012-1 3.028% 10/15/25 6,514 6,714
3 CFCRE Commercial Mortgage Trust Series
2016-C3 3.865% 1/10/48 5,800 6,243
3 CFCRE Commercial Mortgage Trust Series
2016-C4 3.283% 5/10/58 8,250 8,677
3 CFCRE Commercial Mortgage Trust Series
2016-C4 3.691% 5/10/58 5,900 6,267
3 CFCRE Commercial Mortgage Trust Series
2016-C6 3.217% 11/10/49 14,300 15,063
3 CFCRE Commercial Mortgage Trust Series
2017-C8 3.572% 6/15/50 3,650 3,927
3 CGMS Commercial Mortgage Trust Series
2017-B1 3.458% 8/15/50 13,430 14,465
3 CGMS Commercial Mortgage Trust Series
2017-B1 3.711% 8/15/50 2,675 2,868
3 Chase Issuance Trust Series 2020-A1 1.530% 1/15/25 26,500 26,740
3 Citibank Credit Card Issuance Trust Series
2018-A3 3.290% 5/23/25 26,125 27,040
3 Citibank Credit Card Issuance Trust Series
2018-A6 3.210% 12/7/24 6,200 6,351
3 Citibank Credit Card Issuance Trust Series
2018-A7 3.960% 10/13/30 12,840 14,758



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
Citigroup Commercial Mortgage Trust Series
2012-GC8 3.024% 9/10/45 5,020 5,053
Citigroup Commercial Mortgage Trust Series
2013-GCN 3.093% 4/10/46 3,165 3,233
Citigroup Commercial Mortgage Trust Series
2013-GCN 3.422% 4/10/46 2,000 2,039
Citigroup Commercial Mortgage Trust Series
2013-GC15 3.942% 9/10/46 427 437
Citigroup Commercial Mortgage Trust Series
2013-GC15 4.371% 9/10/46 3,475 3,635
Citigroup Commercial Mortgage Trust Series
2013-GC15 4.649% 9/10/46 2,875 3,008
Citigroup Commercial Mortgage Trust Series
2013-GC17 3.675% 11/10/46 333 340
Citigroup Commercial Mortgage Trust Series
2013-GC17 4.131% 11/10/46 3,150 3,293
Citigroup Commercial Mortgage Trust Series
2013-GC17 4.544% 11/10/46 1,150 1,206
Citigroup Commercial Mortgage Trust Series
2013-GC17 5.095% 11/10/46 1,150 1,208
Citigroup Commercial Mortgage Trust Series
2014-GC19 3.552% 3/10/47 494 508
Citigroup Commercial Mortgage Trust Series
2014-GC19 4.023% 3/10/47 1,700 1,781
Citigroup Commercial Mortgage Trust Series
2014-GC19 4.345% 3/10/47 1,425 1,497
Citigroup Commercial Mortgage Trust Series
2014-GC21 3.477% 5/10/47 291 299
Citigroup Commercial Mortgage Trust Series
2014-GC21 3.855% 5/10/47 3,025 3,177
Citigroup Commercial Mortgage Trust Series
2014-GC21 4.328% 5/10/47 2,450 2,653
Citigroup Commercial Mortgage Trust Series
2014-GC23 3.622% 7/10/47 3,875 4,061
Citigroup Commercial Mortgage Trust Series
2014-GC25 3.635% 10/10/47 8,525 8,967
Citigroup Commercial Mortgage Trust Series
2015-GC27 3.137% 2/10/48 11,450 11,926
Citigroup Commercial Mortgage Trust Series
2015-GC27 3.571% 2/10/48 4,650 4,724
Citigroup Commercial Mortgage Trust Series
2015-GC29 3.192% 4/10/48 9,075 9,487
Citigroup Commercial Mortgage Trust Series
2015-GC29 3.758% 4/10/48 4,365 4,546
Citigroup Commercial Mortgage Trust Series
2015-GC31 3.762% 6/10/48 4,625 4,931
Citigroup Commercial Mortgage Trust Series
2015-GC33 3.515% 9/10/58 2,842 2,990
Citigroup Commercial Mortgage Trust Series
2015-GC33 3.778% 9/10/58 5,725 6,127
Citigroup Commercial Mortgage Trust Series
2016-C1 3.003% 5/10/49 2,947 3,036
Citigroup Commercial Mortgage Trust Series
2016-C1 3.209% 5/10/49 6,500 6,855
Citigroup Commercial Mortgage Trust Series
2016-C2 2.832% 8/10/49 3,500 3,642
Citigroup Commercial Mortgage Trust Series
2016-GC36 3.349% 2/10/49 2,900 3,032



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
3 Citigroup Commercial Mortgage Trust Series
2016-GC36 3.616% 2/10/49 14,925 15,929
3 Citigroup Commercial Mortgage Trust Series
2016-GC37 3.314% 4/10/49 11,645 12,299
3 Citigroup Commercial Mortgage Trust Series
2016-P4 2.646% 7/10/49 3,116 3,193
3 Citigroup Commercial Mortgage Trust Series
2016-P4 2.902% 7/10/49 3,825 3,988
3 Citigroup Commercial Mortgage Trust Series
2017-C4 3.209% 10/12/50 1,250 1,320
3 Citigroup Commercial Mortgage Trust Series
2017-C4 3.471% 10/12/50 10,700 11,504
3 Citigroup Commercial Mortgage Trust Series
2017-C4 3.764% 10/12/50 2,125 2,278
3 Citigroup Commercial Mortgage Trust Series
2018-B2 3.744% 3/10/51 2,500 2,709
3 Citigroup Commercial Mortgage Trust Series
2018-B2 3.788% 3/10/51 2,950 3,011
3 Citigroup Commercial Mortgage Trust Series
2018-B2 4.009% 3/10/51 17325 19,237
3 Citigroup Commercial Mortgage Trust Series
2018-C5 3.963% 6/10/51 5,394 5,749
3 Citigroup Commercial Mortgage Trust Series
2018-C6 4.412% 11/10/51 2,300 2,633
3 Citigroup Commercial Mortgage Trust Series
2019-GC41 2.869% 8/10/56 13,210 13,857
3 Citigroup Commercial Mortgage Trust Series
2019-GC43 3.038% 11/10/52 16,100 17,097
3 Citigroup Commercial Mortgage Trust Series
2020-GC46 2.717% 2/15/53 14,355 14,920
3 Citigroup Commercial Mortgage Trust Series
2020-GC46 2.918% 2/15/53 2,655 2,762
3 CNH Equipment Trust Series 2021-C 0.810% 12/15/26 4,050 4,007
3 CNH Equipment Trust Series 2021-C 1.160% 10/16/28 700 695
3 COMM Mortgage Trust Series 2012-CR2 3.147% 8/15/45 2,580 2,586
3 COMM Mortgage Trust Series 2012-CR2 3.791% 8/15/45 2,950 2,973
3 COMM Mortgage Trust Series 2012-CR3 2.822% 10/15/45 4,889 4,917
3 COMM Mortgage Trust Series 2012-CR4 2.853% 10/15/45 5,119 5,170
3 COMM Mortgage Trust Series 2012-CR5 2.771% 12/10/45 1,500 1,621
3 COMM Mortgage Trust Series 2013-CR6 3.101% 3/10/46 5,858 5,913
3 COMM Mortgage Trust Series 2013-CR7 3.213% 3/10/46 1,405 1,428
3 COMM Mortgage Trust Series 2013-CR8 3.612% 6/10/46 3,762 3,867
3 COMM Mortgage Trust Series 2013-CR9 4.255% 7/10/45 5,860 6,068
3 COMM Mortgage Trust Series 2013-CR10 4.210% 8/10/46 1,120 1,160
3 COMM Mortgage Trust Series 2013-CR11 3.660% 8/10/50 540 551
3 COMM Mortgage Trust Series 2013-CR11 3.983% 8/10/50 1,909 1,986
3 COMM Mortgage Trust Series 2013-CR11 4.258% 8/10/50 8,590 8,980
3 COMM Mortgage Trust Series 2013-CR11 4.715% 8/10/50 1,430 1,501
3 COMM Mortgage Trust Series 2013-CR12 3.623% 10/10/46 625 638
3 COMM Mortgage Trust Series 2013-CR12 3.765% 10/10/46 2,095 2,150
3 COMM Mortgage Trust Series 2013-CR12 4.046% 10/10/46 1,700 1,768
3 COMM Mortgage Trust Series 2013-CR12 4.300% 10/10/46 1,150 1,188
3 COMM Mortgage Trust Series 2013-CR12 4.762% 10/10/46 575 596
3 COMM Mortgage Trust Series 2013-CR13 3.706% 11/10/46 240 245
3 COMM Mortgage Trust Series 2013-CR13 4.194% 11/10/46 5,850 6,140
3 COMM Mortgage Trust Series 2013-CR13 4.449% 11/10/46 1,750 1,836
3 COMM Mortgage Trust Series 2013-LC6 2.941% 1/10/46 3,952 3,989
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Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
3 COMM Mortgage Trust Series 2013-LC6 3.282% 1/10/46 2,547 2,690
3 COMM Mortgage Trust Series 2013-LC6 4.242% 1/10/46 974 992
3 COMM Mortgage Trust Series 2013-LC13 4.205% 8/10/46 2,916 3,032
3 COMM Mortgage Trust Series 2014-CR14 3.147% 2/10/47 673 674
3 COMM Mortgage Trust Series 2014-CR14 4.236% 2/10/47 1,775 1,868
3 COMM Mortgage Trust Series 2014-CR14 4.526% 2/10/47 1,950 2,054
3 COMM Mortgage Trust Series 2014-CR14 4.605% 2/10/47 1,175 1,235
3 COMM Mortgage Trust Series 2014-CR15 3.595% 2/10/47 621 638
3 COMM Mortgage Trust Series 2014-CR15 4.074% 2/10/47 2,641 2,765
3 COMM Mortgage Trust Series 2014-CR15 4.641% 2/10/47 1,320 1,388
3 COMM Mortgage Trust Series 2014-CR15 4.691% 2/10/47 2,730 2,863
3 COMM Mortgage Trust Series 2014-CR16 3.653% 4/10/47 893 917
3 COMM Mortgage Trust Series 2014-CR16 4.278% 4/10/47 2,950 3,11
3 COMM Mortgage Trust Series 2014-CR17 3.598% 5/10/47 651 668
3 COMM Mortgage Trust Series 2014-CR17 3.977% 5/10/47 2,225 2,348
3 COMM Mortgage Trust Series 2014-CR17 4.377% 5/10/47 1,375 1,423
3 COMM Mortgage Trust Series 2014-CR18 3.452% 7/15/47 1,656 1,688
3 COMM Mortgage Trust Series 2014-CR18 3.828% 7/15/47 1,400 1,475
3 COMM Mortgage Trust Series 2014-CR18 4.103% 7/15/47 1,845 1,943
3 COMM Mortgage Trust Series 2014-CR19 3.796% 8/10/47 8,400 8,829
3 COMM Mortgage Trust Series 2014-CR19 4.080% 8/10/47 2,250 2,375
3 COMM Mortgage Trust Series 2014-CR20 3.326% 11/10/47 5,430 5,620
3 COMM Mortgage Trust Series 2014-CR20 3.590% 11/10/47 2,375 2,495
3 COMM Mortgage Trust Series 2014-CR21 3.528% 12/10/47 7,834 8,100
3 COMM Mortgage Trust Series 2014-LC15 4.006% 4/10/47 11,435 12,020
3 COMM Mortgage Trust Series 2014-LC17 3.917% 10/10/47 3,460 3,654
3 COMM Mortgage Trust Series 2014-UBS2 3.472% 3/10/47 435 447
3 COMM Mortgage Trust Series 2014-UBS2 3.961% 3/10/47 2,633 2,654
3 COMM Mortgage Trust Series 2014-UBS2 4.199% 3/10/47 709 743
3 COMM Mortgage Trust Series 2014-UBS2 4.701% 3/10/47 449 471
3 COMM Mortgage Trust Series 2014-UBS3 3.819% 6/10/47 5,700 6,001
3 COMM Mortgage Trust Series 2014-UBS4 3.420% 8/10/47 1,425 1,467
3 COMM Mortgage Trust Series 2014-UBS4 3.694% 8/10/47 5,575 5,852
3 COMM Mortgage Trust Series 2014-UBS4 3.968% 8/10/47 2,144 2,243
3 COMM Mortgage Trust Series 2014-UBS5 3.838% 9/10/47 8,050 8,515
3 COMM Mortgage Trust Series 2014-UBS6 3.387% 12/10/47 3,321 3,414
3 COMM Mortgage Trust Series 2014-UBS6 3.644% 12/10/47 10,725 11,320
3 COMM Mortgage Trust Series 2014-UBS6 4.048% 12/10/47 2,800 2,958
3 COMM Mortgage Trust Series 2015-CR22 2.856% 3/10/48 674 674
3 COMM Mortgage Trust Series 2015-CR22 3.309% 3/10/48 7,950 8,340
3 COMM Mortgage Trust Series 2015-CR22 3.603% 3/10/48 9,625 10,038
3 COMM Mortgage Trust Series 2015-CR23 3.257% 5/10/48 2,315 2,385
3 COMM Mortgage Trust Series 2015-CR23 3.497% 5/10/48 5,729 6,055
3 COMM Mortgage Trust Series 2015-CR23 3.801% 5/10/48 2,325 2,469
3 COMM Mortgage Trust Series 2015-CR24 3.432% 8/10/48 654 678
3 COMM Mortgage Trust Series 2015-CR25 3.759% 8/10/48 5,725 6,124
3 COMM Mortgage Trust Series 2015-CR26 3.630% 10/10/48 16,170 17247
3 COMM Mortgage Trust Series 2015-CR27 3.404% 10/10/48 4,613 4,787
3 COMM Mortgage Trust Series 2015-CR27 3.612% 10/10/48 5,900 6,288
3 COMM Mortgage Trust Series 2015-CR27 4.339% 10/10/48 1,200 1,281
3 COMM Mortgage Trust Series 2015-DC1 3.350% 2/10/48 5,960 6,257
3 COMM Mortgage Trust Series 2015-LC19 3.040% 2/10/48 679 697
3 COMM Mortgage Trust Series 2015-LC19 3.183% 2/10/48 5,894 6,162
3 COMM Mortgage Trust Series 2015-LC19 3.527% 2/10/48 2,687 2,820
3 COMM Mortgage Trust Series 2015-LC21 3.445% 7/10/48 594 617



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
3 COMM Mortgage Trust Series 2015-LC23 3.774% 10/10/48 11,545 12,390
3 COMM Mortgage Trust Series 2015-PC1 3.902% 7/10/50 6,600 7047
3 COMM Mortgage Trust Series 2016-CR28 3.762% 2/10/49 15,475 16,618
3 COMM Mortgage Trust Series 2016-DC2 3.550% 2/10/49 5,795 6,049
3 COMM Mortgage Trust Series 2017-COR2 3.317% 9/10/50 750 788
3 COMM Mortgage Trust Series 2017-COR2 3.510% 9/10/50 2,060 2,226
3 COMM Mortgage Trust Series 2018-COR3 3.961% 5/10/51 3,500 3,773
3 COMM Mortgage Trust Series 2018-COR3 4.228% 5/10/51 6,437 7234
3 COMM Mortgage Trust Series 2019-GC44 2.950% 8/15/57 19,400 20,471
3 COMM Mortgage Trust Series 2019-GC44 3.263% 8/15/57 3,000 3,200
3 CSAIL Commercial Mortgage Trust Series
2015-C1 3.505% 4/15/50 5,550 5,831
3 CSAIL Commercial Mortgage Trust Series
2015-C1 3.791% 4/15/50 2,825 2,946
3 CSAIL Commercial Mortgage Trust Series
2015-C1 4.044% 4/15/50 2,250 2,300
3 CSAIL Commercial Mortgage Trust Series
2015-C2 3.504% 6/15/57 7,400 7807
3 CSAIL Commercial Mortgage Trust Series
2015-C2 3.849% 6/15/57 2,900 3,025
3 CSAIL Commercial Mortgage Trust Series
2015-C3 3.448% 8/15/48 3,100 3,202
3 CSAIL Commercial Mortgage Trust Series
2015-C3 3.718% 8/15/48 11,085 11,796
3 CSAIL Commercial Mortgage Trust Series
2015-C3 4.119% 8/15/48 2,625 2,698
3 CSAIL Commercial Mortgage Trust Series
2015-C4 3.617% 11/15/48 2,700 2,810
3 CSAIL Commercial Mortgage Trust Series
2015-C4 3.808% 11/15/48 6,605 7077
3 CSAIL Commercial Mortgage Trust Series
2016-C7 3.502% 11/15/49 11,675 12,492
3 CSAIL Commercial Mortgage Trust Series
2017-C8 3.392% 6/15/50 10,250 10,935
3 CSAIL Commercial Mortgage Trust Series
2017-CX9 3.446% 9/15/50 3,275 3,507
3 CSAIL Commercial Mortgage Trust Series
2017-CX10 3.458% 11/15/50 8,000 8,573
3 CSAIL Commercial Mortgage Trust Series
2018-CX11 4.033% 4/15/51 15,825 17,358
3 CSAIL Commercial Mortgage Trust Series
2018-CX12 4.224% 8/15/51 16,475 18,458
3 CSAIL Commercial Mortgage Trust Series
2019-C15 4.053% 3/15/52 28,200 31,498
3 CSAIL Commercial Mortgage Trust Series
2019-C16 3.329% 6/15/52 15,960 17,096
3 CSAIL Commercial Mortgage Trust Series
2021-C20 2.805% 3/15/54 16,000 16,670
3 CSAIL Commercial Mortgage Trust Series
2021-C20 3.076% 3/15/54 2,675 2,815
3 DBGS Mortgage Trust Series 2018-C1 4.466% 10/15/51 7275 8,321
3 DBJPM Mortgage Trust Series 2016-C1 3.276% 5/10/49 4,275 4,475
3 DBJPM Mortgage Trust Series 2016-C3 2.890% 8/10/49 5,000 5,186
3 DBJPM Mortgage Trust Series 2017-C6 3.328% 6/10/50 7900 8,414
3 DBJPM Mortgage Trust Series 2017-C6 3.561% 6/10/50 2,174 2,316
3 DBJPM Mortgage Trust Series 2020-C9 1.926% 8/15/53 3,100 3,046



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
3 Discover Card Execution Note Trust Series
2018-A1 3.030% 8/15/25 13,150 13,492
3 Discover Card Execution Note Trust Series
2021-A1 0.580% 9/15/26 12,175 11,988
3 Discover Card Execution Note Trust Series
2021-A2 1.030% 9/15/28 10,325 10,090
3 Drive Auto Receivables Trust Series 2018-5 4.300% 4/15/26 2,175 2,230
3 Drive Auto Receivables Trust Series 2019-1 4.090% 6/15/26 6,855 6,994
3 Drive Auto Receivables Trust Series 2020-2 1.420% 3/17/25 550 551
3 Drive Auto Receivables Trust Series 2021-1 0.650% 7/15/25 1,725 1,721
3 Drive Auto Receivables Trust Series 2021-1 1.020% 6/15/27 1,450 1,443
3 Drive Auto Receivables Trust Series 2021-2 0.580% 12/15/25 4,350 4,317
3 Drive Auto Receivables Trust Series 2021-2 0.870% 10/15/27 3,725 3,682
3 Drive Auto Receivables Trust Series 2021-2 1.390% 3/15/29 3,175 3,116
3 Drive Auto Receivables Trust Series 2021-3 1.110% 5/15/26 1,200 1,195
3 Drive Auto Receivables Trust Series 2021-3 1.470% 1/15/27 1,375 1,374
3 Exeter Automobile Receivables Trust Series
2020-3A 1.320% 7/15/25 4,665 4,669
3 Exeter Automobile Receivables Trust Series
2021-1A 0.500% 2/18/25 2,190 2,188
3 Exeter Automobile Receivables Trust Series
2021-1A 0.740% 1/15/26 5,240 5,236
3 Exeter Automobile Receivables Trust Series
2021-3A 0.690% 1/15/26 2,375 2,361
3 Exeter Automobile Receivables Trust Series
2021-3A 0.960% 10/15/26 2,650 2,617
3 Exeter Automobile Receivables Trust Series
2021-3A 1.650% 6/15/27 1,075 1,057
34 Fannie Mae-Aces Series 2012-M5 2.715% 2/25/22 95 96
34  Fannie Mae-Aces Series 2013-M7 2.280% 12/27/22 1,754 1,768
34 Fannie Mae-Aces Series 2013-M14 2.481% 4/25/23 1,520 1,517
34 Fannie Mae-Aces Series 2013-M14 3.329% 10/25/23 11,695 12,055
34 Fannie Mae-Aces Series 2014-M1 3.123% 7/25/23 9,930 10,204
34 Fannie Mae-Aces Series 2014-M2 3.513% 12/25/23 7983 8,259
34  Fannie Mae-Aces Series 2014-M3 3.489% 1/25/24 2,745 2,854
34 Fannie Mae-Aces Series 2014-M4 3.346% 3/25/24 5,608 5,817
34 Fannie Mae-Aces Series 2014-M7 3.228% 6/25/24 10,689 11,155
34 Fannie Mae-Aces Series 2014-M8 3.056% 6/25/24 6,464 6,686
3.4 Fannie Mae-Aces Series 2014-M9 3.103% 7/25/24 8,865 9,200
34 Fannie Mae-Aces Series 2014-M13 3.021% 8/25/24 7115 7414
34 Fannie Mae-Aces Series 2015-M1 2.532% 9/25/24 12,684 12,993
34 Fannie Mae-Aces Series 2015-M2 2.620% 12/25/24 7490 7753
34 Fannie Mae-Aces Series 2015-M3 2.723% 10/25/24 4,864 5,039
34 Fannie Mae-Aces Series 2015-M4 2.509% 7/25/22 1,327 1,330
34 Fannie Mae-Aces Series 2015-M7 2.590% 12/25/24 7074 7316
34 Fannie Mae-Aces Series 2015-M8 2.900% 1/25/25 5,694 5,947
34  Fannie Mae-Aces Series 2015-M10 3.092% 4/25/27 5,052 5,412
34 Fannie Mae-Aces Series 2015-M11 2.822% 4/25/25 3,000 3,137
34 Fannie Mae-Aces Series 2015-M12 2.799% 5/25/25 9,249 9,673
34 Fannie Mae-Aces Series 2015-M15 2.923% 10/25/25 12,053 12,642
34  Fannie Mae-Aces Series 2016-M2 2.152% 1/25/23 3,138 3,162
34  Fannie Mae-Aces Series 2016-M3 2.702% 2/25/26 5,641 5,904
34 Fannie Mae-Aces Series 2016-M4 2.576% 3/25/26 5,775 6,034
34 Fannie Mae-Aces Series 2016-Mb5 2.469% 4/25/26 15,761 16,405
34 Fannie Mae-Aces Series 2016-M6 2.488% 5/25/26 10,500 10,876
3.4 Fannie Mae-Aces Series 2016-M7 2.157% 10/25/23 1,191 1,208



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
34 Fannie Mae-Aces Series 2016-M7 2.499% 9/25/26 3,643 3,626
34 Fannie Mae-Aces Series 2016-M9 2.292% 6/25/26 18,939 19,5639
34  Fannie Mae-Aces Series 2016-M11 2.369% 7/25/26 17000 17599
34 Fannie Mae-Aces Series 2016-M12 2.308% 10/25/23 749 760
34  Fannie Mae-Aces Series 2016-M12 2.450% 9/25/26 17,200 17868
34 Fannie Mae-Aces Series 2016-M13 2.496% 9/25/26 6,624 6,898
34 Fannie Mae-Aces Series 2017-M1 2.415% 10/25/26 11,094 11,533
34  Fannie Mae-Aces Series 2017-M2 2.784% 2/25/27 7541 7983
34  Fannie Mae-Aces Series 2017-M3 2.466% 12/25/26 9,944 10,406
34  Fannie Mae-Aces Series 2017-M4 2.556% 12/25/26 13,311 13,957
34  Fannie Mae-Aces Series 2017-M5 3.120% 4/25/29 1,368 1,493
34 Fannie Mae-Aces Series 2017-M7 2.961% 2/25/27 12,125 12,853
34 Fannie Mae-Aces Series 2017-M8 3.061% 5/25/27 15,174 16,285
34 Fannie Mae-Aces Series 2017-M10 2.554% 7/25/24 5,544 5,701
34  Fannie Mae-Aces Series 2017-M11 2.980% 8/25/29 4,000 4,332
34  Fannie Mae-Aces Series 2017-M12 3.069% 6/25/27 16,823 18,022
34 Fannie Mae-Aces Series 2017-M13 2.926% 9/25/27 1,323 1,393
34 Fannie Mae-Aces Series 2017-M14 2.867% 11/25/27 5,252 5,697
34  Fannie Mae-Aces Series 2017-M15 3.140% 11/25/27 15,725 16,552
34  Fannie Mae-Aces Series 2018-M1 2.991% 12/25/27 9,142 9,790
34  Fannie Mae-Aces Series 2018-M2 2.902% 1/25/28 27525 29,637
34  Fannie Mae-Aces Series 2018-M3 3.086% 2/25/30 3,490 3,821
34 Fannie Mae-Aces Series 2018-M4 3.059% 3/25/28 11,146 12,092
34 Fannie Mae-Aces Series 2018-M7 3.065% 3/25/28 7132 7705
34  Fannie Mae-Aces Series 2018-M8 3.325% 6/25/28 5,663 6,229
34  Fannie Mae-Aces Series 2018-M10 3.369% 7/25/28 3,600 3,973
34  Fannie Mae-Aces Series 2018-M12 3.638% 8/25/30 2,530 2,885
34 Fannie Mae-Aces Series 2018-M13 3.709% 9/25/30 11,485 13,201
34 Fannie Mae-Aces Series 2018-M14 3.581% 8/25/28 10,100 11,305
34 Fannie Mae-Aces Series 2019-M1 3.552% 9/25/28 20,675 23,021
34  Fannie Mae-Aces Series 2019-M2 3.626% 11/25/28 11,450 12,816
34  Fannie Mae-Aces Series 2019-M4 3.610% 2/25/31 17675 20,041
34 Fannie Mae-Aces Series 2019-Mb 3.273% 2/25/29 10,525 11,669
34 Fannie Mae-Aces Series 2019-M7 3.143% 4/25/29 14,000 15,292
34 Fannie Mae-Aces Series 2019-M9 2.937% 6/25/29 18,875 20,400
34  Fannie Mae-Aces Series 2019-M12 2.885% 6/25/29 41,325 44,670
34  Fannie Mae-Aces Series 2019-M18 2.469% 8/25/29 14,145 14,846
34  Fannie Mae-Aces Series 2019-M18 2.577% 9/25/31 8,700 9,277
34 Fannie Mae-Aces Series 2019-M21 2.350% 2/25/31 7000 7235
34 Fannie Mae-Aces Series 2019-M22 2.522% 8/25/29 26,055 27546
34 Fannie Mae-Aces Series 2020-M1 2.151% 10/25/29 9,345 9,602
34  Fannie Mae-Aces Series 2020-M1 2.444% 10/25/29 13,285 13,883
34  Fannie Mae-Aces Series 2020-M5 2.210% 1/25/30 7180 7400
34  Fannie Mae-Aces Series 2020-M14 1.784% 5/25/30 10,346 10,443
34 Fannie Mae-Aces Series 2020-M29 1.492% 5/25/30 9,575 9,360
34 Fannie Mae-Aces Series 2020-M42 1.270% 7/25/30 18,015 17273
34  Fannie Mae-Aces Series 2020-M46 1.323% 5/25/30 14,000 13,635
34  Fannie Mae-Aces Series 2020-M52 1.319% 10/25/30 15,325 14,920
34  Fannie Mae-Aces Series 2021-M1 1.390% 11/25/30 8,700 8,625
34  Fannie Mae-Aces Series 2021-M3G 1.250% 1/25/31 15,100 14,433
34 Fannie Mae-Aces Series 2021-M4 1.466% 2/25/31 14,675 14,330
34 Fannie Mae-Aces Series 2021-M11 1.459% 3/25/31 20,925 20,5624
34  Fannie Mae-Aces Series 2021-M13 1.605% 4/25/31 3,120 3,088
34  Fannie Mae-Aces Series 2021-M13 1.629% 3/25/33 2,400 2,340
34  Fannie Mae-Aces Series 2021-M19 1.741% 10/25/31 18,150 18,107



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K018 2.789% 1/25/22 897 897

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K022 2.355% 7/25/22 838 844

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K027 2.637% 1/25/23 16,625 16,878

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K028 3.111% 2/25/23 26,114 26,648

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K029 3.320% 2/25/23 15,962 16,341

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K030 3.250% 4/25/23 17608 18,028

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K031 3.300% 4/25/23 16,452 16,913

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K032 3.310% 5/25/23 17,660 18,179

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K033 3.060% 7/25/23 19,075 19,598

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K034 3.531% 7/25/23 15,354 15,871

34 FHLMC Multifamily Structured
Pass-Through Certificates Series KO35 3.458% 8/25/23 19,775 20,462

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K036 3.527% 10/25/23 17,403 18,105

34 FHLMC Multifamily Structured
Pass-Through Certificates Series KO37 3.490% 1/25/24 6,475 6,755

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K038 2.604% 10/25/23 803 811

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K038 3.389% 3/25/24 19,450 20,333

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K039 2.683% 12/25/23 942 957

34 FHLMC Multifamily Structured
Pass-Through Certificates Series KO39 3.303% 7/25/24 10,850 11,386

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K040 2.768% 4/25/24 2,726 2,794

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K040 3.241% 9/25/24 14,400 15,140

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K041 3.171% 10/25/24 14,025 14,747

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K042 2.267% 6/25/24 1,164 1,183

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K042 2.670% 12/25/24 32,970 34,270

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K043 2.532% 10/25/23 1,036 1,052

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K043 3.062% 12/25/24 10,900 11,453

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K044 2.811% 1/25/25 3,000 3,133

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K045 2.493% 11/25/24 2,803 2,828

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K045 3.023% 11/25/25 9,050 9,513

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K046 3.205% 3/25/25 9,175 9,711

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K047 2.827% 12/25/24 1,389 1,425



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K047 3.329% 5/25/25 6,850 7289

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K048 3.284% 6/25/25 11,600 12,331

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K049 3.010% 7/25/25 9,350 9,872

34 FHLMC Multifamily Structured
Pass-Through Certificates Series KO50 3.334% 8/25/25 10,325 11,019

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K052 3.151% 11/25/25 7025 7474

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K053 2.995% 12/25/25 4,050 4,291

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K054 2.745% 1/25/26 15,825 16,631

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K055 2.263% 4/25/25 246 250

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K055 2.673% 3/25/26 14,200 14,908

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K056 2.525% 5/25/26 11,625 12,148

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K057 2.570% 7/25/26 18,025 18,884

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K058 2.653% 8/25/26 11,575 12,189

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K059 3.120% 9/25/26 6,500 6,974

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K060 3.300% 10/25/26 4,321 4,680

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K061 3.347% 11/25/26 12,800 13,894

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K062 3.413% 12/25/26 12,850 14,006

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K063 3.430% 1/25/27 29,250 31,890

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K064 3.224% 3/25/27 14,200 15,371

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K065 3.243% 4/25/27 3,000 3,257

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K066 3.117% 6/25/27 10,060 10,866

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K067 3.194% 7/25/27 18,126 19,687

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K068 3.244% 8/25/27 7675 8,363

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K069 3.187% 9/25/27 14,000 15,233

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series KO70 3.303% 11/25/27 4,875 5,337

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K071 3.286% 11/25/27 10,048 11,000

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K072 3.444% 12/25/27 7.300 8,061

34 FHLMC Multifamily Structured
Pass-Through Certificates Series KO73 3.350% 1/25/28 9,650 10,613

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series KO74 3.600% 1/25/28 16,150 18,006

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K075 3.650% 2/25/28 10,950 12,246



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K076 3.900% 4/25/28 35,850 40,655

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K077 3.850% 5/25/28 17,950 20,321

34 FHLMC Multifamily Structured
Pass-Through Certificates Series KO78 3.8564% 6/25/28 6,500 7360

34 FHLMC Multifamily Structured
Pass-Through Certificates Series KO79 3.926% 6/25/28 10,157 11,578

34 FHLMC Multifamily Structured
Pass-Through Certificates Series KO80 3.736% 4/25/28 909 986

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K080 3.926% 7/25/28 11,250 12,819

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K081 3.900% 8/25/28 31,075 35,397

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K082 3.920% 9/25/28 11,640 13,282

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K083 4.050% 9/25/28 9,580 11,025

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K084 3.780% 10/25/28 36,100 40,642

34 FHLMC Multifamily Structured
Pass-Through Certificates Series KO85 4.060% 10/25/28 37950 43,406

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K087 3.591% 10/25/27 1,630 1,750

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K087 3.771% 12/25/28 15,101 17106

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series KO88 3.690% 1/25/29 16,080 18,154

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K089 3.563% 1/25/29 10,500 1,773

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K090 3.422% 2/25/29 12,175 13,548

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K091 3.505% 3/25/29 20,400 22,821

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K092 3.298% 4/25/29 13,215 14,628

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K093 2.982% 5/25/29 23,400 25,407

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K094 2.903% 6/25/29 15,725 17007

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K095 2.785% 6/25/29 15,850 17,045

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K096 2.519% 7/25/29 13,750 14,522

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K098 2.425% 8/25/29 26,450 27767

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K099 2.595% 9/25/29 12,180 12,936

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K101 2.524% 10/25/29 21,365 22,609

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K102 2.537% 10/25/29 19,195 20,328

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K103 2.651% 11/25/29 16,700 17,830

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K104 2.253% 1/25/30 25,885 26,894

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K105 1.872% 3/25/53 5,665 5,727



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K106 2.069% 1/25/30 25,000 25,637

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K107 1.639% 1/25/30 6,450 6,415

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K108 1.517% 3/25/30 9,825 9,679

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K109 1.558% 4/25/30 6,150 6,074

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K110 1.477% 4/25/30 5,375 5,273

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K111 1.350% 5/25/30 11,555 11,217

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K114 1.366% 6/25/30 15,520 15,072

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K116 1.378% 7/25/30 19,720 19,166

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K117 1.406% 8/25/30 19,215 18,709

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K118 1.493% 9/25/30 25,215 24,697

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K119 1.566% 9/25/30 3,500 3,448

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K120 1.5600% 10/25/30 17,380 17,023

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K121 0.995% 8/25/30 1,881 1,829

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K121 1.547% 10/25/30 10,880 10,697

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K122 0.863% 11/25/30 789 767

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K122 1.521% 11/25/30 10,900 10,691

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K123 1.621% 12/25/30 22,275 22,028

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K124 1.658% 12/25/30 18,650 18,496

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K125 1.846% 1/25/31 43,265 43,570

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K126 2.074% 1/25/31 22,825 23,396

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K127 2.108% 1/25/31 27475 28,240

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K128 2.020% 3/25/31 15,240 15,553

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K129 1.342% 9/25/30 3,594 3,639

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K129 1.914% 5/25/31 26,225 26,527

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K130 1.723% 6/25/31 10,025 9,975

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K131 1.853% 7/25/31 26,325 26,480

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K132 2.023% 8/25/31 7,750 7907

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K133 2.096% 9/25/31 12,800 13,140

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K134 1.714% 7/25/31 1,049 1,055



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K134 2.243% 10/25/31 11,675 12,137

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K135 2.154% 10/25/31 7675 7918

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K152 3.080% 1/25/31 5,800 6,358

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K153 3.294% 3/25/29 10,000 11,021

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K153 3.117% 10/25/31 8,700 9,656

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K154 3.424% 4/25/32 4,100 4,587

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K154 3.459% 11/25/32 5,468 6,214

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K155 3.750% 11/25/32 5,202 5,977

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K155 3.750% 4/25/33 11,212 13,083

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K157 3.990% 5/25/33 3,600 4,215

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K157 3.990% 8/25/33 4,625 5,456

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K158 3.900% 12/25/30 5,000 5,837

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K159 3.950% 11/25/30 3,075 3,572

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K718 2.791% 1/25/22 234 234

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K722 2.183% 5/25/22 824 825

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K722 2.406% 3/25/23 2,000 2,029

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K723 2.454% 8/25/23 10,035 10,249

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K724 3.062% 11/25/23 9,500 9,803

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K725 3.002% 1/25/24 26,090 27,004

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K726 2.905% 4/25/24 10,715 11,090

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K727 2.946% 7/25/24 12,500 12,947

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K728 3.064% 8/25/24 26,696 27847

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K729 3.136% 10/25/24 42,975 44,981

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K730 3.590% 1/25/25 15,975 16,920

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K731 3.600% 2/25/25 13,200 13,963

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K732 3.700% 5/25/25 13,200 14,107

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K734 3.208% 2/25/26 20,400 21,791

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K735 2.862% 5/25/26 20,000 21,176

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K737 2.525% 10/25/26 23,725 24,905



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K738 1.545% 1/25/27 8,325 8,368

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K739 1.336% 9/25/27 23,650 23,476

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K741 1.603% 12/25/27 2,325 2,334

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K742 1.760% 3/25/28 12,400 12,550

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K743 1.770% 5/25/28 8,250 8,348

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K744 1.712% 7/25/28 5,756 5,805

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K745 1.657% 8/25/28 15,675 15,748

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K746 2.031% 10/25/54 10,275 10,562

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K-1510 3.718% 1/25/31 4,175 4,807

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K-1510 3.794% 1/25/34 23,775 27681

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K-1511 3.470% 3/25/31 5,225 5,923

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K-1511 3.542% 3/25/34 13,170 15,019

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K-1513 2.797 % 8/25/34 22,265 23,747

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K-1514 2.859% 10/25/34 13,375 14,367

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K-1515 1.940% 2/25/35 14,450 14,141

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K-1516 1.721% 5/25/35 14,075 13,396

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K-1517 1.716% 7/25/35 19,930 18,980

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K-1518 1.860% 10/25/35 6,005 5,805

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K-1519 2.013% 12/25/35 11,525 11,321

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K-1520 2.007% 7/25/35 3,649 3,735

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K-1520 2.438% 2/25/36 13,075 13,455

34 FHLMC Multifamily Structured
Pass-Through Certificates Series K-1521 2.184% 8/25/36 10,075 10,077

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series K-1522 2.361% 10/25/36 9,220 9,421

3.4 FHLMC Multifamily Structured
Pass-Through Certificates Series KC02 3.370% 7/25/25 10,225 10,844

34 FHLMC Multifamily Structured
Pass-Through Certificates Series KS03 3.161% 5/25/25 7.100 7470

34 FHLMC Multifamily Structured
Pass-Through Certificates Series KS06 2.720% 7/25/26 10,806 11,266

34 FHLMC Multifamily Structured
Pass-Through Certificates Series KWO01 2.853% 1/25/26 11,600 12,225
3 Fifth Third Auto Trust Series 2019-1 2.690% 11/16/26 2,375 2,415
3 Ford Credit Auto Lease Trust Series 2021-A 0.260% 2/15/24 6,700 6,684
3 Ford Credit Auto Lease Trust Series 2021-A 0.300% 4/15/24 1,365 1,358
3 Ford Credit Auto Lease Trust Series 2021-B 0.370% 10/15/24 8,325 8,271



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
3 Ford Credit Auto Owner Trust Series 2019-A 2.780% 9/15/23 2,493 2,509
3 Ford Credit Auto Owner Trust Series 2019-A 2.850% 8/15/24 3,700 3,767
3 Ford Credit Auto Owner Trust Series 2020-A 1.040% 8/15/24 658 660
3 Ford Credit Auto Owner Trust Series 2020-B 0.560% 10/15/24 8,984 8,983
3 Ford Credit Auto Owner Trust Series 2020-B 0.790% 11/15/25 1,965 1,960
3 Ford Credit Auto Owner Trust Series 2020-C 0.410% 7/15/25 4,450 4,429
3 Ford Credit Auto Owner Trust Series 2020-C 0.510% 8/15/26 1,890 1,858
3 Ford Credit Auto Owner Trust Series 2021-A 0.300% 8/15/25 9,800 9,735
3 Ford Credit Auto Owner Trust Series 2021-A 0.490% 9/15/26 3,635 3,471
3 Ford Credit Floorplan Master Owner Trust A
Series 2018-2 3.170% 3/15/25 11,925 12,266
3 Ford Credit Floorplan Master Owner Trust A
Series 2018-4 4.060% 11/15/30 9,200 10,284
3 Ford Credit Floorplan Master Owner Trust A
Series 2019-2 3.060% 4/15/26 10,300 10,736
3 Ford Credit Floorplan Master Owner Trust A
Series 2019-4 2.440% 9/15/26 11,408 11,763
3 Ford Credit Floorplan Master Owner Trust A
Series 2020-1 0.700% 9/15/25 16,825 16,740
3 Ford Credit Floorplan Master Owner Trust A
Series 2020-2 1.060% 9/15/27 9,865 9,712
3 GM Financial Automobile Leasing Trust
Series 2020-1 1.670% 12/20/22 609 610
3 GM Financial Automobile Leasing Trust
Series 2020-1 1.700% 12/20/23 530 532
3 GM Financial Automobile Leasing Trust
Series 2020-2 0.800% 7/20/23 1,125 1,127
3 GM Financial Automobile Leasing Trust
Series 2020-3 0.510% 10/21/24 1,125 1,122
3 GM Financial Automobile Leasing Trust
Series 2020-3 0.760% 10/21/24 575 573
3 GM Financial Automobile Leasing Trust
Series 2021-2 0.340% 5/20/24 5,800 5,773
3 GM Financial Automobile Leasing Trust
Series 2021-2 0.410% 5/20/25 850 841
3 GM Financial Automobile Leasing Trust
Series 2021-3 0.390% 10/21/24 7925 7847
3 GM Financial Automobile Leasing Trust
Series 2021-3 0.500% 7/21/25 1,275 1,258
3 GM Financial Consumer Automobile
Receivables Trust Series 2018-2 3.020% 12/18/23 4,371 4,389
3 GM Financial Consumer Automobile
Receivables Trust Series 2020-1 1.900% 3/17/25 1,680 1,601
3 GM Financial Consumer Automobile
Receivables Trust Series 2020-3 0.450% 4/16/25 10,105 10,081
3 GM Financial Consumer Automobile
Receivables Trust Series 2020-3 0.580% 1/16/26 1,700 1,679
3 GM Financial Consumer Automobile
Receivables Trust Series 2020-4 0.380% 8/18/25 7165 7131
3 GM Financial Consumer Automobile
Receivables Trust Series 2020-4 0.500% 2/17/26 1,000 987
3 GM Financial Consumer Automobile
Receivables Trust Series 2021-1 0.350% 10/16/25 5,085 5,053
3 GM Financial Consumer Automobile
Receivables Trust Series 2021-1 0.540% 5/17/27 4,945 4,884
3 GM Financial Consumer Automobile
Receivables Trust Series 2021-2 0.510% 4/16/26 3,450 3,428

— b1



Face Market

Maturity Amount Value
Coupon Date ($000) ($000)
3 GM Financial Consumer Automobile
Receivables Trust Series 2021-2 0.820% 10/16/26 1,050 1,041
3 GM Financial Consumer Automobile
Receivables Trust Series 2021-3 0.480% 6/16/26 6,425 6,365
3 GM Financial Consumer Automobile
Receivables Trust Series 2021-3 0.730% 8/16/27 3,150 3,101
3 GM Financial Consumer Automobile
Receivables Trust Series 2021-4 0.680% 9/16/26 3,850 3,821
3 GM Financial Consumer Automobile
Receivables Trust Series 2021-4 0.990% 10/18/27 1,450 1,434
3 GM Financial Leasing Trust Series 2021-1 0.260% 2/20/24 4,490 4,476
3 GM Financial Leasing Trust Series 2021-1 0.330% 2/20/25 1,085 1,078
3 GM Financial Leasing Trust Series 2021-1 0.540% 2/20/25 690 685
3 GS Mortgage Securities Corp. Il Series
2013-GC10 2.943% 2/10/46 4,077 4,144
3 GS Mortgage Securities Corp. Il Series
2013-GC10 3.279% 2/10/46 1,529 1,664
3 GS Mortgage Securities Trust Series
2012-GCJ7 3.377% 5/10/45 770 771
3 GS Mortgage Securities Trust Series
2012-GCJ9 2.773% 11/10/45 5,369 5,435
3 GS Mortgage Securities Trust Series
2013-GC12 3.135% 6/10/46 5,682 5,821
3 GS Mortgage Securities Trust Series
2013-GC12 3.375% 6/10/46 1,792 1,834
3 GS Mortgage Securities Trust Series
2013-GC14 3.817% 8/10/46 432 440
3 GS Mortgage Securities Trust Series
2013-GC14 4.243% 8/10/46 7,350 7,649
3 GS Mortgage Securities Trust Series
2013-GC16 3.813% 11/10/46 482 496
3 GS Mortgage Securities Trust Series
2013-GC16 4.271% 11/10/46 8,725 9,129
3 GS Mortgage Securities Trust Series
2014-GC18 4.074% 1/10/47 18,304 19,166
3 GS Mortgage Securities Trust Series
2014-GC18 4.383% 1/10/47 1,975 2,038
3 GS Mortgage Securities Trust Series
2014-GC22 3.467% 6/10/47 949 973
3 GS Mortgage Securities Trust Series
2014-GC22 3.516% 6/10/47 124 125
3 GS Mortgage Securities Trust Series
2014-GC22 3.862% 6/10/47 1,950 2,051
3 GS Mortgage Securities Trust Series
2014-GC24 3.931% 9/10/47 7125 7531
3 GS Mortgage Securities Trust Series
2014-GC24 4.512% 9/10/47 1,675 1,719
3 GS Mortgage Securities Trust Series
2014-GC26 3.365% 11/10/47 1,974 2,033
3 GS Mortgage Securities Trust Series
2014-GC26 3.629% 11/10/47 11,450 12,061
3 GS Mortgage Securities Trust Series
2014-GC26 3.964% 11/10/47 2,000 2,109
3 GS Mortgage Securities Trust Series
2014-GC26 4.215% 11/10/47 1,700 1,750
3 GS Mortgage Securities Trust Series
2015-GC28 3.396% 2/10/48 6,200 6,505



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
GS Mortgage Securities Trust Series
2015-GC30 3.382% 5/10/50 5,700 6,004
GS Mortgage Securities Trust Series
2015-GC32 3.513% 7/10/48 4,258 4,422
GS Mortgage Securities Trust Series
2015-GC32 3.764% 7/10/48 2,275 2,428
GS Mortgage Securities Trust Series
2015-GC34 3.244% 10/10/48 2,358 2,440
GS Mortgage Securities Trust Series
2015-GC34 3.278% 10/10/48 4,954 5,138
GS Mortgage Securities Trust Series
2015-GC34 3.506% 10/10/48 5,600 5,939
GS Mortgage Securities Trust Series
2016-GS2 3.050% 5/10/49 4,425 4,642
GS Mortgage Securities Trust Series
2016-GS3 2.850% 10/10/49 11,450 11,950
GS Mortgage Securities Trust Series
2016-GS4 3.442% 11/10/49 3,950 4,221
GS Mortgage Securities Trust Series
2016-GS4 3.645% 11/10/49 2,925 3,087
GS Mortgage Securities Trust Series
2017-GS5 3.674% 3/10/50 8,350 9,055
GS Mortgage Securities Trust Series
2017-GS5 3.826% 3/10/50 3,350 3,596
GS Mortgage Securities Trust Series
2017-GS6 3.433% 5/10/50 12,250 13,116
GS Mortgage Securities Trust Series
2017-GS6 3.638% 5/10/50 600 641
GS Mortgage Securities Trust Series
2017-GS6 4.322% 5/10/50 1,000 1,067
GS Mortgage Securities Trust Series
2017-GS7 3.430% 8/10/50 13,194 14,165
GS Mortgage Securities Trust Series
2017-GS7 3.663% 8/10/50 3,519 3,754
GS Mortgage Securities Trust Series
2017-GS8 3.205% 11/10/50 10,000 10,594
GS Mortgage Securities Trust Series
2019-GC38 3.968% 2/10/52 3,150 3,524
GS Mortgage Securities Trust Series
2019-GC39 3.567% 5/10/52 7675 8,407
GS Mortgage Securities Trust Series
2019-GC40 2.904% 7/10/52 2,525 2,642
GS Mortgage Securities Trust Series
2019-GC40 3.160% 7/10/52 7970 8,520
GS Mortgage Securities Trust Series
2019-GC42 3.001% 9/1/62 16,200 17157
GS Mortgage Securities Trust Series
2019-GC42 3.212% 9/1/62 3,775 4,009
GS Mortgage Securities Trust Series
2019-GSA1 3.048% 11/10/52 7164 7604
GS Mortgage Securities Trust Series
2020-GC45 291 % 2/13/53 7370 7,764
GS Mortgage Securities Trust Series
2020-GC45 3.173% 2/13/53 2,110 2,224
GS Mortgage Securities Trust Series
2020-GC47 2.377% 5/12/53 4,270 4,333
GS Mortgage Securities Trust Series
2020-GSA2 2.012% 12/12/53 7,200 7,080



3. NUH—F - RE+—%

Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
GS Mortgage Securities Trust Series
2020-GSA2 2.224% 12/12/53 1,100 1,086
Harley-Davidson Motorcycle Trust Series
2021-B 0.560% 11/16/26 10,000 9,907
Harley-Davidson Motorcycle Trust Series
2021-B 0.820% 5/15/29 1,875 1,846
Honda Auto Receivables Owner Trust Series
2019-2 2.540% 3/21/25 1,720 1,746
Honda Auto Receivables Owner Trust Series
2020-1 1.630% 10/21/26 965 975
Honda Auto Receivables Owner Trust Series
2020-2 0.820% 7/15/24 3,601 3,608
Honda Auto Receivables Owner Trust Series
2020-3 0.370% 10/18/24 22,195 22,113
Honda Auto Receivables Owner Trust Series
2020-3 0.460% 4/19/27 1,275 1,265
Honda Auto Receivables Owner Trust Series
20211 0.270% 4/21/25 6,400 6,357
Honda Auto Receivables Owner Trust Series
20211 0.420% 1/21/28 2,725 2,687
Honda Auto Receivables Owner Trust Series
2021-2 0.330% 8/15/25 7,900 7829
Honda Auto Receivables Owner Trust Series
2021-3 0.410% 11/18/25 4,225 4,177
Honda Auto Receivables Owner Trust Series
2021-3 0.600% 12/20/27 925 908
Honda Auto Receivables Owner Trust Series
2021-4 0.880% 1/21/26 5,700 5,688
Honda Auto Receivables Owner Trust Series
2021-4 1.140% 6/21/28 1,050 1,048
Hyundai Auto Receivables Trust Series
2018-A 2.940% 6/17/24 817 818
Hyundai Auto Receivables Trust Series
2019-B 2.000% 4/15/25 975 990
Hyundai Auto Receivables Trust Series
2020-A 1.410% 11/15/24 700 705
Hyundai Auto Receivables Trust Series
2020-B 0.480% 12/16/24 2,800 2,799
Hyundai Auto Receivables Trust Series
2020-B 0.620% 12/15/25 1,125 1,118
Hyundai Auto Receivables Trust Series
2020-C 0.380% 5/15/25 3,250 3,235
Hyundai Auto Receivables Trust Series
2020-C 0.490% 11/16/26 850 836
Hyundai Auto Receivables Trust Series
2021-A 0.380% 9/15/25 2,375 2,352
Hyundai Auto Receivables Trust Series
2021-A 0.620% 5/17/27 1,050 1,035
Hyundai Auto Receivables Trust Series
2021-C 0.740% 5/15/26 3,150 3,129
Hyundai Auto Receivables Trust Series
2021-C 1.080% 12/15/27 1,325 1,315
John Deere Owner Trust Series 2021-B 0.520% 3/16/26 5,775 5,692
JP Morgan Chase Commercial Mortgage
Securities Trust Series 2012-C6 3.507% 5/15/45 4,845 4,853
JP Morgan Chase Commercial Mortgage
Securities Trust Series 2012-C8 2.829% 10/15/45 4,846 4,872
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Face Market
Maturity Amount Value
Coupon Date ($000) ($000)

3 JP Morgan Chase Commercial Mortgage
Securities Trust Series 2012-CBX 3.483% 6/15/45 1,246 1,256

3 JP Morgan Chase Commercial Mortgage
Securities Trust Series 2012-L.C9 2.840% 12/15/47 2,337 2,359

3 JP Morgan Chase Commercial Mortgage
Securities Trust Series 2013-C10 3.143% 12/15/47 2,273 2,307

3 JP Morgan Chase Commercial Mortgage
Securities Trust Series 2013-C10 3.372% 12/15/47 1,735 1,769

3 JP Morgan Chase Commercial Mortgage
Securities Trust Series 2013-C16 3.674% 12/15/46 562 575

3 JP Morgan Chase Commercial Mortgage
Securities Trust Series 2013-C16 3.881% 12/15/46 1,490 1,627

3 JP Morgan Chase Commercial Mortgage
Securities Trust Series 2013-C16 4.166% 12/15/46 9,174 9,605

3 JP Morgan Chase Commercial Mortgage
Securities Trust Series 2013-C16 4517% 12/15/46 1,600 1,671

3 JP Morgan Chase Commercial Mortgage
Securities Trust Series 2013-C16 4.941% 12/15/46 1,600 1,687

3 JP Morgan Chase Commercial Mortgage
Securities Trust Series 2013-LC11 2.960% 4/15/46 11,478 11,695

3 JP Morgan Chase Commercial Mortgage
Securities Trust Series 2013-LC11 3.499% 4/15/46 2,590 2,619

3 JP Morgan Chase Commercial Mortgage
Securities Trust Series 2014-C20 3.805% 7/15/47 3,055 3,203

3 JP Morgan Chase Commercial Mortgage
Securities Trust Series 2015-JP1 3.914% 1/15/49 4,600 4,937

3 JP Morgan Chase Commercial Mortgage
Securities Trust Series 2016-JP3 2.870% 8/15/49 14,325 14,846

3 JP Morgan Chase Commercial Mortgage
Securities Trust Series 2016-JP3 3.397% 8/15/49 725 746

3 JP Morgan Chase Commercial Mortgage
Securities Trust Series 2016-JP4 3.648% 12/15/49 5,800 6,259

3 JP Morgan Chase Commercial Mortgage
Securities Trust Series 2016-JP4 3.870% 12/15/49 4,650 5,002

3 JPMBB Commercial Mortgage Securities
Trust Series 2013-C12 3.664% 7/15/45 1,776 1,819

3 JPMBB Commercial Mortgage Securities
Trust Series 2013-C12 4.037% 7/15/45 1,184 1,220

3 JPMBB Commercial Mortgage Securities
Trust Series 2013-C14 3.761% 8/15/46 576 590

3 JPMBB Commercial Mortgage Securities
Trust Series 2013-C14 4.133% 8/15/46 3,369 3,456

3 JPMBB Commercial Mortgage Securities
Trust Series 2013-C14 4.409% 8/15/46 1,260 1,294

3 JPMBB Commercial Mortgage Securities
Trust Series 2013-C15 3.659% 11/15/45 146 149

3 JPMBB Commercial Mortgage Securities
Trust Series 2013-C15 4.131% 11/15/45 2,940 3,058

3 JPMBB Commercial Mortgage Securities
Trust Series 2013-C15 4.420% 11/15/45 1,680 1,755

3 JPMBB Commercial Mortgage Securities
Trust Series 2013-C17 3.705% 1/15/47 680 698

3 JPMBB Commercial Mortgage Securities
Trust Series 2013-C17 4.199% 1/15/47 5,500 5,746

3 JPMBB Commercial Mortgage Securities
Trust Series 2013-C17 4.458% 1/15/47 1,100 1,155

3 JPMBB Commercial Mortgage Securities
Trust Series 2013-C17 4.886% 1/15/47 1,650 1,729
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Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
JPMBB Commercial Mortgage Securities
Trust Series 2014-C18 4.079% 2/15/47 15,816 16,499
JPMBB Commercial Mortgage Securities
Trust Series 2014-C18 4.439% 2/15/47 1,173 1,231
JPMBB Commercial Mortgage Securities
Trust Series 2014-C18 4.793% 2/15/47 1,422 1,472
JPMBB Commercial Mortgage Securities
Trust Series 2014-C19 3.669% 4/15/47 926 928
JPMBB Commercial Mortgage Securities
Trust Series 2014-C19 3.997% 4/15/47 2,800 2,918
JPMBB Commercial Mortgage Securities
Trust Series 2014-C19 4.243% 4/15/47 2,225 2,336
JPMBB Commercial Mortgage Securities
Trust Series 2014-C21 3.428% 8/15/47 680 698
JPMBB Commercial Mortgage Securities
Trust Series 2014-C21 3.775% 8/15/47 1,375 1,442
JPMBB Commercial Mortgage Securities
Trust Series 2014-C21 3.997% 8/15/47 1,670 1,752
JPMBB Commercial Mortgage Securities
Trust Series 2014-C22 3.801% 9/15/47 8,325 8,740
JPMBB Commercial Mortgage Securities
Trust Series 2014-C22 4.110% 9/15/47 2,225 2,310
JPMBB Commercial Mortgage Securities
Trust Series 2014-C23 3.934% 9/15/47 4,175 4,405
JPMBB Commercial Mortgage Securities
Trust Series 2014-C23 4.202% 9/15/47 2,462 2,612
JPMBB Commercial Mortgage Securities
Trust Series 2014-C24 2.940% 11/15/47 67 68
JPMBB Commercial Mortgage Securities
Trust Series 2014-C24 3.639% 11/15/47 2,275 2,384
JPMBB Commercial Mortgage Securities
Trust Series 2014-C24 3.914% 11/15/47 4,125 4,266
JPMBB Commercial Mortgage Securities
Trust Series 2014-C25 3.672% 11/15/47 9,975 10,475
JPMBB Commercial Mortgage Securities
Trust Series 2014-C25 4.065% 11/15/47 2,775 2,896
JPMBB Commercial Mortgage Securities
Trust Series 2014-C26 3.494% 1/15/48 17150 17960
JPMBB Commercial Mortgage Securities
Trust Series 2014-C26 3.800% 1/15/48 2,875 3,026
JPMBB Commercial Mortgage Securities
Trust Series 2014-C26 3.951% 1/15/48 2,875 2,973
JPMBB Commercial Mortgage Securities
Trust Series 2015-C27 3.017% 2/15/48 3,730 3,839
JPMBB Commercial Mortgage Securities
Trust Series 2015-C27 3.179% 2/15/48 3,048 3,162
JPMBB Commercial Mortgage Securities
Trust Series 2015-C28 3.227% 10/15/48 6,775 7,038
JPMBB Commercial Mortgage Securities
Trust Series 2015-C28 3.532% 10/15/48 1,725 1,759
JPMBB Commercial Mortgage Securities
Trust Series 2015-C29 3.304% 5/15/48 1,969 2,035
JPMBB Commercial Mortgage Securities
Trust Series 2015-C29 3.611% 5/15/48 4,650 4,890
JPMBB Commercial Mortgage Securities
Trust Series 2015-C30 3.559% 7/15/48 3,801 3,925
JPMBB Commercial Mortgage Securities
Trust Series 2015-C30 3.822% 7/15/48 5,675 6,048



3. NUH—F - RE+—%

Face Market
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Coupon Date ($000) ($000)

3 JPMBB Commercial Mortgage Securities
Trust Series 2015-C30 4.226% 7/15/48 2,900 3,116

3 JPMBB Commercial Mortgage Securities
Trust Series 2015-C31 3.540% 8/15/48 1,997 2,077

3 JPMBB Commercial Mortgage Securities
Trust Series 2015-C31 3.801% 8/15/48 9,919 10,474

3 JPMBB Commercial Mortgage Securities
Trust Series 2015-C32 3.358% 11/15/48 4,052 4,203

3 JPMBB Commercial Mortgage Securities
Trust Series 2015-C32 3.598% 11/15/48 5,875 6,113

3 JPMBB Commercial Mortgage Securities
Trust Series 2015-C33 3.770% 12/15/48 4,230 4,524

3 JPMBB Commercial Mortgage Securities
Trust Series 2016-C1 3.316% 3/15/49 3,712 3,855

3 JPMBB Commercial Mortgage Securities
Trust Series 2016-C1 4.732% 3/15/49 330 357

3 JPMCC Commercial Mortgage Securities
Trust Series 2017-JP5 3.723% 3/15/50 17175 18,541

3 JPMCC Commercial Mortgage Securities
Trust Series 2017-JP5 3.876% 3/15/50 3,200 3,456

3 JPMCC Commercial Mortgage Securities
Trust Series 2017-JP6 3.050% 7/15/50 1,484 1,490

3 JPMCC Commercial Mortgage Securities
Trust Series 2017-JP6 3.490% 7/15/50 10,755 11,561

3 JPMCC Commercial Mortgage Securities
Trust Series 2017-JP6 3.744% 7/15/50 4,500 4,820

3 JPMCC Commercial Mortgage Securities
Trust Series 2017-JP7 3.454% 9/15/50 2,034 2,180

3 JPMCC Commercial Mortgage Securities
Trust Series 2019-COR4 4.029% 3/10/52 17,650 19,798

3 JPMCC Commercial Mortgage Securities
Trust Series 2019-COR5 3.386% 6/13/52 11,975 12,976

3 JPMCC Commercial Mortgage Securities
Trust Series 2019-CORb 3.669% 6/13/52 1,076 1,167

3 JPMDB Commercial Mortgage Securities
Trust Series 2016-C2 3.144% 6/15/49 4,400 4,615

3 JPMDB Commercial Mortgage Securities
Trust Series 2016-C2 3.484% 6/15/49 2,050 2,099

3 JPMDB Commercial Mortgage Securities
Trust Series 2016-C4 3.141% 12/15/49 879 927

3 JPMDB Commercial Mortgage Securities
Trust Series 2017-C5 3.414% 3/15/50 4,600 4,787

3 JPMDB Commercial Mortgage Securities
Trust Series 2017-C5 3.694% 3/15/50 14,250 15,409

3 JPMDB Commercial Mortgage Securities
Trust Series 2017-Cb 3.858% 3/15/50 5,600 5,961

3 JPMDB Commercial Mortgage Securities
Trust Series 2017-C7 3.409% 10/15/50 3,850 4,126

3 JPMDB Commercial Mortgage Securities
Trust Series 2017-C7 3.713% 10/15/50 2,400 2,581

3 JPMDB Commercial Mortgage Securities
Trust Series 2018-C8 4.21% 6/15/51 13,125 14,746

3 JPMDB Commercial Mortgage Securities
Trust Series 2018-C8 4.421% 6/15/51 1,675 1,760

3 JPMDB Commercial Mortgage Securities
Trust Series 2019-COR6 3.057% 11/13/52 15,695 16,710

3 JPMDB Commercial Mortgage Securities
Trust Series 2020-COR7 2.180% 5/13/53 3,940 3,929



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
Mercedes-Benz Auto Lease Trust Series
2020-A 1.840% 12/15/22 1,650 1,655
Mercedes-Benz Auto Lease Trust Series
2020-A 1.880% 9/15/25 1,600 1,611
Mercedes-Benz Auto Lease Trust Series
2020-B 0.500% 6/15/26 700 698
Mercedes-Benz Auto Lease Trust Series
2021-A 0.250% 1/16/24 4,655 4,641
Mercedes-Benz Auto Lease Trust Series
2021-A 0.320% 10/15/26 1,915 1,899
Mercedes-Benz Auto Lease Trust Series
2021-B 0.400% 11/15/24 3,450 3,427
Mercedes-Benz Auto Lease Trust Series
2021-B 0.510% 3/15/27 1,450 1,432
Mercedes-Benz Auto Receivables Trust
Series 2020-1 0.770% 10/15/26 550 548
Mercedes-Benz Auto Receivables Trust
Series 2021-1 0.460% 6/15/26 4,550 4,503
Mercedes-Benz Auto Receivables Trust
Series 2021-1 0.730% 12/15/27 750 738
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2012-C5 3.176% 8/15/45 2,824 2,834
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2012-C6 2.858% 11/15/45 2,103 2,115
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2013-C7 2.918% 2/15/46 3,011 3,051
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2013-C7 3.214% 2/15/46 599 608
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2013-C8 3.134% 12/15/48 3,475 3,628
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2013-C8 3.376% 12/15/48 1,800 1,833
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2013-C9 3.102% 5/15/46 3,475 3,632
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2013-C9 3.456% 5/15/46 2,150 2,199
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2013-C10 4.075% 7/15/46 8,000 8,253
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2013-C11 4.151% 8/15/46 1,680 1,732
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2013-C11 4.351% 8/15/46 840 833
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2013-C12 4.259% 10/15/46 3,915 4,086
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2013-C13 4.039% 11/15/46 3,500 3,658
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2013-C13 4.745% 11/15/46 1,750 1,832
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2014-C14 4.064% 2/15/47 4,475 4,686
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2014-C14 4.859% 2/15/47 1,600 1,684
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2014-C16 3.477% 6/15/47 537 551
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2014-C16 3.892% 6/15/47 4,200 4,413
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2014-C16 4.332% 6/15/47 1,675 1,708



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2014-C18 3.923% 10/15/47 1,400 1,484
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2014-C18 4.456% 10/15/47 1,675 1,759
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2014-C19 3.326% 12/15/47 2,306 2,374
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2014-C19 3.526% 12/15/47 5,050 5,310
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2015-C20 3.069% 2/15/48 1,526 1,662
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2015-C20 3.249% 2/15/48 10,125 10,604
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2015-C21 3.338% 3/15/48 2,500 2,611
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2015-C22 3.040% 4/15/48 3,953 4,048
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2015-C22 3.306% 4/15/48 4,500 4,716
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2015-C22 3.883% 4/15/48 2,875 2,956
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2015-C23 3.398% 7/15/50 1,195 1,232
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2015-C23 3.719% 7/15/50 5,775 6,158
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2015-C24 3.732% 5/15/48 4,900 5,230
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2015-C25 3.383% 10/15/48 5,179 5,335
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2015-C25 3.635% 10/15/48 5,672 6,050
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2015-C26 3.323% 10/15/48 2,895 3,001
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2015-C26 3.531% 10/15/48 4,925 5,242
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2015-C27 3.557% 12/15/47 2,266 2,353
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2015-C27 3.753% 12/15/47 3,500 3,756
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2016-C28 3.272% 1/15/49 3,648 3,657
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2016-C28 3.288% 1/15/49 2,745 2,843
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2016-C28 3.544% 1/15/49 11,975 12,739
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2016-C29 3.140% 5/15/49 1,942 2,013
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2016-C29 3.325% 5/15/49 1,250 1,324
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2016-C30 2.860% 9/15/49 11,700 12,194
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2016-C31 3.102% 11/15/49 14,200 14,996
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2016-C32 3.720% 12/15/49 13,5621 14,691
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2016-C32 3.994% 12/15/49 4,625 4,983
Morgan Stanley Bank of America Merrill
Lynch Trust Series 2017-C33 3.599% 5/15/50 8,150 8,812



Face Market

Maturity Amount Value
Coupon Date ($000) ($000)
3 Morgan Stanley Bank of America Merrill
Lynch Trust Series 2017-C33 3.852% 5/15/50 5,200 5,682
3 Morgan Stanley Bank of America Merrill
Lynch Trust Series 2017-C34 3.276% 11/15/52 5,725 6,073
3 Morgan Stanley Bank of America Merrill
Lynch Trust Series 2017-C34 3.5636% 11/15/52 8,325 9,014
3 Morgan Stanley Capital | Trust Series
2012-C4 3.773% 3/15/45 1,365 1,365
3 Morgan Stanley Capital | Trust Series
2015-UBS8 3.809% 12/15/48 4,100 4,392
3 Morgan Stanley Capital | Trust Series
2016-BNK2 3.049% 11/15/49 5,850 6,177
3 Morgan Stanley Capital | Trust Series
2016-BNK2 3.282% 11/15/49 4,707 4,931
3 Morgan Stanley Capital | Trust Series
2016-UBM 2.782% 8/15/49 11,700 12,185
3 Morgan Stanley Capital | Trust Series
2016-UB12 3.596% 12/15/49 11,625 12,508
3 Morgan Stanley Capital | Trust Series
2016-UB12 3.778% 12/15/49 5,000 5,190
3 Morgan Stanley Capital | Trust Series
2016-UBS9 3.329% 3/15/49 1,000 1,054
3 Morgan Stanley Capital | Trust Series
2017-H1 3.530% 6/15/50 7,500 8,088
3 Morgan Stanley Capital | Trust Series
2018-H4 4.310% 12/15/51 10,000 1,313
3 Morgan Stanley Capital | Trust Series
2019-H6 3.417% 6/15/52 14,885 16,128
3 Morgan Stanley Capital | Trust Series
2019-H6 3.700% 6/15/52 1,875 2,038
3 Morgan Stanley Capital | Trust Series
2019-H7 3.261% 7/15/52 5,625 6,041
3 Morgan Stanley Capital | Trust Series
2019-L2 3.806% 3/15/52 4,100 4,460
3 Morgan Stanley Capital | Trust Series
2019-L.2 4.071% 3/15/52 8,435 9,461
3 Morgan Stanley Capital | Trust Series
2019-L.3 3.127% 11/15/52 10,950 11,668
3 Morgan Stanley Capital | Trust Series
2020-HR8 2.041% 7/15/53 7,595 7490
3 Morgan Stanley Capital | Trust Series
2020-L4 2.698% 2/15/53 10,525 10,894
3 Morgan Stanley Capital | Trust Series
2020-L4 2.880% 2/15/53 1,575 1,636
3 Morgan Stanley Capital | Trust Series
2021-L6 2.444% 6/15/54 5,275 5,344
3 Morgan Stanley Capital | Trust Series
2021-L6 2.749% 6/15/54 900 919
3 Morgan Stanley Capital | Trust Series
2021-L6 2.951% 6/15/54 525 535
3 Morgan Stanley Capital | Trust Series
2021-L7 2.574% 10/15/54 10,560 10,813
3 New York City Housing Development Corp.
Series 2014-8SPR 3.709% 2/15/48 150 157
3 Nissan Auto Lease Trust Series 2020-A 1.840% 117/23 1,250 1,252
3 Nissan Auto Lease Trust Series 2020-A 1.880% 4/15/25 1,050 1,057
3 Nissan Auto Lease Trust Series 2021-A 0.520% 8/15/24 5,025 4,999
3 Nissan Auto Lease Trust Series 2021-A 0.650% 7/15/26 1,050 1,045



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
3 Nissan Auto Receivables Owner Trust Series
2019-B 2.540% 12/15/25 1,850 1,889
3 Nissan Auto Receivables Owner Trust Series
2019-C 1.950% 5/15/26 2,150 2,184
3 Nissan Auto Receivables Owner Trust Series
2020-A 1.380% 12/16/24 2,020 2,031
3 Nissan Auto Receivables Owner Trust Series
2020-B 0.550% 7/15/24 2,844 2,844
3 Nissan Auto Receivables Owner Trust Series
2020-B 0.710% 2/16/27 850 847
3 Nissan Auto Receivables Owner Trust Series
2021-A 0.330% 10/15/25 6,975 6,901
3 Nissan Auto Receivables Owner Trust Series
2021-A 0.570% 9/15/27 3,300 3,232
3 PSNH Funding LLC 3 Series 2018-1 3.094% 2/1/26 999 1,021
3 PSNH Funding LLC 3 Series 2018-1 3.506% 8/1/28 1,175 1,250
3 PSNH Funding LLC 3 Series 2018-1 3.814% 2/1/35 2,825 3,210
3 Santander Drive Auto Receivables Trust
Series 2020-1 4.110% 12/15/25 2,893 2,978
3 Santander Drive Auto Receivables Trust
Series 2020-2 0.960% 11/15/24 1,606 1,608
3 Santander Drive Auto Receivables Trust
Series 2020-2 1.460% 9/15/25 2,250 2,259
3 Santander Drive Auto Receivables Trust
Series 2020-3 0.690% 3/17/25 2,240 2,241
3 Santander Drive Auto Receivables Trust
Series 2020-3 1.120% 1/15/26 1,690 1,695
3 Santander Drive Auto Receivables Trust
Series 2020-4 0.730% 3/17/25 1,675 1,676
3 Santander Drive Auto Receivables Trust
Series 2020-4 1.010% 1/15/26 2,225 2,230
3 Santander Drive Auto Receivables Trust
Series 2021-1 0.500% 4/15/25 5,700 5,694
3 Santander Drive Auto Receivables Trust
Series 2021-1 0.750% 2/17/26 3,125 3,119
3 Santander Drive Auto Receivables Trust
Series 2021-2 0.590% 9/15/25 1,975 1,971
3 Santander Drive Auto Receivables Trust
Series 2021-2 0.900% 6/15/26 4,480 4,444
3 Santander Drive Auto Receivables Trust
Series 2021-2 1.350% 7/15/27 3,900 3,855
3 Santander Drive Auto Receivables Trust
Series 2021-3 0.950% 9/15/27 2,625 2,601
3 Santander Drive Auto Receivables Trust
Series 2021-3 1.330% 9/15/27 3,700 3,642
3 Santander Drive Auto Receivables Trust
Series 2021-4 0.880% 6/15/26 6,100 6,049
3 Santander Drive Auto Receivables Trust
Series 2021-4 1.260% 2/16/27 3,175 3,136
3 Santander Drive Auto Receivables Trust
Series 2021-4 1.670% 10/15/27 1,400 1,391
3 SG Commercial Mortgage Securities Trust
Series 2016-C5 3.055% 10/10/48 9,000 9,344
3 Synchrony Card Funding LLC Series 2019-A2  2.340% 6/15/25 3,820 3,851
3 Synchrony Credit Card Master Note Trust
Series 2018-2 3.470% 5/15/26 15,675 16,222
3 Toyota Auto Receivables Owner Trust Series
2018-A 2.520% 5/15/23 815 817

— 61



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
Toyota Auto Receivables Owner Trust Series
2018-B 3.110% 11/15/23 880 887
Toyota Auto Receivables Owner Trust Series
2020-A 1.680% 5/15/25 2,315 2,343
Toyota Auto Receivables Owner Trust Series
2020-B 1.360% 8/15/24 659 663
Toyota Auto Receivables Owner Trust Series
2020-C 0.440% 10/15/24 2,440 2,437
Toyota Auto Receivables Owner Trust Series
2020-D 0.350% 1/15/25 4,775 4,762
Toyota Auto Receivables Owner Trust Series
2020-D 0.470% 1/15/26 925 915
Toyota Auto Receivables Owner Trust Series
2021-A 0.260% 5/15/25 3,675 3,658
Toyota Auto Receivables Owner Trust Series
2021-A 0.390% 6/15/26 1,485 1,460
Toyota Auto Receivables Owner Trust Series
2021-B 0.260% 11/17/25 21,050 20,848
Toyota Auto Receivables Owner Trust Series
2021-B 0.530% 10/15/26 2,650 2,599
Toyota Auto Receivables Owner Trust Series
2021-C 0.430% 1/15/26 7375 7298
Toyota Auto Receivables Owner Trust Series
2021-C 0.720% 1/15/27 1,575 1,547
Toyota Auto Receivables Owner Trust Series
2021-D 0.710% 4/15/26 3,675 3,651
Toyota Auto Receivables Owner Trust Series
2021-D 1.020% 3/15/27 1,150 1,142
UBS Commercial Mortgage Trust Series
2017-C1 3.460% 6/15/50 10,100 10,765
UBS Commercial Mortgage Trust Series
2017-C1 3.724% 6/15/50 4,800 5,134
UBS Commercial Mortgage Trust Series
2017-C2 3.487% 8/15/50 8,050 8,653
UBS Commercial Mortgage Trust Series
2017-C2 3.740% 8/15/50 2,150 2,285
UBS Commercial Mortgage Trust Series
2017-C3 3.426% 8/15/50 9,700 10,331
UBS Commercial Mortgage Trust Series
2017-C3 3.739% 8/15/50 4,050 4,314
UBS Commercial Mortgage Trust Series
2017-C4 3.301% 10/15/50 6,450 6,701
UBS Commercial Mortgage Trust Series
2017-C4 3.563% 10/15/50 8,050 8,677
UBS Commercial Mortgage Trust Series
2017-C4 3.836% 10/15/50 3,562 3,799
UBS Commercial Mortgage Trust Series
2017-Cb 3.474% 11/15/50 5,325 5,705
UBS Commercial Mortgage Trust Series
2017-C7 3.679% 12/15/50 8,225 8,922
UBS Commercial Mortgage Trust Series
2017-C7 4.061% 12/15/50 4,375 4,751
UBS Commercial Mortgage Trust Series
2018-C8 3.720% 2/15/51 7,900 8,604
UBS Commercial Mortgage Trust Series
2018-C8 3.983% 2/15/51 15,850 17,501
UBS Commercial Mortgage Trust Series
2018-C8 4.215% 2/15/51 4,225 4,682



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
3 UBS Commercial Mortgage Trust Series
2018-C9 4.117% 3/15/51 15,800 17471
3 UBS Commercial Mortgage Trust Series
2018-C10 4.313% 5/15/51 10,475 11,783
3 UBS Commercial Mortgage Trust Series
2018-C11 4.241% 6/15/51 2,650 2,959
3 UBS Commercial Mortgage Trust Series
2018-C12 4.296% 8/15/51 5,975 6,719
3 UBS Commercial Mortgage Trust Series
2018-C12 4.587% 8/15/51 4,000 4,549
3 UBS Commercial Mortgage Trust Series
2018-C13 4.208% 10/15/51 1,098 1,140
3 UBS Commercial Mortgage Trust Series
2018-C13 4.334% 10/15/51 5,825 6,588
3 UBS Commercial Mortgage Trust Series
2018-C13 4.585% 10/15/51 1,075 1,217
3 UBS Commercial Mortgage Trust Series
2018-C14 4.448% 12/15/51 12,950 14,775
3 UBS Commercial Mortgage Trust Series
2018-C15 4.341% 12/15/51 8,975 10,195
3 UBS Commercial Mortgage Trust Series
2019-C16 3.605% 4/15/52 5,250 5,758
3 UBS Commercial Mortgage Trust Series
2019-C16 3.887% 4/15/52 1,575 1,723
3 UBS Commercial Mortgage Trust Series
2019-C17 2.921% 10/15/52 6,475 6,796
3 UBS Commercial Mortgage Trust Series
2019-C18 3.035% 12/15/52 3,800 4,020
3 UBS Commercial Mortgage Trust Series
2019-C18 3.378% 12/15/52 2,300 2,448
3 UBS-Barclays Commercial Mortgage Trust
Series 2013-C5 3.185% 3/10/46 4,636 4,687
3 UBS-Barclays Commercial Mortgage Trust
Series 2013-C6 3.244% 4/10/46 7716 7,835
3 UBS-Barclays Commercial Mortgage Trust
Series 2013-C6 3.469% 4/10/46 1,150 1,172
3 Verizon Master Trust Series 2021-1 0.500% 5/20/27 36,015 35,5652
3 Verizon Master Trust Series 2021-2 0.990% 4/20/28 22,200 22,032
3 Verizon Owner Trust Series 2020-A 1.850% 7/22/24 10,535 10,607
3 Verizon Owner Trust Series 2020-B 0.470% 2/20/25 28,335 28,259
3 Verizon Owner Trust Series 2020-C 0.410% 4/21/25 14,090 14,0m
3 Volkswagen Auto Loan Enhanced Trust
Series 2020-1 0.980% 11/20/24 1,441 1,443
3 Volkswagen Auto Loan Enhanced Trust
Series 2021-1 1.020% 6/22/26 7625 7626
3 Volkswagen Auto Loan Enhanced Trust
Series 2021-1 1.260% 10/20/28 1,050 1,050
3 Wells Fargo Commercial Mortgage Trust
Series 2012-LC5 2.918% 10/15/45 8,416 8,477
3 Wells Fargo Commercial Mortgage Trust
Series 2014-LC16 3.477% 8/15/50 542 557
3 Wells Fargo Commercial Mortgage Trust
Series 2014-LC16 3.817% 8/15/50 23,025 24,169
3 Wells Fargo Commercial Mortgage Trust
Series 2014-LC16 4.020% 8/15/50 550 562
3 Wells Fargo Commercial Mortgage Trust
Series 2014-LC18 3.244% 12/15/47 1,157 1,190



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
Wells Fargo Commercial Mortgage Trust
Series 2014-L.C18 3.271% 12/15/47 1,198 1,200
Wells Fargo Commercial Mortgage Trust
Series 2014-LC18 3.405% 12/15/47 5,650 5,941
Wells Fargo Commercial Mortgage Trust
Series 2014-LC18 3.808% 12/15/47 2,850 2,996
Wells Fargo Commercial Mortgage Trust
Series 2015-C26 2.991% 2/15/48 3,641 3,735
Wells Fargo Commercial Mortgage Trust
Series 2015-C26 3.166% 2/15/48 3,150 3,292
Wells Fargo Commercial Mortgage Trust
Series 2015-C26 3.580% 2/15/48 2,275 2,358
Wells Fargo Commercial Mortgage Trust
Series 2015-C27 3.190% 2/15/48 9,459 9,754
Wells Fargo Commercial Mortgage Trust
Series 2015-C28 3.540% 5/15/48 8,500 9,000
Wells Fargo Commercial Mortgage Trust
Series 2015-C28 3.872% 5/15/48 1,619 1,712
Wells Fargo Commercial Mortgage Trust
Series 2015-C29 3.400% 6/15/48 3,948 4,081
Wells Fargo Commercial Mortgage Trust
Series 2015-C29 3.637% 6/15/48 8,500 9,035
Wells Fargo Commercial Mortgage Trust
Series 2015-L.C20 2.978% 4/15/50 990 1,016
Wells Fargo Commercial Mortgage Trust
Series 2015-L.C20 3.184% 4/15/50 14,401 15,084
Wells Fargo Commercial Mortgage Trust
Series 2015-L.C20 3.719% 4/15/50 2,850 2,950
Wells Fargo Commercial Mortgage Trust
Series 2015-L.C22 3.571% 9/15/58 1,749 1,816
Wells Fargo Commercial Mortgage Trust
Series 2015-L.C22 3.839% 9/15/58 3,425 3,678
Wells Fargo Commercial Mortgage Trust
Series 2015-L.C22 4.207% 9/15/58 2,925 3,141
Wells Fargo Commercial Mortgage Trust
Series 2015-NXS1 2.632% 5/15/48 332 332
Wells Fargo Commercial Mortgage Trust
Series 2015-NXS1 2.934% 5/15/48 2,398 2,446
Wells Fargo Commercial Mortgage Trust
Series 2015-NXS1 3.148% 5/15/48 2,275 2,379
Wells Fargo Commercial Mortgage Trust
Series 2015-P2 3.656% 12/15/48 3,806 3,961
Wells Fargo Commercial Mortgage Trust
Series 2015-P2 3.809% 12/15/48 2,950 3,175
Wells Fargo Commercial Mortgage Trust
Series 2015-SG1 3.789% 9/15/48 10,237 10,786
Wells Fargo Commercial Mortgage Trust
Series 2016-BNK1 2.652% 8/15/49 13,850 14,346
Wells Fargo Commercial Mortgage Trust
Series 2016-BNK1 2.814% 8/15/49 1,800 1,823
Wells Fargo Commercial Mortgage Trust
Series 2016-C32 3.324% 1/15/59 2,535 2,623
Wells Fargo Commercial Mortgage Trust
Series 2016-C32 3.560% 1/15/59 6,700 7162
Wells Fargo Commercial Mortgage Trust
Series 2016-C33 3.426% 3/15/59 2,350 2,503
Wells Fargo Commercial Mortgage Trust
Series 2016-C34 3.096% 6/15/49 4,700 4,896



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
Wells Fargo Commercial Mortgage Trust
Series 2016-C36 2.807% 11/15/59 2,800 2,878
Wells Fargo Commercial Mortgage Trust
Series 2016-C37 3.794% 12/15/49 4,675 5,093
Wells Fargo Commercial Mortgage Trust
Series 2016-LC24 2.825% 10/15/49 4,823 4,964
Wells Fargo Commercial Mortgage Trust
Series 2016-LC24 2.942% 10/15/49 9,053 9,602
Wells Fargo Commercial Mortgage Trust
Series 2016-LC25 3.640% 12/15/59 1,630 1,655
Wells Fargo Commercial Mortgage Trust
Series 2016-NXS6 2.918% 11/15/49 1,160 1,214
Wells Fargo Commercial Mortgage Trust
Series 2017-C38 3.453% 7/15/50 11,445 12,351
Wells Fargo Commercial Mortgage Trust
Series 2017-C38 3.665% 7/15/50 3,243 3,471
Wells Fargo Commercial Mortgage Trust
Series 2017-C39 3.418% 9/15/50 9,675 10,427
Wells Fargo Commercial Mortgage Trust
Series 2017-C39 3.702% 9/15/50 5,375 5,771
Wells Fargo Commercial Mortgage Trust
Series 2017-C40 3.317% 10/15/50 5,350 5,680
Wells Fargo Commercial Mortgage Trust
Series 2017-C40 3.581% 10/15/50 8,025 8,698
Wells Fargo Commercial Mortgage Trust
Series 2017-C40 3.854% 10/15/50 2,150 2,314
Wells Fargo Commercial Mortgage Trust
Series 2017-C41 3.472% 11/15/50 13,300 14,344
Wells Fargo Commercial Mortgage Trust
Series 2017-C42 3.330% 12/15/50 4,815 5,127
Wells Fargo Commercial Mortgage Trust
Series 2017-RB1 3.635% 3/15/50 8,600 9,334
Wells Fargo Commercial Mortgage Trust
Series 2017-RC1 3.631% 1/15/60 8,500 9,224
Wells Fargo Commercial Mortgage Trust
Series 2018-C43 4.012% 3/15/51 15,825 17577
Wells Fargo Commercial Mortgage Trust
Series 2018-C43 4.152% 3/15/51 2,742 3,022
Wells Fargo Commercial Mortgage Trust
Series 2018-C44 4.212% 5/15/51 10,550 11,845
Wells Fargo Commercial Mortgage Trust
Series 2018-C45 4.184% 6/15/51 10,125 11,372
Wells Fargo Commercial Mortgage Trust
Series 2018-C46 4.152% 8/15/51 6,100 6,839
Wells Fargo Commercial Mortgage Trust
Series 2018-C47 4.442% 9/15/61 10,600 12,097
Wells Fargo Commercial Mortgage Trust
Series 2018-C48 4.302% 1/15/52 4,051 4,605
Wells Fargo Commercial Mortgage Trust
Series 2019-C49 4.023% 3/15/52 13,225 14,843
Wells Fargo Commercial Mortgage Trust
Series 2019-C50 3.729% 5/15/52 7,650 8,443
Wells Fargo Commercial Mortgage Trust
Series 2019-C51 3.311% 6/15/52 1,175 12,051
Wells Fargo Commercial Mortgage Trust
Series 2019-C52 2.892% 8/15/52 2,825 2,971
Wells Fargo Commercial Mortgage Trust
Series 2019-C52 3.143% 8/15/52 4,750 5,011



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
Wells Fargo Commercial Mortgage Trust
Series 2019-C53 3.040% 10/15/52 10,700 11,378
Wells Fargo Commercial Mortgage Trust
Series 2019-C54 3.146% 12/15/52 6,405 6,862
Wells Fargo Commercial Mortgage Trust
Series 2020-C55 2.725% 2/15/53 9,475 9,861
Wells Fargo Commercial Mortgage Trust
Series 2020-C56 2.448% 6/15/53 2,250 2,296
Wells Fargo Commercial Mortgage Trust
Series 2020-C58 2.092% 7/15/53 2,775 2,754
Wells Fargo Commercial Mortgage Trust
Series 2021-C59 2.626% 4/15/54 5,820 6,020
WEFRBS Commercial Mortgage Trust Series
2012-C7 3.431% 6/15/45 4,584 4,595
WEFRBS Commercial Mortgage Trust Series
2012-C7 4.090% 6/15/45 4,400 4,403
WFRBS Commercial Mortgage Trust Series
2012-C8 3.001% 8/15/45 2,709 2,712
WFRBS Commercial Mortgage Trust Series
2012-C9 2.870% 11/15/45 5,227 5,265
WFRBS Commercial Mortgage Trust Series
2012-C10 2.875% 12/15/45 10,900 11,002
WFRBS Commercial Mortgage Trust Series
2013-C11 3.071% 3/15/45 4,104 4,160
WFRBS Commercial Mortgage Trust Series
2013-C12 3.560% 3/15/48 820 838
WEFRBS Commercial Mortgage Trust Series
2013-C13 3.001% 5/15/45 3,436 3,497
WEFRBS Commercial Mortgage Trust Series
2013-C13 3.345% 5/15/45 673 685
WFRBS Commercial Mortgage Trust Series
2013-C14 3.337% 6/15/46 6,000 6,163
WFRBS Commercial Mortgage Trust Series
2013-C14 3.488% 6/15/46 3,000 3,063
WFRBS Commercial Mortgage Trust Series
2013-C15 3.720% 8/15/46 314 320
WFRBS Commercial Mortgage Trust Series
2013-C15 4.153% 8/15/46 4,470 4,619
WFRBS Commercial Mortgage Trust Series
2013-C15 4.358% 8/15/46 1,120 1,156
WEFRBS Commercial Mortgage Trust Series
2013-C16 3.963% 9/15/46 471 482
WEFRBS Commercial Mortgage Trust Series
2013-C16 4.415% 9/15/46 1,250 1,303
WFRBS Commercial Mortgage Trust Series
2013-C16 4.668% 9/15/46 2,100 2,205
WFRBS Commercial Mortgage Trust Series
2013-C17 3.558% 12/15/46 452 463
WFRBS Commercial Mortgage Trust Series
2013-C17 4.023% 12/15/46 1,450 1,510
WFRBS Commercial Mortgage Trust Series
2013-C17 4.255% 12/15/46 1,150 1,197
WFRBS Commercial Mortgage Trust Series
2013-C17 4.788% 12/15/46 1,150 1,202
WEFRBS Commercial Mortgage Trust Series
2013-C18 4.162% 12/15/46 5,010 5,256
WEFRBS Commercial Mortgage Trust Series
2013-C18 4.387% 12/15/46 575 603



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
WFRBS Commercial Mortgage Trust Series
2013-C18 4.862% 12/15/46 862 892
WFRBS Commercial Mortgage Trust Series
2013-UBS1 4.079% 3/15/46 2,340 2,448
WFRBS Commercial Mortgage Trust Series
2013-UBS1 5.039% 3/15/46 575 605
WFRBS Commercial Mortgage Trust Series
2014-C19 3.618% 3/15/47 415 426
WFRBS Commercial Mortgage Trust Series
2014-C19 3.660% 3/15/47 860 861
WFRBS Commercial Mortgage Trust Series
2014-C19 4.101% 3/15/47 2,825 2,969
WFRBS Commercial Mortgage Trust Series
2014-C19 4.723% 3/15/47 950 986
WFRBS Commercial Mortgage Trust Series
2014-C20 3.638% 5/15/47 506 521
WFRBS Commercial Mortgage Trust Series
2014-C20 3.723% 5/15/47 1,719 1,758
WFRBS Commercial Mortgage Trust Series
2014-C20 3.995% 5/15/47 1,675 1,754
WFRBS Commercial Mortgage Trust Series
2014-C20 4.176% 5/15/47 1,675 1,759
WFRBS Commercial Mortgage Trust Series
2014-C21 3.410% 8/15/47 1,368 1,421
WFRBS Commercial Mortgage Trust Series
2014-C21 3.678% 8/156/47 4,000 4,198
WFRBS Commercial Mortgage Trust Series
2014-C22 3.752% 9/15/57 8,200 8,619
WFRBS Commercial Mortgage Trust Series
2014-C22 4.371% 9/15/57 1,675 1,760
WFRBS Commercial Mortgage Trust Series
2014-C23 3.636% 10/15/57 1,773 1,831
WFRBS Commercial Mortgage Trust Series
2014-C23 3.917% 10/15/57 1,675 1,778
WFRBS Commercial Mortgage Trust Series
2014-C23 4.210% 10/15/57 1,125 1,191
WFRBS Commercial Mortgage Trust Series
2014-C24 3.428% 11/15/47 1,084 1,133
WFRBS Commercial Mortgage Trust Series
2014-C24 3.607% 11/15/47 2,860 3,008
WFRBS Commercial Mortgage Trust Series
2014-C25 3.631% 11/15/47 3,050 3,213
WFRBS Commercial Mortgage Trust Series
2014-LC14 3.522% 3/15/47 1,154 1,179
WFRBS Commercial Mortgage Trust Series
2014-LC14 4.045% 3/15/47 6,720 7,034
WFRBS Commercial Mortgage Trust Series
2014-LC14 4.351% 3/15/47 2,800 2,934
World Omni Auto Receivables Trust Series
2019-C 1.960% 12/16/24 4,644 4,680
World Omni Auto Receivables Trust Series
2019-C 2.030% 12/15/25 1,705 1,736
World Omni Auto Receivables Trust Series
2020-A 1.700% 1/17/23 2,765 2,780
World Omni Auto Receivables Trust Series
2020-A 1.790% 6/16/25 1,675 1,688
World Omni Auto Receivables Trust Series
2020-B 0.630% 5/15/25 2,795 2,797



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
3 World Omni Auto Receivables Trust Series
2020-B 0.820% 1/15/26 615 613
3 World Omni Auto Receivables Trust Series
2020-C 0.480% 11/17/25 3,100 3,092
3 World Omni Auto Receivables Trust Series
2020-C 0.610% 10/15/26 1,125 1,115
3 World Omni Auto Receivables Trust Series
2021-A 0.300% 1/15/26 3,275 3,256
3 World Omni Auto Receivables Trust Series
2021-A 0.480% 9/15/26 875 859
3 World Omni Auto Receivables Trust Series
2021-B 0.420% 6/15/26 5,035 4,978
3 World Omni Auto Receivables Trust Series
2021-C 0.440% 8/17/26 5,275 5,215
3 World Omni Auto Receivables Trust Series
2021-C 0.640% 9/15/27 1,850 1,814
3 World Omni Auto Receivables Trust Series
2021-D 0.810% 10/15/26 5,200 5171
3 World Omni Auto Receivables Trust Series
2021-D 1.100% 11/15/27 3,175 3,162
3 World Omni Automobile Lease
Securitization Trust Series 2020-B 0.450% 2/15/24 5,625 5,601
3 World Omni Automobile Lease
Securitization Trust Series 2020-B 0.520% 2/17/26 1,125 1,120
3 World Omni Automobile Lease
Securitization Trust Series 2021-A 0.420% 8/15/24 2,900 2,877
3 World Omni Automobile Lease
Securitization Trust Series 2021-A 0.500% 11/16/26 1,050 1,037
3 World Omni Select Auto Trust Series 2020-A  0.5650% 7/15/25 840 840
3 World Omni Select Auto Trust Series 2021-A 0.530% 3/15/27 1,850 1,835
Total Asset-Backed/Commercial Mortgage-Backed Securities (Cost $7,886,018) 8,073,507
Corporate Bonds (28.3%)
Communications (2.6%)
Activision Blizzard Inc. 3.400% 9/15/26 12,666 13,568
Activision Blizzard Inc. 3.400% 6/15/27 3,352 3,602
Activision Blizzard Inc. 1.350% 9/15/30 7000 6,467
Activision Blizzard Inc. 4.500% 6/15/47 6,852 8,237
Activision Blizzard Inc. 2.500% 9/15/50 17975 15,778
Alphabet Inc. 0.450% 8/15/25 11,286 11,029
Alphabet Inc. 1.998% 8/15/26 10,022 10,342
Alphabet Inc. 0.800% 8/15/27 14,376 13,859
Alphabet Inc. 1.100% 8/15/30 27,986 26,366
Alphabet Inc. 1.900% 8/15/40 17,885 16,301
Alphabet Inc. 2.050% 8/15/50 29,649 26,586
Alphabet Inc. 2.250% 8/15/60 23,644 21,132
America Movil SAB de CV 3.625% 4/22/29 8,912 9,640
America Movil SAB de CV 2.875% 5/7/30 4,375 4,527
America Movil SAB de CV 6.375% 3/1/35 16,953 23,430
America Movil SAB de CV 6.125% 11/15/37 6,308 8,562
America Movil SAB de CV 6.125% 3/30/40 21,901 30,299
America Movil SAB de CV 4.375% 7/16/42 15,901 18,813
America Movil SAB de CV 4.375% 4/22/49 20,021 24,351
AT&T Inc. 2.625% 12/1/22 1,727 1,750
AT&T Inc. 4.050% 12/15/23 6,583 6,964
AT&T Inc. 3.800% 3/1/24 150 168
AT&T Inc. 0.900% 3/25/24 27,490 27381



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
AT&T Inc. 4.450% 4/1/24 21,598 23,064
AT&T Inc. 3.950% 1/15/25 21,793 23,314
AT&T Inc. 3.400% 5/15/25 29,697 31,423
AT&T Inc. 3.600% 7/15/25 15,068 16,079
AT&T Inc. 4.125% 2/17/26 32,410 35,331
AT&T Inc. 1.700% 3/25/26 42,186 42,012
AT&T Inc. 2.950% 7/15/26 300 314
AT&T Inc. 3.800% 2/15/27 15,749 17122
AT&T Inc. 4.250% 3/1/27 20,517 22,769
AT&T Inc. 2.300% 6/1/27 28,537 29,084
AT&T Inc. 1.650% 2/1/28 24,683 24,173
AT&T Inc. 4.100% 2/15/28 18,579 20,651
AT&T Inc. 4.350% 3/1/29 40,330 45,377
AT&T Inc. 4.300% 2/15/30 41,016 46,210
AT&T Inc. 2.750% 6/1/31 37930 38,679
AT&T Inc. 2.250% 2/1/32 34,592 33,470
AT&T Inc. 2.550% 12/1/33 50,056 49,021
AT&T Inc. 6.150% 9/15/34 1,675 2,186
AT&T Inc. 4.500% 5/15/35 30,248 34,909
AT&T Inc. 5.250% 3/1/37 25,071 31,015
AT&T Inc. 4.900% 8/15/37 16,340 19,663
AT&T Inc. 4.850% 3/1/39 26,348 31,478
AT&T Inc. 5.350% 9/1/40 20,807 26,308
AT&T Inc. 3.500% 6/1/41 32,630 33,677
AT&T Inc. 5.550% 8/15/41 22,306 29,113
AT&T Inc. 5.150% 3/15/42 8,606 10,660
AT&T Inc. 4.900% 6/15/42 10,952 13,149
AT&T Inc. 4.300% 12/15/42 21,919 24,720
AT&T Inc. 3.100% 2/1/43 26,660 25,819
AT&T Inc. 4.650% 6/1/44 14,122 16,571
AT&T Inc. 4.350% 6/15/45 16,059 18,173
AT&T Inc. 4.750% 5/15/46 29,987 36,250
AT&T Inc. 5.150% 11/15/46 11,024 14,033
AT&T Inc. 5.450% 3/1/47 19,186 25,154
AT&T Inc. 4.500% 3/9/48 28,568 33,342
AT&T Inc. 4.550% 3/9/49 13,317 15,697
AT&T Inc. 5.150% 2/15/50 22,022 28,248
AT&T Inc. 3.650% 6/1/61 40,377 41,903
AT&T Inc. 3.300% 2/1/62 24,810 24,304
AT&T Inc. 3.500% 9/15/53 98,030 99,084
AT&T Inc. 3.550% 9/15/55 92,934 93,106
AT&T Inc. 3.800% 12/1/67 75,168 78,322
AT&T Inc. 3.650% 9/15/59 82,391 83,169
AT&T Inc. 3.850% 6/1/60 19,258 20,115
AT&T Inc. 3.500% 2/1/61 18,860 18,616
Baidu Inc. 3.875% 9/29/23 11,105 11,658
Baidu Inc. 4.375% 5/14/24 9,832 10,464
Baidu Inc. 3.075% 4/7/25 6,000 6,226
Baidu Inc. 1.720% 4/9/26 10,200 10,068
Baidu Inc. 3.625% 7/6/27 9,679 10,390
Baidu Inc 4.375% 3/29/28 7370 8,168
Baidu Inc 4.875% 11/14/28 8,192 9,391
Baidu Inc. 3.425% 4/7/30 5,267 5,628
Baidu Inc. 2.375% 10/9/30 4,000 3,887
Baidu Inc. 2.375% 8/23/31 9,200 8,868



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
Bell Telephone Co. of Canada or Bell Canada 2.150% 2/15/32 400 391
Bell Telephone Co. of Canada or Bell Canada ~ 4.300% 7/29/49 1 1
Bell Telephone Co. of Canada or Bell Canada 3.650% 3/17/51 5,000 5,458
Bell Telephone Co. of Canada or Bell Canada 3.200% 2/15/52 5,500 5,614
Booking Holdings Inc. 2.750% 3/15/23 7647 7814
Booking Holdings Inc. 3.650% 3/15/25 9,777 10,396
Booking Holdings Inc. 3.600% 6/1/26 16,856 18,246
Booking Holdings Inc. 3.550% 3/15/28 8,871 9,675
Booking Holdings Inc. 4.625% 4/13/30 19,371 22,5682
British Telecommunications plc 4.500% 12/4/23 9,450 10,004
British Telecommunications plc 5.125% 12/4/28 9,600 10,845
British Telecommunications plc 9.625% 12/15/30 33,338 49,023
Charter Communications Operating LLC 4.500% 2/1/24 16,749 17805
Charter Communications Operating LLC 4.908% 7/23/25 48,019 52,890
Charter Communications Operating LLC 3.750% 2/15/28 28,162 30,191
Charter Communications Operating LLC 4.200% 3/15/28 15,890 17373
Charter Communications Operating LLC 2.250% 1/15/29 17210 16,832
Charter Communications Operating LLC 5.050% 3/30/29 20,153 23,163
Charter Communications Operating LLC 2.800% 4/1/31 21,477 21,295
Charter Communications Operating LLC 2.300% 2/1/32 10,447 9,927
Charter Communications Operating LLC 6.384% 10/23/35 38,311 49,626
Charter Communications Operating LLC 5.375% 4/1/38 10,733 12,791
Charter Communications Operating LLC 3.500% 6/1/41 13,625 13,280
Charter Communications Operating LLC 3.500% 3/1/42 18,725 18,169
Charter Communications Operating LLC 6.484% 10/23/45 42,61 58,256
Charter Communications Operating LLC 5.375% 5/1/47 32,628 38,969
Charter Communications Operating LLC 5.750% 4/1/48 32,921 41,107
Charter Communications Operating LLC 5.125% 7/1/49 15,988 18,516
Charter Communications Operating LLC 4.800% 3/1/50 37,765 42,334
Charter Communications Operating LLC 3.700% 4/1/51 27097 26,192
Charter Communications Operating LLC 3.900% 6/1/52 36,868 36,892
Charter Communications Operating LLC 6.834% 10/23/55 7874 11,278
Charter Communications Operating LLC 3.850% 4/1/61 23,828 22,478
Charter Communications Operating LLC 4.400% 12/1/61 19,742 20,420
Charter Communications Operating LLC 3.950% 6/30/62 19,875 19,203
Comcast Corp. 3.700% 4/15/24 19,968 21,220
Comcast Corp. 3.375% 2/15/25 26,530 28,171
Comcast Corp. 3.375% 8/15/25 33,624 35,880
Comcast Corp. 3.950% 10/15/25 40,062 43,799
Comcast Corp. 3.150% 3/1/26 23,050 24,585
Comcast Corp. 2.350% 1/15/27 30,022 31,046
Comcast Corp. 3.300% 2/1/27 33,012 35,491
Comcast Corp. 3.300% 4/1/27 14,260 15,360
Comcast Corp. 3.150% 2/15/28 20,121 21,604
Comcast Corp. 3.550% 5/1/28 3,055 3,345
Comcast Corp. 4.150% 10/15/28 54,286 61,604
Comcast Corp. 2.650% 2/1/30 22,067 22,857
Comcast Corp. 3.400% 4/1/30 19,815 21,5697
Comcast Corp. 4.250% 10/15/30 25,355 29,264
Comcast Corp. 1.950% 1/15/31 20,143 19,697
Comcast Corp. 1.500% 2/15/31 15,503 14,605
Comcast Corp. 4.250% 1/15/33 23,379 27399
Comcast Corp. 7.050% 3/15/33 6,718 9,641
Comcast Corp. 4.200% 8/15/34 12,972 15,267
Comcast Corp. 5.650% 6/15/35 6,306 8,340



Face Market

Maturity Amount Value

Coupon Date ($000) ($000)

Comcast Corp. 4.400% 8/15/35 13,375 15,907
Comcast Corp. 6.500% 11/15/35 4,207 6,029
Comcast Corp. 3.200% 7/15/36 12,895 13,728
Comcast Corp. 6.450% 3/15/37 14,039 20,350
Comcast Corp. 3.900% 3/1/38 6,828 7701
Comecast Corp. 4.600% 10/15/38 45,197 54,912
Comcast Corp. 3.250% 11/1/39 18,646 19,639
Comcast Corp. 3.750% 4/1/40 20,634 23,082
Comcast Corp. 4.650% 7/15/42 16,047 19,744
Comcast Corp. 4.600% 8/15/45 22,829 28,265
Comcast Corp. 3.400% 7/15/46 16,746 17,645
Comcast Corp. 4.000% 8/15/47 23,972 27479
Comcast Corp. 3.969% 11/1/47 35,043 40,128
Comcast Corp. 4.000% 3/1/48 14,173 16,295
Comcast Corp. 4.700% 10/15/48 21,504 27520
Comcast Corp. 3.999% 11/1/49 17494 20,272
Comcast Corp. 3.450% 2/1/50 19,838 21,195
Comcast Corp. 2.800% 1/15/51 18,893 18,010
7 Comcast Corp. 2.887% 11/1/51 70,287 67999
Comecast Corp. 2.450% 8/15/52 16,932 15,166
Comcast Corp. 4.049% 11/1/52 20,553 24,152
7 Comcast Corp. 2.937% 11/1/56 68,122 64,890
Comcast Corp. 4.950% 10/15/58 16,254 22,441
Comcast Corp. 2.650% 8/15/62 12,525 11,122
7 Comcast Corp. 2.987% 11/1/63 35,914 34,134
Deutsche Telekom International Finance BV 8.750% 6/15/30 51,429 74,777
Deutsche Telekom International Finance BV 9.250% 6/1/32 2,200 3,505
Discovery Communications LLC 2.950% 3/20/23 11,596 11,861
Discovery Communications LLC 3.800% 3/13/24 5,559 5,836
Discovery Communications LLC 3.900% 11/15/24 6,917 7351
Discovery Communications LLC 3.450% 3/15/25 4,594 4,820
Discovery Communications LLC 3.950% 6/15/25 11,704 12,473
Discovery Communications LLC 4.900% 3/11/26 12,820 14,303
Discovery Communications LLC 3.950% 3/20/28 24,229 26,316
Discovery Communications LLC 4.125% 5/15/29 11,869 13,092
Discovery Communications LLC 3.625% 5/15/30 14,628 15,641
Discovery Communications LLC 5.000% 9/20/37 8,296 9,902
Discovery Communications LLC 6.350% 6/1/40 8,556 11,780
Discovery Communications LLC 4.875% 4/1/43 10,798 12,777
Discovery Communications LLC 5.200% 9/20/47 19,492 24,103
Discovery Communications LLC 5.300% 5/15/49 9,868 12,477
Discovery Communications LLC 4.650% 5/15/50 13,085 15,397
Discovery Communications LLC 4.000% 9/15/55 22,854 24,065
Electronic Arts Inc. 4.800% 3/1/26 5,228 5,837
Electronic Arts Inc. 1.850% 2/15/31 10,000 9,570
Electronic Arts Inc. 2.950% 2/15/51 10,105 9,590
Expedia Group Inc. 3.600% 12/15/23 4,435 4,611
Expedia Group Inc. 4.500% 8/15/24 9,552 10,200
Expedia Group Inc. 5.000% 2/15/26 24,262 27062
Expedia Group Inc. 4.625% 8/1/27 6,012 6,719
Expedia Group Inc. 3.800% 2/15/28 13,245 14,142
Expedia Group Inc. 3.250% 2/15/30 10,373 10,603
Expedia Group Inc. 2.950% 3/15/31 13,950 13,954
Fox Corp. 4.030% 1/25/24 18,722 19,775
Fox Corp. 3.050% 4/7/25 6,965 7305



Face Market

Maturity Amount Value
Coupon Date ($000) ($000)
Fox Corp. 4.709% 1/25/29 29,572 33,804
Fox Corp. 3.500% 4/8/30 7,634 8,234
Fox Corp. 5.476% 1/25/39 16,407 21,109
Fox Corp. 5.576% 1/25/49 20,825 28,399
Grupo Televisa SAB 6.625% 3/18/25 4,264 4,870
Grupo Televisa SAB 4.625% 1/30/26 2,825 3,067
Grupo Televisa SAB 8.500% 3/11/32 610 875
Grupo Televisa SAB 6.625% 1/15/40 9,156 12,451
Grupo Televisa SAB 5.000% 5/13/45 23,166 27290
Grupo Televisa SAB 6.125% 1/31/46 6,137 8,313
Grupo Televisa SAB 5.250% 5/24/49 10,525 13,243
Interpublic Group of Cos. Inc. 4.200% 4/15/24 4177 4,433
Interpublic Group of Cos. Inc. 4.650% 10/1/28 5,684 6,528
Interpublic Group of Cos. Inc. 4.750% 3/30/30 9,191 10,696
Interpublic Group of Cos. Inc. 2.400% 3/1/31 5,242 5,242
Interpublic Group of Cos. Inc. 3.375% 3/1/41 2,175 2,228
Interpublic Group of Cos. Inc. 5.400% 10/1/48 10,260 13,945
Koninklijke KPN NV 8.375% 10/1/30 8,650 12,335
NBCUniversal Media LLC 4.450% 1/15/43 13,876 16,721
Omnicom Group Inc. 3.650% 11/1/24 15,176 16,081
Omnicom Group Inc. 3.600% 4/15/26 29,851 32,074
Omnicom Group Inc. 2.450% 4/30/30 9,044 9,050
Omnicom Group Inc. 4.200% 6/1/30 4,825 5,431
Omnicom Group Inc. 2.600% 8/1/31 11,060 11,21
Orange SA 9.000% 3/1/31 31,470 48,206
Orange SA 5.375% 1/13/42 16,310 21,456
Orange SA 5.500% 2/6/44 5,606 7681
Rogers Communications Inc. 3.000% 3/15/23 5,602 5,708
Rogers Communications Inc. 4.100% 10/1/23 6,270 6,546
Rogers Communications Inc. 3.625% 12/15/25 6,634 7,064
Rogers Communications Inc. 2.900% 11/15/26 13,874 14,503
Rogers Communications Inc. 7500% 8/15/38 3,184 4,810
Rogers Communications Inc. 4.500% 3/15/43 10,502 12,078
Rogers Communications Inc. 5.000% 3/15/44 6,050 7458
Rogers Communications Inc. 4.300% 2/15/48 5,200 5,958
Rogers Communications Inc. 4.350% 5/1/49 15,749 18,305
Rogers Communications Inc. 3.700% 11/15/49 5,775 6,078
TCI Communications Inc. 7875% 2/15/26 7929 9,880
TCI Communications Inc. 7125% 2/15/28 6,786 8,755
Telefonica Emisiones SA 4.103% 3/8/27 18,591 20,470
Telefonica Emisiones SA 7.045% 6/20/36 26,561 38,040
Telefonica Emisiones SA 4.665% 3/6/38 18,245 21,059
Telefonica Emisiones SA 5.213% 3/8/47 30,908 38,358
Telefonica Emisiones SA 4.895% 3/6/48 17068 20,511
Telefonica Emisiones SA 5.520% 3/1/49 20,613 26,891
Telefonica Europe BV 8.250% 9/15/30 9,506 13,500
TELUS Corp. 2.800% 2/16/27 9,695 10,088
TELUS Corp. 4.600% 11/16/48 1,977 2,526
TELUS Corp. 4.300% 6/15/49 13,741 16,933
Tencent Music Entertainment Group 2.000% 9/3/30 9,270 8,681
Thomson Reuters Corp. 4.300% 11/23/23 9,389 9,875
Thomson Reuters Corp. 3.350% 5/15/26 6,100 6,489
Thomson Reuters Corp. 5.500% 8/15/35 8,250 10,700
Thomson Reuters Corp. 5.850% 4/15/40 3,795 5,334
Thomson Reuters Corp. 5.650% 11/23/43 4,525 6,264



Face Market

Maturity Amount Value

Coupon Date ($000) ($000)

Time Warner Cable LLC 6.550% 5/1/37 22,169 29,040
Time Warner Cable LLC 7.300% 7/1/38 21,802 30,872
Time Warner Cable LLC 6.750% 6/15/39 24,699 33,672
Time Warner Cable LLC 5.875% 11/15/40 23,162 28,791
Time Warner Cable LLC 5.500% 9/1/41 19,671 23,829
Time Warner Cable LLC 4.500% 9/15/42 22,165 24,094
Time Warner Entertainment Co. LP 8.375% 3/15/23 6,833 7424
Time Warner Entertainment Co. LP 8.375% 7/15/33 8,610 12,375
T-Mobile USA Inc. 3.500% 4/15/25 40,213 42,615
T-Mobile USA Inc. 1.500% 2/15/26 16,485 16,312
T-Mobile USA Inc. 3.750% 4/15/27 55,092 59,653
T-Mobile USA Inc. 2.050% 2/15/28 24,226 24,095

7 T-Mobile USA Inc. 2.400% 3/15/29 3,000 3,029
T-Mobile USA Inc. 3.875% 4/15/30 98,544 107,833
T-Mobile USA Inc. 2.550% 2/15/31 33,5631 33,375
T-Mobile USA Inc. 2.250% 11/15/31 9,225 8,950

7 T-Mobile USA Inc. 2.700% 3/15/32 6,000 6,042
T-Mobile USA Inc. 4.375% 4/15/40 31,728 36,173
T-Mobile USA Inc. 3.000% 2/15/41 32,029 31,209
T-Mobile USA Inc. 4.500% 4/15/50 39,891 46,738
T-Mobile USA Inc. 3.300% 2/15/51 39,516 38,678

7 T-Mobile USA Inc. 3.400% 10/15/52 22,475 22,411
T-Mobile USA Inc. 3.600% 11/15/60 18,350 18,279

7 T-Mobile USA Inc. 3.600% 11/15/60 9,355 9,292
3 TWDC Enterprises 18 Corp. 2.350% 12/1/22 7586 7705
3 TWDC Enterprises 18 Corp. 3.150% 9/17/25 17,894 18,984
TWDC Enterprises 18 Corp. 3.000% 2/13/26 11,170 11,818

3 TWDC Enterprises 18 Corp. 1.850% 7/30/26 14,343 14,540
3 TWDC Enterprises 18 Corp. 2.950% 6/15/27 1,334 1,431
3 TWDC Enterprises 18 Corp. 7000% 3/1/32 6,314 8,918
TWDC Enterprises 18 Corp. 4.375% 8/16/41 11,5625 13,998

3 TWDC Enterprises 18 Corp. 4.125% 12/1/41 12,824 15,148
3 TWDC Enterprises 18 Corp. 3.700% 12/1/42 11,282 12,668
3 TWDC Enterprises 18 Corp. 4.125% 6/1/44 6,725 7985
3 TWDC Enterprises 18 Corp. 3.000% 7/30/46 2,910 2,973
VeriSign Inc. 4.750% 7/15/27 267 278
VeriSign Inc. 2.700% 6/15/31 8,422 8,479
Verizon Communications Inc. 3.376% 2/15/25 16,000 17006
Verizon Communications Inc. 0.850% 11/20/25 20,421 19,928
Verizon Communications Inc. 1.450% 3/20/26 25,260 25,143
Verizon Communications Inc. 2.625% 8/15/26 46,887 48,841
Verizon Communications Inc. 4.125% 3/16/27 37661 41,876
Verizon Communications Inc. 3.000% 3/22/27 4,050 4,273
Verizon Communications Inc. 2.100% 3/22/28 43,508 43,641
Verizon Communications Inc. 4.329% 9/21/28 56,652 64,432
Verizon Communications Inc. 3.875% 2/8/29 2,077 2,304
Verizon Communications Inc. 4.016% 12/3/29 52,428 58,766
Verizon Communications Inc. 3.150% 3/22/30 21,752 22,992
Verizon Communications Inc. 1.500% 9/18/30 8,675 8,137
Verizon Communications Inc. 1.680% 10/30/30 30,661 29,162
Verizon Communications Inc. 1.750% 1/20/31 29,828 28,232
Verizon Communications Inc. 2.550% 3/21/31 56,483 57057

7 Verizon Communications Inc. 2.355% 3/15/32 61,778 60,931
Verizon Communications Inc. 4.500% 8/10/33 40,995 48,299
Verizon Communications Inc. 4.400% 11/1/34 38,235 44,514



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
Verizon Communications Inc. 5.850% 9/15/35 1,000 1,336
Verizon Communications Inc. 4.272% 1/15/36 36,788 43,235
Verizon Communications Inc. 5.2560% 3/16/37 29,337 38,218
Verizon Communications Inc. 4.812% 3/15/39 18,560 23,297
Verizon Communications Inc. 2.650% 11/20/40 48,827 46,344
Verizon Communications Inc. 3.400% 3/22/41 50,220 52,704
Verizon Communications Inc. 2.850% 9/3/41 13,575 13,404
Verizon Communications Inc. 4.125% 8/15/46 18,877 21,905
Verizon Communications Inc. 4.862% 8/21/46 53,196 68,524
Verizon Communications Inc. 5.500% 3/16/47 500 704
Verizon Communications Inc. 4.522% 9/15/48 54,105 67,839
Verizon Communications Inc. 4.000% 3/22/50 19,879 22,861
Verizon Communications Inc. 2.875% 11/20/50 37788 35,893
Verizon Communications Inc. 3.550% 3/22/51 61,685 66,470
Verizon Communications Inc. 2.987% 10/30/56 61,747 58,560
Verizon Communications Inc. 3.000% 11/20/60 18,218 17245
Verizon Communications Inc. 3.700% 3/22/61 50,250 54,395
ViacomCBS Inc. 3.875% 4/1/24 5,530 5,815
ViacomCBS Inc. 3.700% 8/15/24 10,800 1,444
ViacomCBS Inc. 3.500% 1/15/25 4,139 4,364
ViacomCBS Inc. 4.750% 5/15/25 17259 18,946
ViacomCBS Inc. 4.000% 1/15/26 12,804 13,840
ViacomCBS Inc. 2.900% 1/15/27 17618 18,389
ViacomCBS Inc. 3.375% 2/15/28 7548 8,046
ViacomCBS Inc. 3.700% 6/1/28 6,124 6,634
ViacomCBS Inc. 4.200% 6/1/29 9,931 11,029
ViacomCBS Inc. 7875% 7/30/30 6,784 9,404
ViacomCBS Inc. 4.950% 1/15/31 28,266 33,407
ViacomCBS Inc. 4.200% 5/19/32 18,205 20,558
ViacomCBS Inc. 5.500% 5/15/33 4,271 5,354
ViacomCBS Inc. 6.875% 4/30/36 14,847 21,260
ViacomCBS Inc. 5.900% 10/15/40 5,138 6,826
ViacomCBS Inc. 4.850% 7/1/42 11,685 13,878
ViacomCBS Inc. 4.375% 3/15/43 21,329 24,259
ViacomCBS Inc. 5.850% 9/1/43 16,507 22,311
ViacomCBS Inc. 5.250% 4/1/44 520 649
ViacomCBS Inc. 4.900% 8/15/44 6,956 8,450
ViacomCBS Inc. 4.600% 1/15/45 7765 9,327
ViacomCBS Inc. 4.950% 5/19/50 18,105 22,997
Vodafone Group plc 3.750% 1/16/24 22,360 23,5658
Vodafone Group plc 4.125% 5/30/25 19,189 20,768
Vodafone Group plc 4.375% 5/30/28 42,151 47491
Vodafone Group plc 7875% 2/15/30 3,008 4,208
Vodafone Group plc 6.250% 11/30/32 8,450 11,232
Vodafone Group plc 6.150% 2/27/37 7715 10,483
Vodafone Group plc 5.000% 5/30/38 30,920 38,461
Vodafone Group plc 4.375% 2/19/43 21,213 24,701
Vodafone Group plc 5.250% 5/30/48 39,561 51,663
Vodafone Group plc 4.875% 6/19/49 25,837 32,698
Vodafone Group plc 4.250% 9/17/50 20,636 24,000
Vodafone Group plc 5.125% 6/19/59 5,852 7654
Walt Disney Co. 1.750% 8/30/24 16,206 16,487
Walt Disney Co. 3.700% 9/15/24 8,626 9,137
Walt Disney Co. 3.350% 3/24/25 14,783 15,753
Walt Disney Co. 3.700% 10/15/25 13,695 14,748



Face Market

Maturity Amount Value
Coupon Date ($000) ($000)

Walt Disney Co. 1.750% 1/13/26 24,074 24,358
Walt Disney Co. 3.375% 11/15/26 9,734 10,471
Walt Disney Co. 3.700% 3/23/27 6,942 7628
Walt Disney Co. 2.200% 1/13/28 15,626 15,819
Walt Disney Co. 2.000% 9/1/29 25,952 25,811
Walt Disney Co. 3.800% 3/22/30 16,645 18,707
Walt Disney Co. 2.650% 1/13/31 23,118 24,030
Walt Disney Co. 6.550% 3/15/33 13,019 18,096
Walt Disney Co. 6.200% 12/15/34 13,086 18,318
Walt Disney Co. 6.400% 12/15/35 19,302 27,646
Walt Disney Co. 6.150% 3/1/37 18,623 26,088
Walt Disney Co. 6.650% 11/15/37 5,710 8,464
Walt Disney Co. 4.625% 3/23/40 11,700 14,535
Walt Disney Co. 3.500% 5/13/40 24,520 26,877
Walt Disney Co. 6.150% 2/15/41 194 285
Walt Disney Co. 5.400% 10/1/43 11,225 15,453
Walt Disney Co. 4.750% 9/15/44 16,744 21,421
Walt Disney Co. 4.950% 10/15/45 2,250 2,946
Walt Disney Co. 4.750% 11/15/46 6,853 8,822
Walt Disney Co. 2.750% 9/1/49 19,073 18,464
Walt Disney Co. 4.700% 3/23/50 20,246 26,692
Walt Disney Co. 3.600% 1/13/51 35,338 39,984
Walt Disney Co. 3.800% 5/13/60 18,600 21,604
Weibo Corp. 3.500% 7/5/24 11,500 11,815
Weibo Corp. 3.375% 7/8/30 11,790 11,673
WPP Finance 2010 3.750% 9/19/24 10,465 11,077
8,111,046
Consumer Discretionary (1.7%)

Advance Auto Parts Inc. 3.900% 4/15/30 11,673 12,775
Alibaba Group Holding Ltd. 2.800% 6/6/23 3,000 3,066
Alibaba Group Holding Ltd. 3.600% 11/28/24 30,753 32,372
Alibaba Group Holding Ltd. 3.400% 12/6/27 33,423 35,392
Alibaba Group Holding Ltd. 2.125% 2/9/31 16,281 15,726
Alibaba Group Holding Ltd. 4.500% 11/28/34 8,766 9,997
Alibaba Group Holding Ltd. 4.000% 12/6/37 22,710 24,616
Alibaba Group Holding Ltd. 2.700% 2/9/41 10,740 9,807
Alibaba Group Holding Ltd. 4.200% 12/6/47 20,440 22,585
Alibaba Group Holding Ltd. 3.150% 2/9/51 19,861 18,505
Alibaba Group Holding Ltd. 4.400% 12/6/57 14,157 16,121
Alibaba Group Holding Ltd. 3.250% 2/9/61 13,492 12,508
Amazon.com Inc. 2.400% 2/22/23 19,460 19,827
Amazon.com Inc. 0.250% 5/12/23 14,100 14,043
Amazon.com Inc. 0.400% 6/3/23 11,474 11,439
Amazon.com Inc. 0.450% 5/12/24 33,225 32,894
Amazon.com Inc. 2.800% 8/22/24 24,180 25,306
Amazon.com Inc. 3.800% 12/5/24 7218 7735
Amazon.com Inc. 0.800% 6/3/25 11,190 11,059
Amazon.com Inc. 5.200% 12/3/25 18,953 21,590
Amazon.com Inc. 1.000% 5/12/26 20,206 19,998
Amazon.com Inc. 1.200% 6/3/27 25,909 25,561
Amazon.com Inc. 3.150% 8/22/27 35,679 38,564
Amazon.com Inc. 1.650% 5/12/28 42,770 42,737
Amazon.com Inc. 1.500% 6/3/30 17,998 17463
Amazon.com Inc. 2.100% 5/12/31 52,190 52,768
Amazon.com Inc. 4.800% 12/5/34 19,325 24,693



Face Market

Maturity Amount Value
Coupon Date ($000) ($000)

Amazon.com Inc. 3.875% 8/22/37 45,308 53,223
Amazon.com Inc. 2.875% 5/12/41 27280 28,176
Amazon.com Inc. 4.950% 12/5/44 22,401 30,5678
Amazon.com Inc. 4.050% 8/22/47 45,698 55,632
Amazon.com Inc. 2.500% 6/3/50 35,841 34,111
Amazon.com Inc. 3.100% 5/12/51 41,813 44,667
Amazon.com Inc. 4.250% 8/22/57 32,045 41,102
Amazon.com Inc. 2.700% 6/3/60 26,825 25,821
Amazon.com Inc. 3.250% 5/12/61 28,070 30,270

3 American Honda Finance Corp. 2.050% 1/10/23 3,790 3,844
3 American Honda Finance Corp. 1.950% 5/10/23 12,939 13,148
3 American Honda Finance Corp. 0.875% 7/7/23 22,950 22,975
3 American Honda Finance Corp. 3.450% 7/14/23 5,350 5,566
3 American Honda Finance Corp. 0.650% 9/8/23 9,300 9,278
3 American Honda Finance Corp. 3.625% 10/10/23 2,621 2,748
3 American Honda Finance Corp. 3.550% 1/12/24 4,150 4,358
3 American Honda Finance Corp. 2.900% 2/16/24 13,975 14,494
3 American Honda Finance Corp. 2.400% 6/27/24 9,214 9,497
3 American Honda Finance Corp. 0.550% 7112/24 11,110 10,955
3 American Honda Finance Corp. 2.150% 9/10/24 14,806 15,173
3 American Honda Finance Corp. 1.200% 7/8/25 5,850 5,832
3 American Honda Finance Corp. 1.000% 9/10/25 9,758 9,607
3 American Honda Finance Corp. 1.300% 9/9/26 1,284 1,269
3 American Honda Finance Corp. 2.300% 9/9/26 7703 7,956
3 American Honda Finance Corp. 2.350% 1/8/27 9,755 10,040
3 American Honda Finance Corp. 3.500% 2/15/28 2,165 2,369
3 American Honda Finance Corp. 2.000% 3/24/28 10,766 10,891
3 American Honda Finance Corp. 1.800% 1/13/31 14,525 14,189
3 American University 3.672% 4/1/49 6,734 7778
Aptiv plc 4.350% 3/15/29 2,025 2,299
Aptiv plc 4.400% 10/1/46 4,245 4,987
Aptiv plc 5.400% 3/15/49 4,925 6,533
Aptiv plc 3.100% 12/1/51 20,000 19,058
AutoNation Inc. 3.500% 11/15/24 5,183 5,445
AutoNation Inc. 4.500% 10/1/25 10,875 11,833
AutoNation Inc. 3.800% 11/15/27 7380 7956
AutoNation Inc. 1.950% 8/1/28 165 151
AutoNation Inc. 4.750% 6/1/30 500 572
AutoNation Inc. 2.400% 8/1/31 3,473 3,362
AutoZone Inc. 2.875% 1/15/23 8,138 8,265
AutoZone Inc. 3.125% 7/15/23 2,065 2,123
AutoZone Inc. 3.125% 4/18/24 5,500 5,730
AutoZone Inc. 3.250% 4/15/25 7735 8,132
AutoZone Inc. 3.125% 4/21/26 10,180 10,737
AutoZone Inc. 3.750% 6/1/27 12,062 13,197
AutoZone Inc. 3.750% 4/18/29 9,891 10,824
AutoZone Inc. 4.000% 4/15/30 16,040 17901
AutoZone Inc. 1.650% 1/15/31 8,213 7735
Best Buy Co. Inc. 4.450% 10/1/28 10,200 11,679
Best Buy Co. Inc. 1.950% 10/1/30 4,282 4,117
BorgWarner Inc. 3.375% 3/15/25 5,966 6,300
BorgWarner Inc. 2.650% 71/27 14,005 14,480
BorgWarner Inc. 4.375% 3/15/45 7565 8,805

3 Brown University in Providence in the State

of Rhode Island & Providence Plant 2.924% 9/1/50 6,806 7390



Face Market

Maturity Amount Value

Coupon Date ($000) ($000)

Brunswick Corp. 0.850% 8/18/24 4,500 4,438
Brunswick Corp. 2.400% 8/18/31 11,300 10,893

3 California Endowment 2.498% 4/1/51 2,725 2,691
California Institute of Technology 4.321% 8/1/45 1,060 1,379
California Institute of Technology 4.700% 11/1/1 8,580 12,563
California Institute of Technology 3.650% 9/1/19 6,365 7450
Choice Hotels International Inc. 3.700% 12/1/29 1,274 1,363
Choice Hotels International Inc. 3.700% 1/15/31 900 953
Cleveland Clinic Foundation 4.858% 1114 4,905 7290

7 Daimler Finance North America LLC 0.750% 3/1/24 6,000 5,943
Daimler Finance North America LLC 8.500% 1/18/31 8,282 12,331

7 Daimler Finance North America LLC 2.450% 3/2/31 3,000 3,038
Darden Restaurants Inc. 3.850% 5/1/27 5,650 6,030
Darden Restaurants Inc. 4.550% 2/15/48 5,270 6,097

DR Horton Inc. 4.750% 2/15/23 4,193 4,331

DR Horton Inc. 5.750% 8/15/23 7682 8,175

DR Horton Inc. 2.500% 10/15/24 10,136 10,455

DR Horton Inc. 2.600% 10/15/25 8,224 8,497

DR Horton Inc. 1.400% 10/15/27 4,077 3,946

3 Duke University 2.682% 10/1/44 9,500 9,642
3 Duke University 2.832% 10/1/55 11,720 12,138
eBay Inc. 2.750% 1/30/23 10,215 10,407
eBay Inc. 3.450% 8/1/24 8,346 8,766
eBay Inc. 1.900% 3/11/25 12,900 13,053
eBay Inc. 1.400% 5/10/26 9,670 9,625
eBay Inc. 3.600% 6/5/27 12,887 13,989
eBay Inc. 2.700% 3/11/30 18,458 18,895
eBay Inc. 2.600% 5/10/31 10,915 11,052
eBay Inc. 4.000% 7/15/42 9,480 10,666
eBay Inc. 3.650% 5/10/51 13,100 14,246

3 Emory University 2.143% 9/1/30 10,200 10,326
3 Emory University 2.969% 9/1/50 4,450 4,695
3 Ford Foundation 2.415% 6/1/50 5,025 4,883
3 Ford Foundation 2.815% 6/1/70 10,450 10,770
Fortune Brands Home & Security Inc. 4.000% 9/21/23 7173 7513
Fortune Brands Home & Security Inc. 4.000% 6/15/25 9,201 9,872
Fortune Brands Home & Security Inc. 3.250% 9/15/29 8,125 8,591
General Motors Co. 4.875% 10/2/23 19,479 20,693
General Motors Co. 5.400% 10/2/23 1,830 1,960
General Motors Co. 4.000% 4/1/25 6,293 6,737
General Motors Co. 6.125% 10/1/25 3,350 3,852
General Motors Co. 5.000% 10/1/28 8,282 9,476
General Motors Co. 5.000% 4/1/35 19,5696 23,273
General Motors Co. 6.600% 4/1/36 16,032 21,648
General Motors Co. 5.150% 4/1/38 13,019 15,670
General Motors Co. 6.250% 10/2/43 21,537 29,458
General Motors Co. 5.200% 4/1/45 13,865 17156
General Motors Co. 6.750% 4/1/46 16,917 24,478
General Motors Co. 5.400% 4/1/48 15,451 19,736
General Motors Co. 5.950% 4/1/49 12,323 16,853
General Motors Financial Co. Inc. 3.250% 1/5/23 4,245 4,338
General Motors Financial Co. Inc. 3.700% 5/9/23 16,033 16,5615
General Motors Financial Co. Inc. 4.250% 5/15/23 13,937 14,510
General Motors Financial Co. Inc. 4.150% 6/19/23 13,186 13,717
General Motors Financial Co. Inc. 1.700% 8/18/23 16,150 16,303



Face Market

Maturity Amount Value

Coupon Date ($000) ($000)

General Motors Financial Co. Inc. 5.100% 117/24 17165 18,406
General Motors Financial Co. Inc. 1.050% 3/8/24 6,145 6,112
General Motors Financial Co. Inc. 3.950% 4/13/24 16,741 17630
General Motors Financial Co. Inc. 3.500% 11/7/24 20,503 21,544
General Motors Financial Co. Inc. 4.000% 1/15/25 27522 29,330
General Motors Financial Co. Inc. 2.900% 2/26/25 30,908 32,009
General Motors Financial Co. Inc. 4.350% 4/9/25 14,295 15,402
General Motors Financial Co. Inc. 2.750% 6/20/25 8,350 8,622
General Motors Financial Co. Inc. 4.300% 7/13/25 33,810 36,448
General Motors Financial Co. Inc. 1.250% 1/8/26 9,800 9,582
General Motors Financial Co. Inc. 5.250% 3/1/26 12,220 13,706
General Motors Financial Co. Inc. 1.5600% 6/10/26 24,463 24,084
General Motors Financial Co. Inc. 4.000% 10/6/26 23,351 25,259
General Motors Financial Co. Inc. 4.350% 117127 24,688 27193
General Motors Financial Co. Inc. 2.700% 8/20/27 13,991 14,311
General Motors Financial Co. Inc. 3.850% 1/5/28 7650 8,260
General Motors Financial Co. Inc. 2.400% 4/10/28 13,100 13,100
General Motors Financial Co. Inc. 5.650% 1/17/29 10,681 12,680
General Motors Financial Co. Inc. 3.600% 6/21/30 14,305 15,252
General Motors Financial Co. Inc. 2.350% 1/8/31 6,673 6,480
General Motors Financial Co. Inc. 2.700% 6/10/31 10,000 9,963
Genuine Parts Co. 1.875% 11/1/30 6,911 6,495
3 George Washington University 4.300% 9/15/44 5,600 6,989
George Washington University 4.868% 9/15/45 4,105 5,629
3 George Washington University 4.126% 9/15/48 10,235 12,434
3 Georgetown University 4.315% 4/1/49 4,350 5,408
3 Georgetown University 2.943% 4/1/50 8,360 8,401
3 Georgetown University 5.215% 10/1/18 3,412 4,879
Harley-Davidson Inc. 3.500% 7/28/25 8,575 9,042
Harley-Davidson Inc. 4.625% 7/28/45 13,183 14,027
Hasbro Inc. 3.000% 11/19/24 1,112 1,159
Hasbro Inc. 3.550% 11/19/26 5,951 6,387
Hasbro Inc. 3.500% 9/15/27 5,553 5,994
Hasbro Inc. 3.900% 11/19/29 7454 8,218
Hasbro Inc. 6.350% 3/15/40 2,333 3,230
Hasbro Inc. 5.100% 5/15/44 1,212 13,940
Home Depot Inc. 2.700% 4/1/23 5,880 6,004
Home Depot Inc. 3.750% 2/15/24 17354 18,264
Home Depot Inc. 3.350% 9/15/25 3,143 3,357
Home Depot Inc. 3.000% 4/1/26 14,851 15,789
Home Depot Inc. 2.125% 9/15/26 12,008 12,396
Home Depot Inc. 2.500% 4/15/27 22,200 23,215
Home Depot Inc. 2.800% 9/14/27 28,107 29,831
Home Depot Inc. 0.900% 3/15/28 1,972 1,883
Home Depot Inc. 1.500% 9/15/28 4,000 3,942
Home Depot Inc. 3.900% 12/6/28 10,308 11,637
Home Depot Inc. 2.950% 6/15/29 23,456 24,991
Home Depot Inc. 2.700% 4/15/30 26,873 28,224
Home Depot Inc. 1.375% 3/15/31 17854 16,831
Home Depot Inc. 1.875% 9/15/31 8,087 7956
Home Depot Inc. 5.875% 12/16/36 33,782 47830
Home Depot Inc. 3.300% 4/15/40 19,739 21,381
Home Depot Inc. 5.400% 9/15/40 7470 10,159
Home Depot Inc. 5.950% 4/1/41 11,445 16,404
Home Depot Inc. 4.200% 4/1/43 22,683 27329



Face Market

Maturity Amount Value

Coupon Date ($000) ($000)

Home Depot Inc. 4.875% 2/15/44 13,326 17,552
Home Depot Inc. 4.400% 3/15/45 12,086 15,072
Home Depot Inc. 4.250% 4/1/46 13,318 16,373
Home Depot Inc. 3.900% 6/15/47 14,423 16,940
Home Depot Inc. 4.500% 12/6/48 9,490 12,303
Home Depot Inc. 3.125% 12/15/49 24,445 25,768
Home Depot Inc. 3.350% 4/15/50 21,447 23,446
Home Depot Inc. 2.375% 3/15/51 16,900 15,573
Home Depot Inc. 2.750% 9/15/51 9,800 9,729
Home Depot Inc. 3.500% 9/15/56 13,630 15,386
Hyatt Hotels Corp. 3.375% 7/15/23 5,211 5,337
Hyatt Hotels Corp. 1.300% 10/1/23 3,035 3,036
Hyatt Hotels Corp. 1.800% 10/1/24 2,045 2,047
Hyatt Hotels Corp. 4.850% 3/15/26 5,202 5,664
Hyatt Hotels Corp. 4.375% 9/15/28 8,794 9,495
Hyatt Hotels Corp. 5.750% 4/23/30 9,459 11,303
JD.com Inc. 3.875% 4/29/26 6,620 7075
JD.com Inc. 3.375% 1/14/30 9,626 10,046
JD.com Inc. 4.125% 1/14/50 4,840 5,140
3 Johns Hopkins University 4.083% 7/1/53 4,519 5,976
3 Johns Hopkins University 2.813% 1/1/60 5,300 5,395
Kohl's Corp 3.375% 5/1/31 7,892 8,034
Kohl's Corp. 5.550% 7/17/45 8,566 9,921
Las Vegas Sands Corp. 3.200% 8/8/24 23,838 24,224
Las Vegas Sands Corp. 2.900% 6/25/25 9,175 9,186
Las Vegas Sands Corp. 3.500% 8/18/26 8,414 8,617
Las Vegas Sands Corp. 3.900% 8/8/29 8,118 8,165
Lear Corp. 3.800% 9/15/27 1,351 1,473
Lear Corp. 4.250% 5/15/29 9,779 10,809
Lear Corp. 3.500% 5/30/30 5,405 5,755
Lear Corp. 2.600% 1/15/32 3,000 2,955
Lear Corp. 5.250% 5/15/49 9,330 1,797
Lear Corp. 3.550% 1/15/52 1,000 989
Leggett & Platt Inc. 3.800% 11/15/24 4,600 4,843
Leggett & Platt Inc. 3.500% 11/15/27 14,485 15,459
Leggett & Platt Inc. 4.400% 3/15/29 5,400 6,042
Leggett & Platt Inc. 3.500% 11/15/51 8,000 8,043
Leland Stanford Junior University 1.289% 6/1/27 2,945 2,91
Leland Stanford Junior University 3.647% 5/1/48 14,091 17048
Leland Stanford Junior University 2.413% 6/1/50 2,421 2,358
Lennar Corp. 4.875% 12/15/23 3,480 3,696
Lennar Corp. 4.500% 4/30/24 21,083 22,416
Lennar Corp. 4.750% 5/30/25 8,850 9,636
Lennar Corp. 5.250% 6/1/26 17,682 19,881
Lennar Corp. 4.750% 11/29/27 16,732 18,962
Lowe's Cos. Inc. 3.875% 9/15/23 14,801 15,440
Lowe's Cos. Inc. 3.125% 9/15/24 9,724 10,188
Lowe's Cos. Inc. 4.000% 4/15/25 4,753 5,151
Lowe's Cos. Inc. 3.375% 9/15/25 17,098 18,237
Lowe's Cos. Inc. 2.500% 4/15/26 19,499 20,311
Lowe's Cos. Inc. 3.100% 5/3/27 14,615 15,598
Lowe's Cos. Inc. 1.300% 4/15/28 8,869 8,507
Lowe's Cos. Inc. 1.700% 9/15/28 3,950 3,870
Lowe's Cos. Inc. 6.500% 3/15/29 1,415 1,806
Lowe's Cos. Inc. 3.650% 4/5/29 27276 29,894



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
Lowe's Cos. Inc. 4.500% 4/15/30 14,105 16,375
Lowe's Cos. Inc. 1.700% 10/15/30 16,258 15,445
Lowe's Cos. Inc. 2.625% 4/1/31 39,875 40,805
Lowe's Cos. Inc. 5.000% 4/15/40 8,383 10,538
Lowe's Cos. Inc. 2.800% 9/15/41 4,755 4,647
Lowe's Cos. Inc. 4.250% 9/15/44 1,119 1,269
Lowe's Cos. Inc. 3.700% 4/15/46 16,978 18,603
Lowe's Cos. Inc. 4.050% 5/3/47 20,522 23,694
Lowe's Cos. Inc. 4.550% 4/5/49 14,425 18,127
Lowe's Cos. Inc. 5.125% 4/15/50 6,100 8,281
Lowe's Cos. Inc. 3.000% 10/15/50 18,217 17992
Lowe's Cos. Inc. 3.500% 4/1/51 6,300 6,788
Magna International Inc. 3.625% 6/15/24 17,852 18,801
Magna International Inc. 4.150% 10/1/25 3,914 4,255
Magna International Inc. 2.450% 6/15/30 5,125 5,198
Marriott International Inc. 2.125% 10/3/22 5,805 5,856
Marriott International Inc. 3.750% 3/15/25 8,621 9,101
3 Marriott International Inc. 5.750% 5/1/25 448 505
Marriott International Inc. 3.750% 10/1/25 6,926 7,348
3 Marriott International Inc. 3.125% 6/15/26 24,907 26,002
3 Marriott International Inc. 4.000% 4/15/28 10,437 11,318
3 Marriott International Inc. 4.650% 12/1/28 3,800 4,264
3 Marriott International Inc. 4.625% 6/15/30 10,764 12,162
3 Marriott International Inc. 2.850% 4/15/31 18,333 18,289
3 Marriott International Inc. 3.500% 10/15/32 12,357 12,947
Masco Corp. 3.500% 11/15/27 7352 7,900
Masco Corp. 1.500% 2/15/28 8,005 7753
Masco Corp. 2.000% 10/1/30 4,081 3,912
Masco Corp. 2.000% 2/15/31 5,128 4,927
Masco Corp. 4.500% 5/15/47 9,435 11,384
Masco Corp. 3.125% 2/15/51 2,824 2,821
3 Massachusetts Institute of Technology 3.959% 7/1/38 7875 9,585
3 Massachusetts Institute of Technology 2.989% 7/1/50 4,600 5,066
3 Massachusetts Institute of Technology 2.294% 7/1/51 300 287
Massachusetts Institute of Technology 5.600% 711/ 10,421 18,450
Massachusetts Institute of Technology 4.678% 71114 10,846 16,204
Massachusetts Institute of Technology 3.885% 7116 6,240 7822
3 McDonald's Corp. 3.350% 4/1/23 16,158 16,638
3 McDonald's Corp. 3.250% 6/10/24 3,260 3,427
3 McDonald's Corp. 3.375% 5/26/25 12,138 12,902
3 McDonald's Corp. 3.300% 7/1/25 6,478 6,875
3 McDonald's Corp. 1.450% 9/1/25 1,194 1,204
3 McDonald's Corp. 3.700% 1/30/26 19,737 21,333
3 McDonald's Corp. 3.500% 3/1/27 13,620 14,646
3 McDonald's Corp. 3.500% 71/27 7790 8,463
3 MecDonald's Corp. 3.800% 4/1/28 25,900 28,467
3 McDonald's Corp. 2.625% 9/1/29 16,739 17249
3 McDonald's Corp. 2.125% 3/1/30 8,137 8,118
3 McDonald's Corp. 3.600% 7/1/30 13,695 15,034
3 McDonald's Corp. 4.700% 12/9/35 14,165 17336
3 MecDonald's Corp. 6.300% 10/15/37 5,791 8,180
3 McDonald's Corp. 6.300% 3/1/38 11,574 16,493
3 McDonald's Corp. 5.700% 2/1/39 13,750 18,733
3 McDonald's Corp. 4.875% 7/15/40 1,126 1,415
3 McDonald's Corp. 3.700% 2/15/42 8,059 8,934



Face Market

Maturity Amount Value
Coupon Date ($000) ($000)

3 McDonald's Corp. 3.625% 5/1/43 5,454 5,927
3 McDonald's Corp. 4.600% 5/26/45 7247 8,963
3 McDonald's Corp. 4.875% 12/9/45 24,085 31,016
3 McDonald's Corp. 4.450% 3/1/47 13,063 15,965
3 McDonald's Corp. 4.450% 9/1/48 9,320 11,490
3 McDonald's Corp. 3.625% 9/1/49 23,605 26,103
3 McDonald's Corp. 4.200% 4/1/50 11,490 13,950
MDC Holdings Inc. 6.000% 1/15/43 6,601 8,328
Mohawk Industries Inc. 3.850% 2/1/23 10,965 11,230
Mohawk Industries Inc. 3.625% 5/15/30 6,075 6,531
NIKE Inc. 2.250% 5/1/23 6,435 6,555
NIKE Inc. 2.400% 3/27/25 7590 7,861
NIKE Inc. 2.375% 11/1/26 13,728 14,373
NIKE Inc. 2.750% 3/27/27 7012 7429
NIKE Inc. 2.850% 3/27/30 14,883 15,816
NIKE Inc. 3.250% 3/27/40 16,231 17670
NIKE Inc. 3.625% 5/1/43 3,698 4,220
NIKE Inc. 3.875% 11/1/45 13,159 15,817
NIKE Inc. 3.375% 11/1/46 12,870 14,292
NIKE Inc. 3.375% 3/27/50 5,123 5,798

3 Northwestern University 4.643% 12/1/44 11,125 14,448
3 Northwestern University 2.640% 12/1/50 4,242 4,347
3 Northwestern University 3.662% 12/1/57 4,902 6,119
NVR Inc. 3.000% 5/15/30 11,700 12,155
O'Reilly Automotive Inc. 3.850% 6/15/23 7425 7678
O'Reilly Automotive Inc. 3.550% 3/15/26 5,451 5,850
O'Reilly Automotive Inc. 3.600% 9/1/27 20,694 22,464
O'Reilly Automotive Inc. 4.350% 6/1/28 4,217 4,754
O'Reilly Automotive Inc. 3.900% 6/1/29 6,300 6,954
O'Reilly Automotive Inc. 4.200% 4/1/30 5,833 6,593
O'Reilly Automotive Inc. 1.750% 3/15/31 4,150 3,938
Owens Corning 4.200% 12/1/24 10,215 10,920
Owens Corning 3.400% 8/15/26 5,350 5,665
Owens Corning 3.950% 8/15/29 5,850 6,403
Owens Corning 3.875% 6/1/30 5,000 5,463
Owens Corning 7000% 12/1/36 409 579
Owens Corning 4.300% 7/15/47 9,000 10,342
Owens Corning 4.400% 1/30/48 4,425 5,185

7 President & Fellows of Harvard College 6.500% 1/15/39 100 157
President & Fellows of Harvard College 4.875% 10/15/40 6,100 8,311
President & Fellows of Harvard College 3.150% 7/15/46 8,415 9,559
President & Fellows of Harvard College 2.517% 10/15/50 9,345 9,421
President & Fellows of Harvard College 3.300% 7/15/56 3,614 4,042
PulteGroup Inc. 5.500% 3/1/26 7650 8,704
PulteGroup Inc. 5.000% 1/15/27 9,125 10,430
PulteGroup Inc. 7.875% 6/15/32 250 357
PulteGroup Inc. 6.375% 5/15/33 5,310 6,917
PulteGroup Inc. 6.000% 2/15/35 5,232 6,745
Ralph Lauren Corp. 3.750% 9/15/25 5,281 5,688
Ralph Lauren Corp. 2.950% 6/15/30 11,367 11,854

3 Rockefeller Foundation 2.492% 10/1/50 14,850 14,665
Ross Stores Inc. 4.600% 4/15/25 10,585 11,589
Sands China Ltd. 5.125% 8/8/25 24,166 25,239
Sands China Ltd. 3.800% 1/8/26 11,670 11,602

7 Sands China Ltd. 2.300% 3/8/27 4,865 4,581

— 81



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
Sands China Ltd. 5.400% 8/8/28 29,928 32,321
7 Sands China Ltd. 2.850% 3/8/29 3,500 3,285
Sands China Ltd. 4.375% 6/18/30 12,866 13,130
7 Sands China Ltd. 3.250% 8/8/31 5,200 4,864
Snap-on Inc. 3.250% 3/1/27 1,252 1,345
Snap-on Inc. 4.100% 3/1/48 3,824 4,634
Snap-on Inc. 3.100% 5/1/50 9,171 9,674
Stanley Black & Decker Inc. 3.400% 3/1/26 9,176 9,784
Stanley Black & Decker Inc. 4.250% 11/15/28 2,248 2,556
Stanley Black & Decker Inc. 2.300% 3/15/30 21,473 21,71
Stanley Black & Decker Inc. 5.200% 9/1/40 7473 9,761
Stanley Black & Decker Inc. 4.850% 11/15/48 5,950 7,956
3 Stanley Black & Decker Inc. 4.000% 3/15/60 7431 7623
Starbucks Corp. 3.100% 3/1/23 16,803 17229
Starbucks Corp. 3.850% 10/1/23 9,492 9,907
Starbucks Corp. 3.800% 8/15/25 27841 30,077
Starbucks Corp. 2.450% 6/15/26 17535 18,208
Starbucks Corp. 2.000% 3/12/27 3,293 3,328
Starbucks Corp. 3.500% 3/1/28 5,043 5,462
Starbucks Corp. 4.000% 11/15/28 8,425 9,427
Starbucks Corp. 3.550% 8/15/29 2,065 2,257
Starbucks Corp. 2.250% 3/12/30 9,059 9,051
Starbucks Corp. 2.550% 11/15/30 16,719 17,063
Starbucks Corp. 4.300% 6/15/45 4,489 5,281
Starbucks Corp. 3.750% 12/1/47 14,950 16,445
Starbucks Corp. 4.500% 11/15/48 15,283 18,912
Starbucks Corp. 4.450% 8/15/49 6,323 7791
Starbucks Corp. 3.350% 3/12/50 6,320 6,591
Starbucks Corp. 3.500% 11/15/50 16,490 17774
Steelcase Inc. 5.125% 1/18/29 6,073 6,890
Stellantis NV 5.250% 4/15/23 16,953 17813
Tapestry Inc. 4.125% 7/15/27 2,458 2,659
Tapestry Inc. 3.050% 3/15/32 3,300 3,313
TJX Cos. Inc. 2.500% 5/15/23 10,440 10,634
TJX Cos. Inc. 2.250% 9/15/26 20,923 21,636
TJX Cos. Inc. 1.150% 5/15/28 6,900 6,650
TJX Cos. Inc. 3.875% 4/15/30 8,100 9,093
TJX Cos. Inc. 1.600% 5/15/31 7737 7398
TJX Cos. Inc. 4.500% 4/15/50 1,085 1,458
Toyota Motor Corp. 3.419% 7/20/23 15,450 16,072
Toyota Motor Corp. 0.681% 3/25/24 14,530 14,403
Toyota Motor Corp. 2.358% 7/2/24 8,760 9,036
Toyota Motor Corp. 1.339% 3/25/26 13,400 13,320
Toyota Motor Corp. 3.669% 7/20/28 5,014 5,664
Toyota Motor Corp. 2.760% 7/2/29 7600 7962
3 Toyota Motor Credit Corp. 2.625% 1/10/23 9,905 10,104
3 Toyota Motor Credit Corp. 2.700% 1/11/23 10,041 10,258
3 Toyota Motor Credit Corp. 0.400% 4/6/23 13,625 13,474
3 Toyota Motor Credit Corp. 0.500% 8/14/23 10,092 10,055
3 Toyota Motor Credit Corp. 1.350% 8/25/23 17877 18,041
3 Toyota Motor Credit Corp. 3.450% 9/20/23 3,344 3,492
3 Toyota Motor Credit Corp. 2.250% 10/18/23 6,527 6,693
3 Toyota Motor Credit Corp. 0.450% 1/11/24 13,655 13,636
3 Toyota Motor Credit Corp. 2.900% 4/17/24 13,033 13,652
3 Toyota Motor Credit Corp. 0.500% 6/18/24 11,107 10,946



Face Market

Maturity Amount Value
Coupon Date ($000) ($000)

Toyota Motor Credit Corp. 0.625% 9/13/24 21,610 21,333

3 Toyota Motor Credit Corp. 2.000% 10/7/24 155 159
3 Toyota Motor Credit Corp. 1.800% 2/13/25 15,625 15,878
3 Toyota Motor Credit Corp. 3.000% 4/1/25 165 163
3 Toyota Motor Credit Corp. 3.400% 4/14/25 12,342 13,132
3 Toyota Motor Credit Corp. 0.800% 10/16/25 12,947 12,646
3 Toyota Motor Credit Corp. 0.800% 1/9/26 8,803 8,581
3 Toyota Motor Credit Corp. 1.125% 6/18/26 15,684 15,361
3 Toyota Motor Credit Corp. 3.200% 111/27 11,850 12,739
3 Toyota Motor Credit Corp. 1.150% 8/13/27 10,654 10,325
3 Toyota Motor Credit Corp. 3.050% 1/11/28 11,125 11,937
3 Toyota Motor Credit Corp. 1.900% 4/6/28 7738 7749
Toyota Motor Credit Corp. 3.650% 1/8/29 8,71 9,704

3 Toyota Motor Credit Corp. 2.150% 2/13/30 13,413 13,481
3 Toyota Motor Credit Corp. 3.375% 4/1/30 8,025 8,798
3 Toyota Motor Credit Corp. 1.650% 1/10/31 8,125 7852
Toyota Motor Credit Corp. 1.900% 9/12/31 20,400 19,943
Tractor Supply Co. 1.750% 11/1/30 8,496 7983

3 Trustees of Boston College 3.129% 7/1/52 4,590 4,922
3 Trustees of Boston University 4.061% 10/1/48 5,029 6,161
Trustees of Princeton University 5.700% 3/1/39 8,015 11,567

3 Trustees of Princeton University 2.516% 7/1/50 6,905 6,922
3 Trustees of the University of Pennsylvania 2.396% 10/1/50 5,925 5,669
Trustees of the University of Pennsylvania 4.674% 9/1/12 11,860 17988
Trustees of the University of Pennsylvania 3.610% 2/15/19 2,810 3,277

3 University of Chicago 2.761% 4/1/45 4,569 4,618
3 University of Chicago 2.547% 4/1/50 9,575 9,257
University of Chicago 3.000% 10/1/52 2,945 3,096

3 University of Chicago 4.003% 10/1/53 7,145 9,007
3 University of Notre Dame du Lac 3.438% 2/15/45 12,334 14,344
3 University of Notre Dame du Lac 3.394% 2/15/48 5,673 6,495
3 University of Southern California 3.028% 10/1/39 8,125 8,593
3 University of Southern California 3.841% 10/1/47 13,625 16,030
University of Southern California 2.805% 10/1/50 3,975 4,027

3 University of Southern California 2.945% 10/1/51 7.000 7171
University of Southern California 5.250% 10/1/11 3,863 6,382

3 University of Southern California 3.226% 10/1/20 1,355 1,388
VF Corp. 2.400% 4/23/25 7,550 7763

VF Corp. 2.950% 4/23/30 13,226 13,727
Whirlpool Corp. 4.000% 3/1/24 3,579 3,791
Whirlpool Corp. 3.700% 5/1/25 3,788 4,060
Whirlpool Corp. 4.750% 2/26/29 18,837 21,745
Whirlpool Corp. 2.400% 5/15/31 2,450 2,455
Whirlpool Corp. 4.500% 6/1/46 8,682 10,354
Whirlpool Corp. 4.600% 5/15/50 7,630 9,437

3 William Marsh Rice University 3.574% 5/15/45 16,780 19,455
3 VYale University 0.873% 4/15/25 6,350 6,315
3 VYale University 1.482% 4/15/30 11,330 11,056
3 Yale University 2.402% 4/15/50 8,600 8,459
5,523,070

Consumer Staples (1.9%)

Ahold Finance USA LLC 6.875% 5/1/29 1,480 1,925
Altria Group Inc. 4.000% 1/31/24 16,781 17714
Altria Group Inc. 3.800% 2/14/24 13,607 14,288
Altria Group Inc. 2.350% 5/6/25 2,556 2,619



Face Market

Maturity Amount Value
Coupon Date ($000) ($000)

Altria Group Inc. 4.400% 2/14/26 20,405 22,408
Altria Group Inc. 2.625% 9/16/26 9,760 10,092
Altria Group Inc. 4.800% 2/14/29 21,391 24,158
Altria Group Inc. 3.400% 5/6/30 4,964 5,155
Altria Group Inc. 2.450% 2/4/32 22,149 21,026
Altria Group Inc. 5.800% 2/14/39 25,052 30,159
Altria Group Inc. 3.400% 2/4/41 20,500 18,902
Altria Group Inc. 4.250% 8/9/42 10,799 10,971
Altria Group Inc. 4.500% 5/2/43 10,367 10,811
Altria Group Inc. 5.375% 1/31/44 29,468 34,074
Altria Group Inc. 3.875% 9/16/46 18,119 17562
Altria Group Inc. 5.950% 2/14/49 29,730 37236
Altria Group Inc. 4.450% 5/6/50 3,110 3,237
Altria Group Inc. 3.700% 2/4/51 9,690 9,035
Altria Group Inc. 6.200% 2/14/59 3,735 4,876
Altria Group Inc. 4.000% 2/4/61 18,950 18,175
Anheuser-Busch Cos. LLC 3.650% 2/1/26 40,639 43,838
AnheuserBusch Cos. LLC 4.700% 2/1/36 77,728 93,890
AnheuserBusch Cos. LLC 4.900% 2/1/46 139,075 176,163
AnheuserBusch InBev Finance Inc. 3.650% 2/1/26 8,458 9,112
AnheuserBusch InBev Finance Inc. 4.700% 2/1/36 20,401 24,491
AnheuserBusch InBev Finance Inc. 4.000% 1/17/43 18,412 20,513
Anheuser-Busch InBev Finance Inc. 4.625% 2/1/44 22,792 27566
AnheuserBusch InBev Finance Inc. 4.900% 2/1/46 35,343 44,445
Anheuser-Busch InBev Worldwide Inc. 4.000% 4/13/28 41,488 46,128
Anheuser-Busch InBev Worldwide Inc. 4.750% 1/23/29 79,215 92,234
AnheuserBusch InBev Worldwide Inc. 3.500% 6/1/30 44,827 49,117
Anheuser-Busch InBev Worldwide Inc. 4.900% 1/23/31 4,408 5,307
AnheuserBusch InBev Worldwide Inc. 5.875% 6/15/35 2,167 2,839
Anheuser-Busch InBev Worldwide Inc. 4.375% 4/15/38 23,304 27239
Anheuser-Busch InBev Worldwide Inc. 8.200% 1/15/39 6,599 10,734
AnheuserBusch InBev Worldwide Inc. 5.450% 1/23/39 13,238 17359
AnheuserBusch InBev Worldwide Inc. 8.000% 11/15/39 2,319 3,757
Anheuser-Busch InBev Worldwide Inc. 4.350% 6/1/40 5,041 5,928
AnheuserBusch InBev Worldwide Inc. 4.950% 1/15/42 18,612 23,3568
Anheuser-Busch InBev Worldwide Inc. 3.750% 7/15/42 22,737 24,719
Anheuser-Busch InBev Worldwide Inc. 4.600% 4/15/48 44,578 54,558
AnheuserBusch InBev Worldwide Inc. 4.439% 10/6/48 23,807 28,493
AnheuserBusch InBev Worldwide Inc. 5.550% 1/23/49 34,203 47307
Anheuser-Busch InBev Worldwide Inc. 4.500% 6/1/50 6,909 8,633
AnheuserBusch InBev Worldwide Inc. 4.750% 4/15/58 29,471 37103
Anheuser-Busch InBev Worldwide Inc. 5.800% 1/23/59 17799 25,767
Anheuser-Busch InBev Worldwide Inc. 4.600% 6/1/60 14,530 18,127
Archer-Daniels-Midland Co. 2.500% 8/11/26 15,268 15,920
Archer-Daniels-Midland Co. 3.250% 3/27/30 13,550 14,715
Archer-Daniels-Midland Co. 5.935% 10/1/32 3,472 4,605
Archer-Daniels-Midland Co. 5.375% 9/15/35 2,153 2,888
Archer-Daniels-Midland Co. 3.750% 9/15/47 5,890 6,987
Archer-Daniels-Midland Co. 4.500% 3/15/49 7215 9,494
Archer-Daniels-Midland Co. 2.700% 9/15/51 7950 7986
Avery Dennison Corp. 4.875% 12/6/28 5,805 6,771
Avery Dennison Corp. 2.650% 4/30/30 13,619 13,799
BAT Capital Corp. 3.222% 8/15/24 31,721 32,994
BAT Capital Corp. 2.789% 9/6/24 14,990 15,447
BAT Capital Corp. 3.215% 9/6/26 25,591 26,639



Face Market

Maturity Amount Value

Coupon Date ($000) ($000)

BAT Capital Corp. 4.700% 4/2/27 12,257 13,506
BAT Capital Corp. 3.557% 8/15/27 31,412 32,973
BAT Capital Corp. 2.259% 3/25/28 25,335 24,715
BAT Capital Corp. 3.462% 9/6/29 9,470 9,812
BAT Capital Corp. 4.906% 4/2/30 17123 19,263
BAT Capital Corp. 2.726% 3/25/31 13,985 13,683
BAT Capital Corp. 4.390% 8/15/37 27402 28,916
BAT Capital Corp. 3.734% 9/25/40 12,150 11,663
BAT Capital Corp. 4.540% 8/15/47 9,984 10,438
BAT Capital Corp. 4.758% 9/6/49 10,876 11,648
BAT Capital Corp. 5.282% 4/2/50 16,031 18,195
BAT Capital Corp. 3.984% 9/25/50 12,575 12,161
BAT International Finance plc 1.668% 3/25/26 25,150 24,717
Beam Suntory Inc. 3.250% 6/15/23 1,050 1,077
3 Bestfoods 7.250% 12/15/26 750 946
Brown-Forman Corp. 3.500% 4/15/25 4,978 5,304
Brown-Forman Corp. 4.500% 7/15/45 5,888 7483
Bunge Ltd. Finance Corp. 4.350% 3/15/24 9,439 10,035
Bunge Ltd. Finance Corp. 1.630% 8/17/25 4,678 4,672
Bunge Ltd. Finance Corp. 3.250% 8/15/26 12,202 12,886
Bunge Ltd. Finance Corp. 3.750% 9/25/27 7331 7979
Bunge Ltd. Finance Corp. 2.750% 5/14/31 11,767 11,946
Campbell Soup Co. 3.650% 3/15/23 4,094 4,220
Campbell Soup Co. 3.950% 3/15/25 14,781 15,819
Campbell Soup Co. 3.300% 3/19/25 7,386 7790
Campbell Soup Co. 4.150% 3/15/28 11,740 13,038
Campbell Soup Co. 2.375% 4/24/30 6,564 6,524
Campbell Soup Co. 3.125% 4/24/50 7386 7261
Church & Dwight Co. Inc. 3.150% 8/1/27 6,900 7,329
Church & Dwight Co. Inc. 3.950% 8/1/47 4,596 5,431
Clorox Co. 3.500% 12/15/24 8,475 9,029
Clorox Co. 3.100% 10/1/27 7,162 7622
Clorox Co. 3.900% 5/15/28 6,400 7165
Clorox Co. 1.800% 5/15/30 6,950 6,742
Coca-Cola Co. 1.750% 9/6/24 14,408 14,693
Coca-Cola Co. 3.375% 3/25/27 9,731 10,684
Coca-Cola Co. 2.900% 5/25/27 3,338 3,562
Coca-Cola Co. 1.450% 6/1/27 11,583 11,627
Coca-Cola Co. 1.500% 3/5/28 4,500 4,437
Coca-Cola Co. 1.000% 3/15/28 13,350 12,837
Coca-Cola Co. 2.125% 9/6/29 8,018 8,145
Coca-Cola Co. 3.450% 3/25/30 14,135 15,648
Coca-Cola Co. 1.650% 6/1/30 25,012 24,233
Coca-Cola Co. 2.000% 3/5/31 5,275 5,259
Coca-Cola Co. 1.375% 3/15/31 13,740 12,965
Coca-Cola Co. 2.250% 1/5/32 9,622 9,673
Coca-Cola Co. 4.125% 3/25/40 1,670 1,985
Coca-Cola Co. 2.500% 6/1/40 22,436 22,551
Coca-Cola Co. 2.875% 5/5/41 16,610 17,240
Coca-Cola Co. 4.200% 3/25/50 10,950 13,923
Coca-Cola Co. 2.600% 6/1/50 14,626 14,384
Coca-Cola Co. 3.000% 3/5/51 6,200 6,578
Coca-Cola Co. 2.500% 3/15/51 44,853 43,156
Coca-Cola Co. 2.750% 6/1/60 2,119 2,105
Coca-Cola Consolidated Inc. 3.800% 11/25/25 8,300 8,959



Face Market

Maturity Amount Value
Coupon Date ($000) ($000)

Coca-Cola Femsa SAB de CV 2.750% 1/22/30 7527 7684
Coca-Cola Femsa SAB de CV 1.850% 9/1/32 3,530 3,333
Coca-Cola Femsa SAB de CV 5.250% 11/26/43 13,125 17160
3 Colgate-Palmolive Co. 1.950% 2/1/23 5,475 5,649
3 Colgate-Palmolive Co. 2.100% 5/1/23 5,734 5,837
3 Colgate-Palmolive Co. 3.250% 3/15/24 6,800 7,151
3 Colgate-Palmolive Co. 4.000% 8/15/45 4,016 5,046
3 Colgate-Palmolive Co. 3.700% 8/1/47 4,823 5,869
Conagra Brands Inc. 3.200% 1/25/23 4,552 4,637
Conagra Brands Inc. 0.500% 8/11/23 5,000 4,960
Conagra Brands Inc. 4.300% 5/1/24 16,083 17131
Conagra Brands Inc. 4.600% 11/1/25 12,810 14,092
Conagra Brands Inc. 1.375% 1/1/27 13,100 12,587
Conagra Brands Inc. 7000% 10/1/28 1,920 2,485
Conagra Brands Inc. 4.850% 11/1/28 12,206 14,044
Conagra Brands Inc. 8.250% 9/15/30 8,644 12,248
Conagra Brands Inc. 5.300% 11/1/38 23,090 29,195
Conagra Brands Inc. 5.400% 11/1/48 11,971 16,185
Constellation Brands Inc. 3.200% 2/15/23 9,477 9,694
Constellation Brands Inc. 4.250% 5/1/23 24,184 25,224
Constellation Brands Inc. 4.750% 11/15/24 11,051 12,078
Constellation Brands Inc. 4.400% 11/15/25 14,403 15,856
Constellation Brands Inc. 4.750% 12/1/25 8,664 9,673
Constellation Brands Inc. 3.700% 12/6/26 12,133 13,154
Constellation Brands Inc. 3.500% 5/9/27 9,506 10,247
Constellation Brands Inc. 3.600% 2/15/28 12,315 13,295
Constellation Brands Inc. 4.650% 11/15/28 5,736 6,581
Constellation Brands Inc. 3.150% 8/1/29 18,911 19,922
Constellation Brands Inc. 2.875% 5/1/30 2,199 2,254
Constellation Brands Inc. 2.250% 8/1/31 12,725 12,438
Constellation Brands Inc. 4.500% 5/9/47 17120 20,451
Constellation Brands Inc. 4.100% 2/15/48 9,730 11,020
Constellation Brands Inc. 5.250% 11/15/48 7945 10,426
Constellation Brands Inc. 3.750% 5/1/50 15,250 16,690
Costco Wholesale Corp. 2.750% 5/18/24 17986 18,693
Costco Wholesale Corp. 3.000% 5/18/27 12,845 13,786
Costco Wholesale Corp. 1.375% 6/20/27 48,130 47783
Costco Wholesale Corp. 1.600% 4/20/30 36,742 35,602
Costco Wholesale Corp. 1.750% 4/20/32 23,558 22,819
Delhaize America LLC 9.000% 4/15/31 3,805 5,727
Diageo Capital plc 2.625% 4/29/23 12,500 12,761
Diageo Capital plc 3.500% 9/18/23 520 541
Diageo Capital plc 2.125% 10/24/24 14,745 15,115
Diageo Capital plc 1.375% 9/29/25 9,215 9,198
Diageo Capital plc 3.875% 5/18/28 3,610 4,037
Diageo Capital plc 2.375% 10/24/29 13,775 14,067
Diageo Capital plc 2.000% 4/29/30 16,223 16,027
Diageo Capital plc 2.125% 4/29/32 16,022 15,900
Diageo Capital plc 5.875% 9/30/36 3,803 5,327
Diageo Capital plc 3.875% 4/29/43 6,616 7,652
Diageo Investment Corp. 7.450% 4/15/35 2,650 4,059
Diageo Investment Corp. 4.250% 5/11/42 5,927 7,246
Dollar General Corp. 3.250% 4/15/23 5,749 5,893
Dollar General Corp. 4.150% 11/1/25 11,750 12,781
Dollar General Corp. 3.875% 4/15/27 10,062 11,029



Face Market

Maturity Amount Value

Coupon Date ($000) ($000)
Dollar General Corp. 4.125% 5/1/28 8,074 8,981
Dollar General Corp. 3.500% 4/3/30 14,939 16,165
Dollar General Corp. 4.125% 4/3/50 12,291 14,201
Dollar Tree Inc. 4.000% 5/15/25 19,627 20,987
Dollar Tree Inc. 4.200% 5/15/28 16,213 18,101
Dollar Tree Inc. 3.375% 12/1/51 3,500 3,527
Estee Lauder Cos. Inc. 2.000% 12/1/24 4,480 4,594
Estee Lauder Cos. Inc. 3.150% 3/15/27 7999 8,580
Estee Lauder Cos. Inc. 2.375% 12/1/29 11,090 11,355
Estee Lauder Cos. Inc. 2.600% 4/15/30 12,650 13,114
Estee Lauder Cos. Inc. 1.950% 3/15/31 10,342 10,204
Estee Lauder Cos. Inc. 6.000% 5/15/37 3,212 4,584
Estee Lauder Cos. Inc. 4.375% 6/15/45 5,673 7112
Estee Lauder Cos. Inc. 4.150% 3/15/47 2,270 2,840
Estee Lauder Cos. Inc. 3.125% 12/1/49 2,042 2,231
Flowers Foods Inc. 3.500% 10/1/26 5,247 5,625
Flowers Foods Inc. 2.400% 3/15/31 6,790 6,691
Fomento Economico Mexicano SAB de CV 2.875% 5/10/23 1,490 1,626
Fomento Economico Mexicano SAB de CV 4.375% 5/10/43 6,875 8,141
Fomento Economico Mexicano SAB de CV 3.500% 1/16/50 30,894 32,445
General Mills Inc. 3.700% 10/17/23 12,653 13,138
General Mills Inc. 3.650% 2/15/24 7401 7755
General Mills Inc. 4.000% 4/17/25 1,377 1,481
General Mills Inc. 3.200% 2/10/27 13,470 14,324
General Mills Inc. 4.200% 4/17/28 20,566 22,954
General Mills Inc. 2.875% 4/15/30 17,082 17811
General Mills Inc. 2.250% 10/14/31 6,700 6,628
General Mills Inc. 3.000% 2/1/51 19,5644 19,575
Hershey Co. 3.375% 5/15/23 10,005 10,345
Hershey Co. 2.050% 11/15/24 1,800 1,847
Hershey Co. 3.200% 8/21/25 7370 7823
Hershey Co. 2.300% 8/15/26 9,858 10,226
Hershey Co. 2.450% 11/15/29 3,850 4,003
Hershey Co. 1.700% 6/1/30 5,318 5,204
Hershey Co. 3.375% 8/15/46 485 543
Hershey Co. 3.125% 11/15/49 3,176 3,427
Hershey Co. 2.650% 6/1/50 2,660 2,670
Hormel Foods Corp. 0.650% 6/3/24 7950 7890
Hormel Foods Corp. 1.700% 6/3/28 3,750 3,739
Hormel Foods Corp. 1.800% 6/11/30 12,668 12,424
Hormel Foods Corp. 3.050% 6/3/51 9,760 10,387
Ingredion Inc. 3.200% 10/1/26 5,485 5,824
Ingredion Inc. 2.900% 6/1/30 10,500 10,826
Ingredion Inc. 3.900% 6/1/50 5,725 6,521
J M Smucker Co. 3.500% 3/15/25 13,474 14,361
J M Smucker Co. 3.375% 12/15/27 12,900 13,891
J M Smucker Co. 2.375% 3/15/30 10,070 10,099
J M Smucker Co. 2.125% 3/15/32 8,150 7,895
J M Smucker Co. 4.250% 3/15/35 7654 8,960
J M Smucker Co. 2.750% 9/15/41 4,640 4,489
J M Smucker Co. 4.375% 3/15/45 3,125 3,799
J M Smucker Co. 3.550% 3/15/50 4,867 5,253
Kellogg Co. 2.650% 12/1/23 10,583 10,911
Kellogg Co. 3.250% 4/1/26 10,018 10,628
Kellogg Co. 3.400% 1/15/27 11,100 11,964



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
Kellogg Co. 4.300% 5/15/28 5,750 6,504
Kellogg Co. 2.100% 6/1/30 6,250 6,134
Kellogg Co. 7.450% 4/1/31 7,700 10,851
Kellogg Co. 4.500% 4/1/46 7850 9,711
Keurig Dr Pepper Inc. 4.057% 5/25/23 9,284 9,676
Keurig Dr Pepper Inc. 3.130% 12/15/23 6,560 6,807
Keurig Dr Pepper Inc. 0.750% 3/15/24 5,570 5,532
Keurig Dr Pepper Inc. 4.417% 5/25/25 18,636 20,31
Keurig Dr Pepper Inc. 3.400% 11/15/25 8,165 8,666
Keurig Dr Pepper Inc. 2.550% 9/15/26 8,884 9,170
Keurig Dr Pepper Inc. 3.430% 6/15/27 8,397 9,007
Keurig Dr Pepper Inc. 4.597% 5/25/28 24,739 28,169
Keurig Dr Pepper Inc. 3.200% 5/1/30 23,050 24,393
Keurig Dr Pepper Inc. 2.250% 3/15/31 3,000 2,963
Keurig Dr Pepper Inc. 7.450% 5/1/38 678 1,170
Keurig Dr Pepper Inc. 4.985% 5/25/38 4,035 4,987
Keurig Dr Pepper Inc. 4.500% 11/15/45 4,029 4,799
Keurig Dr Pepper Inc. 4.420% 12/15/46 3,826 4,542
Keurig Dr Pepper Inc. 5.085% 5/25/48 928 1,213
Keurig Dr Pepper Inc. 3.800% 5/1/50 9,465 10,477
Keurig Dr Pepper Inc. 3.350% 3/15/51 5,165 5,366
Kimberly-Clark Corp. 2.400% 6/1/23 5,913 6,054
Kimberly-Clark Corp. 3.050% 8/15/25 4,680 4,968
Kimberly-Clark Corp. 2.750% 2/15/26 9,377 9,915
Kimberly-Clark Corp. 1.050% 9/15/27 4,040 3,916
Kimberly-Clark Corp. 3.950% 11/1/28 4,300 4,863
Kimberly-Clark Corp. 3.200% 4/25/29 6,913 7458
Kimberly-Clark Corp. 3.100% 3/26/30 9,644 10,407
Kimberly-Clark Corp. 2.000% 11/2/31 10,000 9,970
Kimberly-Clark Corp. 6.625% 8/1/37 3,058 4,623
Kimberly-Clark Corp. 5.300% 3/1/41 10,559 14,372
Kimberly-Clark Corp. 3.200% 7/30/46 6,290 6,880
Kimberly-Clark Corp. 3.900% 5/4/47 4,405 5,289
Kimberly-Clark Corp. 2.875% 2/7/50 4,776 4,922
Koninklijke Ahold Delhaize NV 5.700% 10/1/40 2,419 3,330
Kroger Co. 3.850% 8/1/23 7,942 8,252
Kroger Co. 4.000% 2/1/24 6,136 6,456
Kroger Co. 3.500% 2/1/26 13,501 14,466
Kroger Co. 2.650% 10/15/26 15,143 15,746
Kroger Co. 3.700% 8/1/27 5,476 5,968
Kroger Co. 7.700% 6/1/29 5,250 7,103
Kroger Co. 8.000% 9/15/29 4,085 5,641
Kroger Co. 2.200% 5/1/30 4,410 4,390
Kroger Co. 1.700% 1/15/31 5,000 4,749
Kroger Co. 7500% 4/1/31 5,685 7936
Kroger Co. 6.900% 4/15/38 5,744 8,452
Kroger Co. 5.400% 7/15/40 4,332 5,668
Kroger Co. 5.000% 4/15/42 5,847 741
Kroger Co. 5.150% 8/1/43 3,625 4,723
Kroger Co. 3.875% 10/15/46 5,970 6,662
Kroger Co. 4.450% 2/1/47 2,359 2,867
Kroger Co. 4.650% 1/15/48 7301 9,071
Kroger Co. 3.950% 1/15/50 7,854 9,058
McCormick & Co. Inc. 3.150% 8/15/24 10,783 11,265
McCormick & Co. Inc. 0.900% 2/15/26 6,266 6,050



Face Market

Maturity Amount Value

Coupon Date ($000) ($000)

McCormick & Co. Inc. 3.400% 8/15/27 10,254 11,082
McCormick & Co. Inc. 2.500% 4/15/30 10,322 10,434
McCormick & Co. Inc. 1.850% 2/15/31 7264 6,956
McCormick & Co. Inc. 4.200% 8/15/47 4,708 5,654
Mead Johnson Nutrition Co. 4.125% 11/15/25 12,040 13,1562
Mead Johnson Nutrition Co. 5.900% 1/1/39 6,850 9,768
Mead Johnson Nutrition Co. 4.600% 6/1/44 13,586 17526
Molson Coors Beverage Co. 3.000% 7/15/26 27163 28,502
Molson Coors Beverage Co. 5.000% 5/1/42 15,834 19,092
Molson Coors Beverage Co. 4.200% 7/15/46 24,839 27575
Mondelez International Inc. 1.500% 5/4/25 7867 7883
Mondelez International Inc. 2.750% 4/13/30 20,558 21,301
Mondelez International Inc. 1.5600% 2/4/31 9,425 8,824
Mondelez International Inc. 1.875% 10/15/32 8,975 8,562
Mondelez International Inc. 2.625% 9/4/50 15,030 14,061
PepsiCo Inc. 2.750% 3/1/23 9,597 9,832
PepsiCo Inc. 0.750% 5/1/23 16,872 16,907
PepsiCo Inc. 3.600% 3/1/24 10,713 11,285
PepsiCo Inc. 2.250% 3/19/25 18,390 19,026
PepsiCo Inc. 2.750% 4/30/25 19,214 20,101
PepsiCo Inc. 3.500% 7/17/25 12,233 13,110
PepsiCo Inc. 2.850% 2/24/26 11,448 12,104
PepsiCo Inc. 2.375% 10/6/26 17518 18,305
PepsiCo Inc. 2.625% 3/19/27 12,058 12,655
PepsiCo Inc. 3.000% 10/15/27 22,268 23,930
PepsiCo Inc. 2.625% 7/29/29 15,290 16,080
PepsiCo Inc. 2.750% 3/19/30 30,588 32,340
PepsiCo Inc. 1.625% 5/1/30 14,965 14,574
PepsiCo Inc. 1.400% 2/25/31 11,514 10,994
PepsiCo Inc. 1.950% 10/21/31 5,000 4,999
PepsiCo Inc. 3.500% 3/19/40 10,350 11,691
PepsiCo Inc. 2.625% 10/21/41 7.060 7134
PepsiCo Inc. 4.000% 3/5/42 6,423 7680
PepsiCo Inc. 3.600% 8/13/42 10,134 11,632
PepsiCo Inc. 4.250% 10/22/44 4,079 5,079
PepsiCo Inc. 4.450% 4/14/46 14,548 19,101
PepsiCo Inc. 3.450% 10/6/46 19,624 22,163
PepsiCo Inc. 4.000% 5/2/47 6,573 8,126
PepsiCo Inc. 3.375% 7/29/49 11,710 13,207
PepsiCo Inc. 2.875% 10/15/49 17219 18,052
PepsiCo Inc. 3.625% 3/19/50 4,245 5,031
PepsiCo Inc. 2.750% 10/21/51 10,250 10,554
PepsiCo Inc. 3.875% 3/19/60 3,000 3,788
Philip Morris International Inc. 2.625% 3/6/23 10,110 10,326
Philip Morris International Inc. 1.125% 5/1/23 4,121 4,140
Philip Morris International Inc. 2.125% 5/10/23 9,315 9,456
Philip Morris International Inc. 3.600% 11/15/23 12,816 13,445
Philip Morris International Inc. 2.875% 5/1/24 17,605 18,309
Philip Morris International Inc. 3.250% 11/10/24 14,670 15,533
Philip Morris International Inc. 1.500% 5/1/25 5,921 5,941
Philip Morris International Inc. 3.375% 8/11/25 9,859 10,478
Philip Morris International Inc. 2.750% 2/25/26 17941 18,709
Philip Morris International Inc. 0.875% 5/1/26 5,083 4,911
Philip Morris International Inc. 3.125% 8/17/27 2,393 2,653
Philip Morris International Inc. 3.125% 3/2/28 8,022 8,505



Face Market

Maturity Amount Value
Coupon Date ($000) ($000)
Philip Morris International Inc. 3.375% 8/15/29 9,353 10,090
Philip Morris International Inc. 2.100% 5/1/30 13,625 13,279
Philip Morris International Inc. 1.750% 11/1/30 2,950 2,811
Philip Morris International Inc. 6.375% 5/16/38 13,615 19,045
Philip Morris International Inc. 4.375% 11/15/41 13,632 15,448
Philip Morris International Inc. 4.500% 3/20/42 15,356 17785
Philip Morris International Inc. 3.875% 8/21/42 8,845 9,642
Philip Morris International Inc. 4.125% 3/4/43 13,935 15,419
Philip Morris International Inc. 4.875% 11/15/43 12,092 14,687
Philip Morris International Inc. 4.250% 11/10/44 8,222 9,386
Procter & Gamble Co. 3.100% 8/15/23 15,772 16,388
Procter & Gamble Co. 0.550% 10/29/25 6,110 5,966
Procter & Gamble Co. 2.700% 2/2/26 17,125 18,103
Procter & Gamble Co. 2.450% 11/3/26 12,705 13,3256
Procter & Gamble Co. 2.800% 3/25/27 17063 18,098
Procter & Gamble Co. 2.850% 8/11/27 6,333 6,769
Procter & Gamble Co. 3.000% 3/25/30 23,692 25,632
Procter & Gamble Co. 1.200% 10/29/30 19,570 18,520
Procter & Gamble Co. 5.550% 3/5/37 1,820 2,699
Procter & Gamble Co. 3.550% 3/25/40 11,596 13,633
Procter & Gamble Co. 3.500% 10/25/47 9,182 11,064
Procter & Gamble Co. 3.600% 3/25/50 7039 8,758
Reynolds American Inc. 4.450% 6/12/25 36,553 39,471
Reynolds American Inc. 5.700% 8/15/35 11,928 14,168
Reynolds American Inc. 7.250% 6/15/37 3,618 4,704
3 Reynolds American Inc. 8.125% 5/1/40 2,569 3,742
3 Reynolds American Inc. 7000% 8/4/41 3,375 4,460
Reynolds American Inc. 6.150% 9/15/43 12,139 14,970
Reynolds American Inc. 5.850% 8/15/45 28,652 34,824
Sysco Corp. 3.750% 10/1/25 8,802 9,438
Sysco Corp. 3.300% 7/15/26 19,621 20,869
Sysco Corp. 3.250% 7/15/27 21,672 22,925
Sysco Corp. 2.400% 2/15/30 2,550 2,568
Sysco Corp. 5.950% 4/1/30 10,598 13,247
Sysco Corp. 2.450% 12/14/31 1,500 1,504
Sysco Corp. 6.600% 4/1/40 13,547 19,738
Sysco Corp. 4.850% 10/1/45 8,210 10,039
Sysco Corp. 4.500% 4/1/46 9,084 10,610
Sysco Corp. 4.450% 3/15/48 8,076 9,501
Sysco Corp. 3.300% 2/15/50 7125 7226
Sysco Corp. 6.600% 4/1/50 16,351 25,532
Sysco Corp. 3.150% 12/14/51 8,000 7885
Target Corp. 3.500% 7124 13,028 13,800
Target Corp. 2.250% 4/15/25 13,450 13,878
Target Corp. 2.500% 4/15/26 11,225 1,771
Target Corp. 3.375% 4/15/29 16,638 18,304
Target Corp. 2.350% 2/15/30 8,907 9,151
Target Corp. 2.650% 9/15/30 11,293 11,860
Target Corp. 6.500% 10/15/37 5,687 8,624
Target Corp. 7000% 1/15/38 7852 12,375
Target Corp. 4.000% 7/1/42 10,790 13,199
Target Corp. 3.625% 4/15/46 8,670 10,204
Target Corp. 3.900% 11/15/47 725 897
Tyson Foods Inc. 3.900% 9/28/23 1,580 1,652
Tyson Foods Inc. 3.950% 8/15/24 21,524 22,894



Face Market

Maturity Amount Value
Coupon Date ($000) ($000)

Tyson Foods Inc. 4.000% 3/1/26 13,796 14,968
Tyson Foods Inc. 3.550% 6/2/27 15,942 17172
Tyson Foods Inc. 4.350% 3/1/29 17119 19,367
Tyson Foods Inc. 4.875% 8/15/34 9,451 11,501
Tyson Foods Inc. 5.150% 8/15/44 14,412 18,728
Tyson Foods Inc. 4.550% 6/2/47 1,620 2,008
Tyson Foods Inc. 5.100% 9/28/48 7994 10,754
Unilever Capital Corp. 0.375% 9/14/23 3,485 3,463
Unilever Capital Corp. 3.250% 3/7/24 16,450 17221
Unilever Capital Corp. 2.600% 5/5/24 25,413 26,288
Unilever Capital Corp. 0.626% 8/12/24 3,000 2,981
Unilever Capital Corp. 3.375% 3/22/25 266 283
Unilever Capital Corp. 3.100% 7/30/25 9,891 10,489
Unilever Capital Corp. 2.000% 7/28/26 11,245 11,509
Unilever Capital Corp. 2.900% 5/5/27 6,650 7056
Unilever Capital Corp. 3.500% 3/22/28 8,325 9,110
Unilever Capital Corp. 2.125% 9/6/29 19,790 19,960
Unilever Capital Corp. 1.375% 9/14/30 4,812 4,554
Unilever Capital Corp. 1.750% 8/12/31 7190 6,991
Unilever Capital Corp. 5.900% 11/15/32 8,975 12,068
3 Unilever Capital Corp. 2.625% 8/12/51 11,975 11,866
Walgreens Boots Alliance Inc. 3.800% 11/18/24 12,953 13,793
Walgreens Boots Alliance Inc. 3.450% 6/1/26 28,295 30,133
Walgreens Boots Alliance Inc. 3.200% 4/15/30 2,840 3,009
Walgreens Boots Alliance Inc. 4.800% 11/18/44 6,204 7483
Walmart Inc. 2.350% 12/15/22 28,637 29,112
Walmart Inc. 2.550% 4/11/23 22,173 22,662
Walmart Inc. 3.400% 6/26/23 14,877 15,485
Walmart Inc. 3.300% 4/22/24 26,298 27588
Walmart Inc. 2.850% 7/8/24 8,894 9,304
Walmart Inc. 2.650% 12/15/24 22,381 23,435
Walmart Inc. 3.550% 6/26/25 31,512 34,001
Walmart Inc. 3.050% 7/8/26 27,534 29,520
Walmart Inc. 1.050% 9/17/26 6,000 5,943
Walmart Inc. 3.700% 6/26/28 31,741 35,586
Walmart Inc. 1.5600% 9/22/28 1,942 1,931
Walmart Inc. 3.250% 7/8/29 20,280 22,354
Walmart Inc. 2.375% 9/24/29 12,080 12,570
Walmart Inc. 1.800% 9/22/31 6,000 5,942
Walmart Inc. 5.250% 9/1/35 12,700 17,286
Walmart Inc. 6.200% 4/15/38 15,844 24,124
Walmart Inc. 3.950% 6/28/38 13,969 16,805
Walmart Inc. 5.625% 4/1/40 4,360 6,254
Walmart Inc. 5.000% 10/25/40 4,065 5,493
Walmart Inc. 5.625% 4/15/41 2,745 3,991
Walmart Inc. 2.500% 9/22/41 1,990 2,010
Walmart Inc. 4.000% 4/11/43 20,657 25,257
Walmart Inc. 4.300% 4/22/44 5,450 6,877
Walmart Inc. 3.625% 12/15/47 9,159 10,866
Walmart Inc. 4.050% 6/29/48 15,779 20,046
Walmart Inc. 2.950% 9/24/49 18,605 19,961
5,879,215
Energy (2.2%)

Baker Hughes Holdings LLC 2.773% 12/15/22 15,918 16,232
Baker Hughes Holdings LLC 1.231% 12/15/23 4,730 4,751
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Maturity Amount Value

Coupon Date ($000) ($000)

Baker Hughes Holdings LLC 2.061% 12/15/26 5,840 5,897
Baker Hughes Holdings LLC 3.337% 12/15/27 18,890 20,152
Baker Hughes Holdings LLC 3.138% 11/7/29 6,255 6,608
Baker Hughes Holdings LLC 4.486% 5/1/30 8,864 10,207
Baker Hughes Holdings LLC 5.125% 9/15/40 15,164 19,020
Baker Hughes Holdings LLC 4.080% 12/15/47 19,450 22,175
Boardwalk Pipelines LP 3.375% 2/1/23 3,425 3,487
Boardwalk Pipelines LP 4.950% 12/15/24 8,524 9,238
Boardwalk Pipelines LP 5.950% 6/1/26 15,483 17,761
Boardwalk Pipelines LP 4.450% 7/15/27 5,837 6,401
BP Capital Markets America Inc. 2.750% 5/10/23 11,099 11,380
BP Capital Markets America Inc. 3.790% 2/6/24 7,159 7,556
BP Capital Markets America Inc. 3.194% 4/6/25 8,326 8,777
BP Capital Markets America Inc. 3.796% 9/21/25 20,476 22,082
BP Capital Markets America Inc. 3.410% 2/11/26 15,424 16,499
BP Capital Markets America Inc. 3.119% 5/4/26 20,360 21,553
BP Capital Markets America Inc. 3.017% 1/16/27 9,404 9,931
BP Capital Markets America Inc. 3.543% 4/6/27 5,359 5,800
BP Capital Markets America Inc. 3.588% 414127 6,424 6,951
BP Capital Markets America Inc. 3.937% 9/21/28 15,157 16,824
BP Capital Markets America Inc. 4.234% 11/6/28 17910 20,297
BP Capital Markets America Inc. 3.633% 4/6/30 24,351 26,857
BP Capital Markets America Inc. 1.749% 8/10/30 7,050 6,791
BP Capital Markets America Inc. 3.060% 6/17/41 19,195 19,410
BP Capital Markets America Inc. 3.000% 2/24/50 31,206 30,738
BP Capital Markets America Inc. 2.772% 11/10/50 26,469 24,914
BP Capital Markets America Inc. 2.939% 6/4/51 11,300 10,916
BP Capital Markets America Inc. 3.001% 3/17/52 16,700 16,372
BP Capital Markets America Inc. 3.379% 2/8/61 24,720 25,514
BP Capital Markets plc 2.750% 5/10/23 1,000 1,025
BP Capital Markets plc 3.994% 9/26/23 7925 8,343
BP Capital Markets plc 3.814% 2/10/24 9,031 9,530
BP Capital Markets plc 3.535% 11/4/24 25,5676 27225
BP Capital Markets plc 3.506% 3/17/25 21,644 23,060
BP Capital Markets plc 3.279% 9/19/27 27921 30,030
BP Capital Markets plc 3.723% 11/28/28 16,184 17811
Burlington Resources LLC 7200% 8/15/31 3,530 4,968
Burlington Resources LLC 7400% 12/1/31 5,765 8,265
Burlington Resources LLC 5.950% 10/15/36 8,675 11,746
Canadian Natural Resources Ltd. 2.950% 1/15/23 16,423 16,727
Canadian Natural Resources Ltd. 3.800% 4/15/24 7,648 8,020
Canadian Natural Resources Ltd. 3.900% 2/1/25 460 490
Canadian Natural Resources Ltd. 2.050% 7/15/25 5,498 5,656
Canadian Natural Resources Ltd. 3.850% 6/1/27 22,428 24,114
Canadian Natural Resources Ltd. 2.950% 7/15/30 8,200 8,380
Canadian Natural Resources Ltd. 7.200% 1/15/32 6,083 8,107
Canadian Natural Resources Ltd. 6.450% 6/30/33 7731 9,977
Canadian Natural Resources Ltd. 5.850% 2/1/35 4,478 5,699
Canadian Natural Resources Ltd. 6.500% 2/15/37 15,853 20,896
Canadian Natural Resources Ltd. 6.250% 3/15/38 15,399 20,271
Canadian Natural Resources Ltd. 6.750% 2/1/39 5,809 8,039
Canadian Natural Resources Ltd. 4.950% 6/1/47 7746 9,601
Cenovus Energy Inc. 5.375% 7/15/25 9,571 10,585
Cenovus Energy Inc. 4.250% 4/15/27 13,002 14,189
Cenovus Energy Inc. 4.400% 4/15/29 9,259 10,247
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Maturity Amount Value

Coupon Date ($000) ($000)

Cenovus Energy Inc. 2.650% 1/15/32 8,530 8,354
Cenovus Energy Inc. 5.250% 6/15/37 9,091 10,777
Cenovus Energy Inc. 6.800% 9/15/37 4,966 6,735
Cenovus Energy Inc. 6.750% 11/15/39 24,431 33,204
Cenovus Energy Inc. 5.400% 6/15/47 14,208 17684
Cenovus Energy Inc. 3.750% 2/15/52 10,000 10,075
Cheniere Corpus Christi Holdings LLC 7000% 6/30/24 12,362 13,683
Cheniere Corpus Christi Holdings LLC 5.875% 3/31/25 14,356 15,932
Cheniere Corpus Christi Holdings LLC 5.125% 6/30/27 28,242 31,915
Cheniere Corpus Christi Holdings LLC 3.700% 11/15/29 20,045 21,452
Cheniere Corpus Christi Holdings LLC 2.742% 12/31/39 10,985 10,747
Chevron Corp. 2.355% 12/5/22 25,283 25,601
Chevron Corp. 1.141% 5/11/23 17375 17,487
Chevron Corp. 2.566% 5/16/23 6,015 6,146
Chevron Corp. 3.191% 6/24/23 25,659 26,474
Chevron Corp. 2.895% 3/3/24 12,160 12,654
Chevron Corp. 1.554% 5/11/25 31,333 31,644
Chevron Corp. 3.326% 11/17/25 9,431 10,092
Chevron Corp. 2.954% 5/16/26 23,992 25,435
Chevron Corp. 1.995% 5/11/27 8,129 8,269
Chevron Corp. 2.236% 5/11/30 22,258 22,592
Chevron Corp. 3.078% 5/11/50 13,470 14,313
Chevron USA Inc. 0.426% 8/11/23 3,860 3,850
Chevron USA Inc. 3.900% 11/15/24 7440 7981
Chevron USA Inc. 0.687% 8/12/25 7675 7522
Chevron USA Inc. 1.018% 8/12/27 11,025 10,640
Chevron USA Inc. 3.850% 1/15/28 9,910 11,011
Chevron USA Inc. 3.250% 10/15/29 11,000 11,937
Chevron USA Inc. 5.250% 11/15/43 15,399 21,159
Chevron USA Inc. 5.050% 11/15/44 10,765 14,183
Chevron USA Inc. 2.343% 8/12/50 10,089 9,317
CNOOC Finance 2013 Ltd. 3.000% 5/9/23 2,325 2,379
CNOOC Finance 2013 Ltd. 4.250% 5/9/43 8,700 9,509
CNOOC Finance 2013 Ltd. 3.300% 9/30/49 9,300 8,717
CNOOC Finance 2014 ULC 4.250% 4/30/24 2,600 2,763
CNOOC Finance 2014 ULC 4.875% 4/30/44 6,500 7,686
CNOOC Finance 2015 USA LLC 3.750% 5/2/23 2,000 2,065
CNOOC Finance 2015 USA LLC 4.375% 5/2/28 11,446 12,819
CNOOC Petroleum North America ULC 7875% 3/15/32 11,000 15,448
CNOOC Petroleum North America ULC 5.875% 3/10/35 5,475 6,768
CNOOC Petroleum North America ULC 6.400% 5/15/37 12,852 16,966
CNOOC Petroleum North America ULC 7.500% 7/30/39 5,100 7603
Columbia Pipeline Group Inc. 4.500% 6/1/25 18,669 20,372
Columbia Pipeline Group Inc. 5.800% 6/1/45 6,138 8,141
Conoco Funding Co. 7250% 10/15/31 2,773 3,914
ConocoPhillips 3.750% 10/1/27 20,595 22,540
ConocoPhillips 4.300% 8/15/28 29,170 32,829
ConocoPhillips 2.400% 2/15/31 6,630 6,668
ConocoPhillips 5.900% 10/15/32 9,606 12,585
ConocoPhillips 5.900% 5/15/38 10,260 14,107
ConocoPhillips 6.500% 2/1/39 31,121 45,300
ConocoPhillips 4.875% 10/1/47 14,912 19,688
ConocoPhillips Co. 3.350% 11/15/24 3,123 3,289
ConocoPhillips Co. 4.950% 3/15/26 18,053 20,407
ConocoPhillips Co. 6.950% 4/15/29 20,284 26,683
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Coupon Date ($000) ($000)

ConocoPhillips Co. 4.300% 11/15/44 14,712 17718
Continental Resources Inc. 3.800% 6/1/24 2,500 2,610
Continental Resources Inc. 4.375% 1/15/28 8,200 8,874
Continental Resources Inc. 4.900% 6/1/44 4,500 5,013

7 Coterra Energy Inc. 4.375% 6/1/24 11,297 11,963
7 Coterra Energy Inc. 3.900% 5/15/27 15,371 16,559
7 Coterra Energy Inc. 4.375% 3/15/29 2,861 3,215
Devon Energy Corp. 5.250% 9/15/24 6,750 7295
Devon Energy Corp. 5.850% 12/15/25 6,251 7152
Devon Energy Corp. 5.250% 10/15/27 5,750 6,056
Devon Energy Corp. 5.875% 6/15/28 5,284 5,730
Devon Energy Corp. 4.500% 1/15/30 7607 8,165
Devon Energy Corp. 7.875% 9/30/31 7787 11,015
Devon Energy Corp. 7.950% 4/15/32 5,780 8,121
Devon Energy Corp. 5.600% 7/15/41 15,605 19,645
Devon Energy Corp. 4.750% 5/15/42 11,426 13,221
Devon Energy Corp. 5.000% 6/15/45 10,638 12,931
Diamondback Energy Inc. 2.875% 12/1/24 4,330 4,495
Diamondback Energy Inc. 4.750% 5/31/25 8,000 8,765
Diamondback Energy Inc. 3.250% 12/1/26 14,096 14,880
Diamondback Energy Inc. 3.500% 12/1/29 16,689 17689
Diamondback Energy Inc. 3.125% 3/24/31 14,215 14,657
Diamondback Energy Inc. 4.400% 3/24/51 6,375 7317

7 Eastern Gas Transmission & Storage Inc. 3.600% 12/15/24 2,631 2,781
7 Eastern Gas Transmission & Storage Inc. 3.000% 11/15/29 4,100 4,216
7 Eastern Gas Transmission & Storage Inc. 4.800% 11/1/43 6,535 7994
7 Eastern Gas Transmission & Storage Inc. 4.600% 12/15/44 5,163 6,134
7 Eastern Gas Transmission & Storage Inc. 3.900% 11/15/49 200 221
Enbridge Energy Partners LP 5.875% 10/15/25 9,161 10,449

3 Enbridge Energy Partners LP 7500% 4/15/38 10,010 15,030
Enbridge Energy Partners LP 5.500% 9/15/40 4,365 5,600
Enbridge Energy Partners LP 7.375% 10/15/45 11,306 17,629
Enbridge Inc. 4.000% 10/1/23 3,471 3,625
Enbridge Inc. 0.550% 10/4/23 1,187 1,179
Enbridge Inc. 2.500% 1/15/25 7543 7,766
Enbridge Inc. 1.600% 10/4/26 1,850 1,826
Enbridge Inc. 4.250% 12/1/26 13,734 15,162
Enbridge Inc. 3.700% 7/15/27 12,127 13,103
Enbridge Inc. 3.125% 11/15/29 12,498 13,115
Enbridge Inc. 2.500% 8/1/33 12,105 11,909
Enbridge Inc. 4.500% 6/10/44 7,285 8,524
Enbridge Inc. 4.000% 11/15/49 6,430 7226
Enbridge Inc. 3.400% 8/1/51 13,028 13,287
Energy Transfer LP 3.450% 1/15/23 7840 7980
Energy Transfer LP 3.600% 2/1/23 21,752 22,200

3 Energy Transfer LP 4.250% 3/15/23 23,301 23,971
3 Energy Transfer LP 4.200% 9/15/23 7670 8,009
Energy Transfer LP 4.500% 11/1/23 7775 8,156
Energy Transfer LP 4.900% 2/1/24 2,129 2,256
Energy Transfer LP 4.250% 4/1/24 7893 8,300
Energy Transfer LP 4.500% 4/15/24 1,400 1,486
Energy Transfer LP 3.900% 5/15/24 14,121 14,755
Energy Transfer LP 4.050% 3/15/25 15,025 15,918
Energy Transfer LP 2.900% 5/15/25 10,834 11,195
Energy Transfer LP 5.950% 12/1/25 6,660 7588
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Energy Transfer LP 4.750% 1/15/26 14,875 16,269
Energy Transfer LP 3.900% 7/15/26 7679 8,275
Energy Transfer LP 4.400% 3/15/27 12,640 13,660
Energy Transfer LP 4.200% 4/15/27 8,020 8,684
Energy Transfer LP 5.500% 6/1/27 13,997 15,998
Energy Transfer LP 4.000% 10/1/27 11,060 11,883
Energy Transfer LP 4.950% 5/15/28 20,060 22,309
Energy Transfer LP 4.950% 6/15/28 14,175 15,984
Energy Transfer LP 5.250% 4/15/29 16,408 18,851
Energy Transfer LP 3.750% 5/15/30 13,735 14,598
Energy Transfer LP 4.900% 3/15/35 5,828 6,610
Energy Transfer LP 6.625% 10/15/36 5,810 7413
Energy Transfer LP 5.800% 6/15/38 9,725 11,815
Energy Transfer LP 7.500% 7/1/38 6,482 8,948
Energy Transfer LP 6.050% 6/1/41 8,690 10,664
Energy Transfer LP 6.500% 2/1/42 12,275 15,762
Energy Transfer LP 6.100% 2/15/42 10,733 13,153
Energy Transfer LP 4.950% 1/15/43 1,150 1,257
Energy Transfer LP 5.150% 2/1/43 2,669 2,960
Energy Transfer LP 5.950% 10/1/43 5,388 6,546
Energy Transfer LP 5.300% 4/1/44 7978 9,136
Energy Transfer LP 5.000% 5/15/44 1,448 1,570
Energy Transfer LP 5.150% 3/15/45 5,403 6,131
Energy Transfer LP 5.350% 5/15/45 18,247 21,087
Energy Transfer LP 6.125% 12/15/45 18,683 23,323
Energy Transfer LP 5.300% 4/15/47 10,805 12,451
Energy Transfer LP 5.400% 10/1/47 13,302 15,689
Energy Transfer LP 6.000% 6/15/48 16,865 21,092
Energy Transfer LP 6.250% 4/15/49 20,450 26,743
Energy Transfer LP 5.000% 5/15/50 26,889 30,961
Enterprise Products Operating LLC 3.350% 3/15/23 26,769 27416
Enterprise Products Operating LLC 3.900% 2/15/24 11,000 11,563
Enterprise Products Operating LLC 3.7560% 2/15/25 21,659 23,062
Enterprise Products Operating LLC 3.700% 2/15/26 5,356 5,754
Enterprise Products Operating LLC 3.950% 2/15/27 3,872 4,234
Enterprise Products Operating LLC 3.125% 7/31/29 30,798 32,716
Enterprise Products Operating LLC 2.800% 1/31/30 16,523 17232
Enterprise Products Operating LLC 6.875% 3/1/33 6,263 8,479
Enterprise Products Operating LLC 6.650% 10/15/34 2,460 3,341
Enterprise Products Operating LLC 7550% 4/15/38 3,994 5,922
Enterprise Products Operating LLC 6.125% 10/15/39 7798 10,612
Enterprise Products Operating LLC 5.950% 2/1/41 9,976 13,275
Enterprise Products Operating LLC 5.700% 2/15/42 6,820 8,878
Enterprise Products Operating LLC 4.850% 8/15/42 9,912 11,899
Enterprise Products Operating LLC 4.450% 2/15/43 17123 19,659
Enterprise Products Operating LLC 4.850% 3/15/44 12,302 14,809
Enterprise Products Operating LLC 5.100% 2/15/45 5,175 6,432
Enterprise Products Operating LLC 4.900% 5/15/46 25,731 31,300
Enterprise Products Operating LLC 4.250% 2/15/48 16,710 19,042
Enterprise Products Operating LLC 4.800% 2/1/49 15,883 19,380
Enterprise Products Operating LLC 4.200% 1/31/50 20,296 22,950
Enterprise Products Operating LLC 3.700% 1/31/51 14,940 15,726
Enterprise Products Operating LLC 3.200% 2/15/52 8,600 8,450
Enterprise Products Operating LLC 3.300% 2/15/53 13,325 13,283
Enterprise Products Operating LLC 4.950% 10/15/54 9,613 12,130



Face Market

Maturity Amount Value

Coupon Date ($000) ($000)

Enterprise Products Operating LLC 3.950% 1/31/60 19,000 20,509
Enterprise Products Operating LLC 5.250% 8/16/77 9,225 9,436
Enterprise Products Operating LLC 5.375% 2/15/78 8,766 8,822
EOG Resources Inc. 2.625% 3/15/23 16,533 16,819
EOG Resources Inc. 3.150% 4/1/25 8,446 8,878
EOG Resources Inc. 4.150% 1/15/26 14,790 16,181
EOG Resources Inc. 4.375% 4/15/30 13,109 15,165
EOG Resources Inc. 3.900% 4/1/35 100 113
EOG Resources Inc. 4.950% 4/15/50 7176 9,746
Exxon Mobil Corp. 2.726% 3/1/23 38,372 39,186
Exxon Mobil Corp. 1.571% 4/15/23 28,437 28,763
Exxon Mobil Corp. 3.176% 3/15/24 425 444
Exxon Mobil Corp. 2.019% 8/16/24 14,010 14,363
Exxon Mobil Corp. 2.709% 3/6/25 10,823 11,282
Exxon Mobil Corp. 2.992% 3/19/25 59,319 62,396
Exxon Mobil Corp. 3.043% 3/1/26 17626 18,668
Exxon Mobil Corp. 2.275% 8/16/26 15,462 15,987
Exxon Mobil Corp. 3.294% 3/19/27 10,250 11,054
Exxon Mobil Corp. 2.440% 8/16/29 16,908 17343
Exxon Mobil Corp. 3.482% 3/19/30 22,515 24,708
Exxon Mobil Corp. 2.610% 10/15/30 29,085 30,184
Exxon Mobil Corp. 2.995% 8/16/39 1,222 1,476
Exxon Mobil Corp. 4.227% 3/19/40 28,210 33,321
Exxon Mobil Corp. 3.567% 3/6/45 17240 18,927
Exxon Mobil Corp. 4.114% 3/1/46 21,171 24,760
Exxon Mobil Corp. 3.095% 8/16/49 26,759 27,162
Exxon Mobil Corp. 4.327% 3/19/50 36,519 44,944
Exxon Mobil Corp. 3.452% 4/15/51 36,196 39,278
Halliburton Co. 3.500% 8/1/23 2,223 2,296
Halliburton Co. 3.800% 11/15/25 8,492 9,166
Halliburton Co. 2.920% 3/1/30 18,903 19,523
Halliburton Co. 4.850% 11/15/35 20,682 24,467
Halliburton Co. 6.700% 9/15/38 12,252 16,856
Halliburton Co. 4.500% 11/15/41 3,420 3,809
Halliburton Co. 4.750% 8/1/43 14,766 17,064
Halliburton Co. 5.000% 11/15/45 26,362 31,793
Helmerich & Payne Inc. 2.900% 9/29/31 7300 7205
Hess Corp. 3.500% 7/15/24 4,312 4,502
Hess Corp. 4.300% 4/1/27 12,090 13,188
Hess Corp. 7.875% 10/1/29 6,005 8,079
Hess Corp. 7.300% 8/15/31 6,438 8,606
Hess Corp. 7125% 3/15/33 6,340 8,452
Hess Corp. 6.000% 1/15/40 10,278 13,068
Hess Corp. 5.600% 2/15/41 21,221 26,206
Hess Corp. 5.800% 4/1/47 1,767 2,273
HollyFrontier Corp. 2.625% 10/1/23 2,860 2,916
HollyFrontier Corp. 5.875% 4/1/26 6,084 6,822
HollyFrontier Corp. 4.500% 10/1/30 5,744 6,211
Kinder Morgan Energy Partners LP 3.450% 2/15/23 11,675 11,827
Kinder Morgan Energy Partners LP 3.5600% 9/1/23 14,661 15,164
Kinder Morgan Energy Partners LP 4.150% 2/1/24 605 637
Kinder Morgan Energy Partners LP 4.300% 5/1/24 21,036 22,327
Kinder Morgan Energy Partners LP 4.250% 9/1/24 7936 8,467
Kinder Morgan Energy Partners LP 7400% 3/15/31 1,010 1,360
Kinder Morgan Energy Partners LP 7.750% 3/15/32 455 637
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Maturity Amount Value
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Kinder Morgan Energy Partners LP 7.300% 8/15/33 3,690 5,081
Kinder Morgan Energy Partners LP 5.800% 3/15/35 7249 9,112
Kinder Morgan Energy Partners LP 6.500% 2/1/37 17321 23,079
Kinder Morgan Energy Partners LP 6.950% 1/15/38 8,495 11,766
Kinder Morgan Energy Partners LP 6.500% 9/1/39 8,145 10,868
Kinder Morgan Energy Partners LP 6.550% 9/15/40 9,018 12,128
Kinder Morgan Energy Partners LP 7.500% 11/15/40 7825 11,437
Kinder Morgan Energy Partners LP 6.375% 3/1/41 1,973 2,610
Kinder Morgan Energy Partners LP 5.625% 9/1/41 12,464 15,542
Kinder Morgan Energy Partners LP 5.000% 8/15/42 6,239 7.260
Kinder Morgan Energy Partners LP 4.700% 11/1/42 11,974 13,499
Kinder Morgan Energy Partners LP 5.000% 3/1/43 5,306 6,173
Kinder Morgan Energy Partners LP 5.500% 3/1/44 12,869 15,808
Kinder Morgan Energy Partners LP 5.400% 9/1/44 3,280 4,020
Kinder Morgan Inc. 3.150% 1/15/23 12,917 13,213
Kinder Morgan Inc. 4.300% 6/1/25 17,896 19,366
Kinder Morgan Inc. 1.750% 11/15/26 6,625 6,609
Kinder Morgan Inc. 4.300% 3/1/28 16,414 18,274
Kinder Morgan Inc. 2.000% 2/15/31 9,765 9,317
Kinder Morgan Inc. 7.800% 8/1/31 5,675 8,058
Kinder Morgan Inc. 7750% 1/15/32 1,775 16,566
Kinder Morgan Inc. 5.300% 12/1/34 19,259 23,216
Kinder Morgan Inc. 5.550% 6/1/45 22,592 28,592
Kinder Morgan Inc. 5.050% 2/15/46 13,271 15,891
Kinder Morgan Inc. 5.200% 3/1/48 1,025 1,269
Kinder Morgan Inc. 3.250% 8/1/50 10,240 9,748
Kinder Morgan Inc. 3.600% 2/15/51 5,631 5,694
Magellan Midstream Partners LP 5.000% 3/1/26 9,246 10,332
Magellan Midstream Partners LP 3.250% 6/1/30 8,078 8,493
Magellan Midstream Partners LP 5.150% 10/15/43 356 430
Magellan Midstream Partners LP 4.250% 9/15/46 5,069 5,618
Magellan Midstream Partners LP 4.200% 10/3/47 11,541 12,609
Magellan Midstream Partners LP 4.850% 2/1/49 6,500 7820
Magellan Midstream Partners LP 3.950% 3/1/50 9,205 9,792
Marathon Oil Corp. 4.400% 7/15/27 17,052 18,709
Marathon Oil Corp. 6.800% 3/15/32 6,965 8,989
Marathon Qil Corp. 6.600% 10/1/37 13,180 17441
Marathon Oil Corp. 5.200% 6/1/45 2,975 3,683
Marathon Petroleum Corp. 3.625% 9/15/24 8,195 8,629
Marathon Petroleum Corp. 4.700% 5/1/25 15,984 17453
Marathon Petroleum Corp. 5.125% 12/15/26 19,829 22,612
Marathon Petroleum Corp. 3.800% 4/1/28 9,067 9,761
Marathon Petroleum Corp. 6.500% 3/1/41 19,070 26,302
Marathon Petroleum Corp. 4.750% 9/15/44 8,077 9,625
Marathon Petroleum Corp. 4.500% 4/1/48 4,281 4,869
Marathon Petroleum Corp. 5.000% 9/15/54 7,369 8,698
MPLX LP 3.500% 12/1/22 5,900 6,025
MPLX LP 3.375% 3/15/23 6,445 6,610
MPLX LP 4.500% 7/15/23 22,980 23,939
MPLX LP 4.875% 12/1/24 14,558 15,821
MPLX LP 4.000% 2/15/25 5,154 5,495
MPLX LP 4.875% 6/1/25 15,201 16,635
MPLX LP 1.750% 3/1/26 20,674 20,532
MPLX LP 4.125% 3/1/27 8,550 9,355
MPLX LP 4.250% 12/1/27 19,215 21,287



Face Market

Maturity Amount Value
Coupon Date ($000) ($000)

MPLX LP 4.000% 3/15/28 14,572 15,841
MPLX LP 2.650% 8/15/30 21,820 21,782
MPLX LP 4.500% 4/15/38 21,208 23,863
MPLX LP 5.200% 3/1/47 15,685 19,196
MPLX LP 5.200% 12/1/47 20,458 25,046
MPLX LP 4.700% 4/15/48 20,346 23,693
MPLX LP 5.500% 2/15/49 16,025 20,493
MPLX LP 4.900% 4/15/58 5,519 6,435
NOV Inc 3.950% 12/1/42 13,613 13,376
ONEOK Inc. 7.500% 9/1/23 15,593 16,969
ONEOK Inc. 2.750% 9/1/24 5,702 5,874
ONEOK Inc. 2.200% 9/15/25 2,850 2,885
ONEOK Inc. 4.000% 7/13/27 14,278 15,442
ONEOK Inc. 4.550% 7/15/28 10,628 11,762
ONEOK Inc. 4.350% 3/15/29 12,735 13,972
ONEOK Inc. 3.400% 9/1/29 23,423 24,274
ONEOK Inc. 3.100% 3/15/30 14,300 14,599
ONEOK Inc. 6.350% 1/15/31 3,625 4,570
ONEOK Inc. 6.000% 6/15/35 1,890 2,328
ONEOK Inc. 4.950% 7/13/47 15,150 17,653
ONEOK Inc. 5.200% 7/15/48 7440 9,017
ONEOK Inc. 4.450% 9/1/49 10,122 11,184
ONEOK Inc. 4.500% 3/15/50 7675 8,518
ONEOK Inc. 7.150% 1/15/51 4,825 7,050
ONEOK Partners LP 4.900% 3/15/25 8,872 9,678
ONEOK Partners LP 6.650% 10/1/36 10,130 13,314
ONEOK Partners LP 6.850% 10/15/37 7,996 10,714
ONEOK Partners LP 6.125% 2/1/41 6,292 7,969
ONEOK Partners LP 6.200% 9/15/43 3,334 4,301
Ovintiv Exploration Inc. 5.625% 7124 2,700 2,975
Ovintiv Exploration Inc. 5.375% 1/1/26 1,800 1,997
Ovintiv Inc. 7375% 11/1/31 6,700 8,821
Ovintiv Inc. 6.500% 8/15/34 7300 9,386
Ovintiv Inc. 6.625% 8/15/37 13,177 17,216
Ovintiv Inc. 6.500% 2/1/38 5,200 6,714
Phillips 66 3.700% 4/6/23 3,350 3,465
Phillips 66 0.900% 2/15/24 5,000 4,968
Phillips 66 3.850% 4/9/25 10,983 1,719
Phillips 66 1.300% 2/15/26 9,625 9,449
Phillips 66 3.900% 3/15/28 8,860 9,605
Phillips 66 2.150% 12/15/30 29,035 27,958
Phillips 66 4.650% 11/15/34 15,748 18,487
Phillips 66 5.875% 5/1/42 14,532 20,002
Phillips 66 4.875% 11/15/44 17,620 22,281
Phillips 66 3.300% 3/15/52 13,375 13,408
Phillips 66 Partners LP 2.450% 12/15/24 4,300 4,404
Phillips 66 Partners LP 3.605% 2/15/25 9,516 10,029
Phillips 66 Partners LP 3.5650% 10/1/26 2,500 2,665
Phillips 66 Partners LP 3.750% 3/1/28 5,725 6,151
Phillips 66 Partners LP 3.150% 12/15/29 11,123 11,514
Phillips 66 Partners LP 4.680% 2/15/45 7,300 8,562
Phillips 66 Partners LP 4.900% 10/1/46 5,933 7234
Pioneer Natural Resources Co. 0.550% 5/15/23 3,000 2,989
Pioneer Natural Resources Co. 0.750% 1/15/24 4,284 4,235
Pioneer Natural Resources Co. 1.125% 1/15/26 6,035 5,870
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Maturity Amount Value

Coupon Date ($000) ($000)
Pioneer Natural Resources Co. 4.450% 1/15/26 10,918 11,938
Pioneer Natural Resources Co. 1.900% 8/15/30 14,410 13,681
Pioneer Natural Resources Co. 2.150% 1/15/31 7555 7295
Plains All American Pipeline LP 2.850% 1/31/23 16,263 16,497
Plains All American Pipeline LP 3.850% 10/15/23 5,786 6,008
Plains All American Pipeline LP 3.600% 11/1/24 20,766 21,722
Plains All American Pipeline LP 4.650% 10/15/25 12,669 13,820
Plains All American Pipeline LP 4.500% 12/15/26 12,330 13,536
Plains All American Pipeline LP 3.550% 12/15/29 10,208 10,616
Plains All American Pipeline LP 3.800% 9/15/30 6,366 6,701
Plains All American Pipeline LP 6.650% 1/15/37 6,839 8,858
Plains All American Pipeline LP 5.150% 6/1/42 7,650 8,519
Plains All American Pipeline LP 4.300% 1/31/43 1,855 1,893
Plains All American Pipeline LP 4.700% 6/15/44 8,877 9,468
Plains All American Pipeline LP 4.900% 2/15/45 6,531 7139
Sabine Pass Liquefaction LLC 5.625% 4/15/23 18,033 18,875
Sabine Pass Liquefaction LLC 5.750% 5/15/24 24,756 26,929
Sabine Pass Liquefaction LLC 5.625% 3/1/25 28,661 31,832
Sabine Pass Liquefaction LLC 5.875% 6/30/26 15,652 17,961
Sabine Pass Liquefaction LLC 5.000% 3/15/27 23,756 26,737
Sabine Pass Liquefaction LLC 4.200% 3/15/28 21,805 23,937
Sabine Pass Liquefaction LLC 4.500% 5/15/30 25,851 29,213
Schlumberger Finance Canada Ltd. 1.400% 9/17/25 2,870 2,863
Schlumberger Investment SA 3.650% 12/1/23 19,004 19,851
Schlumberger Investment SA 2.650% 6/26/30 16,690 17097
Shell International Finance BV 0.375% 9/15/23 7259 7220
Shell International Finance BV 3.500% 11/13/23 11,991 12,568
Shell International Finance BV 2.000% 1/7/24 11,821 12,120
Shell International Finance BV 3.250% 5/11/25 36,791 39,200
Shell International Finance BV 2.875% 5/10/26 18,291 19,452
Shell International Finance BV 2.500% 9/12/26 21,323 22,329
Shell International Finance BV 3.875% 11/13/28 18,515 20,726
Shell International Finance BV 2.375% 11/7/29 25,995 26,594
Shell International Finance BV 2.750% 4/6/30 27952 29,238
Shell International Finance BV 4.125% 5/11/35 14,744 17,246
Shell International Finance BV 6.375% 12/15/38 30,758 44,988
Shell International Finance BV 5.500% 3/25/40 9,428 12,798
Shell International Finance BV 2.875% 11/26/41 10,686 10,725
Shell International Finance BV 3.625% 8/21/42 9,779 10,791
Shell International Finance BV 4.550% 8/12/43 23,484 29,357
Shell International Finance BV 4.375% 5/11/45 36,344 44,289
Shell International Finance BV 4.000% 5/10/46 39,063 45,551
Shell International Finance BV 3.750% 9/12/46 8,375 9,427
Shell International Finance BV 3.125% 11/7/49 22,950 23,663
Shell International Finance BV 3.250% 4/6/50 17,567 18,725
Shell International Finance BV 3.000% 11/26/51 23,465 23,835
Spectra Energy Partners LP 4.750% 3/15/24 6,832 7289
Spectra Energy Partners LP 3.500% 3/15/25 7515 7923
Spectra Energy Partners LP 3.375% 10/15/26 13,664 14,386
Spectra Energy Partners LP 4.500% 3/15/45 16,625 19,039
Suncor Energy Inc. 2.800% 5/15/23 9,162 9,378
Suncor Energy Inc. 3.100% 5/15/25 6,652 6,961
Suncor Energy Inc. 7.150% 2/1/32 5,860 7995
Suncor Energy Inc. 5.350% 7/15/33 3,930 4,759
Suncor Energy Inc. 5.950% 12/1/34 3,972 5,132
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Suncor Energy Inc. 5.950% 5/15/35 8,289 10,720
Suncor Energy Inc. 6.800% 5/15/38 13,321 18,714
Suncor Energy Inc. 6.500% 6/15/38 23,673 32,312
Suncor Energy Inc. 4.000% 11/15/47 15,492 17354
Suncor Energy Inc. 3.750% 3/4/51 5,700 6,178
TC PipeLines LP 3.900% 5/25/27 6,675 7320
Tennessee Gas Pipeline Co. LLC 7.000% 3/15/27 1,580 1,962
Tennessee Gas Pipeline Co. LLC 7000% 10/15/28 4,906 6,277
Tennessee Gas Pipeline Co. LLC 7625% 4/1/37 1,967 2,808
Texas Eastern Transmission LP 2.800% 10/15/22 165 167
Texas Eastern Transmission LP 7000% 7/15/32 5,860 7907
Tosco Corp. 8.125% 2/15/30 1,150 1,615
TotalEnergies Capital Canada Ltd. 2.750% 7/15/23 27034 27826
TotalEnergies Capital International SA 2.700% 1/25/23 12,507 12,779
TotalEnergies Capital International SA 3.700% 1/15/24 26,424 27862
TotalEnergies Capital International SA 3.750% 4/10/24 3,776 4,008
TotalEnergies Capital International SA 2.434% 1/10/25 11,399 11,793
TotalEnergies Capital International SA 3.455% 2/19/29 18,640 20,272
TotalEnergies Capital International SA 2.829% 1/10/30 20,928 21,987
TotalEnergies Capital International SA 2.986% 6/29/41 8,050 8,180
TotalEnergies Capital International SA 3.461% 7/12/49 9,422 10,199
TotalEnergies Capital International SA 3.127% 5/29/50 32,279 33,167
TotalEnergies Capital International SA 3.386% 6/29/60 2,320 2,473
TotalEnergies Capital SA 3.883% 10/11/28 8,947 9,993
TransCanada Pipelines Ltd. 3.750% 10/16/23 6,398 6,665
TransCanada PipeLines Ltd. 1.000% 10/12/24 13,800 13,704
TransCanada PipeLines Ltd. 4.875% 1/15/26 13,696 15,280
TransCanada PipeLines Ltd. 4.250% 5/15/28 13,625 15,216
TransCanada PipeLines Ltd. 4.100% 4/15/30 24,027 26,819
TransCanada Pipelines Ltd. 2.500% 10/12/31 13,578 13,503
TransCanada PipeLines Ltd. 4.625% 3/1/34 18,730 22,055
TransCanada PipeLines Ltd. 5.600% 3/31/34 4,055 5,082
TransCanada PipeLines Ltd. 5.850% 3/15/36 16,371 21,307
TransCanada PipeLines Ltd. 6.200% 10/15/37 18,771 25,561
TransCanada PipeLines Ltd. 4.750% 5/15/38 15,284 18,240
TransCanada PipeLines Ltd. 7250% 8/15/38 3,635 5,454
TransCanada PipeLines Ltd. 6.100% 6/1/40 12,881 17873
TransCanada PipeLines Ltd. 5.000% 10/16/43 11,195 13,991
TransCanada PipeLines Ltd. 4.875% 5/15/48 24,154 30,810
TransCanada PipeLines Ltd. 5.100% 3/15/49 580 770
Transcontinental Gas Pipe Line Co. LLC 7.850% 2/1/26 9,749 11,909
Transcontinental Gas Pipe Line Co. LLC 4.000% 3/15/28 7079 7759
Transcontinental Gas Pipe Line Co. LLC 3.250% 5/15/30 12,093 12,752
Transcontinental Gas Pipe Line Co. LLC 5.400% 8/15/41 2,093 2,690
Transcontinental Gas Pipe Line Co. LLC 4.450% 8/1/42 5,059 5,906
Transcontinental Gas Pipe Line Co. LLC 4.600% 3/15/48 4,639 5,633
Transcontinental Gas Pipe Line Co. LLC 3.950% 5/15/50 6,690 7515
Valero Energy Corp. 2.850% 4/15/25 6,455 6,706
Valero Energy Corp. 3.400% 9/15/26 22,319 23,853
Valero Energy Corp. 2.150% 9/15/27 7125 7115
Valero Energy Corp. 4.350% 6/1/28 18,192 20,060
Valero Energy Corp. 4.000% 4/1/29 12,41 13,534
Valero Energy Corp. 2.800% 12/1/31 6,341 6,324
Valero Energy Corp. 7500% 4/15/32 11,404 15,705
Valero Energy Corp. 6.625% 6/15/37 20,033 27096
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Valero Energy Corp. 4.900% 3/15/45 9,345 11,091
Valero Energy Corp. 3.650% 12/1/51 13,205 13,138
Valero Energy Partners LP 4.375% 12/15/26 4,360 4,812
Valero Energy Partners LP 4.500% 3/15/28 9,841 10,910
Williams Cos. Inc. 3.700% 1/15/23 17071 17442
Williams Cos. Inc. 4.500% 11/15/23 6,150 6,483
Williams Cos. Inc. 4.300% 3/4/24 17,483 18,485
Williams Cos. Inc. 4.550% 6/24/24 29,418 31,5625
Williams Cos. Inc. 3.900% 1/15/25 16,958 18,068
Williams Cos. Inc. 4.000% 9/15/25 9,375 10,130
Williams Cos. Inc. 3.750% 6/15/27 16,220 17525
Williams Cos. Inc. 3.500% 11/15/30 14,730 15,733
3 Williams Cos. Inc. 7500% 1/15/31 593 806
Williams Cos. Inc. 2.600% 3/15/31 19,125 19,068
Williams Cos. Inc. 6.300% 4/15/40 15,943 21,574
Williams Cos. Inc. 5.800% 11/15/43 10,000 13,104
Williams Cos. Inc. 5.400% 3/4/44 8,000 9,928
Williams Cos. Inc. 5.750% 6/24/44 14,439 18,800
Williams Cos. Inc. 4.900% 1/15/45 6,600 7,901
Williams Cos. Inc. 5.100% 9/15/45 12,790 15,789
Williams Cos. Inc. 4.850% 3/1/48 9,196 11,195
Williams Cos. Inc. 3.500% 10/15/51 5,874 5,963
7,016,233
Financials (7.8%)

ACE Capital Trust Il 9.700% 4/1/30 2,061 3,028
3 Aegon NV 5.500% 4/11/48 3,700 4,242
AerCap Ireland Capital DAC 3.300% 1/23/23 9,463 9,665
AerCap Ireland Capital DAC 4.125% 7/3/23 2,669 2,775
AerCap Ireland Capital DAC 4.500% 9/15/23 7196 7552
AerCap Ireland Capital DAC 1.150% 10/29/23 23,540 23,441
AerCap Ireland Capital DAC 4.875% 1/16/24 5,272 5,608
AerCap Ireland Capital DAC 3.150% 2/15/24 5,935 6,118
AerCap Ireland Capital DAC 2.875% 8/14/24 3,565 3,667
AerCap Ireland Capital DAC 1.650% 10/29/24 31,968 31,926
3 AerCap Ireland Capital DAC 1.750% 10/29/24 10,175 10,162
AerCap Ireland Capital DAC 3.500% 1/15/25 12,262 12,821
AerCap Ireland Capital DAC 6.500% 7/15/25 21,317 24,377
AerCap Ireland Capital DAC 4.450% 10/1/25 13,307 14,330
AerCap Ireland Capital DAC 1.750% 1/30/26 13,250 13,016
AerCap Ireland Capital DAC 4.450% 4/3/26 21,294 23,128
AerCap Ireland Capital DAC 2.450% 10/29/26 52,025 52,416
AerCap Ireland Capital DAC 3.650% 7/21/27 21,804 23,004
AerCap Ireland Capital DAC 4.625% 10/15/27 11,623 12,838
AerCap Ireland Capital DAC 3.875% 1/23/28 13,860 14,744
AerCap Ireland Capital DAC 3.000% 10/29/28 49,050 49,785
AerCap Ireland Capital DAC 3.300% 1/30/32 79,750 81,329
AerCap Ireland Capital DAC 3.400% 10/29/33 20,325 20,686
AerCap Ireland Capital DAC 3.850% 10/29/41 15,940 16,545
Affiliated Managers Group Inc. 4.250% 2/15/24 8,675 9,224
Affiliated Managers Group Inc. 3.500% 8/1/25 12,295 13,094
Affiliated Managers Group Inc. 3.300% 6/15/30 8,679 9,184
Aflac Inc. 3.625% 11/15/24 10,871 11,617
Aflac Inc. 3.250% 3/17/25 6,837 7231
Aflac Inc. 1.125% 3/15/26 2,100 2,068
Aflac Inc. 2.875% 10/15/26 9,707 10,234
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Aflac Inc. 3.600% 4/1/30 24,290 26,783
Aflac Inc. 4.000% 10/15/46 4,650 5,466
Aflac Inc. 4.750% 1/15/49 3,043 4,047
Air Lease Corp. 2.250% 1/15/23 6,145 6,223
Air Lease Corp. 2.750% 1/15/23 5,160 5,244
Air Lease Corp. 3.875% 7/3/23 25,224 26,140
Air Lease Corp. 3.000% 9/15/23 2,643 2,714
Air Lease Corp. 4.250% 2/1/24 11,550 12,174
Air Lease Corp. 0.700% 2/15/24 6,125 6,034
Air Lease Corp 0.800% 8/18/24 7960 7802
Air Lease Corp 4.250% 9/15/24 4,840 5,152
Air Lease Corp. 2.300% 2/1/25 12,865 13,057
Air Lease Corp 3.250% 3/1/25 13,810 14,355
Air Lease Corp 3.375% 7/1/25 10,806 11,295
Air Lease Corp. 2.875% 1/15/26 9,037 9,320
Air Lease Corp. 3.750% 6/1/26 1,810 1,929
Air Lease Corp. 1.875% 8/17/26 8,345 8,218
Air Lease Corp. 3.625% 4/1/27 6,332 6,664
Air Lease Corp. 3.625% 12/1/27 13,645 14,432
Air Lease Corp. 2.100% 9/1/28 7485 7238
Air Lease Corp. 4.625% 10/1/28 11,203 12,371
Air Lease Corp. 3.250% 10/1/29 7658 7857
Air Lease Corp. 3.000% 2/1/30 10,487 10,513
Air Lease Corp. 3.125% 12/1/30 7.300 7454
Aircastle Ltd. 5.000% 4/1/23 88 92
Aircastle Ltd. 4.400% 9/25/23 1,475 12,021
Aircastle Ltd. 4.125% 5/1/24 2,330 2,437
Aircastle Ltd. 4.250% 6/15/26 20,596 22,083
Alleghany Corp. 4.900% 9/15/44 6,000 7556
Alleghany Corp. 3.250% 8/15/51 10,965 10,907
Allied World Assurance Co. Holdings Ltd. 4.350% 10/29/25 10,461 11,221
Allstate Corp 3.150% 6/15/23 9,403 9,724
Allstate Corp 0.750% 12/15/25 3,355 3,271
Allstate Corp 3.280% 12/15/26 2,522 2,714
Allstate Corp 1.450% 12/15/30 7615 721
Allstate Corp. 5.350% 6/1/33 2,775 3,478
Allstate Corp. 5.550% 5/9/35 3,056 4,032
Allstate Corp. 5.950% 4/1/36 1,613 2,225
Allstate Corp. 4.500% 6/15/43 8,567 10,489
Allstate Corp. 4.200% 12/15/46 6,359 7,662
Allstate Corp. 3.850% 8/10/49 13,761 16,115
Allstate Corp. 5.750% 8/15/53 13,171 13,699
Allstate Corp. 6.500% 5/15/57 6,890 9,045
Ally Financial Inc. 1.450% 10/2/23 48,086 48,253
Ally Financial Inc. 3.875% 5/21/24 3,039 3,203
Ally Financial Inc. 5.125% 9/30/24 19,172 20,981
Ally Financial Inc. 4.625% 3/30/25 1,293 1,407
Ally Financial Inc. 5.800% 5/1/25 2,152 2,429
Ally Financial Inc. 2.200% 11/2/28 15,000 14,906
Ally Financial Inc. 8.000% 1/1/31 28,190 39,887
Ally Financial Inc. 8.000% 1/1/31 8,799 12,169
American Equity Investment Life Holding
Co. 5.000% 6/15/27 5,839 6,641
American Express Co. 2.650% 12/2/22 17888 18,228
American Express Co. 3.400% 2/27/23 18,168 18,692
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American Express Co. 3.700% 8/3/23 24,127 25,152
American Express Co. 0.750% 11/3/23 10,990 10,968
American Express Co. 3.400% 2/22/24 16,037 16,797
American Express Co. 2.500% 7/30/24 11,355 11,729
American Express Co. 3.000% 10/30/24 49,921 52,329
American Express Co. 3.625% 12/5/24 18,466 19,734
American Express Co. 4.200% 11/6/25 14,322 15,766
American Express Co. 3.125% 5/20/26 6,970 7392
American Express Co. 1.650% 11/4/26 14,715 14,754
American Express Co. 3.300% 5/3/27 27518 29,518
American Express Co. 4.050% 12/3/42 6,974 8,281
American Financial Group Inc. 3.500% 8/15/26 4,210 4,497
American Financial Group Inc. 5.250% 4/2/30 7500 8,967
American Financial Group Inc. 4.500% 6/15/47 7190 8,645
American International Group Inc. 4.125% 2/15/24 7901 8,390
American International Group Inc. 2.500% 6/30/25 32,824 33,876
American International Group Inc. 3.750% 7/10/25 18,399 19,729
American International Group Inc. 3.900% 4/1/26 14,477 15,716
American International Group Inc. 4.200% 4/1/28 11,257 12,593
American International Group Inc. 4.250% 3/15/29 3,225 3,683
American International Group Inc. 3.400% 6/30/30 23,178 25,130
American International Group Inc. 3.875% 1/15/35 15,098 16,784
American International Group Inc. 4.700% 7/10/35 8,864 10,692
American International Group Inc. 6.250% 5/1/36 10,906 15,116
American International Group Inc. 4.500% 7/16/44 14,234 17544
American International Group Inc. 4.800% 7/10/45 9,156 11,616
American International Group Inc. 4.750% 4/1/48 14,966 19,182
American International Group Inc. 5.750% 4/1/48 7.090 7977
American International Group Inc. 4.375% 6/30/50 6,424 8,000
American International Group Inc. 4.375% 1/15/55 8,843 10,883
American International Group Inc. 8.175% 5/15/58 5,279 7766
Ameriprise Financial Inc. 4.000% 10/15/23 18,114 19,088
Ameriprise Financial Inc. 3.700% 10/15/24 12,230 13,056
Ameriprise Financial Inc. 3.000% 4/2/25 1,988 2,077
Ameriprise Financial Inc. 2.875% 9/15/26 10,740 11,314
Andrew W Mellon Foundation 0.947% 8/1/27 2,260 2,188
Aon Corp. 8.205% 1/1/27 3,677 4,627
Aon Corp. 4.500% 12/15/28 10,351 11,802
Aon Corp. 3.750% 5/2/29 8,808 9,657
Aon Corp. 2.800% 5/15/30 20,131 20,748
Aon Corp. 6.250% 9/30/40 5,665 8,006
Aon Corp. 2.900% 8/23/51 7585 7315
Aon plc 4.000% 11/27/23 860 901
Aon plc 3.500% 6/14/24 16,820 17,684
Aon plc 3.875% 12/15/25 8,602 9,308
Aon plc 4.600% 6/14/44 10,217 12,5682
Aon plc 4.750% 5/15/45 2,052 2,559
Apollo Management Holdings LP 4.400% 5/27/26 150 166
Arch Capital Finance LLC 4.011% 12/15/26 11,651 12,798
Arch Capital Finance LLC 5.031% 12/15/46 4,707 6,102
Arch Capital Group Ltd. 7.350% 5/1/34 4,565 6,584
Arch Capital Group Ltd. 3.635% 6/30/50 11,760 12,595
Arch Capital Group US Inc. 5.144% 11/1/43 4,623 6,021
Ares Capital Corp. 3.500% 2/10/23 16,680 17,068
Ares Capital Corp. 4.200% 6/10/24 10,810 11,423
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Ares Capital Corp. 4.250% 3/1/25 9,485 10,044
Ares Capital Corp. 3.250% 7/15/25 12,5670 13,040
Ares Capital Corp. 3.875% 1/15/26 1,075 1,134
Ares Capital Corp. 2.150% 7/15/26 26,172 25,858
Ares Capital Corp. 3.200% 11/15/31 11,000 10,808
Arthur J Gallagher & Co. 2.400% 11/9/31 6,700 6,605
Arthur J Gallagher & Co. 3.500% 5/20/51 11,510 12,119
Arthur J Gallagher & Co. 3.050% 3/9/52 2,750 2,668
Aspen Insurance Holdings Ltd. 4.650% 11/15/23 10,990 11,658
Assurant Inc. 4.200% 9/27/23 2,185 2,296
Assurant Inc. 4.900% 3/27/28 3,029 3,464
Assurant Inc. 3.700% 2/22/30 4,800 5,094
Assurant Inc. 6.750% 2/15/34 1,103 1,439
Assured Guaranty US Holdings Inc. 5.000% 7/1/24 4,312 4,678
Assured Guaranty US Holdings Inc. 3.150% 6/15/31 2,875 3,005
Assured Guaranty US Holdings Inc. 3.600% 9/15/51 2,953 3,076
Athene Holding Ltd. 4.125% 1/12/28 13,054 14,291
Athene Holding Ltd. 6.150% 4/3/30 17,001 21,032
Athene Holding Ltd. 3.500% 1/15/31 11,105 11,720
Athene Holding Ltd. 3.950% 5/25/51 19,261 21,096
Athene Holding Ltd. 3.450% 5/15/52 8,025 8,075
3 Australia & New Zealand Banking Group Ltd. 3.700% 11/16/25 12,802 13,904
AXA SA 8.600% 12/15/30 21,846 31,650
AXIS Specialty Finance LLC 3.900% 7/15/29 3,000 3,272
3 AXIS Specialty Finance LLC 4.900% 1/15/40 3,210 3,368
AXIS Specialty Finance plc 4.000% 12/6/27 165,114 16,466
Bain Capital Specialty Finance Inc. 2.950% 3/10/26 4,191 4,181
Bain Capital Specialty Finance Inc. 2.550% 10/13/26 3,275 3,181
Banco Santander SA 3.125% 2/23/23 13,008 13,318
Banco Santander SA 3.848% 4/12/23 11,652 12,060
Banco Santander SA 2.706% 6/27/24 10,805 11,178
Banco Santander SA 2.746% 5/28/25 10,816 11,188
Banco Santander SA 5.179% 11/19/25 19,236 21,380
Banco Santander SA 1.849% 3/25/26 1,810 1,800
Banco Santander SA 4.250% 4/11/27 10,940 12,027
Banco Santander SA 3.800% 2/23/28 10,963 11,875
Banco Santander SA 4.379% 4/12/28 12,000 13,439
Banco Santander SA 3.306% 6/27/29 11,764 12,502
Banco Santander SA 3.490% 5/28/30 11,5692 12,273
Banco Santander SA 2.749% 12/3/30 16,682 16,314
Banco Santander SA 2.958% 3/25/31 12,318 12,563
3 Bank of America Corp. 3.300% 1/11/23 49,795 51,148
Bank of America Corp. 4.100% 7/24/23 14,851 15,607
3 Bank of America Corp. 3.004% 12/20/23 169,353 172,858
3 Bank of America Corp. 4.125% 1/22/24 19,774 21,015
3 Bank of America Corp. 3.550% 3/5/24 32,725 33,702
3 Bank of America Corp. 4.000% 4/1/24 6,433 6,838
3 Bank of America Corp. 1.486% 5/19/24 6,301 6,347
3 Bank of America Corp. 0.523% 6/14/24 34,785 34,5649
3 Bank of America Corp. 3.864% 7/23/24 17790 18,638
3 Bank of America Corp. 4.200% 8/26/24 54,749 58,667
3 Bank of America Corp. 0.810% 10/24/24 49,597 49,261
3 Bank of America Corp. 4.000% 1/22/25 47147 50,417
3 Bank of America Corp. 3.458% 3/15/25 28,235 29,634
3 Bank of America Corp. 3.950% 4/21/25 40,042 42,814
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Bank of America Corp. 0.976% 4/22/25 55,150 54,706

3 Bank of America Corp. 3.875% 8/1/25 2,853 3,096
3 Bank of America Corp. 3.093% 10/1/25 43,094 44,867
3 Bank of America Corp. 2.456% 10/22/25 22,025 22,618
3 Bank of America Corp. 1.530% 12/6/25 13,700 13,735
3 Bank of America Corp. 3.366% 1/23/26 34,091 35,887
3 Bank of America Corp. 2.015% 2/13/26 17015 17,240
3 Bank of America Corp. 4.450% 3/3/26 31,174 34,352
3 Bank of America Corp. 3.500% 4/19/26 21,970 23,672
3 Bank of America Corp. 1.319% 6/19/26 13,672 13,530
Bank of America Corp. 6.220% 9/15/26 1,616 1,794

3 Bank of America Corp. 4.250% 10/22/26 31,703 35,001
3 Bank of America Corp. 1.197 % 10/24/26 19,550 19,167
3 Bank of America Corp. 3.559% 4/23/27 34,375 36,781
Bank of America Corp. 1.734% 7/22/27 71,342 70,803

3 Bank of America Corp. 3.248% 10/21/27 43,631 46,515
3 Bank of America Corp. 4.183% 11/25/27 42,150 46,141
3 Bank of America Corp. 3.824% 1/20/28 30,799 33,375
3 Bank of America Corp. 3.705% 4/24/28 18,760 20,371
3 Bank of America Corp. 3.593% 7/21/28 62,233 66,983
3 Bank of America Corp. 3.419% 12/20/28 103,251 110,340
3 Bank of America Corp. 3.970% 3/5/29 21,792 23,861
3 Bank of America Corp. 2.087% 6/14/29 60,260 59,908
3 Bank of America Corp. 4.271% 7/23/29 85,789 95,636
3 Bank of America Corp. 3.974% 2/7/30 6,567 7243
3 Bank of America Corp. 3.194% 7/23/30 27145 28,625
3 Bank of America Corp. 2.884% 10/22/30 4,791 4,945
3 Bank of America Corp. 2.496% 2/13/31 92,960 93,297
3 Bank of America Corp. 2.592% 4/29/31 63,534 64,150
3 Bank of America Corp. 1.898% 7/23/31 2,087 2,001
3 Bank of America Corp. 1.922% 10/24/31 36,546 35,025
Bank of America Corp. 2.687% 4/22/32 93,765 95,242
Bank of America Corp. 2.299% 7/21/32 67556 66,342
Bank of America Corp. 2.572% 10/20/32 46,683 46,909
Bank of America Corp. 2.482% 9/21/36 26,300 25,455
Bank of America Corp. 6.110% 1/29/37 20,570 27687

3 Bank of America Corp. 4.244% 4/24/38 33,968 39,799
Bank of America Corp. 7750% 5/14/38 27401 42,969

3 Bank of America Corp. 4.078% 4/23/40 3751 43,025
3 Bank of America Corp. 2.676% 6/19/41 89,377 85,924
3 Bank of America Corp. 5.875% 2/7/42 18,248 25,849
Bank of America Corp. 3311 % 4/22/42 55,475 58,297

3 Bank of America Corp. 5.000% 1/21/44 30,422 39,978
3 Bank of America Corp. 4.875% 4/1/44 7.386 9,621
3 Bank of America Corp. 4.750% 4/21/45 5,930 7391
3 Bank of America Corp. 4.443% 1/20/48 9,193 11,414
3 Bank of America Corp. 3.946% 1/23/49 10,858 12,668
3 Bank of America Corp. 4.330% 3/15/50 36,860 45,631
3 Bank of America Corp. 4.083% 3/20/51 97763 117499
3 Bank of America Corp. 2.831% 10/24/51 350 343
3 Bank of America Corp. 3.483% 3/13/52 1,050 1,157
Bank of America Corp. 2.972% 7/21/52 37576 37735

3 Bank of America NA 6.000% 10/15/36 17,397 23,774
Bank of Montreal 0.450% 12/8/23 6,500 6,437

3 Bank of Montreal 3.300% 2/5/24 17,585 18,390
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3 Bank of Montreal 2.500% 6/28/24 11,375 11,738
3 Bank of Montreal 0.625% 7/9/24 5,585 5,608
3 Bank of Montreal 1.850% 5/1/25 27477 27,906
3 Bank of Montreal 4.338% 10/5/28 5,000 5,251
3 Bank of Montreal 3.803% 12/15/32 26,015 27857
3 Bank of New York Mellon Corp. 1.850% 1/27/23 2,823 2,858
3 Bank of New York Mellon Corp. 2.950% 1/29/23 12,507 12,785
3 Bank of New York Mellon Corp. 3.500% 4/28/23 8,346 8,649
3 Bank of New York Mellon Corp. 3.450% 8/11/23 8,620 8,989
3 Bank of New York Mellon Corp. 2.200% 8/16/23 12,906 13,188
3 Bank of New York Mellon Corp. 3.650% 2/4/24 8,585 9,042
Bank of New York Mellon Corp. 3.400% 5/15/24 1,578 1,661
3 Bank of New York Mellon Corp. 3.250% 9/11/24 17,006 17912
3 Bank of New York Mellon Corp. 2.100% 10/24/24 8,069 8,286
3 Bank of New York Mellon Corp. 3.000% 2/24/25 14,259 14,979
3 Bank of New York Mellon Corp. 1.600% 4/24/25 4,114 4,145
3 Bank of New York Mellon Corp. 3.950% 11/18/25 8,062 8,798
3 Bank of New York Mellon Corp. 2.800% 5/4/26 28,092 29,500
3 Bank of New York Mellon Corp. 2.450% 8/17/26 18,020 18,720
3 Bank of New York Mellon Corp. 3.250% 5/16/27 26,698 28,794
3 Bank of New York Mellon Corp. 3.400% 1/29/28 6,571 7134
3 Bank of New York Mellon Corp. 3.442% 2/7/28 16,826 18,164
3 Bank of New York Mellon Corp. 3.000% 10/30/28 6,940 7,356
3 Bank of New York Mellon Corp. 3.300% 8/23/29 4,850 5,223
Bank of Nova Scotia 2.375% 1/18/23 7125 7253
Bank of Nova Scotia 1.950% 2/1/23 25,056 25,391
Bank of Nova Scotia 1.625% 5/1/23 1,346 1,361
Bank of Nova Scotia 0.400% 9/15/23 11,877 11,789
Bank of Nova Scotia 3.400% 2/11/24 13,311 13,956
Bank of Nova Scotia 0.700% 4/15/24 15,219 15,073
Bank of Nova Scotia 0.650% 7/31/24 173 171
Bank of Nova Scotia 2.200% 2/3/25 42,048 43,068
Bank of Nova Scotia 1.300% 6/11/25 30,025 29,876
Bank of Nova Scotia 4.500% 12/16/25 33,787 37,188
Bank of Nova Scotia 2.700% 8/3/26 21,723 22,669
Bank of Nova Scotia 1.300% 9/15/26 13,965 13,717
3 Barclays Bank plc 3.750% 5/15/24 1,600 1,698
Barclays plc 3.684% 1/10/23 17267 17275
3 Barclays plc 4.338% 5/16/24 24,761 25,790
Barclays plc 4.375% 9/11/24 1,135 1,212
Barclays plc 1.007% 12/10/24 21,000 20,845
Barclays plc 3.650% 3/16/25 40,737 43,073
3 Barclays plc 3.932% 5/7/25 12,320 12,967
Barclays plc 4.375% 1/12/26 29,610 32,349
3 Barclays plc 2.852% 5/7/26 32,233 33,227
Barclays plc 5.200% 5/12/26 17814 19,933
Barclays plc 4.337% 1/10/28 15,664 17145
Barclays plc 4.836% 5/9/28 35,735 39,284
3 Barclays plc 4.972% 5/16/29 24,185 27674
3 Barclays plc 5.088% 6/20/30 16,215 18,354
Barclays plc 2.645% 6/24/31 28,006 27947
Barclays plc 2.667% 3/10/32 10,075 9,994
Barclays plc 2.894% 11/24/32 10,000 10,050
Barclays plc 3.564% 9/23/35 24,335 24,917
Barclays plc 3.811% 3/10/42 5,555 5,899
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Barclays plc 5.250% 8/17/45 11,623 15,427
Barclays plc 4.950% 1/10/47 20,933 27119
Berkshire Hathaway Finance Corp. 1.850% 3/12/30 2,025 2,009
Berkshire Hathaway Finance Corp. 5.750% 1/15/40 4,246 6,027
Berkshire Hathaway Finance Corp. 4.400% 5/15/42 11,509 14,102
Berkshire Hathaway Finance Corp. 4.300% 5/15/43 8,808 10,593
Berkshire Hathaway Finance Corp. 4.200% 8/15/48 41,648 50,581
Berkshire Hathaway Finance Corp. 4.250% 1/15/49 39,174 48,073
Berkshire Hathaway Finance Corp. 2.850% 10/15/50 34,028 33,615
Berkshire Hathaway Finance Corp. 2.500% 1/15/51 5,216 4,854
Berkshire Hathaway Inc. 3.000% 2/11/23 1,098 1,126
Berkshire Hathaway Inc. 2.750% 3/15/23 16,620 16,981
Berkshire Hathaway Inc. 3.125% 3/15/26 29,454 31,466
Berkshire Hathaway Inc. 4.500% 2/11/43 3,424 4,232
BGC Partners Inc. 3.750% 10/1/24 8,029 8,373
BlackRock Inc. 3.500% 3/18/24 19,134 20,231
BlackRock Inc. 3.200% 3/15/27 2,910 3,142
BlackRock Inc. 3.250% 4/30/29 7744 8,431
BlackRock Inc. 2.400% 4/30/30 14,185 14,571
BlackRock Inc. 1.900% 1/28/31 13,537 13,347
BlackRock Inc. 2.100% 2/25/32 12,810 12,712

7 Blackstone Private Credit Fund 2.625% 12/15/26 7071 6,900
7 Blackstone Private Credit Fund 3.250% 3/15/27 9,795 9,807
Blackstone Secured Lending Fund 3.625% 1/15/26 9,725 10,248
Blackstone Secured Lending Fund 2.750% 9/16/26 6,090 6,087

7 Blackstone Secured Lending Fund 2.850% 9/30/28 3,563 3,476
3 BNP Paribas SA 3.250% 3/3/23 22,613 23,281
3 BNP Paribas SA 4.250% 10/15/24 2,750 2,965
7 BPCE SA 3.000% 5/22/22 5,500 5,653
BPCE SA 4.000% 4/15/24 22,515 23,971

3 BPCESA 3.375% 12/2/26 5,000 5,363
Brighthouse Financial Inc. 5.625% 5/15/30 6,919 8,260
Brighthouse Financial Inc. 4.700% 6/22/47 6,346 6,968
Brighthouse Financial Inc. 3.850% 12/22/51 8,250 8,186
Brookfield Asset Management Inc. 4.000% 1/15/25 8,076 8,645
Brookfield Finance Inc. 4.000% 4/1/24 11,231 11,862
Brookfield Finance Inc. 4.250% 6/2/26 2,500 2,753
Brookfield Finance Inc. 3.900% 1/25/28 2,735 3,003
Brookfield Finance Inc. 4.850% 3/29/29 22,402 25,823
Brookfield Finance Inc. 4.350% 4/15/30 12,040 13,5670
Brookfield Finance Inc. 2.724% 4/15/31 7350 7421
Brookfield Finance Inc. 4.700% 9/20/47 11,912 14,652
Brookfield Finance Inc. 3.500% 3/30/51 2,500 2,636
Brookfield Finance LLC 3.450% 4/15/50 9,296 9,631
Brown & Brown Inc. 4.200% 9/15/24 5,500 5,870
Brown & Brown Inc. 4.500% 3/15/29 7981 9,035
Brown & Brown Inc. 2.375% 3/15/31 15,920 15,605
Business Development Corp. of America 3.250% 3/30/26 4,175 4,168
Canadian Imperial Bank of Commerce 0.450% 6/22/23 15,000 14,897
Canadian Imperial Bank of Commerce 0.950% 6/23/23 14,925 14,937

3 Canadian Imperial Bank of Commerce 3.500% 9/13/23 13,750 14,375
Canadian Imperial Bank of Commerce 0.500% 12/14/23 8,150 8,052
Canadian Imperial Bank of Commerce 3.100% 4/2/24 15,148 15,802
Canadian Imperial Bank of Commerce 1.000% 10/18/24 4,050 4,013
Canadian Imperial Bank of Commerce 2.250% 1/28/25 15,195 15,543
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Canadian Imperial Bank of Commerce 0.950% 10/23/25 744 728
Canadian Imperial Bank of Commerce 1.250% 6/22/26 19,510 19,029
Capital One Bank USA NA 3.375% 2/15/23 29,521 30,330
Capital One Bank USA NA 2.280% 1/28/26 567 578
Capital One Financial Corp. 3.200% 1/30/23 18,187 18,635
Capital One Financial Corp. 2.600% 5/11/23 11,902 12,154
Capital One Financial Corp. 3.500% 6/15/23 6,114 6,336
Capital One Financial Corp. 3.900% 1/29/24 8,110 8,543
Capital One Financial Corp. 3.750% 4/24/24 10,216 10,773
Capital One Financial Corp. 3.300% 10/30/24 21,342 22,497
Capital One Financial Corp. 3.200% 2/5/25 1,719 12,308
Capital One Financial Corp. 4.250% 4/30/25 9,704 10,503
Capital One Financial Corp. 4.200% 10/29/25 18,927 20,580
Capital One Financial Corp. 3.750% 7/28/26 37130 39,781
Capital One Financial Corp. 3.750% 3/9/27 38,581 41,830
Capital One Financial Corp. 3.650% 5/11/27 9,609 10,373
Capital One Financial Corp. 1.878% 11/2/27 3,977 3,960
Capital One Financial Corp. 3.800% 1/31/28 27378 29,815
Capital One Financial Corp. 2.618% 11/2/32 7000 6,971
Cboe Global Markets Inc. 3.650% 112/27 8,269 8,968
Cboe Global Markets Inc. 1.625% 12/15/30 7000 6,651
Charles Schwab Corp. 3.225% 9/1/22 3,955 4,022
Charles Schwab Corp. 2.650% 1/25/23 6,102 6,220
Charles Schwab Corp. 3.550% 2/1/24 10,871 11,415
Charles Schwab Corp. 0.750% 3/18/24 1,265 1,259
Charles Schwab Corp. 3.750% 4/1/24 168 177
Charles Schwab Corp. 3.000% 3/10/25 955 1,001
Charles Schwab Corp. 4.200% 3/24/25 7400 8,049
Charles Schwab Corp. 3.625% 4/1/25 7980 8,504
Charles Schwab Corp. 3.850% 5/21/25 6,582 7094
Charles Schwab Corp. 3.450% 2/13/26 6,835 7338
Charles Schwab Corp. 0.900% 3/11/26 19,153 18,717
Charles Schwab Corp. 1.150% 5/13/26 19,315 19,068
Charles Schwab Corp. 3.200% 3/2/27 13,840 14,815
Charles Schwab Corp. 3.300% a4/1/27 11,895 12,767
Charles Schwab Corp. 3.200% 1/25/28 7226 7767
Charles Schwab Corp. 2.000% 3/20/28 758 767
Charles Schwab Corp 4.000% 2/1/29 9,153 10,268
Charles Schwab Corp. 3.250% 5/22/29 9,067 9,744
Charles Schwab Corp. 2.750% 10/1/29 8,410 8,798
Charles Schwab Corp. 1.650% 3/11/31 13,815 13,271
Charles Schwab Corp. 2.300% 5/13/31 16,562 16,724
Charles Schwab Corp. 1.950% 12/1/31 10,590 10,402
Chubb Corp. 6.000% 5/11/37 5,560 7906
Chubb Corp. 6.500% 5/15/38 5,967 8,911
Chubb INA Holdings Inc. 2.700% 3/13/23 12,633 12,937
Chubb INA Holdings Inc. 3.350% 5/15/24 7180 7577
Chubb INA Holdings Inc. 3.150% 3/15/25 16,598 17,551
Chubb INA Holdings Inc. 3.350% 5/3/26 21,732 23,338
Chubb INA Holdings Inc. 1.375% 9/15/30 17,774 16,739
Chubb INA Holdings Inc. 6.700% 5/15/36 2,450 3,687
Chubb INA Holdings Inc. 4.150% 3/13/43 5,033 6,034
Chubb INA Holdings Inc. 4.350% 11/3/45 31,926 39,675
Chubb INA Holdings Inc. 2.850% 12/15/51 4,915 4,944
Chubb INA Holdings Inc. 3.050% 12/15/61 3,100 3,164
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Cl Financial Corp. 3.200% 12/17/30 10,695 10,993

Cl Financial Corp. 4.100% 6/15/51 7,600 8,243

3 Cincinnati Financial Corp. 6.920% 5/15/28 4,281 5,492
Cincinnati Financial Corp. 6.125% 11/1/34 2,170 2,950

3 Citibank NA 3.650% 1/23/24 5,31 5,596
Citigroup Inc. 3.375% 3/1/23 6,693 6,888
Citigroup Inc. 3.500% 5/15/23 20,658 21,363
Citigroup Inc. 3.875% 10/25/23 15,805 16,658

3 Citigroup Inc. 1.678% 5/15/24 33,001 33,361
3 Citigroup Inc. 4.044% 6/1/24 40,579 42,324
Citigroup Inc. 3.750% 6/16/24 21,943 23,292
Citigroup Inc. 4.000% 8/5/24 19,299 20,545
Citigroup Inc. 0.776% 10/30/24 15,755 15,654
Citigroup Inc. 3.875% 3/26/25 15,461 16,482

3 Citigroup Inc. 3.352% 4/24/25 32,914 34,382
Citigroup Inc. 3.300% 4/27/25 4,915 5,223
Citigroup Inc. 0.981% 5/1/25 16,705 16,585
Citigroup Inc. 4.400% 6/10/25 54,527 59,416
Citigroup Inc. 5.500% 9/13/25 19,967 22,575
Citigroup Inc. 1.281% 11/3/25 4,875 4,865
Citigroup Inc. 3.700% 1/12/26 24,361 26,337
Citigroup Inc. 4.600% 3/9/26 27130 29,957

3 Citigroup Inc. 3.106% 4/8/26 49,039 51,414
Citigroup Inc. 3.400% 5/1/26 15,405 16,523
Citigroup Inc. 3.200% 10/21/26 67710 71,771
Citigroup Inc. 4.300% 11/20/26 3,639 3,916
Citigroup Inc. 1.462% 6/9/27 494 485
Citigroup Inc. 4.450% 9/29/27 62,797 70,019

3 Citigroup Inc. 3.887% 1/10/28 17,256 18,711
3 Citigroup Inc. 3.668% 7/24/28 47,465 51,194
Citigroup Inc. 4.125% 7/25/28 10,938 12,022

3 Citigroup Inc. 3.520% 10/27/28 28,208 30,247
3 Citigroup Inc. 4.075% 4/23/29 18,748 20,672
3 Citigroup Inc. 3.980% 3/20/30 20,278 22,369
3 Citigroup Inc. 2.976% 11/5/30 18,979 19,721
3 Citigroup Inc. 2.666% 1/29/31 27983 28,413
3 Citigroup Inc. 4.412% 3/31/31 61,084 69,795
3 Citigroup Inc. 2.572% 6/3/31 24,055 24,254
Citigroup Inc. 6.625% 6/15/32 13,243 17,560
Citigroup Inc. 2.520% 11/3/32 17820 17826
Citigroup Inc. 5.875% 2/22/33 4,362 5,538
Citigroup Inc. 6.000% 10/31/33 12,130 15,710
Citigroup Inc. 6.125% 8/25/36 14,653 19,947

3 Citigroup Inc. 3.878% 1/24/39 22,963 26,044
Citigroup Inc. 8.125% 7/15/39 30,750 52,174

3 Citigroup Inc. 5.316% 3/26/41 12,415 16,352
Citigroup Inc. 5.8756% 1/30/42 6,140 8,684
Citigroup Inc. 6.675% 9/13/43 6,145 9,240
Citigroup Inc. 4.950% 11/7/43 5,019 5,960
Citigroup Inc. 5.300% 5/6/44 22,275 29,132
Citigroup Inc. 4.650% 7/30/45 11,258 14,225
Citigroup Inc. 4.750% 5/18/46 39,374 48,737

3 Citigroup Inc. 4.281% 4/24/48 12,628 15,326
Citigroup Inc. 4.650% 7/23/48 19,076 24,576

3 Citizens Bank NA 3.700% 3/29/23 9,820 10,134
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Citizens Bank NA 3.750% 2/18/26 5,675 6,118
Citizens Financial Group Inc. 2.850% 7/127/26 32,769 34,164
Citizens Financial Group Inc. 2.500% 2/6/30 5,696 5,726
Citizens Financial Group Inc. 3.250% 4/30/30 3,292 3,489
Citizens Financial Group Inc. 4.300% 2/11/31 5,250 5,501
Citizens Financial Group Inc. 2.638% 9/30/32 11,716 11,612
CME Group Inc. 3.000% 3/15/25 9,861 10,367
CME Group Inc. 3.750% 6/15/28 1,048 1,164
CME Group Inc. 5.300% 9/15/43 1,487 15,998
CME Group Inc. 4.150% 6/15/48 9,475 12,244
CNA Financial Corp. 3.950% 5/15/24 6,479 6,839
CNA Financial Corp. 4.500% 3/1/26 3,624 3,995
CNA Financial Corp. 3.450% 8/15/27 9,790 10,547
CNA Financial Corp. 3.900% 5/1/29 2,695 2,985
CNA Financial Corp. 2.050% 8/15/30 4,030 3,906
CNO Financial Group Inc. 5.250% 5/30/29 8,337 9,576
Comerica Bank 2.500% 7/23/24 2,373 2,451
Comerica Bank 4.000% 7/27/25 3,261 3,623
Comerica Inc. 3.700% 7/31/23 20,989 21,842
Comerica Inc. 4.000% 2/1/29 1,443 1,614
Commonwealth Bank of Australia 2.750% 3/10/22 15,000 15,060
Cooperatieve Rabobank UA 2.750% 1/10/23 5,975 6,108
Cooperatieve Rabobank UA 0.375% 1/12/24 15,900 15,703
Cooperatieve Rabobank UA 3.375% 5/21/25 23,030 24,563
Cooperatieve Rabobank UA 4.375% 8/4/25 16,153 17525
Cooperatieve Rabobank UA 3.750% 7/21/26 19,013 20,465
Cooperatieve Rabobank UA 5.250% 5/24/41 13,836 19,322
Cooperatieve Rabobank UA 5.750% 12/1/43 16,104 22,455
Cooperatieve Rabobank UA 5.250% 8/4/45 19,036 25,388
Credit Suisse AG 1.000% 5/5/23 27,013 27083
Credit Suisse AG 0.495% 2/2/24 5,339 5,275
Credit Suisse AG 3.625% 9/9/24 24,380 25,862
Credit Suisse AG 2.950% 4/9/25 2,210 2,314
Credit Suisse AG 1.250% 8/7/26 6,920 6,748
Credit Suisse Group AG 3.574% 1/9/23 8,685 8,689
Credit Suisse Group AG 3.800% 6/9/23 17471 18,109
Credit Suisse Group AG 3.750% 3/26/25 64,499 68,511
Credit Suisse Group AG 4.550% 4/17/26 14,949 16,463
Credit Suisse Group AG 4.282% 1/9/28 20,250 22,026
Credit Suisse Group AG 4.194% 4/1/31 3,250 3,586
Credit Suisse Group AG 4.875% 5/15/45 24,291 30,723
Credit Suisse USA Inc. 7125% 7/15/32 14,179 20,176
Deutsche Bank AG 3.950% 2/27/23 23,225 23,955
Deutsche Bank AG 0.962% 11/8/23 12,450 12,419
Deutsche Bank AG 3.700% 5/30/24 30,350 31,811
Deutsche Bank AG 3.700% 5/30/24 799 838
Deutsche Bank AG 2.222% 9/18/24 50 51
Deutsche Bank AG 1.447 % 4/1/25 5,000 4,971
Deutsche Bank AG 3.961% 11/26/25 350 370
Deutsche Bank AG 4.100% 1/13/26 9,045 9,687
Deutsche Bank AG 2.129% 11/24/26 15,710 15,690
Deutsche Bank AG 231 % 11/16/27 14,000 13,997
Deutsche Bank AG 3.035% 5/28/32 204 205
Discover Bank 3.350% 2/6/23 13,203 13,621
Discover Bank 4.200% 8/8/23 24,513 25,725
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Discover Bank 2.450% 9/12/24 16,291 16,672

3 Discover Bank 4.250% 3/13/26 12,699 13,869
3 Discover Bank 3.450% 7/27/26 18,490 19,687
3 Discover Bank 4.682% 8/9/28 7767 8,121
3 Discover Bank 4.650% 9/13/28 16,397 18,628
3 Discover Bank 2.700% 2/6/30 4,116 4,170
Discover Financial Services 3.950% 11/6/24 7625 8,116
Discover Financial Services 3.750% 3/4/25 10,684 11,313
Discover Financial Services 4.500% 1/30/26 17,848 19,548
Discover Financial Services 4.100% 2/9/27 26,058 28,371
E*TRADE Financial Corp. 3.800% 8/24/27 7675 8,335
E*TRADE Financial Corp. 4.500% 6/20/28 5,225 5,886
Eaton Vance Corp. 3.625% 6/15/23 3,750 3,891
Eaton Vance Corp. 3.500% 4/6/27 4,605 4,935
Enstar Group Ltd. 4.950% 6/1/29 11,862 13,254
Enstar Group Ltd. 3.100% 9/1/31 5,000 4,895
Equitable Holdings Inc. 3.900% 4/20/23 3,112 3,224
Equitable Holdings Inc. 7.000% 4/1/28 4,300 5,419
Equitable Holdings Inc. 4.350% 4/20/28 17566 19,679
Equitable Holdings Inc. 5.000% 4/20/48 24,687 30,896
Everest Reinsurance Holdings Inc. 4.868% 6/1/44 4,775 5,994
Everest Reinsurance Holdings Inc. 3.500% 10/15/50 13,310 13,990
Everest Reinsurance Holdings Inc. 3.125% 10/15/52 12,770 12,515
Fairfax Financial Holdings Ltd. 4.850% 4/17/28 10,310 11,503
Fairfax Financial Holdings Ltd. 4.625% 4/29/30 6,618 7416
Fairfax Financial Holdings Ltd. 3.375% 3/3/31 1,850 1,906
Fidelity National Financial Inc. 3.400% 6/15/30 12,391 13,106
Fidelity National Financial Inc. 2.450% 3/15/31 8,833 8,715
Fidelity National Financial Inc. 3.200% 9/17/51 12,200 11,708
Fifth Third Bancorp 1.625% 5/5/23 2,686 2,71

Fifth Third Bancorp 4.300% 1/16/24 14,590 15,433
Fifth Third Bancorp 3.650% 1/25/24 41,714 43,732
Fifth Third Bancorp 2.375% 1/28/25 24,506 25,151
Fifth Third Bancorp 2.550% 5/5/27 13,233 13,681
Fifth Third Bancorp 1.707% 1/1/27 7,085 7,007

Fifth Third Bancorp 3.950% 3/14/28 15,424 17031

Fifth Third Bancorp 8.250% 3/1/38 12,537 20,573

3 Fifth Third Bank NA 1.800% 1/30/23 7573 7,650
3 Fifth Third Bank NA 3.950% 7/28/25 12,659 13,776
3 Fifth Third Bank NA 3.850% 3/15/26 11,708 12,643
3 Fifth Third Bank NA 2.250% 2/1/27 6,845 7,005
First American Financial Corp. 4.600% 11/15/24 5,160 5,694
First American Financial Corp. 2.400% 8/15/31 9,493 9,297
First Horizon Corp. 4.000% 5/26/25 4,550 4,868

3 First Republic Bank 1.912% 2/12/24 3,925 3,968
3 First Republic Bank 4.375% 8/1/46 3,260 3,913
3 First Republic Bank 4.625% 2/13/47 3,889 4,900
Franklin Resources Inc. 2.850% 3/30/25 6,177 6,462
Franklin Resources Inc. 1.600% 10/30/30 6,253 5,902
Franklin Resources Inc. 2.950% 8/12/51 4,825 4,676

FS KKR Capital Corp. 4.625% 7/15/24 7599 8,011

FS KKR Capital Corp. 4.125% 2/1/25 6,156 6,447

FS KKR Capital Corp. 3.400% 1/15/26 14,223 14,498

FS KKR Capital Corp. 3.125% 10/12/28 4,000 3,987
GATX Corp. 4.350% 2/15/24 129 137
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GATX Corp. 3.250% 3/30/25 5,106 5,343
GATX Corp. 3.250% 9/15/26 3,315 3,489
GATX Corp. 3.850% 3/30/27 8,875 9,601
GATX Corp. 3.500% 3/15/28 7225 7,740
GATX Corp. 4.550% 11/7/28 6,050 6,900
GATX Corp. 4.700% 4/1/29 3,825 4,404
GATX Corp. 4.000% 6/30/30 4,335 4,800
GATX Corp. 1.900% 6/1/31 5,950 5,654
GATX Corp. 5.200% 3/15/44 1,347 1,705
GATX Corp. 4.500% 3/30/45 1,952 2,269
GATX Corp. 3.100% 6/1/51 7242 7,059
GE Capital Funding LLC 3.450% 5/15/25 17761 18,621
GE Capital Funding LLC 4.550% 5/15/32 12,325 14,568
GE Capital International Funding Co.

Unlimited Co. 4.418% 11/15/35 117,037 140,368
Globe Life Inc. 4.550% 9/15/28 6,187 7,031
Globe Life Inc. 2.150% 8/15/30 6,075 5,992
Goldman Sachs BDC Inc. 3.750% 2/10/25 3,575 3,747
Goldman Sachs BDC Inc. 2.875% 1/15/26 8,250 8,455
Goldman Sachs Capital | 6.345% 2/15/34 13,437 18,550
Goldman Sachs Group Inc. 3.625% 1/22/23 17,086 17,583
Goldman Sachs Group Inc. 0.481% 1/27/23 43,762 43,642
Goldman Sachs Group Inc. 3.200% 2/23/23 32,149 32,967
Goldman Sachs Group Inc. 0.523% 3/8/23 4,475 4,462
Goldman Sachs Group Inc. 1.217% 12/6/23 25,330 25,389
Goldman Sachs Group Inc. 3.625% 2/20/24 23,330 24,471
Goldman Sachs Group Inc. 4.000% 3/3/24 51,114 54,223
Goldman Sachs Group Inc. 0.673% 3/8/24 15,501 15,439
Goldman Sachs Group Inc. 3.850% 7/8/24 11,302 11,954
Goldman Sachs Group Inc. 0.657% 9/10/24 10,710 10,627
Goldman Sachs Group Inc. 0.925% 10/21/24 21,345 21,254
Goldman Sachs Group Inc. 3.500% 1/23/25 38,817 40,945
Goldman Sachs Group Inc. 3.500% 4/1/25 4,928 5,216
Goldman Sachs Group Inc. 3.750% 5/22/25 25,045 26,734
Goldman Sachs Group Inc. 3.272% 9/29/25 61,286 64,287
Goldman Sachs Group Inc. 4.250% 10/21/25 22,361 24,399
Goldman Sachs Group Inc. 3.750% 2/25/26 34,109 36,700
Goldman Sachs Group Inc. 3.500% 11/16/26 47783 50,957
Goldman Sachs Group Inc. 1.093% 12/9/26 18,769 18,287
Goldman Sachs Group Inc. 5.950% 1/15/27 20,266 23,897
Goldman Sachs Group Inc. 3.850% 1/26/27 38,288 41,223
Goldman Sachs Group Inc. 1.431% 3/9/27 7660 7503
Goldman Sachs Group Inc. 1.542% 9/10/27 6,150 6,029
Goldman Sachs Group Inc. 1.948% 10/21/27 30,751 30,649
Goldman Sachs Group Inc. 3.691% 6/5/28 34,925 37693
Goldman Sachs Group Inc. 3.814% 4/23/29 85,013 92,629
Goldman Sachs Group Inc. 4.223% 5/1/29 21,559 23,957
Goldman Sachs Group Inc. 2.600% 2/7/30 4,525 4,600
Goldman Sachs Group Inc. 3.800% 3/15/30 71,424 78,553
Goldman Sachs Group Inc. 1.992% 1/27/32 35,291 33,778
Goldman Sachs Group Inc. 2.615% 4/22/32 66,588 66,926
Goldman Sachs Group Inc. 2.383% 7/21/32 24,000 23,633
Goldman Sachs Group Inc. 2.650% 10/21/32 40,250 40,517
Goldman Sachs Group Inc. 6.125% 2/15/33 3,506 4,613
Goldman Sachs Group Inc. 6.450% 5/1/36 20,314 27741
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Goldman Sachs Group Inc. 6.750% 10/1/37 49,730 70,513

3 Goldman Sachs Group Inc. 4.017% 10/31/38 59,554 68,108
3 Goldman Sachs Group Inc. 4.41% 4/23/39 57275 68,308
Goldman Sachs Group Inc. 6.250% 2/1/41 16,793 24,392
Goldman Sachs Group Inc. 3.210% 4/22/42 29,331 30,367

3 Goldman Sachs Group Inc. 4.800% 7/8/44 23,942 30,544
Goldman Sachs Group Inc. 5.150% 5/22/45 34,129 44,291
Goldman Sachs Group Inc. 4.750% 10/21/45 1,462 1,884
Golub Capital BDC Inc. 3.375% 4/15/24 712 7,298
Golub Capital BDC Inc. 2.500% 8/24/26 2,677 2,633
Hanover Insurance Group Inc. 4.500% 4/15/26 5,755 6,302
Hanover Insurance Group Inc. 2.500% 9/1/30 975 972
Hartford Financial Services Group Inc. 2.800% 8/19/29 6,220 6,448
Hartford Financial Services Group Inc. 5.950% 10/15/36 4,545 6,138
Hartford Financial Services Group Inc. 6.100% 10/1/41 5,901 8,267
Hartford Financial Services Group Inc. 4.300% 4/15/43 7465 8,745
Hartford Financial Services Group Inc. 4.400% 3/15/48 2,500 3,075
Hartford Financial Services Group Inc. 3.600% 8/19/49 17606 19,269
Hartford Financial Services Group Inc. 2.900% 9/15/51 5,400 5,318

3 HSBC Bank USA NA 5.875% 1/1/34 2,413 3,094
3 HSBC Bank USA NA 5.625% 8/15/35 55 70
3 HSBC Bank USA NA 7.000% 1/15/39 9,259 14,388
HSBC Holdings plc 3.600% 5/25/23 28,265 29,319
HSBC Holdings plc 4.250% 3/14/24 33,839 35,749

3 HSBC Holdings plc 3.950% 5/18/24 21,830 22,648
HSBC Holdings plc 0.732% 8/17/24 11,375 1,273
HSBC Holdings plc 1.162% 11/22/24 30,000 29,911

3 HSBC Holdings plc 3.803% 3/11/25 30,699 32,235
HSBC Holdings plc 0.976% 5/24/25 166 164
HSBC Holdings plc 4.250% 8/18/25 7262 7,801

3 HSBC Holdings plc 2.633% 1/7/25 29,129 29,912
HSBC Holdings plc 4.300% 3/8/26 46,815 51,238

3 HSBC Holdings plc 1.645% 4/18/26 18,637 18,508
HSBC Holdings plc 3.900% 5/25/26 51,126 55,226

3 HSBC Holdings plc 2.099% 6/4/26 83,165 83,677
3 HSBC Holdings plc 4.292% 9/12/26 56,380 60,882
HSBC Holdings plc 4.375% 11/23/26 21,930 23,939
HSBC Holdings plc 1.689% 5/24/27 25,798 25,207
HSBC Holdings plc 2.251% 11/22/27 30,000 30,095

3 HSBC Holdings plc 4.041% 3/13/28 29,498 31,888
3 HSBC Holdings plc 2.013% 9/22/28 56,340 55,162
3 HSBC Holdings plc 4.583% 6/19/29 28,813 32,280
HSBC Holdings plc 2.206% 8/17/29 21,825 21,409
HSBC Holdings plc 4.950% 3/31/30 30,293 35,5622

3 HSBC Holdings plc 3.973% 5/22/30 36,785 39,993
3 HSBC Holdings plc 2.848% 6/4/31 16,258 16,497
3 HSBC Holdings plc 2.357% 8/18/31 17979 17565
3 HSBC Holdings plc 7.625% 5/17/32 7391 10,202
HSBC Holdings plc 2.804% 5/24/32 30,132 30,279
HSBC Holdings plc 2.871% 11/22/32 40,200 40,566

3 HSBC Holdings plc 7.350% 11/27/32 2,040 2,730
HSBC Holdings plc 6.500% 5/2/36 23,5647 32,028
HSBC Holdings plc 6.500% 9/15/37 40,300 55,520
HSBC Holdings plc 6.800% 6/1/38 10,789 15,354
HSBC Holdings plc 6.100% 1/14/42 7,138 10,223
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HSBC Holdings plc 5.250% 3/14/44 37,605 48,988
HSBC USA Inc. 3.500% 6/23/24 10,968 11,548
Huntington Bancshares Inc. 2.625% 8/6/24 4,523 4,661
Huntington Bancshares Inc. 4.000% 5/15/25 5,519 5,939
Huntington Bancshares Inc. 2.550% 2/4/30 15,846 16,102
Huntington National Bank 1.800% 2/3/23 13,670 138,793
Huntington National Bank 3.550% 10/6/23 9,499 9,916
Huntington National Bank 4.270% 11/25/26 5,750 6,254
Industrial & Commercial Bank of China Ltd. 3.538% 11/8/27 7900 8,559
ING Groep NV 4.100% 10/2/23 17931 18,869
ING Groep NV 3.550% 4/9/24 16,762 17579
ING Groep NV 3.950% 3/29/27 17525 19,211
ING Groep NV 4.550% 10/2/28 13,065 14,990
ING Groep NV 4.050% 4/9/29 3,195 3,568
ING Groep NV 2.727% 4/1/32 3,988 4,064
Intercontinental Exchange Inc. 0.700% 6/15/23 75 75
Intercontinental Exchange Inc. 3.450% 9/21/23 5,808 6,040
Intercontinental Exchange Inc. 4.000% 10/15/23 16,737 17,647
Intercontinental Exchange Inc. 3.750% 12/1/25 15,470 16,716
Intercontinental Exchange Inc. 3.100% 9/15/27 3,962 4,220
Intercontinental Exchange Inc. 3.750% 9/21/28 7375 8,161
Intercontinental Exchange Inc. 2.100% 6/15/30 20,450 20,284
Intercontinental Exchange Inc. 1.850% 9/15/32 21,906 21,015
Intercontinental Exchange Inc. 2.650% 9/15/40 14,782 14,363
Intercontinental Exchange Inc. 4.250% 9/21/48 12,847 16,041
Intercontinental Exchange Inc. 3.000% 6/15/50 18,335 18,627
Intercontinental Exchange Inc. 3.000% 9/15/60 27724 27410
Invesco Finance plc 4.000% 1/30/24 13,599 14,348
Invesco Finance plc 3.750% 1/15/26 2,346 2,637
Invesco Finance plc 5.375% 11/30/43 10,862 14,337
Jackson Financial Inc. 1.125% 11/22/23 1,000 998
Jackson Financial Inc. 3.125% 11/23/31 6,672 6,730
Jackson Financial Inc. 4.000% 11/23/51 6,600 6,661
Janus Capital Group Inc. 4.875% 8/1/25 3,950 4,326
Jefferies Financial Group Inc. 5.500% 10/18/23 8,700 9,089
Jefferies Group LLC 4.850% 1/15/27 6,040 6,865
Jefferies Group LLC 6.450% 6/8/27 2,473 3,023
Jefferies Group LLC 4.150% 1/23/30 16,810 18,662
Jefferies Group LLC 2.750% 10/15/32 450 447
Jefferies Group LLC 6.250% 1/15/36 4,120 5,474
Jefferies Group LLC 6.500% 1/20/43 5,384 7466
JPMorgan Chase & Co. 2.972% 1/15/23 67,580 67,641
JPMorgan Chase & Co. 3.200% 1/25/23 54,217 55,679
JPMorgan Chase & Co. 3.207% 4/1/23 1,000 1,006
JPMorgan Chase & Co. 3.375% 5/1/23 33,659 34,737
JPMorgan Chase & Co. 2.700% 5/18/23 7,853 8,032
JPMorgan Chase & Co. 3.875% 2/1/24 23,269 24,631
JPMorgan Chase & Co. 0.697% 3/16/24 26,061 26,010
JPMorgan Chase & Co. 3.559% 4/23/24 41,947 43,326
JPMorgan Chase & Co. 3.625% 5/13/24 32,193 34,070
JPMorgan Chase & Co. 1.514% 6/1/24 57048 57455
JPMorgan Chase & Co. 3.797% 7/23/24 17812 18,564
JPMorgan Chase & Co. 3.875% 9/10/24 63,998 68,109
JPMorgan Chase & Co. 0.653% 9/16/24 12,095 12,033
JPMorgan Chase & Co. 4.023% 12/5/24 27787 29,269
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JPMorgan Chase & Co. 3.125% 1/23/25 30,377 31,936

3 JPMorgan Chase & Co. 3.220% 3/1/25 33,639 34,994
JPMorgan Chase & Co. 0.824% 6/1/25 9,475 9,365
JPMorgan Chase & Co. 0.969% 6/23/25 15,855 15,709
JPMorgan Chase & Co. 3.900% 7/15/25 48,344 52,310
JPMorgan Chase & Co. 0.768% 8/9/25 7,462 7351

3 JPMorgan Chase & Co. 2.301% 10/15/25 27,305 27912
JPMorgan Chase & Co. 1.561% 12/10/25 23,700 23,742
JPMorgan Chase & Co. 3.300% 4/1/26 57005 60,815
JPMorgan Chase & Co. 3.200% 6/15/26 56,552 60,045
JPMorgan Chase & Co. 2.950% 10/1/26 60,402 63,795
JPMorgan Chase & Co. 7.625% 10/15/26 6,800 8,562
JPMorgan Chase & Co. 1.045% 11/19/26 12,077 11,765
JPMorgan Chase & Co. 4.125% 12/15/26 15,141 16,702

3 JPMorgan Chase & Co. 3.960% 1/29/27 49,632 53,731
JPMorgan Chase & Co. 1.040% 2/4/27 796 770
JPMorgan Chase & Co. 1.578% 4/22/27 3,972 3,926
JPMorgan Chase & Co. 8.000% 4/29/27 6,093 7,889
JPMorgan Chase & Co. 1.470% 9/22/27 16,605 16,280
JPMorgan Chase & Co. 4.250% 10/1/27 16,942 18,975
JPMorgan Chase & Co. 3.625% 12/1/27 14,344 15,464

3 JPMorgan Chase & Co. 3.782% 2/1/28 77,048 83,470
3 JPMorgan Chase & Co. 3.540% 5/1/28 34,204 36,810
3 JPMorgan Chase & Co. 2.182% 6/1/28 12,350 12,434
3 JPMorgan Chase & Co. 3.509% 1/23/29 44,563 47,791
3 JPMorgan Chase & Co. 4.005% 4/23/29 24,501 27069
JPMorgan Chase & Co. 2.069% 6/1/29 33,633 33,253

3 JPMorgan Chase & Co. 4.203% 7/23/29 33,332 37226
3 JPMorgan Chase & Co. 4.452% 12/5/29 24,040 27282
3 JPMorgan Chase & Co. 3.702% 5/6/30 46,759 51,004
3 JPMorgan Chase & Co. 8.750% 9/1/30 1,334 2,004
3 JPMorgan Chase & Co. 2.739% 10/15/30 76,352 78,341
3 JPMorgan Chase & Co. 4.493% 3/24/31 37328 43,214
3 JPMorgan Chase & Co. 2.522% 4/22/31 19,235 19,458
3 JPMorgan Chase & Co. 2.956% 5/13/31 42,616 44,103
JPMorgan Chase & Co. 1.764% 11/19/31 25,778 24,454
JPMorgan Chase & Co. 1.953% 2/4/32 53,646 51,656
JPMorgan Chase & Co. 2.580% 4/22/32 63,660 64,453
JPMorgan Chase & Co. 2.545% 11/8/32 25,000 25,169
JPMorgan Chase & Co. 6.400% 5/15/38 15,735 22,91

3 JPMorgan Chase & Co. 3.882% 7/24/38 42,595 48,254
JPMorgan Chase & Co. 5.5600% 10/15/40 16,070 20,524

3 JPMorgan Chase & Co. 3.109% 4/22/41 43,892 45,488
JPMorgan Chase & Co. 5.600% 7/15/41 7791 10,813
JPMorgan Chase & Co. 2.525% 11/19/41 32,988 31,398
JPMorgan Chase & Co. 5.400% 1/6/42 11,476 15,609
JPMorgan Chase & Co. 3.157% 4/22/42 23,663 24,639
JPMorgan Chase & Co. 5.625% 8/16/43 13,015 18,100
JPMorgan Chase & Co. 4.850% 2/1/44 5,560 7282
JPMorgan Chase & Co. 4.950% 6/1/45 12,925 16,874

3 JPMorgan Chase & Co. 4.260% 2/22/48 25,454 31,016
3 JPMorgan Chase & Co. 4.032% 7/24/48 29,957 35,408
3 JPMorgan Chase & Co. 3.964% 11/15/48 84,255 98,641
3 JPMorgan Chase & Co. 3.897% 1/23/49 34,456 39,929
3 JPMorgan Chase & Co. 3.109% 4/22/51 58,392 60,249
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JPMorgan Chase & Co. 3.328% 4/22/52 28,310 30,624
Kemper Corp. 4.350% 2/15/25 2,553 2,729
Kemper Corp. 2.400% 9/30/30 5,510 5,327

3 KeyBank NA 3.375% 3/7/23 8,521 8,777
3 KeyBank NA 1.250% 3/10/23 3,818 3,841
3 KeyBank NA 0.423% 1/3/24 11,700 11,656
3 KeyBank NA 3.300% 6/1/25 18,710 19,890
3 KeyBank NA 3.400% 5/20/26 17225 18,301
3 KeyBank NA 6.950% 2/1/28 2,540 3,213
3 KeyCorp 4.150% 10/29/25 11,300 12,364
3 KeyCorp 2.250% 4/6/27 500 508
3 KeyCorp 4.100% 4/30/28 14,525 16,272
3 KeyCorp 2.550% 10/1/29 14,745 15,090
Landesbank Baden-Wuerttemberg 7625% 2/1/23 1,830 1,957
Lazard Group LLC 3.750% 2/13/25 1,615 1,716
Lazard Group LLC 3.625% 3/1/27 13,835 14,844
Lazard Group LLC 4.500% 9/19/28 6,925 7912
Lazard Group LLC 4.375% 3/11/29 2,763 3,125
Legg Mason Inc. 4.750% 3/15/26 5,010 5,605
Legg Mason Inc. 5.625% 1/15/44 8,328 11,397
Lincoln National Corp. 4.000% 9/1/23 6,155 6,454
Lincoln National Corp. 3.350% 3/9/25 4,459 4,720
Lincoln National Corp. 3.625% 12/12/26 6,555 7118
Lincoln National Corp. 3.800% 3/1/28 11,746 12,893
Lincoln National Corp. 3.050% 1/15/30 9,613 10,030
Lincoln National Corp. 3.400% 1/15/31 4,500 4,840
Lincoln National Corp. 6.300% 10/9/37 4,329 6,042
Lincoln National Corp. 7000% 6/15/40 7172 10,956
Lincoln National Corp. 4.350% 3/1/48 1,721 2,071
Lincoln National Corp. 4.375% 6/15/50 3,132 3,795
Lloyds Bank plc 3.500% 5/14/25 433 458
Lloyds Banking Group plc 4.050% 8/16/23 38,450 40,273
Lloyds Banking Group plc 3.900% 3/12/24 11,461 12,098
Lloyds Banking Group plc 4.500% 11/4/24 16,048 17.290
Lloyds Banking Group plc 4.450% 5/8/25 8,624 9,267

3 Lloyds Banking Group plc 3.870% 7/9/25 13,828 14,617
Lloyds Banking Group plc 4.582% 12/10/25 40,355 44,035

3 Lloyds Banking Group plc 2.438% 2/5/26 2,740 2,798
Lloyds Banking Group plc 4.650% 3/24/26 12,682 13,860
Lloyds Banking Group plc 3.750% 111/27 9,282 10,035
Lloyds Banking Group plc 4.375% 3/22/28 36,945 41,543
Lloyds Banking Group plc 4.550% 8/16/28 17264 19,681

3 Lloyds Banking Group plc 3.574% 11/7/28 46,532 49,741
Lloyds Banking Group plc 5.300% 12/1/45 7312 9,666
Lloyds Banking Group plc 4.344% 1/9/48 20,094 23,523
Loews Corp. 2.625% 5/15/23 12,580 12,840
Loews Corp. 3.750% 4/1/26 410 444
Loews Corp. 3.200% 5/15/30 9,220 9,812
Loews Corp. 6.000% 2/1/35 6,143 8,189
Loews Corp. 4.125% 5/15/43 7362 8,493
M&T Bank Corp. 3.550% 7/26/23 8,855 9,193
Main Street Capital Corp. 5.200% 5/1/24 4,333 4,627
Main Street Capital Corp. 3.000% 7114/26 6,700 6,721

3 Manufacturers & Traders Trust Co. 2.900% 2/6/25 13,097 13,686
3 Manufacturers & Traders Trust Co. 3.400% 8/17/27 3,501 3,747
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Manulife Financial Corp. 4.150% 3/4/26 17,568 19,248
Manulife Financial Corp. 4.061% 2/24/32 10,362 11,164
Manulife Financial Corp. 5.375% 3/4/46 10,608 14,899
Markel Corp. 3.500% 1/1/27 6,995 7505
Markel Corp. 3.350% 9/17/29 3,825 4,132
Markel Corp. 5.000% 4/5/46 6,278 7976
Markel Corp. 4.300% 1/1/47 5,483 6,382
Markel Corp. 5.000% 5/20/49 4,981 6,366
Markel Corp. 4.150% 9/17/50 6,850 7,967
Markel Corp. 3.450% 5/7/52 8,250 8,543
Marsh & McLennan Cos. Inc. 4.050% 10/15/23 6,068 6,352
Marsh & McLennan Cos. Inc. 3.875% 3/15/24 23,435 24,802
Marsh & McLennan Cos. Inc. 3.500% 6/3/24 5,530 5,835
Marsh & McLennan Cos. Inc. 3.500% 3/10/25 12,264 13,001
Marsh & McLennan Cos. Inc. 3.750% 3/14/26 7684 8,343
Marsh & McLennan Cos. Inc. 4.375% 3/15/29 16,770 19,153
Marsh & McLennan Cos. Inc. 2.250% 11/15/30 9,150 9,138
Marsh & McLennan Cos. Inc. 2.375% 12/15/31 2,000 2,019
Marsh & McLennan Cos. Inc. 5.875% 8/1/33 4,261 5,678
Marsh & McLennan Cos. Inc. 4.750% 3/15/39 21,298 26,633
Marsh & McLennan Cos. Inc. 4.350% 1/30/47 5,193 6,495
Marsh & McLennan Cos. Inc. 4.200% 3/1/48 5,480 6,701
Marsh & McLennan Cos. Inc. 4.900% 3/15/49 17,110 23,044
Marsh & McLennan Cos. Inc. 2.900% 12/15/51 3,000 2,999
Mastercard Inc. 3.375% 4/1/24 17937 18,914
Mastercard Inc. 2.000% 3/3/25 14,067 14,418
Mastercard Inc. 2.950% 11/21/26 18,682 19,891
Mastercard Inc. 3.300% 3/26/27 15,083 16,311
Mastercard Inc. 3.500% 2/26/28 5,785 6,336
Mastercard Inc. 2.950% 6/1/29 13,316 14,246
Mastercard Inc. 3.350% 3/26/30 19,761 21,731
Mastercard Inc. 1.900% 3/15/31 4,150 4,148
Mastercard Inc. 2.000% 11/18/31 15,709 15,653
Mastercard Inc. 3.800% 11/21/46 7788 9,214
Mastercard Inc. 3.950% 2/26/48 8,678 10,456
Mastercard Inc. 3.650% 6/1/49 16,766 19,419
Mastercard Inc. 3.850% 3/26/50 20,652 24,828
Mastercard Inc. 2.950% 3/15/51 6,919 7207
Mercury General Corp. 4.400% 3/15/27 4,945 5,454
MetLife Inc. 4.368% 9/15/23 11,806 12,491
MetLife Inc. 3.600% 4/10/24 15,758 16,668
MetLife Inc. 3.000% 3/1/25 15,804 16,632
MetLife Inc. 3.600% 11/13/25 8,991 9,706
MetLife Inc. 4.550% 3/23/30 30,826 36,463
MetLife Inc. 6.375% 6/15/34 3,814 5,303
MetLife Inc. 6.400% 12/15/36 10,126 12,469
MetLife Inc. 10.750% 8/1/39 935 1,582
MetLife Inc. 5.875% 2/6/41 22,402 31,668
MetLife Inc. 4.125% 8/13/42 20,293 24,015
MetLife Inc. 4.875% 11/13/43 11,146 14,527
MetLife Inc. 4.721% 12/15/44 11,690 15,153
MetLife Inc. 4.050% 3/1/45 8,555 10,188
MetLife Inc. 4.600% 5/13/46 1,796 2,300
Mitsubishi URJ Financial Group Inc. 3.455% 3/2/23 14,683 15,119
Mitsubishi URJ Financial Group Inc. 3.761% 7/26/23 28,872 30,133

— 117 —



Face Market

Maturity Amount Value
Coupon Date ($000) ($000)

Mitsubishi URJ Financial Group Inc. 2.527% 9/13/23 3,852 3,952
Mitsubishi URJ Financial Group Inc. 3.407% 3/7/24 25,720 26,932
Mitsubishi URJ Financial Group Inc. 2.801% 7/18/24 13,931 14,437

3 Mitsubishi URJ Financial Group Inc. 0.848% 9/15/24 30,924 30,772
Mitsubishi URJ Financial Group Inc. 2.193% 2/25/25 21,039 21,474
Mitsubishi URJ Financial Group Inc. 3.777% 3/2/25 36,524 39,114
Mitsubishi URJ Financial Group Inc. 1.412% 7/17/25 14,319 14,227
Mitsubishi URJ Financial Group Inc. 2.757% 9/13/26 14,754 15,320
Mitsubishi URJ Financial Group Inc. 3.677% 2/22/27 57731 62,793
Mitsubishi URJ Financial Group Inc. 1.538% 7/20/27 10,090 9,918
Mitsubishi URJ Financial Group Inc. 3.287% 7/25/27 26,758 28,583
Mitsubishi URJ Financial Group Inc. 3.961% 3/2/28 15,879 17,605
Mitsubishi URJ Financial Group Inc. 4.050% 9/11/28 5,375 6,003
Mitsubishi URJ Financial Group Inc. 3.741% 3/7/29 21,278 23,303
Mitsubishi URJ Financial Group Inc. 3.195% 7/18/29 23,250 24,545
Mitsubishi URJ Financial Group Inc. 2.559% 2/25/30 32,295 32,629
Mitsubishi URJ Financial Group Inc. 2.048% 7/17/30 10,000 9,717
Mitsubishi URJ Financial Group Inc. 2.309% 7/20/32 25,103 24,781
Mitsubishi URJ Financial Group Inc. 2.494% 10/13/32 4,286 4,284
Mitsubishi URJ Financial Group Inc. 4.286% 7/26/38 3,669 4,423
Mitsubishi URJ Financial Group Inc. 4.153% 3/7/39 3,120 3,695
Mitsubishi URJ Financial Group Inc. 3.751% 7/18/39 20,418 23,109
Mizuho Financial Group Inc. 3.549% 3/5/23 14,050 14,484

3 Mizuho Financial Group Inc. 1.241% 7/10/24 1,870 1,875
3 Mizuho Financial Group Inc. 3.922% 9/11/24 11,677 12,199
3 Mizuho Financial Group Inc. 2.839% 7/16/25 28,515 29,486
3 Mizuho Financial Group Inc. 2.555% 9/13/25 15,625 15,943
3 Mizuho Financial Group Inc. 2.226% 5/25/26 1,932 1,958
Mizuho Financial Group Inc. 3.663% 2/28/27 1,669 1,802
Mizuho Financial Group Inc. 1.234% 5/22/27 28,318 27438
Mizuho Financial Group Inc. 1.554% 7/9127 9,943 9,765
Mizuho Financial Group Inc. 4.018% 3/5/28 20,741 23,044

3 Mizuho Financial Group Inc. 4.254% 9/11/29 16,500 18,402
3 Mizuho Financial Group Inc. 3.153% 7/16/30 31,955 33,652
3 Mizuho Financial Group Inc. 2.869% 9/13/30 5,010 5,161
3 Mizuho Financial Group Inc. 2.591% 5/25/31 100 101
3 Mizuho Financial Group Inc. 2.201% 7/10/31 3,648 3,664
3 Mizuho Financial Group Inc. 1.979% 9/8/31 1,511 1,451
Mizuho Financial Group Inc. 2.172% 5/22/32 25,000 24,286

3 Morgan Stanley 3.125% 1/23/23 19,660 20,144
3 Morgan Stanley 3.750% 2/25/23 73,851 76,403
3 Morgan Stanley 4.100% 5/22/23 27772 28,932
3 Morgan Stanley 0.529% 1/25/24 52,558 52,379
3 Morgan Stanley 3.737% 4/24/24 33,139 34,298
3 Morgan Stanley 3.875% 4/29/24 45,265 48,026
3 Morgan Stanley 3.700% 10/23/24 40,912 43,581
3 Morgan Stanley 0.791% 1/22/25 22,671 22,455
Morgan Stanley 0.790% 5/30/25 38,693 38,182

3 Morgan Stanley 2.720% 7/22/25 10,367 10,686
3 Morgan Stanley 4.000% 7/23/25 55,622 60,329
3 Morgan Stanley 1.164% 10/21/25 21,838 21,647
Morgan Stanley 5.000% 11/24/25 28,001 31,344

3 Morgan Stanley 3.875% 1/27/26 42,261 45,816
3 Morgan Stanley 2.188% 4/28/26 8,445 8,610
3 Morgan Stanley 3.125% 7/27/26 37130 39,363
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3 Morgan Stanley 6.250% 8/9/26 23,125 27,605
3 Morgan Stanley 4.350% 9/8/26 50,388 55,811
Morgan Stanley 0.985% 12/10/26 10,825 10,501
Morgan Stanley 3.625% 1/20/27 19,264 20,905
Morgan Stanley 3.950% 4/23/27 48,629 53,477
Morgan Stanley 1.593% 5/4/27 55,364 54,797

3 Morgan Stanley 1.512% 7/20/27 20,600 20,275
3 Morgan Stanley 3.591% 7/22/28 54,482 58,770
3 Morgan Stanley 3.772% 1/24/29 14,545 15,837
3 Morgan Stanley 4.431% 1/23/30 34,713 39,529
3 Morgan Stanley 2.699% 1/22/31 75,492 77330
3 Morgan Stanley 3.622% 4/1/31 59,530 64,938
3 Morgan Stanley 1.794% 2/13/32 37,842 35,859
Morgan Stanley 7.250% 4/1/32 12,385 17764

3 Morgan Stanley 1.928% 4/28/32 25,445 24,312
3 Morgan Stanley 2.239% 7/21/32 47255 46,297
3 Morgan Stanley 2.511% 10/20/32 19,996 19,977
Morgan Stanley 2.484% 9/16/36 21,545 20,739

3 Morgan Stanley 3.971% 7/22/38 27575 31,386
3 Morgan Stanley 4.457% 4/22/39 25,408 30,467
Morgan Stanley 3.217% 4/22/42 14,314 15,012
Morgan Stanley 6.375% 7/24/42 35,100 53,146
Morgan Stanley 4.300% 1/27/45 48,207 59,260
Morgan Stanley 4.375% 1/22/47 7162 8,982

3 Morgan Stanley 5.597% 3/24/51 18,558 2771
3 Morgan Stanley 2.802% 1/25/52 39,005 38,295
3 MUFG Union Bank NA 2.100% 12/9/22 16,752 16,962
3 Munich Re America Corp. 7450% 12/15/26 2,350 2,953
Nasdagq Inc. 0.445% 12/21/22 350 349
Nasdag Inc. 4.250% 6/1/24 5,148 5,476
Nasdaq Inc. 3.850% 6/30/26 9,745 10,615
Nasdaq Inc. 1.650% 1/15/31 9,750 9,075
Nasdagq Inc. 2.500% 12/21/40 10,220 9,460
Nasdaq Inc. 3.250% 4/28/50 8,936 9,098
National Australia Bank Ltd. 3.000% 1/20/23 2,713 2,779
National Australia Bank Ltd. 2.875% 4/12/23 3,750 3,850
National Australia Bank Ltd. 3.625% 6/20/23 13,700 14,261
National Australia Bank Ltd. 3.375% 1/14/26 8,526 9,189

3 National Australia Bank Ltd. 2.500% 7/12/26 23,475 24,477
3 National Bank of Canada 2.100% 2/1/23 13,737 13,920
3 National Bank of Canada 0.550% 11/15/24 5,590 5,627
3 Nationwide Financial Services Inc. 6.750% 5/15/37 1,259 1,549
NatWest Group plc 3.875% 9/12/23 45,827 47785
NatWest Group plc 6.000% 12/19/23 5,212 5,661

3 NatWest Group plc 2.359% 5/22/24 6,381 6,483
NatWest Group plc 5.125% 5/28/24 7253 7823

3 NatWest Group plc 4.519% 6/25/24 23,030 24,100
3 NatWest Group plc 4.269% 3/22/25 7954 8,424
NatWest Group plc 4.800% 4/5/26 8,671 9,668

3 NatWest Group plc 3.073% 5/22/28 28,049 29,229
3 NatWest Group plc 4.892% 5/18/29 39,852 45,5687
3 NatWest Group plc 3.754% 11/1/29 4,033 4,209
3 NatWest Group plc 5.076% 1/27/30 44,938 52,134
3 NatWest Group plc 4.445% 5/8/30 7175 8,073
3 NatWest Group plc 3.032% 11/28/35 20,843 20,547
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3 New York Community Bancorp Inc. 5.900% 11/6/28 2,516 2,712
Nomura Holdings Inc. 2.648% 1/16/25 11,503 11,835
Nomura Holdings Inc. 1.851% 7/16/25 19,977 19,991
Nomura Holdings Inc. 1.653% 7/14/26 16,000 15,735
Nomura Holdings Inc. 2.172% 7/14/28 10,225 10,018
Nomura Holdings Inc. 3.103% 1/16/30 31,008 31,959
Nomura Holdings Inc. 2.679% 7/16/30 2,635 2,629
Nomura Holdings Inc. 2.608% 7/14/31 7860 7749
Northern Trust Corp. 3.950% 10/30/25 11,866 13,000
Northern Trust Corp. 3.650% 8/3/28 7.100 7900
Northern Trust Corp. 3.150% 5/3/29 10,779 11,601
Northern Trust Corp. 1.950% 5/1/30 406 402

3 Northern Trust Corp. 3.375% 5/8/32 6,589 6,936
Oaktree Specialty Lending Corp. 3.500% 2/25/25 3,682 3,732
Oaktree Specialty Lending Corp. 2.700% 1/15/27 5,600 5,550

Old Republic International Corp. 4.875% 10/1/24 6,830 7431

Old Republic International Corp. 3.875% 8/26/26 5,893 6,390

Old Republic International Corp. 3.850% 6/11/51 9,875 10,643
ORIX Corp. 4.050% 1/16/24 750 791
ORIX Corp. 3.250% 12/4/24 4,400 4,634
ORIX Corp. 3.700% 718/27 9,925 10,790
ORIX Corp. 2.250% 3/9/31 10,400 10,414

Owl Rock Capital Corp. 5.250% 4/15/24 3,175 3,389

Owl Rock Capital Corp. 4.000% 3/30/25 6,733 7.0M

Owl Rock Capital Corp. 3.750% 7/22/25 11,308 1,724

Owl Rock Capital Corp. 4.250% 1/15/26 10,542 11,090

Owl Rock Capital Corp. 3.400% 7/15/26 5,058 5,152

Owl Rock Capital Corp. 2.625% 1/15/27 10,627 10,400

Owl Rock Capital Corp. 2.875% 6/11/28 2,077 2,044

Owl Rock Technology Finance Corp. 2.500% 1/15/27 4,650 4,559
PartnerRe Finance B LLC 3.700% 7/2/29 7738 8,497
PartnerRe Finance B LLC 4.500% 10/1/50 2,000 2,120
People's United Bank NA 4.000% 7/15/24 3,890 4,088
People's United Financial Inc. 3.650% 12/6/22 7635 7777

3 PNC Bank NA 2.950% 1/30/23 10,677 10,917
PNC Bank NA 3.800% 7/25/23 22,438 23,374
PNC Bank NA 2.500% 8/27/24 4,848 5,010

3 PNC Bank NA 3.300% 10/30/24 6,768 7,152
3 PNC Bank NA 2.950% 2/23/25 13,260 13,924
3 PNC Bank NA 3.875% 4/10/25 1,500 1,608
3 PNC Bank NA 3.250% 6/1/25 27575 29,304
3 PNC Bank NA 4.200% 11/1/26 6,290 6,897
3 PNC Bank NA 3.100% 10/25/27 11,159 11,947
3 PNC Bank NA 3.250% 1/22/28 8,358 8,972
3 PNC Bank NA 4.050% 7/26/28 17,881 20,071
3 PNC Bank NA 2.700% 10/22/29 1,17 1,475
PNC Financial Services Group Inc. 3.500% 1/23/24 26,509 27,760
PNC Financial Services Group Inc. 3.900% 4/29/24 23,656 25,043
PNC Financial Services Group Inc. 2.200% 11/1/24 5,850 6,004
PNC Financial Services Group Inc. 2.600% 7/23/26 9,410 9,867
PNC Financial Services Group Inc. 3.150% 5/19/27 13,222 14,231
PNC Financial Services Group Inc. 3.450% 4/23/29 36,387 39,602
PNC Financial Services Group Inc. 2.550% 1/22/30 25,330 26,121
PNC Financial Services Group Inc. 2.307% 4/23/32 5,682 5,628
Primerica Inc. 2.800% 11/19/31 4,000 4,046
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Principal Financial Group Inc. 3.125% 5/15/23 4,161 4,285
Principal Financial Group Inc. 3.400% 5/15/25 13,809 14,594
Principal Financial Group Inc. 3.100% 11/15/26 9,602 10,146
Principal Financial Group Inc. 2.125% 6/15/30 15,197 15,029
Principal Financial Group Inc. 6.050% 10/15/36 258 362
Principal Financial Group Inc. 4.625% 9/15/42 5,408 6,732
Principal Financial Group Inc. 4.350% 5/15/43 5,765 6,975
Principal Financial Group Inc. 4.300% 11/15/46 7436 9,165
Progressive Corp. 2.450% 1/15/27 6,575 6,842
Progressive Corp. 4.000% 3/1/29 7.805 8,810
Progressive Corp. 6.625% 3/1/29 4,875 6,316
Progressive Corp. 3.200% 3/26/30 5,772 6,249
Progressive Corp. 6.250% 12/1/32 775 1,062
Progressive Corp. 4.350% 4/25/44 3,740 4,587
Progressive Corp. 4.125% 4/15/47 14,795 17976
Progressive Corp. 4.200% 3/15/48 5,487 6,785
Progressive Corp. 3.950% 3/26/50 8,315 10,051
Prospect Capital Corp. 5.875% 3/15/23 513 535
Prospect Capital Corp. 3.706% 1/22/26 6,072 6,182
Prospect Capital Corp. 3.364% 11/15/26 1,792 1,784

3 Prudential Financial Inc. 3.878% 3/27/28 3,370 3,746
3 Prudential Financial Inc. 2.100% 3/10/30 2,971 2,985
3 Prudential Financial Inc. 5.750% 7/15/33 1,120 1,456
3 Prudential Financial Inc. 5.700% 12/14/36 6,153 8,300
3 Prudential Financial Inc. 6.625% 12/1/37 5,151 7476
3 Prudential Financial Inc. 3.000% 3/10/40 3,860 3,984
3 Prudential Financial Inc. 6.625% 6/21/40 5,275 7900
3 Prudential Financial Inc. 6.200% 11/15/40 3,325 4,624
3 Prudential Financial Inc. 5.625% 6/15/43 11,514 11,985
3 Prudential Financial Inc. 5.100% 8/15/43 3,450 4,137
3 Prudential Financial Inc. 5.200% 3/15/44 2,745 2,889
3 Prudential Financial Inc. 4.600% 5/15/44 3,245 4,050
3 Prudential Financial Inc. 5.375% 5/15/45 14,880 15,968
3 Prudential Financial Inc. 4.500% 9/15/47 8,657 8,944
Prudential Financial Inc. 3.905% 12/7/47 32,618 37923

3 Prudential Financial Inc. 4.418% 3/27/48 225 280
3 Prudential Financial Inc. 5.700% 9/15/48 8,121 9,137
Prudential Financial Inc. 3.935% 12/7/49 23,322 27309

3 Prudential Financial Inc. 3.700% 10/1/50 12,325 12,468
3 Prudential Financial Inc. 3.700% 3/13/51 10,086 11,471
Prudential plc 3.125% 4/14/30 13,014 13,888
Raymond James Financial Inc. 4.650% 4/1/30 17,121 19,839
Raymond James Financial Inc. 4.950% 7/15/46 19,840 25,440
Raymond James Financial Inc. 3.750% 4/1/51 11,750 12,992

3 Regions Bank 6.450% 6/26/37 5,327 7450
Regions Financial Corp. 2.250% 5/18/25 8,934 9,128
Regions Financial Corp. 1.800% 8/12/28 5,650 5,434
Regions Financial Corp. 7375% 12/10/37 5,493 8,272

3 Reinsurance Group of America Inc. 4.700% 9/15/23 3,525 3,727
Reinsurance Group of America Inc. 3.950% 9/15/26 5,339 5,801
Reinsurance Group of America Inc. 3.900% 5/15/29 14,889 16,338
Reinsurance Group of America Inc. 3.150% 6/15/30 2,400 2,513
RenaissanceRe Finance Inc. 3.700% 4/1/25 6,682 7096
RenaissanceRe Finance Inc. 3.450% 71/27 4,850 5,206
RenaissanceRe Holdings Ltd. 3.600% 4/15/29 1,700 1,845
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3 Royal Bank of Canada 1.950% 117/23 6,868 6,963
3 Royal Bank of Canada 1.600% 4/17/23 26,877 27,176
3 Royal Bank of Canada 3.700% 10/5/23 26,323 27605
3 Royal Bank of Canada 0.500% 10/26/23 4,667 4,635
3 Royal Bank of Canada 0.425% 1/19/24 13,797 13,631
3 Royal Bank of Canada 2.550% 7/16/24 12,652 12,977
Royal Bank of Canada 0.650% 7/29/24 548 541
3 Royal Bank of Canada 0.750% 10/7/24 15,250 15,096
3 Royal Bank of Canada 2.250% 11/1/24 41,393 42,549
3 Royal Bank of Canada 1.150% 6/10/25 25,052 24,832
3 Royal Bank of Canada 0.875% 1/20/26 13,975 13,604
3 Royal Bank of Canada 4.650% 1/27/26 12,205 13,5666
Royal Bank of Canada 1.200% 4/27/26 10,340 10,165
3 Royal Bank of Canada 1.150% 7114/26 25,031 24,515
3 Royal Bank of Canada 1.400% 11/2/26 23,981 23,653
3 Royal Bank of Canada 2.300% 11/3/31 34,195 34,335
Santander Holdings USA Inc. 3.400% 1/18/23 19,197 19,620
Santander Holdings USA Inc. 3.500% 6/7/24 7960 8,301
Santander Holdings USA Inc. 4.500% 7/17/25 25,316 27408
Santander Holdings USA Inc. 3.244% 10/5/26 50,240 52,677
Santander Holdings USA Inc. 4.400% 7113127 28,923 31,784
Santander UK Group Holdings plc 3.571% 1/10/23 8,630 8,634
3 Santander UK Group Holdings plc 4.796% 11/15/24 10,279 10,911
Santander UK Group Holdings plc 1.089% 3/15/25 10,475 10,381
3 Santander UK Group Holdings plc 1.532% 8/21/26 20,102 19,788
3 Santander UK Group Holdings plc 3.823% 11/3/28 7897 8,473
Santander UK Group Holdings plc 2.896% 3/15/32 15,000 15,158
Santander UK plc 2.100% 1/13/23 6,224 6,312
Santander UK plc 4.000% 3/13/24 29,844 31,5699
Santander UK plc 2.875% 6/18/24 7500 7764
Selective Insurance Group Inc. 5.375% 3/1/49 3,010 3,990
3 Signature Bank 4.000% 10/15/30 2,547 2,703
Sixth Street Specialty Lending Inc. 3.875% 1/1/24 4,226 4,418
7 Societe Generale SA 3.000% 1/22/30 1,000 1,034
7 Standard Chartered plc 4.644% 4/1/31 1,000 1,134
State Street Corp. 3.100% 5/15/23 16,329 16,843
State Street Corp. 3.700% 11/20/23 15,879 16,718
3 State Street Corp. 3.776% 12/3/24 12,790 13,466
State Street Corp. 3.300% 12/16/24 1,500 1,598
State Street Corp. 3.550% 8/18/25 26,730 28,834
3 State Street Corp. 2.354% 11/1/25 11,740 12,095
State Street Corp. 2.901% 3/30/26 9,495 9,938
State Street Corp. 2.650% 5/19/26 13,635 14,265
3 State Street Corp. 4.141% 12/3/29 5,755 6,536
State Street Corp. 2.400% 1/24/30 13,968 14,380
State Street Corp. 2.200% 3/3/31 6,650 6,628
State Street Corp. 3.152% 3/30/31 1,478 1,599
3 State Street Corp. 3.031% 11/1/34 26,187 27158
Stewart Information Services Corp. 3.600% 11/15/31 3,500 3,546
Stifel Financial Corp. 4.250% 7/18/24 10,450 11,129
Stifel Financial Corp. 4.000% 5/15/30 2,600 2,863
Sumitomo Mitsui Banking Corp. 3.000% 1/18/23 350 358
Sumitomo Mitsui Banking Corp. 3.950% 7/19/23 11,102 11,607
Sumitomo Mitsui Banking Corp. 3.950% 1/10/24 10,400 10,979
3 Sumitomo Mitsui Banking Corp. 3.400% 7/11/24 11,375 11,968
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3 Sumitomo Mitsui Banking Corp. 3.650% 7/23/25 3,280 3,517
Sumitomo Mitsui Financial Group Inc. 3.102% 1/17/23 17,062 17456
Sumitomo Mitsui Financial Group Inc. 3.748% 7/19/23 10,290 10,726
Sumitomo Mitsui Financial Group Inc. 3.936% 10/16/23 13,895 14,599
Sumitomo Mitsui Financial Group Inc. 0.508% 112/24 10,250 10,129
Sumitomo Mitsui Financial Group Inc. 2.696% 7/16/24 33,975 35,107
Sumitomo Mitsui Financial Group Inc. 2.448% 9/27/24 41,650 42,812
Sumitomo Mitsui Financial Group Inc. 2.348% 1/15/25 9,405 9,634
Sumitomo Mitsui Financial Group Inc. 1.474% 7/8/25 4,463 4,439
Sumitomo Mitsui Financial Group Inc. 0.948% 1/12/26 15,312 14,851
Sumitomo Mitsui Financial Group Inc. 3.784% 3/9/26 32,126 34,665
Sumitomo Mitsui Financial Group Inc. 2.632% 714/26 15,779 16,363
Sumitomo Mitsui Financial Group Inc. 1.402% 9/17/26 13,540 13,223
Sumitomo Mitsui Financial Group Inc. 3.010% 10/19/26 12,202 12,834
Sumitomo Mitsui Financial Group Inc. 3.446% 1/11/27 10,926 1,724
Sumitomo Mitsui Financial Group Inc. 3.364% 7/12/27 16,308 17500
Sumitomo Mitsui Financial Group Inc. 3.544% 1/17/28 15,275 16,537
Sumitomo Mitsui Financial Group Inc. 3.944% 7/19/28 30,850 34,173
Sumitomo Mitsui Financial Group Inc. 1.902% 9/17/28 14,000 13,734
Sumitomo Mitsui Financial Group Inc. 4.306% 10/16/28 7885 8,923
Sumitomo Mitsui Financial Group Inc. 3.040% 7/16/29 22,179 23,161
Sumitomo Mitsui Financial Group Inc. 3.202% 9/17/29 5,784 6,016
Sumitomo Mitsui Financial Group Inc. 2.724% 9/27/29 13,640 13,961
Sumitomo Mitsui Financial Group Inc. 2.750% 1/15/30 28,155 28,818
Sumitomo Mitsui Financial Group Inc. 2.130% 7/8/30 2,736 2,672
Sumitomo Mitsui Financial Group Inc. 2.142% 9/23/30 760 731
Sumitomo Mitsui Financial Group Inc. 1.710% 112/31 11,278 10,626
Sumitomo Mitsui Financial Group Inc. 2.222% 9/17/31 7175 7028
Sumitomo Mitsui Financial Group Inc. 2.296% 1/12/41 6,268 5,795
Sumitomo Mitsui Financial Group Inc. 2.930% 9/17/41 3,000 2,937
SVB Financial Group 3.5600% 1/29/25 10,115 10,685
SVB Financial Group 1.800% 10/28/26 10,000 9,968
SVB Financial Group 2.100% 5/15/28 3,000 3,003
SVB Financial Group 3.125% 6/5/30 3,325 3,491
SVB Financial Group 1.800% 2/2/31 6,200 5,875

3 Svenska Handelsbanken AB 3.900% 11/20/23 6,131 6,475
Swiss Re America Holding Corp. 7000% 2/15/26 1,319 1,691
Synchrony Financial 4.375% 3/19/24 2,650 2,800
Synchrony Financial 4.250% 8/15/24 9,031 9,571
Synchrony Financial 4.500% 7/23/25 24,872 26,889
Synchrony Financial 3.700% 8/4/26 11,469 12,194
Synchrony Financial 3.950% 12/1/27 7.866 8,457
Synchrony Financial 5.150% 3/19/29 7931 9,121

3 Toronto-Dominion Bank 1.900% 12/1/22 24,107 24,409
3 Toronto-Dominion Bank 0.250% 1/6/23 11,242 11,208
3 Toronto-Dominion Bank 0.750% 6/12/23 22,151 22,154
3 Toronto-Dominion Bank 3.500% 7/19/23 9,689 10,097
3 Toronto-Dominion Bank 0.450% 9/11/23 23,022 22,869
3 Toronto-Dominion Bank 3.250% 3/11/24 56,860 59,543
3 Toronto-Dominion Bank 2.650% 6/12/24 12,784 13,258
Toronto-Dominion Bank 1.250% 12/13/24 2,000 2,001

3 Toronto-Dominion Bank 1.150% 6/12/25 12,525 12,429
3 Toronto-Dominion Bank 0.750% 9/11/25 11,125 10,840
3 Toronto-Dominion Bank 0.750% 1/6/26 10,632 10,313
3 Toronto-Dominion Bank 3.625% 9/15/31 1,816 1,951
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Transatlantic Holdings Inc. 8.000% 11/30/39 4,588 7170
Travelers Cos. Inc. 6.750% 6/20/36 1,442 2,134

3 Travelers Cos. Inc. 6.250% 6/15/37 10,080 14,458
Travelers Cos. Inc. 5.350% 11/1/40 4,998 6,771
Travelers Cos. Inc. 4.600% 8/1/43 8,210 10,449
Travelers Cos. Inc. 4.300% 8/25/45 1,142 1,412
Travelers Cos. Inc. 3.750% 5/15/46 6,598 7614
Travelers Cos. Inc. 4.000% 5/30/47 5,885 7054
Travelers Cos. Inc. 4.100% 3/4/49 6,860 8,377
Travelers Cos. Inc. 2.550% 4/27/50 8,160 7782
Travelers Cos. Inc. 3.050% 6/8/51 8,100 8,502
Travelers Property Casualty Corp. 6.375% 3/15/33 2,489 3,469
Trinity Acquisition plc 4.400% 3/15/26 6,418 7,033

3 Truist Bank 3.000% 2/2/23 6,766 6,918
3 Truist Bank 1.250% 3/9/23 31,790 31,971
3 Truist Bank 2.750% 5/1/23 9,080 9,309
3 Truist Bank 3.200% 4/1/24 42,052 44,026
3 Truist Bank 3.689% 8/2/24 21,292 22,208
3 Truist Bank 2.150% 12/6/24 10,050 10,359
3 Truist Bank 1.5600% 3/10/25 15,775 15,875
3 Truist Bank 3.625% 9/16/25 24,460 26,176
3 Truist Bank 4.050% 11/3/25 1,191 1,302
3 Truist Bank 3.300% 5/15/26 14,212 15,126
3 Truist Bank 3.800% 10/30/26 3,979 4,330
3 Truist Bank 2.636% 9/17/29 1,484 1,527
3 Truist Bank 2.250% 3/11/30 3,595 3,589
3 Truist Financial Corp. 2.200% 3/16/23 8,543 8,681
3 Truist Financial Corp. 3.750% 12/6/23 13,5620 14,211
3 Truist Financial Corp. 2.500% 8/1/24 6,020 6,217
3 Truist Financial Corp. 2.850% 10/26/24 15,970 16,696
Truist Financial Corp. 4.000% 5/1/25 8,968 9,683

3 Truist Financial Corp. 3.700% 6/5/25 14,757 15,861
3 Truist Financial Corp. 1.200% 8/5/25 5,925 5,887
3 Truist Financial Corp. 1.267% 3/2/27 14,815 14,520
3 Truist Financial Corp. 1.125% 8/3/27 11,325 10,960
3 Truist Financial Corp. 3.875% 3/19/29 15,775 17,387
3 Truist Financial Corp. 1.887% 6/7/29 10,650 10,482
3 Truist Financial Corp. 1.950% 6/5/30 5,038 4,976
7 UBS Group AG 3.126% 8/13/30 3,450 3,612
Unum Group 4.000% 3/15/24 5,060 5,342
Unum Group 3.875% 11/5/25 175 188
Unum Group 4.000% 6/15/29 3,050 3,372
Unum Group 5.750% 8/15/42 6,798 8,351
Unum Group 4.500% 12/15/49 8,336 8,929
Unum Group 4.125% 6/15/51 9,650 9,827

3 US Bancorp 3.700% 1/30/24 7273 7676
US Bancorp 3.375% 2/5/24 34,003 35,656

US Bancorp 2.400% 7/30/24 16,183 16,724

3 US Bancorp 3.600% 9/11/24 5,587 5,936
US Bancorp 1.450% 5/12/25 2,930 2,944

3 US Bancorp 3.950% 11/17/25 3,744 4,093
3 US Bancorp 3.100% 4/27/26 10,548 11,167
3 US Bancorp 2.375% 7/22/26 22,191 23,066
3 US Bancorp 3.150% 4/27/27 13,140 14,093
3 US Bancorp 3.900% 4/26/28 6,792 7628
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3 US Bancorp 3.000% 7/30/29 12,391 13,080
3 US Bancorp 1.375% 7/22/30 12,781 12,040
US Bank NA 1.950% 1/9/23 19,793 20,045
3 US Bank NA 2.850% 1/23/23 9,649 9,858
3 US Bank NA 3.400% 7/24/23 10,105 10,504
3 US Bank NA 2.050% 1/21/25 14,717 15,060
3 US Bank NA 2.800% 1/27/25 28,193 29,427
Visa Inc. 2.800% 12/14/22 32,492 33,086
Visa Inc. 3.150% 12/14/25 67,106 71,623
Visa Inc. 1.900% 4/15/27 17,930 18,223
Visa Inc. 0.750% 8/15/27 4,100 3,945
Visa Inc. 2.750% 9/15/27 21,448 22,683
Visa Inc. 2.050% 4/15/30 17453 17644
Visa Inc. 1.100% 2/15/31 12,275 11,461
Visa Inc. 4.150% 12/14/35 17,891 21,420
Visa Inc. 2.700% 4/15/40 12,888 13,158
Visa Inc. 4.300% 12/14/45 45,665 57473
Visa Inc. 3.650% 9/15/47 9,459 11,009
Visa Inc. 2.000% 8/15/50 21,975 19,318
Voya Financial Inc. 3.650% 6/15/26 4,077 4,396
Voya Financial Inc. 5.700% 7/15/43 10,197 13,965
Voya Financial Inc. 4.800% 6/15/46 2,691 3,373
3 Voya Financial Inc. 4.700% 1/23/48 4,120 4,165
W R Berkley Corp. 4.750% 8/1/44 4,488 5,606
W R Berkley Corp. 4.000% 5/12/50 6,030 6,947
W R Berkley Corp. 3.550% 3/30/52 8,755 9,653
W R Berkley Corp. 3.150% 9/30/61 12,250 11,756
Wachovia Corp. 6.605% 10/1/25 3,175 3,701
Wachovia Corp. 5.500% 8/1/35 17,962 22,777
Wachovia Corp. 6.550% 10/15/35 7625 10,247
Webster Financial Corp. 4.100% 3/25/29 125 137
3 Wells Fargo & Co. 3.450% 2/13/23 29,686 30,5630
Wells Fargo & Co. 4.125% 8/15/23 18,076 18,963
Wells Fargo & Co. 4.480% 1/16/24 13,636 14,521
3 Wells Fargo & Co. 1.654% 6/2/24 45,777 46,161
3 Wells Fargo & Co. 3.300% 9/9/24 10,410 10,958
3 Wells Fargo & Co. 3.000% 2/19/25 36,198 37,826
3 Wells Fargo & Co. 3.550% 9/29/25 31,438 33,668
3 Wells Fargo & Co. 2.406% 10/30/25 53,710 55,037
3 Wells Fargo & Co. 2.164% 2/11/26 27737 28,196
Wells Fargo & Co. 3.000% 4/22/26 65,539 68,885
3 Wells Fargo & Co. 2.188% 4/30/26 5,850 5,961
3 Wells Fargo & Co. 4.100% 6/3/26 48,242 52,608
Wells Fargo & Co. 3.000% 10/23/26 42,809 45,025
3 Wells Fargo & Co. 3.196% 6/17/27 14,222 15,020
3 Wells Fargo & Co. 4.300% 7/22/27 19,459 21,751
3 Wells Fargo & Co. 3.584% 5/22/28 36,959 39,743
3 Wells Fargo & Co. 2.393% 6/2/28 36,375 36,978
3 Wells Fargo & Co. 4.150% 1/24/29 1,615 1,806
3 Wells Fargo & Co. 2.879% 10/30/30 101,489 105,515
3 Wells Fargo & Co. 2.572% 2/11/31 33,660 34,357
3 Wells Fargo & Co. 4.478% 4/4/31 41,063 47613
Wells Fargo & Co. 5.375% 2/7/35 1,076 1,394
3 Wells Fargo & Co. 5.950% 12/15/36 2,567 3,474
3 Wells Fargo & Co. 3.068% 4/30/41 43,947 44,961
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Wells Fargo & Co. 5.375% 11/2/43 15,740 20,674
Wells Fargo & Co. 5.606% 1/15/44 24,322 32,834

3 Wells Fargo & Co. 4.650% 11/4/44 30,609 37,086
Wells Fargo & Co. 3.900% 5/1/45 25,728 29,476

3 Wells Fargo & Co. 4.900% 11/17/45 32,303 40,715
3 Wells Fargo & Co. 4.400% 6/14/46 24,193 28,636
3 Wells Fargo & Co. 4.750% 12/7/46 34,389 42,774
3 Wells Fargo & Co. 5.013% 4/4/51 73,740 100,777
Wells Fargo Bank NA 5.950% 8/26/36 8,394 11,288

3 Wells Fargo Bank NA 5.850% 2/1/37 17029 22,947
3 Wells Fargo Bank NA 6.600% 1/15/38 13,164 19,141
Western Union Co. 4.250% 6/9/23 180 187
Western Union Co. 2.850% 1/10/25 6,427 6,657
Western Union Co. 1.350% 3/15/26 4,198 4,121
Western Union Co. 2.750% 3/15/31 5,090 5,041
Western Union Co. 6.200% 11/17/36 7255 8,912
Western Union Co. 6.200% 6/21/40 3,400 4,236
Westpac Banking Corp. 2.750% 1/11/23 11,487 11,731
Westpac Banking Corp. 2.000% 1/13/23 8,940 9,064
Westpac Banking Corp. 3.650% 5/15/23 8,951 9,307
Westpac Banking Corp. 3.300% 2/26/24 17,095 17,944
Westpac Banking Corp. 1.019% 11/18/24 13,270 13,221
Westpac Banking Corp. 2.350% 2/19/25 22,257 22,978
Westpac Banking Corp. 2.850% 5/13/26 28,648 30,222
Westpac Banking Corp. 2.700% 8/19/26 26,913 28,288
Westpac Banking Corp. 3.350% 3/8/27 19,667 21,235
Westpac Banking Corp. 3.400% 1/25/28 5,418 5,900
Westpac Banking Corp. 1.953% 11/20/28 5,105 5,086
Westpac Banking Corp. 2.650% 1/16/30 3,265 3,400

3 Westpac Banking Corp. 2.894% 2/4/30 39,101 39,924
Westpac Banking Corp. 2.150% 6/3/31 12,470 12,486

3 Westpac Banking Corp. 4.322% 11/23/31 33,763 36,528
Westpac Banking Corp. 4.110% 7/24/34 7371 7,951
Westpac Banking Corp. 2.668% 11/15/35 16,245 15,837
Westpac Banking Corp. 3.020% 11/18/36 10,000 9,892
Westpac Banking Corp. 4.421% 7/24/39 7948 9,321
Westpac Banking Corp. 2.963% 11/16/40 16,922 16,5657
Willis North America Inc. 3.600% 5/15/24 7330 7682
Willis North America Inc. 4.500% 9/15/28 6,377 7133
Willis North America Inc. 2.950% 9/15/29 12,326 12,653
Willis North America Inc. 5.050% 9/15/48 8,153 10,358
Willis North America Inc. 3.875% 9/15/49 18,478 20,086
Wintrust Financial Corp. 4.850% 6/6/29 2,350 2,543
XLIT Ltd. 4.450% 3/31/25 3,107 3,372
XLIT Ltd. 5.250% 12/15/43 7275 10,011
XLIT Ltd. 5.500% 3/31/45 5,579 7651
Zions Bancorp NA 3.250% 10/29/29 6,610 6,834
24,601,406

Health Care (3.2%)

Abbott Laboratories 3.400% 11/30/23 7864 8,217
Abbott Laboratories 2.950% 3/15/25 9,466 9,946
Abbott Laboratories 3.875% 9/15/25 8,579 9,315
Abbott Laboratories 3.750% 11/30/26 18,034 19,926
Abbott Laboratories 1.150% 1/30/28 10,350 10,063
Abbott Laboratories 1.400% 6/30/30 4,975 4,801
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Coupon Date ($000) ($000)

Abbott Laboratories 4.750% 11/30/36 35,451 45,260
Abbott Laboratories 6.150% 11/30/37 7,382 10,883
Abbott Laboratories 6.000% 4/1/39 3,225 4,670
Abbott Laboratories 5.300% 5/27/40 6,156 8,472
Abbott Laboratories 4.750% 4/15/43 8,974 11,671
Abbott Laboratories 4.900% 11/30/46 45,218 62,064
AbbVie Inc. 2.800% 3/15/23 9,290 9,456
AbbVie Inc. 2.850% 5/14/23 16,065 16,429
AbbVie Inc. 3.750% 11/14/23 14,333 15,023
AbbVie Inc. 3.850% 6/15/24 26,864 28,402
AbbVie Inc. 2.600% 11/21/24 37272 38,657
AbbVie Inc. 3.800% 3/15/25 44,772 47,761
AbbVie Inc. 3.600% 5/14/25 54,239 57641
AbbVie Inc. 3.200% 5/14/26 35,267 37310
AbbVie Inc. 2.950% 11/21/26 47713 50,260
AbbVie Inc. 4.250% 11/14/28 22,104 24,965
AbbVie Inc. 3.200% 11/21/29 76,724 82,136
AbbVie Inc. 4.550% 3/15/35 22,694 27132
AbbVie Inc. 4.500% 5/14/35 32,286 38,594
AbbVie Inc. 4.300% 5/14/36 18,658 21,928
AbbVie Inc. 4.050% 11/21/39 60,725 69,609
AbbVie Inc. 4.625% 10/1/42 9,394 11,456
AbbVie Inc. 4.400% 11/6/42 22,723 27261
AbbVie Inc. 4.850% 6/15/44 20,233 25,363
AbbVie Inc. 4.750% 3/15/45 8,085 10,048
AbbVie Inc. 4.700% 5/14/45 36,999 45,751
AbbVie Inc. 4.450% 5/14/46 30,658 37,044
AbbVie Inc. 4.875% 11/14/48 22,927 29,678
AbbVie Inc. 4.250% 11/21/49 83,745 100,543
Adventist Health System 2.952% 3/1/29 6,875 7191
Adventist Health System 3.630% 3/1/49 5,300 5,887
Advocate Health & Hospitals Corp. 3.829% 8/15/28 2,875 3,207
Advocate Health & Hospitals Corp. 221 % 6/15/30 1,684 1,685
Advocate Health & Hospitals Corp. 4.272% 8/15/48 5,794 7285
Advocate Health & Hospitals Corp. 3.387% 10/15/49 6,210 6,884
Advocate Health & Hospitals Corp. 3.008% 6/15/50 4,605 4,799
Aetna Inc. 2.800% 6/15/23 13,1256 13,448
Aetna Inc. 3.500% 11/15/24 11,964 12,639
Aetna Inc. 6.625% 6/15/36 9,977 14,242
Aetna Inc. 6.750% 12/15/37 5,466 7932
Aetna Inc. 4.500% 5/15/42 6,027 7,105
Aetna Inc. 4.125% 11/15/42 5,283 5,982
Aetna Inc. 4.750% 3/15/44 5,887 7244
Aetna Inc. 3.875% 8/15/47 14,352 16,034
Agilent Technologies Inc. 3.875% 7/15/23 7478 7750
Agilent Technologies Inc. 3.050% 9/22/26 6,544 6,913
Agilent Technologies Inc. 2.750% 9/15/29 2,155 2,228
Agilent Technologies Inc. 2.100% 6/4/30 8,775 8,692
Agilent Technologies Inc. 2.300% 3/12/31 9,782 9,684
AHS Hospital Corp. 5.024% 7/1/45 5,175 7049
AHS Hospital Corp. 2.780% 7/1/51 6,750 6,684
Allina Health System 3.887% 4/15/49 4,725 5,647
AmerisourceBergen Corp. 0.737% 3/15/23 4,525 4,514
AmerisourceBergen Corp. 3.400% 5/15/24 6,887 7203
AmerisourceBergen Corp. 3.250% 3/1/25 8,382 8,801
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AmerisourceBergen Corp. 3.450% 12/15/27 11,057 11,913
AmerisourceBergen Corp. 2.800% 5/15/30 7762 7,980
AmerisourceBergen Corp. 2.700% 3/15/31 14,709 14,880
AmerisourceBergen Corp. 4.250% 3/1/45 5,419 6,175
AmerisourceBergen Corp. 4.300% 12/15/47 10,915 12,810
Amgen Inc. 2.250% 8/19/23 3,650 3,725
Amgen Inc. 3.625% 5/22/24 22,290 23,491
Amgen Inc. 1.900% 2/21/25 13,868 14,101
Amgen Inc. 3.125% 5/1/256 12,605 13,270
Amgen Inc. 2.600% 8/19/26 21,264 22,165
Amgen Inc. 2.200% 2/21/27 11,944 12,221
Amgen Inc. 3.200% 11/2/27 11,606 12,490
Amgen Inc. 1.650% 8/15/28 11,150 10,929
Amgen Inc. 2.450% 2/21/30 15,296 15,568
Amgen Inc. 2.300% 2/25/31 16,830 16,904
Amgen Inc. 2.000% 1/15/32 18,080 17484
Amgen Inc. 3.150% 2/21/40 38,155 39,047
Amgen Inc. 2.800% 8/15/41 24,975 24,160
Amgen Inc. 4.950% 10/1/41 21,356 26,747
Amgen Inc. 5.150% 11/15/41 5,603 7171
Amgen Inc. 4.400% 5/1/45 33,252 39,684
Amgen Inc. 4.563% 6/15/48 4,618 5,718
Amgen Inc. 3.375% 2/21/50 35,674 37,055
Amgen Inc. 4.663% 6/15/51 27938 35,566
Amgen Inc. 3.000% 1/15/52 48,626 47,406
Amgen Inc. 2.770% 9/1/63 10,492 9,833
Anthem Inc. 2.950% 12/1/22 11,501 1,723
Anthem Inc. 3.300% 1/15/23 15,585 16,007
Anthem Inc. 3.500% 8/15/24 13,305 14,052
Anthem Inc. 3.350% 12/1/24 22,073 23,322
Anthem Inc. 2.375% 1/15/25 11,141 11,466
Anthem Inc. 3.650% 121/27 32,044 35,170
Anthem Inc. 4.101% 3/1/28 20,095 22,391
Anthem Inc. 2.875% 9/15/29 5,075 5,308
Anthem Inc. 2.250% 5/15/30 30,320 30,255
Anthem Inc. 2.550% 3/15/31 22,629 23,146
Anthem Inc. 5.950% 12/15/34 1,671 2,274
Anthem Inc. 5.850% 1/15/36 3,708 4,965
Anthem Inc. 6.375% 6/15/37 4,650 6,592
Anthem Inc. 4.625% 5/15/42 18,160 22,614
Anthem Inc. 4.650% 1/15/43 13,061 16,308
Anthem Inc. 5.100% 1/15/44 9,602 12,675
Anthem Inc. 4.650% 8/15/44 12,402 15,5632
Anthem Inc. 4.375% 12/1/47 22,796 27,940
Anthem Inc. 4.550% 3/1/48 7075 8,850
Anthem Inc. 3.700% 9/15/49 10,775 12,033
Anthem Inc. 3.125% 5/15/50 7,445 7,666
Anthem Inc. 3.600% 3/15/51 7513 8,353
Anthem Inc. 4.850% 8/15/54 4,325 5,609
Ascension Health 2.532% 11/15/29 16,624 17318
Ascension Health 3.106% 11/15/39 11,133 11,861
Ascension Health 3.945% 11/15/46 7850 9,671
Ascension Health 4.847 % 11/15/53 9,550 13,581
AstraZeneca Finance LLC 0.700% 5/28/24 10,250 10,171
AstraZeneca Finance LLC 1.200% 5/28/26 9,025 8,915
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AstraZeneca Finance LLC 1.750% 5/28/28 17171 17,061
AstraZeneca Finance LLC 2.250% 5/28/31 9,110 9,207
AstraZeneca plc 0.300% 5/26/23 5,687 5,655
AstraZeneca plc 3.500% 8/17/23 12,785 13,336
AstraZeneca plc 3.375% 11/16/25 27556 29,568
AstraZeneca plc 0.700% 4/8/26 21,336 20,637
AstraZeneca plc 3.125% 6/12/27 9,624 10,212
AstraZeneca plc 4.000% 1/17/29 15,387 17347
AstraZeneca plc 1.375% 8/6/30 15,479 14,610
AstraZeneca plc 6.450% 9/15/37 34,514 50,888
AstraZeneca plc 4.000% 9/18/42 15,974 19,046
AstraZeneca plc 4.375% 11/16/45 11,097 14,184
AstraZeneca plc 4.375% 8/17/48 3,112 4,014
AstraZeneca plc 2.125% 8/6/50 12,210 10,853
AstraZeneca plc 3.000% 5/28/51 16,796 17,669
Banner Health 2.338% 1/1/30 6,600 6,683
Banner Health 1.897% 1/1/31 2,325 2,253
Banner Health 2.907% 1/1/42 3,675 3,731
Banner Health 3.181% 1/1/50 4,000 4,244
Banner Health 2.913% 1/1/61 4,525 4,598
Baptist Health South Florida Obligated
Group 3.115% 11/15/71 3,725 3,478
Baptist Healthcare System Obligated Group 3.540% 8/15/50 7,200 7783
Baxalta Inc. 3.600% 6/23/22 1,627 1,641
Baxalta Inc. 4.000% 6/23/25 14,365 15,475
Baxalta Inc. 5.250% 6/23/45 5,209 6,927
Baxter International Inc. 0.868% 12/1/23 13,100 13,047
Baxter International Inc. 1.322% 11/29/24 20,255 20,238
Baxter International Inc. 2.600% 8/15/26 7408 7692
Baxter International Inc. 1.915% 2/1/27 21,400 21,484
Baxter International Inc. 2.272% 12/1/28 18,785 18,935
Baxter International Inc. 3.950% 4/1/30 7127 7,953
Baxter International Inc. 1.730% 4/1/31 11,234 10,742
Baxter International Inc. 2.539% 2/1/32 27010 27288
Baxter International Inc. 3.500% 8/15/46 4,000 4,355
Baxter International Inc. 3.132% 12/1/51 17,605 18,161
BayCare Health System Inc. 3.831% 11/15/50 3,030 3,606
Baylor Scott & White Holdings 1.777% 11/15/30 5,615 5,418
Baylor Scott & White Holdings 4.185% 11/15/45 8,064 9,876
Baylor Scott & White Holdings 3.967% 11/15/46 1,238 1,473
Baylor Scott & White Holdings 2.839% 11/15/50 11,400 11,374
Becton Dickinson & Co. 3.363% 6/6/24 10,635 11,135
Becton Dickinson & Co. 3.734% 12/15/24 5,953 6,332
Becton Dickinson & Co. 3.700% 6/6/27 37311 40,685
Becton Dickinson & Co. 2.823% 5/20/30 2,205 2,283
Becton Dickinson & Co. 1.957% 2/11/31 13,750 13,253
Becton Dickinson & Co. 4.875% 5/15/44 1,428 1,691
Becton Dickinson & Co. 4.685% 12/15/44 8,786 11,047
Becton Dickinson & Co. 4.669% 6/6/47 20,262 25,5635
Beth Israel Lahey Health Inc. 3.080% 7/1/51 2,575 2,555
Biogen Inc. 4.050% 9/15/25 21,572 23,423
Biogen Inc. 2.250% 5/1/30 29,921 29,486
Biogen Inc. 3.150% 5/1/50 26,749 26,068
Biogen Inc. 3.250% 2/15/51 17,146 16,993
Bon Secours Mercy Health Inc. 3.464% 6/1/30 4,966 5,386
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Bon Secours Mercy Health Inc. 2.095% 6/1/31 4,275 4,189
Bon Secours Mercy Health Inc. 3.205% 6/1/50 4,025 4,205
Boston Scientific Corp. 3.450% 3/1/24 10,745 11,239
Boston Scientific Corp. 3.850% 5/15/25 3,119 3,354
Boston Scientific Corp. 1.900% 6/1/25 8,352 8,457
Boston Scientific Corp. 3.750% 3/1/26 21,033 22,646
Boston Scientific Corp. 4.000% 3/1/29 23,556 26,160
Boston Scientific Corp. 2.650% 6/1/30 14,867 15,146
Boston Scientific Corp. 6.750% 11/15/35 6,515 9,067
Boston Scientific Corp. 4.550% 3/1/39 13,167 15,745
Boston Scientific Corp. 7375% 1/15/40 4,770 7438
Boston Scientific Corp. 4.700% 3/1/49 18,5630 23,635
Bristol-Myers Squibb Co. 2.750% 2/15/23 8,625 8,809
Bristol-Myers Squibb Co. 3.250% 2/20/23 11,332 11,636
Bristol-Myers Squibb Co. 3.250% 11/1/23 6,125 6,394
Bristol-Myers Squibb Co. 0.537% 11/13/23 8,875 8,830
Bristol-Myers Squibb Co. 3.625% 5/15/24 515 543
Bristol-Myers Squibb Co. 2.900% 7/26/24 63,262 66,134
Bristol-Myers Squibb Co. 3.875% 8/15/25 31,418 34,014
Bristol-Myers Squibb Co. 0.750% 11/13/25 12,225 11,953
Bristol-Myers Squibb Co. 3.200% 6/15/26 60,574 65,037
Bristol-Myers Squibb Co. 3.250% 2/27/27 810 876
Bristol-Myers Squibb Co. 1.125% 11/13/27 2,865 2,790
Bristol-Myers Squibb Co. 3.450% 1/15/27 28,262 30,905
Bristol-Myers Squibb Co. 3.900% 2/20/28 26,026 29,021
Bristol-Myers Squibb Co. 3.400% 7/26/29 63,755 69,735
Bristol-Myers Squibb Co. 1.450% 11/13/30 15,425 14,687
Bristol-Myers Squibb Co. 4.125% 6/15/39 25,710 30,410
Bristol-Myers Squibb Co. 2.350% 11/13/40 9,140 8,653
Bristol-Myers Squibb Co. 3.250% 8/1/42 4,926 5,256
Bristol-Myers Squibb Co. 4.500% 3/1/44 2,588 3,251
Bristol-Myers Squibb Co. 4.625% 5/15/44 11,080 14,135
Bristol-Myers Squibb Co. 5.000% 8/15/45 28,622 37983
Bristol-Myers Squibb Co. 4.350% 11/15/47 14,869 18,435
Bristol-Myers Squibb Co. 4.550% 2/20/48 17976 22,977
Bristol-Myers Squibb Co. 4.250% 10/26/49 43,649 53,991
Bristol-Myers Squibb Co. 2.550% 11/13/50 11,920 11,304
Cardinal Health Inc. 3.200% 3/15/23 5,934 6,087
Cardinal Health Inc. 3.079% 6/15/24 11,380 11,802
Cardinal Health Inc. 3.500% 11/15/24 3,460 3,648
Cardinal Health Inc. 3.750% 9/15/25 6,587 7,066
Cardinal Health Inc. 3.410% 6/15/27 8,259 8,866
Cardinal Health Inc. 4.600% 3/15/43 5,815 6,713
Cardinal Health Inc. 4.500% 11/15/44 5,314 6,010
Cardinal Health Inc. 4.900% 9/15/45 5,695 6,843
Cardinal Health Inc. 4.368% 6/15/47 7,285 8,226
Catholic Health Services of Long Island
Obligated Group 3.368% 7/1/50 6,886 7,056
Celgene Corp. 3.450% 11/15/27 275 297
Children's Health System of Texas 251 % 8/15/50 5,808 5,461
Children's Hospital 2.928% 7/15/50 5,150 5,060
Children's Hospital Corp. 4.115% 1/1/47 2,975 3,658
Children's Hospital Corp. 2.585% 2/1/50 3,700 3,650
Children's Hospital Medical Center 4.268% 5/15/44 4,050 5,088
Children's Hospital of Philadelphia 2.704% 7/1/50 6,220 6,068
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3 CHRISTUS Health 4.341% 7/1/28 6,750 7,609
3 Cigna Corp. 3.000% 7/15/23 25,656 26,400
Cigna Corp. 3.750% 7/15/23 5,425 5,646

3 Cigna Corp. 3.500% 6/15/24 9,043 9,492
3 Cigna Corp. 3.250% 4/15/25 10,464 11,025
Cigna Corp. 4.125% 11/15/25 22,224 24,332

3 Cigna Corp. 4.500% 2/25/26 23,009 25,495
Cigna Corp. 1.250% 3/15/26 7730 7630

3 Cigna Corp. 3.400% 3/1/27 27,988 30,117
3 Cigna Corp. 7875% 5/15/27 985 1,270
3 Cigna Corp. 3.050% 10/15/27 8,601 9,136
Cigna Corp. 4.375% 10/15/28 32,313 36,734
Cigna Corp. 2.400% 3/15/30 43,120 43,417
Cigna Corp. 2.375% 3/15/31 20,748 20,833
Cigna Corp. 4.800% 8/15/38 30,636 37656
Cigna Corp. 3.200% 3/15/40 16,966 17523

3 Cigna Corp. 6.125% 11/15/41 5,782 8,280
3 Cigna Corp. 5.375% 2/15/42 633 802
3 Cigna Corp. 4.800% 7/15/46 24,056 30,365
3 Cigna Corp. 3.875% 10/15/47 18,294 20,310
Cigna Corp. 4.900% 12/15/48 27777 35,867
Cigna Corp. 3.400% 3/15/50 22,693 23,670
Cigna Corp. 3.400% 3/15/51 6,930 7,286

3 City of Hope 5.623% 11/15/43 2,040 2,859
3 City of Hope 4.378% 8/15/48 9,600 11,984
CommonSpirit Health 2.760% 10/1/24 8,618 8,900
CommonSpirit Health 1.547% 10/1/25 5,912 5,862
CommonSpirit Health 3.347% 10/1/29 13,116 13,943
CommonSpirit Health 2.782% 10/1/30 5,301 5,436

3 CommonSpirit Health 4.350% 11/1/42 5,880 6,726
CommonSpirit Health 3.817% 10/1/49 6,400 7345
CommonSpirit Health 4.187% 10/1/49 6,587 7681
CommonSpirit Health 3.910% 10/1/50 7334 8,179

3 Community Health Network Inc. 3.099% 5/1/50 11,500 11,470
3 Cottage Health Obligated Group 3.304% 11/1/49 6,350 6,800
CVS Health Corp. 2.750% 12/1/22 20,750 21,039
CVS Health Corp. 4.750% 12/1/22 7245 7434
CVS Health Corp. 3.375% 8/12/24 18,363 19,300
CVS Health Corp. 2.625% 8/15/24 2,703 2,800
CVS Health Corp. 3.875% 7/20/25 43,151 46,414
CVS Health Corp. 2.875% 6/1/26 46,248 48,446
CVS Health Corp. 3.000% 8/15/26 25,757 27129
CVS Health Corp. 3.625% 4/1/27 5,072 5,502
CVS Health Corp. 6.250% 6/1/27 2,850 3,447
CVS Health Corp. 1.300% 8/21/27 27,198 26,398
CVS Health Corp. 4.300% 3/25/28 41,559 46,669
CVS Health Corp. 3.250% 8/15/29 34,691 36,984
CVS Health Corp. 3.750% 4/1/30 23,811 26,148
CVS Health Corp. 1.750% 8/21/30 25,573 24,407
CVS Health Corp. 1.875% 2/28/31 7,499 7195
CVS Health Corp. 2.125% 9/15/31 13,020 12,762
CVS Health Corp. 4.875% 7/20/35 10,565 12,959
CVS Health Corp. 4.780% 3/25/38 70,842 86,319
CVS Health Corp. 6.125% 9/15/39 5,357 7,456
CVS Health Corp. 4.125% 4/1/40 20,526 23,500
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CVS Health Corp. 2.700% 8/21/40 16,743 16,081
CVS Health Corp. 5.300% 12/5/43 20,595 27146
CVS Health Corp. 5.125% 7/20/45 57,696 75,019
CVS Health Corp. 5.050% 3/25/48 90,690 118,663
CVS Health Corp. 4.250% 4/1/50 18,939 22,870
Danaher Corp. 3.350% 9/15/25 6,569 7,003
Danaher Corp. 4.375% 9/15/45 6,773 8,369
Danaher Corp. 2.600% 10/1/50 5,850 5,673
Danaher Corp. 2.800% 12/10/51 4,000 3,957
Dartmouth-Hitchcock Health 4.178% 8/1/48 4,600 5,650
DENTSPLY SIRONA Inc. 3.250% 6/1/30 9,868 10,419
DH Europe Finance Il Sarl 2.200% 11/15/24 8,100 8,283
DH Europe Finance Il Sarl 2.600% 11/15/29 11,785 12,166
DH Europe Finance Il Sarl 3.250% 11/15/39 11,146 11,870
DH Europe Finance Il Sarl 3.400% 11/15/49 5,603 6,105
Dignity Health 3.812% 1/1/24 4,675 4,947
Dignity Health 4.500% 1/1/42 6,925 8,203
Dignity Health 5.267% 1/1/64 2,200 3,074
Duke University Health System Inc. 3.920% 6/1/47 6,905 8,223
Edwards Lifesciences Corp. 4.300% 6/15/28 6,348 7138
Eli Lilly & Co. 2.750% 6/1/256 6,701 7,017
Eli Lilly & Co. 3.375% 3/15/29 5,829 6,395
Eli Lilly & Co. 3.950% 3/15/49 10,340 12,713
Eli Lilly & Co. 2.250% 5/15/50 12,985 11,948
Eli Lilly & Co. 2.500% 9/15/60 17,100 16,038
Franciscan Missionaries of Our Lady Health

System Inc. 3.914% 7/1/49 2,350 2,724
Gilead Sciences Inc. 2.500% 9/1/23 16,090 16,480
Gilead Sciences Inc. 0.750% 9/29/23 6,000 5,973
Gilead Sciences Inc. 3.700% 4/1/24 34,131 35,857
Gilead Sciences Inc. 3.500% 2/1/25 27238 28,822
Gilead Sciences Inc. 3.650% 3/1/26 26,569 28,653
Gilead Sciences Inc. 2.950% 3/1/27 19,643 20,692
Gilead Sciences Inc. 1.200% 10/1/27 5,800 5,606
Gilead Sciences Inc. 1.650% 10/1/30 1,563 1,499
Gilead Sciences Inc. 4.600% 9/1/35 14,729 17843
Gilead Sciences Inc. 4.000% 9/1/36 10,657 12,260
Gilead Sciences Inc. 2.600% 10/1/40 5,080 4,871
Gilead Sciences Inc. 5.650% 12/1/41 12,087 16,608
Gilead Sciences Inc. 4.800% 4/1/44 27994 35,385
Gilead Sciences Inc. 4.500% 2/1/45 32,014 39,131
Gilead Sciences Inc. 4.750% 3/1/46 14,881 18,859
Gilead Sciences Inc. 4.150% 3/1/47 6,195 7303
Gilead Sciences Inc. 2.800% 10/1/50 17250 16,700
GlaxoSmithKline Capital Inc. 2.800% 3/18/23 11,276 11,655
GlaxoSmithKline Capital Inc. 3.375% 5/15/23 16,245 16,825
GlaxoSmithKline Capital Inc. 3.625% 5/15/25 20,195 21,734
GlaxoSmithKline Capital Inc. 3.875% 5/15/28 29,275 32,718
GlaxoSmithKline Capital Inc. 5.375% 4/15/34 6,899 9,137
GlaxoSmithKline Capital Inc. 6.375% 5/15/38 29,198 43,014
GlaxoSmithKline Capital Inc. 4.200% 3/18/43 5,430 6,612
GlaxoSmithKline Capital plc 0.534% 10/1/23 12,611 12,5658
GlaxoSmithKline Capital plc 3.000% 6/1/24 14,748 15,404
GlaxoSmithKline Capital plc 3.375% 6/1/29 11,577 12,614
Hackensack Meridian Health Inc. 2.675% 9/1/41 5,403 5,293
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Hackensack Meridian Health Inc. 421 % 7/1/48 6,375 7,880
Hackensack Meridian Health Inc. 2.875% 9/1/50 6,400 6,440
Hackensack Meridian Health Inc. 4.500% 71/57 3,050 4,078
Hartford HealthCare Corp. 3.447% 7/1/54 4,978 5,248
HCA Inc. 4.750% 5/1/23 15,377 16,113
HCA Inc. 5.000% 3/15/24 28,513 30,674
HCA Inc. 5.250% 4/15/25 26,367 29,212
HCA Inc. 5.250% 6/15/26 32,332 36,370
HCA Inc. 4.500% 2/15/27 7787 8,594
HCA Inc. 4.125% 6/15/29 24,078 26,548
HCA Inc. 2.375% 7/15/31 10,000 9,840
HCA Inc. 5.125% 6/15/39 18,719 23,151
HCA Inc. 5.5600% 6/15/47 20,739 27218
HCA Inc. 5.250% 6/15/49 19,912 25,669
HCA Inc. 3.500% 7/15/51 20,000 20,503
Humana Inc. 3.150% 12/1/22 9,854 10,015
Humana Inc. 2.900% 12/15/22 7788 7939
Humana Inc. 0.650% 8/3/23 10,540 10,491
Humana Inc. 3.850% 10/1/24 9,999 10,616
Humana Inc. 4.500% 4/1/25 2,776 3,029
Humana Inc. 1.350% 2/3/27 7.000 6,810
Humana Inc. 3.950% 3/15/27 4,540 4,964
Humana Inc. 3.125% 8/15/29 5,805 6,074
Humana Inc. 4.875% 4/1/30 5,775 6,775
Humana Inc. 2.150% 2/3/32 11,740 11,372
Humana Inc. 4.625% 12/1/42 13,867 17,072
Humana Inc. 4.950% 10/1/44 4,277 5,516
Humana Inc. 4.800% 3/15/47 6,290 7971
Humana Inc. 3.950% 8/15/49 1,575 1,803
IHC Health Services Inc. 4.131% 5/15/48 5,185 6,482
lllumina Inc. 0.550% 3/23/23 2,167 2,156
Illumina Inc. 2.550% 3/23/31 6,196 6,206
Indiana University Health Inc. Obligated
Group 3.970% 1/1/48 6,775 8,218
Indiana University Health Inc. Obligated
Group 2.852% 1/1/51 4,000 4,029
Integris Baptist Medical Center Inc 3.875% 8/15/50 7750 8,862
lowa Health System 3.665% 2/15/50 7625 8,667
Johns Hopkins Health System Corp. 3.837% 5/15/46 8,100 9,687
Johnson & Johnson 2.050% 3/1/23 7,010 712
Johnson & Johnson 3.375% 12/5/23 8,273 8,686
Johnson & Johnson 2.625% 1/15/25 13,454 14,051
Johnson & Johnson 0.550% 9/1/25 14,638 14,278
Johnson & Johnson 2.450% 3/1/26 26,550 27676
Johnson & Johnson 2.950% 3/3/27 19,089 20,429
Johnson & Johnson 0.950% 9/1/27 7573 7,408
Johnson & Johnson 2.900% 1/15/28 26,063 27799
Johnson & Johnson 6.950% 9/1/29 3,395 4,648
Johnson & Johnson 1.300% 9/1/30 19,385 18,665
Johnson & Johnson 4.950% 5/15/33 8,258 10,609
Johnson & Johnson 4.375% 12/5/33 19,010 23,367
Johnson & Johnson 3.550% 3/1/36 14,076 16,095
Johnson & Johnson 3.625% 3/3/37 19,795 22,791
Johnson & Johnson 5.950% 8/15/37 12,812 18,479
Johnson & Johnson 3.400% 1/15/38 13,150 14,719
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Johnson & Johnson 2.100% 9/1/40 21,5682 20,444
Johnson & Johnson 4.500% 9/1/40 5,862 7534
Johnson & Johnson 4.850% 5/15/41 1,640 2,188
Johnson & Johnson 4.500% 12/5/43 16,053 20,435
Johnson & Johnson 3.700% 3/1/46 20,079 23,651
Johnson & Johnson 3.750% 3/3/47 10,761 12,805
Johnson & Johnson 3.500% 1/15/48 7302 8,394
Johnson & Johnson 2.450% 9/1/60 7910 7478
Kaiser Foundation Hospitals 3.150% 5/1/27 8,309 8,858

3 Kaiser Foundation Hospitals 2.810% 6/1/41 10,710 10,761
Kaiser Foundation Hospitals 4.875% 4/1/42 10,017 13,225
Kaiser Foundation Hospitals 4.150% 5/1/47 16,615 20,560

3 Kaiser Foundation Hospitals 3.266% 11/1/49 17411 18,771
3 Kaiser Foundation Hospitals 3.002% 6/1/51 6,475 6,675
Koninklijke Philips NV 6.875% 3/11/38 5,655 8,253
Koninklijke Philips NV 5.000% 3/15/42 11,299 14,334
Laboratory Corp. of America Holdings 4.000% 11/1/23 2,850 2,980
Laboratory Corp. of America Holdings 3.250% 9/1/24 10,165 10,641
Laboratory Corp. of America Holdings 2.300% 12/1/24 7310 7498
Laboratory Corp. of America Holdings 3.600% 2/1/25 7875 8,317
Laboratory Corp. of America Holdings 1.650% 6/1/26 3,224 3,191
Laboratory Corp. of America Holdings 3.600% 9/1/27 7325 7,936
Laboratory Corp. of America Holdings 2.950% 12/1/29 8,852 9,211
Laboratory Corp. of America Holdings 2.700% 6/1/31 6,125 6,243
Laboratory Corp. of America Holdings 4.700% 2/1/45 13,456 16,431

3 Mass General Brigham Inc. 3.765% 7/1/48 875 1,010
3 Mass General Brigham Inc. 3.192% 7/1/49 8,400 8,877
3 Mass General Brigham Inc. 4.117% 7/1/55 3,125 3,889
3 Mass General Brigham Inc. 3.342% 7/1/60 12,965 14,165
3 Mayo Clinic 3.774% 11/15/43 6,741 7815
3 Mayo Clinic 4.000% 11/15/47 3,425 4,149
3 Mayo Clinic 4.128% 11/15/52 2,635 3,342
3 Mayo Clinic 3.196% 11/15/61 6,590 7,039
McKesson Corp. 2.700% 12/15/22 6,075 6,160
McKesson Corp. 2.850% 3/15/23 650 662
McKesson Corp. 3.796% 3/15/24 13,157 13,821
McKesson Corp. 0.900% 12/3/25 6,170 5,984

3 MedStar Health Inc. 3.626% 8/15/49 4,050 4,459
Medtronic Inc. 3.500% 3/15/25 16,878 17986
Medtronic Inc. 4.375% 3/15/35 38,961 47,981
Meditronic Inc. 4.625% 3/15/45 22,630 29,685
Memorial Health Services 3.447% 11/1/49 7300 8,178
Memorial Sloan-Kettering Cancer Center 5.000% 7/1/42 4,560 6,095

3 Memorial Sloan-Kettering Cancer Center 2.955% 1/1/50 2,750 2,811
Memorial Sloan-Kettering Cancer Center 4.125% 7/1/52 12,765 16,043

3 Memorial Sloan-Kettering Cancer Center 4.200% 7/1/55 3,010 3,857
Merck & Co. Inc. 2.800% 5/18/23 30,299 31,200
Merck & Co. Inc. 2.900% 3/7/24 6,853 7,139
Merck & Co. Inc. 2.750% 2/10/25 31,473 32,946
Merck & Co. Inc. 0.750% 2/24/26 13,440 13,165
Merck & Co. Inc. 1.700% 6/10/27 17500 17617
Merck & Co. Inc. 1.900% 12/10/28 7,000 7,030
Merck & Co. Inc. 3.400% 3/7/29 26,558 28,957
Merck & Co. Inc. 1.450% 6/24/30 6,695 6,404
Merck & Co. Inc. 2.150% 12/10/31 10,725 10,757
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Merck & Co. Inc. 6.500% 12/1/33 10,222 14,767
Merck & Co. Inc. 3.900% 3/7/39 17785 20,846
Merck & Co. Inc. 2.350% 6/24/40 18,232 17426
Merck & Co. Inc. 3.600% 9/15/42 11,579 13,065
Merck & Co. Inc. 4.150% 5/18/43 15,447 18,756
Merck & Co. Inc. 3.700% 2/10/45 27442 31,548
Merck & Co. Inc. 4.000% 3/7/49 17,023 20,717
Merck & Co. Inc. 2.450% 6/24/50 16,660 15,729
Merck & Co. Inc. 2.750% 12/10/51 21,500 21,392
Merck & Co. Inc. 2.900% 12/10/61 15,225 15,189
3 Mercy Health 4.302% 7/1/28 3,125 3,513
3 Methodist Hospital 2.705% 12/1/50 6,975 6,777
3 MidMichigan Health 3.409% 6/1/50 4,175 4,434
3 Montefiore Obligated Group 5.246% 11/1/48 9,900 10,718
3 Mount Sinai Hospitals Group Inc. 3.981% 7/1/48 3,625 4,174
3 Mount Sinai Hospitals Group Inc. 3.737% 7/1/49 6,737 7308
3 Mount Sinai Hospitals Group Inc. 3.391% 7/1/50 8,100 8,384
MultiCare Health System 2.803% 8/15/50 3,895 3,810
Mylan Inc. 4.200% 11/29/23 14,549 15,258
Mylan Inc. 4.550% 4/15/28 8,966 10,043
Mylan Inc. 5.400% 11/29/43 7324 9,068
Mylan Inc. 5.200% 4/15/48 10,910 13,511
New York & Presbyterian Hospital 2.256% 8/1/40 4,600 4,358
New York & Presbyterian Hospital 4.024% 8/1/45 8,376 10,250
New York & Presbyterian Hospital 4.063% 8/1/56 4,925 6,396
New York & Presbyterian Hospital 2.606% 8/1/60 4,632 4,425
3 New York & Presbyterian Hospital 3.954% 8/1/19 7107 8,584
Northwell Healthcare Inc. 3.979% 11/1/46 9,775 11,178
Northwell Healthcare Inc. 4.260% 11/1/47 11,500 13,691
Northwell Healthcare Inc. 3.809% 11/1/49 5,684 6,285
Novant Health Inc. 2.637% 1/1/36 7,000 7,058
Novant Health Inc. 3.168% 11/1/51 11,000 11,564
Novant Health Inc. 3.318% 11/1/61 8,500 9,156
Novartis Capital Corp. 3.400% 5/6/24 19,108 20,163
Novartis Capital Corp. 1.750% 2/14/25 17,183 17450
Novartis Capital Corp. 3.000% 11/20/25 18,103 19,187
Novartis Capital Corp. 2.000% 2/14/27 18,866 19,216
Novartis Capital Corp. 3.100% 5/17/27 17,159 18,354
Novartis Capital Corp. 2.200% 8/14/30 20,515 20,827
Novartis Capital Corp. 3.700% 9/21/42 9,021 10,409
Novartis Capital Corp. 4.400% 5/6/44 23,207 29,739
Novartis Capital Corp. 4.000% 11/20/45 18,273 22,174
Novartis Capital Corp. 2.750% 8/14/50 11,928 12,080
3 NY Society for Relief of Ruptured & Crippled
Maintaining Hosp Special Surgery 2.667% 10/1/50 4,730 4,419
3 NYU Langone Hospitals 5.750% 7/1/43 4,840 6,930
NYU Langone Hospitals 4.784% 7/1/44 4,116 5,209
3 NYU Langone Hospitals 4.368% 71/47 5,790 6,873
3 NYU Langone Hospitals 3.380% 7/1/55 8,350 8,611
3 Ochsner LSU Health System of North
Louisiana 2.510% 5/15/31 3,183 3,114
OhioHealth Corp. 2.297% 11/15/31 5,500 5,630
OhioHealth Corp. 2.834% 11/15/41 5,000 5,101
3 OhioHealth Corp. 3.042% 11/15/50 5,135 5,369
Orlando Health Obligated Group 4.089% 10/1/48 3,755 4,519
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Orlando Health Obligated Group 3.327% 10/1/50 3,745 3,912
PeaceHealth Obligated Group 1.375% 11/15/25 2,825 2,810
PeaceHealth Obligated Group 4.787% 11/15/48 4,575 6,079
PeaceHealth Obligated Group 3.218% 11/15/50 7025 7261
PerkinElmer Inc. 0.550% 9/15/23 3,092 3,068
PerkinElmer Inc. 0.850% 9/15/24 7500 7395
PerkinElmer Inc. 1.900% 9/15/28 6,087 5,983
PerkinElmer Inc. 3.300% 9/15/29 13,572 14,447
PerkinElmer Inc. 2.550% 3/15/31 6,000 6,051
PerkinElmer Inc. 2.250% 9/15/31 8,300 8,084
PerkinElmer Inc. 3.625% 3/15/51 5,000 5,420
Pfizer Inc. 3.000% 6/15/23 7838 8,105
Pfizer Inc. 3.200% 9/15/23 7,800 8,112
Pfizer Inc. 2.950% 3/15/24 8,600 8,952
Pfizer Inc. 3.400% 5/15/24 7,665 8,116
Pfizer Inc. 0.800% 5/28/25 7382 7291
Pfizer Inc. 2.750% 6/3/26 32,718 34,703
Pfizer Inc. 3.000% 12/15/26 14,123 15,216
Pfizer Inc. 3.600% 9/15/28 7567 8,412
Pfizer Inc. 3.450% 3/15/29 33,271 36,691
Pfizer Inc. 2.625% 4/1/30 17,963 18,874
Pfizer Inc. 1.700% 5/28/30 14,997 14,669
Pfizer Inc. 1.750% 8/18/31 14,765 14,441
Pfizer Inc. 4.000% 12/15/36 16,089 19,075
Pfizer Inc. 4.100% 9/15/38 12,297 14,627
Pfizer Inc. 3.900% 3/15/39 8,054 9,422
Pfizer Inc. 7.200% 3/15/39 17,389 27,996
Pfizer Inc. 2.550% 5/28/40 12,225 12,158
Pfizer Inc. 5.600% 9/15/40 1,765 2,469
Pfizer Inc. 4.300% 6/15/43 9,496 11,679
Pfizer Inc. 4.400% 5/15/44 18,449 23,096
Pfizer Inc. 4.125% 12/15/46 16,484 20,374
Pfizer Inc. 4.200% 9/15/48 17625 22,159
Pfizer Inc. 4.000% 3/15/49 8,492 10,410
Pfizer Inc. 2.700% 5/28/50 20,345 20,490
Pharmacia LLC 6.600% 12/1/28 9,694 12,454
Piedmont Healthcare Inc. 2.044% 1/1/32 4,100 3,983
Piedmont Healthcare Inc. 2.719% 1/1/42 2,000 1,948
Piedmont Healthcare Inc. 2.864% 1/1/52 4,500 4,398
Providence St. Joseph Health Obligated
Group 2.746% 10/1/26 4,699 4,926
Providence St. Joseph Health Obligated
Group 2.532% 10/1/29 8,001 8,258
Providence St. Joseph Health Obligated
Group 3.744% 10/1/47 5,617 6,407
Providence St. Joseph Health Obligated
Group 3.930% 10/1/48 4,850 5,715
Quest Diagnostics Inc. 4.250% 4/1/24 3,565 3,771
Quest Diagnostics Inc. 3.500% 3/30/25 6,070 6,419
Quest Diagnostics Inc. 3.450% 6/1/26 8,424 9,015
Quest Diagnostics Inc. 4.200% 6/30/29 5,790 6,543
Quest Diagnostics Inc. 2.950% 6/30/30 15,040 15,679
Quest Diagnostics Inc. 2.800% 6/30/31 10,857 11,213
Quest Diagnostics Inc. 5.750% 1/30/40 1,368 1,730
Quest Diagnostics Inc. 4.700% 3/30/45 2,898 3,617
Rady Children's Hospital-San Diego 3.154% 8/15/51 4,000 4,282
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Regeneron Pharmaceuticals Inc. 1.750% 9/15/30 16,327 15,451
Regeneron Pharmaceuticals Inc. 2.800% 9/15/50 12,216 1,477
Royalty Pharma plc 0.750% 9/2/23 12,850 12,767
Royalty Pharma plc 1.200% 9/2/25 17,093 16,790
Royalty Pharma plc 1.750% 9/2/27 14,100 13,865
Royalty Pharma plc 2.200% 9/2/30 15,283 14,801
Royalty Pharma plc 2.150% 9/2/31 4,395 4,193
Royalty Pharma plc 3.300% 9/2/40 9,700 9,671
Royalty Pharma plc 3.550% 9/2/50 15,516 15,407
Royalty Pharma plc 3.3560% 9/2/51 6,313 6,069

3 Rush Obligated Group 3.922% 11/15/29 4,325 4,835
RWJ Barnabas Health Inc. 3.949% 7/1/46 6,706 7941
RWJ Barnabas Health Inc. 3.477% 7/1/49 2,260 2,519
Sanofi 3.375% 6/19/23 15,300 15,856
Sanofi 3.625% 6/19/28 16,345 18,393

3 Seattle Children's Hospital 2.719% 10/1/50 8,000 7805
3 Sharp HealthCare 2.680% 8/1/50 3,905 3,747
Shire Acquisitions Investments Ireland DAC 2.875% 9/23/23 49,485 50,883
Shire Acquisitions Investments Ireland DAC 3.200% 9/23/26 64,108 68,022
Smith & Nephew plc 2.032% 10/14/30 13,366 12,912

3 Spectrum Health System Obligated Group 3.487% 7/15/49 3,912 4,326
3 SSM Health Care Corp. 3.688% 6/1/23 8,575 8,845
3 SSM Health Care Corp. 3.823% 6/1/27 5,200 5,708
3 Stanford Health Care 3.310% 8/15/30 371 403
3 Stanford Health Care 3.795% 11/15/48 7,491 8,882
Stanford Health Care 3.027% 8/15/51 4,630 4,837
STERIS Irish FinCo Unltd. Co. 2.700% 3/15/31 4,413 4,465
STERIS Irish FinCo Unltd. Co. 3.750% 3/15/51 12,041 13,123
Stryker Corp. 3.375% 5/15/24 13,747 14,377
Stryker Corp. 1.150% 6/15/25 8,050 7,988
Stryker Corp. 3.375% 1/1/25 13,945 14,857
Stryker Corp. 3.500% 3/15/26 11,515 12,337
Stryker Corp. 3.650% 3/7/28 7702 8,375
Stryker Corp. 1.950% 6/15/30 12,889 12,599
Stryker Corp. 4.100% 4/1/43 5,095 5,974
Stryker Corp. 4.375% 5/15/44 7695 9,355
Stryker Corp. 4.625% 3/15/46 5,820 7,465
Stryker Corp. 2.900% 6/15/50 8,675 8,759

3 Sutter Health 1.321% 8/15/25 3,725 3,711
3 Sutter Health 3.695% 8/15/28 4,450 4,901
3 Sutter Health 2.294% 8/15/30 9,050 9,048
3 Sutter Health 3.161% 8/15/40 5,250 5,356
3 Sutter Health 4.091% 8/15/48 4,950 5,820
3 Sutter Health 3.361% 8/15/50 8,300 8,697
Takeda Pharmaceutical Co. Ltd. 4.400% 11/26/23 21,609 22,868
Takeda Pharmaceutical Co. Ltd. 5.000% 11/26/28 27,630 32,462
Takeda Pharmaceutical Co. Ltd. 2.050% 3/31/30 25,685 25,040
Takeda Pharmaceutical Co. Ltd. 3.025% 7/9/40 19,228 19,362
Takeda Pharmaceutical Co. Ltd. 3.175% 7/9/50 42,467 43,053
Takeda Pharmaceutical Co. Ltd. 3.375% 7/9/60 14,999 15,585
Texas Health Resources 2.328% 11/15/50 4,780 4,299

3 Texas Health Resources 4.330% 11/15/55 2,843 3,778
Thermo Fisher Scientific Inc. 0.797% 10/18/23 10,100 10,067
Thermo Fisher Scientific Inc. 1.215% 10/18/24 10,383 10,375
Thermo Fisher Scientific Inc. 3.650% 12/15/25 10,025 10,765
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Thermo Fisher Scientific Inc. 1.750% 10/15/28 14,210 14,120
Thermo Fisher Scientific Inc. 2.600% 10/1/29 9,276 9,624
Thermo Fisher Scientific Inc. 2.000% 10/15/31 17,500 17,251
Thermo Fisher Scientific Inc. 2.800% 10/15/41 20,100 20,297
Thermo Fisher Scientific Inc. 5.300% 2/1/44 7318 10,152
Thermo Fisher Scientific Inc. 4.100% 8/15/47 8,050 10,024
Toledo Hospital 5.325% 11/15/28 5,025 5,647
Toledo Hospital 5.750% 11/15/38 6,204 7223
Toledo Hospital 6.015% 11/15/48 4,989 6,097
Trinity Health Corp. 2.632% 12/1/40 2,900 2,841
Trinity Health Corp. 4.125% 12/1/45 7165 8,632
Trinity Health Corp. 3.434% 12/1/48 2,788 3,029
UnitedHealth Group Inc. 2.750% 2/15/23 17513 17828
UnitedHealth Group Inc. 2.875% 3/15/23 5,845 6,000
UnitedHealth Group Inc. 3.500% 6/15/23 5,675 5,896
UnitedHealth Group Inc. 3.500% 2/15/24 8,342 8,785
UnitedHealth Group Inc. 2.375% 8/15/24 5,481 5,675
UnitedHealth Group Inc. 3.750% 7/15/25 14,505 15,736
UnitedHealth Group Inc. 3.700% 12/15/25 6,991 7615
UnitedHealth Group Inc. 1.250% 1/15/26 8,550 8,516
UnitedHealth Group Inc. 3.100% 3/15/26 9,497 10,152
UnitedHealth Group Inc. 1.150% 5/15/26 2,975 2,944
UnitedHealth Group Inc. 3.450% 1/15/27 9,136 9,956
UnitedHealth Group Inc. 3.375% 4/15/27 40,062 43,490
UnitedHealth Group Inc. 2.950% 10/15/27 9,163 9,795
UnitedHealth Group Inc. 3.850% 6/15/28 5,234 5,839
UnitedHealth Group Inc. 3.875% 12/15/28 5,224 5,862
UnitedHealth Group Inc. 2.875% 8/15/29 21,942 23,225
UnitedHealth Group Inc. 2.000% 5/15/30 15,083 14,971
UnitedHealth Group Inc. 2.300% 5/15/31 25,982 26,397
UnitedHealth Group Inc. 4.625% 7/15/35 13,132 16,334
UnitedHealth Group Inc. 5.800% 3/15/36 7908 10,897
UnitedHealth Group Inc. 6.500% 6/15/37 5,705 8,410
UnitedHealth Group Inc. 6.625% 11/15/37 12,189 18,126
UnitedHealth Group Inc. 6.875% 2/15/38 23,346 35,831
UnitedHealth Group Inc. 3.500% 8/15/39 22,390 24,753
UnitedHealth Group Inc. 2.750% 5/15/40 14,185 14,310
UnitedHealth Group Inc. 5.700% 10/15/40 2,986 4,161
UnitedHealth Group Inc. 5.950% 2/15/41 6,625 9,463
UnitedHealth Group Inc. 3.050% 5/15/41 14,950 15,612
UnitedHealth Group Inc. 4.625% 11/15/41 12,134 15,233
UnitedHealth Group Inc. 4.375% 3/15/42 1,780 2,165
UnitedHealth Group Inc. 3.950% 10/15/42 18,353 21,400
UnitedHealth Group Inc. 4.250% 3/15/43 7891 9,565
UnitedHealth Group Inc. 4.750% 7/15/45 16,530 21,631
UnitedHealth Group Inc. 4.200% 1/15/47 15,120 18,421
UnitedHealth Group Inc. 4.250% 4/15/47 11,835 14,487
UnitedHealth Group Inc. 3.750% 10/15/47 9,969 11,460
UnitedHealth Group Inc. 4.250% 6/15/48 21,685 26,852
UnitedHealth Group Inc. 4.450% 12/15/48 4,308 5,607
UnitedHealth Group Inc. 3.700% 8/15/49 16,649 19,219
UnitedHealth Group Inc. 2.900% 5/15/50 14,510 14,806
UnitedHealth Group Inc. 3.250% 5/15/51 23,620 25,579
UnitedHealth Group Inc. 3.875% 8/15/59 13,211 15,827
UnitedHealth Group Inc. 3.125% 5/15/60 13,099 13,664
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7 Universal Health Services Inc. 1.650% 9/1/26 385 379
7 Universal Health Services Inc. 2.650% 10/15/30 13,380 13,283
7 Universal Health Services Inc. 2.650% 1/15/32 190 187
3 UPMC 3.600% 4/3/25 6,550 6,929
Utah Acquisition Sub Inc. 3.950% 6/15/26 33,712 36,361
Utah Acquisition Sub Inc. 5.250% 6/15/46 18,419 22,582
Viatris Inc. 1.650% 6/22/25 9,402 9,374
Viatris Inc. 2.300% 6/22/27 5,235 5,281
Viatris Inc. 2.700% 6/22/30 37,700 37,842
Viatris Inc. 3.850% 6/22/40 16,764 17,881
Viatris Inc. 4.000% 6/22/50 30,800 32,928

3 West Virginia United Health System
Obligated Group 3.129% 6/1/50 1,900 1,888
3 Willis-Knighton Medical Center 4.813% 9/1/48 4,021 5,154
3 Willis-Knighton Medical Center 3.065% 3/1/51 8,000 7792
Wyeth LLC 7.250% 3/1/23 2,400 2,568
Wyeth LLC 6.450% 2/1/24 11,948 13,255
Wyeth LLC 6.500% 2/1/34 11,827 16,876
Wyeth LLC 6.000% 2/15/36 5,565 7826
Wyeth LLC 5.950% 4/1/37 25,044 35,242
3 Yale-New Haven Health Services Corp. 2.496% 7/1/50 5,300 4,916
Zeneca Wilmington Inc. 7000% 11/15/23 4,275 4,742
Zimmer Biomet Holdings Inc. 1.450% 11/22/24 6,000 5,987
Zimmer Biomet Holdings Inc. 3.050% 1/15/26 9,550 10,001
Zimmer Biomet Holdings Inc. 2.600% 11/24/31 20,000 20,121
Zimmer Biomet Holdings Inc. 5.750% 11/30/39 2,150 2,870
Zimmer Biomet Holdings Inc. 4.450% 8/15/45 9,000 10,727
Zoetis Inc 3.250% 2/1/23 15,100 15,391
Zoetis Inc. 4.500% 11/13/25 4,528 4,989
Zoetis Inc. 3.000% 9/12/27 14,929 15,787
Zoetis Inc. 3.900% 8/20/28 7,700 8,562
Zoetis Inc. 2.000% 5/15/30 13,452 13,257
Zoetis Inc. 4.700% 2/1/43 14,155 18,035
Zoetis Inc. 3.950% 9/12/47 7628 9,052
Zoetis Inc. 4.450% 8/20/48 9,196 11,761
Zoetis Inc. 3.000% 5/15/50 2,442 2,551
10,044,529

Industrials (2.1%)

3M Co. 1.750% 2/14/23 8,793 8,884
3 3M Co. 2.250% 3/15/23 7,091 721
3 3M Co. 3.250% 2/14/24 15,174 15,870
3M Co. 2.000% 2/14/25 10,699 10,961
3M Co. 2.650% 4/15/25 16,225 16,933
3 3M Co. 3.000% 8/7/25 8,600 9,112
3 3M Co. 2.250% 9/19/26 14,797 15,319
3M Co. 2.875% 10/15/27 6,864 7317
3 3M Co. 3.625% 9/14/28 1,815 2,019
3 3M Co. 3.375% 3/1/29 15,200 16,584
3M Co. 2.375% 8/26/29 17871 18,337
3M Co. 3.050% 4/15/30 5,225 5,603
3 3M Co. 5.700% 3/15/37 63 87
3 3M Co. 3.875% 6/15/44 1,401 1,635
3 3M Co. 3.125% 9/19/46 12,930 13,631
3 3M Co. 3.625% 10/15/47 10,207 11,666
3 3M Co. 4.000% 9/14/48 15,345 18,526
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3M Co. 3.250% 8/26/49 6,991 7633
3M Co. 3.700% 4/15/50 6,454 7637
Acuity Brands Lighting Inc. 2.150% 12/15/30 5,665 5,620
Allegion plc 3.500% 10/1/29 5,335 5,678
Allegion US Holding Co. Inc. 3.200% 10/1/24 1,600 1,664
Allegion US Holding Co. Inc. 3.550% 10/1/27 5,169 5,480
American Airlines Pass-Through Trust
Class A Series 2021-1 2.875% 7/11/34 8,800 8,625
American Airlines Pass-Through Trust
Class AA Series 2015-2 3.600% 9/22/27 791 811
American Airlines Pass-Through Trust
Class AA Series 2016-1 3.575% 1/15/28 2,724 2,761
American Airlines Pass-Through Trust
Class AA Series 2016-2 3.200% 6/15/28 7,951 7,968
American Airlines Pass-Through Trust
Class AA Series 2016-3 3.000% 10/15/28 4,631 4,624
American Airlines Pass-Through Trust
Class AA Series 2017-1 3.650% 2/15/29 1,992 2,067
American Airlines Pass-Through Trust
Class AA Series 2017-2 3.350% 10/15/29 2,973 3,019
American Airlines Pass-Through Trust
Class AA Series 2019-1 3.150% 2/15/32 8,214 8,297
Amphenol Corp. 3.200% 4/1/24 4,250 4,422
Amphenol Corp. 2.050% 3/1/25 3,330 3,395
Amphenol Corp. 4.350% 6/1/29 5,250 5,965
Amphenol Corp. 2.800% 2/15/30 16,298 16,852
Amphenol Corp. 2.200% 9/15/31 4,125 4,043
BNSF Funding Trust | 6.613% 12/15/55 600 678
Boeing Co. 1.167% 2/4/23 15,900 15,903
Boeing Co. 2.800% 3/1/23 9,441 9,618
Boeing Co. 4.508% 5/1/23 38,804 40,481
Boeing Co. 1.875% 6/15/23 13,224 13,330
Boeing Co. 1.433% 2/4124 30,750 30,717
Boeing Co. 2.800% 3/1/24 4,575 4,705
Boeing Co. 2.850% 10/30/24 7,908 8,168
Boeing Co. 2.500% 3/1/25 2,831 2,887
Boeing Co. 4.875% 5/1/25 49,403 54,100
Boeing Co. 7.250% 6/15/25 675 793
Boeing Co. 2.600% 10/30/25 4,565 4,683
Boeing Co. 2.750% 2/1/26 9,246 9,624
Boeing Co. 2.196% 2/4/26 74,702 74,690
Boeing Co. 3.100% 5/1/26 10,225 10,660
Boeing Co. 2.250% 6/15/26 7,051 7,091
Boeing Co. 2.700% 2/1/27 14,003 14,276
Boeing Co. 2.800% 3/1/27 6,819 6,953
Boeing Co. 5.040% 5/1/27 28,000 31,621
Boeing Co. 3.250% 2/1/28 14,563 15,185
Boeing Co. 3.250% 3/1/28 5,180 5,355
Boeing Co. 3.200% 3/1/29 10,867 11,236
Boeing Co. 2.950% 2/1/30 12,767 12,929
Boeing Co. 5.150% 5/1/30 65,810 76,785
Boeing Co. 3.625% 2/1/31 26,767 28,559
Boeing Co. 6.125% 2/15/33 6,923 8,767
Boeing Co. 3.600% 5/1/34 27,459 28,699
Boeing Co. 3.250% 2/1/35 14,381 14,494
Boeing Co. 6.625% 2/15/38 4,500 6,038
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Boeing Co. 3.550% 3/1/38 4,443 4,503
Boeing Co. 3.500% 3/1/39 6,584 6,624
Boeing Co. 6.8756% 3/15/39 9,568 13,311
Boeing Co. 5.875% 2/15/40 7115 9,132
Boeing Co. 5.705% 5/1/40 43,457 55,842
Boeing Co. 3.375% 6/15/46 10,200 9,830
Boeing Co. 3.650% 3/1/47 9,417 9,387
Boeing Co. 3.625% 3/1/48 4,625 4,595
Boeing Co. 3.850% 1/1/48 4,454 4,588
Boeing Co. 3.900% 5/1/49 13,090 13,713
Boeing Co. 3.750% 2/1/50 11,288 11,697
Boeing Co. 5.805% 5/1/50 70,625 95,606
Boeing Co. 3.825% 3/1/59 8,500 8,520
Boeing Co. 3.950% 8/1/59 6,455 6,709
Boeing Co. 5.930% 5/1/60 43,516 60,332
Burlington Northern Santa Fe LLC 3.000% 3/15/23 5,981 6,112
Burlington Northern Santa Fe LLC 3.850% 9/1/23 11,675 12,159
Burlington Northern Santa Fe LLC 3.750% 4/1/24 9,867 10,392
Burlington Northern Santa Fe LLC 3.400% 9/1/24 14,354 15,148
Burlington Northern Santa Fe LLC 3.000% 4/1/25 12,150 12,772
Burlington Northern Santa Fe LLC 3.650% 9/1/25 10,895 11,733
Burlington Northern Santa Fe LLC 7.000% 12/15/25 2,116 2,553
Burlington Northern Santa Fe LLC 3.250% 6/15/27 5,785 6,269
Burlington Northern Santa Fe LLC 6.200% 8/15/36 3,700 5,270
Burlington Northern Santa Fe LLC 6.150% 5/1/37 4,346 6,180
Burlington Northern Santa Fe LLC 5.750% 5/1/40 8,574 11,896
Burlington Northern Santa Fe LLC 5.050% 3/1/41 8,850 11,651
Burlington Northern Santa Fe LLC 5.400% 6/1/41 12,386 16,750
Burlington Northern Santa Fe LLC 4.950% 9/15/41 5,100 6,586
Burlington Northern Santa Fe LLC 4.400% 3/15/42 10,571 12,921
Burlington Northern Santa Fe LLC 4.375% 9/1/42 12,897 15,719
Burlington Northern Santa Fe LLC 4.450% 3/15/43 15,792 19,484
Burlington Northern Santa Fe LLC 5.150% 9/1/43 5,308 7126
Burlington Northern Santa Fe LLC 4.900% 4/1/44 17.049 22,321
Burlington Northern Santa Fe LLC 4.550% 9/1/44 13,181 16,576
Burlington Northern Santa Fe LLC 4.150% 4/1/45 16,896 20,260
Burlington Northern Santa Fe LLC 4.700% 9/1/45 8,823 11,347
Burlington Northern Santa Fe LLC 3.900% 8/1/46 15,130 17664
Burlington Northern Santa Fe LLC 4.125% 6/15/47 14,408 17417
Burlington Northern Santa Fe LLC 4.050% 6/15/48 5,301 6,376
Burlington Northern Santa Fe LLC 4.150% 12/15/48 6,816 8,354
Burlington Northern Santa Fe LLC 3.550% 2/15/50 15,575 17528
Burlington Northern Santa Fe LLC 3.050% 2/15/51 6,305 6,539
Burlington Northern Santa Fe LLC 3.300% 9/15/51 4,187 4,559
Burlington Northern Santa Fe LLC 2.875% 6/15/52 8,200 8,256
Canadian National Railway Co. 2.950% 11/21/24 9,319 9,723
Canadian National Railway Co. 2.750% 3/1/26 7947 8,325
Canadian National Railway Co. 6.900% 7/15/28 2,250 2,931
Canadian National Railway Co. 6.250% 8/1/34 1,620 2,246
Canadian National Railway Co. 6.200% 6/1/36 5,983 8,393
Canadian National Railway Co. 6.375% 11/15/37 4,348 6,207
Canadian National Railway Co. 3.200% 8/2/46 4,142 4,372
Canadian National Railway Co. 3.650% 2/3/48 21,991 24,938
Canadian National Railway Co. 4.450% 1/20/49 1,645 2,101
Canadian National Railway Co. 2.450% 5/1/50 15,850 14,768
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Canadian Pacific Railway Co. 4.450% 3/15/23 6,303 6,516
Canadian Pacific Railway Co. 1.350% 12/2/24 5,070 5,076
Canadian Pacific Railway Co. 2.900% 2/1/25 7462 7775
Canadian Pacific Railway Co. 1.750% 12/2/26 4,000 4,018
Canadian Pacific Railway Co. 4.000% 6/1/28 nm 793
Canadian Pacific Railway Co. 2.050% 3/5/30 4,31 4,260
Canadian Pacific Railway Co. 7125% 10/15/31 1,660 2,315
Canadian Pacific Railway Co. 2.450% 12/2/31 19,240 19,682
Canadian Pacific Railway Co. 5.750% 3/15/33 375 484
Canadian Pacific Railway Co. 4.800% 9/15/35 3,217 3,972
Canadian Pacific Railway Co. 5.950% 5/15/37 14,820 20,318
Canadian Pacific Railway Co. 3.000% 12/2/41 12,540 12,822
Canadian Pacific Railway Co. 5.750% 1/15/42 12,745 17386
Canadian Pacific Railway Co. 4.800% 8/1/45 5,621 7092
Canadian Pacific Railway Co. 3.100% 12/2/51 31,855 32,679
Canadian Pacific Railway Co. 6.125% 9/15/15 6,434 9,558
Carrier Global Corp. 2.242% 2/15/25 27,008 27671
Carrier Global Corp. 2.493% 2/15/27 17752 18,225
Carrier Global Corp. 2.722% 2/15/30 40,160 41,030
Carrier Global Corp. 2.700% 2/15/31 5,675 5,773
Carrier Global Corp. 3.377% 4/5/40 25,251 26,339
Carrier Global Corp. 3.577% 4/5/50 38,980 41,466
Caterpillar Financial Services Corp. 0.250% 3/1/23 10,705 10,647

3 Caterpillar Financial Services Corp. 2.625% 3/1/23 3,227 3,299
3 Caterpillar Financial Services Corp. 3.450% 5/15/23 7181 7443
Caterpillar Financial Services Corp. 0.650% 7/7/23 9,502 9,499

3 Caterpillar Financial Services Corp. 0.450% 9/14/23 9,050 9,004
3 Caterpillar Financial Services Corp. 3.750% 11/24/23 10,301 10,868
3 Caterpillar Financial Services Corp. 3.650% 12/7/23 5,366 5,651
3 Caterpillar Financial Services Corp. 2.850% 5/17/24 7827 8,169
3 Caterpillar Financial Services Corp. 3.300% 6/9/24 7788 8,200
3 Caterpillar Financial Services Corp. 0.600% 9/13/24 8,605 8,500
3 Caterpillar Financial Services Corp. 2.150% 11/8/24 11,248 11,679
3 Caterpillar Financial Services Corp. 3.250% 12/1/24 16,025 17004
3 Caterpillar Financial Services Corp. 1.450% 5/15/25 6,617 6,646
3 Caterpillar Financial Services Corp. 0.800% 11/13/25 9,101 8,926
Caterpillar Financial Services Corp. 0.900% 3/2/26 9,963 9,751
Caterpillar Financial Services Corp. 2.400% 8/9/26 6,345 6,581

3 Caterpillar Financial Services Corp. 1.150% 9/14/26 5,000 4,935
3 Caterpillar Financial Services Corp. 1.100% 9/14/27 7842 7614
Caterpillar Inc. 3.400% 5/15/24 17471 18,369
Caterpillar Inc. 2.600% 9/19/29 11,644 12,202
Caterpillar Inc. 2.600% 4/9/30 15,052 15,710
Caterpillar Inc. 1.900% 3/12/31 2,708 2,692
Caterpillar Inc. 5.300% 9/15/35 3,000 3,979
Caterpillar Inc. 6.050% 8/15/36 10,01 14,252
Caterpillar Inc. 5.200% 5/27/41 10,140 13,899
Caterpillar Inc. 3.803% 8/15/42 24,084 28,178
Caterpillar Inc. 4.300% 5/15/44 5,206 6,575
Caterpillar Inc. 3.250% 9/19/49 12,280 13,513
Caterpillar Inc. 3.250% 4/9/50 15,823 17488
Caterpillar Inc. 4.750% 5/15/64 5,235 7514

CH Robinson Worldwide Inc. 4.200% 4/15/28 6,373 7168
CNH Industrial Capital LLC 1.950% 7/2/23 2,467 2,499
CNH Industrial Capital LLC 4.200% 1/15/24 27,900 29,486
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CNH Industrial Capital LLC 1.875% 1/15/26 6,740 6,764
CNH Industrial Capital LLC 1.450% 7/15/26 3,113 3,051
CNH Industrial NV 4.500% 8/15/23 4,357 4,581
3 CNH Industrial NV 3.850% 11/15/27 6,540 7138
3 Continental Airlines Pass-Through Trust
Class A Series 2007-1 5.983% 4/19/22 577 581
3 Continental Airlines Pass-Through Trust
Class A Series 2012-2 4.000% 10/29/24 810 842
Crane Co. 4.450% 12/15/23 6,450 6,802
Crane Co. 4.200% 3/15/48 5,000 5,644
CSX Corp. 3.400% 8/1/24 5,250 5,526
CSX Corp. 3.350% 11/1/25 15,086 16,097
CSX Corp. 2.600% 11/1/26 9,258 9,649
CSX Corp. 3.250% 6/1/27 14,809 15,892
CSX Corp. 3.800% 3/1/28 17,247 18,954
CSX Corp. 4.250% 3/15/29 18,808 21,255
CSX Corp. 2.400% 2/15/30 8,450 8,591
CSX Corp. 6.000% 10/1/36 6,969 9,633
CSX Corp. 6.150% 5/1/37 9,942 13,887
CSX Corp. 6.220% 4/30/40 9,741 13,999
CSX Corp. 5.5600% 4/15/41 10,057 13,431
CSX Corp. 4.750% 5/30/42 4,185 5,245
CSX Corp. 4.400% 3/1/43 913 1,085
CSX Corp. 4.100% 3/15/44 10,705 12,442
CSX Corp. 3.800% 11/1/46 5,437 6,156
CSX Corp. 4.300% 3/1/48 1,990 2,424
CSX Corp. 4.750% 11/15/48 8,026 10,417
CSX Corp. 4.500% 3/15/49 13,671 17,094
CSX Corp. 3.350% 9/15/49 9,917 10,550
CSX Corp. 3.800% 4/15/50 2,340 2,677
CSX Corp. 2.500% 5/15/51 4,769 4,415
CSX Corp. 4.500% 8/1/64 1,400 1,770
CSX Corp. 4.250% 11/1/66 9,430 11,647
CSX Corp. 4.650% 3/1/68 12,349 16,106
Cummins Inc. 3.650% 10/1/23 2,550 2,658
Cummins Inc. 0.750% 9/1/25 4,028 3,955
Cummins Inc. 1.500% 9/1/30 9,985 9,463
Cummins Inc. 4.875% 10/1/43 9,230 12,207
Cummins Inc. 2.600% 9/1/50 8,006 7520
Deere & Co. 2.750% 4/15/25 11,900 12,440
Deere & Co. 5.375% 10/16/29 10,169 12,614
Deere & Co. 3.100% 4/15/30 1,175 12,041
Deere & Co. 7125% 3/3/31 1,033 1,444
Deere & Co. 3.900% 6/9/42 8,289 9,854
Deere & Co. 2.875% 9/7/49 2,085 2,160
Deere & Co. 3.750% 4/15/50 16,410 19,688
7 Delta Air Lines Inc. 7.000% 5/1/25 6,427 7,355
7 Delta Air Lines Inc. 4.500% 10/20/25 6,400 6,732
7 Delta Air Lines Inc. 4.750% 10/20/28 1,200 1,313
3 Delta Air Lines Pass-Through Trust Class AA
Series 2019-1 3.204% 4/25/24 6,000 6,188
3 Delta Air Lines Pass-Through Trust Class AA
Series 2020-1 2.000% 6/10/28 8,489 8,325
Dover Corp. 3.150% 11/15/25 9,140 9,663
Dover Corp. 2.950% 11/4/29 4,247 4,484
Dover Corp. 5.375% 10/15/35 2,460 3,103

— 143 —



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
Dover Corp. 5.375% 3/1/41 4,109 5,308
Eaton Corp. 3.103% 9/15/27 14,695 15,712
Eaton Corp. 4.000% 11/2/32 10,067 11,682
Eaton Corp. 4.150% 11/2/42 4,947 5,819
Eaton Corp. 3.915% 9/15/47 2,888 3,356
Emerson Electric Co. 2.625% 2/15/23 4,200 4,270
Emerson Electric Co. 3.150% 6/1/25 7,008 7,398
Emerson Electric Co. 0.875% 10/15/26 6,900 6,715
Emerson Electric Co. 1.800% 10/15/27 16,525 16,588
Emerson Electric Co. 1.950% 10/15/30 7000 6,901
Emerson Electric Co. 2.750% 10/15/50 9,700 9,362
FedEx Corp. 3.250% 4/1/26 9,805 10,490
FedEx Corp. 3.400% 2/15/28 5,891 6,362
FedEx Corp. 4.200% 10/17/28 80 90
FedEx Corp. 3.100% 8/5/29 13,220 13,977
FedEx Corp. 4.250% 5/15/30 9,403 10,696
FedEx Corp. 2.400% 5/15/31 6,782 6,799
FedEx Corp. 4.900% 1/15/34 5,167 6,261
FedEx Corp. 3.900% 2/1/35 13,079 14,581
FedEx Corp. 3.250% 5/15/41 7870 8,055
FedEx Corp. 3.875% 8/1/42 5,379 5,895
FedEx Corp. 4.100% 4/15/43 6,795 7612
FedEx Corp. 5.100% 1/15/44 14,072 17934
FedEx Corp. 4.100% 2/1/45 5,632 6,305
FedEx Corp. 4.750% 11/15/45 19,703 24,055
FedEx Corp. 4.550% 4/1/46 16,140 19,330
FedEx Corp. 4.400% 1/15/47 9,780 11,639
FedEx Corp. 4.050% 2/15/48 13,396 15,130
FedEx Corp. 4.950% 10/17/48 16,233 20,707
FedEx Corp. 5.250% 5/15/50 11,642 15,601
FedEx Corp. 4.500% 2/1/65 1,124 1,323
FedEx Corp. Pass-Through Trust Class AA
Series 2020-1 1.875% 2/20/34 19,782 19,336
Flowserve Corp. 3.500% 10/1/30 5,720 5,926
Fortive Corp. 3.150% 6/15/26 11,729 12,439
Fortive Corp. 4.300% 6/15/46 7500 8,945
General Dynamics Corp. 3.375% 5/15/23 22,628 23,418
General Dynamics Corp. 1.875% 8/15/23 21,375 21,718
General Dynamics Corp. 2.375% 11/15/24 9,739 10,073
General Dynamics Corp. 3.250% 4/1/25 1,71 1,812
General Dynamics Corp. 3.500% 5/15/25 14,859 15,902
General Dynamics Corp. 2.125% 8/15/26 6,985 7185
General Dynamics Corp. 2.625% 11/15/27 14,129 14,795
General Dynamics Corp. 3.750% 5/15/28 11,889 13,164
General Dynamics Corp. 3.625% 4/1/30 13,708 15,252
General Dynamics Corp. 4.250% 4/1/40 9,330 11,406
General Dynamics Corp. 3.600% 11/15/42 4,468 5,082
General Dynamics Corp. 4.250% 4/1/50 5,925 7591
General Electric Co. 3.100% 1/9/23 11,432 11,685
General Electric Co. 6.750% 3/15/32 41,852 57052
General Electric Co. 5.875% 1/14/38 30,000 40,786
Honeywell International Inc. 3.350% 12/1/23 5,860 6,131
Honeywell International Inc. 2.300% 8/15/24 16,706 17241
Honeywell International Inc. 1.350% 6/1/25 15,900 15,960
Honeywell International Inc. 2.500% 11/1/26 22,601 23,655
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Honeywell International Inc. 1.100% 3/1/27 15,765 15,378
Honeywell International Inc. 2.700% 8/15/29 8,213 8,605
Honeywell International Inc. 1.950% 6/1/30 12,772 12,709
Honeywell International Inc. 1.750% 9/1/31 20,953 20,399
Honeywell International Inc. 5.700% 3/15/36 5,449 7448
Honeywell International Inc. 5.700% 3/15/37 8,865 12,238
Honeywell International Inc. 5.375% 3/1/41 5,500 7620
Honeywell International Inc. 3.812% 11/21/47 4,441 5,305
Honeywell International Inc. 2.800% 6/1/50 4,000 4171
7 Huntington Ingalls Industries Inc. 0.670% 8/16/23 2,150 2,132
Huntington Ingalls Industries Inc. 3.844% 5/1/25 8,543 9,062
Huntington Ingalls Industries Inc. 3.483% 12/1/27 9,136 9,691
7 Huntington Ingalls Industries Inc. 2.043% 8/16/28 6,865 6,725
Huntington Ingalls Industries Inc. 4.200% 5/1/30 7250 8,081
IDEX Corp. 3.000% 5/1/30 5,240 5,456
Illinois Tool Works Inc. 3.500% 3/1/24 6,213 6,509
Illinois Tool Works Inc. 2.650% 11/15/26 19,621 20,632
lllinois Tool Works Inc. 4.875% 9/15/41 4,670 6,164
Illinois Tool Works Inc. 3.900% 9/1/42 17,820 20,847
JB Hunt Transport Services Inc. 3.875% 3/1/26 8,323 9,059
3 JetBlue Pass-Through Trust Class A Series

2020-1 4.000% 11/15/32 6,775 7277

3 JetBlue Pass-Through Trust Class AA Series
2019-1 2.750% 5/15/32 9,110 9,104
3 John Deere Capital Corp. 2.700% 1/6/23 1,350 1,378
3 John Deere Capital Corp. 0.250% 1/17/23 557 555
John Deere Capital Corp. 2.800% 1/27/23 3,010 3,078
3 John Deere Capital Corp. 2.800% 3/6/23 14,745 15,121
3 John Deere Capital Corp. 1.200% 4/6/23 1,139 1,146
3 John Deere Capital Corp. 3.450% 6/7/23 5,500 5,707
3 John Deere Capital Corp. 0.700% 7/5/23 3,814 3,813
3 John Deere Capital Corp. 0.400% 10/10/23 3,375 3,356
John Deere Capital Corp. 3.650% 10/12/23 3,655 3,837
3 John Deere Capital Corp. 2.600% 3/7/24 6,020 6,229
3 John Deere Capital Corp. 3.350% 6/12/24 21,467 22,690
3 John Deere Capital Corp. 2.650% 6/24/24 6,508 6,757
3 John Deere Capital Corp. 0.625% 9/10/24 6,000 5,939
3 John Deere Capital Corp. 2.050% 1/9/25 11,319 11,646
3 John Deere Capital Corp. 3.450% 3/13/25 17873 19,079
3 John Deere Capital Corp. 3.400% 9/11/25 5,024 5,386
3 John Deere Capital Corp. 0.700% 1/15/26 3,108 3,023
3 John Deere Capital Corp. 2.650% 6/10/26 7325 7679
3 John Deere Capital Corp. 1.050% 6/17/26 7750 7620
3 John Deere Capital Corp. 2.250% 9/14/26 24,487 25,353
3 John Deere Capital Corp. 1.750% 3/9/27 7041 7095
3 John Deere Capital Corp. 2.800% 9/8/27 13,104 13,953
3 John Deere Capital Corp. 3.050% 1/6/28 14,276 15,297
3 John Deere Capital Corp. 3.450% 3/7/29 7205 7937
3 John Deere Capital Corp. 2.800% 7/18/29 9,626 10,151
3 John Deere Capital Corp. 2.450% 1/9/30 11,651 12,007
John Deere Capital Corp. 1.450% 1/15/31 5,658 5,290
3 Johnson Controls International plc 3.625% 712124 2,400 2,626
3 Johnson Controls International plc 3.900% 2/14/26 5,764 6,239
Johnson Controls International plc 1.750% 9/15/30 8,397 8,054
Johnson Controls International plc 2.000% 9/16/31 4,000 3,863
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Johnson Controls International plc 6.000% 1/15/36 1,848 2,540
Johnson Controls International plc 4.625% 7/2/44 9,952 12,142
Johnson Controls International plc 5.125% 9/14/45 3,613 4,737
Johnson Controls International plc 4.500% 2/15/47 9,066 11,033
Johnson Controls International plc 4.950% 7/2/64 5,257 6,832
Kansas City Southern 3.000% 5/15/23 17791 18,211
Kansas City Southern 2.875% 11/15/29 6,985 7249
Kansas City Southern 4.300% 5/15/43 5,740 6,664
Kansas City Southern 4.950% 8/15/45 9,025 11,629
Kansas City Southern 4.700% 5/1/48 10,942 13,700
Kansas City Southern 3.500% 5/1/50 10,450 11,163
Kennametal Inc. 4.625% 6/15/28 8,800 9,883
Keysight Technologies Inc. 4.550% 10/30/24 13,592 14,708
Keysight Technologies Inc. 4.600% 4/6/27 12,825 14,470
Keysight Technologies Inc. 3.000% 10/30/29 2,400 2,498
Kirby Corp. 4.200% 3/1/28 13,926 15,020
L3Harris Technologies Inc. 3.850% 6/15/23 6,392 6,642
L3Harris Technologies Inc. 3.950% 5/28/24 5,069 5,350
L3Harris Technologies Inc. 3.832% 4/27/25 18,488 19,736
L3Harris Technologies Inc. 3.850% 12/15/26 6,636 7220
L3Harris Technologies Inc. 4.400% 6/15/28 2,152 2,423
L3Harris Technologies Inc. 4.400% 6/15/28 16,415 18,435
L3Harris Technologies Inc. 2.900% 12/15/29 7,349 7,593
L3Harris Technologies Inc. 1.800% 1/15/31 6,270 5,981
L3Harris Technologies Inc. 4.854% 4/27/35 6,316 7685
L3Harris Technologies Inc. 5.054% 4/27/45 6,891 9,066
Lennox International Inc. 3.000% 11/15/23 1,075 1,106
Lennox International Inc. 1.350% 8/1/25 5,850 5,783
Lennox International Inc. 1.700% 8/1/27 5,850 5,756
Lockheed Martin Corp. 3.100% 1/15/23 13,712 14,006
Lockheed Martin Corp. 2.900% 3/1/25 9,825 10,292
Lockheed Martin Corp. 3.550% 1/15/26 25,959 28,138
Lockheed Martin Corp. 3.600% 3/1/35 11,829 13,207
Lockheed Martin Corp. 4.500% 5/15/36 9,610 1,742
Lockheed Martin Corp. 6.150% 9/1/36 8,375 11,786
Lockheed Martin Corp. 5.720% 6/1/40 6,110 8,543
Lockheed Martin Corp. 4.070% 12/15/42 21,661 25,663
Lockheed Martin Corp. 3.800% 3/1/45 8,109 9,289
Lockheed Martin Corp. 4.700% 5/15/46 22,625 29,244
Lockheed Martin Corp. 2.800% 6/15/50 3,355 3,350
Lockheed Martin Corp. 4.090% 9/15/52 19,831 24,542
Mileage Plus Holdings LLC 6.500% 6/20/27 17000 18,171
Norfolk Southern Corp. 2.903% 2/15/23 11,327 11,519
Norfolk Southern Corp. 3.850% 1/15/24 3,005 3,149
Norfolk Southern Corp. 3.650% 8/1/25 2,213 2,368
Norfolk Southern Corp. 2.900% 6/15/26 4,821 5,085
Norfolk Southern Corp. 7.800% 5/15/27 2,900 3,759
Norfolk Southern Corp. 3.150% 6/1/27 10,432 11,091
Norfolk Southern Corp. 3.800% 8/1/28 11,015 12,160
Norfolk Southern Corp. 2.550% 11/1/29 10,775 11,078
Norfolk Southern Corp. 2.300% 5/15/31 5,783 5,820
Norfolk Southern Corp. 7.050% 5/1/37 1,347 1,918
Norfolk Southern Corp. 4.837% 10/1/41 22,071 27881
Norfolk Southern Corp. 3.950% 10/1/42 1,628 1,862
Norfolk Southern Corp. 4.450% 6/15/45 7538 9,289

— 146 —



Face Market

Maturity Amount Value

Coupon Date ($000) ($000)

Norfolk Southern Corp. 4.650% 1/15/46 7172 9,0m
Norfolk Southern Corp. 3.942% 11/1/47 3,045 3,622
Norfolk Southern Corp. 4.150% 2/28/48 3,235 3,856
Norfolk Southern Corp. 4.100% 5/15/49 5,655 6,603
Norfolk Southern Corp. 3.400% 11/1/49 4,530 4,831
Norfolk Southern Corp. 3.050% 5/15/50 10,603 10,759
Norfolk Southern Corp. 4.050% 8/15/52 6,379 7662
Norfolk Southern Corp. 3.155% 5/15/55 23,933 24,440
Norfolk Southern Corp. 4.100% 5/15/21 9,192 10,472
Northrop Grumman Corp. 3.250% 8/1/23 5,459 5,656
Northrop Grumman Corp. 2.930% 1/15/25 10,645 11,110
Northrop Grumman Corp. 3.200% 2/1/27 3,604 3,830
Northrop Grumman Corp. 3.250% 1/15/28 35,719 38,193
Northrop Grumman Corp. 4.400% 5/1/30 16,683 19,272

7 Northrop Grumman Corp. 7750% 2/15/31 5,416 7719
Northrop Grumman Corp. 5.150% 5/1/40 23,349 30,221
Northrop Grumman Corp. 5.050% 11/15/40 6,900 8,904
Northrop Grumman Corp. 4.750% 6/1/43 15,165 19,158
Northrop Grumman Corp. 3.850% 4/15/45 5,598 6,343
Northrop Grumman Corp. 4.030% 10/15/47 28,026 33,090
Northrop Grumman Corp. 5.260% 5/1/50 192 269
nVent Finance Sarl 4.550% 4/15/28 6,999 7771
Oshkosh Corp. 4.600% 5/15/28 9,000 10,146
Oshkosh Corp. 3.100% 3/1/30 1,300 1,350

Otis Worldwide Corp. 2.056% 4/5/25 11,920 12,148

Otis Worldwide Corp. 2.293% 4/5/27 7635 7785

Otis Worldwide Corp. 2.565% 2/15/30 20,744 21,036

Otis Worldwide Corp. 3.112% 2/15/40 14,095 14,436

Otis Worldwide Corp. 3.362% 2/15/50 5,475 5,786

3 PACCAR Financial Corp. 2.650% 4/6/23 5,400 5,627
PACCAR Financial Corp. 3.400% 8/9/23 6,446 6,709

3 PACCAR Financial Corp. 0.350% 8/11/23 4,850 4,813
3 PACCAR Financial Corp. 0.350% 2/2/24 4,265 4,209
3 PACCAR Financial Corp. 2.150% 8/15/24 5,239 5,371
3 PACCAR Financial Corp. 1.800% 2/6/25 7330 7445
ParkerHannifin Corp. 2.700% 6/14/24 9,889 10,219

3 ParkerHannifin Corp. 3.300% 11/21/24 15,471 16,231
ParkerHannifin Corp. 3.250% 3/1/27 21,738 23,260
ParkerHannifin Corp. 3.250% 6/14/29 9,268 9,816

3 ParkerHannifin Corp. 4.200% 11/21/34 5,633 6,448
3 ParkerHannifin Corp. 6.250% 5/15/38 4,854 6,753
3 ParkerHannifin Corp. 4.450% 11/21/44 6,515 7851
ParkerHannifin Corp. 4.100% 3/1/47 8,622 9,966
ParkerHannifin Corp. 4.000% 6/14/49 10,658 12,462
Pentair Finance Sarl 4.500% 7/1/29 3,951 4,468
Precision Castparts Corp. 2.500% 1/15/23 20,806 21,130
Precision Castparts Corp. 3.250% 6/15/25 15,195 16,145
Precision Castparts Corp. 3.900% 1/15/43 6,025 6,947
Precision Castparts Corp. 4.375% 6/15/45 3,917 4,846
Raytheon Technologies Corp. 3.200% 3/15/24 13,788 14,352
Raytheon Technologies Corp. 3.950% 8/16/25 24,390 26,442
Raytheon Technologies Corp. 2.650% 11/1/26 3,263 3,414
Raytheon Technologies Corp. 3.500% 3/15/27 12,076 13,022
Raytheon Technologies Corp. 3.125% 5/4/27 9,307 9,912
Raytheon Technologies Corp. 7.200% 8/15/27 3,260 4,141
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Raytheon Technologies Corp. 4.125% 11/16/28 42,447 47501
Raytheon Technologies Corp. 2.250% 7/1/30 6,903 6,885
Raytheon Technologies Corp. 1.900% 9/1/31 14,612 14,091
Raytheon Technologies Corp. 2.375% 3/15/32 13,265 13,260
Raytheon Technologies Corp. 5.400% 5/1/36 10,670 13,875
Raytheon Technologies Corp. 6.050% 6/1/36 13,258 18,318
Raytheon Technologies Corp. 6.125% 7/15/38 6,313 8,908
Raytheon Technologies Corp. 4.450% 11/16/38 12,854 15,482
Raytheon Technologies Corp. 4.700% 12/15/41 8,700 10,755
Raytheon Technologies Corp. 4.500% 6/1/42 41,269 51,013
Raytheon Technologies Corp. 4.800% 12/15/43 12,376 15,634
Raytheon Technologies Corp. 4.150% 5/15/45 16,637 19,446
Raytheon Technologies Corp. 3.750% 11/1/46 14,968 16,713
Raytheon Technologies Corp. 4.350% 4/15/47 15,851 19,304
Raytheon Technologies Corp. 4.050% 5/4/47 15,503 18,039
Raytheon Technologies Corp. 4.625% 11/16/48 2,980 3,816
Raytheon Technologies Corp. 3.125% 7/1/50 13,070 13,349
Raytheon Technologies Corp. 2.820% 9/1/51 13,285 12,841
Raytheon Technologies Corp. 3.030% 3/15/52 23,725 23,837
Republic Services Inc. 4.750% 5/15/23 3,358 3,502
Republic Services Inc. 2.500% 8/15/24 8,503 8,751
Republic Services Inc. 3.200% 3/15/25 8,513 8,924
Republic Services Inc. 0.875% 11/15/25 1,693 1,645
Republic Services Inc. 2.900% 7/1/26 7432 7779
Republic Services Inc. 3.375% 11/15/27 2,185 2,351
Republic Services Inc. 3.950% 5/15/28 4,174 4,628
Republic Services Inc. 2.300% 3/1/30 8,642 8,657
Republic Services Inc. 1.450% 2/15/31 10,427 9,707
Republic Services Inc. 1.750% 2/15/32 22,025 20,775
Republic Services Inc. 6.200% 3/1/40 6,498 9,289
Republic Services Inc. 5.700% 5/15/41 14,048 19,254
Republic Services Inc. 3.050% 3/1/50 4,033 4,132
Rockwell Automation Inc. 0.350% 8/15/23 2,000 1,988
Rockwell Automation Inc. 3.500% 3/1/29 9,090 9,976
Rockwell Automation Inc. 1.750% 8/15/31 1,500 1,462
Rockwell Automation Inc. 4.200% 3/1/49 7775 9,753
Rockwell Automation Inc. 2.800% 8/15/61 1,550 1,523
3 Ryder System Inc. 3.400% 3/1/23 5,605 5,756
3 Ryder System Inc. 3.750% 6/9/23 14,433 14,971
3 Ryder System Inc. 3.650% 3/18/24 13,233 13,929
3 Ryder System Inc. 2.500% 9/1/24 10,852 11,172
3 Ryder System Inc. 4.625% 6/1/25 11,120 12,191
3 Ryder System Inc. 1.750% 9/1/26 2,572 2,562
3 Ryder System Inc. 2.900% 12/1/26 5,429 5,679
Southwest Airlines Co. 4.750% 5/4/23 14,292 14,972
Southwest Airlines Co. 5.250% 5/4/25 28,944 32,154
Southwest Airlines Co. 3.000% 11/15/26 7026 7.367
Southwest Airlines Co. 5.125% 6/15/27 26,840 30,721
Southwest Airlines Co. 3.450% 11/16/27 3,460 3,700
Southwest Airlines Co. 2.625% 2/10/30 3,185 3,185
3 Southwest Airlines Co. Pass-Through Trust
Series 2007-1 6.150% 8/1/22 268 272
3 Spirit Airlines Pass-Through Trust Class A
Series 2015-1 4.100% 4/1/28 1,320 1,367
Teledyne Technologies Inc. 0.650% 4/1/23 4,600 4,578
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Teledyne Technologies Inc. 0.950% 4/1/24 4,420 4,376
Teledyne Technologies Inc. 2.250% 4/1/28 6,967 6,993
Teledyne Technologies Inc. 2.750% 4/1/31 14,275 14,508
Textron Inc. 4.300% 3/1/24 3,825 4,040
Textron Inc. 3.875% 3/1/25 12,626 13,466
Textron Inc. 4.000% 3/15/26 7033 7607
Textron Inc. 3.650% 3/15/27 5,840 6,275
Textron Inc. 3.375% 3/1/28 9,629 10,174
Textron Inc. 3.900% 9/17/29 4,700 5,159
Textron Inc. 2.450% 3/15/31 3,400 3,363
Timken Co. 3.875% 9/1/24 1,000 1,051
Timken Co. 4.500% 12/15/28 10,000 11,164
Trane Technologies Global Holding Co. Ltd. 4.250% 6/15/23 4,526 4,737
Trane Technologies Global Holding Co. Ltd. 3.750% 8/21/28 9,443 10,311
Trane Technologies Global Holding Co. Ltd. 5.750% 6/15/43 6,490 9,130
Trane Technologies Luxembourg Finance SA 3.5650% 11/1/24 10,106 10,695
Trane Technologies Luxembourg Finance SA 3.500% 3/21/26 4,425 4,715
Trane Technologies Luxembourg Finance SA 3.800% 3/21/29 10,919 11,930
Trane Technologies Luxembourg Finance SA 4.650% 11/1/44 3,495 4,332
Trane Technologies Luxembourg Finance SA 4.500% 3/21/49 4,775 5,929
Trimble Inc. 4.150% 6/15/23 2,188 2,276
Trimble Inc. 4.750% 12/1/24 7,956 8,621
Trimble Inc. 4.900% 6/15/28 7077 8,062
Tyco Electronics Group SA 3.450% 8/1/24 5,650 5,819
Tyco Electronics Group SA 3.700% 2/15/26 1,100 1,184
Tyco Electronics Group SA 3.125% 8/15/27 14,946 15,955
Tyco Electronics Group SA 7125% 10/1/37 7748 11,752
Union Pacific Corp. 2.750% 4/15/23 2,130 2,174
Union Pacific Corp. 3.500% 6/8/23 8,035 8,324
Union Pacific Corp. 3.646% 2/15/24 9,205 9,644
Union Pacific Corp. 3.150% 3/1/24 7756 8,106
Union Pacific Corp. 3.750% 3/15/24 4,134 4,347
Union Pacific Corp. 3.250% 1/15/25 3,947 4,160
Union Pacific Corp. 3.750% 7/15/25 19,141 20,661
Union Pacific Corp. 3.250% 8/15/25 17625 18,716
Union Pacific Corp. 2.750% 3/1/26 17316 18,167
Union Pacific Corp. 2.150% 2/5/27 3,761 3,864
Union Pacific Corp. 3.000% 4/15/27 2,001 2,126
Union Pacific Corp. 3.950% 9/10/28 5,167 5,800
Union Pacific Corp. 3.700% 3/1/29 3,240 3,590
Union Pacific Corp. 2.400% 2/5/30 7007 7162
Union Pacific Corp. 2.375% 5/20/31 5,853 5,977
Union Pacific Corp. 3.375% 2/1/35 10,043 10,998
Union Pacific Corp. 2.891% 4/6/36 9,404 9,842
Union Pacific Corp. 3.600% 9/15/37 15,680 17578
Union Pacific Corp. 3.550% 8/15/39 200 221
Union Pacific Corp. 3.200% 5/20/41 20,257 21,561
Union Pacific Corp. 4.050% 11/15/45 4,044 4,783
Union Pacific Corp. 4.050% 3/1/46 3,933 4,674
Union Pacific Corp. 3.350% 8/15/46 7414 7937
Union Pacific Corp. 4.000% 4/15/47 1,295 1,633
Union Pacific Corp. 3.250% 2/5/50 14,730 15,819
Union Pacific Corp. 3.799% 10/1/51 4,073 4,768
Union Pacific Corp. 2.950% 3/10/52 13,873 14,072
Union Pacific Corp. 3.875% 2/1/55 6,000 7017
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Union Pacific Corp. 3.950% 8/15/59 5,639 6,575
Union Pacific Corp. 3.839% 3/20/60 22,184 26,084
Union Pacific Corp. 3.550% 5/20/61 5,200 5,755
Union Pacific Corp. 2.973% 9/16/62 24,680 24,379
Union Pacific Corp. 4.100% 9/15/67 2,536 3,086
Union Pacific Corp. 3.750% 2/5/70 6,265 7167
Union Pacific Corp. 3.799% 4/6/71 24,087 27923
Union Pacific Railroad Co. Pass-Through
Trust Series 2007-3 6.176% 1/2/31 517 610
United Airlines Pass-Through Trust Class A
Series 2012-1 4.150% 4/11/24 4,590 4,748
United Airlines Pass-Through Trust Class A
Series 2013-1 4.300% 8/15/25 1,796 1,881
United Airlines Pass-Through Trust Class A
Series 2014-1 4.000% 4/11/26 2,948 3,085
United Airlines Pass-Through Trust Class A
Series 2014-2 3.750% 9/3/26 978 1,016
United Airlines Pass-Through Trust Class A
Series 2015-1 3.700% 12/1/22 2,940 2,986
United Airlines Pass-Through Trust Class A
Series 2016-1 3.450% 7/7/28 2,730 2,745
United Airlines Pass-Through Trust Class A
Series 2016-2 3.100% 10/7/28 2,228 2,168
United Airlines Pass-Through Trust Class A
Series 2020-1 5.875% 10/15/27 35,581 38,892
United Airlines Pass-Through Trust Class AA
Series 2015-1 3.450% 12/1/27 3,395 3,502
United Airlines Pass-Through Trust Class AA
Series 2016-1 3.100% 717128 24,035 24,628
United Airlines Pass-Through Trust Class AA
Series 2016-2 2.875% 10/7/28 3,962 4,018
United Airlines Pass-Through Trust Class AA
Series 2019-1 4.150% 8/25/31 6,187 6,701
United Airlines Pass-Through Trust Class AA
Series 2019-2 2.700% 5/1/32 5,800 5,753
United Airlines Pass-Through Trust Class B
Series 2020-1 4.875% 1/15/26 9,689 10,088
United Parcel Service Inc. 2.500% 4/1/23 9,587 9,786
United Parcel Service Inc. 2.200% 9/1/24 2,868 2,953
United Parcel Service Inc. 2.800% 11/15/24 20,320 21,257
United Parcel Service Inc. 3.900% 4/1/25 9,130 9,863
United Parcel Service Inc. 2.400% 11/15/26 8,615 8,973
United Parcel Service Inc. 3.050% 11/15/27 8,916 9,611
United Parcel Service Inc. 3.400% 3/15/29 10,405 11,375
United Parcel Service Inc. 2.500% 9/1/29 5,675 5,880
United Parcel Service Inc. 4.450% 4/1/30 2,672 3,147
United Parcel Service Inc. 6.200% 1/15/38 8,611 12,408
United Parcel Service Inc. 5.200% 4/1/40 15,644 21,086
United Parcel Service Inc. 4.875% 11/15/40 7,766 10,1563
United Parcel Service Inc. 3.625% 10/1/42 11,032 12,666
United Parcel Service Inc. 3.400% 11/15/46 5,000 5,612
United Parcel Service Inc. 3.750% 11/15/47 12,540 14,918
United Parcel Service Inc. 4.250% 3/15/49 12,783 16,387
United Parcel Service Inc. 3.400% 9/1/49 8,695 9,744
United Parcel Service Inc. 5.300% 4/1/50 13,830 20,458
United Parcel Service of America Inc. 7.620% 4/1/30 1,888 2,629
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3 US Airways Pass-Through Trust Class A

Series 2012-1 5.900% 10/1/24 683 717
Valmont Industries Inc. 5.000% 10/1/44 6,000 7380
Valmont Industries Inc. 5.250% 10/1/54 4,975 6,354

7 Vontier Corp. 1.800% 4/1/26 5,996 5,893
7 Vontier Corp. 2.400% 4/1/28 6,540 6,373
7 Vontier Corp. 2.950% 4/1/31 8,608 8,479
Waste Connections Inc. 4.250% 12/1/28 2,596 2,919
Waste Connections Inc. 3.500% 5/1/29 12,086 13,084
Waste Connections Inc. 2.600% 2/1/30 8,098 8,249
Waste Connections Inc. 2.200% 1/15/32 9,470 9,288
Waste Connections Inc. 3.050% 4/1/50 4,740 4,716
Waste Connections Inc. 2.950% 1/15/52 8,820 8,675
Waste Management Inc. 2.400% 5/15/23 21,625 22,010
Waste Management Inc. 0.750% 11/15/25 3,281 3,199
Waste Management Inc. 3.150% 11/15/27 16,132 17241
Waste Management Inc. 2.000% 6/1/29 2,498 2,484
Waste Management Inc. 1.500% 3/15/31 18,075 17019
Waste Management Inc. 2.950% 6/1/41 8,525 8,851
Waste Management Inc. 2.500% 11/15/50 9,475 9,019
Westinghouse Air Brake Technologies Corp. 4.400% 3/15/24 12,727 13,491
Westinghouse Air Brake Technologies Corp. 3.200% 6/15/25 5,998 6,260
Westinghouse Air Brake Technologies Corp. 3.450% 11/15/26 11,999 12,729
Westinghouse Air Brake Technologies Corp. 4.950% 9/15/28 13,100 14,890
WW Grainger Inc. 1.850% 2/15/25 7475 7606
WW Grainger Inc. 4.600% 6/15/45 12,329 15,783
WW Grainger Inc. 3.750% 5/15/46 5,728 6,546
WW Grainger Inc. 4.200% 5/15/47 4,330 5,318
Xylem Inc. 3.250% 1/1/26 4,492 4,812
Xylem Inc. 1.950% 1/30/28 8,900 8,838
Xylem Inc. 2.250% 1/30/31 6,625 6,560
Xylem Inc. 4.375% 1/1/46 5,300 6,343
6,800,348

Materials (0.8%)

Air Products and Chemicals Inc. 2.750% 2/3/23 6,600 6,744

Air Products and Chemicals Inc. 3.350% 7/31/24 7775 8,182

Air Products and Chemicals Inc. 1.500% 10/15/25 437 439

Air Products and Chemicals Inc. 1.850% 5/15/27 6,823 6,935

Air Products and Chemicals Inc. 2.050% 5/15/30 13,390 13,471

Air Products and Chemicals Inc. 2.700% 5/15/40 10,893 10,981

Air Products and Chemicals Inc. 2.800% 5/15/50 11,075 11,285
Albemarle Corp. 4.150% 12/1/24 5,965 6,390
Albemarle Corp. 5.450% 12/1/44 7410 9,666

3 Amcor Flexibles North America Inc. 3.100% 9/15/26 3,803 3,956
Amcor Flexibles North America Inc. 2.630% 6/19/30 6,650 6,728
Amcor Flexibles North America Inc. 2.690% 5/25/31 8,250 8,348
AngloGold Ashanti Holdings plc 3.375% 11/1/28 9,800 9,706
AngloGold Ashanti Holdings plc 3.750% 10/1/30 9,400 9,452
ArcelorMittal SA 4.550% 3/11/26 4,520 4,957
ArcelorMittal SA 4.250% 7/16/29 5,600 6,138
ArcelorMittal SA 7.000% 10/15/39 10,145 14,038
ArcelorMittal SA 6.750% 3/1/41 6,901 9,325
Barrick Gold Corp. 6.450% 10/15/35 2,975 4,046
Barrick Gold Corp. 5.250% 4/1/42 9,760 12,642
Barrick North America Finance LLC 5.700% 5/30/41 11,553 15,679
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Barrick North America Finance LLC 5.750% 5/1/43 12,604 17153
Barrick PD Australia Finance Pty. Ltd. 5.950% 10/15/39 13,050 17,799
Berry Global Inc. 0.950% 2/15/24 5,801 5,742
Berry Global Inc. 1.570% 1/15/26 15,760 15,425
Berry Global Inc. 1.650% 1/15/27 8,100 7892
BHP Billiton Finance USA Ltd. 3.850% 9/30/23 4,898 5,151
BHP Billiton Finance USA Ltd. 6.420% 3/1/26 575 685
BHP Billiton Finance USA Ltd. 4.125% 2/24/42 13,691 16,197
BHP Billiton Finance USA Ltd. 5.000% 9/30/43 33,550 44,376
Cabot Corp. 4.000% 7129 5,388 5,845
Carlisle Cos. Inc. 3.500% 12/1/24 3,242 3,419
Carlisle Cos. Inc. 3.750% 12/1/27 6,762 7310
Carlisle Cos. Inc. 2.750% 3/1/30 11,429 11,676
Celanese US Holdings LLC 3.500% 5/8/24 4,048 4,229
Celanese US Holdings LLC 1.400% 8/5/26 5,100 4,975
Celulosa Arauco y Constitucion SA 4.500% 8/1/24 1,775 1,886
Celulosa Arauco y Constitucion SA 3.875% 11/2/27 5,205 5,631
Celulosa Arauco y Constitucion SA 5.500% 11/2/47 10,175 11,816
CF Industries Inc. 3.450% 6/1/23 4,000 4,123
CF Industries Inc. 5.1560% 3/15/34 10,955 13,270
CF Industries Inc. 4.950% 6/1/43 10,115 12,173
CF Industries Inc. 5.375% 3/15/44 10,323 13,030
Dow Chemical Co. 4.550% 11/30/25 459 504
Dow Chemical Co. 3.625% 5/15/26 6,927 7,465
Dow Chemical Co. 4.800% 11/30/28 3,590 4,188
Dow Chemical Co. 7375% 11/1/29 3,040 4,085
Dow Chemical Co. 2.100% 11/15/30 12,075 11,877
Dow Chemical Co. 4.250% 10/1/34 11,438 13,201
Dow Chemical Co. 9.400% 5/15/39 10,645 19,133
Dow Chemical Co. 5.250% 11/15/41 12,656 16,352
Dow Chemical Co. 4.375% 11/15/42 13,756 16,406
Dow Chemical Co. 4.625% 10/1/44 6,042 7406
Dow Chemical Co. 5.550% 11/30/48 14,060 19,819
Dow Chemical Co. 4.800% 5/15/49 1,775 15,049
Dow Chemical Co. 3.600% 11/15/50 10,700 11,602
DuPont de Nemours Inc. 4.205% 11/15/23 34,895 36,900
DuPont de Nemours Inc. 4.493% 11/15/25 26,748 29,656
DuPont de Nemours Inc. 4.725% 11/15/28 25,355 29,389
DuPont de Nemours Inc. 5.319% 11/15/38 16,563 21,301
DuPont de Nemours Inc. 5.419% 11/15/48 26,053 36,425
Eastman Chemical Co. 3.800% 3/15/25 8,136 8,691
Eastman Chemical Co. 4.500% 12/1/28 1,375 1,562
Eastman Chemical Co. 4.800% 9/1/42 9,016 10,863
Eastman Chemical Co. 4.650% 10/15/44 10,498 12,513
Ecolab Inc. 0.900% 12/15/23 6,000 6,008
Ecolab Inc. 2.700% 11/1/26 12,189 12,824
Ecolab Inc. 1.650% 2/1/27 3,000 3,015
Ecolab Inc. 3.250% 12/1/27 4,917 5,330
Ecolab Inc. 4.800% 3/24/30 12,510 15,010
Ecolab Inc. 1.300% 1/30/31 7570 7,082
Ecolab Inc. 2.125% 2/1/32 8,600 8,533
Ecolab Inc. 2.125% 8/15/50 5,475 4,831
Ecolab Inc. 2.700% 12/15/51 8,260 8,135
Ecolab Inc. 2.750% 8/18/55 13,613 13,376
El du Pont de Nemours & Co. 1.700% 7/15/25 8,202 8,278
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El du Pont de Nemours & Co. 2.300% 7/15/30 6,550 6,583
Fibria Overseas Finance Ltd. 4.000% 1/14/25 3,945 4,143
Fibria Overseas Finance Ltd. 5.500% 117/27 8,843 9,923
FMC Corp. 4.100% 2/1/24 11,210 11,769
FMC Corp. 3.200% 10/1/26 4,336 4,589
FMC Corp. 3.450% 10/1/29 8,141 8,673
FMC Corp. 4.500% 10/1/49 4,595 5,519
Georgia-Pacific LLC 8.000% 1/15/24 8,168 9,292
Georgia-Pacific LLC 0.625% 5/15/24 3,000 2,961
Georgia-Pacific LLC 1.750% 9/30/25 5,000 5,026
Georgia-Pacific LLC 7375% 12/1/25 5,750 6,958
Georgia-Pacific LLC 0.950% 5/15/26 3,000 2,904
Georgia-Pacific LLC 7.750% 11/15/29 3,989 5,581
Georgia-Pacific LLC 2.300% 4/30/30 3,750 3,768
Georgia-Pacific LLC 8.875% 5/15/31 5,293 8,199
Huntsman International LLC 4.500% 5/1/29 8,381 9,308
Huntsman International LLC 2.950% 6/15/31 2,806 2,852
International Flavors & Fragrances Inc. 3.200% 5/1/23 2,410 2,463
International Flavors & Fragrances Inc. 4.450% 9/26/28 2,912 3,299
International Flavors & Fragrances Inc. 4.375% 6/1/47 6,565 7702
International Flavors & Fragrances Inc. 5.000% 9/26/48 9,942 12,781
International Paper Co. 5.000% 9/15/35 6,272 7830
International Paper Co. 7.300% 11/15/39 7,736 11,786
International Paper Co. 6.000% 11/15/41 8,068 11,168
International Paper Co. 4.800% 6/15/44 15,659 19,785
International Paper Co. 4.350% 8/15/48 6,775 8,327
Kinross Gold Corp. 5.950% 3/15/24 5,144 5,682
Kinross Gold Corp. 4.500% 7/15/27 405 453
Linde Inc. 2.700% 2/21/23 3,300 3,359
Linde Inc. 2.650% 2/5/25 9,925 10,314
Linde Inc. 3.200% 1/30/26 7185 7,662
Linde Inc. 1.100% 8/10/30 9,025 8,427
Linde Inc. 3.550% 1/7/42 2,645 3,007
Linde Inc. 2.000% 8/10/50 4,800 4,188
Lubrizol Corp. 6.500% 10/1/34 5,050 7277
LYB International Finance BV 4.000% 7/15/23 3,068 3,206
LYB International Finance BV 5.250% 7/15/43 3,387 4,349
LYB International Finance BV 4.875% 3/15/44 6,065 7535
LYB International Finance Il LLC 1.250% 10/1/25 3,982 3,924
LYB International Finance Il LLC 2.250% 10/1/30 5,755 5,727
LYB International Finance Il LLC 3.375% 10/1/40 1,340 1,395
LYB International Finance Il LLC 4.200% 10/15/49 7.353 8,480
LYB International Finance Il LLC 4.200% 5/1/50 20,480 23,647
LYB International Finance Il LLC 3.625% 4/1/51 18,020 19,141
LYB International Finance Il LLC 3.800% 10/1/60 8,125 8,589
LyondellBasell Industries NV 5.750% 4/15/24 6,053 6,592
LyondellBasell Industries NV 4.625% 2/26/55 13,887 17.059
Martin Marietta Materials Inc. 0.650% 7/15/23 1,803 1,797
Martin Marietta Materials Inc. 4.250% 7/2/24 2,000 2,134
Martin Marietta Materials Inc. 3.450% 6/1/27 6,460 6,916
Martin Marietta Materials Inc. 3.500% 12/15/27 9,050 9,747
Martin Marietta Materials Inc. 2.500% 3/15/30 6,458 6,502
Martin Marietta Materials Inc. 2.400% 7/15/31 7592 7542
Martin Marietta Materials Inc. 4.250% 12/15/47 9,780 11,463
Martin Marietta Materials Inc. 3.200% 7/15/51 10,979 11,120
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Mosaic Co. 4.250% 11/15/23 19,994 21,022
Mosaic Co. 4.050% 11/15/27 8,143 8,976
Mosaic Co. 5.450% 11/15/33 7919 9,812
Mosaic Co. 4.875% 11/15/41 5,393 6,344
Mosaic Co. 5.625% 11/15/43 4,311 5,732
NewMarket Corp. 2.700% 3/18/31 5,500 5,483
Newmont Corp. 2.800% 10/1/29 7717 7934
Newmont Corp. 2.250% 10/1/30 17104 16,879
Newmont Corp. 2.600% 7/15/32 13,825 13,862
Newmont Corp. 5.875% 4/1/35 3,373 4,400
Newmont Corp. 6.250% 10/1/39 15,236 21,339
Newmont Corp. 4.875% 3/15/42 13,773 17,263
Newmont Corp. 5.450% 6/9/44 6,100 8,115
Nucor Corp. 4.000% 8/1/23 10,678 11,135
Nucor Corp. 2.000% 6/1/25 4,833 4,932
Nucor Corp. 3.950% 5/1/28 1,101 1,216
Nucor Corp. 2.700% 6/1/30 3,300 3,398
Nucor Corp. 2.979% 12/15/55 25,375 25,186
Nutrien Ltd. 1.900% 5/13/23 2,900 2,937
Nutrien Ltd. 3.000% 4/1/25 9,196 9,589
Nutrien Ltd. 4.000% 12/15/26 7,301 8,005
Nutrien Ltd. 2.950% 5/13/30 11,675 12,314
Nutrien Ltd. 4.125% 3/15/35 6,650 7558
Nutrien Ltd. 5.875% 12/1/36 1,100 1,481
Nutrien Ltd. 5.625% 12/1/40 4,663 6,360
Nutrien Ltd. 4.900% 6/1/43 6,440 8,187
Nutrien Ltd. 5.250% 1/15/45 19,915 26,755
Nutrien Ltd. 5.000% 4/1/49 7,045 9,474
Packaging Corp. of America 3.650% 9/15/24 5,482 5,794
Packaging Corp. of America 3.400% 12/15/27 4,882 5,263
Packaging Corp. of America 3.000% 12/15/29 11,826 12,371
Packaging Corp. of America 4.050% 12/15/49 3,435 4,016
Packaging Corp. of America 3.050% 10/1/51 9,200 9,156
PPG Industries Inc. 3.200% 3/15/23 1,042 1,069
PPG Industries Inc. 2.400% 8/15/24 15,023 15,470
PPG Industries Inc. 1.200% 3/15/26 9,966 9,758
PPG Industries Inc. 2.550% 6/15/30 6,783 6,916
Reliance Steel & Aluminum Co. 4.500% 4/15/23 5,810 6,021
Reliance Steel & Aluminum Co. 1.300% 8/15/25 2,600 2,563
Reliance Steel & Aluminum Co. 2.150% 8/15/30 8,915 8,693
Rio Tinto Alcan Inc. 7.250% 3/15/31 1,000 1,393
Rio Tinto Alcan Inc. 5.750% 6/1/35 9,404 12,726
Rio Tinto Finance USA Ltd. 7125% 7/15/28 9,990 13,045
Rio Tinto Finance USA Ltd. 5.200% 11/2/40 14,516 19,320
Rio Tinto Finance USA Ltd. 2.750% 11/2/51 22,145 21,982
Rio Tinto Finance USA plc 4.750% 3/22/42 8,193 10,501
Rio Tinto Finance USA plc 4.125% 8/21/42 10,226 12,257
Rohm & Haas Co. 7.850% 7/15/29 5,862 7951
RPM International Inc. 3.750% 3/15/27 5,451 5,940
RPM International Inc. 4.550% 3/1/29 511 5,798
RPM International Inc. 5.250% 6/1/45 3,941 5,099
RPM International Inc. 4.250% 1/15/48 9,655 11,000
Sherwin-Williams Co. 3.125% 6/1/24 22,744 23,766
Sherwin-Williams Co. 3.450% 8/1/25 10,458 11,131
Sherwin-Williams Co. 3.950% 1/15/26 9,247 10,051
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Sherwin-Williams Co. 3.450% 6/1/27 18,373 19,910
Sherwin-Williams Co. 2.950% 8/15/29 26,297 27702
Sherwin-Williams Co. 2.300% 5/15/30 3,571 3,677
Sherwin-Williams Co. 2.200% 3/15/32 6,500 6,427
Sherwin-Williams Co. 4.000% 12/15/42 2,275 2,586
Sherwin-Williams Co. 4.550% 8/1/45 4,659 5,733
Sherwin-Williams Co. 4.500% 6/1/47 8,442 10,533
Sherwin-Williams Co. 3.800% 8/15/49 6,703 7581
Sherwin-Williams Co. 3.300% 5/15/50 9,100 9,692
Sherwin-Williams Co. 2.900% 3/15/52 6,500 6,355
Sonoco Products Co. 3.125% 5/1/30 5,821 6,085
Southern Copper Corp. 3.875% 4/23/25 2,714 2,906
Southern Copper Corp. 7500% 7/27/35 9,164 13,126
Southern Copper Corp. 6.750% 4/16/40 12,929 18,134
Southern Copper Corp. 5.2560% 11/8/42 21,410 27057
Southern Copper Corp. 5.875% 4/23/45 20,797 28,517
Steel Dynamics Inc. 2.800% 12/15/24 4,193 4,352
Steel Dynamics Inc. 2.400% 6/15/25 3,790 3,888
Steel Dynamics Inc. 5.000% 12/15/26 670 689
Steel Dynamics Inc. 1.650% 10/15/27 3,705 3,632
Steel Dynamics Inc. 3.450% 4/15/30 11,388 12,167
Steel Dynamics Inc. 3.250% 1/15/31 7004 7388
Steel Dynamics Inc. 3.250% 10/15/50 5,305 5,356
Suzano Austria GmbH 6.000% 1/15/29 29,161 33,751
Suzano Austria GmbH 5.000% 1/15/30 1,377 12,501
Suzano Austria GmbH 3.750% 1/15/31 8,255 8,397
3 Suzano Austria GmbH 3.125% 1/15/32 19,724 19,083
Teck Resources Ltd. 3.900% 7/15/30 6,450 6,940
Teck Resources Ltd. 6.125% 10/1/35 9,632 12,500
Teck Resources Ltd. 6.000% 8/15/40 5,259 6,704
Teck Resources Ltd. 6.250% 7/15/41 17,750 23,636
Teck Resources Ltd. 5.200% 3/1/42 680 805
Teck Resources Ltd. 5.400% 2/1/43 1,440 1,765
Vale Overseas Ltd. 6.250% 8/10/26 19,938 23,147
Vale Overseas Ltd. 3.750% 7/8/30 15,805 16,384
Vale Overseas Ltd. 8.250% 117/34 4,537 6,386
Vale Overseas Ltd. 6.8756% 11/21/36 28,021 37238
Vale Overseas Ltd. 6.875% 11/10/39 19,894 26,715
Vale SA 5.625% 9/11/42 8,678 10,367
Vulcan Materials Co. 4.500% 4/1/25 7223 7,832
Vulcan Materials Co. 3.900% 4/1/27 2,834 3,103
Vulcan Materials Co. 3.500% 6/1/30 11,109 11,976
Vulcan Materials Co. 4.500% 6/15/47 12,009 14,732
Westlake Chemical Corp. 3.600% 8/15/26 15,220 16,335
Westlake Chemical Corp. 2.875% 8/15/41 4,500 4,347
Westlake Chemical Corp. 5.000% 8/15/46 17273 21,856
Westlake Chemical Corp. 4.375% 11/15/47 1,435 1,691
Westlake Chemical Corp. 3.125% 8/15/51 8,102 7819
Westlake Chemical Corp. 3.375% 8/15/61 5,975 5,747
WestRock MWV LLC 8.200% 1/15/30 4,734 6,532
WestRock MWV LLC 7.950% 2/15/31 3,831 5,389
WRKCo Inc. 3.000% 9/15/24 5,100 5,319
WRKCo Inc. 3.750% 3/15/25 14,685 15,670
WRKCo Inc. 4.650% 3/15/26 16,408 18,314
WRKCo Inc. 3.375% 9/15/27 17,625 18,737
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WRKCo Inc. 4.000% 3/15/28 8,737 9,643
WRKCo Inc. 3.900% 6/1/28 4,334 4,750
WRKCo Inc. 4.900% 3/15/29 17952 20,893
WRKCo Inc. 4.200% 6/1/32 3,175 3,612
WRKCo Inc. 3.000% 6/15/33 6,204 6,398
Yamana Gold Inc. 2.630% 8/15/31 4,100 3,958
2,484,846
Real Estate (1.1%)
Agree LP 2.000% 6/15/28 8,055 7917
Agree LP 2.600% 6/15/33 4,889 4,812
Alexandria Real Estate Equities Inc. 3.450% 4/30/25 23,639 25,130
Alexandria Real Estate Equities Inc. 4.300% 1/15/26 2,382 2,612
Alexandria Real Estate Equities Inc. 3.800% 4/15/26 14,930 16,195
Alexandria Real Estate Equities Inc. 3.950% 1/15/27 4,177 4,582
Alexandria Real Estate Equities Inc. 3.950% 1/15/28 5,975 6,619
Alexandria Real Estate Equities Inc. 4.500% 7/30/29 3,530 4,058
Alexandria Real Estate Equities Inc. 2.750% 12/15/29 5,797 5,999
Alexandria Real Estate Equities Inc. 4.700% 7/1/30 7517 8,804
Alexandria Real Estate Equities Inc. 4.900% 12/15/30 9,795 11,758
Alexandria Real Estate Equities Inc. 3.375% 8/15/31 12,016 12,997
Alexandria Real Estate Equities Inc. 2.000% 5/18/32 5,539 5,317
Alexandria Real Estate Equities Inc. 1.875% 2/1/33 13,245 12,443
Alexandria Real Estate Equities Inc. 4.850% 4/15/49 4,645 6,013
Alexandria Real Estate Equities Inc. 4.000% 2/1/50 7,890 9,195
Alexandria Real Estate Equities Inc. 3.000% 5/18/51 4,530 4,499
American Assets Trust LP 3.375% 2/1/31 5,071 5,196
American Campus Communities Operating
Partnership LP 3.750% 4/15/23 2,052 2,109
American Campus Communities Operating
Partnership LP 4.125% 7124 4,733 5,059
American Campus Communities Operating
Partnership LP 3.300% 7/15/26 7,850 8,324
American Campus Communities Operating
Partnership LP 3.625% 11/15/27 5,919 6,331
American Campus Communities Operating
Partnership LP 2.850% 2/1/30 5,041 5,153
American Campus Communities Operating
Partnership LP 3.875% 1/30/31 3,450 3,818
American Homes 4 Rent LP 4.250% 2/15/28 2,721 3,016
American Homes 4 Rent LP 4.900% 2/15/29 8,420 9,752
American Homes 4 Rent LP 3.375% 7/15/51 1,984 2,007
American Tower Corp. 3.500% 1/31/23 14,327 14,715
American Tower Corp. 3.000% 6/15/23 3,527 3,626
American Tower Corp. 0.600% 1/15/24 3,625 3,688
American Tower Corp. 5.000% 2/15/24 14,165 15,248
American Tower Corp. 3.375% 5/15/24 11,305 11,816
American Tower Corp. 2.950% 1/15/25 6,262 6,512
American Tower Corp. 2.400% 3/15/25 8,912 9,155
American Tower Corp. 4.000% 6/1/25 17015 18,214
American Tower Corp. 1.300% 9/15/25 9,450 9,311
American Tower Corp. 1.600% 4/15/26 7518 7460
American Tower Corp. 1.450% 9/15/26 8,825 8,652
American Tower Corp. 3.375% 10/15/26 21,613 22,962
American Tower Corp. 2.750% 1/15/27 1,036 1,068
American Tower Corp. 3.125% 1/15/27 10,695 11,205
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American Tower Corp. 3.550% 7/15/27 11,448 12,254
American Tower Corp. 3.600% 1/15/28 3,165 3,399
American Tower Corp. 1.500% 1/31/28 9,542 9,138
American Tower Corp. 3.950% 3/15/29 11,543 12,604
American Tower Corp. 3.800% 8/15/29 22,188 24,158
American Tower Corp. 2.900% 1/15/30 15,210 15,603
American Tower Corp. 2.100% 6/15/30 10,447 10,082
American Tower Corp. 1.875% 10/15/30 10,418 9,854
American Tower Corp. 2.700% 4/15/31 6,986 7037
American Tower Corp. 2.300% 9/15/31 8,682 8,441
American Tower Corp. 3.700% 10/15/49 7627 8,177
American Tower Corp. 3.100% 6/15/50 11,829 11,503
American Tower Corp. 2.950% 1/15/51 19,933 18,900

3 AvalonBay Communities Inc. 2.850% 3/15/23 6,264 6,370
3 AvalonBay Communities Inc. 4.200% 12/15/23 1,705 1,799
3 AvalonBay Communities Inc. 3.500% 11/15/24 3,775 3,994
3 AvalonBay Communities Inc. 3.450% 6/1/25 10,745 11,420
3 AvalonBay Communities Inc. 3.500% 11/15/25 7217 7740
3 AvalonBay Communities Inc. 2.950% 5/11/26 4,462 4,715
3 AvalonBay Communities Inc. 2.900% 10/15/26 6,315 6,648
3 AvalonBay Communities Inc. 3.350% 5/15/27 7691 8,265
3 AvalonBay Communities Inc. 3.200% 1/15/28 5,215 5,683
AvalonBay Communities Inc. 1.900% 12/1/28 2,325 2,306

3 AvalonBay Communities Inc. 3.300% 6/1/29 3,420 3,693
3 AvalonBay Communities Inc. 2.300% 3/1/30 6,521 6,620
3 AvalonBay Communities Inc. 2.450% 1/15/31 3,106 3,187
AvalonBay Communities Inc. 2.050% 1/15/32 9,525 9,407

3 AvalonBay Communities Inc. 3.900% 10/15/46 4,870 5,769
3 AvalonBay Communities Inc. 4.150% 71147 925 1,135
3 AvalonBay Communities Inc. 4.350% 4/15/48 4,075 5,216
Boston Properties LP 3.125% 9/1/23 5,739 5,910
Boston Properties LP 3.800% 2/1/24 4,816 5,037
Boston Properties LP 3.200% 1/15/25 9,613 10,070
Boston Properties LP 3.650% 2/1/26 8,495 9,105
Boston Properties LP 2.750% 10/1/26 20,572 21,423
Boston Properties LP 4.500% 12/1/28 2,066 2,339
Boston Properties LP 3.400% 6/21/29 5,841 6,202
Boston Properties LP 2.900% 3/15/30 19,678 19,983
Boston Properties LP 3.250% 1/30/31 11,256 11,782
Boston Properties LP 2.550% 4/1/32 7683 7645
Boston Properties LP 2.450% 10/1/33 1,120 1,085
Brandywine Operating Partnership LP 3.950% 2/15/23 5,780 5,921
Brandywine Operating Partnership LP 3.950% 11/15/27 26,300 28,251
Brixmor Operating Partnership LP 3.850% 2/1/25 21,895 23,166
Brixmor Operating Partnership LP 4.125% 6/15/26 5,815 6,307
Brixmor Operating Partnership LP 3.900% 3/15/27 3,624 3,905
Brixmor Operating Partnership LP 2.250% 4/1/28 14,951 14,925
Brixmor Operating Partnership LP 4.125% 5/15/29 8,328 9,220
Brixmor Operating Partnership LP 4.050% 7/1/30 11,754 12,907
Brixmor Operating Partnership LP 2.500% 8/16/31 9,897 9,682
Broadstone Net Lease LLC 2.600% 9/15/31 3,500 3,413
Camden Property Trust 2.950% 12/15/22 5,006 5,085
Camden Property Trust 4.100% 10/15/28 10,425 11,759
Camden Property Trust 3.150% 7/1/29 10,549 1,227
Camden Property Trust 2.800% 5/15/30 15,940 16,626
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Camden Property Trust 3.350% 11/1/49 2,618 2,878
CBRE Services Inc. 4.875% 3/1/26 14,015 15,687
CBRE Services Inc. 2.500% 4/1/31 5,000 5,027
CC Holdings GSV LLC 3.849% 4/15/23 11,987 12,405
Columbia Property Trust Operating
Partnership LP 4.150% 4/1/25 3,125 3,390
Columbia Property Trust Operating
Partnership LP 3.650% 8/15/26 13,175 14,336
Corporate Office Properties LP 2.250% 3/15/26 2,463 2,489
Corporate Office Properties LP 2.750% 4/15/31 3,852 3,831
Corporate Office Properties LP 2.900% 12/1/33 7619 7500
Crown Castle International Corp. 3.150% 7/15/23 8,053 8,298
Crown Castle International Corp. 3.200% 9/1/24 9,636 10,072
Crown Castle International Corp. 1.350% 7/15/25 4,680 4,628
Crown Castle International Corp. 4.450% 2/15/26 13,077 14,320
Crown Castle International Corp. 3.700% 6/15/26 17650 18,9356
Crown Castle International Corp. 4.000% 3/1/27 9,156 9,977
Crown Castle International Corp. 3.650% 9/1/27 27,063 29,138
Crown Castle International Corp. 3.800% 2/15/28 27955 30,386
Crown Castle International Corp. 4.300% 2/15/29 4,338 4,842
Crown Castle International Corp. 3.100% 11/15/29 10,050 10,483
Crown Castle International Corp. 3.300% 7/1/30 9,888 10,449
Crown Castle International Corp. 2.250% 1/15/31 14,749 14,353
Crown Castle International Corp. 2.100% 4/1/31 13,154 12,620
Crown Castle International Corp. 2.500% 7/15/31 10,290 10,224
Crown Castle International Corp. 2.900% 4/1/41 16,065 15,610
Crown Castle International Corp. 4.750% 5/15/47 3,889 4,770
Crown Castle International Corp. 5.200% 2/15/49 11,330 14,572
Crown Castle International Corp. 4.000% 11/15/49 5,648 6,200
Crown Castle International Corp. 4.150% 7/1/50 5,998 6,783
Crown Castle International Corp. 3.250% 1/15/51 11,199 11,070
CubeSmart LP 4.000% 11/15/25 2,900 3,120
CubeSmart LP 3.125% 9/1/26 2,575 2,704
CubeSmart LP 2.250% 12/15/28 4,647 4,662
CubeSmart LP 4.375% 2/15/29 3,900 4,420
CubeSmart LP 3.000% 2/15/30 3,343 3,488
CubeSmart LP 2.500% 2/15/32 9,405 9,386
CyrusOne LP 2.900% 11/15/24 6,395 6,615
CyrusOne LP 3.450% 11/15/29 9,039 9,812
CyrusOne LP 2.150% 11/1/30 5,825 5,757
Digital Realty Trust LP 4.750% 10/1/25 6,939 7692
Digital Realty Trust LP 3.700% 8/15/27 8,047 8,737
Digital Realty Trust LP 4.450% 7/15/28 22,760 25,736
Digital Realty Trust LP 3.600% 7/1/29 34,128 37,078
Duke Realty LP 3.750% 12/1/24 3,405 3,610
Duke Realty LP 3.250% 6/30/26 6,284 6,689
Duke Realty LP 3.375% 12/15/27 6,754 7214
Duke Realty LP 4.000% 9/15/28 3,875 4,330
Duke Realty LP 2.875% 11/15/29 2,154 2,246
Duke Realty LP 1.750% 7/1/30 6,506 6,202
Duke Realty LP 1.750% 2/1/31 2,300 2,180
Duke Realty LP 3.050% 3/1/50 6,870 6,785
EPR Properties 4.500% 4/1/25 1,272 1,355
EPR Properties 4.500% 6/1/27 5,633 5,949
EPR Properties 3.750% 8/15/29 4,283 4,321
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EPR Properties 3.600% 11/15/31 1,475 1,467
Equinix Inc. 2.625% 11/18/24 13,985 14,427
Equinix Inc. 1.250% 7/15/25 4,240 4,167
Equinix Inc. 1.000% 9/15/25 5,020 4,886
Equinix Inc. 1.450% 5/15/26 4,456 4,373
Equinix Inc. 2.900% 11/18/26 13,511 14,047
Equinix Inc. 1.800% 7/15/27 10,050 9,918
Equinix Inc. 1.550% 3/15/28 4,275 4,119
Equinix Inc. 2.000% 5/15/28 3,000 2,945
Equinix Inc. 3.200% 11/18/29 17,633 18,523
Equinix Inc. 2.150% 7/15/30 17,169 16,684
Equinix Inc. 2.500% 5/15/31 10,797 10,803
Equinix Inc. 3.000% 7/15/50 9,665 9,246
Equinix Inc. 2.950% 9/15/51 3,865 3,648
Equinix Inc. 3.400% 2/15/52 6,145 6,271
ERP Operating LP 3.000% 4/15/23 2,628 2,690
ERP Operating LP 3.375% 6/1/25 3,010 3,190
ERP Operating LP 2.850% 1/1/26 13,673 14,352
ERP Operating LP 3.250% 8/1/27 3,941 4,216
ERP Operating LP 3.500% 3/1/28 13,781 15,008
ERP Operating LP 4.150% 12/1/28 5,405 6,120
ERP Operating LP 3.000% 7/1/29 5,939 6,294
ERP Operating LP 2.500% 2/15/30 7075 7,266
ERP Operating LP 1.850% 8/1/31 1,200 1,164
ERP Operating LP 4.500% 71/44 9,485 11,970
ERP Operating LP 4.500% 6/1/45 2,575 3,254
ERP Operating LP 4.000% 8/1/47 4,626 5,670
Essential Properties LP 2.950% 7/15/31 4,630 4,568
Essex Portfolio LP 3.250% 5/1/23 3,905 4,000
Essex Portfolio LP 3.875% 5/1/24 600 632
Essex Portfolio LP 3.500% 4/1/25 15,115 15,967
Essex Portfolio LP 3.375% 4/15/26 11,809 12,495
Essex Portfolio LP 3.625% 5/1/27 400 431
Essex Portfolio LP 1.700% 3/1/28 7825 7,637
Essex Portfolio LP 4.000% 3/1/29 12,695 14,092
Essex Portfolio LP 3.000% 1/15/30 9,815 10,284
Essex Portfolio LP 1.650% 1/15/31 3,250 3,039
Essex Portfolio LP 2.650% 3/15/32 6,602 6,641
Essex Portfolio LP 4.500% 3/15/48 7350 9,049
Extra Space Storage LP 2.550% 6/1/31 5,720 5,686
Extra Space Storage LP 2.350% 3/15/32 4,000 3,905
Federal Realty Investment Trust 2.750% 6/1/23 5,237 5,345
Federal Realty Investment Trust 3.950% 1/15/24 2,157 2,260
Federal Realty Investment Trust 1.2560% 2/15/26 250 245
Federal Realty Investment Trust 3.250% 7/15/27 6,100 6,460
Federal Realty Investment Trust 3.200% 6/15/29 6,035 6,384
Federal Realty Investment Trust 3.500% 6/1/30 2,000 2,139
Federal Realty Investment Trust 4.500% 12/1/44 14,908 17727
GLP Capital LP 5.375% 1/1/23 5,865 6,229
GLP Capital LP 3.350% 9/1/24 7,143 7407
GLP Capital LP 5.250% 6/1/25 11,296 12,412
GLP Capital LP 5.375% 4/15/26 14,214 15,876
GLP Capital LP 5.750% 6/1/28 2,681 3,099
GLP Capital LP 5.300% 1/15/29 9,669 10,946
GLP Capital LP 4.000% 1/15/30 9,505 10,074
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GLP Capital LP 4.000% 1/15/31 11,375 12,141
GLP Capital LP 3.250% 1/15/32 1,800 1,809
Healthcare Realty Trust Inc. 3.625% 1/15/28 4,423 4,770
Healthcare Realty Trust Inc. 2.400% 3/15/30 1,400 1,398
Healthcare Realty Trust Inc. 2.050% 3/15/31 3,085 2,968
Healthcare Trust of America Holdings LP 3.500% 8/1/26 10,91 11,658
Healthcare Trust of America Holdings LP 3.750% 71/27 7067 7676
Healthcare Trust of America Holdings LP 3.100% 2/15/30 4,082 4,235
Healthcare Trust of America Holdings LP 2.000% 3/15/31 12,545 11,908
Healthpeak Properties Inc. 3.400% 2/1/25 3,354 3,626
Healthpeak Properties Inc. 4.000% 6/1/25 671 722
Healthpeak Properties Inc. 3.250% 7/15/26 18,266 19,414
Healthpeak Properties Inc. 2.125% 12/1/28 2,500 2,506
Healthpeak Properties Inc. 3.500% 7/15/29 12,032 13,055
Healthpeak Properties Inc. 3.000% 1/15/30 17562 18,419
Healthpeak Properties Inc. 2.875% 1/15/31 4,625 4,810
Healthpeak Properties Inc. 6.750% 2/1/41 1,845 2,760
Highwoods Realty LP 3.875% 3/1/27 6,453 7026
Highwoods Realty LP 4.125% 3/15/28 3,288 3,628
Highwoods Realty LP 4.200% 4/15/29 4,747 5,256
Highwoods Realty LP 3.050% 2/15/30 5,750 5,935
Highwoods Realty LP 2.600% 2/1/31 10,493 10,450
Host Hotels & Resorts LP 3.875% 4/1/24 4,850 5,075
3 Host Hotels & Resorts LP 4.000% 6/15/25 3,743 3,972
3 Host Hotels & Resorts LP 4.500% 2/1/26 1,950 2,097
3 Host Hotels & Resorts LP 3.375% 12/15/29 12,190 12,469
3 Host Hotels & Resorts LP 3.500% 9/15/30 13,475 13,838
3 Host Hotels & Resorts LP 2.900% 12/15/31 5,000 4,836
Hudson Pacific Properties LP 3.950% 1/1/27 6,890 7406
Hudson Pacific Properties LP 4.650% 4/1/29 4,335 4,916
Hudson Pacific Properties LP 3.250% 1/15/30 3,450 3,595
Invitation Homes Operating Partnership LP 2.000% 8/15/31 3,800 3,674
Invitation Homes Operating Partnership LP 2.700% 1/15/34 8,975 8,803
Jones Lang LaSalle Inc. 4.400% 11/15/22 2,050 2,095
Kilroy Realty LP 3.450% 12/15/24 5,560 5,835
Kilroy Realty LP 4.375% 10/1/25 5,180 5,638
Kilroy Realty LP 4.750% 12/15/28 4,524 5,193
Kilroy Realty LP 4.250% 8/15/29 1,858 2,070
Kilroy Realty LP 3.050% 2/15/30 7,140 7397
Kilroy Realty LP 2.500% 11/15/32 3,089 3,005
Kilroy Realty LP 2.650% 11/15/33 13,100 12,730
Kimco Realty Corp. 3.375% 10/15/22 1,275 1,292
Kimco Realty Corp. 3.500% 4/15/23 5,250 5,386
Kimco Realty Corp. 3.125% 6/1/23 3,500 3,689
Kimco Realty Corp. 4.450% 1/15/24 1,175 1,229
Kimco Realty Corp. 2.700% 3/1/24 1,340 1,377
Kimco Realty Corp. 3.300% 2/1/25 3,433 3,609
Kimco Realty Corp. 3.850% 6/1/25 600 632
Kimco Realty Corp. 2.800% 10/1/26 5,988 6,238
Kimco Realty Corp. 3.800% 4/1/27 5,600 6,077
Kimco Realty Corp. 1.900% 3/1/28 11,650 11,493
Kimco Realty Corp. 2.700% 10/1/30 5,350 5,445
Kimco Realty Corp. 2.250% 12/1/31 4,000 3,898
Kimco Realty Corp. 4.250% 4/1/45 800 920
Kimco Realty Corp. 4.125% 12/1/46 635 723
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Kimco Realty Corp. 4.450% 9/1/47 5,720 6,814
Kimco Realty Corp. 3.700% 10/1/49 2,375 2,545
Kite Realty Group LP 4.000% 10/1/26 8,575 9,137
Kite Realty Group Trust 4.750% 9/15/30 4,640 5,137
Life Storage LP 3.500% 7/1/26 18,900 20,237
Life Storage LP 3.875% 12/15/27 1,000 1,099
Life Storage LP 2.200% 10/15/30 3,050 2,999
Life Storage LP 2.400% 10/15/31 8,050 7918
LXP Industrial Trust 2.700% 9/15/30 3,250 3,236
LXP Industrial Trust 2.375% 10/1/31 6,725 6,448
Mid-America Apartments LP 4.300% 10/15/23 8,877 9,299
Mid-America Apartments LP 3.750% 6/15/24 4,880 5,139
Mid-America Apartments LP 1.100% 9/15/26 1,173 1,135
Mid-America Apartments LP 3.600% 6/1/27 8,766 9,486
Mid-America Apartments LP 4.200% 6/15/28 1,191 1,342
Mid-America Apartments LP 3.950% 3/15/29 1,960 2,191
Mid-America Apartments LP 2.750% 3/15/30 14,028 14,522
Mid-America Apartments LP 1.700% 2/15/31 7,595 7,252
National Health Investors Inc. 3.000% 2/1/31 6,239 6,025
National Retail Properties Inc. 3.900% 6/15/24 3,875 4,095
National Retail Properties Inc. 3.600% 12/15/26 3,152 3,372
National Retail Properties Inc. 3.500% 10/15/27 13,000 13,956
National Retail Properties Inc. 4.300% 10/15/28 3,331 3,755
National Retail Properties Inc. 2.500% 4/15/30 7625 7713
National Retail Properties Inc. 4.800% 10/15/48 4,659 5,865
National Retail Properties Inc. 3.100% 4/15/50 10,563 10,303
National Retail Properties Inc. 3.500% 4/15/51 2,981 3,091
National Retail Properties Inc. 3.000% 4/15/52 6,365 6,039
Office Properties Income Trust 4.250% 5/15/24 375 391
Office Properties Income Trust 4.500% 2/1/25 25,321 26,717
Office Properties Income Trust 2.650% 6/15/26 2,789 2,771
Office Properties Income Trust 3.450% 10/15/31 5,000 4,856
Omega Healthcare Investors Inc. 4.375% 8/1/23 17404 18,143
Omega Healthcare Investors Inc. 4.950% 4/1/24 4,695 5,014
Omega Healthcare Investors Inc. 4.500% 1/15/25 5,003 5,351
Omega Healthcare Investors Inc. 5.250% 1/15/26 8,662 9,671
Omega Healthcare Investors Inc. 4.500% 4/1/27 8,140 8,953
Omega Healthcare Investors Inc. 4.750% 1/15/28 8,830 9,761
Omega Healthcare Investors Inc. 3.625% 10/1/29 10,338 10,741
Omega Healthcare Investors Inc. 3.375% 2/1/31 22,925 23,112
Omega Healthcare Investors Inc. 3.250% 4/15/33 5,309 5,202
Phillips Edison Grocery Center Operating
Partnership | LP 2.625% 11/15/31 7,500 7,338
Physicians Realty LP 4.300% 3/15/27 6,650 7384
Physicians Realty LP 3.950% 1/15/28 2,750 3,013
Physicians Realty LP 2.625% 11/1/31 21,300 21,258
Piedmont Operating Partnership LP 3.400% 6/1/23 4,507 4,620
Piedmont Operating Partnership LP 4.450% 3/15/24 5,595 5,882
Piedmont Operating Partnership LP 3.150% 8/15/30 4,000 4,102
Piedmont Operating Partnership LP 2.750% 4/1/32 4,000 3,925
Prologis LP 3.250% 10/1/26 3,633 3,776
Prologis LP 2.125% 4/15/27 10,239 10,416
Prologis LP 3.875% 9/15/28 5,844 6,557
Prologis LP 4.375% 2/1/29 3,755 4,310
Prologis LP 2.250% 4/15/30 21,589 21,699
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Prologis LP 1.250% 10/15/30 6,026 5,612
Prologis LP 1.625% 3/15/31 11,751 11,209
Prologis LP 4.375% 9/15/48 5,080 6,406
Prologis LP 3.000% 4/15/50 11,495 11,902
Prologis LP 2.125% 10/15/50 7,680 6,670
Public Storage 0.875% 2/15/26 1,314 1,283
Public Storage 1.500% 11/9/26 5,066 5,065
Public Storage 3.094% 9/15/27 5,553 5,948
Public Storage 3.385% 5/1/29 9,160 9,992
Rayonier LP 2.750% 5/17/31 2,000 1,994
Realty Income Corp. 4.600% 2/6/24 6,561 6,976
Realty Income Corp. 3.875% 7/15/24 4,200 4,451
Realty Income Corp. 3.875% 4/15/25 10,229 11,016
Realty Income Corp. 4.625% 11/1/25 10,613 1,772
Realty Income Corp. 0.750% 3/15/26 6,875 6,627
Realty Income Corp. 4.875% 6/1/26 5,432 6,124
Realty Income Corp. 4.125% 10/15/26 14,443 15,960
Realty Income Corp. 3.000% 1/15/27 7697 8,126
Realty Income Corp. 3.950% 8/15/27 10,487 11,639
Realty Income Corp. 3.400% 1/15/28 4,325 4,668
Realty Income Corp. 3.650% 1/15/28 8,683 9,456
Realty Income Corp. 2.200% 6/15/28 2,885 2,914
Realty Income Corp. 3.250% 6/15/29 9,815 10,599
Realty Income Corp. 3.100% 12/15/29 13,864 14,724
Realty Income Corp. 3.250% 1/15/31 19,300 20,737
Realty Income Corp. 2.850% 12/15/32 6,250 6,501
Realty Income Corp. 1.800% 3/15/33 6,715 6,330
Realty Income Corp. 4.650% 3/15/47 11,437 14,812
Regency Centers LP 3.600% 2/1/27 3,950 4,255
Regency Centers LP 4.125% 3/15/28 3,450 3,839
Regency Centers LP 2.950% 9/15/29 8,940 9,273
Regency Centers LP 3.700% 6/15/30 8,510 9,276
Regency Centers LP 4.400% 2/1/47 5,750 6,812
Regency Centers LP 4.650% 3/15/49 3,910 4,866
Rexford Industrial Realty LP 2.125% 12/1/30 5,050 4,815
Rexford Industrial Realty LP 2.150% 9/1/31 2,641 2,514
Sabra Health Care LP 5.125% 8/15/26 10,934 12,046
Sabra Health Care LP 3.900% 10/15/29 10,025 10,476
Safehold Operating Partnership LP 2.800% 6/15/31 2,175 2,150
Safehold Operating Partnership LP 2.850% 1/15/32 7340 7184
Simon Property Group LP 2.750% 6/1/23 10,615 10,844
Simon Property Group LP 3.750% 2/1/24 5,953 6,238
Simon Property Group LP 2.000% 9/13/24 7592 7731
Simon Property Group LP 3.375% 10/1/24 5,117 5,384
Simon Property Group LP 3.5600% 9/1/26 17,745 18,929
Simon Property Group LP 3.300% 1/15/26 2,794 2,965
Simon Property Group LP 3.250% 11/30/26 6,182 6,622
Simon Property Group LP 1.375% 1/15/27 3,255 3,188
Simon Property Group LP 3.375% 6/15/27 12,713 13,652
Simon Property Group LP 3.375% 12/1/27 14,134 15,184
Simon Property Group LP 1.750% 2/1/28 13,700 13,469
Simon Property Group LP 2.450% 9/13/29 31,512 31,962
Simon Property Group LP 2.650% 7/15/30 7475 7626
Simon Property Group LP 2.200% 2/1/31 9,617 9,326
Simon Property Group LP 2.250% 1/15/32 6,665 6,505
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Simon Property Group LP 6.750% 2/1/40 12,868 18,993
Simon Property Group LP 4.750% 3/15/42 2,921 3,605
Simon Property Group LP 4.250% 10/1/44 1,694 1,989
Simon Property Group LP 4.250% 11/30/46 8,250 9,814
Simon Property Group LP 3.2560% 9/13/49 11,318 11,634
Simon Property Group LP 3.800% 7/15/50 10,772 12,091
SITE Centers Corp. 3.900% 8/15/24 1,000 1,030
SITE Centers Corp. 3.625% 2/1/25 7519 7875
SITE Centers Corp. 4.250% 2/1/26 2,940 3,140
SITE Centers Corp. 4.700% 6/1/27 9,390 10,403

SL Green Realty Corp. 4.500% 12/1/22 815 834
Spirit Realty LP 4.450% 9/15/26 4,551 5,013
Spirit Realty LP 3.200% 1/15/27 3,479 3,643
Spirit Realty LP 4.000% 7/15/29 6,528 7171
Spirit Realty LP 3.400% 1/15/30 4,670 4,905
Spirit Realty LP 3.200% 2/15/31 4,560 4,721
Spirit Realty LP 2.700% 2/15/32 4,375 4,340
STORE Capital Corp 4.500% 3/15/28 4,800 5,325
STORE Capital Corp 4.625% 3/15/29 4,601 5,158
STORE Capital Corp 2.750% 11/18/30 2,339 2,334

Sun Communities Operating LP 2.300% 11/1/28 2,000 1,986
Tanger Properties LP 3.125% 9/1/26 6,100 6,302
Tanger Properties LP 3.875% 7/15/27 3,300 3,531
Tanger Properties LP 2.750% 9/1/31 5,000 4,833

3 UDRInc. 2.950% 9/1/26 8,930 9,291
3 UDRInc. 3.500% 71127 3,300 3,530
3 UDRInc. 3.500% 1/15/28 6,670 7139
3 UDRInc. 3.200% 1/15/30 2,500 2,634
UDR Inc. 3.000% 8/15/31 6,433 6,705

3 UDRInc. 2.100% 8/1/32 1,875 1,793
3 UDRInc. 1.900% 3/15/33 9,828 9,103
3 UDRInc. 2.100% 6/15/33 3,950 3,742
UDR Inc. 3.100% 1/1/34 6,305 6,526
Ventas Realty LP 3.500% 4/15/24 3,391 3,552
Ventas Realty LP 3.750% 5/1/24 2,300 2,409
Ventas Realty LP 2.650% 1/15/25 9,290 9,598
Ventas Realty LP 3.500% 2/1/25 1,652 1,637
Ventas Realty LP 4.125% 1/15/26 2,816 3,058
Ventas Realty LP 3.250% 10/15/26 2,275 2,409
Ventas Realty LP 3.850% 401727 5,130 5,592
Ventas Realty LP 4.000% 3/1/28 14,005 15,494
Ventas Realty LP 4.400% 1/15/29 6,325 7176
Ventas Realty LP 3.000% 1/15/30 6,990 7,260
Ventas Realty LP 4.750% 11/15/30 6,706 7832
Ventas Realty LP 5.700% 9/30/43 3,775 5,088
Ventas Realty LP 4.375% 2/1/45 3,030 3,552
Ventas Realty LP 4.875% 4/15/49 4,535 5,691
Vornado Realty LP 3.500% 1/15/25 4,677 4,905
Vornado Realty LP 3.400% 6/1/31 2,024 2,086
Welltower Inc. 4.500% 1/15/24 2,241 2,371
Welltower Inc. 3.625% 3/15/24 15,298 16,089
Welltower Inc. 4.000% 6/1/25 16,318 17586
Welltower Inc. 4.250% 4/1/26 21,169 23,203
Welltower Inc. 2.700% 2/15/27 7,555 7876
Welltower Inc. 4.250% 4/15/28 2,989 3,352
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Welltower Inc. 4.125% 3/15/29 15,600 17448
Welltower Inc. 3.100% 1/15/30 12,908 13,553
Welltower Inc. 2.750% 1/15/31 15,900 16,247
Welltower Inc. 6.500% 3/15/41 5,797 8,441
Welltower Inc. 5.125% 3/15/43 1,260 1,652
Welltower Inc. 4.950% 9/1/48 3,262 4,271
Weyerhaeuser Co. 8.500% 1/15/25 2,984 3,696
Weyerhaeuser Co. 4.000% 11/15/29 11,540 12,874
Weyerhaeuser Co. 4.000% 4/15/30 10,582 11,787
Weyerhaeuser Co. 7375% 3/15/32 12,190 17146
Weyerhaeuser Co. 6.875% 12/15/33 3,275 4,475
WP Carey Inc. 4.600% 4/1/24 8,789 9,343
WP Carey Inc. 4.000% 2/1/25 1,800 1,919
WP Carey Inc. 4.250% 10/1/26 5,007 5,487
WP Carey Inc. 3.850% 7/15/29 3,845 4,251
WP Carey Inc. 2.250% 4/1/33 15,225 14,490
3,468,355
Technology (2.6%)

Adobe Inc. 1.700% 2/1/23 4,683 4,736
Adobe Inc. 1.900% 2/1/25 1,971 2,019
Adobe Inc. 3.250% 2/1/25 16,392 17,347
Adobe Inc. 2.150% 2/1/27 12,812 13,170
Adobe Inc. 2.300% 2/1/30 17,936 18,336
Altera Corp. 4.100% 11/15/23 7784 8,225
Amdocs Ltd. 2.538% 6/15/30 9,000 8,952
Analog Devices Inc. 2.950% 4/1/25 4,602 4,832
Analog Devices Inc. 3.500% 12/5/26 12,628 13,779
Analog Devices Inc. 1.700% 10/1/28 11,000 10,933
Analog Devices Inc. 2.100% 10/1/31 13,000 13,018
Analog Devices Inc. 2.800% 10/1/41 10,490 10,627
Analog Devices Inc. 2.950% 10/1/51 11,995 12,320
Apple Inc. 2.400% 1/13/23 14,975 15,233
Apple Inc. 2.850% 2/23/23 21,793 22,277
Apple Inc. 2.400% 5/3/23 67,586 69,172
Apple Inc. 0.750% 5/11/23 22,100 22,180
Apple Inc. 3.000% 2/9/24 6,901 7,190
Apple Inc. 3.450% 5/6/24 22,052 23,324
Apple Inc. 2.850% 5/11/24 32,577 33,952
Apple Inc. 1.800% 9/11/24 12,207 12,468
Apple Inc. 2.750% 1/13/25 23,750 24,830
Apple Inc. 2.500% 2/9/25 23,366 24,316
Apple Inc. 1.125% 5/11/25 42,764 42,672
Apple Inc. 3.200% 5/13/25 26,891 28,619
Apple Inc. 0.550% 8/20/25 14,447 14,101
Apple Inc. 0.700% 2/8/26 34,805 33,998
Apple Inc. 3.250% 2/23/26 34,836 37273
Apple Inc. 2.450% 8/4/26 37,962 39,654
Apple Inc. 2.050% 9/11/26 14,959 15,381
Apple Inc. 3.350% 2/9/27 35,722 38,822
Apple Inc. 3.200% 5/11/27 47912 51,690
Apple Inc. 3.000% 6/20/27 3,440 3,688
Apple Inc. 2.900% 9/12/27 37378 39,840
Apple Inc. 3.000% 11/13/27 14,829 15,922
Apple Inc. 1.200% 2/8/28 32,529 31,593
Apple Inc. 1.400% 8/5/28 30,200 29,5685
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Apple Inc. 2.200% 9/11/29 24,095 24,668
Apple Inc. 1.650% 5/11/30 25,190 24,611
Apple Inc. 1.250% 8/20/30 16,844 15,906
Apple Inc. 1.650% 2/8/31 36,852 35,907
Apple Inc. 1.700% 8/5/31 11,613 11,341
Apple Inc. 4.500% 2/23/36 18,804 23,599
Apple Inc. 2.375% 2/8/41 15,977 15,501
Apple Inc. 3.850% 5/4/43 24,360 28,777
Apple Inc. 4.450% 5/6/44 6,177 7,883
Apple Inc. 3.450% 2/9/45 27,481 30,689
Apple Inc. 4.375% 5/13/45 19,257 24,360
Apple Inc. 4.650% 2/23/46 51,497 67,651
Apple Inc. 3.850% 8/4/46 30,506 36,140
Apple Inc. 4.250% 2/9/47 11,639 14,599
Apple Inc. 3.750% 9/12/47 14,888 17,409
Apple Inc. 3.750% 11/13/47 17,428 20,484
Apple Inc. 2.950% 9/11/49 23,698 24,501
Apple Inc. 2.650% 5/11/50 37,632 36,966
Apple Inc. 2.400% 8/20/50 16,584 15,571
Apple Inc. 2.650% 2/8/51 32,180 31,6156
Apple Inc. 2.700% 8/5/51 24,305 24,118
Apple Inc. 2.550% 8/20/60 24,060 22,651
Apple Inc. 2.800% 2/8/61 23,310 23,040
Apple Inc. 2.850% 8/5/61 17725 17824
Applied Materials Inc. 3.900% 10/1/25 15,205 16,537
Applied Materials Inc. 3.300% 4/1/27 19,236 20,771
Applied Materials Inc. 1.750% 6/1/30 10,175 9,982
Applied Materials Inc. 5.100% 10/1/35 8,915 11,576
Applied Materials Inc. 5.850% 6/15/41 8,41 12,272
Applied Materials Inc. 4.350% 4/1/47 8,150 10,386
Applied Materials Inc. 2.750% 6/1/50 9,699 9,758
Arrow Electronics Inc. 4.500% 3/1/23 2,154 2,217
Arrow Electronics Inc. 3.250% 9/8/24 9,054 9,443
Arrow Electronics Inc. 4.000% 4/1/25 4,596 4,901
Arrow Electronics Inc. 3.875% 1/12/28 7120 7718
Arrow Electronics Inc. 2.950% 2/15/32 4,855 4,894
Autodesk Inc. 3.600% 12/15/22 1,725 1,759
Autodesk Inc. 4.375% 6/15/25 3,638 3,850
Autodesk Inc. 3.500% 6/15/27 10,165 10,938
Autodesk Inc. 2.850% 1/15/30 6,675 6,91
Autodesk Inc. 2.400% 12/15/31 12,325 12,307
Automatic Data Processing Inc. 3.375% 9/15/25 19,505 20,947
Automatic Data Processing Inc. 1.700% 5/15/28 11,910 11,884
Automatic Data Processing Inc. 1.250% 9/1/30 11,800 11,146
Avnet Inc. 4.875% 12/1/22 6,870 AL
Avnet Inc. 4.625% 4/15/26 6,030 6,611
Avnet Inc. 3.000% 5/15/31 3,000 2,969
Block Financial LLC 5.250% 10/1/26 12,365 13,731
Block Financial LLC 2.500% 7/15/28 5,600 5,612
Block Financial LLC 3.875% 8/15/30 8,975 9,610
Broadcom Corp. 3.875% 1/15/27 50,5677 54,840
Broadcom Corp. 3.500% 1/15/28 4,585 4,900
Broadcom Inc. 2.250% 11/15/23 12,000 12,237
Broadcom Inc. 4.700% 4/15/25 20,326 22,229
Broadcom Inc. 3.150% 11/15/25 19,339 20,305
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Broadcom Inc. 4.250% 4/15/26 32,000 34,985
Broadcom Inc. 3.459% 9/15/26 25,630 27304

7 Broadcom Inc. 1.950% 2/15/28 9,130 8,994
Broadcom Inc. 4.110% 9/15/28 22,000 24,140
Broadcom Inc. 4.750% 4/15/29 26,265 29,920
Broadcom Inc. 5.000% 4/15/30 50,565 58,866
Broadcom Inc. 4.150% 11/15/30 33,261 36,886

7 Broadcom Inc. 2.450% 2/15/31 31,650 30,925
Broadcom Inc. 4.300% 11/15/32 16,750 18,864

7 Broadcom Inc. 2.600% 2/15/33 14,500 14,063
7 Broadcom Inc. 3.419% 4/15/33 32,131 33,644
7 Broadcom Inc. 3.469% 4/15/34 39,038 40,729
7 Broadcom Inc. 3.137% 11/15/35 18,345 18,441
7 Broadcom Inc. 3.187% 11/15/36 11,594 11,632
7 Broadcom Inc. 3.500% 2/15/41 29,900 30,446
7 Broadcom Inc. 3.750% 2/15/51 16,675 17421
Broadridge Financial Solutions Inc. 3.400% 6/27/26 7450 7944
Broadridge Financial Solutions Inc. 2.900% 12/1/29 9,556 9,874
Broadridge Financial Solutions Inc. 2.600% 5/1/31 12,754 12,870
Cadence Design Systems Inc. 4.375% 10/15/24 4,254 4,574
CDW LLC 4.125% 5/1/26 3,700 3,803
CDW LLC 4.250% 4/1/28 4,407 4,560
CDW LLC 3.250% 2/15/29 7763 7822

7 CGllInc. 1.450% 9/14/26 8,000 7830
7 CGllInc. 2.300% 9/14/31 5,500 5,294
Cintas Corp. No. 2 3.700% 4/1/27 14,375 15,743
Cisco Systems Inc. 2.600% 2/28/23 2,908 2,974
Cisco Systems Inc. 2.200% 9/20/23 11,926 12,208
Cisco Systems Inc. 3.625% 3/4/24 15,482 16,425
Cisco Systems Inc. 3.500% 6/15/25 6,453 6,945
Cisco Systems Inc. 2.950% 2/28/26 6,525 6,951
Cisco Systems Inc. 2.500% 9/20/26 6,981 7347
Cisco Systems Inc. 5.900% 2/15/39 21,437 30,847
Cisco Systems Inc. 5.500% 1/15/40 26,824 37499
Citrix Systems Inc 1.250% 3/1/26 10,825 10,5631
Citrix Systems Inc 4.500% 12/1/27 10,693 11,604
Citrix Systems Inc 3.300% 3/1/30 8,410 8,533
Corning Inc. 4.700% 3/15/37 3,761 4,435
Corning Inc. 5.750% 8/15/40 11,059 15,015
Corning Inc. 4.750% 3/15/42 6,050 7603
Corning Inc. 5.350% 11/15/48 5,876 8,130
Corning Inc. 3.900% 11/15/49 850 958
Corning Inc. 4.375% 11/15/57 9,564 11,451
Corning Inc. 5.850% 11/15/68 4,970 7328
Corning Inc. 5.450% 11/15/79 9,735 12,811

Dell Inc. 6.500% 4/15/38 5,250 6,731

Dell International LLC 5.450% 6/15/23 11,238 11,868

Dell International LLC 4.000% 7/15/24 12,625 13,406

Dell International LLC 5.850% 7/15/25 13,899 15,765

Dell International LLC 6.020% 6/15/26 59,491 68,935

Dell International LLC 4.900% 10/1/26 25,662 28,928

Dell International LLC 6.100% 7/15/27 8,129 9,741

Dell International LLC 5.300% 10/1/29 23,715 27858

Dell International LLC 6.200% 7/15/30 13,600 17,191

Dell International LLC 8.100% 7/15/36 12,962 19,784
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7 Dell International LLC 3.375% 12/15/41 12,705 12,579
Dell International LLC 8.350% 7/15/46 6,703 11,226
7 Dell International LLC 3.450% 12/15/51 16,645 15,981
DXC Technology Co. 1.800% 9/15/26 10,758 10,654
DXC Technology Co. 2.375% 9/15/28 9,068 8,889
Emerson Electric Co. 2.000% 12/21/28 8,000 7,996
Emerson Electric Co. 2.200% 12/21/31 13,000 12,946
Emerson Electric Co. 2.800% 12/21/51 10,000 9,804
Equifax Inc. 3.300% 12/15/22 4,850 4,936
Equifax Inc. 3.950% 6/15/23 4,351 4,524
Equifax Inc. 2.600% 12/1/24 5,271 5,455
Equifax Inc. 2.600% 12/15/25 5,855 6,062
Equifax Inc. 3.100% 5/15/30 11,372 11,919
Equifax Inc. 2.350% 9/15/31 14,433 14,241
Fidelity National Information Services Inc. 0.375% 3/1/23 10,442 10,392
Fidelity National Information Services Inc. 0.600% 3/1/24 10,353 10,202
Fidelity National Information Services Inc. 1.150% 3/1/26 15,389 15,015
Fidelity National Information Services Inc. 1.650% 3/1/28 10,215 9,891
Fidelity National Information Services Inc. 3.750% 5/21/29 6,529 7120
Fidelity National Information Services Inc. 2.250% 3/1/31 17600 17218
Fidelity National Information Services Inc. 3.100% 3/1/41 11,895 11,987
Fidelity National Information Services Inc. 4.500% 8/15/46 2,616 3,175
Fiserv Inc. 3.800% 10/1/23 18,082 18,911
Fiserv Inc. 2.750% 71/24 31,389 32,464
Fiserv Inc. 3.850% 6/1/25 30,777 32,903
Fiserv Inc. 3.200% 7/1/26 23,949 25,350
Fiserv Inc. 2.250% 6/1/27 14,509 14,758
Fiserv Inc. 4.200% 10/1/28 13,510 15,143
Fiserv Inc. 3.500% 7/1/29 39,309 42,277
Fiserv Inc. 2.650% 6/1/30 13,600 13,807
Fiserv Inc. 4.400% 7/1/49 28,406 33,876
Flex Ltd. 5.000% 2/15/23 8,913 9,296
Flex Ltd. 3.750% 2/1/26 5,429 5,803
Flex Ltd. 4.875% 6/15/29 13,760 15,644
Flex Ltd. 4.875% 5/12/30 3,250 3,705
Fortinet Inc. 1.000% 3/15/26 6,650 6,446
Fortinet Inc. 2.200% 3/15/31 6,575 6,435
Global Payments Inc. 3.750% 6/1/23 4,993 5,146
Global Payments Inc. 4.000% 6/1/23 8,829 9,176
Global Payments Inc. 1.500% 11/15/24 6,000 6,002
Global Payments Inc. 2.650% 2/15/25 20,048 20,619
Global Payments Inc. 1.200% 3/1/26 5,323 5,179
Global Payments Inc. 4.800% 4/1/26 10,030 11,137
Global Payments Inc. 2.150% 1/15/27 9,600 9,645
Global Payments Inc. 4.450% 6/1/28 7320 8,165
Global Payments Inc. 3.200% 8/15/29 17,896 18,633
Global Payments Inc. 2.900% 5/15/30 9,747 9,926
Global Payments Inc. 2.900% 11/15/31 9,986 10,145
Global Payments Inc. 4.150% 8/15/49 13,920 15,990
7 GXO Logistics Inc. 1.650% 7/15/26 6,888 6,741
7 GXO Logistics Inc. 2.650% 7/15/31 3,750 3,699
Harman International Industries Inc. 4.150% 5/15/25 5,436 5,845
Hewlett Packard Enterprise Co. 2.250% 4/1/23 6,767 6,873
Hewlett Packard Enterprise Co. 4.450% 10/2/23 15,175 16,019
Hewlett Packard Enterprise Co. 1.450% 4/1/24 9,475 9,632
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Hewlett Packard Enterprise Co. 4.900% 10/15/25 30,320 33,648
Hewlett Packard Enterprise Co. 1.750% 4/1/26 4,455 4,456
Hewlett Packard Enterprise Co. 6.200% 10/15/35 1,214 14,707
Hewlett Packard Enterprise Co. 6.350% 10/15/45 19,812 26,5631
HP Inc. 2.200% 6/17/25 22,309 22,805
HP Inc. 1.450% 6/17/26 23,030 22,661
HP Inc. 3.000% 6/17/27 19,128 20,130
HP Inc. 3.400% 6/17/30 23,300 24,612
HP Inc. 2.650% 6/17/31 13,525 13,353
HP Inc. 6.000% 9/15/41 15,017 20,004
Hubbell Inc. 3.350% 3/1/26 4,851 5,135
Hubbell Inc. 3.150% 8/15/27 3,200 3,374
Hubbell Inc. 3.500% 2/15/28 12,120 13,051
Hubbell Inc. 2.300% 3/15/31 3,000 3,002
IHS Markit Ltd. 3.625% 5/1/24 5,170 5,420
IHS Markit Ltd. 4.750% 8/1/28 9,835 11,372
IHS Markit Ltd. 4.250% 5/1/29 8,382 9,496
Intel Corp. 2.700% 12/15/22 27207 27,770
Intel Corp. 2.875% 5/11/24 14,807 15,412
Intel Corp. 3.400% 3/25/25 19,375 20,626
Intel Corp. 3.700% 7/29/25 31,016 33,451
Intel Corp. 2.600% 5/19/26 20,198 21,202
Intel Corp. 3.750% 3/25/27 14,612 16,084
Intel Corp. 1.600% 8/12/28 14,150 13,979
Intel Corp. 2.450% 11/15/29 27,082 28,014
Intel Corp. 3.900% 3/25/30 19,610 22,291
Intel Corp. 2.000% 8/12/31 16,375 16,270
Intel Corp. 4.000% 12/15/32 12,397 14,503
Intel Corp. 4.600% 3/25/40 4,941 6,150
Intel Corp. 2.800% 8/12/41 10,108 10,079
Intel Corp. 4.800% 10/1/41 13,084 16,986
Intel Corp. 4.250% 12/15/42 7316 8,868
Intel Corp. 4.900% 7/29/45 3,563 4,726
Intel Corp. 4.100% 5/19/46 15,927 18,882
Intel Corp. 4.100% 5/11/47 7540 9,038
Intel Corp. 3.734% 12/8/47 43,657 49,512
Intel Corp. 3.250% 11/15/49 21,178 22,376
Intel Corp. 4.750% 3/25/50 28,451 37844
Intel Corp. 3.050% 8/12/51 16,690 17118
Intel Corp. 3.100% 2/15/60 17,350 17,481
Intel Corp. 4.950% 3/25/60 9,766 13,712
Intel Corp. 3.200% 8/12/61 9,751 9,979
International Business Machines Corp. 3.375% 8/1/23 25,440 26,448
International Business Machines Corp. 3.625% 2/12/24 23,975 25,266
International Business Machines Corp. 3.000% 5/15/24 36,650 38,281
International Business Machines Corp. 7000% 10/30/25 6,765 8,155
International Business Machines Corp. 3.450% 2/19/26 17,267 18,519
International Business Machines Corp. 3.300% 5/15/26 48,000 51,377
International Business Machines Corp. 3.300% 1/27/27 1,500 1,610
International Business Machines Corp. 1.700% 5/15/27 10,500 10,468
International Business Machines Corp. 6.220% 8/1/27 5,650 6,802
International Business Machines Corp. 6.500% 1/15/28 1,570 1,978
International Business Machines Corp. 3.500% 5/15/29 33,300 36,175
International Business Machines Corp. 1.950% 5/15/30 23,080 22,566
International Business Machines Corp. 5.875% 11/29/32 6,448 8,500
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International Business Machines Corp. 4.150% 5/15/39 26,606 30,756
International Business Machines Corp. 5.600% 11/30/39 3,185 4,352
International Business Machines Corp. 2.850% 5/15/40 9,000 8,859
International Business Machines Corp. 4.000% 6/20/42 14,410 16,560
International Business Machines Corp. 4.250% 5/15/49 35,440 42,984
International Business Machines Corp. 2.950% 5/15/50 17960 17556
Intuit Inc. 0.650% 7/15/23 3,740 3,731
Intuit Inc. 0.950% 7/15/25 8,300 8,188
Intuit Inc. 1.350% 7/15/27 7829 7672
Intuit Inc. 1.650% 7/15/30 6,898 6,663
Jabil Inc. 1.700% 4/15/26 6,155 6,112
Jabil Inc. 3.950% 1/12/28 9,235 10,089
Jabil Inc. 3.600% 1/15/30 6,695 7246
Jabil Inc. 3.000% 1/15/31 9,576 9,852
Juniper Networks Inc. 1.200% 12/10/25 3,682 3,628
Juniper Networks Inc. 3.750% 8/15/29 7.803 8,455
Juniper Networks Inc. 2.000% 12/10/30 3,897 3,690
Juniper Networks Inc. 5.950% 3/15/41 7541 9,969
KLA Corp. 4.650% 1/1/24 17212 18,662

KLA Corp. 4.100% 3/15/29 14,165 16,016

KLA Corp. 5.000% 3/15/49 5,420 7,306

KLA Corp. 3.300% 3/1/60 9,734 10,404

7 Kyndryl Holdings Inc. 2.050% 10/15/26 3,950 3,852
7 Kyndryl Holdings Inc. 2.700% 10/15/28 6,050 5,862
7 Kyndryl Holdings Inc. 3.150% 10/15/31 6,600 6,389
7 Kyndryl Holdings Inc. 4.100% 10/15/41 5,400 5,237
Lam Research Corp. 3.800% 3/15/25 6,154 6,592
Lam Research Corp. 3.750% 3/15/26 12,400 13,521
Lam Research Corp. 4.000% 3/15/29 12,650 14,188
Lam Research Corp. 1.900% 6/15/30 10,622 10,442
Lam Research Corp. 4.875% 3/15/49 11,035 15,002
Lam Research Corp. 2.875% 6/15/50 9,025 9,017
Lam Research Corp. 3.125% 6/15/60 4,050 4,140
Legrand France SA 8.500% 2/15/25 5,195 6,267
Leidos Inc. 2.950% 5/15/23 7,400 7577
Leidos Inc. 3.625% 5/15/25 6,500 6,901
Leidos Inc. 4.375% 5/15/30 11,300 12,606
Leidos Inc. 2.300% 2/15/31 14,100 13,534

3 Marvell Technology Inc. 4.200% 6/22/23 7630 7935
Marvell Technology Inc. 2.450% 4/15/28 7132 7240

3 Marvell Technology Inc. 4.875% 6/22/28 8,432 9,625
Marvell Technology Inc. 2.950% 4/15/31 3,727 3,812
Maxim Integrated Products Inc. 3.450% 6/15/27 5,958 6,428
Microchip Technology Inc. 4.333% 6/1/23 7765 8,096
Microchip Technology Inc. 4.250% 9/1/25 12,400 12,880
Micron Technology Inc. 4.975% 2/6/26 4,739 5,284
Micron Technology Inc. 4.185% 2/15/27 20,833 22,873
Micron Technology Inc. 5.327% 2/6/29 5,108 6,025
Micron Technology Inc. 4.663% 2/15/30 9,375 10,783
Micron Technology Inc. 2.703% 4/15/32 8,640 8,675
Micron Technology Inc. 3.366% 11/1/41 3,300 3,389
Micron Technology Inc. 3.477% 11/1/51 6,420 6,548
Microsoft Corp. 2.000% 8/8/23 13,622 13,881
Microsoft Corp. 3.625% 12/15/23 7467 7850
Microsoft Corp. 2.875% 2/6/24 34,721 36,125
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Microsoft Corp. 2.700% 2/12/25 23,924 25,021
Microsoft Corp. 3.125% 11/3/25 42,031 44,810
Microsoft Corp. 2.400% 8/8/26 54,405 56,938
Microsoft Corp. 3.300% 2/6/27 50,844 55,352
Microsoft Corp. 3.500% 2/12/35 20,388 23,349
Microsoft Corp. 4.200% 11/3/35 1,700 2,085
Microsoft Corp. 3.450% 8/8/36 35,721 40,970
Microsoft Corp. 4.100% 2/6/37 16,590 20,194
Microsoft Corp. 5.300% 2/8/41 500 701
Microsoft Corp. 3.750% 2/12/45 1,400 1,657
Microsoft Corp. 3.700% 8/8/46 51,675 61,888
Microsoft Corp. 2.525% 6/1/50 92,390 90,669
Microsoft Corp. 2.921% 3/17/52 103,518 109,617
Microsoft Corp. 3.950% 8/8/56 413 519
Microsoft Corp. 2.675% 6/1/60 49,665 49,453
Microsoft Corp. 3.041% 3/17/62 44,690 48,116
Moody's Corp. 2.625% 1/15/23 3,183 3,236
Moody's Corp. 4.875% 2/15/24 8,734 9,344
Moody's Corp. 3.750% 3/24/25 5,087 5,436
Moody's Corp. 3.250% 1/15/28 6,535 7016
Moody's Corp. 4.250% 2/1/29 5,994 6,777
Moody's Corp. 2.000% 8/19/31 7,900 7,695
Moody's Corp. 2.750% 8/19/41 7500 7303
Moody's Corp. 5.250% 7/15/44 9,086 12,286
Moody's Corp. 4.875% 12/17/48 409 543
Moody's Corp. 3.250% 5/20/50 5,360 5,620
Moody's Corp. 2.550% 8/18/60 7575 6,656
Moody's Corp. 3.100% 11/29/61 7,120 7,077
Motorola Solutions Inc. 4.000% 9/1/24 8,216 8,760
Motorola Solutions Inc. 4.600% 2/23/28 10,700 12,092
Motorola Solutions Inc. 4.600% 5/23/29 2,445 2,793
Motorola Solutions Inc. 2.300% 11/15/30 6,250 6,071
Motorola Solutions Inc. 2.750% 5/24/31 9,005 9,027
Motorola Solutions Inc. 5.500% 9/1/44 6,475 8,481
NetApp Inc. 3.300% 9/29/24 6,853 7183
NetApp Inc. 1.875% 6/22/25 6,110 6,177
NetApp Inc. 2.375% 6/22/27 6,767 6,943
NetApp Inc. 2.700% 6/22/30 11,916 11,988
NVIDIA Corp. 0.309% 6/15/23 16,039 15,944
NVIDIA Corp. 0.584% 6/14/24 7425 7359
NVIDIA Corp. 3.200% 9/16/26 22,652 24,381
NVIDIA Corp. 1.550% 6/15/28 16,368 16,158
NVIDIA Corp. 2.850% 4/1/30 17,165 18,212
NVIDIA Corp. 2.000% 6/15/31 16,890 16,773
NVIDIA Corp. 3.500% 4/1/40 15,618 17,531
NVIDIA Corp. 3.500% 4/1/50 28,605 32,656
NVIDIA Corp. 3.700% 4/1/60 7488 8,948

7 NXPBV 4.875% 3/1/24 11,194 12,024
7 NXPBV 2.700% 5/1/26 6,723 6,946
7 NXPBV 5.350% 3/1/26 5,381 6,080
7 NXPBV 3.875% 6/18/26 6,088 6,567
7 NXPBV 3.150% 5/1/27 8,402 8,839
7 NXPBV 5.550% 12/1/28 15,129 18,113
7 NXPBV 4.300% 6/18/29 20,098 22,534
7 NXPBV 3.400% 5/1/30 16,555 17,653
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7 NXPBV 2.500% 5/11/31 22,255 22,315
7 NXPBV 2.650% 2/15/32 14,392 14,445
7 NXPBV 3.250% 5/11/41 10,847 11,151
7 NXPBV 3.125% 2/15/42 4,500 4,524
7 NXPBV 3.250% 11/30/51 5,400 5,402
Oracle Corp. 2.625% 2/15/23 14,260 14,512
Oracle Corp. 3.625% 7/15/23 3,709 3,850
Oracle Corp. 2.400% 9/15/23 30,786 31,395
Oracle Corp. 3.400% 7/8/24 26,533 27,766
Oracle Corp. 2.950% 11/15/24 30,833 32,073
Oracle Corp. 2.500% 4/1/25 60,491 61,961
Oracle Corp. 2.950% 5/15/25 29,961 31,095
Oracle Corp. 1.650% 3/25/26 36,459 36,156
Oracle Corp. 2.650% 7/15/26 61,314 63,078
Oracle Corp. 2.800% 4/1/27 41,170 42,474
Oracle Corp. 3.250% 11/15/27 8,059 8,508
Oracle Corp. 2.300% 3/25/28 27777 27654
Oracle Corp. 2.950% 4/1/30 42,518 42,974
Oracle Corp. 3.250% 5/15/30 2,672 2,761
Oracle Corp. 2.875% 3/25/31 42,491 42,704
Oracle Corp. 4.300% 7/8/34 32,801 36,375
Oracle Corp. 3.900% 5/15/35 11,545 12,350
Oracle Corp. 3.850% 7/15/36 25,009 26,329
Oracle Corp. 3.800% 11/15/37 24,840 25,882
Oracle Corp. 6.500% 4/15/38 15,087 20,324
Oracle Corp. 6.125% 7/8/39 8,007 10,557
Oracle Corp. 3.600% 4/1/40 45,236 45,473
Oracle Corp. 5.375% 7/15/40 31,572 38,390
Oracle Corp. 3.650% 3/25/41 33,043 33,456
Oracle Corp. 4.500% 7/8/44 18,518 20,716
Oracle Corp. 4.125% 5/15/45 26,382 28,002
Oracle Corp. 4.000% 7/15/46 42,613 44,308
Oracle Corp. 4.000% 11/15/47 32,311 33,61
Oracle Corp. 3.600% 4/1/50 63,746 62,427
Oracle Corp. 3.950% 3/25/51 35,744 37194
Oracle Corp. 4.375% 5/15/55 18,035 19,743
Oracle Corp. 3.850% 4/1/60 47897 47395
Oracle Corp. 4.100% 3/25/61 21,074 22,002
PayPal Holdings Inc. 1.350% 6/1/23 7659 7723
PayPal Holdings Inc. 2.400% 10/1/24 14,715 15,227
PayPal Holdings Inc. 1.650% 6/1/25 5,562 5,631
PayPal Holdings Inc. 2.650% 10/1/26 21,500 22,614
PayPal Holdings Inc. 2.850% 10/1/29 20,115 21,190
PayPal Holdings Inc. 2.300% 6/1/30 11,005 11,166
PayPal Holdings Inc. 3.250% 6/1/50 17,805 19,087

7 Qorvo Inc. 1.750% 12/15/24 5,000 5,004
Qorvo Inc. 4.375% 10/15/29 11,213 11,976
QUALCOMM Inc 2.600% 1/30/23 9,726 9,915
QUALCOMM Inc 2.900% 5/20/24 15,040 15,673
QUALCOMM Inc 3.450% 5/20/25 15,623 16,641
QUALCOMM Inc 3.250% 5/20/27 24,644 26,610
QUALCOMM Inc 1.300% 5/20/28 22,933 22,223
QUALCOMM Inc. 2.150% 5/20/30 7516 7579
QUALCOMM Inc. 1.650% 5/20/32 22,762 21,598
QUALCOMM Inc. 4.650% 5/20/35 11,677 14,396
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QUALCOMM Inc. 4.800% 5/20/45 20,767 27,569
QUALCOMM Inc. 4.300% 5/20/47 18,158 22,810
QUALCOMM Inc. 3.250% 5/20/50 8,025 8,815
Quanta Services Inc. 2.900% 10/1/30 13,125 13,411
Quanta Services Inc. 3.050% 10/1/41 600 587
RELX Capital Inc. 3.500% 3/16/23 12,619 12,993
RELX Capital Inc. 4.000% 3/18/29 3,016 3,344
RELX Capital Inc. 3.000% 5/22/30 9,119 9,578
Roper Technologies Inc. 3.650% 9/15/23 2,612 2,722
Roper Technologies Inc. 2.350% 9/15/24 3,698 3,798
Roper Technologies Inc. 1.000% 9/15/25 9,093 8,889
Roper Technologies Inc. 3.850% 12/15/25 2,300 2,477
Roper Technologies Inc. 3.800% 12/15/26 12,170 13,365
Roper Technologies Inc. 1.400% 9/15/27 11,065 10,744
Roper Technologies Inc. 4.200% 9/15/28 14,149 15,894
Roper Technologies Inc. 2.950% 9/15/29 14,375 14,891
Roper Technologies Inc. 2.000% 6/30/30 11,300 10,880
Roper Technologies Inc. 1.750% 2/15/31 13,421 12,618
S&P Global Inc. 4.000% 6/15/25 11,650 12,626
S&P Global Inc. 2.950% 1/22/27 2,420 2,560
S&P Global Inc. 2.500% 12/1/29 10,570 10,931
S&P Global Inc. 1.250% 8/15/30 8,929 8,344
S&P Global Inc. 3.250% 12/1/49 8,961 9,746
S&P Global Inc. 2.300% 8/15/60 12,158 10,553
salesforce.com Inc. 3.250% 4/11/23 14,626 15,086
salesforce.com Inc. 3.700% 4/11/28 19,318 21,419
salesforce.com Inc. 1.500% 7/15/28 14,330 14,165
salesforce.com Inc. 1.950% 7/15/31 20,564 20,367
salesforce.com Inc. 2.700% 7/15/41 17,300 17254
salesforce.com Inc. 2.900% 7/15/51 26,370 26,885
salesforce.com Inc. 3.050% 7/15/61 17187 17,699
ServiceNow Inc. 1.400% 9/1/30 20,025 18,672
Skyworks Solutions Inc. 1.800% 6/1/26 8,625 8,543
Skyworks Solutions Inc. 3.000% 6/1/31 9,701 9,761
TD SYNNEX Corp. 1.750% 8/9/26 7,253 7084
TD SYNNEX Corp. 2.375% 8/9/28 9,058 8,794
Teledyne FLIR LLC 2.500% 8/1/30 6,728 6,754
Texas Instruments Inc. 2.250% 5/1/23 150 1562
Texas Instruments Inc. 2.625% 5/15/24 3,815 3,951
Texas Instruments Inc. 1.375% 3/12/25 12,839 12,905
Texas Instruments Inc. 1.125% 9/15/26 6,635 6,569
Texas Instruments Inc. 2.900% 11/3/27 12,591 13,498
Texas Instruments Inc. 2.250% 9/4/29 16,576 16,964
Texas Instruments Inc. 1.750% 5/4/30 9,420 9,244
Texas Instruments Inc. 1.900% 9/15/31 6,700 6,613
Texas Instruments Inc. 3.875% 3/15/39 9,810 11,681
Texas Instruments Inc. 4.150% 5/15/48 19,056 23,937
Texas Instruments Inc. 2.700% 9/15/51 7330 7387
TSMC Arizona Corp. 1.750% 10/25/26 16,475 16,483
TSMC Arizona Corp. 2.500% 10/25/31 16,325 16,526
TSMC Arizona Corp. 3.125% 10/25/41 13,046 13,598
TSMC Arizona Corp. 3.250% 10/25/51 13,975 14,701
Verisk Analytics Inc. 4.000% 6/15/25 12,272 13,212
Verisk Analytics Inc. 4.125% 3/15/29 10,022 11,175
Verisk Analytics Inc. 5.500% 6/15/45 5,213 7025
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Verisk Analytics Inc. 3.625% 5/15/50 8,825 9,629
VMware Inc. 0.600% 8/15/23 13,876 13,784
VMware Inc. 4.500% 5/15/25 21,075 22,976
VMware Inc. 1.400% 8/15/26 20,300 19,966
VMware Inc. 4.650% 5/15/27 11,325 12,783
VMware Inc. 3.900% 8/21/27 27,194 29,705
VMware Inc. 1.800% 8/15/28 10,225 9,958
VMware Inc. 4.700% 5/15/30 13,779 16,026
VMware Inc. 2.200% 8/15/31 20,075 19,732
Western Digital Corp. 4.750% 2/15/26 10,600 11,588
Western Digital Corp. 2.850% 2/1/29 4,900 4,946
Western Digital Corp. 3.100% 2/1/32 7200 7252
Xilinx Inc. 2.950% 6/1/24 9,075 9,426
Xilinx Inc. 2.375% 6/1/30 10,850 10,992
8,205,447
Utilities (2.3%)

AEP Texas Inc. 3.950% 6/1/28 12,350 13,571

3 AEPTexas Inc. 2.100% 7/1/30 5,190 5,003
AEP Texas Inc. 3.800% 10/1/47 6,700 7,186

3 AEPTexas Inc. 3.450% 1/15/50 6,413 6,560
AEP Transmission Co. LLC 3.100% 12/1/26 4,810 5,083

AEP Transmission Co. LLC 4.000% 12/1/46 5,640 6,553

AEP Transmission Co. LLC 3.750% 12/1/47 6,800 7652
AEP Transmission Co. LLC 4.250% 9/15/48 4,739 5,725

AEP Transmission Co. LLC 3.800% 6/15/49 5,556 6,330

AEP Transmission Co. LLC 3.150% 9/15/49 5,410 5,526

3 AEPTransmission Co. LLC 3.650% 4/1/50 7794 8,633
3 AEPTransmission Co. LLC 2.750% 8/15/51 7037 6,739
AES Corp. 1.375% 1/15/26 8,100 7872
AES Corp. 2.450% 1/15/31 10,330 10,074

3 Alabama Power Co. 3.550% 12/1/23 9,021 9,455
3 Alabama Power Co. 1.450% 9/15/30 4,914 4,627
Alabama Power Co. 6.125% 5/15/38 1,667 2,334
Alabama Power Co. 6.000% 3/1/39 3,222 4,488
Alabama Power Co. 3.850% 12/1/42 2,885 3,251
Alabama Power Co. 4.150% 8/15/44 6,715 7,859
Alabama Power Co. 3.750% 3/1/45 4,435 4,911
Alabama Power Co. 4.300% 1/2/46 21,245 25,453

3 Alabama Power Co. 3.700% 12/1/47 7549 8,387
3 Alabama Power Co. 4.300% 7/15/48 3,795 4,599
Alabama Power Co. 3.450% 10/1/49 23,191 24,759
Alabama Power Co. 3.125% 7/15/51 8,448 8,654
Alabama Power Co. 3.000% 3/15/52 18,790 18,862
Ameren Corp. 2.500% 9/15/24 1,200 1,233
Ameren Corp. 3.650% 2/15/26 5,140 5,478
Ameren Corp. 1.950% 3/15/27 1,500 1,506
Ameren Corp. 1.750% 3/15/28 6,000 5,814
Ameren Corp. 3.500% 1/15/31 11,207 12,132
Ameren lllinois Co. 3.250% 3/1/25 2,335 2,454
Ameren lllinois Co. 3.800% 5/15/28 6,120 6,754
Ameren lllinois Co. 1.550% 11/15/30 3,100 2,937
Ameren lllinois Co. 4.150% 3/15/46 4,656 5,625
Ameren lllinois Co. 3.700% 12/1/47 7515 8,585
Ameren lllinois Co. 4.500% 3/15/49 7013 8,959
Ameren lllinois Co. 3.250% 3/15/50 5,433 5,772
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Ameren lllinois Co. 2.900% 6/15/51 5,028 5,079
American Electric Power Co. Inc. 2.950% 12/15/22 9,197 9,345
American Electric Power Co. Inc. 0.750% 11/1/23 3,000 2,984
American Electric Power Co. Inc. 1.000% 11/1/25 3,000 2,936
American Electric Power Co. Inc. 3.200% 11/13/27 3,245 3,440
American Electric Power Co. Inc. 4.300% 12/1/28 10,720 11,977
American Electric Power Co. Inc. 2.300% 3/1/30 362 356
American Electric Power Co. Inc. 3.250% 3/1/50 5,502 5,460
American Electric Power Co. Inc. 3.875% 2/15/62 5,370 5,438
American Water Capital Corp. 3.850% 3/1/24 6,650 7006
American Water Capital Corp. 3.400% 3/1/25 8,735 9,246
American Water Capital Corp. 2.950% 9/1/27 8,316 8,788
American Water Capital Corp. 3.750% 9/1/28 7067 7767
American Water Capital Corp. 3.450% 6/1/29 13,654 14,630
American Water Capital Corp. 2.800% 5/1/30 5,269 5,461
American Water Capital Corp. 2.300% 6/1/31 8,025 8,030
American Water Capital Corp. 6.593% 10/15/37 8,341 12,113
American Water Capital Corp. 4.300% 12/1/42 170 204
American Water Capital Corp. 4.300% 9/1/45 7567 9,093
American Water Capital Corp. 4.000% 12/1/46 1,515 1,754
American Water Capital Corp. 3.750% 9/1/47 12,581 14,089
American Water Capital Corp. 4.200% 9/1/48 8,695 10,448
American Water Capital Corp. 4.150% 6/1/49 6,965 8,235
American Water Capital Corp. 3.450% 5/1/50 6,500 6,978
American Water Capital Corp. 3.250% 6/1/51 6,250 6,527
Appalachian Power Co. 3.400% 6/1/25 4,912 5,199
Appalachian Power Co. 3.300% 6/1/27 5,725 6,125
Appalachian Power Co. 2.700% 4/1/31 7404 7577
Appalachian Power Co. 7.000% 4/1/38 1,035 1,497
Appalachian Power Co. 4.400% 5/15/44 3,628 4,107
Appalachian Power Co. 4.450% 6/1/45 9,172 10,739
Appalachian Power Co. 4.500% 3/1/49 13,420 16,292
Appalachian Power Co. 3.700% 5/1/50 5,300 5,755
Arizona Public Service Co. 3.150% 5/15/25 5,202 5,426
Arizona Public Service Co. 2.950% 9/15/27 1,500 1,576
Arizona Public Service Co. 2.600% 8/15/29 3,664 3,739
Arizona Public Service Co. 5.050% 9/1/41 320 393
Arizona Public Service Co. 4.500% 4/1/42 9,909 11,596
Arizona Public Service Co. 4.350% 11/15/45 1,350 1,585
Arizona Public Service Co. 3.750% 5/15/46 12,710 13,908
Arizona Public Service Co. 4.200% 8/15/48 500 576
Arizona Public Service Co. 4.250% 3/1/49 6,921 8,085
Arizona Public Service Co. 3.500% 12/1/49 3,905 4,064
Arizona Public Service Co. 3.350% 5/15/50 2,995 3,064
Avrizona Public Service Co. 2.650% 9/15/50 3,304 3,009
Atlantic City Electric Co. 2.300% 3/15/31 5,565 5,589
Atmos Energy Corp. 0.625% 3/9/23 10,050 10,024
Atmos Energy Corp. 3.000% 6/15/27 8,010 8,492
Atmos Energy Corp. 2.625% 9/15/29 2,814 2,907
Atmos Energy Corp. 1.5600% 1/15/31 250 234
Atmos Energy Corp. 5.500% 6/15/41 10,450 13,848
Atmos Energy Corp. 4.150% 1/15/43 6,560 7,597
Atmos Energy Corp. 4.125% 10/15/44 3,633 4,134
Atmos Energy Corp. 4.300% 10/1/48 2,080 2,546
Atmos Energy Corp. 3.375% 9/15/49 19,863 21,273
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Atmos Energy Corp. 2.850% 2/15/52 15,920 15,663
Avangrid Inc. 3.150% 12/1/24 9,984 10,458
Avangrid Inc. 3.200% 4/15/25 407 428
Avangrid Inc. 3.800% 6/1/29 12,589 13,762
Avista Corp. 4.350% 6/1/48 4,795 5,934
Baltimore Gas & Electric Co. 3.350% 7/1/23 7821 8,059
Baltimore Gas & Electric Co. 2.400% 8/15/26 5,851 6,014
Baltimore Gas & Electric Co. 2.250% 6/15/31 3,798 3,812
Baltimore Gas & Electric Co. 6.350% 10/1/36 953 1,350
Baltimore Gas & Electric Co. 3.500% 8/15/46 5,287 5,772

3 Baltimore Gas & Electric Co. 3.750% 8/15/47 7233 8,225
Baltimore Gas & Electric Co. 4.250% 9/15/48 2,220 2,697
Baltimore Gas & Electric Co. 3.200% 9/15/49 6,100 6,317
Baltimore Gas & Electric Co. 2.900% 6/15/50 6,250 6,235
Berkshire Hathaway Energy Co. 2.800% 1/15/23 7,004 7147
Berkshire Hathaway Energy Co. 3.750% 11/15/23 8,319 8,704
Berkshire Hathaway Energy Co. 3.500% 2/1/25 7161 7599
Berkshire Hathaway Energy Co. 4.050% 4/15/25 3,650 3,953
Berkshire Hathaway Energy Co. 3.250% 4/15/28 7220 7745
Berkshire Hathaway Energy Co. 3.700% 7/15/30 18,641 20,697
Berkshire Hathaway Energy Co. 1.650% 5/15/31 7510 7122
Berkshire Hathaway Energy Co. 6.125% 4/1/36 10,844 14,799
Berkshire Hathaway Energy Co. 5.950% 5/15/37 5,731 7726
Berkshire Hathaway Energy Co. 5.150% 11/15/43 7922 10,202
Berkshire Hathaway Energy Co. 4.500% 2/1/45 11,286 13,702
Berkshire Hathaway Energy Co. 3.800% 7/15/48 10,169 11,351
Berkshire Hathaway Energy Co. 4.450% 1/15/49 20,316 25,208
Berkshire Hathaway Energy Co. 4.250% 10/15/50 17,540 21,417
Berkshire Hathaway Energy Co. 2.850% 5/15/51 16,277 15,655
Black Hills Corp. 4.250% 11/30/23 4,634 4,873
Black Hills Corp. 1.037% 8/23/24 10,000 9,901
Black Hills Corp. 3.950% 1/15/26 2,810 3,013
Black Hills Corp. 3.150% 1/15/27 5,125 5,359
Black Hills Corp. 3.050% 10/15/29 5,566 5,820
Black Hills Corp. 4.350% 5/1/33 6,949 7,892
Black Hills Corp. 4.200% 9/15/46 3,860 4,393
Black Hills Corp. 3.875% 10/15/49 4,685 5,187

3 CenterPoint Energy Houston Electric LLC 2.400% 9/1/26 2,580 2,661
3 CenterPoint Energy Houston Electric LLC 3.000% 2/1/27 2,114 2,233
3 CenterPoint Energy Houston Electric LLC 2.350% 4/1/31 4,555 4,638
CenterPoint Energy Houston Electric LLC 3.550% 8/1/42 11,335 12,622
CenterPoint Energy Houston Electric LLC 4.500% 4/1/44 3,325 4,184
CenterPoint Energy Houston Electric LLC 3.950% 3/1/48 5,725 6,816

3 CenterPoint Energy Houston Electric LLC 4.250% 2/1/49 6,485 8,074
3 CenterPoint Energy Houston Electric LLC 2.900% 7/1/50 5,650 571
3 CenterPoint Energy Houston Electric LLC 3.350% 4/1/51 9,550 10,563
CenterPoint Energy Inc. 3.850% 2/1/24 4,723 4,951
CenterPoint Energy Inc. 2.500% 9/1/24 2,410 2,478
CenterPoint Energy Inc. 1.450% 6/1/26 14,774 14,528
CenterPoint Energy Inc. 4.250% 11/1/28 5,450 6,084
CenterPoint Energy Inc. 2.950% 3/1/30 14,469 14,948
CenterPoint Energy Inc. 2.650% 6/1/31 3,050 3,087
CenterPoint Energy Inc. 3.700% 9/1/49 8,690 9,483
CenterPoint Energy Resources Corp. 4.000% 4/1/28 3,686 4,044
CenterPoint Energy Resources Corp. 1.750% 10/1/30 6,907 6,564
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CenterPoint Energy Resources Corp. 5.850% 1/15/41 6,800 9,276
CenterPoint Energy Resources Corp. 4.100% 9/1/47 3,350 3,868
Cleco Corporate Holdings LLC 3.743% 5/1/26 6,126 6,539
Cleco Corporate Holdings LLC 3.375% 9/15/29 500 511
Cleco Corporate Holdings LLC 4.973% 5/1/46 5,732 6,910
Cleveland Electric llluminating Co. 5.500% 8/15/24 5,515 6,086
Cleveland Electric llluminating Co. 5.950% 12/15/36 5,960 8,030
CMS Energy Corp. 3.000% 5/15/26 6,275 6,549
CMS Energy Corp. 3.450% 8/15/27 3,296 3,644
CMS Energy Corp. 4.875% 3/1/44 6,305 7,938

3 CMS Energy Corp. 4.750% 6/1/50 6,100 6,620
CMS Energy Corp. 3.750% 12/1/50 3,200 3,146
Commonwealth Edison Co. 2.550% 6/15/26 12,079 12,630

3 Commonwealth Edison Co. 2.950% 8/15/27 4,700 4,978
Commonwealth Edison Co. 3.700% 8/15/28 3,292 3,620
Commonwealth Edison Co. 2.200% 3/1/30 3,492 3,500
Commonwealth Edison Co. 5.900% 3/15/36 3,889 5,362
Commonwealth Edison Co. 6.450% 1/15/38 8,048 11,707
Commonwealth Edison Co. 3.800% 10/1/42 5,486 6,190
Commonwealth Edison Co. 4.600% 8/15/43 6,270 7811
Commonwealth Edison Co. 4.700% 1/15/44 6,077 7684
Commonwealth Edison Co. 3.700% 3/1/45 10,340 1,577
Commonwealth Edison Co. 4.350% 11/15/45 6,775 8,188
Commonwealth Edison Co. 3.650% 6/15/46 13,542 15,101

3 Commonwealth Edison Co. 3.750% 8/15/47 9,583 10,886
Commonwealth Edison Co. 4.000% 3/1/48 9,990 11,760
Commonwealth Edison Co. 4.000% 3/1/49 10,674 12,688

3 Commonwealth Edison Co. 3.200% 11/15/49 7225 7536
Commonwealth Edison Co. 3.000% 3/1/50 7,350 7,500

3 Commonwealth Edison Co. 2.750% 9/1/51 6,450 6,296
Connecticut Light & Power Co. 2.500% 1/15/23 8,645 8,771

3 Connecticut Light & Power Co. 0.750% 12/1/25 5,000 4,863
3 Connecticut Light & Power Co. 3.200% 3/15/27 7175 7659
3 Connecticut Light & Power Co. 2.050% 7/1/31 3,860 3,817
Connecticut Light & Power Co. 4.300% 4/15/44 6,065 7402

3 Connecticut Light & Power Co. 4.150% 6/1/45 4,850 5,842
Connecticut Light & Power Co. 4.000% 4/1/48 10,690 12,852

3 Consolidated Edison Co. of New York Inc. 3.125% 11/15/27 2,515 2,654
Consolidated Edison Co. of New York Inc. 3.800% 5/15/28 1,089 1,198

3 Consolidated Edison Co. of New York Inc. 4.000% 12/1/28 1,350 1,512
3 Consolidated Edison Co. of New York Inc. 5.300% 3/1/35 6,585 8,152
3 Consolidated Edison Co. of New York Inc. 5.850% 3/15/36 5,144 6,754
3 Consolidated Edison Co. of New York Inc. 6.200% 6/15/36 3,095 4,244
3 Consolidated Edison Co. of New York Inc. 6.300% 8/15/37 525 734
3 Consolidated Edison Co. of New York Inc. 6.750% 4/1/38 3,931 5,696
3 Consolidated Edison Co. of New York Inc. 5.5600% 12/1/39 11,282 14,556
Consolidated Edison Co. of New York Inc. 5.700% 6/15/40 10,088 13,332
Consolidated Edison Co. of New York Inc. 3.950% 3/1/43 3,615 3,928
Consolidated Edison Co. of New York Inc. 4.450% 3/15/44 22,488 26,449
Consolidated Edison Co. of New York Inc. 4.500% 12/1/45 13,975 16,485
Consolidated Edison Co. of New York Inc. 3.850% 6/15/46 16,710 18,129

3 Consolidated Edison Co. of New York Inc. 3.875% 6/15/47 7647 8,397
3 Consolidated Edison Co. of New York Inc. 4.125% 5/15/49 8,202 9,439
Consolidated Edison Co. of New York Inc. 3.200% 12/1/51 6,165 6,213
Consolidated Edison Co. of New York Inc. 4.625% 12/1/54 5,726 7128
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3 Consolidated Edison Co. of New York Inc. 4.300% 12/1/56 4,692 5,689
3 Consolidated Edison Co. of New York Inc. 4.000% 11/15/57 4,210 4,780
Consolidated Edison Co. of New York Inc. 4.500% 5/15/58 10,054 12,363
Consolidated Edison Co. of New York Inc. 3.700% 11/15/59 7453 8,006
Consolidated Edison Co. of New York Inc. 3.600% 6/15/61 11,850 12,587

3 Consolidated Edison Inc 0.650% 12/1/23 8,400 8,336
Consumers Energy Co. 0.350% 6/1/23 4,300 4,274
Consumers Energy Co. 3.375% 8/15/23 7585 7840
Consumers Energy Co. 3.800% 11/15/28 7344 8,178
Consumers Energy Co. 3.950% 5/15/43 4,578 5,258
Consumers Energy Co. 3.250% 8/15/46 6,784 7240
Consumers Energy Co. 3.950% 7/15/47 4,750 5,605
Consumers Energy Co. 4.050% 5/15/48 6,907 8,278
Consumers Energy Co. 4.350% 4/15/49 8,095 10,212
Consumers Energy Co. 3.100% 8/15/50 7690 8,035
Consumers Energy Co. 3.500% 8/1/51 18,927 21,335
Consumers Energy Co. 2.650% 8/15/52 4,050 3,955
Consumers Energy Co. 2.500% 5/1/60 8,785 7758
Dayton Power & Light Co. 3.950% 6/15/49 1,668 1,789
Delmarva Power & Light Co. 3.500% 11/15/23 4,805 5,004
Delmarva Power & Light Co. 4.150% 5/15/45 5,475 6,416
Dominion Energy Inc. 3.071% 8/15/24 6,243 6,469
Dominion Energy Inc. 3.900% 10/1/25 10,808 11,686

3 Dominion Energy Inc. 1.450% 4/15/26 6,667 6,600
3 Dominion Energy Inc. 2.850% 8/15/26 7616 7949
3 Dominion Energy Inc. 3.600% 3/15/27 3,425 3,689
Dominion Energy Inc. 4.250% 6/1/28 5,353 5,988

3 Dominion Energy Inc. 3.375% 4/1/30 36,306 38,671
3 Dominion Energy Inc. 2.250% 8/15/31 10,075 9,869
3 Dominion Energy Inc. 6.300% 3/15/33 6,298 8,285
3 Dominion Energy Inc. 5.250% 8/1/33 1,489 1,830
3 Dominion Energy Inc. 5.950% 6/15/35 4,385 5,756
Dominion Energy Inc. 7000% 6/15/38 5,683 8,083

3 Dominion Energy Inc. 3.300% 4/15/41 6,200 6,431
3 Dominion Energy Inc. 4.900% 8/1/41 11,680 14,412
3 Dominion Energy Inc. 4.050% 9/15/42 8,756 9,863
Dominion Energy Inc. 4.700% 12/1/44 4,151 5,145

3 Dominion Energy Inc. 4.600% 3/15/49 7491 9,402
3 Dominion Energy Inc. 5.750% 10/1/54 4,381 4,672
3 Dominion Energy South Carolina Inc. 2.300% 12/1/31 2,000 2,017
Dominion Energy South Carolina Inc. 6.625% 2/1/32 6,129 8,336
Dominion Energy South Carolina Inc. 6.050% 1/15/38 3,230 4,548
Dominion Energy South Carolina Inc. 5.450% 2/1/41 3,617 4,892
Dominion Energy South Carolina Inc. 4.600% 6/15/43 6,473 7916
Dominion Energy South Carolina Inc. 5.100% 6/1/65 6,213 8,940

DTE Electric Co. 3.650% 3/15/24 9,250 9,702

DTE Electric Co. 3.375% 3/1/25 7750 8,187

3 DTE Electric Co. 1.900% 4/1/28 3,575 3,654
DTE Electric Co. 2.250% 3/1/30 25,702 25,811

3 DTE Electric Co. 2.625% 3/1/31 7625 7873
3 DTE Electric Co. 4.000% 4/1/43 6,425 7546
DTE Electric Co. 4.300% 71/44 600 729
DTE Electric Co. 3.700% 3/15/45 7554 8,418
DTE Electric Co. 3.700% 6/1/46 3,127 3,529
DTE Electric Co. 3.750% 8/15/47 6,445 7328
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DTE Electric Co. 4.050% 5/15/48 3,665 4,412
DTE Electric Co. 3.950% 3/1/49 5,410 6,434
DTE Electric Co. 2.950% 3/1/50 7020 7124
DTE Electric Co. 3.250% 4/1/51 5,825 6,287
DTE Energy Co. 2.529% 10/1/24 5,122 5,280
DTE Energy Co. 1.050% 6/1/25 7675 7532
DTE Energy Co. 2.850% 10/1/26 40,598 42,377
DTE Energy Co. 3.400% 6/15/29 15,453 16,356
DTE Energy Co. 2.950% 3/1/30 3,549 3,667
Duke Energy Carolinas LLC 2.500% 3/15/23 9,308 9,467
Duke Energy Carolinas LLC 3.050% 3/15/23 9,200 9,435
Duke Energy Carolinas LLC 2.950% 12/1/26 8,315 8,810
Duke Energy Carolinas LLC 3.950% 11/15/28 15,072 16,783
Duke Energy Carolinas LLC 6.000% 12/1/28 5,940 7331
Duke Energy Carolinas LLC 2.450% 8/15/29 6,687 6,840
Duke Energy Carolinas LLC 2.450% 2/1/30 6,756 6,855
Duke Energy Carolinas LLC 2.550% 4/15/31 5,955 6,101
Duke Energy Carolinas LLC 6.450% 10/15/32 4,590 6,124
Duke Energy Carolinas LLC 6.100% 6/1/37 10,556 14,374
Duke Energy Carolinas LLC 6.000% 1/15/38 7195 10,011
Duke Energy Carolinas LLC 6.050% 4/15/38 6,326 8,765
Duke Energy Carolinas LLC 5.300% 2/15/40 9,558 12,579
Duke Energy Carolinas LLC 4.250% 12/15/41 6,212 7314
Duke Energy Carolinas LLC 4.000% 9/30/42 7879 9,056
Duke Energy Carolinas LLC 3.750% 6/1/45 11,403 12,754
Duke Energy Carolinas LLC 3.875% 3/15/46 11,145 12,637
Duke Energy Carolinas LLC 3.700% 12/1/47 9,518 10,622
Duke Energy Carolinas LLC 3.950% 3/15/48 2,075 2,406
Duke Energy Carolinas LLC 3.200% 8/15/49 8,272 8,696
Duke Energy Carolinas LLC 3.450% 4/15/51 7050 7738
Duke Energy Corp. 3.950% 10/15/23 4,900 5,119
Duke Energy Corp. 0.900% 9/15/25 5,700 5,541
Duke Energy Corp. 2.650% 9/1/26 12,889 13,378
Duke Energy Corp. 3.150% 8/15/27 15,379 16,255
Duke Energy Corp. 3.400% 6/15/29 6,631 7,059
Duke Energy Corp. 2.450% 6/1/30 18,881 18,796
Duke Energy Corp. 2.550% 6/15/31 9,200 9,195
Duke Energy Corp. 4.800% 12/15/45 4,605 5,671
Duke Energy Corp. 3.750% 9/1/46 21,043 22,546
Duke Energy Corp. 3.950% 8/15/47 1,103 1,215
Duke Energy Corp. 4.200% 6/15/49 8,350 9,548
Duke Energy Corp. 3.500% 6/15/51 9,015 9,371
Duke Energy Corp. 3.250% 1/15/82 2,025 1,977
Duke Energy Florida LLC 3.200% 1/15/27 4,532 4,832
Duke Energy Florida LLC 3.800% 7/15/28 6,058 6,683
Duke Energy Florida LLC 2.500% 12/1/29 15,250 15,608
Duke Energy Florida LLC 1.750% 6/15/30 8,010 7707
Duke Energy Florida LLC 2.400% 12/15/31 8,200 8,303
Duke Energy Florida LLC 6.350% 9/15/37 8,906 12,750
Duke Energy Florida LLC 6.400% 6/15/38 10,406 15,016
Duke Energy Florida LLC 5.650% 4/1/40 1,895 2,553
Duke Energy Florida LLC 3.850% 11/15/42 1,409 1,579
Duke Energy Florida LLC 3.400% 10/1/46 8,705 9,158
Duke Energy Florida LLC 4.200% 7/15/48 5,825 6,971
Duke Energy Florida LLC 3.000% 12/15/51 5,475 5,670
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Duke Energy Florida Project Finance LLC 1.731% 9/1/22 1,026 1,029
Duke Energy Florida Project Finance LLC 2.538% 9/1/29 4,000 4,118
Duke Energy Indiana LLC 6.120% 10/15/35 5,848 7793
Duke Energy Indiana LLC 6.350% 8/15/38 9,664 13,597
Duke Energy Indiana LLC 6.450% 4/1/39 4,410 6,295
Duke Energy Indiana LLC 4.900% 7/15/43 3,777 4,722
Duke Energy Indiana LLC 3.750% 5/15/46 19,650 22,037
Duke Energy Indiana LLC 3.250% 10/1/49 5,680 5,877
Duke Energy Ohio Inc. 3.800% 9/1/23 1,200 1,248
Duke Energy Ohio Inc. 3.650% 2/1/29 14,664 15,945
Duke Energy Ohio Inc. 2.125% 6/1/30 4,100 4,042
Duke Energy Ohio Inc. 3.700% 6/15/46 6,775 7444
Duke Energy Ohio Inc. 4.300% 2/1/49 2,293 2,763
Duke Energy Progress LLC 3.375% 9/1/23 2,509 2,606
Duke Energy Progress LLC 3.2560% 8/15/25 13,250 14,064
Duke Energy Progress LLC 3.700% 9/1/28 8,105 8,901
Duke Energy Progress LLC 3.450% 3/15/29 10,636 11,504
Duke Energy Progress LLC 2.000% 8/15/31 11,850 11,586
Duke Energy Progress LLC 6.300% 4/1/38 5,617 7,960
Duke Energy Progress LLC 4.100% 5/15/42 5,142 5,965
Duke Energy Progress LLC 4.100% 3/15/43 7130 8,259
Duke Energy Progress LLC 4.375% 3/30/44 15,1156 18,182
Duke Energy Progress LLC 4.150% 12/1/44 8,074 9,501
Duke Energy Progress LLC 4.200% 8/15/45 7877 9,425
Duke Energy Progress LLC 3.700% 10/15/46 8,275 9,266
Duke Energy Progress LLC 3.600% 9/15/47 7,453 8,253
Duke Energy Progress LLC 2.500% 8/15/50 4,500 4,187
Duke Energy Progress LLC 2.900% 8/15/51 8,300 8,321
Duke Energy Progress NC Storm
Funding LLC 1.295% 7/1/28 4,175 4,152
Duke Energy Progress NC Storm
Funding LLC 2.387% 711137 5,250 5,274
Duke Energy Progress NC Storm
Funding LLC 2.799% 71741 4,175 4,203
East Ohio Gas Co. 2.000% 6/15/30 1,000 969
Eastern Energy Gas Holdings LLC 3.550% 11/1/23 13,725 14,291
Eastern Energy Gas Holdings LLC 2.500% 11/15/24 5,600 5,687
Eastern Energy Gas Holdings LLC 3.600% 12/15/24 5,265 5,692
Edison International 2.950% 3/15/23 1,250 1,276
Edison International 3.550% 11/15/24 5,818 6,106
Edison International 5.750% 6/15/27 3,493 3,995
Edison International 4.125% 3/15/28 5,450 5,789
El Paso Electric Co. 6.000% 5/15/35 3,375 4,419
El Paso Electric Co. 5.000% 12/1/44 4,500 5,481
Emera US Finance LP 3.550% 6/15/26 9,354 9,950
Emera US Finance LP 4.750% 6/15/46 17,269 20,512
Enel Americas SA 4.000% 10/25/26 7247 7743
Enel Chile SA 4.875% 6/12/28 13,371 14,741
Entergy Arkansas LLC 3.500% 4/1/26 6,278 6,727
Entergy Arkansas LLC 4.200% 4/1/49 4,738 5,669
Entergy Arkansas LLC 2.650% 6/15/51 9,550 8,937
Entergy Corp. 0.900% 9/15/25 10,660 10,347
Entergy Corp. 2.950% 9/1/26 11,639 12,175
Entergy Corp. 1.900% 6/15/28 2,800 2,746
Entergy Corp. 2.800% 6/15/30 18,293 18,545
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Entergy Corp. 2.400% 6/15/31 7,644 7553
Entergy Corp. 3.750% 6/15/50 12,550 13,603
Entergy Gulf States Louisiana LLC 5.590% 10/1/24 4,146 4,575
Entergy Louisiana LLC 4.050% 9/1/23 6,608 6,876
Entergy Louisiana LLC 0.620% 11/17/23 5,000 4,961
Entergy Louisiana LLC 0.950% 10/1/24 10,450 10,365
Entergy Louisiana LLC 5.400% 1/1/24 5,125 5,701
Entergy Louisiana LLC 2.400% 10/1/26 7963 8,162
Entergy Louisiana LLC 3.120% 9/1/27 7127 7526
Entergy Louisiana LLC 3.250% 4/1/28 5,095 5,421
Entergy Louisiana LLC 1.600% 12/15/30 4,320 4,079
Entergy Louisiana LLC 3.050% 6/1/31 12,219 12,941
Entergy Louisiana LLC 2.350% 6/15/32 7355 7321
Entergy Louisiana LLC 4.000% 3/15/33 13,480 15,413
Entergy Louisiana LLC 3.100% 6/15/41 6,711 6,895
Entergy Louisiana LLC 4.950% 1/15/45 12,285 13,212
Entergy Louisiana LLC 4.200% 9/1/48 9,725 11,646
Entergy Louisiana LLC 4.200% 4/1/50 10,470 12,606
Entergy Louisiana LLC 2.900% 3/15/51 12,151 11,883
Entergy Mississippi LLC 2.850% 6/1/28 13,214 13,823
Entergy Mississippi LLC 3.850% 6/1/49 5,475 6,309
Entergy Texas Inc. 1.750% 3/15/31 10,900 10,255
Entergy Texas Inc. 4.500% 3/30/39 639 750
Entergy Texas Inc. 3.550% 9/30/49 4,324 4,584
Essential Utilities Inc. 3.566% 5/1/29 9,134 9,835
Essential Utilities Inc. 2.704% 4/15/30 7142 7246
Essential Utilities Inc. 4.276% 5/1/49 5,615 6,576
Essential Utilities Inc. 3.351% 4/15/50 5,802 6,021
Evergy Inc. 2.450% 9/15/24 3,887 3,985
Evergy Inc. 2.900% 9/15/29 6,893 7076
Evergy Kansas Central Inc. 2.550% 7/1/26 6,601 6,839
Evergy Kansas Central Inc. 3.100% 4/1/27 13,320 14,051
Evergy Kansas Central Inc. 4.125% 3/1/42 8,937 10,371
Evergy Kansas Central Inc. 4.100% 4/1/43 5,625 6,581
Evergy Kansas Central Inc. 4.250% 12/1/45 4,304 5,141
Evergy Kansas Central Inc. 3.250% 9/1/49 5,350 5,667
Evergy Metro Inc. 3.150% 3/15/23 2,871 2,930

3 Evergy Metro Inc. 2.250% 6/1/30 6,896 6,880
Evergy Metro Inc. 5.300% 10/1/41 7310 9,645
Evergy Metro Inc. 4.200% 6/15/47 7345 8,761
Evergy Metro Inc. 4.200% 3/15/48 6,263 7493

3 Evergy Metro Inc. 4.125% 4/1/49 1,082 1,290
3 Eversource Energy 3.800% 12/1/23 6,200 6,507
3 Eversource Energy 2.900% 10/1/24 3,900 4,045
3 Eversource Energy 3.150% 1/15/25 5,697 5,950
3 Eversource Energy 3.300% 1/15/28 7515 7999
3 Eversource Energy 4.250% 4/1/29 6,750 7536
3 Eversource Energy 1.650% 8/15/30 8,945 8,375
Eversource Energy 2.550% 3/15/31 4,055 4,075
Eversource Energy 3.450% 1/15/50 12,375 13,106
Exelon Corp. 3.497% 6/1/22 4,237 4,275

3 Exelon Corp. 3.950% 6/15/25 23,143 24,793
Exelon Corp. 3.400% 4/15/26 13,392 14,281
Exelon Corp. 4.050% 4/15/30 20,104 22,403

3 Exelon Corp. 4.950% 6/15/35 7862 9,424
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Exelon Corp. 5.625% 6/15/35 7025 8,945
Exelon Corp. 5.100% 6/15/45 4,837 6,263
Exelon Corp. 4.450% 4/15/46 9,995 12,062
Exelon Corp. 4.700% 4/15/50 12,834 16,181
Exelon Generation Co. LLC 4.250% 6/15/22 10,603 10,679
Exelon Generation Co. LLC 6.250% 10/1/39 14,143 17,785
Exelon Generation Co. LLC 5.750% 10/1/41 7988 9,658
Exelon Generation Co. LLC 5.600% 6/15/42 11,692 13,759
Florida Power & Light Co. 2.750% 6/1/23 11,625 11,847
Florida Power & Light Co. 3.250% 6/1/24 10,415 10,861
Florida Power & Light Co. 2.850% 4/1/25 20,001 20,930
Florida Power & Light Co. 3.125% 12/1/25 8,942 9,493
Florida Power & Light Co. 5.625% 4/1/34 3,211 4,308
Florida Power & Light Co. 4.950% 6/1/35 1,868 2,364
Florida Power & Light Co. 5.650% 2/1/37 4,296 5,770
Florida Power & Light Co. 5.950% 2/1/38 8,780 12,273
Florida Power & Light Co. 5.960% 4/1/39 1,000 1,430
Florida Power & Light Co. 5.690% 3/1/40 397 563
Florida Power & Light Co. 5.250% 2/1/41 1,655 2,198
Florida Power & Light Co. 4.125% 2/1/42 16,667 19,911
Florida Power & Light Co. 4.050% 6/1/42 8,060 9,621
Florida Power & Light Co. 3.800% 12/15/42 5,842 6,740
Florida Power & Light Co. 4.050% 10/1/44 4,390 5,240
Florida Power & Light Co. 3.700% 12/1/47 9,605 11,023
Florida Power & Light Co. 3.950% 3/1/48 24,883 29,886
Florida Power & Light Co. 3.990% 3/1/49 968 1,177
Florida Power & Light Co. 3.150% 10/1/49 14,830 15,886
Fortis Inc. 3.055% 10/4/26 12,515 13,060
Georgia Power Co. 2.100% 7/30/23 11,148 11,352
Georgia Power Co. 2.200% 9/15/24 7575 7744
Georgia Power Co. 3.250% 4/1/26 8,950 9,441
Georgia Power Co. 3.250% 3/30/27 8,046 8,515
Georgia Power Co. 2.650% 9/15/29 9,833 10,015
Georgia Power Co. 4.750% 9/1/40 8,877 10,486
Georgia Power Co. 4.300% 3/15/42 11,805 13,514
Georgia Power Co. 4.300% 3/15/43 5,190 5,891
Georgia Power Co. 3.700% 1/30/50 5,246 5,604
Georgia Power Co. 3.250% 3/15/51 8,700 8,772
Gulf Power Co. 3.300% 5/30/27 4,205 4,511
Iberdrola International BV 6.750% 7/15/36 3,500 5,163
Indiana Michigan Power Co 3.850% 5/15/28 11,482 12,693
Indiana Michigan Power Co 6.050% 3/15/37 7554 10,255
Indiana Michigan Power Co 4.550% 3/15/46 5,280 6,510
Indiana Michigan Power Co 3.750% 71/47 9,680 10,725
Indiana Michigan Power Co 3.250% 5/1/51 13,825 14,363
Interstate Power & Light Co. 3.250% 12/1/24 13,102 13,752
Interstate Power & Light Co. 4.100% 9/26/28 8,675 9,555
Interstate Power & Light Co. 3.600% 4/1/29 5,316 5,783
Interstate Power & Light Co. 2.300% 6/1/30 6,075 6,044
Interstate Power & Light Co. 6.250% 7/15/39 3,345 4,686
Interstate Power & Light Co. 3.700% 9/15/46 3,802 4,289
Interstate Power & Light Co. 3.500% 9/30/49 392 425
Interstate Power & Light Co. 3.100% 11/30/51 4,100 4,138
IPALCO Enterprises Inc. 3.700% 9/1/24 287 301
IPALCO Enterprises Inc. 4.250% 5/1/30 4,548 4,988
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ITC Holdings Corp. 3.650% 6/15/24 4,482 4,702
ITC Holdings Corp. 3.250% 6/30/26 6,380 6,749
ITC Holdings Corp. 3.350% 11/15/27 8,658 9,187
ITC Holdings Corp. 5.300% 7/1/43 11,515 15,105
John Sevier Combined Cycle
Generation LLC 4.626% 1/15/42 2,848 3,457
Kentucky Utilities Co. 5.125% 11/1/40 7216 9,253
Kentucky Utilities Co. 4.375% 10/1/45 7420 8,839
Kentucky Utilities Co. 3.300% 6/1/50 11,000 11,582
Louisville Gas & Electric Co. 3.300% 10/1/25 4,350 4,603
Louisville Gas & Electric Co. 4.250% 4/1/49 12,097 14,784
MidAmerican Energy Co. 3.500% 10/15/24 10,694 11,305
MidAmerican Energy Co. 3.100% 5/1/27 5,680 6,055
MidAmerican Energy Co. 3.650% 4/15/29 8,437 9,299
MidAmerican Energy Co. 6.750% 12/30/31 9,264 12,781
MidAmerican Energy Co. 5.750% 11/1/35 3,200 4,261
MidAmerican Energy Co. 5.800% 10/15/36 8,780 11,879
MidAmerican Energy Co. 4.800% 9/15/43 5,266 6,691
MidAmerican Energy Co. 4.400% 10/15/44 2,158 2,650
MidAmerican Energy Co. 4.250% 5/1/46 8,110 9,913
MidAmerican Energy Co. 3.950% 8/1/47 4,487 5,266
MidAmerican Energy Co. 3.650% 8/1/48 11,920 13,456
MidAmerican Energy Co. 4.250% 7/15/49 8,956 11,067
MidAmerican Energy Co. 3.150% 4/15/50 2,570 2,699
Mississippi Power Co. 3.950% 3/30/28 1,775 1,947
Mississippi Power Co. 4.250% 3/15/42 8,090 9,382
National Fuel Gas Co. 3.750% 3/1/23 3,660 3,740
National Fuel Gas Co. 5.200% 7/15/25 2,802 3,074
National Fuel Gas Co. 5.500% 1/15/26 4,436 4,973
National Fuel Gas Co. 3.950% 9/15/27 4,390 4,660
National Fuel Gas Co. 4.750% 9/1/28 10,846 11,958
National Fuel Gas Co. 2.950% 3/1/31 3,555 3,571
National Grid USA 5.803% 4/1/35 3,183 3,954
National Rural Utilities Cooperative Finance
Corp. 2.700% 2/15/23 12,572 12,804
National Rural Utilities Cooperative Finance
Corp. 3.400% 11/15/23 6,005 6,249
National Rural Utilities Cooperative Finance
Corp. 2.950% 2/7/24 15,111 15,656
National Rural Utilities Cooperative Finance
Corp. 0.350% 2/8/24 3,102 3,054
National Rural Utilities Cooperative Finance
Corp. 2.850% 1/27/25 9,942 10,380
National Rural Utilities Cooperative Finance
Corp. 3.250% 11/1/25 10,002 10,641
National Rural Utilities Cooperative Finance
Corp. 1.000% 6/15/26 17,374 16,964
National Rural Utilities Cooperative Finance
Corp. 3.050% 4/25/27 4,868 5,151
National Rural Utilities Cooperative Finance
Corp. 3.400% 2/7/28 504 544
National Rural Utilities Cooperative Finance
Corp. 3.900% 11/1/28 6,065 6,745
National Rural Utilities Cooperative Finance
Corp. 3.700% 3/15/29 7,909 8,680
National Rural Utilities Cooperative Finance
Corp. 2.400% 3/15/30 6,953 7,023
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National Rural Utilities Cooperative Finance
Corp. 1.350% 3/15/31 1,000 923

3 National Rural Utilities Cooperative Finance
Corp. 1.650% 6/15/31 5,670 5,359

3 National Rural Utilities Cooperative Finance
Corp. 8.000% 3/1/32 1,400 2,057

National Rural Utilities Cooperative Finance
Corp. 4.023% 11/1/32 12,195 13,851

3 National Rural Utilities Cooperative Finance
Corp. 4.750% 4/30/43 7937 8,101

3 National Rural Utilities Cooperative Finance
Corp. 5.250% 4/20/46 6,615 7164

National Rural Utilities Cooperative Finance
Corp. 4.400% 1/1/48 10,750 13,451

National Rural Utilities Cooperative Finance
Corp. 4.300% 3/15/49 14,500 18,092
3 Nevada Power Co. 3.700% 5/1/29 12,145 13,359
3 Nevada Power Co. 2.400% 5/1/30 7,835 7897
3 Nevada Power Co. 6.650% 4/1/36 5,800 8,323
3 Nevada Power Co. 6.750% 71137 8,597 12,487
3 Nevada Power Co. 3.125% 8/1/50 8,308 8,438
NextEra Energy Capital Holdings Inc. 0.650% 3/1/23 11,076 11,053
NextEra Energy Capital Holdings Inc. 3.5650% 5/1/27 17,081 18,637
NextEra Energy Capital Holdings Inc. 1.900% 6/15/28 5,333 5,293
NextEra Energy Capital Holdings Inc. 3.500% 4/1/29 6,049 6,516
NextEra Energy Capital Holdings Inc. 2.750% 11/1/29 4,444 4,583
NextEra Energy Capital Holdings Inc. 2.250% 6/1/30 35,312 35,222
3 NextEra Energy Capital Holdings Inc. 4.800% 12/1/77 9,203 9,824
3 NextEra Energy Capital Holdings Inc. 5.650% 5/1/79 6,117 6,940
NiSource Inc. 0.950% 8/15/25 12,471 12,154
NiSource Inc. 3.490% 5/15/27 9,889 10,635
NiSource Inc. 2.950% 9/1/29 11,951 12,351
NiSource Inc. 3.600% 5/1/30 3,141 3,393
NiSource Inc. 1.700% 2/15/31 14,685 13,742
NiSource Inc. 5.950% 6/15/41 7,046 9,753
NiSource Inc. 5.250% 2/15/43 2,170 2,793
NiSource Inc. 4.800% 2/15/44 3,879 4,747
NiSource Inc. 5.650% 2/1/45 3,430 4,652
NiSource Inc. 4.375% 5/15/47 28,641 34,081
NiSource Inc. 3.950% 3/30/48 1,222 1,377
Northern States Power Co. 2.600% 5/15/23 4,400 4,466
Northern States Power Co. 2.250% 4/1/31 1,855 1,869
Northern States Power Co. 6.250% 6/1/36 3,670 5,242
Northern States Power Co. 6.200% 71/37 5,561 8,074
Northern States Power Co. 5.350% 11/1/39 9,596 13,116
Northern States Power Co. 3.400% 8/15/42 6,359 6,902
Northern States Power Co. 4.125% 5/15/44 975 1,157
Northern States Power Co. 4.000% 8/15/45 3,120 3,673
Northern States Power Co. 3.600% 5/15/46 300 339
Northern States Power Co. 3.600% 9/15/47 1,607 1,685
Northern States Power Co. 2.900% 3/1/50 5,321 5,372
Northern States Power Co. 2.600% 6/1/51 700 674
Northern States Power Co. 3.200% 4/1/52 4,615 4,952
NorthWestern Corp. 4.176% 11/15/44 5,130 6,019
NSTAR Electric Co. 3.200% 5/15/27 8,650 9,243
NSTAR Electric Co. 3.250% 5/15/29 5,058 5,432
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NSTAR Electric Co. 3.950% 4/1/30 2,000 2,255
NSTAR Electric Co. 5.500% 3/15/40 5,296 7238
NSTAR Electric Co. 4.400% 3/1/44 3,300 4,034
Oglethorpe Power Corp. 5.950% 11/1/39 2,915 3,891
Oglethorpe Power Corp. 5.375% 11/1/40 8,450 10,797
Oglethorpe Power Corp. 5.050% 10/1/48 1,550 1,954
Oglethorpe Power Corp. 5.250% 9/1/50 968 1,244
Ohio Edison Co. 6.875% 7/15/36 2,430 3,475

3 Ohio Power Co. 2.600% 4/1/30 394 405
3 Ohio Power Co. 1.625% 1/15/31 6,562 6,183
Ohio Power Co. 4.150% 4/1/48 4,305 5,047
Ohio Power Co. 4.000% 6/1/49 5,465 6,292

3 Ohio Power Co. 2.900% 10/1/51 4,000 3,889
Oklahoma Gas & Electric Co. 3.800% 8/15/28 5,725 6,296
Oklahoma Gas & Electric Co. 3.250% 4/1/30 8,400 8,938
Oklahoma Gas & Electric Co. 4.150% 4/1/47 3,050 3,605
Oklahoma Gas & Electric Co. 3.850% 8/15/47 4,854 5,667
Oncor Electric Delivery Co. LLC 2.750% 6/1/24 10,765 11,159
Oncor Electric Delivery Co. LLC 2.950% 4/1/25 10,172 10,627
Oncor Electric Delivery Co. LLC 0.550% 10/1/25 2,800 2,697
Oncor Electric Delivery Co. LLC 3.700% 11/15/28 6,993 7699
Oncor Electric Delivery Co. LLC 5.750% 3/15/29 1,600 1,961
Oncor Electric Delivery Co. LLC 2.750% 5/15/30 5,950 6,202

7 Oncor Electric Delivery Co. LLC 2.750% 5/15/30 2,225 2,319
Oncor Electric Delivery Co. LLC 7.000% 5/1/32 5,440 7579
Oncor Electric Delivery Co. LLC 7.250% 1/15/33 3,130 4,554
Oncor Electric Delivery Co. LLC 7500% 9/1/38 1,892 2,999
Oncor Electric Delivery Co. LLC 5.250% 9/30/40 5,900 7834
Oncor Electric Delivery Co. LLC 4.550% 12/1/41 4,569 5,663
Oncor Electric Delivery Co. LLC 5.300% 6/1/42 2,075 2,781
Oncor Electric Delivery Co. LLC 3.750% 4/1/45 12,5687 14,346
Oncor Electric Delivery Co. LLC 3.800% 9/30/47 4,938 5,730
Oncor Electric Delivery Co. LLC 4.100% 11/15/48 3,305 4,018
Oncor Electric Delivery Co. LLC 3.800% 6/1/49 13,193 15,348

3 Oncor Electric Delivery Co. LLC 3.100% 9/15/49 8,150 8,634
Oncor Electric Delivery Co. LLC 3.700% 5/15/50 7319 8,429

7 Oncor Electric Delivery Co. LLC 2.700% 11/15/51 2,425 2,361
Oncor Electric Delivery Co. LLC 5.350% 10/1/52 4,532 6,638
ONE Gas Inc. 0.850% 3/11/23 6,500 6,486
ONE Gas Inc. 1.100% 3/11/24 7,560 7,500
ONE Gas Inc. 2.000% 5/15/30 3,050 2,977
ONE Gas Inc. 4.658% 2/1/44 5,800 7187
ONE Gas Inc. 4.500% 11/1/48 7,685 9,464
Pacific Gas & Electric Co. 1.750% 6/16/22 32,100 32,078
Pacific Gas & Electric Co. 1.367% 3/10/23 8,600 8,549
Pacific Gas & Electric Co. 1.700% 11/15/23 4,370 4,368
Pacific Gas & Electric Co. 3.850% 11/15/23 9,405 9,671
Pacific Gas & Electric Co. 3.750% 2/15/24 4,216 4,354
Pacific Gas & Electric Co. 3.500% 6/15/25 7040 7292
Pacific Gas & Electric Co. 3.450% 7/1/25 1,686 1,749
Pacific Gas & Electric Co. 3.1560% 1/1/26 28,814 29,508
Pacific Gas & Electric Co. 2.100% 8/1/27 5,000 4,835
Pacific Gas & Electric Co. 3.300% 12/1/27 32,804 33,350
Pacific Gas & Electric Co. 3.000% 6/15/28 2,050 2,054
Pacific Gas & Electric Co. 3.750% 7/1/28 19,160 19,940
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Pacific Gas & Electric Co. 4.550% 7/1/30 41,216 44,705
Pacific Gas & Electric Co. 2.500% 2/1/31 27240 25,951
Pacific Gas & Electric Co. 3.250% 6/1/31 5,690 5,716
Pacific Gas & Electric Co. 4.500% 7/1/40 26,455 27738
Pacific Gas & Electric Co. 3.300% 8/1/40 11,023 10,257
Pacific Gas & Electric Co. 4.200% 6/1/41 6,450 6,553
Pacific Gas & Electric Co. 4.750% 2/15/44 15,025 15,676
Pacific Gas & Electric Co. 4.300% 3/15/45 10,141 10,254
Pacific Gas & Electric Co. 4.250% 3/15/46 5,444 5,482
Pacific Gas & Electric Co. 3.950% 12/1/47 28,748 27973
Pacific Gas & Electric Co. 4.950% 7/1/50 46,179 50,584
Pacific Gas & Electric Co. 3.500% 8/1/50 28,059 26,231
PacifiCorp 2.950% 6/1/23 5,381 5,511
PacifiCorp 3.600% 4/1/24 7264 7617
PacifiCorp 3.500% 6/15/29 14,010 15,216
PacifiCorp 2.700% 9/15/30 6,708 6,926
PacifiCorp 7.700% 11/15/31 1,399 2,013
PacifiCorp 5.250% 6/15/35 3,968 4,987
PacifiCorp 6.100% 8/1/36 5,828 7,885
PacifiCorp 5.750% 4/1/37 9,615 12,667
PacifiCorp 6.250% 10/15/37 7,937 11,038
PacifiCorp 6.350% 7/15/38 4,232 5,939
PacifiCorp 6.000% 1/15/39 4,796 6,578
PacifiCorp 4.100% 2/1/42 5,640 6,468
PacifiCorp 4.125% 1/16/49 18,812 21,723
PacifiCorp 4.150% 2/15/50 13,199 15,652
PacifiCorp 3.300% 3/15/51 11,816 12,363
PacifiCorp 2.900% 6/15/52 19,970 19,709
PECO Energy Co. 3.150% 10/15/25 2,350 2,484
PECO Energy Co. 3.900% 3/1/48 6,896 8,109
PECO Energy Co. 3.000% 9/15/49 5,925 6,013
PECO Energy Co. 2.800% 6/15/50 6,540 6,421
PECO Energy Co. 3.050% 3/15/51 5,100 5,239
PECO Energy Co. 2.850% 9/15/51 4,000 3,990
PG&E Energy Recovery Funding LLC 1.460% 7/15/31 4,200 4,187
PG&E Energy Recovery Funding LLC 2.280% 1/15/36 1,300 1,289
PG&E Energy Recovery Funding LLC 2.822% 7/15/46 2,625 2,607
Piedmont Natural Gas Co. Inc. 3.500% 6/1/29 5,800 6,208
Piedmont Natural Gas Co. Inc. 2.500% 3/15/31 4,500 4,491
Piedmont Natural Gas Co. Inc. 4.650% 8/1/43 2,450 2,948
Piedmont Natural Gas Co. Inc. 3.640% 11/1/46 4,215 4,475
Piedmont Natural Gas Co. Inc. 3.350% 6/1/50 10,000 10,301
Pinnacle West Capital Corp. 1.300% 6/15/25 10,615 10,448
Potomac Electric Power Co. 3.600% 3/15/24 3,637 3,703
Potomac Electric Power Co. 6.500% 11/15/37 7787 11,309
Potomac Electric Power Co. 4.150% 3/15/43 5,865 6,892
PPL Capital Funding Inc. 3.100% 5/15/26 10,052 10,543
PPL Electric Utilities Corp. 6.250% 5/15/39 5,942 8,637
PPL Electric Utilities Corp. 4.125% 6/15/44 3,240 3,803
PPL Electric Utilities Corp. 4.150% 10/1/45 5,505 6,589
PPL Electric Utilities Corp. 3.950% 6/1/47 6,475 7,602
PPL Electric Utilities Corp. 4.150% 6/15/48 3,777 4,581
Progress Energy Inc. 7750% 3/1/31 5,908 8,238
Progress Energy Inc. 6.000% 12/1/39 7724 10,643
Public Service Co. of Colorado 3.700% 6/15/28 5,625 6,186
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3 Public Service Co. of Colorado 1.900% 1/15/31 5,451 5,327
Public Service Co. of Colorado 1.875% 6/15/31 10,147 9,891
3 Public Service Co. of Colorado 6.250% 9/1/37 1,223 1,786
Public Service Co. of Colorado 3.600% 9/15/42 7825 8,636
Public Service Co. of Colorado 4.300% 3/15/44 1,737 2,087
Public Service Co. of Colorado 3.800% 6/15/47 1,776 2,014
Public Service Co. of Colorado 4.100% 6/15/48 4,475 5,338
Public Service Co. of Colorado 4.050% 9/15/49 6,667 7973
3 Public Service Co. of Colorado 3.200% 3/1/50 3,413 3,579
3 Public Service Co. of Colorado 2.700% 1/15/51 6,324 6,164
Public Service Co. of New Hampshire 3.500% 11/1/23 4,388 4,562
Public Service Co. of New Hampshire 3.600% 7/1/49 4,064 4,599
3 Public Service Electric & Gas Co. 2.375% 5/15/23 5,357 5,452
3 Public Service Electric & Gas Co. 3.250% 9/1/23 125 129
3 Public Service Electric & Gas Co. 3.000% 5/15/25 11,393 11,905
3 Public Service Electric & Gas Co. 2.250% 9/15/26 4,945 5,082
3 Public Service Electric & Gas Co. 3.000% 5/15/27 6,691 7077
3 Public Service Electric & Gas Co. 3.700% 5/1/28 1,370 1,615
3 Public Service Electric & Gas Co. 3.650% 9/1/28 1,225 1,347
3 Public Service Electric & Gas Co. 3.200% 5/15/29 3,675 3,961
3 Public Service Electric & Gas Co. 2.450% 1/15/30 3,743 3,818
3 Public Service Electric & Gas Co. 5.800% 5/1/37 1,986 2,699
3 Public Service Electric & Gas Co. 5.500% 3/1/40 417 562
3 Public Service Electric & Gas Co. 3.950% 5/1/42 14,730 17,080
3 Public Service Electric & Gas Co. 3.650% 9/1/42 1,11 1,243
3 Public Service Electric & Gas Co. 3.800% 3/1/46 16,805 19,469
3 Public Service Electric & Gas Co. 3.600% 12/1/47 6,451 7254
3 Public Service Electric & Gas Co. 3.850% 5/1/49 10,553 12,358
3 Public Service Electric & Gas Co. 3.200% 8/1/49 1,255 1,331
3 Public Service Electric & Gas Co. 3.150% 1/1/50 3,830 4,030
3 Public Service Electric & Gas Co. 2.700% 5/1/50 10,965 10,635
3 Public Service Electric & Gas Co. 2.050% 8/1/50 8,410 7157
Public Service Enterprise Group Inc. 2.875% 6/15/24 5,266 5,452
Public Service Enterprise Group Inc. 0.800% 8/15/25 8,750 8,518
Public Service Enterprise Group Inc. 1.600% 8/15/30 11,985 11,121
Puget Energy Inc. 3.650% 5/15/25 11,158 11,797
Puget Energy Inc. 4.100% 6/15/30 5,769 6,252
Puget Sound Energy Inc. 6.274% 3/15/37 3,625 4,998
Puget Sound Energy Inc. 5.757% 10/1/39 6,910 9,348
Puget Sound Energy Inc. 5.795% 3/15/40 1,824 2,503
Puget Sound Energy Inc. 5.638% 4/15/41 3,318 4,436
Puget Sound Energy Inc. 4.300% 5/20/45 9,889 11,820
Puget Sound Energy Inc. 4.223% 6/15/48 6,846 8,186
Puget Sound Energy Inc. 3.250% 9/15/49 5,675 5,858
3 San Diego Gas & Electric Co. 3.600% 9/1/23 7757 8,040
San Diego Gas & Electric Co. 2.500% 5/15/26 1,589 1,645
3 San Diego Gas & Electric Co. 1.700% 10/1/30 4,188 4,018
San Diego Gas & Electric Co. 6.000% 6/1/39 1,929 2,716
San Diego Gas & Electric Co. 4.500% 8/15/40 5,845 7097
3 San Diego Gas & Electric Co. 3.750% 6/1/47 5,925 6,598
San Diego Gas & Electric Co. 4.150% 5/15/48 7,201 8,602
3 San Diego Gas & Electric Co. 3.320% 4/15/50 3,000 3,176
Sempra Energy 3.250% 6/15/27 9,825 10,385
Sempra Energy 3.400% 2/1/28 13,269 14,137
Sempra Energy 3.800% 2/1/38 14,805 16,285
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Sempra Energy 6.000% 10/15/39 25,197 34,709
Sempra Energy 4.000% 2/1/48 10,718 11,984
Sempra Energy 4.125% 4/1/52 5,000 5,053
Sierra Pacific Power Co. 2.600% 5/1/26 13,135 13,666

3 Southern California Edison Co. 1.845% 2/1/22 389 389
Southern California Edison Co. 0.700% 4/3/23 4,600 4,586

3 Southern California Edison Co. 3.400% 6/1/23 8,675 8,921
3 Southern California Edison Co. 0.700% 8/1/23 5,295 5,270
3 Southern California Edison Co. 3.500% 10/1/23 9,977 10,347
Southern California Edison Co. 1.100% 4/1/24 7298 7273

3 Southern California Edison Co. 0.975% 8/1/24 4,000 3,966
3 Southern California Edison Co. 3.700% 8/1/25 16,664 17,797
3 Southern California Edison Co. 1.200% 2/1/26 5,800 5,693
3 Southern California Edison Co. 3.650% 3/1/28 12,217 13,191
3 Southern California Edison Co. 4.200% 3/1/29 7912 8,836
Southern California Edison Co. 6.650% 4/1/29 3,700 4,523
Southern California Edison Co. 2.850% 8/1/29 4,517 4,676
Southern California Edison Co. 2.250% 6/1/30 7475 7403

3 Southern California Edison Co. 2.500% 6/1/31 7.050 7.094
Southern California Edison Co. 6.000% 1/15/34 6,460 8,363

3 Southern California Edison Co. 5.750% 4/1/35 3,163 4,039
3 Southern California Edison Co. 5.350% 7/15/35 9,483 11,755
Southern California Edison Co. 5.625% 2/1/36 6,390 8,010

3 Southern California Edison Co. 5.550% 1/15/37 6,225 7745
3 Southern California Edison Co. 5.950% 2/1/38 9,960 12,921
Southern California Edison Co. 6.050% 3/15/39 3,386 4,457
Southern California Edison Co. 5.500% 3/15/40 8,463 10,636
Southern California Edison Co. 4.500% 9/1/40 5,213 5,934
Southern California Edison Co. 4.050% 3/15/42 13,675 14,801

3 Southern California Edison Co. 3.900% 3/15/43 6,736 7172
Southern California Edison Co. 4.650% 10/1/43 5,498 6,466

3 Southern California Edison Co. 3.600% 2/1/45 11,495 11,725
Southern California Edison Co. 4.000% 4/1/47 4,708 5,199

3 Southern California Edison Co. 4.125% 3/1/48 20,671 23,231
3 Southern California Edison Co. 4.875% 3/1/49 8,080 9,912
Southern California Edison Co. 3.650% 2/1/50 18,107 19,351

3 Southern California Edison Co. 2.950% 2/1/51 8,525 8,178
3 Southern California Edison Co. 3.650% 6/1/51 6,250 6,779
Southern California Gas Co. 3.150% 9/15/24 5,320 5,566
Southern California Gas Co. 3.200% 6/15/25 2,314 2,429

3 Southern California Gas Co. 2.600% 6/15/26 13,750 14,310
3 Southern California Gas Co. 2.550% 2/1/30 9,701 9,968
Southern California Gas Co. 3.750% 9/15/42 4,495 5,023

3 Southern California Gas Co. 4.125% 6/1/48 5,350 6,423
3 Southern California Gas Co. 4.300% 1/15/49 1,270 1,574
3 Southern California Gas Co. 3.950% 2/15/50 5,740 6,795
Southern Co. 2.950% 7/1/23 8,919 9,141

3 Southern Co. 0.600% 2/26/24 3,712 3,667
Southern Co. 3.250% 7/1/26 21,865 23,170

3 Southern Co. 1.750% 3/15/28 5,075 4,938
3 Southern Co. 3.700% 4/30/30 9,700 10,543
Southern Co. 4.250% 7/1/36 7185 8,119
Southern Co. 4.400% 7/1/46 11,185 13,211

3 Southern Co. 4.000% 1/15/51 6,200 6,337
3 Southern Co. 3.750% 9/15/51 9,346 9,347
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Southern Co. Gas Capital Corp. 2.450% 10/1/23 9,253 9,460
Southern Co. Gas Capital Corp. 3.250% 6/15/26 6,230 6,613

3 Southern Co. Gas Capital Corp. 1.750% 1/15/31 9,162 8,610
Southern Co. Gas Capital Corp. 5.875% 3/15/41 5,260 7205
Southern Co. Gas Capital Corp. 4.400% 6/1/43 5,446 6,236
Southern Co. Gas Capital Corp. 3.950% 10/1/46 6,000 6,638
Southern Co. Gas Capital Corp. 4.400% 5/30/47 18,870 21,973

3 Southern Co. Gas Capital Corp. 3.150% 9/30/51 700 704
Southern Power Co. 4.150% 12/1/25 5,900 6,427
Southern Power Co. 0.900% 1/15/26 1,000 968
Southern Power Co. 5.150% 9/15/41 11,381 13,972
Southern Power Co. 5.250% 7/15/43 3,750 4,708

3 Southern Power Co. 4.950% 12/15/46 4,510 5,624
Southwest Gas Corp. 3.700% 4/1/28 7725 8,368
Southwest Gas Corp. 2.200% 6/15/30 1,350 1,327
Southwest Gas Corp. 3.800% 9/29/46 1,175 1,273
Southwest Gas Corp. 4.150% 6/1/49 4,025 4,577

3 Southwestern Electric Power Co 1.650% 3/15/26 7472 7425
3 Southwestern Electric Power Co 2.750% 10/1/26 5,710 5,912
3 Southwestern Electric Power Co 4.100% 9/15/28 17545 19,428
Southwestern Electric Power Co. 6.200% 3/15/40 8,563 11,991

3 Southwestern Electric Power Co 3.900% 4/1/45 15,217 16,610
3 Southwestern Electric Power Co 3.850% 2/1/48 7,100 7680
Southwestern Electric Power Co. 3.250% 11/1/51 7250 7,224
Southwestern Public Service Co. 3.300% 6/15/24 2,990 3,115
Southwestern Public Service Co. 4.500% 8/15/41 6,348 7687
Southwestern Public Service Co. 3.400% 8/15/46 21,190 22,737
Southwestern Public Service Co. 3.700% 8/15/47 8,416 9,412

3 Southwestern Public Service Co. 4.400% 11/15/48 11,466 14,209
Southwestern Public Service Co. 3.750% 6/15/49 6,573 7480

3 Southwestern Public Service Co. 3.150% 5/1/50 10,700 11,183
Tampa Electric Co. 2.400% 3/15/31 4,010 4,055
Tampa Electric Co. 4.100% 6/15/42 927 1,067
Tampa Electric Co. 4.350% 5/15/44 5,935 7,108
Tampa Electric Co. 4.300% 6/15/48 4,556 5,599
Tampa Electric Co. 4.450% 6/15/49 5,235 6,644
Tampa Electric Co. 3.625% 6/15/50 5,095 5,750
Tampa Electric Co. 3.450% 3/15/51 4,500 4,947
Toledo Edison Co. 6.150% 5/15/37 3,940 5,440
Tucson Electric Power Co. 3.050% 3/15/25 3,234 3,372
Tucson Electric Power Co. 1.500% 8/1/30 3,918 3,672
Tucson Electric Power Co. 4.850% 12/1/48 810 1,049
Tucson Electric Power Co. 4.000% 6/15/50 6,667 7763
Union Electric Co. 3.500% 4/15/24 8,630 9,033
Union Electric Co. 2.950% 6/15/27 6,840 721
Union Electric Co. 3.500% 3/15/29 5,394 5,864
Union Electric Co. 2.950% 3/15/30 10,425 10,984
Union Electric Co. 2.150% 3/15/32 6,225 6,137
Union Electric Co. 5.300% 8/1/37 3,570 4,562
Union Electric Co. 8.450% 3/15/39 1,775 2,950
Union Electric Co. 3.900% 9/15/42 4,637 5,266
Union Electric Co. 3.650% 4/15/45 8,224 9,170
Union Electric Co. 4.000% 4/1/48 9,555 11,299
Union Electric Co. 3.250% 10/1/49 6,950 7392
Union Electric Co. 2.625% 3/15/51 5,250 5,028
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Maturity Amount Value
Coupon Date ($000) ($000)

United Utilities plc 6.875% 8/15/28 1,160 1,488
Veolia Environnement SA 6.750% 6/1/38 3,690 5,644

3 Virginia Electric & Power Co. 2.750% 3/15/23 7127 7264
Virginia Electric & Power Co. 3.450% 2/15/24 5,370 5,697

3 Virginia Electric & Power Co. 3.100% 5/15/25 5,030 5,282
3 Virginia Electric & Power Co. 3.150% 1/15/26 17043 18,009
3 Virginia Electric & Power Co. 2.950% 11/15/26 5,151 5,437
3 Virginia Electric & Power Co. 3.500% 3/15/27 32,341 34,965
3 Virginia Electric & Power Co. 3.800% 4/1/28 21,395 23,443
3 Virginia Electric & Power Co. 2.875% 7/15/29 4,145 4,374
Virginia Electric & Power Co. 2.300% 11/15/31 4,000 4,035

3 Virginia Electric & Power Co. 6.000% 1/15/36 8,422 11,490
3 Virginia Electric & Power Co. 6.000% 5/15/37 7857 10,788
Virginia Electric & Power Co. 6.350% 11/30/37 5,305 7594
Virginia Electric & Power Co. 8.875% 11/15/38 2,716 4,792
Virginia Electric & Power Co. 4.000% 1/15/43 9,831 11,328

3 Virginia Electric & Power Co. 4.650% 8/15/43 9,956 12,361
Virginia Electric & Power Co. 4.450% 2/15/44 11,966 14,645

3 Virginia Electric & Power Co. 4.200% 5/15/45 7305 8,700
3 Virginia Electric & Power Co. 4.000% 11/15/46 14,833 17,259
3 Virginia Electric & Power Co. 3.800% 9/15/47 8,224 9,318
Virginia Electric & Power Co. 4.600% 12/1/48 7.095 9,086
Virginia Electric & Power Co. 3.300% 12/1/49 450 482
Virginia Electric & Power Co. 2.450% 12/15/50 13,540 12,461
Virginia Electric & Power Co. 2.950% 11/15/51 21,000 21,264

3 Washington Gas Light Co. 3.796% 9/15/46 4,835 5,512
3 Washington Gas Light Co. 3.650% 9/15/49 6,375 7155
WEC Energy Group Inc. 0.550% 9/15/23 7,150 7.095
WEC Energy Group Inc. 0.800% 3/15/24 6,029 5,970
WEC Energy Group Inc. 3.550% 6/15/25 1,360 1,441
WEC Energy Group Inc. 1.375% 10/15/27 7,352 7.098
WEC Energy Group Inc. 2.200% 12/15/28 2,050 2,050
WEC Energy Group Inc. 1.800% 10/15/30 7970 7517
Wisconsin Electric Power Co. 2.050% 12/15/24 1,930 1,978
Wisconsin Electric Power Co. 1.700% 6/15/28 3,860 3,790
Wisconsin Electric Power Co. 5.625% 5/15/33 775 996
Wisconsin Electric Power Co. 5.700% 12/1/36 1,175 1,563
Wisconsin Electric Power Co. 4.300% 10/15/48 4,040 4,948
Wisconsin Power & Light Co. 3.050% 10/15/27 2,450 2,578
Wisconsin Power & Light Co. 6.375% 8/15/37 4,325 6,066
Wisconsin Power & Light Co. 3.650% 4/1/50 4,990 5,679
Wisconsin Public Service Corp. 3.671% 12/1/42 3,375 3,768
Wisconsin Public Service Corp. 4.752% 1/1/44 5,075 6,489
Wisconsin Public Service Corp 3.300% 9/1/49 1,225 1,317
Wisconsin Public Service Corp. 2.850% 12/1/51 5,750 5,684

Xcel Energy Inc. 0.500% 10/15/23 7195 7146
Xcel Energy Inc. 3.300% 6/1/25 7,555 7,938
Xcel Energy Inc. 3.350% 12/1/26 5,672 5,940
Xcel Energy Inc. 1.750% 3/15/27 4,000 3,972
Xcel Energy Inc. 4.000% 6/15/28 6,987 7708
Xcel Energy Inc. 2.600% 12/1/29 7452 7614
Xcel Energy Inc. 3.400% 6/1/30 17903 19,275
Xcel Energy Inc. 2.350% 11/15/31 4,067 4,062
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Maturity Amount Value
Coupon Date ($000) ($000)
Xcel Energy Inc. 6.500% 7/1/36 8,838 12,434
Xcel Energy Inc. 3.500% 12/1/49 6,340 6,807
7,351,813
Total Corporate Bonds (Cost $84,754,075) 89,486,308
Sovereign Bonds (3.7%)
African Development Bank 0.750% 4/3/23 6,285 6,298
African Development Bank 3.000% 9/20/23 21,315 22,141
African Development Bank 0.875% 3/23/26 35,650 35,085
3 African Development Bank 0.875% 7/22/26 22,600 22,179
Asian Development Bank 1.625% 1/24/23 25,800 26,108
3 Asian Development Bank 2.750% 3/17/23 71,347 73,232
3 Asian Development Bank 0.250% 714/23 59,025 58,676
3 Asian Development Bank 0.250% 10/6/23 56,850 56,405
Asian Development Bank 2.625% 1/30/24 11,384 11,817
3 Asian Development Bank 0.375% 6/11/24 35,770 35,339
3 Asian Development Bank 0.625% 10/8/24 30,235 29,953
Asian Development Bank 1.500% 10/18/24 50,080 50,796
3 Asian Development Bank 2.000% 1/22/25 16,765 17,250
3 Asian Development Bank 2.125% 3/19/25 3,485 3,601
Asian Development Bank 0.625% 4/29/25 50,028 49,265
3 Asian Development Bank 0.375% 9/3/25 76,500 74,326
3 Asian Development Bank 0.500% 2/4/26 66,930 65,000
3 Asian Development Bank 1.000% 4/14/26 25,000 24,739
3 Asian Development Bank 2.000% 4/24/26 13,625 13,940
3 Asian Development Bank 1.750% 8/14/26 1,725 1,760
3 Asian Development Bank 2.625% 112/27 22,197 23,668
Asian Development Bank 6.220% 8/15/27 1,150 1,433
3 Asian Development Bank 2.500% 11/2/27 41,337 43,764
3 Asian Development Bank 2.750% 1/19/28 24,442 26,325
3 Asian Development Bank 1.250% 6/9/28 8,500 8,396
Asian Development Bank 5.820% 6/16/28 3,515 4,441
3 Asian Development Bank 3.125% 9/26/28 12,375 13,672
3 Asian Development Bank 1.750% 9/19/29 38,275 38,867
3 Asian Development Bank 1.875% 1/24/30 20,400 20,945
3 Asian Development Bank 0.750% 10/8/30 26,625 24,874
3 Asian Development Bank 1.500% 3/4/31 31,720 31,630
Asian Infrastructure Investment Bank 0.250% 9/29/23 12,800 12,693
Asian Infrastructure Investment Bank 2.250% 5/16/24 42,030 43,370
Asian Infrastructure Investment Bank 0.500% 5/28/25 18,675 18,270
Asian Infrastructure Investment Bank 0.500% 1/27/26 40,075 38,883
Canadian Government Bond 1.625% 1/22/25 39,885 40,572
Canadian Government Bond 0.750% 5/19/26 53,980 52,787
Corp. Andina de Fomento 4.375% 6/15/22 20,170 20,495
Corp. Andina de Fomento 2.750% 1/6/23 22,179 22,600
Corp. Andina de Fomento 2.375% 5/12/23 4,325 4,405
Corp. Andina de Fomento 3.750% 11/23/23 15,430 16,162
Corp. Andina de Fomento 1.250% 10/26/24 20,500 20,406
Corp. Andina de Fomento 1.625% 9/23/25 6,000 5,988
Council of Europe Development Bank 2.625% 2/13/23 24,955 25,621
Council of Europe Development Bank 0.250% 6/10/23 3,150 3,133
Council of Europe Development Bank 0.250% 10/20/23 17,800 17641
Council of Europe Development Bank 2.500% 2/27/24 4,925 5,100
Council of Europe Development Bank 0.375% 6/10/24 5,970 5,894
Council of Europe Development Bank 1.375% 2/27/25 13,000 13,120

— 190 —



Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
Council of Europe Development Bank 0.875% 9/22/26 15,500 15,186
Equinor ASA 2.450% 1/17/23 32,403 32,972
Equinor ASA 7.750% 6/15/23 2,060 2,261
Equinor ASA 2.650% 1/15/24 30,243 31,21
Equinor ASA 3.700% 3/1/24 20,530 21,696
Equinor ASA 3.250% 11/10/24 15,141 15,980
Equinor ASA 2.875% 4/6/25 10,453 10,925
Equinor ASA 1.750% 1/22/26 18,505 18,659
Equinor ASA 3.000% 4/6/27 4,539 4,792
Equinor ASA 7.250% 9/23/27 8,117 10,420
Equinor ASA 3.625% 9/10/28 12,482 13,740
Equinor ASA 6.500% 12/1/28 975 1,253
Equinor ASA 3.125% 4/6/30 23,777 25,545
Equinor ASA 2.375% 5/22/30 8,016 8,159
Equinor ASA 3.625% 4/6/40 6,445 7159
Equinor ASA 5.100% 8/17/40 6,961 9,126
Equinor ASA 4.250% 11/23/41 10,619 12,800
Equinor ASA 3.950% 5/15/43 11,313 13,192
Equinor ASA 4.800% 11/8/43 10,725 13,902
Equinor ASA 3.250% 11/18/49 25,116 26,699
Equinor ASA 3.700% 4/6/50 29,617 33,990
European Bank for Reconstruction &

Development 2.750% 3/7/23 27644 28,355
European Bank for Reconstruction &

Development 0.250% 7/10/23 28,403 28,234
European Bank for Reconstruction &

Development 1.625% 9/27/24 7,180 7308
European Bank for Reconstruction &

Development 1.500% 2/13/25 5,400 5,473
European Bank for Reconstruction &

Development 0.500% 5/19/25 31,290 30,635
European Bank for Reconstruction &

Development 0.500% 11/25/25 32,375 31,489
European Bank for Reconstruction &

Development 0.500% 1/28/26 40,900 39,702
European Investment Bank 2.500% 3/15/23 34,871 35,686
European Investment Bank 1.375% 5/15/23 37450 37,856
European Investment Bank 2.875% 8/15/23 52,453 54,300
European Investment Bank 0.250% 9/15/23 74,310 73,738
European Investment Bank 3.125% 12/14/23 53,164 55,569
European Investment Bank 3.250% 1/29/24 58,208 61,160
European Investment Bank 2.625% 3/15/24 38,531 40,049
European Investment Bank 2.250% 6/24/24 52,565 54,328
European Investment Bank 0.375% 7/24/24 20,000 19,728
European Investment Bank 2.500% 10/15/24 26,840 27965
European Investment Bank 1.875% 2/10/25 61,717 63,282
European Investment Bank 1.625% 3/14/25 65,447 66,572
European Investment Bank 0.625% 7/25/25 82,475 80,984
European Investment Bank 0.375% 12/15/25 58,501 56,610
European Investment Bank 0.375% 3/26/26 55,080 53,105
European Investment Bank 2.125% 4/13/26 51,320 53,196
European Investment Bank 0.750% 10/26/26 3,925 3,822
European Investment Bank 2.375% 5/24/27 17507 18,402
European Investment Bank 0.625% 10/21/27 2,725 2,602
European Investment Bank 1.625% 10/9/29 13,930 14,012
European Investment Bank 0.875% 5/17/30 8,600 8,155
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Maturity Amount Value
Coupon Date ($000) ($000)
European Investment Bank 0.750% 9/23/30 22,825 21,352
European Investment Bank 1.250% 2/14/31 26,925 26,210
European Investment Bank 4.875% 2/15/36 28,090 38,796
8 Export Development Canada 2.500% 1/24/23 12,540 12,801
8 Export Development Canada 1.375% 2/24/23 41,755 42,139
8  Export Development Canada 2.750% 3/15/23 8,690 8,913
8  Export Development Canada 2.625% 2/21/24 21,625 22,341
Export-Import Bank of Korea 3.625% 11/27/23 13,664 14,367
Export-Import Bank of Korea 4.000% 114/24 33,700 35,778
Export-Import Bank of Korea 0.375% 2/9/24 6,250 6,175
Export-Import Bank of Korea 2.875% 1/21/25 1,310 1,371
Export-Import Bank of Korea 1.875% 2/12/25 15,700 15,966
Export-Import Bank of Korea 3.250% 11/10/25 7330 7.850
Export-Import Bank of Korea 0.625% 2/9/26 3,000 2,904
Export-Import Bank of Korea 2.625% 5/26/26 14,075 14,771
Export-Import Bank of Korea 3.250% 8/12/26 725 781
Export-Import Bank of Korea 2.375% 4/21/27 250 259
Export-Import Bank of Korea 1.250% 9/21/30 25,300 24,068
Export-Import Bank of Korea 1.375% 2/9/31 5,500 5,262
Export-Import Bank of Korea 2.500% 6/29/41 12,300 12,484
9 FMS Wertmanagement 2.750% 1/30/24 4,200 4,367
3 Hydro-Quebec 8.050% 7/7/24 8,490 9,867
3 Hydro-Quebec 8.500% 12/1/29 5,546 8,185
InterAmerican Development Bank 2.500% 1/18/23 60,050 61,293
InterAmerican Development Bank 0.500% 5/24/23 20,074 20,049
InteAmerican Development Bank 3.000% 10/4/23 18,952 19,705
Inte-American Development Bank 0.250% 11/15/23 77830 77145
InterAmerican Development Bank 2.625% 1/16/24 24,663 25,586
InterAmerican Development Bank 3.000% 2/21/24 32,657 34,177
InterAmerican Development Bank 0.500% 9/23/24 42,625 42,099
Inte-American Development Bank 2.125% 1/15/25 31,120 32,146
3 Inte-American Development Bank 1.750% 3/14/25 41,615 42,497
InterAmerican Development Bank 0.875% 4/3/25 34,227 34,008
Inter-American Development Bank 7.000% 6/15/25 5,849 6,995
InterAmerican Development Bank 0.625% 7/15/25 61,257 60,172
3 InterAmerican Development Bank 0.875% 4/20/26 76,426 75,199
3 Inte-American Development Bank 2.000% 6/2/26 36,780 37922
Inte-American Development Bank 2.000% 7/23/26 26,168 26,971
InterAmerican Development Bank 2.375% 71727 48,675 51,146
InterAmerican Development Bank 0.625% 9/16/27 40,450 38,636
InterAmerican Development Bank 1.125% 7/20/28 26,275 25,675
Inte-American Development Bank 3.125% 9/18/28 40,889 45,127
Inte-American Development Bank 2.250% 6/18/29 20,400 21,425
3 Inte~American Development Bank 1.125% 1/13/31 27950 26,926
3 InterAmerican Development Bank 3.875% 10/28/41 3,720 4,760
InterAmerican Development Bank 3.200% 8/7/42 1,727 13,664
InterAmerican Development Bank 4.375% 1/24/44 11,650 16,195
International Bank for Reconstruction &
Development 7.625% 1/19/23 17,100 18,366
International Bank for Reconstruction &
Development 1.750% 4/19/23 10,753 10,917
International Bank for Reconstruction &
Development 0.125% 4/20/23 24,749 24,609
3 International Bank for Reconstruction &
Development 1.875% 6/19/23 65,300 66,505

— 192 —



b—%ILEHT

Face Market
Maturity Amount Value
Coupon Date ($000) ($000)

International Bank for Reconstruction &
Development 3.000% 9/27/23 79,545 82,687

International Bank for Reconstruction &
Development 0.250% 11/24/23 87660 86,876

International Bank for Reconstruction &
Development 2.500% 3/19/24 51,800 53,714

3 International Bank for Reconstruction &
Development 1.500% 8/28/24 54,832 55,661

3 International Bank for Reconstruction &
Development 2.500% 11/25/24 72,539 75,685

International Bank for Reconstruction &
Development 1.625% 1/15/25 39,675 40,399

3 International Bank for Reconstruction &
Development 2.125% 3/3/25 4,496 4,645

International Bank for Reconstruction &
Development 0.750% 3/11/25 20,388 20,191

International Bank for Reconstruction &
Development 0.625% 4/22/25 90,001 88,664

International Bank for Reconstruction &
Development 0.375% 7/28/25 91,150 88,715

3 International Bank for Reconstruction &
Development 2.500% 7/29/25 28,750 30,102

International Bank for Reconstruction &
Development 0.500% 10/28/25 96,357 93,901

3 International Bank for Reconstruction &
Development 3.125% 11/20/25 15,344 16,469

International Bank for Reconstruction &
Development 8.875% 3/1/26 1,050 1,359

International Bank for Reconstruction &
Development 0.875% 7/15/26 35,980 35,344

3 International Bank for Reconstruction &
Development 1.875% 10/27/26 8,686 8,915

3 International Bank for Reconstruction &
Development 2.500% 11/22/27 23,739 25,139

International Bank for Reconstruction &
Development 0.750% 11/24/27 59,752 57402

3 International Bank for Reconstruction &
Development 1.375% 4/20/28 35,050 34,91

International Bank for Reconstruction &
Development 1.125% 9/13/28 31,750 31,015

3 International Bank for Reconstruction &
Development 1.750% 10/23/29 16,200 16,452

International Bank for Reconstruction &
Development 0.875% 5/14/30 26,075 24,720

International Bank for Reconstruction &
Development 0.750% 8/26/30 51,950 48,674

International Bank for Reconstruction &
Development 1.250% 2/10/31 56,5675 55,054

International Bank for Reconstruction &
Development 1.625% 1/3/31 101,160 101,208

3 International Bank for Reconstruction &
Development 4.750% 2/15/35 10,578 14,060
3 International Finance Corp. 2.875% 7/31/23 25,350 26,222
3 International Finance Corp. 1.375% 10/16/24 22,355 22,601
3 International Finance Corp. 0.375% 7/16/25 6,250 6,085
3 International Finance Corp. 2.125% 4/7/26 24,600 25,504
International Finance Corp. 0.750% 8/27/30 9,875 9,231
10 Japan Bank for International Cooperation 2.500% 6/1/22 9,625 9,609
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Coupon Date ($000) ($000)

310 Japan Bank for International Cooperation 1.625% 10/17/22 11,250 11,348
10 Japan Bank for International Cooperation 1.750% 1/23/23 25,750 26,058
10 Japan Bank for International Cooperation 0.625% 5/22/23 29,500 29,483
10 Japan Bank for International Cooperation 3.250% 7/20/23 5,000 5,190
310 Japan Bank for International Cooperation 3.375% 7/31/23 1,650 1,717
10 Japan Bank for International Cooperation 0.375% 9/15/23 35,000 34,740
10 Japan Bank for International Cooperation 3.375% 10/31/23 21,650 22,648
310 Japan Bank for International Cooperation 0.500% 4/15/24 6,000 5,937
370  Japan Bank for International Cooperation 2.500% 5/23/24 23,500 24,333
370 Japan Bank for International Cooperation 3.000% 5/29/24 20,690 21,678
370 Japan Bank for International Cooperation 1.750% 10/17/24 13,000 13,233
310 Japan Bank for International Cooperation 2.125% 2/10/25 38,109 39,199
10 Japan Bank for International Cooperation 0.625% 7/15/25 33,500 32,739
370  Japan Bank for International Cooperation 2.750% 1/21/26 10,657 11,237
370 Japan Bank for International Cooperation 2.375% 4/20/26 2,310 2,402
370 Japan Bank for International Cooperation 2.250% 11/4/26 31,650 32,748
10 Japan Bank for International Cooperation 2.875% 6/1/27 33,231 35,448
10 Japan Bank for International Cooperation 2.875% 7/21/27 9,250 9,870
10 Japan Bank for International Cooperation 2.750% 11/16/27 30,920 32,850
10 Japan Bank for International Cooperation 3.250% 7/20/28 14,144 15,583
10 Japan Bank for International Cooperation 3.500% 10/31/28 20,805 23,297
10 Japan Bank for International Cooperation 2.000% 10/17/29 11,600 11,841
10 Japan Bank for International Cooperation 1.250% 1/21/31 16,025 15,382
10 Japan Bank for International Cooperation 1.875% 4/15/31 15,150 15,308
10 Japan International Cooperation Agency 2.750% 4/27/27 11,560 12,253
10 Japan International Cooperation Agency 3.375% 6/12/28 5,250 5,804
10 Japan International Cooperation Agency 1.000% 7/22/30 5,800 5,485
10 Japan International Cooperation Agency 1.750% 4/28/31 3,200 3,206
o  KFW 2.125% 117/23 49,100 49,930

9 KFW 1.625% 2/15/23 60,215 60,957

9 KFW 0.250% 4/25/23 55,321 55,097

9 KFW 0.250% 10/19/23 97575 96,767

9 KFW 2.625% 2/28/24 24,785 25,751

9 KFW 0.250% 3/8/24 54,925 54,266

°  KFW 1.375% 8/5/24 35,655 36,066

9 KFW 0.500% 9/20/24 66,105 65,300

9 KFW 2.500% 11/20/24 63,136 65,827

9 KFW 2.000% 5/2/26 21,052 21,671

9 KFW 0.375% 7/18/25 99,335 96,717

9 KFW 0.625% 1/22/26 88,925 86,747

9 KFW 1.000% 10/1/26 51,610 50,894

9 KFW 2.875% 4/3/28 21,500 23,341

9 KFW 1.750% 9/14/29 17,463 17745

9 KFW 0.750% 9/30/30 30,625 28,631

9 KFW 0.000% 4/18/36 20,447 15,793

9 KFW 0.000% 6/29/37 38,600 29,192
Korea Development Bank 3.375% 3/12/23 38,500 39,654

Korea Development Bank 2.750% 3/19/23 9,600 9,823

Korea Development Bank 3.750% 1/22/24 23,490 24,824

Korea Development Bank 3.250% 2/19/24 3,100 3,249

Korea Development Bank 2.125% 10/1/24 6,100 6,280

Korea Development Bank 0.750% 1/25/25 10,165 10,017

Korea Development Bank 3.375% 9/16/25 820 880

Korea Development Bank 2.000% 9/12/26 2,000 2,047

Korea Development Bank 1.375% 4/25/27 8,275 8,162
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Maturity Amount Value
Coupon Date ($000) ($000)

Korea Development Bank 1.625% 1/19/31 13,900 13,621
Korea Development Bank 2.000% 10/25/31 5,175 5,181

9 Landwirtschaftliche Rentenbank 3.125% 11/14/23 14,850 15,494
9 Landwirtschaftliche Rentenbank 2.000% 1/13/25 38,872 39,958
3.9  Landwirtschaftliche Rentenbank 0.500% 5/27/25 13,190 12,908
9  Landwirtschaftliche Rentenbank 2.375% 6/10/25 25,475 26,519
9  Landwirtschaftliche Rentenbank 0.875% 3/30/26 18,000 17,701
3.9  Landwirtschaftliche Rentenbank 1.750% 7/27/26 18,175 18,518
39  Landwirtschaftliche Rentenbank 2.500% 11/15/27 14,574 15,407
9 Landwirtschaftliche Rentenbank 0.875% 9/3/30 26,525 25,015
Nordic Investment Bank 0.375% 5/19/23 23,075 23,000
Nordic Investment Bank 2.875% 7/19/23 13,700 14,161
Nordic Investment Bank 2.250% 5/21/24 12,160 12,552
Nordic Investment Bank 0.375% 9/20/24 5,600 5,416
Nordic Investment Bank 0.375% 9/11/25 28,000 27193

3 Nordic Investment Bank 0.500% 1/21/26 19,000 18,461
North American Development Bank 2.400% 10/26/22 1,658 1,674

311 Qesterreichische Kontrollbank AG 2.875% 3/13/23 14,645 15,040
m Oesterreichische Kontrollbank AG 3.125% 11/7/23 12,196 12,718
m Oesterreichische Kontrollbank AG 1.500% 2/12/25 14,900 15,087
m Oesterreichische Kontrollbank AG 0.375% 9/17/25 33,775 32,738
Al Oesterreichische Kontrollbank AG 0.500% 2/2/26 24,000 23,281
3 Oriental Republic of Uruguay 4.500% 8/14/24 11,345 12,01
3 Oriental Republic of Uruguay 4.375% 10/27/27 27244 30,612
3 Oriental Republic of Uruguay 4.375% 1/23/31 23,019 26,519
3 Oriental Republic of Uruguay 7625% 3/21/36 7,961 12,014
3 Oriental Republic of Uruguay 4.125% 11/20/45 13,675 16,085
3 Oriental Republic of Uruguay 5.100% 6/18/50 51,311 68,023
3 Oriental Republic of Uruguay 4.975% 4/20/55 39,750 52,172
312 Petroleos Mexicanos 2.290% 2/15/24 594 593
12 Petroleos Mexicanos 2.378% 4/15/25 989 978
Province of Alberta 3.350% 11/1/23 30,445 31,830
Province of Alberta 2.950% 1/23/24 14,535 15,145
Province of Alberta 1.875% 11/13/24 27635 28,236
Province of Alberta 1.000% 5/20/25 19,320 19,170
Province of Alberta 3.300% 3/15/28 19,825 21,716
Province of Alberta 1.300% 7/22/30 42,020 40,078

3 Province of British Columbia 1.750% 9/27/24 17,750 18,102
3 Province of British Columbia 6.500% 1/15/26 266 317
Province of British Columbia 2.250% 6/2/26 8,469 8,798
Province of British Columbia 0.900% 7/20/26 18,365 17,985
Province of British Columbia 1.300% 1/29/31 15,940 15,348

3 Province of Manitoba 2.600% 4/16/24 19,500 20,227
Province of Manitoba 3.050% 5/14/24 2,150 2,253
Province of Manitoba 2.125% 6/22/26 4,760 4,91

3 Province of Manitoba 1.500% 10/25/28 10,000 9,875
Province of New Brunswick 3.625% 2/24/28 7025 7863
Province of Ontario 1.750% 1/24/23 16,630 16,835
Province of Ontario 3.400% 10/17/23 52,770 55,193
Province of Ontario 3.050% 1/29/24 13,415 14,015
Province of Ontario 3.200% 5/16/24 6,950 731
Province of Ontario 2.500% 4/27/26 21,030 21,997
Province of Ontario 2.300% 6/15/26 42,600 44,203
Province of Ontario 2.000% 10/2/29 32,910 33,465
Province of Ontario 1.125% 10/7/30 22,210 20,998

— 195 —



Face Market
Maturity Amount Value
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Province of Ontario 1.600% 2/25/31 44,570 43,629
Province of Ontario 1.800% 10/14/31 39,000 38,657
Province of Quebec 2.625% 2/13/23 33,300 34,035
3 Province of Quebec 7500% 7/15/23 300 330
3 Province of Quebec 7125% 2/9/24 11,047 12,446
3 Province of Quebec 2.500% 4/9/24 2,500 2,589
3 Province of Quebec 2.875% 10/16/24 19,388 20,364
3 Province of Quebec 1.500% 2/11/25 15,222 15,390
Province of Quebec 0.600% 7/23/25 32,600 31,885
Province of Quebec 2.500% 4/20/26 24,800 25,987
Province of Quebec 2.750% 4/12/27 46,215 49,122
3 Province of Quebec 7500% 9/15/29 17,495 24,463
Province of Quebec 1.350% 5/28/30 19,400 18,825
Province of Quebec 1.900% 4/21/31 91,925 92,629
Republic of Chile 2.250% 10/30/22 2,485 2,515
Republic of Chile 3.125% 3/27/25 7020 7354
Republic of Chile 3.125% 1/21/26 11,718 12,333
3 Republic of Chile 3.240% 2/6/28 27627 29,104
3 Republic of Chile 2.450% 1/31/31 31,580 31,364
3 Republic of Chile 2.550% 7/27/33 45,100 43,893
3 Republic of Chile 3.100% 5/7/41 31,735 31,098
Republic of Chile 3.625% 10/30/42 3,050 3,226
Republic of Chile 3.860% 6/21/47 11,530 12,786
3 Republic of Chile 3.500% 1/25/50 28,716 29,854
3 Republic of Chile 3.100% 1/22/61 28,957 26,924
3 Republic of Chile 3.250% 9/21/71 14,575 13,477
Republic of Finland 6.950% 2/15/26 2,645 3,193
Republic of Hungary 5.375% 2/21/23 25,910 27221
Republic of Hungary 5.750% 11/22/23 8,436 9,156
Republic of Hungary 5.375% 3/25/24 29,971 32,584
Republic of Hungary 7625% 3/29/41 17705 28,971
Republic of Indonesia 2.950% 1/11/23 9,225 9,420
Republic of Indonesia 4.450% 2/11/24 10,325 11,036
Republic of Indonesia 3.500% 1/11/28 18,650 20,118
Republic of Indonesia 4.100% 4/24/28 18,859 21,021
Republic of Indonesia 4.750% 2/11/29 21,486 25,002
Republic of Indonesia 3.400% 9/18/29 7500 8,100
Republic of Indonesia 2.850% 2/14/30 7580 7907
Republic of Indonesia 3.850% 10/15/30 19,512 21,937
Republic of Indonesia 1.850% 3/12/31 18,090 17624
3 Republic of Indonesia 2.150% 7/28/31 2,540 2,523
3.7 Republic of Indonesia 4.750% 7/18/47 6,315 7666
Republic of Indonesia 4.350% 1/11/48 39,270 45,181
Republic of Indonesia 5.350% 2/11/49 17675 23,213
Republic of Indonesia 3.700% 10/30/49 10,120 10,721
Republic of Indonesia 3.500% 2/14/50 5,445 5,646
Republic of Indonesia 4.200% 10/15/50 21,527 24,684
Republic of Indonesia 3.050% 3/12/51 13,830 13,670
3 Republic of Indonesia 3.200% 9/23/61 450 433
Republic of Indonesia 4.450% 4/15/70 16,215 19,222
Republic of Indonesia 3.350% 3/12/71 8,100 7874
Republic of Italy 6.875% 9/27/23 38,324 42,095
Republic of Italy 0.875% 5/6/24 23,090 22,838
Republic of Italy 2.375% 10/17/24 33,850 34,684
Republic of Italy 1.250% 2/17/26 34,650 33,766
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Republic of Italy 2.875% 10/17/29 20,500 20,957
Republic of Italy 5.375% 6/15/33 30,175 37344
Republic of Italy 4.000% 10/17/49 30,520 33,647
Republic of Italy 3.875% 5/6/51 37120 39,719
Republic of Korea 3.875% 9/11/23 4,205 4,420
Republic of Korea 5.625% 11/3/25 2,625 2,925
Republic of Korea 2.750% 1/19/27 54,327 57481
Republic of Korea 3.500% 9/20/28 450 503
Republic of Korea 1.000% 9/16/30 9,920 9,390
Republic of Korea 1.750% 10/15/31 8,175 8,200
Republic of Korea 4.125% 6/10/44 7017 9,160
Republic of Korea 3.875% 9/20/48 6,738 8,736

3 Republic of Panama 4.000% 9/22/24 18,484 19,640
3 Republic of Panama 3.750% 3/16/25 24,783 26,261
Republic of Panama 7125% 1/29/26 14,719 17,663
Republic of Panama 8.875% 9/30/27 9,807 13,191

3 Republic of Panama 3.875% 3/17/28 21,675 23,41
Republic of Panama 9.375% 4/1/29 12,645 18,123

3 Republic of Panama 3.160% 1/23/30 9,915 10,287
3 Republic of Panama 2.252% 9/29/32 15,720 14,948
3 Republic of Panama 6.700% 1/26/36 28,811 38,580
3 Republic of Panama 4.500% 5/15/47 15,855 17518
3 Republic of Panama 4.500% 4/16/50 44,958 49,556
3 Republic of Panama 4.300% 4/29/53 21,225 22,842
3 Republic of Panama 4.500% 4/1/56 41,448 45,654
3 Republic of Panama 3.870% 7/23/60 28,840 28,844
Republic of Peru 7350% 7/21/25 7239 8,624

3 Republic of Peru 2.392% 1/23/26 11,413 11,5685
Republic of Peru 4.125% 8/25/27 1,699 1,866
Republic of Peru 2.844% 6/20/30 8,180 8,304

3 Republic of Peru 2.783% 1/23/31 52,062 51,836
3 Republic of Peru 1.862% 12/1/32 26,939 24,601
Republic of Peru 8.750% 11/21/33 36,024 56,028

3 Republic of Peru 3.000% 1/15/34 26,790 26,725
3 Republic of Peru 6.550% 3/14/37 16,341 22,268
3 Republic of Peru 3.300% 3/11/41 18,392 18,444
Republic of Peru 5.625% 11/18/50 31,393 44,140

3 Republic of Peru 3.550% 3/10/51 7065 7357
3 Republic of Peru 2.780% 12/1/60 20,708 18,210
3 Republic of Peru 3.600% 1/15/72 18,950 18,518
3 Republic of Peru 3.230% 7/28/21 19,500 16,810
Republic of Poland 5.000% 3/23/22 2,891 2,921
Republic of Poland 3.000% 3/17/23 23,085 23,716
Republic of Poland 4.000% 1/22/24 23,399 24,786
Republic of Poland 3.250% 4/6/26 26,135 28,034
Republic of the Philippines 4.200% 1/21/24 1,985 2,114
Republic of the Philippines 9.500% 10/21/24 1,150 1,413
Republic of the Philippines 10.625% 3/16/25 20,691 26,947
Republic of the Philippines 5.500% 3/30/26 25,865 30,150
Republic of the Philippines 3.000% 2/1/28 16,700 17909
Republic of the Philippines 3.750% 1/14/29 23,380 26,299
Republic of the Philippines 9.500% 2/2/30 21,578 33,532
Republic of the Philippines 2.457% 5/5/30 12,200 12,578
Republic of the Philippines 7.750% 114/31 29,120 42,396
Republic of the Philippines 1.648% 6/10/31 8,038 7771
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Republic of the Philippines 1.950% 1/6/32 11,250 11,056
Republic of the Philippines 6.375% 1/15/32 10,780 14,428
Republic of the Philippines 6.375% 10/23/34 39,766 55,316
Republic of the Philippines 5.000% 1/13/37 3,325 4,136
Republic of the Philippines 3.950% 1/20/40 49,693 55,636
Republic of the Philippines 3.700% 3/1/41 18,962 20,734
Republic of the Philippines 3.700% 2/2/42 24,830 27153
Republic of the Philippines 2.950% 5/5/45 29,639 29,289
Republic of the Philippines 2.650% 12/10/45 9,274 8,804
Republic of the Philippines 3.200% 7/6/46 29,125 29,692
State of Israel 3.150% 6/30/23 11,780 12,190
State of Israel 2.875% 3/16/26 27,420 29,005
State of Israel 3.250% 1/17/28 8,300 8,995
State of Israel 2.500% 1/15/30 2,792 2,908
State of Israel 2.750% 7/3/30 21,067 22,394
State of Israel 4.500% 1/30/43 17415 22,310
State of Israel 4.125% 1/17/48 14,525 17832
State of Israel 3.375% 1/15/50 30,444 32,976
State of Israel 3.875% 7/3/50 33,175 38,813
State of Israel 4.500% 4/3/20 18,493 23,670

3 Svensk Exportkredit AB 2.875% 3/14/23 18,145 18,634
3 Svensk Exportkredit AB 0.750% 4/6/23 8,427 8,439
3 Svensk Exportkredit AB 0.250% 9/29/23 16,150 16,003
Svensk Exportkredit AB 0.500% 11/10/23 18,200 18,094

3 Svensk Exportkredit AB 0.375% 3/11/24 9,000 8,904
3 Svensk Exportkredit AB 0.375% 7/30/24 9,100 8,960
Svensk Exportkredit AB 0.625% 10/7/24 19,000 18,793

3 Svensk Exportkredit AB 0.625% 5/14/25 26,050 25,679
Svensk Exportkredit AB 0.500% 8/26/25 35,425 34,531

3 Svensk Exportkredit AB 0.000% 5/11/37 200 133
United Mexican States 4.000% 10/2/23 1,841 1,939
United Mexican States 3.600% 1/30/25 41,067 43,590

3 United Mexican States 3.900% 4/27/25 15,653 16,777
United Mexican States 4.125% 1/21/26 32,785 35,999
United Mexican States 4.150% 3/28/27 47140 52,106
United Mexican States 3.750% 1/11/28 30,740 33,077
United Mexican States 4.500% 4/22/29 38,400 42,772

3 United Mexican States 3.250% 4/16/30 21,625 22,130
3 United Mexican States 2.659% 5/24/31 24,340 23,731
3 United Mexican States 8.300% 8/15/31 3,680 5,356
3 United Mexican States 4.750% 4/27/32 58,5696 66,266
3 United Mexican States 7.500% 4/8/33 14,865 20,767
3 United Mexican States 6.750% 9/27/34 12,438 16,566
United Mexican States 6.050% 1/11/40 36,994 46,035

3 United Mexican States 4.280% 8/14/41 36,643 38,040
3 United Mexican States 4.750% 3/8/44 63,699 69,403
United Mexican States 5.550% 1/21/45 15,008 17970
United Mexican States 4.600% 1/23/46 33,654 35,887
United Mexican States 4.350% 1/15/47 32,890 34,140
United Mexican States 4.600% 2/10/48 38,028 40,573

3 United Mexican States 4.500% 1/31/50 44,467 47207
3 United Mexican States 5.000% 4/27/51 5,630 6,417
3 United Mexican States 3.771% 5/24/61 72,687 66,953
3 United Mexican States 5.750% 10/12/10 46,944 54,097
Total Sovereign Bonds (Cost $11,439,082) 11,675,923
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Taxable Municipal Bonds (0.7%)
Alabama Economic Settlement Authority BP
Settlement Revenue 3.163% 9/15/25 2,420 2,632
Alabama Federal AID Highway Finance
Authority Special Obligation Revenue 2.650% 9/1/37 4,750 4,798
Alameda County CA Joint Powers Authority
Lease Revenue 7.046% 12/1/44 2,050 3,373
American Municipal Power Ohio Inc.
Revenue (Hydroelectric Projects) 6.449% 2/15/44 4,895 7303
American Municipal Power Ohio Inc.
Revenue (Prairie State Energy Campus
Projects) 7834 % 2/15/41 2,300 3,803
American Municipal Power Ohio Inc.
Revenue (Prairie State Energy Campus
Projects) 6.053% 2/15/43 1,000 1,485
American Municipal Power Ohio Inc.
Revenue (Prairie State Energy Campus
Projects) 5.939% 2/15/47 8,475 12,857
American Municipal Power Ohio Inc.
Revenue (Prairie State Energy Campus
Projects) 6.270% 2/15/50 2,160 3,087
American Municipal Power Ohio Inc.
Revenue (Prairie State Energy Campus
Projects) 7499% 2/15/50 1,550 2,547
American Municipal Power Ohio Inc.
Revenue (Prairie State Energy Campus
Projects) 8.084% 2/15/50 9,415 17,834
Bay Area Toll Authority California Toll Bridge
Revenue (San Francisco Bay Area) 2.574% 4/1/31 4,000 4,121
Bay Area Toll Authority California Toll Bridge
Revenue (San Francisco Bay Area) 6.918% 4/1/40 4,075 6,091
Bay Area Toll Authority California Toll Bridge
Revenue (San Francisco Bay Area) 6.263% 4/1/49 18,010 28,783
Bay Area Toll Authority California Toll Bridge
Revenue (San Francisco Bay Area) 7.043% 4/1/50 6,275 10,976
Bay Area Toll Authority California Toll Bridge
Revenue (San Francisco Bay Area) 6.907 % 10/1/50 10,390 18,323
Bay Area Toll Authority California Toll Bridge
Revenue (San Francisco Bay Area) 3.126% 4/1/55 6,725 6,743
California GO 3.375% 4/1/25 5,450 5,848
California GO 2.650% 4/1/26 5,000 5,292
California GO 1.700% 2/1/28 5,150 5,153
California GO 3.500% 4/1/28 7,635 8,444
California GO 3.060% 4/1/29 600 649
California GO 2.500% 10/1/29 9,035 9,452
California GO 1.750% 11/1/30 5,000 4,923
California GO 4.500% 4/1/33 11,5690 13,444
California GO 7500% 4/1/34 32,805 50,202
California GO 4.600% 4/1/38 17,500 20,145
California GO 7.550% 4/1/39 41,470 69,207
California GO 7.300% 10/1/39 6,946 10,897
California GO 7.350% 1/1/39 29,675 46,835
California GO 7625% 3/1/40 15,125 25,051
California GO 7.600% 11/1/40 15,755 27159
California State University Systemwide
Revenue 3.899% Mn/1/47 3,220 3,706
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Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
California State University Systemwide
Revenue 2.897% 11/1/51 1,850 1,862
California State University Systemwide
Revenue 2.975% 11/1/51 10,905 11,123
California State University Systemwide
Revenue 2.719% 11/1/52 4,300 4,337
California State University Systemwide
Revenue 2.939% 1/1/52 6,000 6,013
Central Puget Sound WA Regional Transit
Authority Sales & Use Tax Revenue 5.491% 11/1/39 1,410 1,934
Charlotte-Mecklenburg NC Hospital
Authority Health Care System Revenue 3.204% 1/15/51 5,000 5,438
Chicago IL GO 7.045% 1/1/29 2,580 2,962
Chicago IL Metropolitan Water Reclamation
District GO 5.720% 12/1/38 7,505 10,337
Chicago IL O'Hare International Airport
Revenue 6.395% 1/1/40 1,745 2,627
Chicago IL O'Hare International Airport
Revenue 4.472% 1/1/49 4,375 5,757
Chicago IL O'Hare International Airport
Revenue 4.572% 1/1/54 9,095 12,456
Chicago IL Transit Authority Sales & Transfer
Tax Receipts Revenue 6.899% 12/1/40 7135 10,049
Clark County NV Airport System Revenue 6.820% 7/1/45 3,745 5,879
Commonwealth Financing Authority
Pennsylvania Revenue 3.864% 6/1/38 8,870 10,046
Commonwealth Financing Authority
Pennsylvania Revenue 3.807% 6/1/41 5,735 6,580
Connecticut GO 5.090% 10/1/30 8,770 10,143
Connecticut GO 5.850% 3/15/32 6,410 8,329
Cook County IL GO 6.229% 11/15/34 4,650 6,318
Dallas County TX Hospital District Revenue 5.621% 8/15/44 2,100 2,948
Dallas TX Area Rapid Transit Revenue 5.999% 12/1/44 2,065 3,072
Dallas TX Area Rapid Transit Revenue 5.022% 12/1/48 4,000 5,601
Dallas TX Convention Center Hotel
Development Corp Hotel Revenue 7.088% 1/1/42 4,490 6,336
13 Dallas TX Independent School District GO 6.450% 2/15/35 3,750 4,013
Dallas-Fort Worth TX International Airport
Revenue 2.994% 11/1/38 15,350 16,028
Dallas-Fort Worth TX International Airport
Revenue 3.144% 11/1/45 4,500 4,762
Dallas-Fort Worth TX International Airport
Revenue 2.843% 11/1/46 3,600 3,619
District of Columbia Income Tax Revenue
(Federally Taxable-Build America Bonds) 5.591% 12/1/34 5,675 7136
District of Columbia Water & Sewer
Authority Public Utility Revenue 4.814% 10/114 4,650 6,987
East Bay CA Municipal Utility District Water
System Revenue 5.874% 6/1/40 4,720 6,755
Energy Northwest Washington Electric
Revenue (Columbia Generating Station) 2.814% 711124 70 72
Florida State Board of Administration
Finance Corp. Revenue 1.258% 7/1/25 20,500 20,400
Florida State Board of Administration
Finance Corp. Revenue 1.705% 71127 13,800 13,766
Florida State Board of Administration
Finance Corp. Revenue 2.154% 7/1/30 16,985 16,945
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Foothill-Eastern Transportation Corridor
Agency CAToll Road Revenue 4.094% 1/15/49 4,850 5,213
Georgia Municipal Electric Power Authority
Revenue 6.637% 4/1/57 12,850 19,563
Georgia Municipal Electric Power Authority
Revenue 6.655% 4/1/57 6,532 10,105
Georgia Municipal Electric Power Authority
Revenue 7.055% 4/1/57 3,608 5,354
Georgia Water & Wastewater Revenue 2.257% 11/1/35 2,400 2,397
Golden State Tobacco Securitization Corp.
California Revenue 2.746% 6/1/34 3,550 3,571
Golden State Tobacco Securitization Corp.
California Revenue 3.487% 6/1/36 3,000 3,038
Golden State Tobacco Securitization Corp.
California Revenue 3.115% 6/1/38 5,700 5,749
Golden State Tobacco Securitization Corp.
California Revenue 3.714% 6/1/41 4,700 4,705
Golden State Tobacco Securitization Corp.
California Revenue 3.293% 6/1/42 4,700 4,782
Golden State Tobacco Securitization Corp.
California Revenue 3.000% 6/1/46 7075 7247
Golden State Tobacco Securitization Corp.
California Revenue 3.8560% 6/1/50 5,200 5,289
Golden State Tobacco Securitization Corp.
California Revenue 4.214% 6/1/50 8,625 8,625
Grand Parkway Transportation Corp. Texas
System Toll Revenue 3.236% 10/1/52 27,320 27,642
Great Lakes MI Water Authority Water
Supply System Revenue 3.473% 71/41 1,000 1,058
Great Lakes Michigan Water Authority
Sewage Disposal System Revenue 3.056% 7/1/39 4,100 4,326
Houston TX GO 6.290% 3/1/32 13,265 16,733
Houston TX GO 3.961% 3/1/47 1,330 1,605
|daho Energy Resources Authority
Transmission Facilities Revenue (Bonneville
Cooperation Project No.2) 2.861% 9/1/46 2,400 2,433
lllinois GO 4.950% 6/1/23 6,262 6,502
lllinois GO 5.100% 6/1/33 85,134 98,405
lllinois GO 6.630% 2/1/35 2,930 3,580
lllinois Toll Highway Authority Revenue 6.184% 1/1/34 4,980 6,791
Indiana Finance Authority Revenue (Ohio
River Bridges East End Crossing Project) 3.051% 1/1/51 5,225 5,371
Jobs Ohio Beverage System Statewide
Liquor Profits Revenue 3.985% 1/1/29 6,300 6,972
Jobs Ohio Beverage System Statewide
Liquor Profits Revenue 4.532% 1/1/35 7980 9,660
Jobs Ohio Beverage System Statewide
Liquor Profits Revenue 2.833% 1/1/38 4,165 4,294
Kansas Department of Transportation
Highway Revenue 4.596% 9/1/35 1,925 2,346
Kansas Development Finance Authority
Revenue 4.927% 4/15/45 900 1,172
14 Kansas Development Finance Authority
Revenue 2.774% 5/1/51 4,750 4,715
15 Kansas Development Finance Authority
Revenue (Employees Retirement System) 5.501% 5/1/34 4,300 5,297
Los Angeles CA Community College District
GO 1.606% 8/1/28 9,595 9,555
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Los Angeles CA Community College District

GO 1.806% 8/1/30 8,300 8,238
Los Angeles CA Community College District

GO 2.106% 8/1/32 13,140 12,876
Los Angeles CA Community College District

GO 6.750% 8/1/49 3,025 5,199
Los Angeles CA Department of Water &

Power Revenue 5.716% 7/1/39 3,925 5,642
Los Angeles CA Department of Water &

Power Revenue 6.574% 7/1/45 2,700 4,381
Los Angeles CA Department of Water &

Power Revenue 6.603% 7/1/50 5,060 8,591
Los Angeles CA Unified School District GO 5.755% 7/1/29 2,075 2,503
Los Angeles CA Unified School District GO 5.750% 7/1/34 14,640 19,056
Los Angeles CA Unified School District GO 6.758% 7/1/34 17485 24,351
Los Angeles County CA Metropolitan

Transportation Authority Sales Tax Revenue 5.735% 6/1/39 8,110 10,692
Los Angeles County CA Public Works

Financing Authority Lease Revenue 7618% 8/1/40 2,200 3,632
Maryland Health & Higher Educational

Facilities Authority Revenue 3.052% 7/1/40 3,900 4,058
Maryland Health & Higher Educational

Facilities Authority Revenue 3.197% 7/1/50 3,900 4,068
Maryland Transportation Authority Facilities

Projects Revenue 5.888% 7/1/43 2,330 3,315
Massachusetts GO 4.500% 8/1/31 400 475
Massachusetts GO 5.456% 12/1/39 5,350 7,293
Massachusetts GO 2.514% 7/1/41 13,650 13,447
Massachusetts GO 2.813% 9/1/43 10,415 10,713
Massachusetts GO 2.900% 9/1/49 5,415 5,645
Massachusetts School Building Authority

Dedicated Sales Tax Revenue 1.753% 8/15/30 3,000 2,967
Massachusetts School Building Authority

Dedicated Sales Tax Revenue 5.715% 8/15/39 3,100 4,285
Massachusetts School Building Authority

Dedicated Sales Tax Revenue 3.395% 10/15/40 7605 7959
Massachusetts School Building Authority

Dedicated Sales Tax Revenue 2.950% 5/15/43 5,510 5,601
Massachusetts Transportation Fund Revenue  5.731% 6/1/40 4,275 5,863
Massachusetts Water Resources Authority

Revenue 2.823% 8/1/41 3,500 3,637
Metropolitan Government of Nashville &

Davidson County TN Convention Center

Authority Tourism Tax Revenue 6.731% 7/1/43 2,260 3,278
Metropolitan Washington DC/VA Airports

Authority Dulles Toll Road Revenue 7462 % 10/1/46 6,325 11,143
Miami-Dade County FL Aviation Revenue

(Miami International Airport) 4.280% 10/1/41 6,205 6,805
Miami-Dade County FL Water & Sewer

Revenue 3.490% 10/1/42 2,025 2,132
Michigan Finance Authority Revenue (Trinity

Health Credit Group) 3.084% 12/1/34 4,490 4,804
Michigan Finance Authority Revenue (Trinity

Health Credit Group) 3.384% 12/1/40 6,225 6,777
Michigan State Building Authority Revenue

Refunding Taxable BDS 2020 1 2.705% 10/15/40 6,300 6,118
Michigan State University Revenue 4.496% 8/15/48 2,600 2,984

— 202 —



b—%ILEHT

Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
Michigan Strategic Fund Limited Obligation
Revenue 3.225% 9/1/47 4,000 4,027
Mississippi GO 5.245% 1/1/34 1,375 1,739
Missouri Health & Educational Facilities
Authority Revenue (Washington University) ~ 3.229% 5/15/50 4,815 5,347
Missouri Health & Educational Facilities
Authority Revenue (Washington University) ~ 3.652% 8/15/57 5,750 7,043
16 New Jersey Economic Development
Authority Revenue (State Pension Funding) 7425% 2/15/29 15,550 19,544
New Jersey Transportation Trust Fund
Authority Transportation System Revenue 5.754% 12/15/28 12,050 14,096
New Jersey Transportation Trust Fund
Authority Transportation System Revenue 4.081% 6/15/39 5,035 5,582
New Jersey Transportation Trust Fund
Authority Transportation System Revenue 6.561% 12/15/40 8,105 11,918
New Jersey Transportation Trust Fund
Authority Transportation System Revenue 4.131% 6/15/42 5,410 6,058
New Jersey Turnpike Authority Revenue 7414% 1/1/40 18,650 30,021
New Jersey Turnpike Authority Revenue 7102% 1/1/41 24,238 38,027
New York City NY GO 5.517% 10/1/37 9,550 12,720
New York City NY GO 6.271% 12/1/37 3,200 4,543
New York City NY Municipal Water Finance
Authority Water & Sewer System Revenue 5.750% 6/15/41 1,435 2,102
New York City NY Municipal Water Finance
Authority Water & Sewer System Revenue 5.724% 6/15/42 395 582
New York City NY Municipal Water Finance
Authority Water & Sewer System Revenue 5.952% 6/15/42 2,900 4,356
New York City NY Municipal Water Finance
Authority Water & Sewer System Revenue 6.011% 6/15/42 1,050 1,583
New York City NY Municipal Water Finance
Authority Water & Sewer System Revenue 5.440% 6/15/43 4,675 6,751
New York City NY Municipal Water Finance
Authority Water & Sewer System Revenue 5.882% 6/15/44 19,200 29,308
New York City NY Transitional Finance
Authority Future Tax Revenue 5.767% 8/1/36 4,675 5,861
New York City NY Transitional Finance
Authority Future Tax Revenue 5.508% 8/1/37 8,550 11,239
New York Metropolitan Transportation
Authority Revenue (Build America Bonds) 5.871% 11/15/39 1,950 2,523
New York Metropolitan Transportation
Authority Revenue (Build America Bonds) 6.668% 11/15/39 1,935 2,748
New York Metropolitan Transportation
Authority Revenue (Build America Bonds) 6.814% 11/15/40 720 1,025
New York Metropolitan Transportation
Authority Revenue (Climate Bond Certified) 5.175% 11/15/49 10,675 14,613
New York Metropolitan Transportation
Authority Revenue (Dedicated Tax Fund) 7336% 11/15/39 20,105 32,191
New York State Dormitory Authority
Revenue 3.142% 7/1/43 11,425 11,798
New York State Dormitory Authority
Revenue (Personal Income Tax) 2.202% 3/15/34 8,600 8,483
New York State Dormitory Authority
Revenue (Personal Income Tax) 3.110% 2/15/39 2,650 2,814
New York State Dormitory Authority
Revenue (Personal Income Tax) 5.628% 3/15/39 2,170 2,801
New York State Dormitory Authority
Revenue (Personal Income Tax) 5.600% 3/15/40 865 1,163
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Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
New York State Dormitory Authority
Revenue (Personal Income Tax) 3.190% 2/15/43 9,795 10,333
New York State Thruway Authority General
Revenue 2.900% 1/1/35 5,015 5,234
New York State Thruway Authority General
Revenue 3.500% 1/1/42 2,000 2,081
New York State Urban Development Corp.
Revenue (Personal Income Tax) 3.900% 3/15/33 4,000 4,395
New York State Urban Development Corp.
Revenue (Personal Income Tax) 5.770% 3/15/39 5,775 7115
North Texas Tollway Authority System
Revenue 3.011% 1/1/43 1,950 1,995
North Texas Tollway Authority System
Revenue 6.718% 1/1/49 10,855 18,341
Ohio State University General Receipts
Revenue 4.910% 6/1/40 9,285 12,649
Ohio State University General Receipts
Revenue 3.798% 12/1/46 5,285 6,364
Ohio State University General Receipts
Revenue 4.800% 6/1/11 3,860 5,837
Ohio Turnpike Commission Revenue 3.216% 2/15/48 8,675 8,841
Ohio Water Development Authority Water
Pollution Control Loan Fund Revenue 4.879% 12/1/34 2,550 3,009
Oregon Department of Transportation
Highway User Tax Revenue 5.834% 11/15/34 6,040 8,232
Oregon GO 5.892% 6/1/27 5,230 6,126
14 Oregon GO 3.424% 3/1/60 7680 7986
15 Oregon School Boards Association GO 5.528% 6/30/28 1,200 1,372
16 QOregon School Boards Association GO 5.680% 6/30/28 1,575 1,858
Pennsylvania State University 2.790% 9/1/43 7400 7472
Pennsylvania State University 2.840% 9/1/50 5,415 5,386
Pennsylvania Turnpike Commission Revenue 5511 % 12/1/45 4,390 6,237
Philadelphia PA Water & Wastewater
Revenue 2.926% 7/1/45 3,800 3,832
Port Authority of New York & New Jersey
Revenue 6.040% 12/1/29 2,560 3,321
Port Authority of New York & New Jersey
Revenue 5.647% 11/1/40 23,560 32,985
Port Authority of New York & New Jersey
Revenue 5.647% 11/1/40 12,025 16,835
Port Authority of New York & New Jersey
Revenue 4.960% 8/1/46 6,300 8,569
Port Authority of New York & New Jersey
Revenue 5.310% 8/1/46 4,625 5,062
Port Authority of New York & New Jersey
Revenue 4.031% 9/1/48 2,205 2,685
Port Authority of New York & New Jersey
Revenue 3.139% 2/15/51 12,100 12,034
Port Authority of New York & New Jersey
Revenue 4.926% 10/1/51 2,315 3,209
Port Authority of New York & New Jersey
Revenue 3.175% 7/15/60 5,350 5,307
Port Authority of New York & New Jersey
Revenue 4.458% 10/1/62 28,925 38,339
Port Authority of New York & New Jersey
Revenue 4.810% 10/15/65 5,400 7409
Port Authority of New York & New Jersey
Revenue 3.287% 8/1/69 5,400 5,669
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Face Market
Maturity Amount Value
Coupon Date ($000) ($000)
Port of Morrow OR Transmission Facilities
Revenue (Bonneville Cooperation Projects) 2.543% 9/1/40 5,225 5,097
Regional Transportation District of Colorado
Sales Tax Revenue 5.844% 11/1/50 3,500 5,385
Riverside County CA Pension Obligation
Bonds 3.818% 2/15/38 975 1,093
Rutgers State University New Jersey
Revenue 5.665% 5/1/40 3,275 4,419
Rutgers State University New Jersey
Revenue 3.270% 5/1/43 1,325 1,400
Rutgers State University New Jersey
Revenue 3.915% 5/1/19 4,815 5,719
Sales Tax Securitization Corp. lllinois
Revenue 3.587% 1/1/43 8,700 9,436
Sales Tax Securitization Corp. lllinois
Revenue 3.820% 1/1/48 3,525 3,957
Sales Tax Securitization Corp. lllinois
Revenue 4.787% 1/1/48 1,795 2,287
Salt River Projects Arizona Agricultural
Improvement & Power District Revenue 4.839% 1/1/41 3,880 5,084
San Antonio TX Electric & Gas Systems
Revenue 5.985% 2/1/39 4,085 5,764
San Antonio TX Electric & Gas Systems
Revenue 5.808% 2/1/41 6,750 9,663
San Antonio TX Electric & Gas Systems
Revenue 4.427% 2/1/42 5,150 6,296
San Antonio TX Electric & Gas Systems
Revenue 2.905% 2/1/48 3,900 3,923
San Diego County CA Regional
Transportation Commission Sales Tax
Revenue 3.248% 4/1/48 1,225 1,246
San Diego County CA Regional
Transportation Commission Sales Tax
Revenue 5911 % 4/1/48 3,760 5,653
San Diego County CA Water Authority
Revenue 6.138% 5/1/49 11,670 175563
San Francisco CA City & County Public
Utilities Commission Water Revenue 3.303% 11/1/39 6,605 6,829
San Francisco CA City & County Public
Utilities Commission Water Revenue 2.825% 1/1/41 3,825 3,745
San Francisco CA City & County Public
Utilities Commission Water Revenue 6.950% 11/1/50 5,175 8,503
San Jose California Redevelopment Agency
Successor Agency Tax Allocation 3.375% 8/1/34 5,940 6,237
Santa Clara Valley CA Transportation
Authority Sales Tax Revenue 5.876% 4/1/32 8,775 10,5614
South Carolina Public Service Authority
Revenue 2.388% 12/1/23 2,300 2,364
South Carolina Public Service Authority
Revenue 6.454% 1/1/50 8,650 13,714
State Public School Building Authority PA
Revenue 5.000% 9/15/27 2,617 3,011
Texas GO 5.517% 4/1/39 17465 24,574
Texas GO 3.211% 4/1/44 6,000 6,265
Texas Private Activity Bond Surface
Transportation Corp. Revenue (NTE
Mobility Partners) 3.922% 12/31/49 12,735 14,247
Texas Transportation Commission GO 2.562% 4/1/42 11,375 11,279
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Face Market

Maturity Amount Value
Coupon Date ($000) ($000)
Texas Transportation Commission GO 2.472% 10/1/44 12,250 11,977
Texas Transportation Commission Revenue 5.178% 4/1/30 7485 8,986
Texas Transportation Commission Revenue 4.681% 4/1/40 2,850 3,683
Texas Transportation Commission State
Highway Revenue 4.000% 10/1/33 9,725 11,624
15 Tucson City AZ COP 2.856% 717147 4,300 4,300
University of California Regents Medical
Center Pooled Revenue 6.548% 5/15/48 13,925 21,547
University of California Regents Medical
Center Pooled Revenue 6.583% 5/15/49 2,575 3,966
University of California Regents Medical
Center Pooled Revenue 3.006% 5/15/50 7,295 7506
University of California Regents Medical
Center Pooled Revenue 3.256% 5/15/60 6,730 7242
University of California Regents Medical
Center Pooled Revenue 3.706% 5/15/20 3,600 3,976
University of California Revenue 0.883% 5/15/25 4,075 4,030
University of California Revenue 3.063% 7/1/25 12,062 12,825
University of California Revenue 1.316% 5/15/27 7575 7438
University of California Revenue 1.614% 5/15/30 10,355 10,047
University of California Revenue 4.601% 5/15/31 5,079 5,913
University of California Revenue 5.946% 5/15/45 13,025 18,428
University of California Revenue 3.071% 5/15/51 7300 7361
University of California Revenue 4.858% 5/15/12 17,190 25,285
University of California Revenue 4.767% 5/15/15 6,058 8,666
University of Michigan 2.437% 4/1/40 5,110 5,111
University of Michigan 2.562% 4/1/50 2,850 2,864
University of Nebraska Student Fee
Revenue 3.037% 10/1/49 5,355 5,784
University of Pittsburgh Pennsylvania of the
Commonwealth System of Higher
Education 3.555% 9/15/19 14,580 16,549
University of Texas Financing System
Revenue 4.794% 8/15/46 2,985 4,034
University of Texas Financing System
Revenue 3.354% 8/15/47 3,200 3,724
University of Texas Financing System
Revenue 2.439% 8/15/49 5,110 5,051
University of Texas Permanent University
Fund Revenue 3.376% 71147 5,800 6,663
University of Texas Permanent University
Fund Revenue 3.100% 7/1/49 5,715 5,924
University of Virginia Revenue 2.256% 9/1/50 19,425 18,384
University of Virginia Revenue 4.179% 9117 3,425 4,760
University of Virginia Revenue 3.227% 9/1/19 1,395 1,517
Utah GO 4.554% 71724 1,410 1,485
Utah GO 3.539% 7/1/25 8,971 9,377
Washington GO 5.140% 8/1/40 4,410 6,036
15 Wisconsin General Fund Annual
Appropriation Revenue 5.700% 5/1/26 1,050 1,181
Wisconsin General Fund Annual
Appropriation Revenue 3.154% 5/1/27 3,100 3,331
Wisconsin General Fund Annual
Appropriation Revenue 3.954% 5/1/36 17995 19,913
Total Taxable Municipal Bonds (Cost $2,002,767) 2,304,586
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Market
Value
Coupon Shares ($000)
Temporary Cash Investments (2.2%)
Money Market Fund (2.2%)
17 Vanguard Market Liquidity Fund
(Cost $6,983,512) 0.090% 69,850,067 6,984,309
Total Investments (101.7%) (Cost $312,532,167) 321,595,143
Other Assets and Liabilities—Net (-1.7%) (5,265,240)
Net Assets (100%) 316,329,903

Cost is in $000.
Securities with a value of $1,742,000 have been segregated as collateral for certain open To Be Announced (TBA) transactions
U.S. government-guaranteed.
The average or expected maturity is shorter than the final maturity shown because of the possibility of interim principal payments and
prepayments or the possibility of the issue being called
The issuer was placed under federal conservatorship in September 2008; since that time, its daily operations have been managed by
the Federal Housing Finance Agency and it receives capital from the U.S. Treasury, as needed to maintain a positive net worth, in
exchange for senior preferred stock.
Includes securities purchased on a when-issued or delayed-delivery basis for which the fund has not taken delivery as of December 31,
2021.
Variable-rate security; rate shown is effective rate at period end. Certain variable-rate securities are not based on a published
reference rate and spread but are determined by the issuer or agent based on current market conditions
Security exempt from registration under Rule 144A of the Securities Act of 1933. Such securities may be sold in transactions exempt
from registration, normally to qualified institutional buyers. At December 31, 2021, the aggregate value was $1,315,693,000,
representing 0.4% of net assets.
Guaranteed by the Government of Canada
Guaranteed by the Federal Republic of Germany.
10 Guaranteed by the Government of Japan.
11 Guaranteed by the Republic of Austria.
12 Guaranteed by the Government of Mexico
13 Scheduled principal and interest payments are guaranteed by Texas Permanent School Fund.
14 Scheduled principal and interest payments are guaranteed by Build America Mutual Assurance Co
15 Scheduled principal and interest payments are guaranteed by Assured Guaranty Municipal Corp.
16 Scheduled principal and interest payments are guaranteed by National Public Finance Guarantee Corp.
17 Affiliated money market fund available only to Vanguard funds and certain trusts and accounts managed by Vanguard. Rate shown is
the 7-day yield.
12M—12-month.
1YR—1-year.
6M—6-month
CMT—Constant Maturing Treasury Rate:
COP—=Certificate of Participation
GO—General Obligation Bond.
LIBOR—London Interbank Offered Rate.
REMICS—Real Estate Mortgage Investment Conduits.
UMBS—Uniform Mortgage-Backed Securities.
USD—U.S. dollar.
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For the Year Ended August 31, 2022

Investment Income
Unaffiliated interest iNCOME . . ... ... ettt e e et
Affiliated INterest INCOME . . . ... e e e ettt
Income distributions from affiliated funds . ...... ... ... . . . .
Affiliated securities lending iINCOME . . .. ... e e e
Unaffiliated securities lending income, net of borrowerrebates .............. ... ... .........

Total INVeStMENT INCOME . .. ..o e e e e e e e e e e ettt
Expenses

Investment advisory fees . .. ... .. e
(@3 Y=Y D7 0 Y= o = ==

Total EXPENSES . . .t e
Less fees waived:

LY AT 2= 17 Z=

N Bt EX P BN S ES o ottt ittt et e et e e e e e e e e e e

Net investment iNCome (10SS) . ... .. ittt e e e e e e e e et et e et e e e

Realized and Unrealized Gain (Loss)

Net realized gain (loss) from:
IV ST NS . . oo e e e
Investments in affiliates . ... ... ..
In-kind redemptions ... ... ... e
In-kind redemptions in affiliates . ... ... ... . e e,
Foreign CurrenCy transactioNs . . . ..o it e e et e e e e e e e e

Net realized gain (10SS) . .. ...ttt e e e e e e

Net change in unrealized appreciation (depreciation) on:
INVESIMENTS . . o e e e e e e
Investments in affiliates .. ....... .. . . . . . . e,
Foreign currency translations .. ... ... ... e

Net change in unrealized appreciation (depreciation) . . ... ... ..t
Net realized and unrealized gain (loss) on investments and foreign currency transactions .........

Net Increase (Decrease) in Net Assets Resulting from Operations . ............................
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Xtrackers USD
High Yield
Corporate Bond
ETF

$ 228,221,896
406,966
94,910
407,279
1,261,182

230,392,233

10,504,345
4,147

10,508,492

(2,638,477)

7,870,015

222,522,218

(31,975,873)
(20,008)
(150,215,836)
(465,558)

(182,677,275)

(599,849,890)
(3,102,759)
2

(602,952,647)

(785,629,922)

$(563,107,704)
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WA S84

August 31, 2022

Principal
Amount
CORPORATE BONDS — 98.5%
Basic Materials — 3.6%
Chemicals — 1.9%
Ashland LLC, 144A,
3.375%, 9/1/31
ASP Unifrax Holdings, Inc.

$ 1,763,000 $

144A,5.25%,9/30/28 .. .. ............. 3,117,000
144A,7.50%, 9/30/29(a) . ............. 1,567,000
Avient Corp.
144A,5.75%,5/15/26 . ... ............. 2,532,000
144A,7.125%,8/1/30 .. .. .ot 2,824,000
Axalta Coating Systems LLC, 144A,
3.375%, 2/15/29 (@) ......... ... 2,727,000
Chemours Co.
5.375%, 5/15/27 . ... ... 1,948,000
144A,5.75%,11/15/28 . ... ............ 3,117,000
144A, 4.625%, 11/15/29 . ............. 2,532,000
Consolidated Energy Finance SA
144A, 6.50%, 5/16/26 ... .............. 1,567,000
144A, 5.625%, 10/15/28 .............. 2,045,000
INEOS Quattro Finance 2 PLC, 144A,
3.375%, 1/15/26 .. .......... ... ... 1,959,000
Methanex Corp.
5.125%, 10/15/27 . ... ... ... ....... 2,727,000
5.25%, 12/15/29 . ....... ... .. ... 2,727,000
NOVA Chemicals Corp.
144A, 4.875%,6/1/24 .. ........... 4,091,000
144A, 5.00%, 5/1/25 1,948,000
144A, 5.25%, 6/1/27 4,091,000
144A, 4.25%,5/15/29(a) .............. 2,240,000
Olin Corp.
5.125%, 9/15/27 .. ... 1,948,000
5.625%,8/1/29 . ........ ... i, 2,607,000
5.00%, 2/1/30(a) ........... ... 2,008,000
Olympus Water US Holding Corp.
144A, 4.25%,10/1/28 ... .............. 3,175,000
144A,6.25%,10/1/29 .. ............... 1,669,000
SCIH Salt Holdings, Inc.
144A,4.875%,5/1/28 .. ............... 4,285,000
144A, 6.625%,5/1/29 . .. .............. 2,727,000
Tronox, Inc., 144A,
4.625%,3/15/29 .. ... 4,188,000
Valvoline, Inc.
144A,4.25%,2/15/30 ... ...l 2,331,000
144A, 3.625%, 6/15/31 2,086,000
WR Grace Holdings LLC
144A, 4.875%, 6/15/27 2,893,000
144A, 5.625%, 8/15/29 4,500,000
(Cost$81,242,391) . ......ooiiinnnnn.
Forest Products & Paper — 0.1%
Mercer International, Inc.,
5.125%, 2/1/29
(Cost $3,476,524) .. ... ... 3,397,000
Iron/Steel — 0.5%
Cleveland-Cliffs, Inc.
144A, 6.75%,3/15/26 . . .. ............. 3,229,000
5.875%, 6/1/27 . ... 2,162,000

Value

1,446,079

2,505,085
1,148,545

2,500,312
2,793,917

2,265,626

1,808,932
2,794,718
2,092,407

1,433,335
1,687,278

1,697,983

2,487,188
2,293,952

3,922,151
1,834,832
3,617,999
1,845,491

1,851,340
2,486,778
1,824,755

2,585,879
1,186,705

3,677,239
2,249,161

3,488,981

2,275,522
1,683,183

2,679,294
3,566,250

69,730,917

2,970,761

3,269,653
2,071,845

Iron/Steel (Continued)

Mineral Resources Ltd.
144A,8.125%,5/1/27 ... ..o
144A, 8.00%, 11/1/27 .
144A, 8.50%, 5/1/30 ..

United States Steel Corp.,
6.875%, 3/1/29 (a)

(Cost $16,253,398) . .. ...ovvivieaenn

Mining — 1.1%

Arconic Corp.
144A,6.00%,5/15/25 ... ...
144A, 6.125%, 2/15/28 .. ... ... ...

Constellium SE, 144A,

3.75%, 4/15/29

FMG Resources August 2006 Pty Ltd.
144A, 5.125%,5/15/24 (@) .. ...........
144A, 4.50%, 9/15/27 .
144A, 5.875%, 4/15/30
144A, 4.375%, 4/1/31 . .. .
144A,6.125%,4/15/32 . .. .. ...........

Hudbay Minerals, Inc.
144A,4.50%,4/1/26 ... ...,
144A,6.125%,4/1/29 .. . ... ... ...

Kaiser Aluminum Corp.
144A,4.625%,3/1/28 . ... .............
144A, 4.50%, 6/1/31

Novelis Corp.
144A, 3.25%,11/15/26 . . .. ............
144A,4.75%,1/30/30 . . .. ...t
144A,3.875%,8/15/31 ... ...t

(Cost $47,055,110) . .« o oo vvvieeeaeans

Communications — 19.1%

Advertising — 0.9%

Clear Channel Outdoor Holdings, Inc.
144A, 5.125%, 8/15/27
144A,7.75%, 4/15/28 . .
144A,7.50%,6/1/29 . .................

CMG Media Corp., 144A,

8.875%, 12/15/27
Lamar Media Corp.
3.75%, 2/15/28
4.00%, 2/15/30
3.625%, 1/15/31

Outfront Media Capital LLC / Outfront
Media Capital Corp.
144A, 6.25%,6/15/25 . . .. .............
144A, 5.00%, 8/15/27 .
144A, 4.25%, 1/15/29 .
144A, 4.625%, 3/15/30

Stagwell Global LLC, 144A,
5.625%, 8/15/29

(Cost $36,325,497) . .. oo i i

Internet — 1.4%

Arches Buyer, Inc.
144A, 4.25%,6/1/28 . ... ... ... ...,
144A, 6.125%,12/1/28 .. . ..o
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Principal
Amount

2,727,000 $
2,435,000
2,435,000

2,727,000

Value

2,736,884
2,432,820
2,457,121

2,675,910

15,644,233

2,727,000
3,506,000

1,959,000

2,922,000
2,337,000
2,727,000
5,844,000
3,117,000

2,337,000
2,337,000

1,959,000
2,155,000

2,922,000
6,233,000
2,922,000

2,683,032
3,297,091

1,623,962

2,896,403
2,138,355
2,519,721
4,774,256
2,885,376

2,124,333
2,060,699

1,690,030
1,699,573

2,606,117
5,430,190
2,363,577

40,792,715

4,870,000
3,896,000
4,091,000

3,954,000

2,318,000
2,143,000
2,143,000

1,667,000
2,532,000
1,959,000
1,959,000

4,285,000

4,367,854
3,176,019
3,308,494

3,406,886

2,082,672
1,885,829
1,798,791

1,655,049
2,321,072
1,648,775
1,636,999

3,640,793

30,829,133

3,692,000
1,959,000

2,973,241
1,638,403
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Principal
Amount
Internet (Continued)
Go Daddy Operating Co. LLC/ GD
Finance Co., Inc.

144A, 5.25%, 12/1/27 $ 2,337,000 $

144A,3.50%,3/1/29 . ... ... 3,117,000
Match Group Holdings Il LLC

144A,5.00%, 12/15/27 . .............. 1,755,000

144A, 4.625%,6/1/28 ................ 1,934,000

144A,4.125%,8/1/30 ................ 1,948,000

144A, 3.625%, 10/1/31 . .............. 1,959,000
NortonLifeLock, Inc., 144A,

5.00%,4/15/25 .. ... i 4,285,000
Photo Holdings Merger Sub, Inc., 144A,

8.50%, 10/1/26 . .............c...... 3,058,000
Twitter, Inc.

144A, 3.875%, 12/15/27 (a) . . .. ........ 2,727,000

144A,5.00%, 3/1/30 . .. ..o ooiii 3,896,000
Uber Technologies, Inc.

144A,7.50%, 5/15/25 ................ 3,896,000

144A, 8.00%, 11/1/26 ................ 5,844,000

144A,7.50%, 9/15/27 .. .............. 4,675,000

144A, 6.25%, 1/15/28 (a) . ............. 1,948,000

144A,4.50%, 8/15/29 . ............... 5,844,000
(Cost $55,906,823) ...................
Media — 10.2%
Altice Financing SA

144A,5.00%, 1/15/28 . ............... 4,675,000

144A,5.75%, 8/15/29 . ............... 7,986,000
AMC Networks, Inc.

5.00%, 4/1/24 . ... .. 1,567,000

4.75%,8/1/25 .. ... 3,117,000

4.25%,2/15/29 .. ... . 3,896,000
Audacy Capital Corp.

144A,6.50%,5/1/27 .. ................ 1,803,000

144A, 6.75%,3/31/29 ................ 2,116,000
Cable One, Inc., 144A,

4.00%, 11/15/30(a) . ... ..o, 2,532,000
CCO Holdings LLC / CCO Holdings

Capital Corp.

144A,5.50%,5/1/26 ... ............... 2,922,000

144A,5.125%,5/1/27 ................ 12,661,000

144A,5.00%,2/1/28 . ... .............. 9,739,000

144A,5.375%,6/1/29 ................ 5,844,000

144A, 6.375%,9/1/29 . ............... 5,844,000

144A,4.75%,3/1/30 . ... ..o 11,882,000

144A, 4.50%, 8/15/30 ................ 10,713,000

144A,4.25%,2/1/31 .. .. ... 11,687,000

144A,4.75%,2/1/32 .. ... 4,675,000

4.50%,5/1/32 . ... 11,273,000

144A,4.50%,6/1/33 .. .. ... 6,818,000

144A, 4.25%,1/15/34 . ............... 7,791,000
CSC Holdings LLC

5.25%, 6/1/24 . ... ... ... ... ... ... 2,922,000

144A, 5.50%, 4/15/27 . ............... 5,103,000

144A,5.375%, 2/1/28 ................ 3,896,000

144A,7.50%,4/1/28 . .. ............... 4,074,000

144A,6.50%, 2/1/29 .. .. ... 6,818,000

Value

2,199,912
2,643,278

1,612,713
1,724,393
1,614,593
1,640,343

4,229,295
2,288,212

2,540,711
3,662,828

3,928,734
5,910,982
4,686,641
1,862,999
5,051,408

50,008,686

3,780,010
6,451,450

1,630,034
2,891,146
3,185,370

593,025
639,685

2,112,486

2,896,491
12,034,280
8,936,385
5,345,607
5,664,297
10,226,719
9,022,489
9,650,616
3,875,435
9,147,758
5,360,959
5,941,494

2,852,398
4,845,375
3,638,951
3,628,406
6,331,297

Principal
Amount
Media (Continued)

144A, 5.75%, 1/15/30 $ 8,765,000 $

144A, 4.125%, 12/1/30 4,285,000

144A, 4.625%, 12/1/30 9,058,000

144A, 3.375%, 2/15/31 3,896,000

144A, 4.50%, 11/15/31 5,844,000

144A, 5.00%, 11/15/31 1,959,000
Diamond Sports Group LLC / Diamond

Sports Finance Co.

144A,5.375%, 8/15/26 . .............. 11,842,000

144A, 6.625%, 8/15/27 . .............. 6,833,000
Directv Financing LLC / Directv

Financing Co.-Obligor, Inc., 144A,

5.875%,8/15/27 . ...... ... . 14,414,000
DISH DBS Corp.

5.875%,11/15/24 .. ... ... ... ........ 7,790,000

7.75%,7/1/26 . ........ ... ... 7,774,000

144A, 5.25%, 12/1/26 10,713,000

7.375%,7/1/28 .. ... ... 3,892,000

144A,5.75%, 12/1/28 ................ 9,739,000

5.125%,6/1/29 ........ ... ... ... 5,843,000
Gray Escrow I, Inc., 144A,

5.375%, 11/15/31 ...... ... ... .. ..., 5,064,000
Gray Television, Inc.

144A, 5.875%, 7/15/26 . .............. 2,727,000

144A,7.00%, 5/15/27 (@) .. ............ 2,922,000

144A, 4.75%, 10/15/30 . .............. 3,117,000
iHeartCommunications, Inc.

6.375%,5/1/26 . ....... ... .. 3,115,157

8.375%,5/1/27 ............... 5,206,113

144A, 5.25%, 8/15/27 2,922,000

144A, 4.75%, 1/15/28 1,959,000
LCPR Senior Secured Financing DAC

144A, 6.75%, 10/15/27 . .............. 4,523,000

144A,5.125%,7/15/29 . .............. 3,194,000
McGraw-Hill Education, Inc.

144A,5.75%,8/1/28 .. .. ... ..o 3,506,000

144A,8.00%,8/1/29 .. ................ 2,824,000
News Corp.

144A, 3.875%,5/15/29 . .............. 3,896,000

144A,5.125%, 2/15/32 . .............. 1,948,000
Nexstar Media, Inc.

144A, 5.625%, 7/15/27 . .............. 6,954,000

144A, 4.75%, 11/1/28 3,896,000
Radiate Holdco LLC / Radiate Finance,

Inc.

144A, 4.50%, 9/15/26 . ............... 3,506,000

144A, 6.50%, 9/15/28 .. .............. 3,896,000
Scripps Escrow I, Inc.

144A, 3.875%, 1/15/29 . .............. 2,039,000

144A, 5.375%, 1/15/31(a) . .. .......... 1,659,000
Sinclair Television Group, Inc.

144A,5.50%,3/1/30 .. .. .o iiiii i 1,959,000

144A, 4.125%, 12/1/30 2,922,000
Sirius XM Radio, Inc.

144A, 3.125%, 9/1/26 3,896,000

144A, 5.00%, 8/1/27 .. ...... 5,844,000

144A, 4.00%, 7/15/28 7,791,000
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Value

6,798,704
3,432,178
6,605,592
2,924,844
4,588,066
1,399,063

2,264,782
640,662

13,316,806

7,059,376
6,129,177
8,865,007
2,555,799
7,496,723
3,470,800

4,286,119

2,635,891
2,885,796
2,568,408

2,947,562
4,575,028
2,626,464
1,684,538

4,276,496
2,751,615

3,090,471
2,454,141

3,397,098
1,795,111

6,629,805
3,630,692

3,028,307
2,908,403

1,731,560
1,359,882

1,538,995
2,389,495

3,474,764
5,508,963
6,797,647
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Media (Continued)
144A,5.50%,7/1/29 ... ...
144A,4.125%,7/1/30 .. .. ... .ot
144A,3.875%,9/1/31 .. ...............
TEGNA, Inc.
144A,4.75%,3/15/26 .. .. .............
4.625%, 3/15/28
5.00%, 9/15/29
Telenet Finance Luxembourg Notes
SARL, 144A,
5.50%, 3/1/28
Univision Communications, Inc.
144A,5.125%,2/15/25 . ... ... ... ...
144A, 6.625%, 6/1/27 .. ...............
144A,4.50%,5/1/29 ... ...............
144A,7.375%,6/30/30 . ... ............
UPC Broadband Finco BV, 144A,
4.875%, 7/15/31
UPC Holding BV, 144A,
5.50%, 1/15/28
Videotron Ltd.
144A,5.375%,6/15/24 . . .. ............
144A,5.125%, 4/15/27 . ... ............
144A, 3.625%,6/15/29 . . .. ............
Virgin Media Finance PLC, 144A,
5.00%, 7/15/30
Virgin Media Secured Finance PLC
144A,5.50%,5/15/29 . .. ..............
144A, 4.50%,8/15/30 . . ... ...t
VZ Secured Financing BV, 144A,
5.00%, 1/15/32
Ziggo Bond Co. BV
144A, 6.00%, 1/15/27 ... ...
144A,5.125%, 2/28/30 . . . .............
Ziggo BV, 144A,
4.875%, 1/15/30 .. ...

(Cost $453,206,061)

Telecommunications — 6.6%
Altice France Holding SA
144A,10.50%, 5/15/27 . ... ............
144A,6.00%, 2/15/28 .. .. .............
Altice France SA
144A,8.125%,2/1/27 .. ..o
144A,5.50%, 1/15/28 .. .. .............
144A,5.125%,1/15/29 . .. .. ...........
144A,5.125%,7/15/29 . ... ............
144A,5.50%, 10/15/29 ... .............
Avaya, Inc., 144A,
6.125%, 9/15/28
C&W Senior Financing DAC, 144A,
6.875%, 9/15/27 ... ...
CommScope Technologies LLC
144A, 6.00%, 6/15/25 . .. ..............
144A,5.00%, 3/15/27 .. .o
CommScope, Inc.
144A,6.00%,3/1/26 ... ...............
144A,8.25%,3/1/27 . ... ...

Principal
Amount

4,870,000 $
5,844,000
5,844,000
2,143,000
3,896,000
4,285,000
3,800,000
5,763,000
5,844,000
4,091,000
3,506,000
4,870,000
1,772,000
2,344,000
2,337,500
1,959,000
3,604,000

5,551,000
3,565,000

5,945,000

2,435,000
1,948,000

3,861,000

Value

4,559,172
4,958,517
4,726,160
2,103,155
3,740,452
4,108,865
3,488,400
5,673,974
5,646,971
3,685,761
3,484,087
4,218,564
1,519,827
2,331,202
2,195,392
1,628,631
2,853,251

4,988,240
2,974,814

4,854,598

2,196,857
1,662,082

3,265,029

369,366,894

6,085,000
4,772,000

6,818,000
4,285,000
1,861,000
9,739,000
7,791,000

3,896,000
4,753,000

5,064,000
2,922,000

5,844,000
3,896,000

5,261,498
3,267,388

6,460,055
3,493,946
1,447,836
7,410,503
6,162,175

2,136,627

4,225,536

4,602,062
2,310,513

5,630,177
3,345,690

Telecommunications (Continued)
144A,7.125%,7/1/28 (@) . .............
144A, 4.75%, 9/1/29 .

Connect Finco SARL / Connect US Finco
LLC, 144A,
6.75%, 10/1/26

Consolidated Communications, Inc.
144A, 5.00%, 10/1/28
144A, 6.50%, 10/1/28

Frontier Communications Holdings LLC
144A, 5.875%, 10/15/27
144A, 5.00%, 5/1/28
144A, 6.75%, 5/1/29
5.875%, 11/1/29
144A, 6.00%, 1/15/30
144A, 8.75%, 5/15/30

Hughes Satellite Systems Corp.
5.25%, 8/1/26
6.625%, 8/1/26

lliad Holding SASU
144A, 6.50%, 10/15/26
144A, 7.00%, 10/15/28

Intelsat Jackson Holdings SA, 144A,
6.50%, 3/15/30

Level 3 Financing, Inc.
144A, 4.625%, 9/15/27
144A,4.25%,7/1/28 .. .. ...
144A, 3.625%, 1/15/29
144A, 3.75%, 7/15/29

Lumen Technologies, Inc.
Series W, 6.75%, 12/1/23
Series Y, 7.50%, 4/1/24 .. ... ...
5.625%, 4/1/25
144A, 5.125%, 12/15/26 (a) . . ...
144A, 4.00%, 2/15/27
144A, 4.50%, 1/15/29
144A, 5.375%, 6/15/29

Nokia OYJ,
4.375%, 6/12/27

Sprint Corp.
7.875%, 9/15/23
7.125%, 6/15/24
7.625%, 2/15/25
7.625%, 3/1/26

Switch Ltd.
144A, 3.75%, 9/15/28
144A, 4.125%, 6/15/29

Telecom ltalia SpA, 144A,
5.303%, 5/30/24

Telesat Canada / Telesat LLC
144A, 5.625%, 12/6/26
144A, 4.875%, 6/1/27

VEON Holdings BV
144A, 4.95%, 6/16/24
144A,4.00%,4/9/25 .. .. ...

Viasat, Inc.
144A, 5.625%, 9/15/25
144A, 5.625%, 4/15/27
144A, 6.50%, 7/15/28
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Principal
Amount

$ 2,727,000 $
4,870,000

8,084,000

1,567,000
2,922,000

4,480,000
6,038,000
3,896,000
2,922,685
3,896,000
4,675,000

2,914,000
2,917,500

4,675,000
3,506,000

11,687,000

3,896,000
4,675,000
3,272,000
3,506,000

2,922,000
3,896,000
1,948,000
4,825,000
4,870,000
3,896,000
3,896,000

1,948,000

16,557,000
9,739,000
5,844,000
5,844,000

2,337,000
1,948,000

5,844,000

1,959,000
1,558,000

2,120,000
2,226,000

2,727,000
2,337,000
1,567,000

Value

2,230,536
4,152,771

7,412,882

1,209,235
2,358,638

4,187,098
5,299,734
3,365,151
2,389,938
3,217,161
4,826,938

2,779,927
2,765,469

4,278,139
3,222,406

10,623,249

3,447,707
3,891,821
2,630,950
2,821,278

2,959,080
3,932,233
1,892,320
4,175,507
4,242,208
2,912,260
3,042,308

1,859,882

17,095,848
10,067,496
6,121,648
6,189,380

2,320,124
1,946,049

5,632,506

1,147,065
847,163

1,563,627
1,396,882

2,411,318
2,153,405
1,211,918
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Principal Principal
Amount Value Amount Value

Telecommunications (Continued) Auto Manufacturers (Continued)

Vmed 02 UK Financing | PLC 5.125%, 6/16/25 ... o.ooveeaannn.s $ 6,818,000 $ 6,660,061
144A, 4.25%, 1/31/31 .0 ooviennnn. .. $ 5,261,000 $ 4,252,045  4.134%, 8/4/25 ... 5,454,000 5,159,429
144A, 4.75%, 7/15/31 ..o 5,454,000 4,506,368  3.375%, 11/13/25 .. .. 8,181,000 7,480,215

Windstream Escrow LLC / Windstream GMTN, 4.389%, 1/8/26 . 4,675,000 4,391,508
Escrow Finance Corp., 144A, 4.542%, 8/1/26 . .. 2,922,000 2,729,691
7.75%, 8/15/28 (@) .o viiiaa 5,454,000 4,755,015 2.70%, 8/10/26 ... . 5,844,000 5,092,168

Zayo Group Holdings, Inc. 4.271%, 1/9/27 3,506,000 3,217,186
144A, 4.00%, 3/1/27 oo oooeeeeeanann.. 5,756,000 4,914,559  4.95%, 5/28/27 5,844,000 5,494,646
144A, 6.125%, 3/1/28 .. ..o 4,207,000 3,278,657  4.125%, 8/17/27 . 4,870,000 4,395,175

T oro a1 one  3.815%, 11/2/27 2,922,000 2,576,035

(Cost $279,381,150) .....vovvveeniienn 289591705 5900, 2/16/28 2,922,000 2,449,220

Consumer, Cyclical — 21.8% 2.90%, 2/10/29 .. 3,130,000 2,538,852

Airlines — 1.2% 5.113%, 5/3/29 5,793,000 5,396,150

Air Canada, 144A, 4.00%, 11/13/30 . ..oveeeanaeanan.. 6,465,000 5,408,813
3.875%, 8/15/26 ..ot 4,675,000 4,177,954  3.625%, 6/17/31 3,903,000 3,165,235

American Airlines Group, Inc., 144A, Jaguar Land Rover Automotive PLC
3.75%, 3/1/25(8) «'vvvieiaeaeanns 1,959,000 1,648,871 144A,7.75%, 10/15/25 . .. ..o 2,727,000 2,502,175

American Airlines, Inc., 144A, 144A, 4.50%, 10/1/27 (a) . 1,959,000 1,441,689
11.75%, 7/15/25 ..o oeeaeeaeaen 9,739,000 10,774,168  144A,5.875%, 1/15/28 . . . 2,522,000 1,922,054

Delta Air Lines, Inc. 144A,5.50%, 7/15/29 . . ..o 1,944,000 1,370,084
2.90%, 10/28/24 . ...oiiiiii 3,506,000 3,292,134 (Cost $151,327,025) ... vvvooooee 133,950,673
7.375%, 1/15/26 (@) «@vovveenennan.s 3,339,000 3,405,480 _ _—
4.375%, 4/19/28 ... \iii i 1,608,000 1,415,683 Auto Parts & Equipment — 1.5%

3.75%, 10/28/29 () ...t 1,857,000 1,510,948 Adient Global Holdings Ltd., 144A,

Hawaiian Brand Intellectual Property 4.875%, 8/16/26 ........... SR 3,095,000 2,868,090
Ltd. / HawaiianMiles Loyalty Ltd., 144A, American Axle & Manufacturing, Inc.

5.75%, 1/20/26 - .+ oo oo 4,675,542 4274147  650%, 41727 .. 1,932,000 1,809,569

United Airlines, Inc. 6.875%, 7/1/28 (@) .« e \viiiii 1,567,000 1,490,131
144A, 4.375%, 4/15/26 . . ... ........... 7,791,000 7,113,884  5:00%,10/1/29(a) ..................e 2,337,000 1,985,632
144A, 4.625%, 4/15/29 . . ... ........... 7,791,000 6,846,341  Clarios Global LP, 144A,

—————"—  6.75%, 5/15/25 1,753,000 1,746,204

(Cost $49,748,618) . ..o evveverennnn... 44,459,600  Clarios Global LP / Clarios US

Apparel — 0.2% Finance Co.

Hanesbrands, Inc. 144A, 6.25%, 5/15/26 . . 3,506,000 3,471,185
144A, 4.625%, 5/15/24 . ... .. ..o ... 3,506,000 3,381,537 144A,8.50%, 5/15/27 ... oiiiin 7,597,000 7,421,889
144A, 4.875%,5/15/26 . . ..., 3,506,000 3,230,043 Dana Financing Luxembourg SARL,

—— - 144A,

(Cost $7,300,981} ...........cvvinnnn. _ 6611580 5750, 4/15/25 i 1,517,000 1,495,444

Auto Manufacturers — 3.7% Dana, Inc.

Allison Transmission, Inc. 5.375%, 11/15/27 ...t 1,567,000 1,399,159
144A, 4.75%, 10/1/27 .. oo 1,567,000 1,459,943  5.625%, 6/15/28 . . 1,567,000 1,408,559
144A,5.875%, 6/1/29 .. ..o ovoee. .. 1,948,000 1,834,270  4.25%, 9/1/30 ..ottt 1,567,000 1,267,332
144A,3.75%,1/30/31 .. . ... oo 3,896,000 3,157,026 Goodyear Tire & Rubber Co.

Ford Motor Co. 9.50%, 5/31/25 3,117,000 3,261,130
9.00%, 4/22/25 ...t 4,239,000 4,746,486  5.00%, 5/31/26 (@) ... ....iiiiiiiin. 3,506,000 3,387,550
4.346%, 12/8/26 . ... iiia 5,844,000 5,612,613  4.875%, 3/15/27 (@) «vevenrerennnn... 2,727,000 2,564,266
9.625%, 4/22/30 ...t 1,683,000 1,970,914  5.00%, 7/15/29 (a) 3,290,000 2,953,433
3.25%,2/12/32 o\ttt 9,796,000 7,683,297  5.25%, 4/30/31 (a) 2,143,000 1,871,617
6.10%, 8/19/32 .. o'viiieiiaaan. 6,600,000 6,436,122  5.25%, 7/15/31 (a) 2,337,000 2,017,813

Ford Motor Credit Co. LLC 5.625%, 4/30/33 ...\t 1,763,000 1,627,613
3.37%, 11/17/23 o oviiieea e 3,896,000 3,801,756 Tenneco, Inc.

3.81%, 1/9/24 ..o 2,922,000 2,859,747  5.00%, 7/15/26 ...\t 1,909,000 1,825,827
5.584%, 3/18/24 ... ..\ttt 5,844,000 5,820,167  144A,7.875%, 1/15/29 2,010,000 2,003,061
3.664%, 9/8/24 .. ...t 2,922,000 2,804,243  144A,5.125%, 4/15/29 . . . .. ... 2,948,000 2,876,945
4.063%, 11/1/24 .. ooiiiiiiian.. 5,844,000 5,680,456 ZF North America Capital, Inc., 144A,

2.30%, 2/10/25 ..ot 4,870,000 4,446,310  4.75%,4/29/25 ... ...t 4,197,000 3,892,714
4.687%, 6/9/25 ...t 2,337,000 2,247,037 (Cost $69,739,407) .+ n v 54,545,163

— 213 —
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Distribution/Wholesale — 0.2%
American Builders & Contractors
Supply Co., Inc.
144A, 4.00%, 1/15/28
144A, 3.875%, 11/15/29
H&E Equipment Services, Inc., 144A,
3.875%,12/15/28 ... ... ... .. i,
Wesco Aircraft Holdings, Inc., 144A,
13.125%, 11/15/27 .. ... ...

(Cost $11,103,770)

Entertainment — 3.4%
AMC Entertainment Holdings, Inc.
144A,, 6/15/26
144A, 7.50%, 2/15/29
Banijay Entertainment SASU, 144A,
5.375%,3/1/25 .. ... ...
Caesars Entertainment, Inc.
144A,6.25%,7/1/25 . . .. ..o
144A, 8.125%, 7/1/27
144A, 4.625%, 10/15/29
Caesars Resort Collection LLC / CRC
Finco, Inc., 144A,
5.75%, 7/1/25
CDI Escrow lIssuer, Inc., 144A,
5.75%, 4/1/30
Cedar Fair LP,
5.25%, 7/15/29 (a)
Cedar Fair LP / Canada’s Wonderland
Co./Magnum Management Corp. /
Millennium Op
144A,5.50%,5/1/25 ... ...
5.375%,4/15/27 . ....... . ... ..
Churchill Downs, Inc.
144A,5.50%, 4/1/27 .. .. ...
144A, 4.75%, 1/15/28
Cinemark USA, Inc.
144A, 5.875%, 3/15/26
144A, 5.25%, 7/15/28
International Game Technology PLC
144A, 6.50%, 2/15/25
144A, 4.125%, 4/15/26
144A, 6.25%, 1/15/27
144A, 5.25%, 1/15/29
Live Nation Entertainment, Inc.
144A, 4.875%, 11/1/24
144A, 6.50%, 5/15/27
144A, 4.75%, 10/15/27 (@) . .. ..........
144A, 3.75%, 1/15/28
Mohegan Gaming & Entertainment
144A, 7.875%, 10/15/24
144A,8.00%, 2/1/26 . ... ...
Penn Entertainment, Inc.
144A, 5.625%, 1/15/27
144A, 4.125%, 7/1/29
Premier Entertainment Sub LLC /
Premier Entertainment Finance Corp.
144A, 5.625%, 9/1/29
144A, 5.875%, 9/1/31

Principal
Amount

$ 2,718,000 $
1,567,000

4,870,000

2,057,000

Value

2,462,862
1,286,053

4,120,702

683,952

8,553,569

5,692,730
3,701,000

1,679,000

13,245,000
7,012,000
4,675,000

3,896,000
4,675,000

1,948,000

3,896,000
1,948,000

2,337,000
2,727,000

1,587,000
2,980,000

4,285,000
2,922,000
2,922,000
2,906,000

2,240,000
4,675,000
3,701,000
1,959,000

1,504,000
4,577,000

1,558,000
1,564,000

2,922,000
2,922,000

4,495,856
3,187,623

1,490,856

12,949,637
6,908,152
3,780,883

3,822,989
4,336,951

1,784,246

3,826,690
1,840,646

2,243,609
2,484,911

1,410,311
2,412,105

4,258,240
2,682,396
2,865,079
2,717,415

2,171,142
4,673,551
3,374,072
1,719,453

1,637,186
4,005,676

1,427,268
1,265,393

2,169,877
2,046,335

Entertainment (Continued)
Resorts World Las Vegas LLC / RWLV
Capital, Inc., 144A,
4.625%, 4/16/29
Scientific Games International, Inc.
144A,8.625%,7/1/25 ... ..............
144A, 7.00%, 5/15/28 .
144A, 7.25%, 11/15/29
Six Flags Entertainment Corp.
144A,4.875%,7/31/24 . .. .............
144A, 5.50%, 4/15/27 (@) . .. ...........
Vail Resorts, Inc., 144A,
6.25%, 5/15/25
WMG Acquisition Corp.
144A,3.75%,12/1/29 . ... .............
144A, 3.875%, 7/15/30 . .
144A,3.00%, 2/15/31 . ... ...t
Wynn Resorts Finance LLC / Wynn
Resorts Capital Corp.
144A,7.75%,4/15/25 .. .. .............
144A, 5.125%, 10/1/29

(Cost $137,037,958)

Food Service — 0.4%
Aramark Services, Inc.
144A,5.00%, 4/1/25 .. ...l
144A, 6.375%, 5/1/25 .
144A,5.00%,2/1/28 . ... ... ...
TKC Holdings, Inc.
144A, 6.875%,5/15/28 .. ... ... ... ...
144A, 10.50%, 5/15/29 .. ... ...

(Cost$17,384,503) . ... oo i i

Home Builders — 0.6%

Ashton Woods USA LLC / Ashton
Woods Finance Co., 144A,
4.625%, 4/1/30

Brookfield Residential Properties, Inc. /
Brookfield Residential US LLC
144A, 6.25%,9/15/27 ... ..............
144A,4.875%,2/15/30 . . ... ...l

Century Communities, Inc.

6.75%, 6/1/27
144A, 3.875%,8/15/29 . . ... ...........

Mattamy Group Corp.
144A, 5.25%, 12/15/27 . . .
144A,4.625%,3/1/30 .. .. ..ot

Meritage Homes Corp.

6.00%, 6/1/25
144A, 3.875%, 4/15/29 . .

Taylor Morrison Communities
144A, 5.875%, 6/15/27
144A,5.75%, 1/15/28 .. .. .............
144A,5.125%,8/1/30 .. .. ...t

(Cost $23,853,418)
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Principal
Amount

$ 3,895,000 $

2,143,000
2,727,000
1,948,000

3,896,000
1,948,000

2,337,000

2,104,000
2,084,000
3,117,000

2,337,000
2,922,000

2,337,000
5,844,000
4,480,000

1,665,000
2,630,000

1,547,000

2,326,000
1,959,000

1,948,000
1,959,000

1,959,000
2,326,000

1,647,000
1,763,000

1,924,000
1,763,000
1,959,000

Value

3,197,136

2,205,886
2,672,705
1,918,780

3,743,813
1,788,459

2,343,357
1,801,550

1,781,169
2,479,745

2,333,191
2,456,350

122,610,589

2,285,352
5,800,229
4,128,118

1,405,243
2,111,166

15,730,108

1,222,471

2,070,349
1,510,927

1,913,482
1,584,508

1,727,813
1,886,841

1,548,060
1,500,480

1,861,528
1,617,100
1,683,702

20,127,261
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Home Furnishings — 0.1%

Tempur Sealy International, Inc.
144A,4.00%, 4/15/29 . ...............
144A, 3.875%, 10/15/31

(Cost $6,245,403) . .. ........oivniunnn..

Housewares — 0.4%

Newell Brands, Inc.
4.875%, 6/1/25
4.45%, 4/1/26

Scotts Miracle-Gro Co.
4.50%, 10/15/29 (a)
4.00%, 4/1/31
4.375%, 2/1/32

(Cost $15,549,941)

Leisure Time — 2.4%
Carnival Corp.
144A, 10.50%, 2/1/26
144A, 7.625%, 3/1/26 (a) ..............
144A,5.75%,3/1/27 .. ...
144A, 9.875%, 8/1/27 ................
144A,4.00%,8/1/28 . ... ...
144A,6.00%,5/1/29 .. ................
144A, 10.50%, 6/1/30
Life Time, Inc.
144A, 5.75%, 1/15/26
144A, 8.00%, 4/15/26
NCL Corp. Ltd.
144A, 3.625%, 12/15/24
144A, 5.875%, 3/15/26
144A, 5.875%, 2/15/27
144A,7.75%,2/15/29 . ...............
Royal Caribbean Cruises Ltd.
144A,11.50%, 6/1/25 . ...............
144A,4.25%,7/1/26 . . ... ooiiiiiiin
144A, 5.50%, 8/31/26
144A, 5.375%, 7/15/27
144A, 11.625%, 8/15/27
3.70%, 3/15/28 (a)
144A,5.50%, 4/1/28(a) . ..............
Viking Cruises Ltd.
144A, 13.00%, 5/15/25
144A, 5.875%, 9/15/27
144A, 7.00%, 2/15/29

(Cost $103,833,563)

Lodging — 2.5%

Boyd Gaming Corp.
4.75%, 12/1/27
144A, 4.75%, 6/15/31 . ...............

Hilton Domestic Operating Co., Inc.
144A, 5.375%, 5/1/25
144A,5.75%,5/1/28 . ... ..............
144A,3.75%,5/1/29 . . .. ..............
4.875%, 1/15/30
144A,4.00%,5/1/31T . ... .o
144A, 3.625%, 2/15/32

Principal
Amount

$ 3,117,000 $
3,117,000

Value

2,565,621
2,403,869

4,969,490

1,948,000
7,791,000

1,611,000
1,861,000
1,537,000

1,912,656
7,337,330

1,292,827
1,400,403
1,162,495

13,105,611

3,019,000
5,649,000
13,635,000
3,506,000
9,371,000
7,791,000
3,896,000

3,604,000
1,850,000

2,201,000
5,551,000
3,896,000
2,337,000

5,423,000
2,532,000
3,896,000
3,896,000
4,870,000
1,948,000
5,844,000

2,630,000
3,214,000
1,959,000

3,113,495
4,809,276
10,646,140
3,623,837
7,812,978
5,894,482
3,569,613

3,252,638
1,636,057

1,910,623
4,496,310
3,636,360
1,902,550

5,755,484
1,949,042
3,170,760
3,028,890
4,792,275
1,327,250
4,501,867

2,763,943
2,692,139
1,673,951

87,559,860

3,895,000
3,506,000

1,948,000
1,948,000
3,117,000
3,896,000
4,285,000
5,844,000

3,641,358
3,056,355

1,935,785
1,906,965
2,695,239
3,665,269
3,627,628
4,726,335

Lodging (Continued)
Hilton Grand Vacations Borrower
Escrow LLC / Hilton Grand Vacations
Borrower Esc
144A,5.00%,6/1/29 .. ...... ...
144A, 4.875%, 7/1/31
Hilton Worldwide Finance LLC / Hilton
Worldwide Finance Corp.,

4.875%, 4/1/27
Las Vegas Sands Corp.
3.20%, 8/8/24
2.90%, 6/25/25
3.50%, 8/18/26
3.90%, 8/8/29 .... .
Marriott Ownership Resorts, Inc., 144A,
4.50%, 6/15/29
Melco Resorts Finance Ltd.
144A, 4.875%, 6/6/25
144A, 5.25%, 4/26/26 (a) .. ............
144A, 5.625%, 7/17/27
144A, 5.75%, 7/21/28
144A, 5.375%, 12/4/29
MGM Resorts International
6.75%, 5/1/25
5.75%, 6/15/25 (a)
4.625%, 9/1/26
5.50%, 4/15/27
4.75%, 10/15/28

Station Casinos LLC
144A, 4.50%, 2/15/28
144A, 4.625%, 12/1/31

Travel + Leisure Co.
144A, 6.625%, 7/31/26
6.00%, 4/1/27
144A, 4.50%, 12/1/29

Wynn Las Vegas LLC / Wynn Las Vegas
Capital Corp.
144A,5.50%,3/1/25 . .. ... ..o
144A, 5.25%, 5/15/27

(Cost $104,736,089)

Retail — 5.0%
1011778 BC ULC / New Red Finance, Inc.
144A, 5.75%, 4/15/25
144A, 3.875%, 1/15/28
144A, 4.375%, 1/15/28
144A, 3.50%, 2/15/29
144A, 4.00%, 10/15/30
Asbury Automotive Group, Inc.
4.50%, 3/1/28
144A, 4.625%, 11/15/29
4.75%, 3/1/30
144A, 5.00%, 2/15/32
Bath & Body Works, Inc.
5.25%, 2/1/28
7.50%, 6/15/29 (a)
144A, 6.625%, 10/1/30

— 215 —

Principal
Amount

$ 3,311,000 $
1,959,000

2,337,000

6,818,000
1,948,000
3,896,000
2,922,000

1,959,000

3,896,000
1,959,000
2,337,000
3,311,000
4,480,000

2,922,000
2,630,000
1,567,000
2,630,000
2,922,000

2,682,000
1,959,000

2,532,000
1,567,000
2,532,000

7,012,000
3,506,000

Value

2,934,539
1,619,780

2,234,768

6,457,599
1,797,817
3,504,117
2,495,477

1,654,542

2,976,622
1,444,008
1,661,273
2,253,135
2,924,745

2,924,002
2,555,439
1,427,811
2,438,477
2,672,054

2,314,264
1,624,246

2,458,192
1,490,123
2,062,211

6,723,632
3,168,337

90,872,144

1,948,000
6,038,000
2,922,000
2,922,000
11,298,000

1,687,000
3,110,000
1,744,000
2,331,000

1,959,000
1,948,000
3,883,000

1,961,168
5,375,873
2,616,983
2,517,639
9,253,119

1,419,468
2,670,619
1,489,158
1,950,604

1,758,095
1,875,544
3,632,365
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Retail (Continued)
Carvana Co.
144A,5.625%, 10/1/25 (a)
144A, 5.50%, 4/15/27
144A, 5.875%, 10/1/28 (a) . .. ..........
144A, 4.875%, 9/1/29
144A, 10.25%, 5/1/30
eG Global Finance PLC
144A,6.75%,2/7/25 . . .. ...
144A, 8.50%, 10/30/25
Ferrellgas LP / Ferrellgas Finance Corp.
144A, 5.375%, 4/1/26
144A, 5.875%, 4/1/29
Fertitta Entertainment LLC / Fertitta
Entertainment Finance Co., Inc.
144A, 4.625%, 1/15/29
144A, 6.75%, 1/15/30
FirstCash, Inc.
144A, 4.625%, 9/1/28
144A, 5.625%, 1/1/30
Gap, Inc.
144A, 3.625%, 10/1/29
144A, 3.875%, 10/1/31(a) .. ...........
Guitar Center, Inc., 144A,
8.50%, 1/15/26
IRB Holding Corp., 144A,
7.00%, 6/15/25
KFC Holding Co./Pizza Hut Holdings
LLC/Taco Bell of America LLC, 144A,
4.75%, 6/1/27
LBM Acquisition LLC, 144A,
6.25%, 1/15/29
LCM Investments Holdings Il LLC, 144A,
4.875%, 5/1/29
Lithia Motors, Inc.
144A, 4.625%, 12/15/27
144A, 3.875%, 6/1/29
144A, 4.375%, 1/15/31
Macy’s Retail Holdings LLC
144A, 5.875%, 4/1/29(a) .. ............
144A, 5.875%, 3/15/30
144A, 6.125%, 3/15/32
Michaels Cos., Inc.
144A,5.25%,5/1/28 .. ... ...
144A, 7.875%, 5/1/29
Murphy Oil USA, Inc.
4.75%,9/156/29 . ...
144A, 3.75%, 2/15/31 (@) . .. ...t
NMG Holding Co, Inc. / Neiman Marcus
Group LLC, 144A,
7.125%, 4/1/26
Nordstrom, Inc.
4.375%, 4/1/30
4.25%, 8/1/31
Party City Holdings, Inc., 144A,
8.75%, 2/15/26 (a)

Principal
Amount

$ 1,934,000 $
2,351,000
2,331,000
2,922,000
12,759,000

2,922,000
2,474,000

2,532,000
3,214,000
3,896,000
4,870,000

1,959,000
2,143,000

2,922,000
2,922,000

2,143,000

2,922,000

2,922,000
3,194,000
3,896,000
1,567,000
3,117,000
2,143,000
1,959,000
1,665,000
1,642,000

3,311,000
5,064,000

1,934,000
1,959,000
4,285,000

1,959,000
1,644,000

2,922,000

Value

1,451,822
1,627,462
1,401,898
1,665,540
10,159,545

2,765,132
2,313,784

2,206,638
2,624,215
3,433,964

3,979,764

1,698,871
1,920,835

2,035,129
2,030,790

1,985,425

2,938,933

2,809,474
2,391,510
3,258,183
1,453,361
2,655,996
1,888,808
1,697,699
1,425,839
1,386,324

2,652,351
3,375,283

1,776,025
1,649,850
4,016,326

1,512,632
1,207,761

1,918,585

Retail (Continued)
Penske Automotive Group, Inc.
3.50%, 9/1/25 . ...
3.75%, 6/15/29
PetSmart, Inc. / PetSmart Finance Corp.
144A, 4.75%, 2/15/28 . .
144A,7.75%,2/15/29 . .. ... ...
QVC, Inc.
4.85%, 4/1/24
4.45%, 2/15/25 . ..
4.75%, 2/15/27
4.375%, 9/1/28
Rite Aid Corp.
144A,7.50%,7/1/25 ... ...............
144A, 8.00%, 11/15/26
Sonic Automotive, Inc.
144A, 4.625%, 11/15/29
144A, 4.875%, 11/15/31
SRS Distribution, Inc.
144A,4.625%,7/1/28 .. .. .............
144A, 6.125%, 7/1/29 . .
144A,6.00%, 12/1/29 .. .. ... ...t
Staples, Inc.
144A,7.50%,4/15/26 .. .. ......oon...
144A, 10.75%, 4/15/27 (@) .. ...........
Suburban Propane Partners LP/
Suburban Energy Finance Corp., 144A,
5.00%, 6/1/31
Yum! Brands, Inc.
144A,4.75%,1/15/30 . . .. ... ... ...
3.625%, 3/15/31
4.625%, 1/31/32 .
5.375%, 4/1/32

(Cost $214,436,860)

Toys/Games/Hobbies — 0.2%

Mattel, Inc.
144A, 3.375%,4/1/26 . .. ... ..o
144A, 5.875%, 12/15/27
144A, 3.75%, 4/1/29 .

(Cost $7,226,920) .. ...,

Consumer, Non-cyclical — 17.4%

Agriculture — 0.3%

Darling Ingredients, Inc.
144A,5.25%,4/15/27 ... ..............
144A, 6.00%, 6/15/30 . .. ... oo

Vector Group Ltd.
144A, 10.50%, 11/1/26
144A,5.75%,2/1/29 .. ... ... ........

(Cost $11,607,062) . ........covueunn.n.

Beverages — 0.1%

Primo Water Holdings, Inc., 144A,
4.375%, 4/30/29

(Cost$2,894,417) ... .oiiiiiiiniann.
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@

Principal
Amount

2,135,000 $
1,959,000

4,675,000
4,480,000

2,321,000
2,337,000
2,240,000
1,959,000

1,901,000
3,300,000

2,622,000
1,959,000

2,632,000
1,763,000
3,301,000

7,791,000
3,896,000

2,532,000

3,117,000
4,091,000
4,285,000
3,896,000

Value

2,007,706
1,659,665

4,174,485
4,216,800

2,236,376
2,149,701
1,853,466
1,498,371

1,621,582
2,695,242

2,155,465
1,636,157

2,245,369
1,464,930
2,692,551

6,593,367
2,869,423

2,240,049

2,844,527
3,451,209
3,791,797
3,604,209

179,238,836

2,337,000
2,337,000
2,337,000

2,127,418
2,331,157
2,086,661

6,545,236

1,948,000
3,896,000

2,162,000
3,409,000

1,913,930
3,906,363

2,095,979
2,960,631

10,876,903

2,922,000

2,502,754
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Biotechnology — 0.1%
Grifols Escrow Issuer SA, 144A,
4.75%, 10/15/28
(Cost$2,591,897) ... .o i

Commercial Services — 4.1%
ADT Security Corp., 144A,
4.125%, 8/1/29
Allied Universal Holdco LLC / Allied
Universal Finance Corp.
144A, 6.625%,7/15/26 . ... ............
144A,9.75%, 7/15/27 .. . ..o
144A,6.00%,6/1/29 ... ...............
Allied Universal Holdco LLC / Allied
Universal Finance Corp. / Atlas Luxco 4
SARL, 144A,
4.625%, 6/1/28
APX Group, Inc.
144A, 6.75%, 2/15/27 . ... .............
144A, 5.75%, 7/15/29 (a)
Avis Budget Car Rental LLC / Avis
Budget Finance, Inc.
144A, 5.75%, 7/15/27 (a)
144A, 4.75%, 4/1/28 (a)
144A, 5.375%, 3/1/29 (a)
Block, Inc.
2.75%,6/1/26 ........ ...
3.50%, 6/1/31 (a)
Brink’s Co.
144A,5.50%,7/15/25 . . .. .............
144A, 4.625%, 10/15/27
CoreCivic, Inc.,
8.25%, 4/15/26
Garda World Security Corp.
144A, 4.625%, 2/15/27 . ... ... ...
144A, 9.50%, 11/1/27 .
144A,6.00%,6/1/29 . .. ... ... .. ...
Gartner, Inc.
144A,4.50%,7/1/28 . ... ...
144A, 3.625%, 6/15/29 .
144A,3.75%,10/1/30 . ... .............
Grand Canyon University,
4.125%, 10/1/24
Herc Holdings, Inc., 144A,
5.50%, 7/15/27
Hertz Corp.
144A, 4.625%,12/1/26 . . . ... ..ot
144A,5.00%,12/1/29 . .. ... ..ot
MPH Acquisition Holdings LLC
144A, 5.50%, 9/1/28
144A, 5.75%, 11/1/28 (a)
Nielsen Co. Luxembourg SARL, 144A,
5.00%, 2/1/25 (a)
Nielsen Finance LLC / Nielsen
Finance Co.
144A, 5.625%,10/1/28 . . .. ............
144A, 4.50%, 7/15/29 .
144A,5.875%,10/1/30 . .. .............
144A, 4.75%, 7/15/31

Principal
Amount

$ 2,746,000 $

3,896,000

7,558,000
4,091,000
3,740,000

4,772,000

2,337,000
3,117,000

1,667,000
1,959,000
2,337,000

3,896,000
3,896,000

1,567,000
2,337,000

2,630,000
2,221,000
2,354,000
1,944,000
3,117,000
2,337,000
3,117,000
1,948,000
4,675,000

1,959,000
3,896,000

4,091,000
5,064,000

1,874,000

4,030,000
2,519,000
3,102,000
2,530,000

Value

2,292,568

3,350,482

7,085,625
3,696,104
2,790,553

4,045,170

2,292,135
2,653,016

1,486,911
1,713,312
2,060,451

3,465,161
3,210,830

1,534,861
2,106,467

2,625,281
1,955,324
2,148,919
1,509,691
2,882,680
2,012,940
2,677,160
1,852,080
4,425,284

1,670,234
3,140,840

3,494,225
4,035,641

1,884,813

4,044,669
2,626,355
3,106,734
2,517,375

Commercial Services (Continued)
Prime Security Services Borrower LLC /
Prime Finance, Inc.
144A, 5.25%,4/15/24 . .. ..............
144A, 5.75%, 4/15/26 .
144A, 3.375%, 8/31/27 . .
144A, 6.25%, 1/15/28 (a)
Sabre GLBL, Inc.
144A,9.25%,4/15/25 .. .. .............
144A,7.375%,9/1/25 . ... .............
Service Corp. International
4.625%, 12/15/27
5.125%, 6/1/29 ..
3.375%, 8/15/30
4.00%, 5/15/31
Sotheby’s, 144A,
7.375%, 10/15/27
United Rentals North America, Inc.
5.50%, 5/15/27
4.875%, 1/15/28 .
5.25%, 1/15/30 ..
4.00%, 7/15/30 ..
3.875%, 2/15/31
3.75%, 1/15/32
Verscend Escrow Corp., 144A,
9.75%, 8/15/26
Williams Scotsman International, Inc.,
144A,
4.625%, 8/15/28

(Cost $169,837,624)

Cosmetics/Personal Care — 0.3%

Coty, Inc.
144A,5.00%, 4/15/26 .. ...............
144A, 6.50%, 4/15/26 (a)

Edgewell Personal Care Co.
144A,5.50%,6/1/28 .. ................
144A, 4.125%, 4/1/29 .

(Cost $10,719,129) . ..

Food — 2.2%

Albertsons Cos., Inc. / Safeway, Inc. /
New Albertsons LP / Albertsons LLC
144A, 3.25%,3/15/26 . .. ... oo
144A,7.50%,3/15/26 . .. ..............
144A, 4.625%, 1/15/27 . .
144A, 5.875%, 2/15/28 . .
144A, 3.50%, 3/15/29 . ..
144A, 4.875%, 2/15/30

B&G Foods, Inc.
5.25%, 4/1/25
5.25%, 9/15/27

Lamb Weston Holdings, Inc.
144A,4.875%,5/15/28 . .. .............
144A,4.125%,1/31/30 . . ... vie o
144A,4.375%,1/31/32 . .. .............

Performance Food Group, Inc.
144A, 5.50%, 10/15/27 ... .............
144A,4.25%,8/1/29 ... ...... ...

— 217 —

Principal
Amount

2,922,000 $
5,259,000
3,896,000
5,064,000

3,019,000
3,311,000

2,143,000
2,922,000
3,311,000
3,117,000

2,980,000

1,948,000
6,503,000
2,922,000
2,922,000
4,285,000
2,922,000

4,285,000

1,959,000

Value

2,899,172
5,068,043
3,357,807
4,493,338

2,986,259
3,141,311

2,014,849
2,772,116
2,734,307
2,669,930

2,813,939

1,936,789
6,088,288
2,769,472
2,546,339
3,711,131
2,434,173

4,333,420

1,763,746

150,435,752

3,506,000
2,143,000

2,909,000
1,959,000

3,326,773
2,047,379

2,689,909
1,686,396

9,750,457

2,922,000
2,337,000
5,259,000
2,922,000
5,259,000
3,896,000

3,506,000
2,143,000

1,948,000
3,779,000
2,727,000

4,129,000
3,896,000

2,638,420
2,384,710
4,805,566
2,787,771
4,328,420
3,418,740

3,124,109
1,789,405

1,859,717
3,413,117
2,418,177

3,885,619
3,350,501
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Food (Continued)
Pilgrim’s Pride Corp.
144A, 5.875%, 9/30/27
144A, 4.25%, 4/15/31
144A,3.50%,3/1/32 . ... .. oiiiiii
Post Holdings, Inc.
144A,5.75%,3/1/27 .. .. ...
144A, 5.625%, 1/15/28
144A, 5.50%, 12/15/29
144A, 4.625%, 4/15/30
144A, 4.50%, 9/15/31
Sigma Holdco BV, 144A,
7.875%, 5/15/26
US Foods, Inc.
144A, 6.25%, 4/15/25
144A, 4.75%, 2/15/29
144A, 4.625%, 6/1/30

(Cost $90,127,981)

Healthcare-Products — 1.1%
Avantor Funding, Inc.
144A, 4.625%, 7/15/28
144A, 3.875%, 11/1/29
Hologic, Inc.
144A, 4.625%, 2/1/28
144A, 3.25%, 2/15/29
Medline Borrower LP
144A, 3.875%, 4/1/29
144A, 5.25%, 10/1/29 (a)
Teleflex, Inc.
4.625%, 11/15/27
144A,4.25%,6/1/28 . ... ..............

(Cost $45,861,595)

Healthcare-Services — 5.8%
Catalent Pharma Solutions, Inc.
144A, 5.00%, 7/15/27
144A, 3.125%, 2/15/29
144A,3.50%,4/1/30 . ... ..o

Centene Corp.
4.25%, 12/15/27
2.45%, 7/15/28
4.625%, 12/15/29
3.375%, 2/15/30
3.00%, 10/15/30
2.50%, 3/1/31
2.625%, 8/1/31

Charles River Laboratories
International, Inc.
144A,4.25%,5/1/28 .. .. ..............
144A, 3.75%, 3/15/29
144A, 4.00%, 3/15/31

CHS/Community Health Systems, Inc.
144A, 8.00%, 3/15/26
144A, 5.625%, 3/15/27
144A, 8.00%, 12/15/27
144A, 6.875%, 4/1/28
144A, 6.00%, 1/15/29

Principal
Amount

$ 3,311,000 $
3,896,000
3,506,000

1,789,000
3,666,000
4,870,000
5,883,000
5,295,000

1,910,000
3,896,000

3,506,000
1,959,000

Value

3,265,921
3,361,196
2,850,518

1,750,644
3,486,714
4,468,274
5,116,386
4,508,904

1,365,834
3,920,097

3,129,070
1,692,272

79,120,002

6,038,000
3,117,000

1,558,000
3,701,000

17,531,000
9,739,000

1,948,000
1,948,000

5,502,429
2,702,413

1,454,845
3,162,060

14,879,436
8,196,732

1,826,347
1,772,820

39,497,082

1,948,000
2,155,000
2,632,000

9,730,000
8,960,000
13,635,000
7,781,000
8,571,000
8,671,000
5,064,000

1,948,000
1,959,000
1,959,000

8,184,000
7,402,000
2,727,000
2,988,000
3,506,000

1,840,977
1,791,044
2,088,900

9,254,008
7,569,687
12,863,941
6,689,248
7,163,642
6,851,486
4,058,745

1,788,722
1,691,469
1,665,868

7,662,270
6,290,886
2,401,261
1,561,277
2,883,343

Healthcare-Services (Continued)
144A, 6.875%, 4/15/29 (a)
144A, 6.125%, 4/1/30
144A, 5.25%, 5/15/30
144A, 4.75%, 2/15/31 (a)

DaVita, Inc.
144A, 4.625%, 6/1/30
144A, 3.75%, 2/15/31

Encompass Health Corp.
4.50%, 2/1/28
4.75%, 2/1/30
4.625%, 4/1/31

IQVIA, Inc.
144A, 5.00%, 10/15/26
144A, 5.00%, 5/15/27

Legacy LifePoint Health LLC
144A, 6.75%, 4/15/25
144A, 4.375%, 2/15/27

LifePoint Health, Inc., 144A,
5.375%, 1/15/29

ModivCare, Inc., 144A,
5.875%, 11/15/25

Molina Healthcare, Inc.
144A, 4.375%, 6/15/28
144A, 3.875%, 11/15/30
144A, 3.875%, 5/15/32

Radiology Partners, Inc., 144A,
9.25%, 2/1/28

RegionalCare Hospital Partners
Holdings, Inc. / LifePoint Health, Inc.,
144A,

9.75%, 12/1/26

Select Medical Corp., 144A,
6.25%, 8/15/26

Tenet Healthcare Corp.
4.625%,7/15/24 . ... ...l
144A, 4.625%, 9/1/24
144A, 4.875%, 1/1/26 .
144A, 6.25%, 2/1/27 .. ...
144A, 5.125%, 11/1/27
144A, 4.625%, 6/15/28
144A, 6.125%, 10/1/28
144A,4.25%,6/1/29 . . ... ...
144A, 4.375%, 1/15/30
144A, 6.125%, 6/15/30

(Cost $245,123,719)

Household Products/Wares — 0.2%
Central Garden & Pet Co.
4.125%, 10/15/30
144A, 4.125%, 4/30/31 ...............
Kronos Acquisition Holdings, Inc. / KIK
Custom Products, Inc.
144A, 5.00%, 12/31/26
144A, 7.00%, 12/31/27
Spectrum Brands, Inc.
5.75%, 7/15/25
144A, 3.875%, 3/15/31

(Cost $11,198,046)
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Principal
Amount

$ 6,915,000 $
5,610,000
5,980,000
4,266,000

10,713,000
5,844,000

3,117,000
3,117,000
1,567,000

4,091,000
4,285,000

2,284,000
2,337,000

1,948,000
1,948,000

3,117,000
2,632,000
2,922,000

2,766,000

5,551,000
4,772,000

3,000,000
2,337,000
8,181,000
5,844,000
5,844,000
2,337,000
9,739,000
5,454,000
5,649,000
7,791,000

Value

4,332,559
3,486,671
4,537,415
3,155,560

8,637,570
4,310,242

2,731,439
2,670,947
1,296,373

3,968,475
4,148,716

2,245,846
2,034,802

1,479,272
1,837,238

2,880,629
2,195,611
2,519,305

2,123,377

5,306,481
4,570,860

2,941,500
2,275,288
7,807,333
5,642,382
5,421,040
2,127,658
8,947,852
4,733,472
4,942,875
7,518,705

208,943,967

1,939,000
1,567,000

1,850,000
2,045,000

1,743,000
1,959,000

1,617,213
1,285,578

1,678,505
1,690,162

1,702,652
1,622,319

9,496,429
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Pharmaceuticals — 3.2%
AdaptHealth LLC
144A, 4.625%, 8/1/29
144A, 5.125%, 3/1/30
Bausch Health Americas, Inc.
144A,9.25%,4/1/26 . . .. ..............
144A, 8.50%, 1/31/27
Bausch Health Cos., Inc.
144A, 5.50%, 11/1/25
144A, 9.00%, 12/15/25
144A, 6.125%, 2/1/27
144A,5.75%, 8/15/27 (@) .. ............
144A, 7.00%, 1/15/28
144A, 5.00%, 1/30/28
144A, 4.875%, 6/1/28
144A, 5.00%, 2/15/29
144A, 6.25%, 2/15/29
144A, 7.25%, 5/30/29
144A, 5.25%, 1/30/30
144A, 5.25%, 2/15/31
Cheplapharm Arzneimittel GmbH, 144A,
5.50%, 1/15/28
Elanco Animal Health, Inc.,
6.40%, 8/28/28
HLF Financing Sarl LLC / Herbalife
International, Inc., 144A,
4.875%, 6/1/29
Jazz Securities DAC, 144A,
4.375%, 1/15/29
Mallinckrodt International Finance SA /
Mallinckrodt CB LLC
144A, 10.00%, 4/15/25
144A, 11.50%, 12/15/28
Organon & Co. / Organon Foreign Debt
Co.-Issuer BV
144A, 4.125%, 4/30/28
144A, 5.125%, 4/30/31
Owens & Minor, Inc.
144A, 4.50%, 3/31/29(a) .. ............
144A, 6.625%, 4/1/30
Perrigo Finance Unlimited Co.
3.90%, 12/15/24
4.375%, 3/15/26 (a)
4.40%, 6/15/30
Prestige Brands, Inc.
144A, 5.125%, 1/15/28
144A,3.75%,4/1/31 ..o
Teva Pharmaceutical Finance
Netherlands Ill BV
6.00%, 4/15/24
7.125%, 1/31/25
3.15%, 10/1/26
4.75%, 5/9/27
6.75%, 3/1/28 (a)
5.125%, 5/9/29 (a)

(Cost $158,029,818)

Principal
Amount

$ 1,959,000 $
2,337,000

5,844,000
6,818,000

6,818,000
5,844,000
3,896,000
1,959,000
2,919,000
4,870,000
6,233,000
3,893,000
5,844,000
2,919,000
4,870,000
3,893,000

1,959,000

2,850,000

2,337,000

5,844,000

1,940,000
2,522,000

8,181,000
7,791,000

1,959,000
2,337,000

2,727,000
2,727,000
2,922,000

1,567,000
2,337,000

4,863,000
3,889,000
13,635,000
3,896,000
4,869,000
3,896,000

Value

1,634,002
1,998,462

3,442,993
3,216,255

5,667,190
3,707,288
2,914,364
1,431,745
1,104,769
1,846,266
4,308,624
1,524,109
2,215,460
1,142,905
1,857,978
1,543,672

1,683,806

2,668,141

1,846,419

5,278,242

1,748,270
2,272,952

7,351,406
6,826,942

1,672,281
2,153,697

2,603,594
2,697,454
2,635,653

1,447,540
1,873,491

4,730,970
3,855,302
11,470,989
3,412,818
4,661,629
3,411,898

115,659,576

Energy — 11.5%

Energy-Alternate Sources — 0.2%

TerraForm Power Operating LLC
144A,5.00%, 1/31/28 . .. ..o iiii
144A,4.75%,1/15/30 . .. ... ...

(Cost $5,799,208) .. ..o,

Oil & Gas — 5.9%
Antero Resources Corp.
144A,7.625%,2/1/29 ... ..o
144A, 5.375%, 3/1/30(a) ..............
Apache Corp.,
4.25%, 1/15/30 (a)
Ascent Resources Utica Holdings LLC /
ARU Finance Corp.
144A,7.00%,11/1/26 . .. ... oiiin .
144A,5.875%,6/30/29 . .. .............
Callon Petroleum Co.
144A,8.00%,8/1/28 .. ................
144A,7.50%,6/15/30 .. .. .....ovinn..
Calumet Specialty Products Partners
LP / Calumet Finance Corp., 144A,
11.00%, 4/15/25
Chesapeake Energy Corp.
144A,5.50%,2/1/26 ... .. ...
144A,5.875%,2/1/29 .. . ... ...
144A,6.75%,4/15/29 .. .. .............
Citgo Holding, Inc., 144A,
9.25%, 8/1/24 ...
CITGO Petroleum Corp.
144A,7.00%,6/15/25 . ... .............
144A, 6.375%, 6/15/26
CNX Resources Corp.
144A, 7.25%, 3/14/27
144A, 6.00%, 1/15/29
Colgate Energy Partners Il LLC, 144A,
5.875%, 7/1/29
Comstock Resources, Inc.
144A,6.75%,3/1/29 ... ...............
144A, 5.875%, 1/15/30
CrownRock LP / CrownRock Finance,
Inc.
144A, 5.625%, 10/15/25 . .............
144A,5.00%,5/1/29 . .. ...... ... ...
CVR Energy, Inc.
144A,5.25%,2/15/25 . . .. .............
144A,5.75%,2/15/28 . ... .............
Endeavor Energy Resources LP / EER
Finance, Inc., 144A,
5.75%, 1/30/28
Hilcorp Energy | LP / Hilcorp Finance Co.
144A, 6.25%,11/1/28 . . ... ... .. .oon..
144A,5.75%,2/1/29 . .. ... ...
144A, 6.00%, 4/15/30 .
144A, 6.00%, 2/1/31
144A, 6.25%,4/15/32 . . ... ...
Laredo Petroleum, Inc.
9.50%, 1/15/25
144A, 7.75%, 7/31/29 (a)
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Principal
Amount

2,727,000 $
2,727,000

Value

2,499,153
2,411,796

4,910,949

1,481,000
2,417,000

2,258,000
2,337,000
1,567,000
2,632,000
2,337,000
2,143,000
1,948,000
1,948,000
3,701,000
5,337,000

4,383,000
2,532,000

2,727,000
1,948,000

2,727,000

4,768,000
3,759,000

4,616,000
1,567,000

2,337,000
1,567,000

3,896,000

2,337,000
2,337,000
1,948,000
2,337,000
1,948,000

2,251,000
1,567,000

1,508,250
2,278,143

2,040,632
2,276,051
1,413,583
2,432,860
2,164,354
2,247,771
1,879,898
1,862,239
3,619,935
5,343,024

4,267,881
2,413,482

2,709,138
1,834,164

2,631,229

4,559,400
3,445,642

4,553,453
1,441,311

2,208,047
1,428,078

3,859,767

2,211,503
2,125,653
1,796,037
2,121,707
1,750,231

2,261,782
1,603,035
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Oil & Gas (Continued)
Leviathan Bond Ltd.
144A, REGS, 6.125%, 6/30/25
144A, REGS, 6.50%, 6/30/27
144A, REGS, 6.75%, 6/30/30
Matador Resources Co.,
5.875%, 9/15/26
MEG Energy Corp.
144A,7.125%,2/1/27 .. .. ...
144A,5.875%,2/1/29 .. . ... . ... ...
Moss Creek Resources Holdings, Inc.
144A,7.50%, 1/15/26 . ... .............
144A, 10.50%, 5/15/27 . ... ............
Murphy Oil Corp.
5.75%, 8/15/25
5.875%, 12/1/27
6.375%, 7/15/28
Nabors Industries Ltd., 144A,
7.25%, 1/15/26
Nabors Industries, Inc.
5.75%, 2/1/25
144A,7.375%,5/15/27 . ... ...
Occidental Petroleum Corp.
6.95%, 7/1/24
2.90%, 8/15/24
8.00%, 7/15/25
5.875%, 9/1/25
5.50%, 12/1/25
5.55%, 3/15/26
8.50%, 7/15/27
6.375%, 9/1/28
8.875%, 7/15/30
6.625%, 9/1/30
6.125%, 1/1/31
7.50%, 5/1/31
7.875%, 9/15/31
Parkland Corp.
144A, 5.875%, 7/15/27 . . ... .. ...
144A, 4.50%,10/1/29 . .. ... ... ......
144A, 4.625%,5/1/30 . .. ..............
PBF Holding Co. LLC / PBF Finance Corp.
7.25%, 6/15/25 N .
6.00%, 2/15/28
Puma International Financing SA
144A,5.125%,10/6/24 . .. .............
144A, 5.00%, 1/24/26 (a)
Range Resources Corp.
4.875%, 5/15/25
8.25%, 1/156/29
144A, 4.75%, 2/15/30 (a)
SM Energy Co.
6.75%, 9/15/26
6.625%, 1/15/27 (a)
6.50%, 7/15/28 (a)
Southwestern Energy Co.
7.75%, 10/1/27
5.375%, 2/1/29

Principal
Amount

$ 2,337,509 $
2,337,379
2,152,668

4,090,000

4,675,000
2,337,000

2,727,000
1,948,000

1,758,000
2,116,000
1,771,000

2,173,000

2,018,000
2,727,000

2,269,000
2,540,000
1,948,000
3,246,000
2,643,000
4,212,000
1,954,000
2,337,000
3,896,000
5,844,000
4,870,000
3,388,000
1,888,000

1,948,000
3,117,000
3,117,000

2,584,000
3,123,000

2,514,000
2,880,000

2,922,000
2,337,000
1,948,000

1,633,000
1,633,000
1,567,000

1,640,000
2,710,000

Value

2,302,446
2,278,945
2,055,798

4,008,364

4,729,931
2,176,670

2,484,283
1,884,511

1,744,288
2,060,963
1,744,435

1,978,929

1,863,573
2,636,177

2,371,105
2,477,884
2,118,489
3,331,629
2,717,612
4,319,406
2,190,874
2,444,008
4,561,690
6,251,327
5,067,243
3,820,614
2,178,884

1,884,515
2,644,817
2,681,080

2,512,940
2,813,698

2,349,346
2,545,358

2,839,643
2,456,058
1,807,315

1,608,227
1,594,445
1,511,505

1,702,205
2,566,411

Oil & Gas (Continued)
5.375%, 3/15/30
4.75%, 2/1/32

Sunoco LP / Sunoco Finance Corp.
6.00%, 4/15/27
4.50%, 5/15/29 ...
4.50%, 4/30/30

Transocean, Inc.
144A,7.25%,11/1/25 .. .. ...t
144A, 7.50%, 1/15/26 .
144A, 11.50%, 1/30/27
144A,8.00%, 2/1/27 ... ..o

(Cost $229,009,348)

Oil & Gas Services — 0.5%
Archrock Partners LP / Archrock
Partners Finance Corp.
144A, 6.875%, 4/1/27 . .. ...
144A,6.25%,4/1/28 .. ................
CGG SA, 144A,
8.75%, 4/1/27
USA Compression Partners LP / USA
Compression Finance Corp.
6.875%, 4/1/26
6.875%, 9/1/27
Weatherford International Ltd.
144A, 6.50%, 9/15/28 . .. ..............
144A, 8.625%,4/30/30 . .. .............

(Cost $21,514,090) . . ..................

Pipelines — 4.9%
Antero Midstream Partners LP / Antero
Midstream Finance Corp.
144A, 7.875%, 5/15/26
144A, 5.75%, 3/1/27 ..
144A, 5.75%, 1/15/28 .
144A, 5.375%, 6/15/29
Buckeye Partners LP
144A,4.125%,3/1/25 . .. ... ..o
3.95%, 12/1/26
4.125%, 12/1/27
144A,4.50%,3/1/28 .. .........oun..
Cheniere Energy Partners LP
4.50%, 10/1/29
4.00%, 3/1/31
3.25%, 1/31/32
Cheniere Energy, Inc.,
4.625%, 10/15/28
CQP Holdco LP / BIP-V Chinook Holdco
LLC, 144A,
5.50%, 6/15/31
Crestwood Midstream Partners LP /
Crestwood Midstream Finance Corp.
5.75%, 4/1/25
144A,5.625%,5/1/27 ... ... ... ...
144A, 6.00%, 2/1/29 .. .
144A,8.00%,4/1/29 .. ................
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Principal
Amount

4,675,000 $
4,480,000

2,337,000
3,117,000
3,115,000

1,612,000
2,217,000
2,678,000
2,385,000

Value

4,388,236
3,999,574

2,264,925
2,655,067
2,662,157

1,287,327
1,711,652
2,584,886
1,774,404

212,734,049

1,948,000
3,117,000

1,948,000
2,824,000
2,922,000

1,948,000
6,233,000

1,828,958
2,841,410

1,738,801
2,653,346
2,705,772

1,838,863
5,644,187

19,251,337

2,143,000
2,632,000
2,632,000
2,922,000

1,948,000
2,337,000
1,567,000
1,948,000

5,843,000
5,839,000
4,656,000

7,790,000

5,454,000

1,948,000
2,337,000
2,727,000
1,753,000

2,184,285
2,403,121
2,410,793
2,682,674

1,824,251
2,078,622
1,388,241
1,727,340

5,368,987
5,124,102
3,732,995

7,506,132

4,832,735

1,880,190
2,182,618
2,623,579
1,740,416
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Pipelines (Continued)

DT Midstream, Inc.
144A,4.125%,6/15/29 . .. .............
144A, 4.375%,6/15/31 ... .............

EnLink Midstream LLC
144A,5.625%, 1/15/28 . ... ............
5.375%, 6/1/29
144A,6.50%, 9/1/30

EnLink Midstream Partners LP
4.15%, 6/1/25
4.85%, 7/15/26

EQM Midstream Partners LP
144A,6.00%, 7/1/25 . .. ...t
4.125%, 12/1/26
144A,7.50%, 6/1/27 .. ................
144A,6.50%, 7/1/27 ... ... ... ... ......
5.50%, 7/15/28
144A,4.50%, 1/15/29 .. ... ... .. oout
144A,7.50%,6/1/30 . ............o....
144A, 4.75%,1/15/31 .. ... .ot

Genesis Energy LP / Genesis Energy
Finance Corp.
6.50%, 10/1/25
8.00%, 1/15/27
7.75%, 2/1/28

Hess Midstream Operations LP
144A,5.625%, 2/15/26 . ... ............
144A,5.125%, 6/15/28 . . .. ............
144A, 4.25%, 2/15/30 .
144A,5.50%, 10/15/30 . . .. ............

ITT Holdings LLC, 144A,

6.50%, 8/1/29

Kinetik Holdings LP, 144A,
5.875%, 6/15/30

New Fortress Energy, Inc.
144A, 6.75%,9/15/26 . . . ..............
144A, 6.50%, 9/30/26 . . . ...

NGL Energy Operating LLC / NGL
Energy Finance Corp., 144A,

7.50%, 2/1/26

NGL Energy Partners LP / NGL Energy
Finance Corp.,
7.50%, 11/1/23 (a)

NuStar Logistics LP
5.75%, 10/1/25
6.00%, 6/1/26
5.625%, 4/28/27
6.375%, 10/1/30

Rockies Express Pipeline LLC
144A,3.60%,5/15/25 . .. ..............
144A, 4.95%,7/15/29 . .. ..............

Tallgrass Energy Partners LP / Tallgrass
Energy Finance Corp.
144A,7.50%,10/1/25 . .. ... ...
144A, 6.00%, 3/1/27 . ..........
144A, 5.50%, 1/15/28 ... .......
144A, 6.00%, 12/31/30 .. .. ... ..
144A, 6.00%, 9/1/31

Principal
Amount

4,285,000 $
3,896,000

1,948,000
1,943,000
2,727,000

1,160,000
2,088,000

1,567,000
1,948,000
1,948,000
3,506,000
3,311,000
3,117,000
1,948,000
4,285,000

2,084,000
3,823,000
2,647,000

3,097,000
2,143,000
2,922,000
1,567,000

4,753,000
3,896,000

4,870,000
5,844,000

7,986,000

1,717,000

2,337,000
1,948,000
2,143,000
2,337,000

1,567,000
2,143,000

2,337,000
1,685,000
2,922,000
2,922,000
1,959,000

Value

3,770,372
3,337,918

1,875,634
1,818,667
2,716,310

1,132,277
2,057,004

1,615,203
1,758,586
1,925,481
3,390,542
3,032,595
2,688,943
1,926,445
3,713,638

1,955,804
3,599,966
2,457,790

3,025,475
1,993,579
2,511,490
1,429,817

4,021,513
3,706,284

4,700,867
5,613,171

7,230,005

1,627,184

2,233,833
1,841,426
1,954,402
2,130,024

1,442,079
1,934,974

2,343,380
1,540,208
2,533,620
2,565,372
1,716,730

Pipelines (Continued)

Venture Global Calcasieu Pass LLC
144A, 3.875%, 8/15/29 . .
144A, 4.125%, 8/15/31 . . .
144A, 3.875%,11/1/33 .. ... ...

Western Midstream Operating LP
3.35%, 2/1/25
4.65%, 7/1/26
4.50%, 3/1/28
4.75%, 8/15/28 . ..
4.30%, 2/1/30

(Cost $199,723,691)
Financial — 9.8%

Banks — 0.9%
Commerzbank AG, 144A,
8.125%, 9/19/23
Deutsche Bank AG
5.882%, 7/8/31 (b)
3.729%, 1/14/32 (b)
3.742%, 1/7/33 (b)
Freedom Mortgage Corp.
144A, 8.125%, 11/15/24
144A, 8.25%, 4/15/25 . . . .
144A,7.625%,5/1/26 .. ...............
144A, 6.625%, 1/15/27 ... .............
Intesa Sanpaolo SpA
144A, 5.017%, 6/26/24
144A, 5.71%, 1/15/26 . .
144A,4.198%,6/1/32 .. .. .............

(Cost $41,521,528) . ........cvivnnnnn.

Diversified Financial Services — 3.4%
Ally Financial, Inc.,
5.75%, 11/20/25
Coinbase Global, Inc.
144A, 3.375%, 10/1/28 (@) .. ...........
144A, 3.625%, 10/1/31 .. ..o i
Curo Group Holdings Corp., 144A,
7.50%, 8/1/28
Jefferies Finance LLC / JFIN Co.-Issuer
Corp., 144A,
5.00%, 8/15/28
LD Holdings Group LLC
144A, 6.50%, 11/1/25 . .. ..............
144A,6.125%,4/1/28 . ... .............
LPL Holdings, Inc.
144A, 4.625%, 11/15/27
144A,4.00%,3/15/29 .. .. ...t
144A,4.375%,5/15/31 . .. .............
Midcap Financial Issuer Trust
144A,6.50%,5/1/28 . .................
144A, 5.625%, 1/15/30 . . e
Nationstar Mortgage Holdings, Inc.
144A, 6.00%, 1/15/27 e
144A,5.50%,8/15/28 .. .. .............
144A, 5.125%, 12/15/30
144A,5.75%, 11/15/31 . .. ... ...t

— 221 —

@

Principal
Amount

4,870,000 $
4,870,000
4,870,000

2,847,000
1,858,000
1,567,000
1,658,000
4,675,000

Value

4,255,893
4,235,503
4,070,516

2,691,440
1,771,315
1,456,934
1,469,007
4,208,388

178,418,385

3,896,000

1,959,000
4,870,000
4,870,000

1,634,000
2,101,000
2,337,000
2,268,000

7,791,000
5,844,000
2,922,000

3,981,815

1,711,027
3,593,664
3,472,027

1,468,819
1,820,748
1,916,981
1,754,213

7,458,404
5,492,072
2,125,021

34,794,791

4,091,000

3,896,000
3,896,000

3,896,000

3,896,000

1,959,000
1,969,000

1,558,000
3,506,000
1,667,000

3,896,000
1,567,000

2,337,000
3,311,000
2,532,000
2,337,000

4,139,981

2,531,836
2,377,924

2,367,560

3,335,229

1,127,331
1,048,751

1,468,372
3,138,519
1,381,405

3,347,170
1,197,697

2,084,755
2,767,135
2,000,640
1,857,576
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Diversified Financial Services (Continued)
Navient Corp.
MTN, 6.125%, 3/25/24 .. ..............
5.875%, 10/25/24
6.75%, 6/25/25
6.75%, 6/15/26
5.00%, 3/15/27
4.875%, 3/15/28
5.50%, 3/15/29
NFP Corp.
144A, 4.875%,8/15/28 . . .. ... ... ......
144A, 6.875%, 8/15/28 . . . .............
OneMain Finance Corp.
6.125%, 3/15/24
6.875%, 3/15/25
7.125%, 3/15/26
3.50%, 1/15/27
6.625%, 1/15/28
3.875%, 9/15/28
5.375%, 11/15/29
4.00%, 9/15/30
PennyMac Financial Services, Inc.
144A, 5.375%, 10/15/25
144A, 4.25%, 2/15/29
144A, 5.75%, 9/15/31
Rocket Mortgage LLC / Rocket Mortgage
Co.-Issuer, Inc.
144A, 2.875%, 10/15/26
144A, 3.625%, 3/1/29
144A, 3.875%, 3/1/31
144A, 4.00%, 10/15/33
SLM Corp.
4.20%, 10/29/25
3.125%, 11/2/26
United Wholesale Mortgage LLC
144A,5.50%,11/15/25 . . ... ...........
144A, 5.75%,6/15/27 . .. ... .. i
144A,5.50%,4/15/29 . .. ..............
VistaJet Malta Finance PLC / XO
Management Holding, Inc.
144A, 7.875%, 5/1/27
144A, 6.375%, 2/1/30

(Cost $146,757,032)

Insurance — 0.8%

Acrisure LLC / Acrisure Finance, Inc.
144A,7.00%, 11/15/25 . .. ... ... .......
144A,10.125%,8/1/26 . . . .............
144A,4.25%,2/15/29 .. .. ...... ... ..
144A,6.00%,8/1/29 .. ................

Alliant Holdings Intermediate LLC /
Alliant Holdings Co.-Issuer, 144A,
5.875%, 11/1/29

Alliant Holdings Intermediate LLC /
Alliant Holdings Co-Issuer
144A, 4.25%,10/15/27 . ... ............
144A, 6.75%, 10/15/27 . .. .............

Principal
Amount

3,311,000 $
1,948,000
1,948,000
1,948,000
2,727,000
1,959,000
2,922,000

2,143,000
8,084,000

5,064,000
4,870,000
6,233,000
2,922,000
3,117,000
2,337,000
2,922,000
3,311,000

2,532,000
2,532,000
1,959,000

4,480,000
2,922,000
4,870,000
3,311,000

1,948,000
1,959,000

3,117,000
1,959,000
2,727,000

1,948,000
3,896,000

Value

3,234,450
1,873,280
1,882,576
1,850,600
2,339,820
1,602,902
2,371,225

1,904,452
6,659,923

4,950,516
4,740,747
5,871,019
2,417,197
2,853,271
1,826,038
2,424,836
2,472,944

2,278,252
1,983,581
1,691,021

3,771,633
2,356,520
3,820,856
2,472,017

1,786,195
1,647,799

2,726,973
1,616,361
2,126,214

1,787,874
3,357,378

120,770,251

3,604,000
1,667,000
2,727,000
1,959,000

1,763,000

2,922,000
5,220,000

3,401,437
1,670,415
2,317,267
1,591,575

1,518,797

2,636,812
4,750,409

Insurance (Continued)

AssuredPartners, Inc.
144A, 7.00%, 8/15/25 .
144A, 5.625%, 1/15/29

HUB International Ltd.
144A, 7.00%, 5/1/26 . .
144A, 5.625%, 12/1/29

(Cost $32,795,560) . . .......ovuennnnnn.

Real Estate — 0.6%

Howard Hughes Corp.
144A,5.375%,8/1/28 . .. ..............
144A, 4.125%, 2/1/29 .
144A, 4.375%, 2/1/31

Kennedy-Wilson, Inc.
4.75%, 3/1/29
4.75%, 2/1/30
5.00%, 3/1/31

Realogy Group LLC / Realogy Co.-Issuer
Corp.
144A,5.75%,1/15/29 . .. ..............
144A, 5.25%, 4/15/30 . . .

WeWork Cos., Inc., 144A,
7.875%, 5/1/25

(Cost $24,969,396) . . ............ooonn

Real Estate Investment Trusts — 3.5%
Blackstone Mortgage Trust, Inc., 144A,
3.75%, 1/15/27
Brookfield Property REIT, Inc. / BPR
Cumulus LLC / BPR Nimbus LLC / GGSI
Sellco LL
144A,5.75%,5/15/26 . .. ..............
144A, 4.50%, 4/1/27 .. ..o
Diversified Healthcare Trust
9.75%, 6/15/25
4.75%, 2/15/28 . ..
4.375%, 3/1/31
HAT Holdings | LLC / HAT Holdings Il
LLC
144A,6.00%, 4/15/25 .. .. .............
144A, 3.375%,6/15/26 . . .. ............
Iron Mountain, Inc.
144A, 4.875%, 9/15/27
144A, 5.25%, 3/15/28 . .
144A,5.00%, 7/15/28 . ... .............
144A,4.875%,9/15/29 . ... ............
144A, 5.25%, 7/15/30 .
144A, 4.50%, 2/15/31 .
144A, 5.625%, 7/15/32
iStar, Inc.
4.75%, 10/1/24 ..
4.25%, 8/1/25
Ladder Capital Finance Holdings LLLP /
Ladder Capital Finance Corp.
144A, 4.25%, 2/1/27
144A,4.75%,6/15/29 . ... .............

— 222 —

Principal
Amount

$ 1,948,000 $
2,143,000

6,506,000
2,143,000

Value
1,889,560
1,784,200

6,382,061
1,877,239

29,719,772

2,922,000
2,632,000
2,532,000

2,337,000

2,337,000
2,337,000

3,506,000
3,896,000

2,606,000

2,604,846
2,093,284
2,028,385

1,953,230

1,887,572
1,925,162

2,752,210
2,941,480

1,948,128

20,134,297

1,567,000

3,683,000
2,922,000

1,948,000
1,959,000
1,939,000

1,667,000
3,896,000

3,896,000
3,214,000
1,948,000
3,896,000
5,064,000
4,285,000
2,337,000

2,992,000
2,143,000

2,539,000
2,532,000

1,365,766

3,440,406
2,507,891

1,917,309
1,451,106
1,333,334

1,521,005
3,387,104

3,682,801
2,953,811
1,780,267
3,385,234
4,487,590
3,565,056
2,057,471

2,997,056
2,141,478

2,217,311
2,149,661
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Principal
Amount
Real Estate Investment Trusts (Continued)
MPT Operating Partnership LP / MPT
Finance Corp.
5.25%, 8/1/26

5.00%, 10/15/27 . ..... ..o, 5,454,000

4.625%,8/1/29 . ..., 3,506,000

3.50%, 3/15/31 ... ... 5,064,000
Park Intermediate Holdings LLC / PK

Domestic Property LLC / PK Finance

Co.-Issuer

144A,7.50%,6/1/25 . .. ...t 2,532,000

144A,5.875%,10/1/28 . .. ............. 2,824,000

144A, 4.875%,5/15/29 . ... ............ 2,922,000
RHP Hotel Properties LP / RHP Finance

Corp.

4.75%,10/15/27 ... ... 2,725,500

144A,4.50%,2/15/29 . . .. ............. 2,337,000
RLJ Lodging Trust LP

144A,3.75%,7/1/26 . .. ............... 1,959,000

144A, 4.00%, 9/15/29 .. ... ... 1,939,000
SBA Communications Corp.

3.875%, 2/15/27 ... .. 5,827,000

3.125%,2/1/29 .. ... ... 5,838,000
Service Properties Trust

4.35%,10/1/24 ... ... ... .. 3,203,000

7.50%,9/15/25 ... ... 3,117,000

4.75%, 10/1/26 1,763,000

4.95%, 2/15/27 1,567,000

5.50%, 12/15/27 1,763,000

3.95%, 1/15/28 1,558,000

4.95%, 10/1/29 1,645,000

4.375%, 2/15/30 1,547,000
Starwood Property Trust, Inc.

144A, 3.75%,12/31/24 . ... ............ 1,567,000

4.75%, 3/15/25 . 1,948,000

144A, 3.625%, 7/15/26 . . ... ........... 1,667,000

144A, 4.375%, 1/15/27 .. .. ..o 1,948,000
Uniti Group LP / Uniti Fiber Holdings,

Inc. / CSL Capital LLC

144A,7.875%,2/15/25 . . ... ........... 8,765,000

144A,6.00%, 1/15/30 . .. ...t 2,727,000
Uniti Group LP / Uniti Group Finance,

Inc. / CSL Capital LLC

144A, 4.75%,4/15/28 . .. ... ... ... ... 2,221,000

144A,6.50%,2/15/29 . .. .............. 4,324,000
XHR LP

144A, 6.375%,8/15/26 . . . ............. 1,948,000

144A, 4.875%,6/1/29 . .. ... ... 1,959,000
(Cost $146,392,892) ............cocunn.
Venture Capital — 0.6%
Compass Group Diversified Holdings

LLC, 144A,

5.25%,4/15/29 . ...... ... ... ... 3,896,000
Icahn Enterprises LP / lcahn Enterprises

Finance Corp.

4.75%,9/15/24 ... ... 4,278,000

6.375%, 12/15/25 .. ... ... ... 2,908,000

$ 1,948,000 $

Value

1,870,670
4,906,426
2,991,098
3,805,495

2,558,839
2,598,984
2,574,203

2,481,977
2,022,444

1,760,299
1,639,679

5,320,744
4,818,218

2,875,613
2,992,382
1,436,501
1,271,587
1,627,446
1,162,143
1,243,244
1,135,668

1,463,233
1,857,632
1,389,028
1,736,126

8,670,250
1,927,178

1,859,060
3,301,115

1,893,469
1,731,054

127,063,462

3,321,496

4,075,223
2,842,570

Venture Capital (Continued)
6.25%,5/15/26 .. ...
5.25%, 5/15/27 .
4.375%,2/1/29 . ...

(Cost $25,069,916)

Industrial — 8.8%

Aerospace/Defense — 2.6%

Bombardier, Inc.
144A, 7.50%, 12/1/24
144A, 7.50%, 3/15/25
144A, 7.125%, 6/15/26
144A, 7.875%, 4/15/27
144A, 6.00%, 2/15/28

Howmet Aerospace, Inc.
5.125%,10/1/24 . ...... ... ... ........
6.875%, 5/1/25
3.00%, 1/15/29

Rolls-Royce PLC
144A, 3.625%, 10/14/25
144A, 5.75%, 10/15/27

Spirit AeroSystems, Inc.
144A, 5.50%, 1/15/25
144A, 7.50%, 4/15/25
4.60%, 6/15/28 (a)

TransDigm, Inc.
144A, 8.00%, 12/15/25
144A, 6.25%, 3/15/26
6.375%, 6/15/26 . .............
7.50%, 3/15/27
5.50%, 11/15/27 . .............
4.625%,1/15/29 . ............. .
4.875%,5/1/29 ... ...

Triumph Group, Inc.
144A, 8.875%, 6/1/24
144A, 6.25%, 9/15/24
7.75%,8/15/25 .. ...

(Cost $102,227,860)

Building Materials — 1.0%

Builders FirstSource, Inc.
144A,5.00%,3/1/30 .. .o oo
144A,4.25%,2/1/32 ... ..o
144A, 6.375%, 6/15/32

Cornerstone Building Brands, Inc., 144A,
6.125%, 1/15/29

Griffon Corp.,
5.75%, 3/1/28

JELD-WEN, Inc.
144A, 4.625%, 12/15/25
144A, 4.875%, 12/15/27

SRM Escrow Issuer LLC, 144A,

6.00%, 11/1/28 .. ...

Standard Industries, Inc.
144A, 5.00%, 2/15/27
144A, 4.75%, 1/15/28
144A, 4.375%, 7/15/30
144A, 3.375%, 1/15/31

— 223 —

Principal
Amount

$ 4,862,000 $
5,654,000
2,921,000

Value

4,669,368
5,150,099
2,488,604

22,547,360

1,987,000
5,043,000
4,675,000
7,489,000
2,922,000

4,246,000
2,337,000
2,727,000

3,896,000
3,896,000

1,948,000
4,675,000
2,727,000

4,285,000
17,141,000
3,701,000
2,143,000
10,319,000
4,675,000
2,920,000

2,194,000
2,045,000
1,959,000

1,971,840
4,941,585
4,460,932
7,180,341
2,588,099

4,225,619
2,402,880
2,306,878

3,629,681
3,630,516

1,910,131
4,580,097
2,171,892

4,394,096
16,862,030
3,657,383
2,092,404
9,299,638
3,989,178
2,481,638

2,224,683
1,876,288
1,652,593

94,230,222

2,143,000
5,064,000
2,727,000

1,949,000
3,893,000

1,647,000
1,567,000

4,285,000

3,311,000
3,896,000
6,233,000
4,285,000

1,902,180
4,048,567
2,632,679

1,331,266
3,607,643

1,332,624
1,215,827

3,893,458

3,036,836
3,412,774
4,998,087
3,190,371
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Principal

Amount Value
Building Materials (Continued)
Summit Materials LLC / Summit

Materials Finance Corp., 144A,

5.25%, 1/15/29 . ...... ... .. ... .. ..., $ 2,727,000 $ 2,457,752
(Cost $43,678,681) . .........covvun.n. 36,959,964
Electrical Components & Equipment — 0.4%

Energizer Holdings, Inc.

144A,4.75%,6/15/28 . . .. ............. 2,337,000 1,947,399

144A,4.375%,3/31/29 . ... ............ 3,117,000 2,535,415
WESCO Distribution, Inc.

144A,7.125%,6/15/25 . ... ............ 5,844,000 5,852,088

144A,7.256%,6/15/28 ... .............. 5,162,000 5,222,705
(Cost $17,027,239) . ........iiiinn.. 15,557,607
Electronics — 0.7%

11-VI, Inc., 144A,

5.00%, 12/15/29 ..............oooiunn 3,857,000 3,438,843
Imola Merger Corp., 144A,

4.75%,5/15/29 .. ... ... 7,791,000 6,624,176
Sensata Technologies BV

144A, 4.875%, 10/15/23 . ............. 1,948,000 1,967,627

144A,5.625%, 11/1/24 . ... ............ 1,558,000 1,568,202

144A,5.00%, 10/1/25 ... .............. 2,727,000 2,674,981

144A,4.00%,4/15/29 . ... ............. 3,896,000 3,373,607

144A,5.875%,9/1/30 .. .. ............. 1,948,000 1,906,586
Sensata Technologies, Inc.

144A, 4.375%,2/15/30 . . .. ... iiin. 1,763,000 1,573,477

144A,3.75%,2/15/31 .. ... ... .. ..., 2,914,000 2,412,057
(Cost $29,193,565) . .. ....ovvvinnn.nn 25,539,456
Engineering & Construction — 0.1%

Brand Industrial Services, Inc., 144A,

8.50%, 7/15/25 . ... ... ... ...l 3,896,000 3,160,513
Fluor Corp.,

4.25%,9/15/28 (@) .................. 2,337,000 2,116,081
(Cost$6,312,268) .. .........covvvnnnnn. 5,276,594
Environmental Control — 0.8%

Covanta Holding Corp.

144A,4.875%,12/1/29 . .. ............. 2,980,000 2,519,590

5.00%, 9/1/30 .. ... 1,567,000 1,324,115
GFL Environmental, Inc.

144A,4.25%,6/1/25 ... ... 1,948,000 1,862,465

144A,3.75%,8/1/25 . .. ............... 2,922,000 2,764,548

144A,5.125%, 12/15/26 . ............. 1,948,000 1,886,724

144A,4.00%,8/1/28 ... ............... 2,922,000 2,474,262

144A,3.50%,9/1/28 ... ............... 2,922,000 2,543,776

144A,4.75%,6/15/29 .. .. ............. 2,922,000 2,539,919

144A,4.375%,8/15/29 . .. ............. 2,143,000 1,819,418
Madison IAQ LLC

144A,4.125%,6/30/28 . .. ............. 2,727,000 2,342,343

144A,5.875%,6/30/29 . .. ............. 4,032,000 3,323,900
Stericycle, Inc.

144A,5.375%,7/15/24 . ... ............ 2,337,000 2,290,190

144A, 3.875%, 1/15/29 . . ... ........... 1,959,000 1,699,981
(Cost $33,603,826) . ... .......ccuunnnnn 29,391,231

Machinery-Diversified — 0.2%

TK Elevator Holdco GmbH, 144A,
7.625%, 7/15/28

TK Elevator US Newco, Inc., 144A,
5.25%, 7/15/27

(Cost$7,921,647) .. ...,

Miscellaneous Manufacturing — 0.2%
FXI Holdings, Inc.
144A,7.875%, 11/1/24 (@) .. ...........
144A, 12.25%, 11/15/26
Hillenbrand, Inc.,
5.75%, 6/15/25

(Cost $6,712,442) .. ...................

Packaging & Containers — 2.5%

Ardagh Metal Packaging Finance USA
LLC / Ardagh Metal Packaging Finance
PLC
144A,6.00%, 6/15/27 .. ...............
144A, 3.25%,9/1/28 . . .. ...
144A, 4.00%,9/1/29 .. ................

Ardagh Packaging Finance PLC / Ardagh
Holdings USA, Inc.
144A,5.25%,4/30/25 . .. ..............
144A, 4.125%, 8/15/26
144A, 5.25%, 8/15/27 . .
144A,5.25%,8/15/27 .. .. .............

Ball Corp.
4.00%, 11/15/23
5.25%,7/1/25 . ...
4.875%, 3/15/26
2.875%, 8/15/30
3.125%, 9/15/31 (a)

Berry Global, Inc., 144A,
5.625%, 7/15/27

Clydesdale Acquisition Holdings, Inc.
144A, 6.625%, 4/15/29 . . .
144A,8.75%,4/15/30 . . .. ...t

Crown Americas LLC, 144A,

5.25%, 4/1/30

Graphic Packaging International LLC
144A,3.50%,3/15/28 .. .. .............
144A,3.75%,2/1/30 ... .. ..o

LABL, Inc.
144A, 6.75%,7/15/26 . . .. .............
144A,10.50%, 7/15/27 . .. ... ... ...
144A, 5.875%, 11/1/28 . .
144A, 8.25%, 11/1/29 .

Mauser Packaging Solutions Holding Co.
144A, 5.50%, 4/15/24
144A, 7.25%, 4/15/25

Ol European Group BV, 144A,
4.75%, 2/15/30

Owens-Brockway Glass Container, Inc.,
144A,

6.625%, 5/13/27 (a)
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Principal
Amount

$ 1,569,000 $

6,077,000

Value

1,406,820

5,652,625

6,959,345

1,966,000
2,968,000

1,567,000

1,633,156
2,481,189

1,571,434

5,685,779

2,337,000
2,337,000
4,091,000

2,727,000
4,733,000
3,896,000
3,117,000

3,896,000
3,896,000
2,922,000
5,064,000
3,311,000

1,948,000

1,948,000
4,324,000

1,948,000

1,763,000
1,558,000

2,718,000
2,688,000
1,948,000
1,802,000

5,766,000
5,259,000

1,567,000

2,383,000

2,293,432
2,019,355
3,321,094

2,585,143
4,088,886
2,823,585
2,259,013

3,860,000
3,891,150
2,832,879
4,114,449
2,686,410

1,904,560

1,871,854
3,764,604

1,873,021

1,671,730
1,341,430

2,586,136
2,544,205
1,698,413
1,460,746

5,689,144
4,794,841

1,270,900

2,216,840
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Packaging & Containers (Continued)
Pactiv Evergreen Group Issuer,
Inc. /Pactiv Evergreen Group Issuer
LLC, 144A,
4.00%, 10/15/27 .. ...
Sealed Air Corp.
144A,5.125%,12/1/24 . . . .............
144A,5.50%, 9/15/26 . .. ..............
144A, 4.00%, 12/1/27 .. ..o
144A,5.00%,4/15/29 .. .. .............
Silgan Holdings, Inc.,
4.125%,2/1/28 ... ..
Trivium Packaging Finance BV
144A,5.50%, 8/15/26 . . .. .............
144A,8.50%, 8/15/27 . .. ..............

(Cost $100,507,891) ..................

Transportation — 0.1%
Seaspan Corp., 144A,
5.50%, 8/1/29
(Cost$2,914,236) .. ......coivinnnnnn.

Trucking & Leasing — 0.2%

Fortress Transportation and
Infrastructure Investors LLC
144A,6.50%, 10/1/25 .. .. .............
144A,9.75%, 8/1/27 ... ...
144A,5.50%,5/1/28 ... ...............

(Cost $8,179,073) . . oo i et

Technology — 4.0%

Computers — 1.3%

Booz Allen Hamilton, Inc.
144A,3.875%,9/1/28 . ... .............
144A,4.00%,7/1/29 ... ...

Condor Merger Sub, Inc., 144A,
7.375%,2/15/30 .. ...

Diebold Nixdorf, Inc.
8.50%,4/15/24 . ... ... ...
144A,9.375%,7/15/25 . .. ... ... ... ...

Exela Intermediate LLC / Exela Finance,
Inc., 144A,

11.50%, 7/15/26 ... ...,

NCR Corp.
144A,5.75%,9/1/27 ... ...t
144A,5.00%, 10/1/28 .. .. .............
144A,5.125%,4/15/29 . ... ............
144A,6.125%,9/1/29 .. ... ... .. et
144A,5.25%,10/1/30 . . ... ..o inn

Presidio Holdings, Inc.
144A, 4.875%,2/1/27 ... ...
144A,8.25%,2/1/28 ... ...............

Seagate HDD Cayman
4.875%,3/1/24 ... ...
4.75%,1/1/25 ...
4.875%, 6/1/27
4.091%, 6/1/29
3.125%, 7/15/29
4.125%, 1/15/31
3.375%, 7/15/31

Principal
Amount

3,896,000 $

1,665,000
1,647,000
1,650,000
1,665,000

2,221,000

4,091,000
2,727,000

Value

3,406,097

1,650,798
1,541,547
1,504,330
1,584,730

2,036,124

3,934,274
2,594,154

89,515,874

2,922,000

2,466,000
1,558,000
3,896,000

2,410,650

2,301,592
1,565,801
3,338,404

7,205,797

2,727,000
1,959,000

7,869,000

1,567,000
2,727,000

4,628,000

1,948,000
2,632,000
4,675,000
1,948,000
1,763,000

2,045,000
2,143,000

1,948,000
1,867,000
1,967,000
1,919,000
1,959,000
1,959,000
1,959,000

2,430,166
1,730,382

6,579,664

955,159
2,242,284

1,607,950

1,882,860
2,387,207
4,372,060
1,862,915
1,630,772

1,916,421
1,937,862

1,912,369
1,826,696
1,858,451
1,643,307
1,569,306
1,623,296
1,634,651

Principal

Amount Value
Computers (Continued)
Vericast Corp., 144A,

11.00%, 9/15/26 .. $ 4,817,578 $ 4,830,345

(Cost $56,478,616) 48,234,123
Office/Business Equipment — 0.2%
Pitney Bowes, Inc., 144A,

6.875%, 3/15/27 .. ... ... . 1,567,000 1,187,719
Xerox Holdings Corp.

144A,5.00%,8/15/25 . .. ...... ... 2,922,000 2,713,017

144A,5.50%,8/15/28 . .. .............. 2,922,000 2,560,125
(Cost $7,690,726) .. .....covivinnnnnn. 6,460,861
Semiconductors — 0.3%
ams-OSRAM AG, 144A,

7.00%,7/31/25 .. ... 1,763,000 1,684,626
Entegris Escrow Corp., 144A,

5.95%,6/15/30 .......... ...l 3,487,000 3,313,278
Entegris, Inc.

144A, 4.375%,4/15/28 . . ... ........... 1,547,000 1,367,888

144A, 3.625%,5/1/29 . .. ... ... ... 1,567,000 1,322,242
ON Semiconductor Corp., 144A,

3.875%,9/1/28 . ... ... 2,727,000 2,437,134
(Cost $10,825,974) . .. .o 10,125,168
Software — 2.2%
Black Knight InfoServ LLC, 144A,

3.625%,9/1/28 . ... ... .. 3,896,000 3,418,117
Boxer Parent Co., Inc., 144A,

7.125%,10/2/25 ... ... 2,337,000 2,313,858
Change Healthcare Holdings LLC /

Change Healthcare Finance, Inc., 144A,

5.75%, 3/1/25 4,577,000 4,522,671
Clarivate Science Holdings Corp.

144A, 3.875%, 7/1/28 3,589,000 3,076,666

144A, 4.875%, 7/1/29 3,690,000 2,973,830
Fair Isaac Corp.

144A,5.25%,5/15/26 . . ............... 1,667,000 1,518,180

144A,4.00%,6/15/28 .. .. ............. 3,506,000 3,101,943
MicroStrategy, Inc., 144A,

6.125%, 6/15/28 (@) ........ ... 1,944,000 1,625,808
Minerva Merger Sub, Inc., 144A,

6.50%, 2/15/30 . .......... ... 9,155,000 7,784,130
MSCI, Inc.

144A, 4.00%, 11/15/29(a) ............. 3,896,000 3,475,096

144A, 3.625%, 9/1/30 . . . 3,506,000 2,980,027

144A, 3.875%, 2/15/31 . . 3,896,000 3,370,059

144A, 3.625%, 11/1/31 .. 2,337,000 1,950,676

144A,3.25%,8/15/33 ... .............. 2,727,000 2,188,377
Open Text Corp.

144A, 3.875%, 2/15/28 . .. .. ........... 3,506,000 2,995,053

144A, 3.875%, 12/1/29 . .. ... ... ... 3,311,000 2,676,686
Open Text Holdings, Inc.

144A,4.125%,2/15/30 . .. ............. 3,506,000 2,845,250

144A,4.125%,12/1/31 . .. ... .. 2,532,000 2,004,496
PTC, Inc.

144A, 3.625%, 2/15/25 . . . ... .......... 1,948,000 1,832,994

144A,4.00%, 2/15/28 .. ... ............ 1,948,000 1,784,310
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Principal
Amount
Software (Continued)
Rackspace Technology Global, Inc.

144A, 3.50%, 2/15/28 . ... ............. $ 2,130,000 $

144A,5.375%,12/1/28 . .. .. ........... 2,155,000
ROBLOX Corp., 144A,

3.875%,5/1/30 . ..... ... ... ... 3,896,000
SS&C Technologies, Inc., 144A,

5.50%, 9/30/27 ... ... 7,791,000
Twilio, Inc.

3.625%, 3/15/29 . ....... ... ... 1,959,000

3.875%,3/15/31(a) ..., 1,939,000
Veritas US, Inc. / Veritas Bermuda Ltd.,

144A,

7.50%,9/1/25 ... ... 6,818,000
Ziff Davis, Inc., 144A,

4.625%, 10/15/30 . ......... ... 1,885,000
(Cost $96,691,953) . .. ....ovinnnnn.n.
Utilities — 2.5%
Electric — 2.2%
Calpine Corp.

144A,5.25%,6/1/26 ... ............... 1,646,000

144A,4.50%, 2/15/28 . ... ............. 4,870,000

144A,5.125%, 3/15/28 (a) . ............ 5,454,000

144A,4.625%,2/1/29 . ... ............. 2,532,000

144A,5.00%, 2/1/31 .. ..o 3,311,000

144A,3.75%,3/1/31 ... ...t 3,506,000
Clearway Energy Operating LLC

144A,4.75%,3/15/28 .. .. ............. 3,311,000

144A,3.75%,2/15/31 .. .. ... ... ... 3,604,000
DPL, Inc.,

4.125%,7/1/25 . ... 1,622,000
FirstEnergy Corp.

Series B, 4.40%, 7/15/27 . ............. 5,844,000

2.65%,3/1/30 ... 2,337,000

Series B, 2.25%, 9/1/30 ............... 1,763,000
NextEra Energy Operating Partners LP

144A, 4.25%,7/15/24 . ... ............. 2,727,000

144A, 3.875%, 10/15/26 . ............. 1,948,000

144A, 4.50%, 9/15/27 . . ... ... ... ...... 2,143,000
NRG Energy, Inc.

5.75%, 1/15/28 . ... ... ... ... 3,199,000

144A, 3.375%,2/15/29 . ... ............ 1,959,000

144A,5.25%,6/15/29 .. . ... ... ... 2,856,000

144A, 3.625%, 2/15/31 . ... ... ... 4,013,000

144A, 3.875%,2/15/32 . . ... ... 4,285,000
PG&E Corp.

5.00%, 7/1/28 (@) .......... .. 3,896,000

5.25%, 7/1/30 . ... ... 3,896,000
Vistra Operations Co. LLC

144A,5.50%,9/1/26 . .. ... ... ........ 3,896,000

144A, 5.625%, 2/15/27 5,064,000

144A, 5.00%, 7/31/27 . 5,064,000

144A,4.375%,5/1/29 . . . ... .. ..., 4,870,000

(Cost $91,756,179) . ... ..o

Value
1,521,421
1,196,880
3,256,708
7,373,861
1,638,459
1,567,837
5,254,973

1,611,241

81,859,607

1,699,994
4,461,480
4,860,433
2,158,269
2,776,191
2,913,328

3,106,132
3,019,167

1,632,790

5,544,846
1,997,434
1,447,011

2,633,257
1,818,902
1,985,468

3,019,072
1,612,745
2,578,639
3,192,542
3,403,404

3,462,784
3,374,696

3,766,731
4,887,216
4,719,142
4,254,213

80,125,786

Principal
Amount Value
Gas — 0.3%
AmeriGas Partners LP / AmeriGas
Finance Corp.
5.625%,5/20/24 ... ... ... ... ...... $ 2,630,000 $ 2,593,943
5.50%, 5/20/25 .. ... ... 2,727,000 2,591,636
5.875%,8/20/26 . ......... ... ... 2,630,000 2,507,192
5.75%,5/20/27 ... ... .. 2,045,000 1,930,235
(Cost $10,762,414) ... .....cuiiuunn.. 9,622,906
TOTAL CORPORATE BONDS
(Cost $4,136,399,949) ................ 3,561,895,877
Number
of Shares
SECURITIES LENDING COLLATERAL — 2.2%
DWS Government & Agency Securities
Portfolio “DWS Government Cash
Institutional Shares”, 2.00% (c)(d)
(Cost $78,245,816) .. ......ccvuvvuunn.. 78,245,816 78,245,816
CASH EQUIVALENTS — 0.6%
DWS Government Money Market
Series “Institutional Shares”, 2.24% (c)
(Cost $21,909,142) .................. 21,909,142 21,909,142
TOTAL INVESTMENTS — 101.3%
(Cost $4,236,554,907) ................. $3,662,050,835
Other assets and liabilities,
net — (1.3%) v viii e (46,799,644)
NET ASSETS — 100.0% ..............

$3,615,251,191
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