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Year Ended April 30, 2023

iShares
Core High
Dividend ETF

INVESTMENT INCOME
Dividends — unaffiliated ..o
Dividends — affiliated ............cooiiiiii
Securities lending income — affiliated — net ...
Foreign taxes withheld. ...
Total INVeStMENt INCOME ... ..iuii e

EXPENSES
Investment advisory

TOtAl EXPENSES ..ovneiiteie e

Net investment iNCOME ...

REALIZED AND UNREALIZED GAIN (LOSS)
Net realized gain (loss) from:
Investments — unaffiliated ...
Investments — affiliated ...
Capital gain distributions from underlying funds — affiliated ..................
FUtUres CONTracts ........o.oiniii i
In-kind redemptions — unaffiliated ...............cooii
In-kind redemptions — affiliated .............coooiiii

Net change in unrealized appreciation (depreciation) on:
Investments — unaffiliated ...
Investments — affiliated ..o
FUutures Contracts ... ..o

Net realized and unrealized gain (10SS) ..............cccooiiiiiiiiiiiii, .
NET INCREASE (DECREASE) IN NET ASSETS RESULTING FROM OPERATIONS.......

$ 476,045,883
595,499
210,968

476,852,350

9,692,306

9,692,306

467,160,044

(582,942,404)
22,951
11
(1,373,736)
771,503,706

187,210,528

(427,539,745)

1,405,406

(426,134,339)

(238,923,811)

$ 228,236,233
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WA A _EGI10884R

as of April 30, 2023

TEN LARGEST HOLDINGS

Percent of
Security Total Investments®
Exxon Mobil Corp. ......ccooevviiiiinnnnn. 8.8%
Johnson & Johnson ...............ooeeeinne. 6.9
Verizon Communications Inc. 6.2
Chevron Corp. .....oeeuvieeeniiiiiiieinaannes 6.1
AbbVie InC. . ...coociiii 5.8
Pfizer, Inc. ........ 4.9
Broadcom, INC. .........coeeviiiiiiiiiin 4.1
Coca-Cola Co. ..ocuvvviiiiiiiiiiiieieeanes 4.0
Cisco Systems, INC. ......ccovvviiiiiiiininn. 3.3
International Business Machines Corp. ... 3.2

@ Excludes money market funds.
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BERHEE

Year Ended
August 31, 2023
($000)
Investment Income
Income
Interest? 283,200
Total Income 283,200
Expenses
The Vanguard Group
Investment Advisory Services 194
Management and Administrative—ETF Shares 1,312
Management and Administrative—Admiral Shares 674
Management and Administrative—Institutional Shares 1,190
Marketing and Distribution—ETF Shares 287
Marketing and Distribution—Admiral Shares 63
Marketing and Distribution—Institutional Shares 115
Custodian Fees 47
Auditing Fees 40
Shareholders’ Reports—ETF Shares 203
Shareholders’ Reports—Admiral Shares 20
Shareholders’ Reports—Institutional Shares 1
Trustees’ Fees and Expenses 5
Other Expenses 20
Total Expenses 4,171
Expenses Paid Indirectly (17)
Net Expenses 4,154
Net Investment Income 279,046
Realized Net Gain (Loss) on Investment Securities Sold?.2 (525,315)
Change in Unrealized Appreciation (Depreciation) of Investment Securities’ (756,078)

Net Increase (Decrease) in Net Assets Resulting from Operations

(1,002,347)

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

affiliated company of the fund were $980,000, ($10,000), less than $1,000, and $1,000, respectively. Purchases and sales are for

temporary cash investment purposes.

N

Includes ($1,424,000) of net gain (loss) resulting from in-kind redemptions.



WA S84

As of August 31, 2023 Face Market
Maturity Amount Value
Coupon Date ($000) ($000)

U.S. Government and Agency Obligations (99.1%)

U.S. Government Securities (99.1%)

United States Treasury Note/Bond 4.500%  2/15/36 45,732 47769
United States Treasury Note/Bond 4.750%  2/15/37 17,066 18,218
United States Treasury Note/Bond 5.000%  5/15/37 30,620 33,462
United States Treasury Note/Bond 4.375%  2/15/38 31,852 32,598
United States Treasury Note/Bond 4.500%  5/15/38 38,845 40,217
United States Treasury Note/Bond 3.500%  2/15/39 40,199 36,939
United States Treasury Note/Bond 4.250%  5/15/39 65,088 65,231
United States Treasury Note/Bond 4.500%  8/15/39 65,234 67,191
United States Treasury Note/Bond 4.375% 11/15/39 73,798 74,801
United States Treasury Note/Bond 4.625%  2/15/40 70,404 73,462
United States Treasury Note/Bond 1.125%  5/15/40 236,936 146,530
United States Treasury Note/Bond 4.375%  5/15/40 68,148 68,926
United States Treasury Note/Bond 1.125%  8/15/40 284,216 174,349
United States Treasury Note/Bond 3.875%  8/15/40 73,751 69,960
United States Treasury Note/Bond 1.375% 11/15/40 327,297 208,805
United States Treasury Note/Bond 4.250% 11/15/40 66,620 66,287
United States Treasury Note/Bond 1.875%  2/15/41 381,310 264,415
United States Treasury Note/Bond 4.750%  2/15/41 71,857 75,854
United States Treasury Note/Bond 2.250%  5/15/41 333,790 245,805
United States Treasury Note/Bond 4.375%  5/15/41 66,194 66,629
United States Treasury Note/Bond 1.750%  8/15/41 434,368 291,706
United States Treasury Note/Bond 3.750%  8/15/41 76,089 70,429
United States Treasury Note/Bond 2.000% 11/15/41 361,359 252,725
United States Treasury Note/Bond 3.125% 11/15/41 81,364 68,600
United States Treasury Note/Bond 2.375%  2/15/42 294,885 219,321
United States Treasury Note/Bond 3.125%  2/15/42 80,599 67652
United States Treasury Note/Bond 3.000% 5/15/42 74,508 61,097
United States Treasury Note/Bond 3.250%  5/15/42 262,850 224,367
United States Treasury Note/Bond 2.750%  8/15/42 90,252 70,904
United States Treasury Note/Bond 3.375%  8/15/42 216,707 188,027
United States Treasury Note/Bond 2.750% 11/15/42 124,105 97228
United States Treasury Note/Bond 4.000% 11/15/42 210,462 199,610
United States Treasury Note/Bond 3.125%  2/15/43 103,096 85,570
United States Treasury Note/Bond 3.875%  2/15/43 211,213 196,494
United States Treasury Note/Bond 2.875%  5/15/43 161,634 128,600
United States Treasury Note/Bond 3.875%  5/15/43 206,697 192,228
United States Treasury Note/Bond 3.625%  8/15/43 117119 104,565
United States Treasury Note/Bond 4.375%  8/15/43 80,044 79,831
United States Treasury Note/Bond 3.750% 11/15/43 118,987 108,129



Face Market

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

United States Treasury Note/Bond 3.625%  2/15/44 127522 113,654
United States Treasury Note/Bond 3.375%  5/15/44 116,437 99,754
United States Treasury Note/Bond 3.125%  8/15/44 146,765 120,623
United States Treasury Note/Bond 3.000% 11/15/44 127017 102,129
United States Treasury Note/Bond 2.500%  2/15/45 172,031 126,201
United States Treasury Note/Bond 3.000%  5/15/45 85,126 68,154
United States Treasury Note/Bond 2.875%  8/15/45 118,136 92,331
United States Treasury Note/Bond 3.000% 11/15/45 66,462 53,066
United States Treasury Note/Bond 2.500%  2/15/46 144,556 105,029
United States Treasury Note/Bond 2.500%  5/15/46 145,207 105,389
United States Treasury Note/Bond 2.250%  8/15/46 179,109 123,305
United States Treasury Note/Bond 2.875% 11/15/46 85,565 66,500
United States Treasury Note/Bond 3.000%  2/15/47 168,785 134,131
United States Treasury Note/Bond 3.000%  5/15/47 131,962 104,828
United States Treasury Note/Bond 2.750%  8/15/47 185,190 140,281
United States Treasury Note/Bond 2.750% 11/15/47 186,502 141,159
United States Treasury Note/Bond 3.000% 2/15/48 211,538 167,842
United States Treasury Note/Bond 3.125% 5/15/48 229,005 185,923
United States Treasury Note/Bond 3.000%  8/15/48 248,160 196,861
United States Treasury Note/Bond 3.375% 11/15/48 255,038 216,663
United States Treasury Note/Bond 3.000%  2/15/49 266,784 211,676
United States Treasury Note/Bond 2.875%  5/15/49 257,301 199,489
United States Treasury Note/Bond 2.250%  8/15/49 237,747 161,668
United States Treasury Note/Bond 2.375% 11/15/49 223,128 155,980
United States Treasury Note/Bond 2.000%  2/15/50 279,588 178,937
United States Treasury Note/Bond 1.250%  5/15/50 320,895 167,668
United States Treasury Note/Bond 1.375% 8/15/50 368,705 199,158
United States Treasury Note/Bond 1.625% 11/15/50 366,061 211,572
United States Treasury Note/Bond 1.875%  2/15/51 409,722 252,683
United States Treasury Note/Bond 2.375%  5/15/51 420,224 292,056
United States Treasury Note/Bond 2.000%  8/15/51 411,876 261,348
United States Treasury Note/Bond 1.875% 11/15/51 383,386 235,483
United States Treasury Note/Bond 2.250%  2/15/52 350,227 236,294
United States Treasury Note/Bond 2.875%  5/15/52 336,759 261,409
United States Treasury Note/Bond 3.000%  8/15/52 320,480 255,432
United States Treasury Note/Bond 4.000% 11/15/52 313,075 302,117
United States Treasury Note/Bond 3.625%  2/15/53 320,918 289,127
United States Treasury Note/Bond 3.625% 5/15/53 320,835 289,303
United States Treasury Note/Bond 4.125%  8/15/53 127,846 126,128
Total U.S. Government and Agency Obligations (Cost $13,998,053) 11,335,882

18 —
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2. \NUHA—F - KERHAERETF
Market
Value
Coupon Shares ($000)
Temporary Cash Investments (1.0%)
Money Market Fund (1.0%)
1 Vanguard Market Liquidity Fund
(Cost $111,453) 5.384% 1,114,657 111,454
Total Investments (100.1%) (Cost $14,109,506) 11,447,336
Other Assets and Liabilities—Net (-0.1%) (9,552)
Net Assets (100%) 11,437,784

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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BERHEE

Year Ended
($000)
Investment Income
Income
Interest’ 6,981,846
Total Income 6,981,846
Expenses
The Vanguard Group
Investment Advisory Services 5,700
Management and Administrative—Investor Shares 1,318
Management and Administrative—ETF Shares 17132
Management and Administrative—Admiral Shares 43,5615
Management and Administrative—Institutional Shares 12,441
Management and Administrative—Institutional Plus Shares 7666
Management and Administrative—Institutional Select Shares 2,132
Marketing and Distribution—Investor Shares 54
Marketing and Distribution—ETF Shares 3,723
Marketing and Distribution—Admiral Shares 4,437
Marketing and Distribution—Institutional Shares 1,460
Marketing and Distribution—Institutional Plus Shares 909
Marketing and Distribution—Institutional Select Shares 4
Custodian Fees 580
Auditing Fees 62
Shareholders’ Reports—Investor Shares 4
Shareholders’ Reports—ETF Shares 1,929
Shareholders’ Reports—Admiral Shares 944
Shareholders’ Reports—Institutional Shares 398
Shareholders’ Reports—Institutional Plus Shares 201
Shareholders’ Reports—Institutional Select Shares —
Trustees' Fees and Expenses 107
Other Expenses 45
Total Expenses 104,761
Expenses Paid Indirectly (326)
Net Expenses 104,435
Net Investment Income 6,877,411
Realized Net Gain (Loss) on Investment Securities Sold"? (3,152,369)

Change in Unrealized Appreciation (Depreciation) of Investment Securities’

(45,359,610)

Net Increase (Decrease) in Net Assets Resulting from Operations

(41,634,568)

1 Interest income, realized net gain (loss), capital gain distributions received, and change in unrealized appreciation (depreciation) from an
affiliated company of the fund were $21,017,000, $535,000, $3,000, and ($594,000), respectively. Purchases and sales are for temporary

cash investment purposes.
2 Includes ($5,515,000) of net gain (loss) resulting from in-kind redemptions.

— 21
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WA A #4A
As of December 31, 2022

Face Market Face Market

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

U.S. Government and Agency Obligations (66.1%) United States Treasury Note/Bond 1.750% 3/15/256 551,990 521,372
U.S. Government Securities (44.5%) Un!ted States Treasury Note/Bond 0.500%  3/31/25 9,630 8,842
United States Treasury Note/Bond 2.250% 1/31/24 194,225 189,096 Un!Ied States Treasury Note/Bond 2.625% 3/31/25 196,581 189,301
United States Treasury Note/Bond 2.500% 1/31/24 648,550 633147 United States Treasury Note/Bond 2.625% 4/15/25 484,668 466,265
United States Treasury Note/Bond 0.125%  2/15/24 358,935 340,988 Un!ted States Treasury Note/Bond 0.375%  4/30/25 426,975 389,615
United States Treasury Note/Bond 2.750%  2/15/24 589,749 576,848 United States Treasury Note/Bond 2.875%  4/30/25 208,494 201,718
United States Treasury Note/Bond 1.500%  2/29/24 541,286 521,834 United States Treasury Note/Bond 2.1256% 5/15/256 522,926 496,780
United States Treasury Note/Bond 2.125%  2/29/24 480,759 466,712 United States Treasury Note/Bond 2.750% 5/15/25 514,430 495,782
United States Treasury Note/Bond 2.375%  2/29/24 504,546 491,380 Un!led States Treasury Note/Bond 0.250% 5/31/25 605,161 548,994
United States Treasury Note/Bond 0.250%  3/15/24 313,295 297043 United States Treasury Note/Bond 2.875% 5/31/25 255,590 247044
United States Treasury Note/Bond 2.125% 3/31/24 417278 404,173 United States Treasury Note/Bond 2.875%  6/15/25 12,020 11.612
United States Treasury Note/Bond 2.250% 3/31/24 951,871 923,464 United States Treasury Note/Bond 0.250%  6/30/25 911,940 825,876
United States Treasury Note/Bond 0.375%  4/16/24 775,375 733,699 United States Treasury Note/Bond 2.750% 6/30/25 250,502 241,186
United States Treasury Note/Bond 2.000%  4/30/24 300,822 290,246 United States Treasury Note/Bond 3.000%  7/15/25 560,988 543,282
United States Treasury Note/Bond 2.250%  4/30/24 872,712 845,031 United States Treasury Note/Bond 0.250%  7/31/25 712,415 642,732
United States Treasury Note/Bond 2.500%  4/30/24 461,936 448,800 Un!led States Treasury Note/Bond 2.875% 7/31/256 293,610 283,609
United States Treasury Note/Bond 0.250%  &/16/24 621,080 584,592 United States Treasury Note/Bond 2.000% 8/15/25 1,470,189 1,387,721
United States Treasury Note/Bond 2.500%  5/15/24 672,918 653,046 Un!ted States Treasury Note/Bond 3.125%  8/15/25 240,880 233,842
United States Treasury Note/Bond 2.000% 5/31/24 1,304,187 1,256,503 United States Treasury Note/Bond 6.875%  8/16/25 47289 50,089
United States Treasury Note/Bond 2.500% 5/31/24 802,230 778,038 United States Treasury Note/Bond 0.250% 8/31/25 613,825 551,771
United States Treasury Note/Bond 0.250%  6/15/24 739,778 694,351 Un!ted States Treasury Note/Bond 2.750%  8/31/25 349,785 336,121
United States Treasury Note/Bond 1.750% 6/30/24 391,554 375,280 United States Treasury Note/Bond 3.500%  9/186/25 13,775 13,495
United States Treasury Note/Bond 2.000%  6/30/24 419,533 403,276 United States Treasury Note/Bond 0.250% 9/30/25 146,010 131,067
United States Treasury Note/Bond 3.000%  6/30/24 1,088,095 1,061,913 United States Treasury Note/Bond 3.000% 9/30/25 259,032 250,330
United States Treasury Note/Bond 0.375%  7/15/24 446,747 418,406 Un!led States Treasury Note/Bond 4.250% 10/15/25 779,520 778,911
United States Treasury Note/Bond 1.750% 7/31/24 416,564 398,404 United States Treasury Note/Bond 0.250% 10/31/256 530,514 474,313
United States Treasury Note/Bond 2.125%  7/31/24 254,475 244,773 United States Treasury Note/Bond 3.000% 10/31/25 204,006 197025
United States Treasury Note/Bond 3.000%  7/31/24 206,740 201,604 United States Treasury Note/Bond 2.250% 11/15/25 742,427 702,522
United States Treasury Note/Bond 0.375%  8/15/24 480,000 448,425 United States Treasury Note/Bond 4.500% 11/15/25 834,785 840,002
United States Treasury Note/Bond 2.375%  8/15/24 589,190 568,476 United States Treasury Note/Bond 0.375% 11/30/25 874,670 782,283
United States Treasury Note/Bond 1.250% 8/31/24 382,444 362,066 United States Treasury Note/Bond 2.875% 11/30/25 275,005 264,563
United States Treasury Note/Bond 1.875% 8/31/24 306,793 293,370 United States Treasury Note/Bond 0.375% 12/31/25 73,113 65,299
United States Treasury Note/Bond 3.250% 8/31/24 347256 340,094 United States Treasury Note/Bond 2.625% 12/31/25 360,095 344,285
United States Treasury Note/Bond 0.375%  9/15/24 390,820 364,134 Un!ted States Treasury Note/Bond 0.375%  1/31/26 964,285 857611
United States Treasury Note/Bond 1.500% 9/30/24 304,503 289,088 Un!Ied States Treasury Note/Bond 2.625% 1/31/26 539,960 515,915
United States Treasury Note/Bond 2.125% 9/30/24 482,058 462,399 United States Treasury Note/Bond 1.625%  2/15/26 1,076,077 994,867
United States Treasury Note/Bond 4.250% 9/30/24 909,015 904,328 Un!ted States Treasury Note/Bond 0.500%  2/28/26 312,549 278,413
United States Treasury Note/Bond 0.625% 10/15/24 631,945 589,980 United States Treasury Note/Bond 2.500%  2/28/26 351,250 333,468
United States Treasury Note/Bond 1.500% 10/31/24 704,346 667148 United States Treasury Note/Bond 0.750% 3/31/26 445,505 399,284
United States Treasury Note/Bond 2.250% 10/31/24 282,595 271,335 United States Treasury Note/Bond 2.250% 3/31/26 473,185 445,829
United States Treasury Note/Bond 4.375% 10/31/24 786,960 784,624 United States Treasury Note/Bond 0.750%  4/30/26 1,932,407 1,727,089
United States Treasury Note/Bond 0.750% 11/15/24 50,701 47326 United States Treasury Note/Bond 2.375% 4/30/26 339,170 320,304
United States Treasury Note/Bond 2.250% 11/15/24 606,889 582,803 United States Treasury Note/Bond 1.625%  5/15/26 999,944 920,418
United States Treasury Note/Bond 7.500% 11/15/24 1,325 1,394 Un!ted States Treasury Note/Bond 0.750% 5/31/26 981,245 874,995
United States Treasury Note/Bond 1.500% 11/30/24 1,229,766 1,163,474 United States Treasury Note/Bond 2.125%  5/31/26 322,175 301,284
United States Treasury Note/Bond 2.125% 11/30/24 1,106,025 1,058,500 United States Treasury Note/Bond 0.875%  6/30/26 286,605 256,153
United States Treasury Note/Bond 4.500% 11/30/24 508,574 508,653 United States Treasury Note/Bond 1.875%  6/30/26 323,405 299,958
United States Treasury Note/Bond 1.000% 12/15/24 667621 624,643 Un!Ied States Treasury Note/Bond 0.625% 7/31/26 703,524 621,409
United States Treasury Note/Bond 1.750% 12/31/24 438,703 216,357 United States Treasury Note/Bond 1.875% 7/31/26 302,795 279,943
United States Treasury Note/Bond 2.250% 12/31/24 464,650 445,120 Un!ted States Treasury Note/Bond 1.500%  8/15/26 637414 580,943
' United States Treasury Note/Bond 4.250% 12/31/24 202,198 201,503 United States Treasury Note/Bond 6.750%  8/15/26 32,360 35,055
United States Treasury Note/Bond 1.125%  1/16/25 576,640 539,429 United States Treasury Note/Bond 0.750% 8/31/26 631,854 559,290
United States Treasury Note/Bond 1.3756% 1/31/25 261,760 245,850 United States Treasury Note/Bond 1.375% 8/31/26 585,567 530,670
United States Treasury Note/Bond 2.500% 1/31/25 212,880 204,664 United States Treasury Note/Bond 0.875%  9/30/26 428,350 380,294
United States Treasury Note/Bond 1.500%  2/16/25 551,810 519,219 United States Treasury Note/Bond 1.625% 9/30/26 389,485 356,318
United States Treasury Note/Bond 2.000%  2/15/25 401,814 382,288 United States Treasury Note/Bond 1.125% 10/31/26 571,987 511,482
United States Treasury Note/Bond 7625%  2/15/25 2112 2,242 United States Treasury Note/Bond 1.625% 10/31/26 401,104 366,007
United States Treasury Note/Bond 1.125%  2/28/25 169,166 157879 United States Treasury Note/Bond 2.000% 11/15/26 522,821 483,201
United States Treasury Note/Bond 2.750%  2/28/25 343,966 332,250 United States Treasury Note/Bond 6.500% 11/16/26 50,779 54,873
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Face Market Face Market

Maturity ~ Amount Value Maturity ~ Amount Value

Coupon Date ($000) ($000) Coupon Date ($000) ($000)

United States Treasury Note/Bond 1.250% 11/30/26 631,040 565,964 United States Treasury Note/Bond 3.875% 12/31/29 211,850 210,658
United States Treasury Note/Bond 1.625% 11/30/26 509,990 464,967 United States Treasury Note/Bond 1.500% 2/15/30 247629 210,872
United States Treasury Note/Bond 1.250% 12/31/26 695,530 622,608 United States Treasury Note/Bond 0.625%  5/15/30 1,241,512 981,958
United States Treasury Note/Bond 1.750% 12/31/26 324,504 296,972 United States Treasury Note/Bond 6.250% 5/15/30 131,653 160,023
United States Treasury Note/Bond 1.500% 1/31/27 910,339 821,581 United States Treasury Note/Bond 0.625%  8/15/30 1,322,224 1,040,219
United States Treasury Note/Bond 2.250%  2/15/27 617425 574,205 United States Treasury Note/Bond 0.875% 11/15/30 1,658,144 1,324,961
United States Treasury Note/Bond 1.125%  2/28/27 1,892 1,682 United States Treasury Note/Bond 1.125% 2/15/31 730,925 595,361
United States Treasury Note/Bond 1.875% 2/28/27 381,606 349,408 United States Treasury Note/Bond 5.375% 2/15/31 350,937 384,495
United States Treasury Note/Bond 0.625%  3/31/27 16,895 14,659 United States Treasury Note/Bond 1.6256% 5/15/31 1,326,472 1,115,687
United States Treasury Note/Bond 2.500% 3/31/27 621,558 583,196 United States Treasury Note/Bond 1.250%  8/15/31 1,462,859 1,186,973
United States Treasury Note/Bond 0.500%  4/30/27 434,068 373,638 United States Treasury Note/Bond 1.375% 11/15/31 1,630,134 1,326,267
United States Treasury Note/Bond 2.750%  4/30/27 670,935 635,606 United States Treasury Note/Bond 1.876% 2/15/32 1,478,122 1,252,709
United States Treasury Note/Bond 2.375% 5/15/27 550,639 513,127 United States Treasury Note/Bond 2.875% 5/15/32 1,277810 1,177,182
United States Treasury Note/Bond 0.500% 5/31/27 615,745 527,905 United States Treasury Note/Bond 2.750%  8/15/32 1,398,925 1,272,366
United States Treasury Note/Bond 2.625% 5/31/27 662,500 624,406 United States Treasury Note/Bond 4.125% 11/15/32 1,093,054 1,114,915
United States Treasury Note/Bond 0.500% 6/30/27 386,310 330,355 United States Treasury Note/Bond 4.500%  2/15/36 268,193 285,793
United States Treasury Note/Bond 3.250% 6/30/27 382,900 370,097 United States Treasury Note/Bond 5.000%  5/15/37 905 1,010
United States Treasury Note/Bond 0.375% 7/31/27 551,465 467,797 United States Treasury Note/Bond 4.375% 2/15/38 136,248 142,784
United States Treasury Note/Bond 2.750%  7/31/27 755,927 715,060 United States Treasury Note/Bond 4.500%  5/15/38 7,883 8,375
United States Treasury Note/Bond 2.250% 8/15/27 508,974 470,721 United States Treasury Note/Bond 3.500% 2/15/39 132,956 124,916
United States Treasury Note/Bond 6.375%  8/15/27 33,685 36,671 United States Treasury Note/Bond 4.250%  5/15/39 112,115 115,408
United States Treasury Note/Bond 0.500% 8/31/27 783,565 666,887 United States Treasury Note/Bond 4.500% 8/15/39 120,862 128,057
United States Treasury Note/Bond 3.125% 8/31/27 560,564 539,192 United States Treasury Note/Bond 4.375% 11/15/39 233,466 243,388
United States Treasury Note/Bond 0.375% 9/30/27 299,065 252,009 United States Treasury Note/Bond 4.625%  2/15/40 205,527 220,717
United States Treasury Note/Bond 4.125%  9/30/27 389,089 390,426 United States Treasury Note/Bond 1.125%  5/15/40 90,635 56,774
United States Treasury Note/Bond 0.500% 10/31/27 560,407 473,807 United States Treasury Note/Bond 4.375% 5/15/40 184,735 192,153
United States Treasury Note/Bond 4.125% 10/31/27 456,118 457686 United States Treasury Note/Bond 1.125%  8/15/40 773,295 481,014
United States Treasury Note/Bond 2.250% 11/16/27 763,084 702,991 United States Treasury Note/Bond 3.875%  8/15/40 211,862 206,665
United States Treasury Note/Bond 0.625% 11/30/27 734,020 623,344 United States Treasury Note/Bond 1.375% 11/15/40 441,620 287191
United States Treasury Note/Bond 3.875% 11/30/27 889,164 884,162 United States Treasury Note/Bond 4.250% 11/15/40 160,582 164,145
United States Treasury Note/Bond 0.625% 12/31/27 647,600 548,537 United States Treasury Note/Bond 1.875%  2/15/41 1,116,149 788,978
United States Treasury Note/Bond 3.875% 12/31/27 396,390 394,160 United States Treasury Note/Bond 4.750%  2/15/41 193,230 210,198
United States Treasury Note/Bond 0.750%  1/31/28 780,282 663,484 United States Treasury Note/Bond 2.250%  5/15/41 501,821 377229
United States Treasury Note/Bond 2.750% 2/15/28 667,601 627,336 United States Treasury Note/Bond 4.375% 5/15/41 171,728 178,034
United States Treasury Note/Bond 1.125%  2/29/28 443,220 383,593 United States Treasury Note/Bond 1.750%  8/15/41 607,481 416,030
United States Treasury Note/Bond 1.250% 3/31/28 623,400 541,774 United States Treasury Note/Bond 3.750%  8/15/41 89,325 84,831
United States Treasury Note/Bond 1.250%  4/30/28 1,535,813 1,332,318 United States Treasury Note/Bond 2.000% 11/15/41 571,640 408,633
United States Treasury Note/Bond 2.875% 5/15/28 755,131 712,419 United States Treasury Note/Bond 3.126% 11/15/41 78,330 67,633
United States Treasury Note/Bond 1.250% 5/31/28 632,190 547239 United States Treasury Note/Bond 2.375%  2/15/42 521,438 398,004
United States Treasury Note/Bond 1.250% 6/30/28 702,448 607,069 United States Treasury Note/Bond 3.125%  2/15/42 187972 161,920
United States Treasury Note/Bond 1.000% 7/31/28 774,321 657931 United States Treasury Note/Bond 3.000% 5/15/42 163,799 137694
United States Treasury Note/Bond 2.875% 8/15/28 951,438 895,690 United States Treasury Note/Bond 3.250%  5/15/42 441,144 386,897
United States Treasury Note/Bond 5.500%  8/15/28 71,225 76,088 United States Treasury Note/Bond 2.750% 8/15/42 275,139 221,358
United States Treasury Note/Bond 1.125% 8/31/28 627455 535,984 United States Treasury Note/Bond 3.375% 8/15/42 361,033 322,786
United States Treasury Note/Bond 1.250% 9/30/28 483,265 415,004 United States Treasury Note/Bond 2.750% 11/15/42 278,745 223,692
United States Treasury Note/Bond 1.375% 10/31/28 445,915 384,880 United States Treasury Note/Bond 4.000% 11/15/42 359,806 352,610
United States Treasury Note/Bond 3.125% 11/15/28 817,900 779,689 United States Treasury Note/Bond 3.125%  2/15/43 324,938 277,060
United States Treasury Note/Bond 5.250% 11/15/28 45,485 48,122 United States Treasury Note/Bond 2.875% 5/15/43 316,805 258,592
United States Treasury Note/Bond 1.500% 11/30/28 1,257,730 1,091,867 United States Treasury Note/Bond 3.625%  8/15/43 334,910 307960
United States Treasury Note/Bond 1.375% 12/31/28 25 22 United States Treasury Note/Bond 3.750% 11/15/43 388,181 363,616
United States Treasury Note/Bond 1.750% 1/31/29 434,005 381,178 United States Treasury Note/Bond 3.6256%  2/15/44 341,732 313,646
United States Treasury Note/Bond 2.625% 2/15/29 700,661 647783 United States Treasury Note/Bond 3.375%  5/15/44 432,381 380,901
United States Treasury Note/Bond 5.250%  2/15/29 45,278 47995 United States Treasury Note/Bond 3.125% 8/15/44 483,385 408,007
United States Treasury Note/Bond 1.875% 2/28/29 478,590 423,926 United States Treasury Note/Bond 3.000% 11/15/44 365,342 301,578
United States Treasury Note/Bond 2.375% 3/31/29 573,745 522,018 United States Treasury Note/Bond 2.500%  2/15/45 433,871 326,827
United States Treasury Note/Bond 2.875% 4/30/29 341,820 320,029 United States Treasury Note/Bond 3.000% 5/15/45 451,132 371,649
United States Treasury Note/Bond 2.375% 5/15/29 835,138 759,062 United States Treasury Note/Bond 2.875% 8/15/45 304,028 244,838
United States Treasury Note/Bond 2.750% 5/31/29 465,175 431,886 United States Treasury Note/Bond 3.000% 11/15/45 177935 146,324
United States Treasury Note/Bond 3.250% 6/30/29 586,765 561,186 United States Treasury Note/Bond 2.500% 2/15/46 314,180 234,997
United States Treasury Note/Bond 2.625% 7/31/29 825,414 760,026 United States Treasury Note/Bond 2.500% 5/15/46 524,800 391,796
United States Treasury Note/Bond 1.625% 8/15/29 586,834 508,895 United States Treasury Note/Bond 2.250%  8/15/46 427789 303,062
United States Treasury Note/Bond 6.125%  8/15/29 50,571 56,442 United States Treasury Note/Bond 2.875% 11/15/46 490,010 392,697
United States Treasury Note/Bond 3.125%  8/31/29 71,875 68,225 United States Treasury Note/Bond 3.000% 2/15/47 242,685 198,698
United States Treasury Note/Bond 3.875% 9/30/29 486,257 482,534 United States Treasury Note/Bond 3.000%  5/15/47 144,194 118,059
United States Treasury Note/Bond 4.000% 10/31/29 437765 437833 United States Treasury Note/Bond 2.750% 8/15/47 381,213 297882
United States Treasury Note/Bond 1.750% 11/15/29 231,677 201,921 United States Treasury Note/Bond 2.750% 11/15/47 402,839 314,718
United States Treasury Note/Bond 3.875% 11/30/29 555,760 551,852 United States Treasury Note/Bond 3.000% 2/15/48 545,706 447564
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Face Market Face Market
Maturity Amount Value Maturity ~ Amount Value
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
United States Treasury Note/Bond 3.125% 5/15/48 558,044 469,454 5 Federal Home Loan Mortgage
United States Treasury Note/Bond 3.000% 8/15/48 561,717 461,310 Corp. 6.250% 7/15/32 11,429 13,216
United States Treasury Note/Bond 3.376% 11/15/48 423,844 374,175 ~ °  Federal National Mortgage Assn. 2.500%  2/6/24 99,740 97289
United States Treasury Note/Bond 3.000% 2/15/49 577,056 475,711 °  Federal National Mortgage Assn.  1.760%  7/2/24 26,717 25,577
United States Treasury Note/Bond 2.875% 5/15/49 583,013 469,417 °  Federal National Mortgage Assn.  2.626%  9/6/24 536,360 518,722
United States Treasury Note/Bond 2.250% 8/15/49 101,165 71,226 ®  Federal National Mortgage Assn.  1.626% 10/15/24 29,170 27677
United States Treasury Note/Bond 2.375% 11/15/49 2,256 1,635 °  Federal National Mortgage Assn.  1.626%  1/7/26 36,330 34,318
United States Treasury Note/Bond 2.000% 2/15/50 263,331 174,251 °  Federal National Mortgage Assn. 0.6256%  4/22/25 27300 25,045
United States Treasury Note/Bond 1.250% 5/15/50 843,137 454,635 ®  Federal National Mortgage Assn. 0.600%  6/17/25 41,000 37319
United States Treasury Note/Bond 1.375% 8/15/50 910,374 506,965 5 Federal National Mortgage Assn. 0.376%  8/25/26 84,475 76,177
United States Treasury Note/Bond 1.625% 11/15/50 1,118,007 666,961 °  Federal National Mortgage Assn.  0.500%  11/7/25 77575 69,702
United States Treasury Note/Bond 1.875%  2/15/51 956,460 608,847 °  Federal National Mortgage Assn.  2.126%  4/24/26 34,025 31,774
United States Treasury Note/Bond 2.375% 5/15/51 981,223 705,254 S Federal National Mortgage Assn.  1.875%  9/24/26 48,275 44,362
United States Treasury Note/Bond 2.000% 8/15/51 1,014,256 665,130 ®  Federal National Mortgage Assn. 0.750%  10/8/27 216,700 185,844
United States Treasury Note/Bond 1.875% 11/15/51 995,111 632,051 °  Federal National Mortgage Assn. 6.260%  5/15/29 27789 31,027
United States Treasury Note/Bond 2.250%  2/15/52 894,597 624,121 Federal National Mortgage Assn. ~ 7.1256%  1/15/30 26,389 30,944
United States Treasury Note/Bond 2.875% 5/15/52 659,496 529,658 ®  Federal National Mortgage Assn.  7250%  5/15/30 47677 56,710
United States Treasury Note/Bond 3.000% 8/15/562 773,735 640,507 °  Federal National Mortgage Assn. 0.876%  8/5/30 216,240 169,679
United States Treasury Note/Bond 4.000% 11/15/62 710,780 713,890  °  Federal National Mortgage Assn. 6.6256% 11/15/30 29,700 34,333
m s Federal National Mortgage Assn.  5.625%  7/15/37 10,765 11,879
Agency Bonds and Notes (1.3%) 4 Private Export Funding Corp. 3.550% 1/15/24 4,200 4,131
3 AID-Israel 5.500%  4/26/24 20,405 20,657 4 Private Export Funding Corp. 2.450% 7/15/24 8,300 7972
3 AID-Israel 5.500% 9/18/33 6775 7230 4 Private Export Fund!ng Corp. 1.750% 11/15/24 4,050 3,823
3 AID-Jordan 3.000%  6/30/25 5200 5,012 j Private Export Fund!ng Corp. 3.250% 6/15/25 2,475 2,383
Federal Farm Credit Banks 0900% 1/18/24 14,000 13443 , Frivate Export Funding Corp. 1:400% - 7/15/28 11,650 9,861
Federal Farm Credit Banks 0.250% 2/26/24 20,700 19,656 Resolution Funding Corp 8.625% 1/15/30 110 137
Federal Farm Credit Banks 2625%  5/324 19,970 19,422 Tennessee Valley Authority 2875% 91524 9,637 9,337
Federal Farm Credit Banks 2625% 5/16/24 49,420 48034 f””essee Valley Authority 0.750% 5/15/25 6,825 6,252
Federal Farm Credit Banks 2625% 6/10/24 19,550 18979 , lennesseeValley Authority 6750%  1/1/25 17306 18,378
Federal Farm Credit Banks 3250% 61724 27525 26,957 Tennessee Valley Authority 2875% 21727 30250 28,767
Federal Farm Credit Banks 3.100% 6/28/24 18,000 17583 Tennessee Valley Authority 7125% - 51/30 27165 81,702
Federal Farm Credit Banks 3375% 8/26/24 18,800 18410, lennessee Valley Authority 1500%  9/15/31 13,725 10,774
Federal Farm Credit Banks 4250% 926124 57150 56,755 Tennessee Valley Authority 4700% 7/15/33 7950 7,958
Federal Farm Credit Banks 0.875% 11/18/24 26,269 24,540 Tennesses Valley Authority 4.650% 61535 15,169 15,067
Federal Farm Credit Banks 4500% 11/18/24 56,202 56,070 Tennessee Valley Authority 5880%  4/1/36 10,800 11,900
Federal Farm Credit Banks 4625% 12/524 9,764 9,77 Tennessee Valley Authority 6.150% 1/15/38 920 1,044
Federal Farm Credit Banks 4250% 12/2024 11,500 11,434 Tennessee Valley Authority 5.500% /1538 2,550 2,686
Federal Farm Credit Banks 1125%  1/6/25 13,020 12,176 Tennessee Valley Authority 5.250%  9/15/39 30,250 31.412
Federal Farm Credit Banks 1750% 2/14/25 20,060 18,964 Tennessee Valley Authority 3.500% 12/15/42 2,100 1,740
Federal Farm Credit Banks 2510%  4/1/25 11,125 10,671 Tennessee Valley Authority 4875% 171548 6,951 6,801
Federal Farm Credit Banks 4250% 9/30/25 19,040 18,987 Tennessee Valley Authority 4.250% 9/15/52 12,300 10,901
Federal Home Loan Banks 2.500%  2/13/24 57095 55,664 Tennessee Valley Authority 5375%  4/1/56 21,250 22,698
Federal Home Loan Banks 2.125% 2/28/24 18,725 18,165 Tennessee Valley Authority 4.625%  9/15/60 7,468 6,999
Federal Home Loan Banks 2.875%  6/14/24 47350 46120 Tennessee Valley Authority 4.250% 9/15/65 14,725 12,754
Federal Home Loan Banks 4.875% 6/14/24 22,000 22,035 3,670,648
Federal Home Loan Banks 2.750% 6/28/24 7,120 6,920 Conventional Mortgage-Backed Securities (20.3%)
Federal Home Loan Banks 1500% 8/15/24 19,950 18,962 4% Fannie Mae Pool 6.000% 1/1/26-
Federal Home Loan Banks 5.375% 8/15/24 24,750 24,999 3/1/35 124 126
Federal Home Loan Banks 2875% 9/13/24 14,985 14,547~ “° Fannie Mae Pool 6.500%  2/1/29-
Federal Home Loan Banks 4.500% 10/3/24 30,000 29,926 91732 99 102
4 Federal Home Loan Banks 1000% 12/20/24 18,000 16,810 - Freddie Mac Gold Pool 2.000% 1/1/28-
Federal Home Loan Banks 0.500% 4/14/26 110,650 101,299 12ns1 21,262 19.632
Federal Home Loan Banks 0375%  9/4/25 11,000 9915  Freddie Mac Gold Pool 2500%  5/1/23~
Federal Home Loan Banks 1.250% 12/21/26 41,100 36,684 45 Freqgio Mac Gold Pool 4 000% j{;zlgf 313,748 292,424
Federal Home Loan Banks 3.250% 11/16/28 317125 303,533 N 12/1/47 1,050,902 957028
. Ezjz:z: :‘;2‘: poen ’E\‘;’;‘igage 5.800% 7/16/36 19,780 21666 45 Freddie Mac Gold Pool 3500% 4fif24- '
7/1/48 1,101,472 1,028,413
; Fegg:glv ome Losn Norigage 1800%  2/12/25 39,850 37480 45 Freddie Mac Gold Pool 4.000% sg/ﬁié . weors
. Feggg{ Home Loan Mortgage 0375% 7/21/25 44,250 40,041 45 Freddie Mac Gold Pool 4500% 241/42/4315 ss s
. Fe(;g:;. e Lo Vortonne 0.375% 9/23/25 244,710 219,948 45 Fraddie Mac Gold Pool 5.000% ?4%2/25 s oo
. Fegg:; oo Lo Mortanae 6.750% 9/15/29 191,366 219609 45 Feqdie Mac Gold Pool 5.500% 3@/42/136 . e
Corp. 6.750%  3/15/31 90,654 105,800 45 Freddie Mac Gold Pool 6.000% 1/1/23— ' '
5/1/40 37149 38,835
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Coupon Date ($000) ($000) Coupon Date ($000) ($000)
45 Freddie Mac Gold Pool 7000%  4/1/23- 45 UMBS Pool 3.000% 11/1/25-
12/1/38 4,797 4,988 6/1/62 6,450,298 5,783,675
45 Freddie Mac Gold Pool 7500%  4/1/23- 145 UMBS Pool 3.500% 5/1/23-
2/1/32 293 297 1/25/53 3,944,370 3,659,276
45 Freddie Mac Gold Pool 8.000% 8/1/23- 145 UMBS Pool 4.000% 3/1/23-
12/1/31 387 401 1/25/53 3,183,661 3,037,635
45 Freddie Mac Gold Pool 8.600% 5/1/24- 145 UMBS Pool 4.500% 7/1/23-
71/31 59 61 1/25/53 2,214,592 2,167,292
45 Freddie Mac Gold Pool 9.000% 12/1/24- 145 UMBS Pool 5.000% 5/1/23-
3/1/31 58 62 1/25/53 1,433,941 1,425,114
4 Ginnie Mae | Pool 3.000% 1/15/26- 145 UMBS Pool 5.500% 3/1/23-
3/15/45 58,941 52,453 1/25/53 664,253 671,487
4 Ginnie Mae | Pool 3.500% 11/15/25— 145 UMBS Pool 6.000% 4/1/23-
7/15/45 70,090 65,974 1/25/53 213,614 219,841
4 Ginnie Mae | Pool 4.000% 6/15/24~ 145 UMBS Pool 6.500% 1/25/53 57275 58,689
6/15/46 86,702 83,744 45 UMBS Pool 7000% 6/1/23-
4 Ginnie Mae | Pool 4.500% 6/15/23- 10/1/38 7733 8,120
2/15/49 85,596 85,427 45 UMBS Pool 7500% 6/1/23-
4 Ginnie Mae | Pool 5.000% 3/15/34~ 12/1/32 670 700
4/15/41 40,134 41,038 45 UMBS Pool 8.000% 10/1/23-
4 Ginnie Mae | Pool 5.5600% 8/15/23- 9/1/31 216 222
2/15/41 51 53 45 UMBS Pool 8.500% 7/1/24-
4 Ginnie Mae | Pool 6.000% 12/15/23— 5/1/32 87 89
6/15/41 2,182 2,302 45 UMBS Pool 9.000% 8/1/24-
4 Ginnie Mae | Pool 6.500% 11/15/23— 8/1/30 19 19
1/15/39 6,040 6,151 45 UMBS Pool 9.5600% 1/1/25-
4 Ginnie Mae | Pool 7000% 3/15/23- 11/1/25 13 14
9/15/36 1,485 1,519
4 Ginnie Mae | Pool 7500% 5/15/23— . . 56,606,974
6/15/32 653 663 Nonconventional Mortgage-Backed Securities (0.0%)
4,5
4 Ginnie Mae | Pool 8.000% 4/15/23- o Fann!e Mae Pool 2.318% 7/1/43 1,925 1,925
12/15/30 366 377 > Fannie Mae Pool, 12M USD
o 9
a Ginnie Mae | Pool 8.500% 6/15/24— oo LIBOR + 1.290% 2.409% 12/1/41 407 401
3/15/31 70 7 Fannie Mae Pool, 12M USD
o 9
a Ginnie Mae | Pool 9.000% 9/15/24— oo LIBOR + 1.310% 3.660% 91/37 613 612
1/15/31 98 103 Fannie Mae Pool, 12M USD
9 9
4 Ginnie Mae | Pool 9.500% 12/15/24- e o CIBOR + 1335% 1710% 11738 4 4
9/15/25 1 1 -%% Fannie Mae Pool,o12l\/l usD 5
4 Ginnie Mae Il Pool 1.500% 3/20/51— oo LIBOR + 1.434% 3.684%  7/1/36 131 131
12/20/51 66,649 53,397 Fannie Mae Pool, 12M USD
9 9
4 Ginnie Mae Il Pool 2.000% 8/20/50- 456 UB,OR + 1.460% 1.835% 27 ! !
1/20/52 2,630,345 2,208,182 FBD"B'%’%/'BTA?O';ZM usb 5% 10187 Ja -
4 Ginnie Mae Il Pool 2.500% 6/20/27~ pop o DO * 1.465% 3718% 107173 3 o
1/16/53 2,700,580 2,354,826 Fannie Mae Pool 12M USD 5
14 Ginnie Mae Il Pool 3.000% 10/20/26- 1oo . UIBOR+1478% 2672% 3143 1,177 1,177
1/15/53 2,677224 2,410,457 Fannie Mac Fool, 12M USD ,
4 Ginnie Mae Il Pool 3.500% 9/20/25- 466 X * 1.530% 3.780%  12/1/43 328 334
12/20/52 2,015,832 1,879,569 ‘ Fa[?é%’gﬂaefoog;z’\/' usb o 1011737 o1 -
14 Ginnie Mae Il Pool 4.000% 9/20/25- 256 oon + 552% 3.802% 10/1/3 s
115/53 1,343,390 1,201,091 " Fanrie Mae ool 12M USD 5806% 9 . 5
14 Ginnie Mae Il Pool 4.500% 8/20/33- oo +1556% 806% 9/ 1 14
1/15/53 1,014,190 996,208 J FBEPBI%,I\:(AaerBOSOé"/-IZM usp 3.835% 10/1/34 2 2
4 Ginnie Mae II Pool 5.000% 12/20/32- w0t . B38% 1071/
1/15/53 568,576 567268 +2-® Fannie Mae Pool,o12l\/| usD 5
4 Ginnie Mae Il Pool 5.500% 8/20/23- ©aq o IBOR +1593% 3.358%  6/1/43 432 438
1/15/53 216,295 217602 Fannie Mae Pool, 12M USD 5
9
14 Ginnie Mae Il Pool 6.000% 7/20/23— oo LIBOR + 1.5696% 3.846% 11/1/33 73 73
1/15/53 44,086 44,799 Fannie Mae Pool, 12M USD
9 9
4 Ginnie Mae Il Pool 6.500% 3/20/31- 456 UB.OR * 1.599% 3.849%  8/1/35 380 384
9/20/40 6,800 7174 -%% Fannie Mae Pool,o12l\/l usD 5
4 Ginnie Mae Il Pool 7000% 3/20/28- o o HIBOR +1.606% 2227% 4137 9 9
11/20/38 827 871 Fannie Mae Pool, 12M USD
9 9
“ Ginnie Mae Il Pool 7500%  8/20/30 1 2 e F;Ega;ﬁﬁ /;)ZM . 1.998%  2/1/36 99 100
4 i i )
. Ginnie Mae Il Pool 8.5600% 10/20/30 4 4 LIBOR + 1627% 2127%  3/1/38 95 %
5 UMBS Pool 1500%  7/1/36- wee e
9/1/51 3443070 2,782,380 . rannie Mae Pool, 12M USD
145 o e LIBOR + 1.633% 3.883%  1/1/35 1 1
© UMBS Pool 2.000% 7/1/23- 456 F, Mae Pool, 12M USD
1/25/53 14,433,115 12,036,289 EOR 1038
Las +1.635% 3.885% 11/1/36 58 58
45 MBS Pool 2.500% 11/1/26- 455 Eannie Mae Poo), 12M USD
1/26/5310,304,657 8,888,954 annie fviae oo,
LIBOR + 1.640% 3.890%  1/1/42 354 360



Face Market Face Market
Maturity Amount Value Maturity ~ Amount Value
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
456 Fannie Mae Pool, 12M USD 458 Fannie Mae Pool, 12M USD
LIBOR + 1.658% 3.908% 7/1/35 330 333 LIBOR + 1.812% 2.769% 3/1/41 341 341
45€ Fannie Mae Pool, 12M USD 456 Fannie Mae Pool, 12M USD
LIBOR + 1.660% 3.910% 9/1/40 96 98 LIBOR + 1.813% 3.883% 1/1/42 286 285
456 Fannie Mae Pool, 12M USD 456 Fannie Mae Pool, 12M USD
LIBOR + 1.665% 3.915%  6/1/36 2 2 LIBOR + 1.813% 4.063% 1/1/41 325 337
456 Fannie Mae Pool, 12M USD +#© Fannie Mae Pool, 12M USD
LIBOR + 1.670% 2.045% 11/37 91 93 LIBOR + 1.815% 2.231% 2/1/41 305 3N
45€ Fannie Mae Pool, 12M USD 456 Fannie Mae Pool, 12M USD
LIBOR + 1.670% 3.874% 10/1/42 360 361 LIBOR + 1.815% 3.447% 5/1/41 326 338
456 Fannie Mae Pool, 12M USD 456 Fannie Mae Pool, 12M USD 11/1/40-
LIBOR + 1.682% 3.359%  6/1/42 417 420 LIBOR + 1.815% 4.065% 12/1/41 842 873
455 Fannie Mae Pool, 12M USD *5© Fannie Mae Pool, 12M USD
LIBOR + 1.685% 3.935% 12/1/33 142 143 LIBOR + 1.825% 2.575% 3/1/41 349 360
45€ Fannie Mae Pool, 12M USD 456 Fannie Mae Pool, 12M USD
LIBOR + 1.690% 3.161%  5/1/40 120 120 LIBOR + 1.825% 3.649%  2/1/42 393 408
456 Fannie Mae Pool, 12M USD 10/1/39- 456 Fannie Mae Pool, 12M USD
LIBOR + 1.690% 3.940%  9/1/42 1,064 1,073 LIBOR + 1.826% 4.076%  7/1/38 130 135
456 Fannie Mae Pool, 12M USD 458 Fannie Mae Pool, 12M USD
LIBOR + 1.692% 3.828% 8/1/39 615 618 LIBOR + 1.830% 2.482% 4/1/41 544 540
45€ Fannie Mae Pool, 12M USD +58 Fannie Mae Pool, 12M USD
LIBOR + 1.695% 3.945%  7/1/39 132 133 LIBOR + 1.830% 4.080%  6/1/41 374 387
456 Fannie Mae Pool, 12M USD 458 Fannie Mae Pool, 12M USD
LIBOR + 1.698% 3.948% 8/1/40 225 227 LIBOR + 1.834% 3.222% 2/1/41 221 228
458 Fannie Mae Pool, 12M USD +©© Fannie Mae Pool, 12M USD
LIBOR + 1.700% 3.950% 12/1/40 272 273 LIBOR + 1.835% 3.210% 5/1/40 89 90
456 Fannie Mae Pool, 12M USD 456 Fannie Mae Pool, 12M USD
LIBOR + 1.700% 4.075%  7/1/37 45 45 LIBOR + 1.835% 3.609%  1/1/40 214 220
456 Fannie Mae Pool, 12M USD +5© Fannie Mae Pool, 12M USD
LIBOR + 1.701% 3.951% 10/1/42 502 516 LIBOR + 1.838% 4.013% 9/1/40 298 308
458 Fannie Mae Pool, 12M USD +©8 Fannie Mae Pool, 12M USD
LIBOR + 1.703% 2.332%  4/1/36 116 17 LIBOR + 1.839% 4.089% 12/1/39 232 238
456 Fannie Mae Pool, 12M USD 456 Fannie Mae Pool, 12M USD
LIBOR + 1.704% 3531%  4/1/36 46 47 LIBOR + 1.840% 4.090%  8/1/39 288 290
455 Fannie Mae Pool, 12M USD *5¢ Fannie Mae Pool, 12M USD
LIBOR + 1.705% 3.955% 11/1/39 93 93 LIBOR + 1.843% 2.995% 4/37 29 30
45€ Fannie Mae Pool, 12M USD 456 Fannie Mae Pool, 12M USD
LIBOR + 1.721% 2.528% 5/1/42 493 494 LIBOR + 1.880% 3.779% 11/1/34 186 190
456 Fannie Mae Pool, 12M USD 456 Fannie Mae Pool, 12M USD
LIBOR + 1.729% 3.479%  6/1/41 116 120 LIBOR + 1.914% 3.289%  4/1/37 197 203
458 Fannie Mae Pool, 12M USD *5© Fannie Mae Pool, 12M USD
LIBOR + 1.737% 3.987% 9/1/34 77 79 LIBOR + 1.925% 4.175% 10/1/37 9 9
45© Fannie Mae Pool, 12M USD 456 Fannie Mae Pool, 12M USD
LIBOR + 1.739% 3.919% 11/1/39 197 201 LIBOR + 2.130% 3.666% 10/1/36 174 178
456 Fannie Mae Pool, 12M USD 458 Fannie Mae Pool, 1TYR CMT +
LIBOR + 1.747% 3.852% 71/41 840 867 2.155% 4.280% 12/1/37 359 356
45€ Fannie Mae Pool, 12M USD 456 Fannie Mae Pool, 1YR CMT +
LIBOR + 1.748% 2.408% 5/1/35 104 105 2.185% 3.079% 5/1/36 27 27
456 Fannie Mae Pool, 12M USD 456 Fannie Mae Pool, YR CMT +
LIBOR + 1.750% 2.173%  2/1/36 96 98 2.190% 4.316% 12/1/36 3 3
456 Fannie Mae Pool, 12M USD 458 Fannie Mae Pool, 1YR CMT +
LIBOR + 1.750% 4.000%  10/1/40 173 175 2.235% 4.360% 12/1/35 2 2
45€ Fannie Mae Pool, 12M USD 456 Fannie Mae Pool, 1YR CMT +
LIBOR + 1.751% 3.843% 9/1/43 707 727 2.268% 2.643% 5/1/33 2 2
456 Fannie Mae Pool, 12M USD 456 Fannie Mae Pool, 1TYR CMT +
LIBOR + 1.7756% 2.891%  5/1/42 57 59 2.268% 4.393%  9/1/33 2 2
456 Fannie Mae Pool, 12M USD 456 Fannie Mae Pool, 1YR CMT +
LIBOR + 1.780% 2.280% 2/1/41 190 195 2.275% 4.400% 11/1/32 3 3
45€ Fannie Mae Pool, 12M USD 456 Fannie Mae Pool, 1YR CMT +
LIBOR + 1.783% 3.314%  7/1/42 376 379 2.313% 2.438%  1/1/36 150 162
456 Fannie Mae Pool, 12M USD 458 Fannie Mae Pool, 6M USD LIBOR
LIBOR + 1.794% 3.725%  3/1/42 168 174 + 1.0568% 35692%  4/1/37 368 371
456 Fannie Mae Pool, 12M USD 4.56 Fannie Mae Pool, 6M USD LIBOR
LIBOR + 1.795% 2.446%  3/1/42 429 437 + 1.415% 3.088% 7/1/34 64 64
45© Fannie Mae Pool, 12M USD 456 Fannie Mae Pool, 6M USD LIBOR
LIBOR + 1.797% 3.844% 8/1/42 1,181 1,173 + 1.840% 3.090% 8/1/37 283 292
456 Fannie Mae Pool, 12M USD 456 Freddie Mac Non Gold Pool, 12M
LIBOR + 1.805% 4.065% 11/1/41 526 530 USD LIBOR + 1.486% 2492%  3/1/37 6 6
456 Fannie Mae Pool, 12M USD 9/1/33— 456 Freddie Mac Non Gold Pool, 12M
LIBOR + 1.810% 4.060% 12/1/40 623 636 USD LIBOR + 1.5632% 3.6561% 9/1/37 70 70



Face Market Face Market
Maturity Amount Value Maturity ~ Amount Value
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
456 Freddie Mac Non Gold Pool, 12M 456 Freddie Mac Non Gold Pool, 12M
USD LIBOR + 1.5650% 2.050%  4/1/37 1 1 USD LIBOR + 1.899% 3.966% 12/1/39 78 80
456 Freddie Mac Non Gold Pool, 12M 456 Freddie Mac Non Gold Pool, 12M 6/1/40-
USD LIBOR + 1.570% 2.057%  3/1/37 19 19 USD LIBOR + 1.900% 4.150% 11/1/40 294 302
456 Freddie Mac Non Gold Pool, 12M 458 Freddie Mac Non Gold Pool, 12M
USD LIBOR + 1.625% 1.875%  1/1/38 70 71 USD LIBOR + 1.910% 2.390%  2/1/4 104 107
456 Freddie Mac Non Gold Pool, 12M 456 Freddie Mac Non Gold Pool, 12M
USD LIBOR + 1.640% 3.390% 5/1/42 56 57 USD LIBOR + 1.910% 2.410% 2/1/41 132 137
456 Freddie Mac Non Gold Pool, 12M 456 Freddie Mac Non Gold Pool, 12M
USD LIBOR + 1.640% 3.660% 12/1/36 159 160 USD LIBOR + 1.910% 2.615%  1/1/41 83 86
456 Freddie Mac Non Gold Pool, 12M 456 Freddie Mac Non Gold Pool, 12M
USD LIBOR + 1.640% 3.890% 11/1/43 172 176 USD LIBOR + 1.995% 2451%  3/1/37 193 195
456 Freddie Mac Non Gold Pool, 12M 456 Freddie Mac Non Gold Pool, 12M
USD LIBOR + 1.660% 3.910% 10/1/37 149 150 USD LIBOR + 2.085% 2.585% 3/1/38 67 69
45© Freddie Mac Non Gold Pool, 12M 456 Freddie Mac Non Gold Pool, 1YR
USD LIBOR + 1.665% 3.915% 12/1/34 87 87 CMT +2.125% 3.250% 6/1/356 1 1
456 Freddie Mac Non Gold Pool, 12M 456 Freddie Mac Non Gold Pool, 1YR
USD LIBOR + 1.695% 2.074%  2/1/37 162 163 CMT + 2.250% 2.489%  2/1/36 131 132
456 Freddie Mac Non Gold Pool, 12M 456 Freddie Mac Non Gold Pool, 1YR
USD LIBOR + 1.727% 1.995% 1/1/35 25 25 CMT + 2.250% 3.375% 5/1/36 90 91
456 Freddie Mac Non Gold Pool, 12M 456 Freddie Mac Non Gold Pool, 1YR
USD LIBOR + 1.743% 3.993% 12/1/36 324 325 CMT + 2.250% 3.627% 6/1/34 1 1
456 Freddie Mac Non Gold Pool, 12M 456 Freddie Mac Non Gold Pool, 1YR
USD LIBOR + 1.745% 1.995% 12/1/40 351 351 CMT + 2.250% 4.192% 11/1/36 93 97
456 Freddie Mac Non Gold Pool, 12M 456 Freddie Mac Non Gold Pool, 1YR
USD LIBOR + 1.750% 2.000% 5/1/33 9 9 CMT + 2.250% 4.375% 11/1/34 409 423
456 Freddie Mac Non Gold Pool, 12M 456 Freddie Mac Non Gold Pool, 1YR
USD LIBOR + 1.750% 2.412%  3/1/36 9 9 CMT +2.315% 4.440% 12/1/34 20 20
456 Freddie Mac Non Gold Pool, 12M 458 Freddie Mac Non Gold Pool, 1YR
USD LIBOR + 1.750% 2.500%  4/1/33 1 1 CMT + 2.409% 4.534% 11/1/33 1 1
45© Freddie Mac Non Gold Pool, 12M 456 Freddie Mac Non Gold Pool, 1YR
USD LIBOR + 1.750% 3.125% 5/1/38 43 44 CMT + 2.411% 2.578% 10/1/36 272 275
456 Freddie Mac Non Gold Pool, 12M 456 Freddie Mac Non Gold Pool, 6M
USD LIBOR + 1.767% 2.845%  6/1/37 242 246 USD LIBOR + 1.355% 3.020%  6/1/37 265 259
456 Freddie Mac Non Gold Pool, 12M 456 Freddie Mac Non Gold Pool, 6M
USD LIBOR + 1.780% 3.653%  3/1/36 2 2 USD LIBOR + 1.355% 3.897% 5/1/37 16 16
45© Freddie Mac Non Gold Pool, 12M 456 Freddie Mac Non Gold Pool, 6M
USD LIBOR + 1.780% 3.8568% 12/1/34 4 4 USD LIBOR + 1.570% 3.945%  3/1/37 40 41
456 Freddie Mac Non Gold Pool, 12M 456 Freddie Mac Non Gold Pool, 6M
USD LIBOR + 1.790% 3.890%  6/1/41 8 9 USD LIBOR + 1.665% 4.026%  1/1/37 396 409
456 Freddie Mac Non Gold Pool, 12M “6 Ginnie Mae Il Pool, 1YR CMT + 10/20/38~
USD LIBOR + 1.800% 2.842% 12/1/35 136 136 1.5600% 1.7560% 12/20/43 2,853 2,807
45© Freddie Mac Non Gold Pool, 12M 46 Ginnie Mae Il Pool, TYR CMT + 1/20/41—
USD LIBOR + 1.811% 3.972%  3/1/42 189 189 1.500% 2.625% 1/20/44 4,104 4,008
456 Freddie Mac Non Gold Pool, 12M 46 Ginnie Mae Il Pool, 1YR CMT + 6/20/29-
USD LIBOR + 1.846% 3.010% 2/1/42 131 136 1.600% 2.875% 6/20/43 1,962 1,934
456 Freddie Mac Non Gold Pool, 12M 4 Ginnie Mae Il Pool, 1YR CMT +
USD LIBOR + 1.855% 4.105% 5/1/37 74 75 1.5600% 3.625% 7/20/38 100 99
456 Freddie Mac Non Gold Pool, 12M 46 Ginnie Mae Il Pool, TYR CMT +
USD LIBOR + 1.879% 4.129%  8/1/37 149 163 2.000% 2.250% 11/20/40 53 54
456 Freddie Mac Non Gold Pool, 12M 46 Ginnie Mae Il Pool, 1TYR CMT +
USD LIBOR + 1.880% 2.130% 12/1/40 79 81 2.000% 3.375% 5/20/41 90 88
456 Freddie Mac Non Gold Pool, 12M 46 Ginnie Mae Il Pool, 1YR CMT +
USD LIBOR + 1.880% 2.216% 11/41 552 565 2.000% 4.000% 5/20/41 118 120
456 Freddie Mac Non Gold Pool, 12M 41,661
USD LIBOR + 1.880% 2.380%  3/1/41 49 51 a
456 Freddie Mac Non Gold Pool, 12M Total U.S. Government and Agency Obligations
USD LIBOR + 1.880% 3.255%  5/1/40 14 14 (Cost $206,879,515) 184,175,971
€ Freddie Mac Non Gold Pool, 12M Asset-Backed/Commercial Mortgage-Backed Securities (2.5%)
USD LIBOR + 1.880% 3.357%  5/1/40 49 50
456 Freddie Mac Non Gold Pool, 12M 4 Ally Auto Receivables Trust Series
USD LIBOR + 1.880% 3612%  6/1/40 156 %0 AHZO/lgé Focoablos Tt Sorios 2260% 81524 1,379 1.875
456 Freddie Mac Non Gold Pool, 12M yAu v u !
USD LIBOR + 1.880% 3.865%  6/1/41 99 03 Anzyo/lii Heceablos Tt Serio 1.920% 1/15/25 1,600 1.583
45© Freddie Mac Non Gold Pool, 12M
USD LIBOR + 1.880% 4.130%  6/1/40 310 322 20221 8310% 11/15/26 7775 7560
456 Freddie Mac Non Gold Pool, 12M 4 Ally Auto Receivables Trust Series
USD LIBOR + 1.887% 2657%  2/1/42 150 L7 Anzyo/ﬁ; Focoablos Tt Serios 3.450%  6/15/27 650 625
456 Freddie Mac Non Gold Pool, 12M
USD LIBOR + 1.891% 4141%  9/1/40 181 186 20222 4.760% 517/27 9475 9.417
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4 Ally Auto Receivables Trust Series 4 BANK Series 2019-BNK21 3.093% 10/17/52 4,325 3,642
2022-2 4.870% 4/17/28 2,625 2612 4 BANK Series 2019-BNK22 2.978% 11/15/62 16,943 14,743
4 American Express Credit Account 4 BANK Series 2019-BNK23 2.920% 12/15/52 10,705 9,267
Master Trust Series 2021-1 0.900% 11/15/26 28,300 26,270 4 BANK Series 2019-BNK23 3.203% 12/15/52 4,000 3,385
* American Express Credit Account . 4 BANK Series 2019-BNK24 2.960% 11/15/62 8,050 6,981
o Mas‘e'TE’US‘ Se”gs 2012:’2 . 3.390% 5/15/27 49,500 48052 4 BANK Series 2019-BNK24 3.283% 11/15/62 3,750 3,129
merican Express Lredit /Accoun 4 BANK Series 2020-BNK25 2.649% 1/15/63 11,830 10,035
. Aryearfctfe’;’t“z‘ufj;zz”zgzz‘3 3.750%  8/1527 28300 27839 4 BANK Series 2020-BNK25 2841% 1/1563 3,685 3,032
4 BANK Series 2020-BNK26 2.403% 3/15/63 10,460 8,722
R les Tr 2020-3 0.760% 12/18/2 1,37 1,321 g g
. Amsﬁzfgfzu t's;‘;e”!es 0203 0.760% 12/18/25 278 2 4 BANK Series 2020-BNK26 2687% 3/1563 3310 2,689
Receivables Trust Series 20211 0.680% 10/19/26 2,150 2040 . BANKSeries 2020-BNK27 2144% 4N15/63 9,540 7732
4 AmeriCredit Automobile 4 BANK Series 2020-BNK27 2.551%  4/15/63 2,825 2,254
Receivables Trust Series 2021-1 0.890% 10/19/26 1,350 1,231 * BANKSeries 2020-BNK28 1.844%  3/15/63 2,810 2,218
4 AmeriCredit Automobile 4 BANK Series 2020-BNK29 1997% 11/15/53 3,900 3,081
Receivables Trust Series 20212 0.340% 12/18/26 1,150 1,116 *  BANK Series 2020-BNK30 1.925% 12/15/53 4,700 3,702
4 AmeriCredit Automobile 4 BANK Series 2020-BNK30 2.111% 12/15/53 550 an
Receivables Trust Series 2021-3 0.760%  8/18/26 1,050 999 4 BANK Series 2021-BNK31 2.036% 2/15/54 3,300 2,621
4 AmeriCredit Automobile 4 BANK Series 2021-BNK31 2211% 2/15/54 1,925 1,436
Receivables Trust Series 2021-3 1.170%  8/18/27 525 483 4 BANK Series 2021-BNK32 2.643% 4/15/54 5,350 4,451
4 AmeriCredit Automobile 4 BANK Series 2021-BNK33 2.566% 5/15/64 2,535 2,090
Recewyab\esTrust Series 2021-3 1.410% 8/18/27 1,150 1,046 4 BANK Series 2021-BNK34 2.438% 6/15/63 9,750 7887
* BA Credit Card Trust Series 5 4 BANK Series 2021-BNK35 2.285%  6/15/64 5,829 4,677
. 2020-A1 0.340%  5/15/26 15,700 15,022 4 BANK Series 2021-BNK36 2.470% 9/15/64 8,550 6,950
B/*zngjd/‘gwcafd Trust Series 0440% 95ps 315 sags | BANK Series 2021-BNK36 2.695% 9/15/64 2,625 2,031
et Series o 915 ' : 4 BANK Series 2021-BNK37 2618% 11/15/64 8,250 6,773
4 BANK Series 2022-BNK43 4.399% 8/15/55 11,575 10,944
3 o . :
N Bazniz; fme”ca Commercial 8.580% /15727 8,270 8040 4 BANK Series 2022-BNK43 4.830%  8/15/55 2,375 2,163
. 4 Bank of America Merrill Lynch
%?E—QSSZ?M seres 3429% 915/48 1,393 1,346 Commercial Mortgage Trust
4 Banc of America Commercial ' ' Series 2017-BNK3 3.574% 2/15/50 9,108 8,514
Morgage Tus: Sers e e e
2015-UBS7 3.705% 9/15/48 4,100 3,883
Series 2017-BNK3 3.748%  2/15/50 3,542 3,204
a4 | 1 3 '
D TomImONG  SEL SE S BN L s omera voraee
4 BANK Serics 2017-BNKS 32549 719060 =500 corn . Trust Series 2019-C3 3583% 5/15/62 21,595 19,690
" g . Barclays Commercial Mortgage
BANK Series 2017-BNK6 3518% 711560 3388 8143 Trust Series 2019-C4 2.919% 8/15/52 15,870 13,860
: BANK Series 2017-BNK6 3.741%  7/15/60 3,388 3040 4 Barlays Commercial Mortgage
BANK Series 2017-BNK7 3.175%  9/15/60 6,984 6,370 Trust Series 2019-C4 3171%  8/15/52 1,325 1,126
j BANK Series 2017-BNK7 3.435% 9/15/60 5,790 5341 4 Barclays Commercial Mortgage
BANK Series 2017-BNK7 3.748%  9/15/60 4,100 3,732 Trust Series 2019-C5 3.063% 11/15/52 8,975 7884
4 BANK Series 2017-BNK8 3.488% 11/15/50 8,000 7367 4 Barclays Commercial Mortgage
4 BANK Series 2017-BNK8 3.731% 11/15/50 1,325 1,181 Trust Series 2019-C5 3.366% 11/15/52 5,375 4,618
4 BANK Series 2017-BNK8 4.096% 11/15/50 1,955 1,602 4 Barclays Dryrock Issuance Trust
4 BANK Series 2017-BNK9 3.279% 11/15/54 3,698 3,474 Series 2022-1 3.070% 2/15/28 6,250 6,011
4 BANK Series 2017-BNK9 3.538% 11/15/54 8,000 7397 4 BBCMS Mortgage Trust Series 5
4 BANK Series 2018-BNK10 3.641% 2/15/61 1,802 1,715 2017-C1 3.674% 2/15/50 17475 16,360
4 BANK Series 2018-BNK10 3.688% 2/15/61 7,600 7070 *  BBCMS Mortgage Trust Series 5
4 BANK Series 2018-BNK10 3.898% 2/15/61 2,100 1910, 2017-C1 _ 3.898%  2/15/50 4,675 4,248
4 BANK Series 2018-BNK11 4.046% 3/15/61 5,550 5,240 BE;%%SC“ZAO"QEQST’W Series a3ia% 12185 8350 ou
4 BANK Series 2018-BNK12 4.256%  5/15/61 6,550 6241, Ll Tt S an g '
4 BANK Series 2018-BNK12 4353% 6/15/61 2,100 1,914 om0 e reeeteeS e s 7638 6489
4 BANK Series 2018-BNK13 3.953% 8/15/61 2,300 2141 4 BacuS Mortgage Trust Series ) ' '
4 BANK Series 2018-BNK13 4.217%  8/15/61 8,600 8,170 2020.C6 2840%  2/15/53 2000 1626
+  BANK Series 2018-BNK14 3.966% 9/15/60 1,600 1497 4 - ‘ ' '
4 BANK Series 2018-BNK14 4 128"/0 9/15/60 1,676 1,649 BECHIS Mortgage Tust Series
eries 128% . . 2020-C7 2.037% 4/15/53 2,520 2,047
4 BANK Series 2018-BNK14 4.231%  9/15/60 3,575 3388 4 BBCMS Mortgage Trust Series
4 BANK Series 2018-BNK14 4.481% 9/15/60 1,550 1,446 2020-C8 2.040% 10/15/53 8,225 6,586
4 BANK Series 2018-BNK15 4.407% 11/15/61 7690 7363 4 BBCMS Mortgage Trust Series
4 BANK Series 2019-BNK16 4.005% 2/15/52 6,625 6,194 2020-C8 2.398% 10/15/53 1,685 1,299
4 BANK Series 2019-BNK17 3.714% 4/15/52 7,350 6,750 4 BBCMS Mortgage Trust Series
4 BANK Series 2019-BNK17 3.976%  4/15/52 1,750 1,558 2021-C9 2.299%  2/15/54 9,525 7724
4 BANK Series 2019-BNK18 3.584% 5/15/62 21,125 19,131 4 BBCMS Mortgage Trust Series
4 BANK Series 2019-BNK18 3.826% 5/15/62 2,675 2,286 2021-C11 2.322%  9/15/54 3,175 2,553
* BANK Series 2019-BNK19 3.183% 8/15/61 15,850 13,967 *  BBCMS Mortgage Trust Series 5
4 BANK Series 2019-BNK19 4.031% 8/15/61 2,240 1721, Bégﬁécu st Ser 2.536% 9/15/54 1,325 1.010
4 BANK Series 2019-BNK20 3.011% 9/15/62 10,250 8,943 ortgage Trust Series
4 BANK Series 2019-BNK21 2851% 10/17/52 21,600 18,634 2021-C12 2689% 11/15/54 5225 4315
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BBCMS Mortgage Trust Series Benchmark Mortgage Trust Series
2022-C14 2.946% 2/15/55 13,150 11,071 2020-B20 2.375% 10/15/53 565 428
BBCMS Trust Series 2021-C10 2.492% 7/15/54 9,500 7819 Benchmark Mortgage Trust Series
Benchmark Mortgage Trust Series 2020-821 1.978% 12/17/53 8,350 6,642
2018-B1 3.666% 1/15/51 7,960 7432 Benchmark Mortgage Trust Series
Benchmark Mortgage Trust Series 2020-B21 2.254% 12/17/53 850 646
2018-B1 3.878% 1/15/51 2,600 2,339 Benchmark Mortgage Trust Series
Benchmark Mortgage Trust Series 2020-B22 1973% 1/15/64 6,100 4,841
2018-B2 3.662% 2/15/51 2,413 2,395 Benchmark Mortgage Trust Series
Benchmark Mortgage Trust Series 2020-1G1 2.687% 9/15/43 7,900 6,495
2018-B2 3.882% 2/15/51 17575 16,557 Benchmark Mortgage Trust Series
Benchmark Mortgage Trust Series 2020-1G1 2.909% 9/15/43 2,640 2,094
2018-B2 4.084% 2/15/51 8,225 7547 Benchmark Mortgage Trust Series
Benchmark Mortgage Trust Series 2021-B23 2.070% 2/15/54 12,150 9,673
2018-B3 3.848% 4/10/51 1,351 1,343 Benchmark Mortgage Trust Series
Benchmark Mortgage Trust Series 2021-B23 2.274% 2/15/54 4,400 3,349
2018-B3 4.025%  4/10/51 13,150 12,470 Benchmark Mortgage Trust Series
Benchmark Mortgage Trust Series 2021-B24 2.584% 3/15/54 7550 6,251
2018-B4 4.121%  7/15/51 18,625 17,691 Benchmark Mortgage Trust Series
Benchmark Mortgage Trust Series 2021-B24 2.780% 3/15/54 1,625 1,284
2018-B4 4.311% 7/15/51 3,250 2,943 Benchmark Mortgage Trust Series
Benchmark Mortgage Trust Series 2021-B25 2.577% 4/15/54 7,850 6,497
2018-B5 4.208%  7/15/51 8,850 8,432 Benchmark Mortgage Trust Series
Benchmark Mortgage Trust Series 2021-B25 2.847% 4/15/54 3,675 2,9M
2018-B5 4.419% 7/15/51 1,750 1,622 Benchmark Mortgage Trust Series
Benchmark Mortgage Trust Series 2021-B26 2.613% 6/15/54 5,275 4,370
2018-B6 4.261% 10/10/51 4,025 3,846 Benchmark Mortgage Trust Series
Benchmark Mortgage Trust Series 2021-B28 2.224% 8/15/54 5,275 4,200
2018-B6 4.441% 10/10/51 1,250 1,169 Benchmark Mortgage Trust Series
Benchmark Mortgage Trust Series 2021-B29 2.284% 9/15/54 1,075 am
2018-B7 4.510% 5/15/53 22,400 21,632 Benchmark Mortgage Trust Series
Benchmark Mortgage Trust Series 2021-B29 2.388% 9/15/54 3,175 2,560
2018-B8 4.232% 1/15/52 10,690 10,174 Benchmark Mortgage Trust Series
Benchmark Mortgage Trust Series 2021-B29 2.612% 9/15/54 1,075 828
2018-B8 4.532% 1/15/52 3,400 3,140 Benchmark Mortgage Trust Series
Benchmark Mortgage Trust Series 2021-B30 2.576% 11/15/54 13,225 10,805
2019-B9 3.751% 3/15/52 2,682 2,457 Benchmark Mortgage Trust Series
Benchmark Mortgage Trust Series 2021-B31 2.669% 12/15/54 4,685 3,852
2019-B9 4.016% 3/15/52 6,281 5,904 Benchmark Mortgage Trust Series
Benchmark Mortgage Trust Series 2022-B32 3.002% 1/15/55 14,450 12,179
2019-B10 3.717% 3/15/62 6,100 5,621 Benchmark Mortgage Trust Series
Benchmark Mortgage Trust Series 2022-B32 3.411% 1/15/55 4,200 3,401
2019-B10 3.979% 3/15/62 2,600 2,291 Benchmark Mortgage Trust Series
Benchmark Mortgage Trust Series 2022-B33 3.458%  3/15/55 4,225 3,728
2019-B11 3.281% 5/15/52 2,400 2,164 Benchmark Mortgage Trust Series
Benchmark Mortgage Trust Series 2022-B34 3.786% 4/15/55 3,275 2,942
2019-B11 3.5642% 5/15/52 15,840 14,454 Benchmark Mortgage Trust Series
Benchmark Mortgage Trust Series 2022-B36 4.470%  7/15/55 5,225 4,956
2019-B11 3.784% 5/15/52 4,225 3,641 Benchmark Mortgage Trust Series
Benchmark Mortgage Trust Series 2022-B36 4.951% 7/15/55 1,600 1,481
2019-B13 2.952% 8/15/57 3,600 3,161 BMO Mortgage Trust Series
Benchmark Mortgage Trust Series 2022-C1 3.374% 2/17/55 3,675 3,182
2019-B14 3.049% 12/15/62 13,650 11,999 BMO Mortgage Trust Series
Benchmark Mortgage Trust Series 2022-C2 4.813% 7/15/54 4,275 4,189
2019-B15 2.928% 12/15/72 13,355 11,639 BMO Mortgage Trust Series
Benchmark Mortgage Trust Series 2022-C3 5313% 9/15/54 13,125 13,185
2020-B16 2.732% 2/15/53 25,275 21,666 BMO Mortgage Trust Series
Benchmark Mortgage Trust Series 2022-C3 5.326% 9/15/54 1,875 1,803
2020-B16 2.944% 2/15/53 1,295 1,047 BMW Vehicle Lease Trust Series
Benchmark Mortgage Trust Series 20211 0.290% 1/25/24 1,542 1,530
2020-B17 2.21M% 3/15/53 2,500 2,313 BMW Vehicle Lease Trust Series
Benchmark Mortgage Trust Series 2021-1 0.370% 7/25/24 1,250 1,220
2020-B17 2.289% 3/15/53 5,530 4,587 BMW Vehicle Lease Trust Series
Benchmark Mortgage Trust Series 2021-2 0.330% 12/26/24 4,581 4,479
2020-B17 2.5683% 3/15/53 1,655 1,305 BMW Vehicle Lease Trust Series
Benchmark Mortgage Trust Series 20212 0.430% 1/27/25 4,425 4,219
2020-B19 1.850% 9/15/53 3,375 2,698 BMW Vehicle Lease Trust Series
Benchmark Mortgage Trust Series 2022-1 1230% 5/27/25 1,300 1,233
2020-B19 2.148% 9/15/53 1,125 845 BMW Vehicle Owner Trust Series
Benchmark Mortgage Trust Series 2020-A 0.480% 10/25/24 382 377
2020-B20 2.034% 10/15/53 6,726 5,400
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BMW Vehicle Owner Trust Series CarMax Auto Owner Trust Series
2020-A 0.620% 4/26/27 575 547 2022-1 1.470% 12/15/26 6,800 6,458
BMW Vehicle Owner Trust Series CarMax Auto Owner Trust Series
2022-A 3.210% 8/25/26 2,250 2,193 2022-1 1.700% 8/16/27 2,625 2,386
BMW Vehicle Owner Trust Series CarMax Auto Owner Trust Series
2022-A 3.440% 12/26/28 550 527 2022-2 3.490%  2/16/27 6,075 5,908
Cantor Commercial Real Estate CarMax Auto Owner Trust Series
Lending Series 2019-CF1 3.786% 5/15/52 4,026 3,632 2022-2 3.620% 9/15/27 1,425 1,371
Cantor Commercial Real Estate Carvana Auto Receivables Trust
Lending Series 2019-CF2 2.874% 11/15/52 8,100 6,837 Series 2021-P2 0.490%  3/10/26 1,177 1,132
Cantor Commercial Real Estate Carvana Auto Receivables Trust
Lending Series 2019-CF3 3.006% 1/15/53 8,000 6,787 Series 2021-P3 0.700% 11/10/26 4,500 4,189
Cantor Commercial Real Estate Carvana Auto Receivables Trust
Lending Series 2019-CF3 3.298% 1/15/53 3,434 2,806 Series 2021-P3 1.030% 6/10/27 850 738
Capital One Multi-Asset CD Mortgage Trust Series
Execution Trust Series 2019-A3 2.060%  8/15/28 19,866 18,120 2016-CD1 2.724% 8/10/49 9,075 8,233
Capital One Multi-Asset CD Mortgage Trust Series
Execution Trust Series 2021-A1  0.5650%  7/15/26 12,375 11,692 2016-CD2 3.626% 11/10/49 7300 6,793
Capital One Multi-Asset CD Mortgage Trust Series
Execution Trust Series 2021-A2  1.390%  7/15/30 27900 23,250 2017-CD3 3.453% 2/10/50 1,036 994
Capital One Multi-Asset CD Mortgage Trust Series
Execution Trust Series 2021-A3  1.040% 11/15/26 26,100 24,370 2017-CD3 3.631% 2/10/50 9,773 9,102
Capital One Multi-Asset CD Mortgage Trust Series
Execution Trust Series 2022-A1 2.800%  3/15/27 28,450 27283 2017-CD3 3.833% 2/10/50 2,542 2,305
Capital One Multi-Asset CD Mortgage Trust Series
Execution Trust Series 2022-A2 3.490%  5/15/27 26,050 25,335 2017-CD4 3514% 5/10/50 5,133 4,751
Capital One Prime Auto CD Mortgage Trust Series
Receivables Trust Series 2019-1 2.5660% 10/15/24 1,382 1,381 2017-CD4 3.747%  5/10/50 3,000 2,704
Capital One Prime Auto CD Mortgage Trust Series
Receivables Trust Series 2020-1 1.630%  8/15/25 800 777 2017-CD5 3.431% 8/15/50 3,600 3,193
Capital One Prime Auto CD Mortgage Trust Series
Receivables Trust Series 2021-1 0.770%  9/15/26 5,700 5,362 2017-CD6 3.332% 11/13/50 3,244 3,065
Capital One Prime Auto CD Mortgage Trust Series
Receivables Trust Series 2021-1 1.040%  4/15/27 1,400 1,274 2017-CD6 3.456% 11/13/50 6,575 6,005
Capital One Prime Auto CD Mortgage Trust Series
Receivables Trust Series 2022-1 3.170%  4/15/27 5,175 4,983 2017-CD6 3.709% 11/13/50 3,825 341
Capital One Prime Auto CD Mortgage Trust Series
Receivables Trust Series 2022-1 3.320%  9/15/27 3,100 2,929 2018-CD7 4.213% 8/15/51 850 821
Capital One Prime Auto CD Mortgage Trust Series
Receivables Trust Series 2022-2 3.660%  5/17/27 8,175 7,987 2018-CD7 4.279% 8/15/51 7375 6,951
Capital One Prime Auto CD Mortgage Trust Series
Receivables Trust Series 2022-2 3.690% 12/15/27 1,475 1.4M 2019-CD8 2.657% 8/15/57 6,810 5,876
CarMax Auto Owner Trust Series CD Mortgage Trust Series
2019-4 2.130% 7/15/25 1,350 1316 2019-CD8 2.912% 8/15/57 18,130 15,459
CarMax Auto Owner Trust Series CenterPoint Energy Transition
2020-1 1.890% 12/16/24 3,370 3,329 Bond Co. IV LLC Series 2012-1 3.028% 10/15/25 4,421 4,323
CarMax Auto Owner Trust Series CFCRE Commercial Mortgage
2020-1 2.030% 6/16/25 790 764 Trust Series 2016-C3 3.865% 1/10/48 5,800 5,502
CarMax Auto Owner Trust Series CFCRE Commercial Mortgage
2020-3 0.620%  3/17/25 2,901 2,851 Trust Series 2016-C4 3.283% 5/10/58 8,250 7643
CarMax Auto Owner Trust Series CFCRE Commercial Mortgage
2020-3 0.770% 3/16/26 850 806 Trust Series 2016-C4 3.691% 5/10/58 5,900 5,419
CarMax Auto Owner Trust Series CFCRE Commercial Mortgage
2020-4 0.500% 8/15/26 2,863 2,785 Trust Series 2016-C6 3.217% 11/10/49 14,300 13,128
CarMax Auto Owner Trust Series CFCRE Commercial Mortgage
2020-4 0.630% 6/15/26 1,120 1,044 Trust Series 2017-C8 3.5672% 6/15/50 3,650 3,360
CarMax Auto Owner Trust Series CGMS Commercial Mortgage
2020-4 0.850% 6/15/26 275 251 Trust Series 2017-B1 3.458% 8/15/50 13,430 12,289
CarMax Auto Owner Trust Series CGMS Commercial Mortgage
2021-1 0.340% 12/15/25 2,835 2,736 Trust Series 2017-B1 3.711% 8/15/50 2,675 2,4m
CarMax Auto Owner Trust Series Chase Issuance Trust Series
2021-1 0.530% 10/15/26 825 757 2022-A1 3.970% 9/15/27 4,200 4,091
CarMax Auto Owner Trust Series Citibank Credit Card Issuance
2021-2 0.520% 2/17/26 6,646 6,397 Trust Series 2007-A3 6.160% 6/15/39 5,400 5,933
CarMax Auto Owner Trust Series Citibank Credit Card Issuance
2021-2 0.810% 12/15/26 1,600 1,464 Trust Series 2018-A7 3.960% 10/13/30 12,840 12,361
CarMax Auto Owner Trust Series Citigroup Commercial Mortgage
20214 0.560% 9/15/26 7,126 6,739 Trust Series 2013-GC11 3.093% 4/10/46 2,635 2,627
CarMax Auto Owner Trust Series Citigroup Commercial Mortgage
20214 0.820% 4/15/27 1,325 1,184 Trust Series 2013-GC11 3.422% 4/10/46 2,000 1,989
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Citigroup Commercial Mortgage Citigroup Commercial Mortgage
Trust Series 2013-GC15 3.942% 9/10/46 136 134 Trust Series 2018-B2 3.788% 3/10/51 2,950 2,935
Citigroup Commercial Mortgage Citigroup Commercial Mortgage
Trust Series 2013-GC15 4.371% 9/10/46 3,475 3,435 Trust Series 2018-B2 4.009%  3/10/51 17325 16,209
Citigroup Commercial Mortgage Citigroup Commercial Mortgage
Trust Series 2013-GC15 4.649%  9/10/46 2,875 2,838 Trust Series 2018-C5 3.963% 6/10/51 4,112 3,817
Citigroup Commercial Mortgage Citigroup Commercial Mortgage
Trust Series 2013-GC17 3.675% 11/10/46 143 142 Trust Series 2018-C6 4.412% 11/10/51 2,300 2,185
Citigroup Commercial Mortgage Citigroup Commercial Mortgage
Trust Series 2013-GC17 4.131% 11/10/46 3,150 3,105 Trust Series 2019-C7 3.102% 12/15/72 7722 6,639
Citigroup Commercial Mortgage Citigroup Commercial Mortgage
Trust Series 2013-GC17 4.544% 11/10/46 1,150 1,125 Trust Series 2019-GC41 2.869% 8/10/56 22,410 19,167
Citigroup Commercial Mortgage Citigroup Commercial Mortgage
Trust Series 2013-GC17 5.095% 11/10/46 1,150 1,128 Trust Series 2019-GC43 3.038% 11/10/52 16,100 13,851
Citigroup Commercial Mortgage Citigroup Commercial Mortgage
Trust Series 2014-GC19 3.5652% 3/11/47 245 242 Trust Series 2020-GC46 2.717% 2/15/53 14,355 12,102
Citigroup Commercial Mortgage Citigroup Commercial Mortgage
Trust Series 2014-GC19 4.023%  3/11/47 1,700 1,667 Trust Series 2020-GC46 2.918% 2/15/53 2,655 2,119
Citigroup Commercial Mortgage Citigroup Commercial Mortgage
Trust Series 2014-GC19 4.345%  3/11/47 1,425 1,391 Trust Series 2022-GC48 4.580% 5/15/64 6,775 6,512
Citigroup Commercial Mortgage CNH Equipment Trust Series
Trust Series 2014-GC21 3.477% 5/10/47 142 140 2021-C 0.810% 12/15/26 4,050 3,813
Citigroup Commercial Mortgage CNH Equipment Trust Series
Trust Series 2014-GC21 3.855% 5/10/47 3,025 2,943 2021-C 1.160% 10/16/28 700 624
Citigroup Commercial Mortgage CNH Equipment Trust Series
Trust Series 2014-GC21 4.328% 5/10/47 2,450 2,332 2022-A 2.940% 7/15/27 2,475 2,369
Citigroup Commercial Mortgage CNH Equipment Trust Series
Trust Series 2014-GC23 3.622% 7/10/47 3,875 3,787 2022-A 3.030% 3/15/29 1,450 1,354
Citigroup Commercial Mortgage CNH Equipment Trust Series
Trust Series 2014-GC25 3.635% 10/10/47 8,626 8,204 2022-B 3.890% 8/16/27 1,050 1,012
Citigroup Commercial Mortgage CNH Equipment Trust Series
Trust Series 2015-GC27 3.137% 2/10/48 11,450 10,883 2022-B 3.910% 3/15/28 675 646
Citigroup Commercial Mortgage CNH Equipment Trust Series
Trust Series 2015-GC27 3.571% 2/10/48 4,650 4,252 2022-C 5.1560% 4/17/28 2,000 1,982
Citigroup Commercial Mortgage COMM Mortgage Trust Series
Trust Series 2015-GC29 3.192%  4/10/48 9,076 8,665 2012-CR4 2.853% 10/15/45 467 446
Citigroup Commercial Mortgage COMM Mortgage Trust Series
Trust Series 2015-GC29 3.758%  4/10/48 4,365 3,998 2013-CR6 3.101% 3/10/46 2,834 2,825
Citigroup Commercial Mortgage COMM Mortgage Trust Series
Trust Series 2015-GC31 3.762%  6/10/48 4,625 4,396 2013-CR8 3.612% 6/10/46 3,126 3,109
Citigroup Commercial Mortgage COMM Mortgage Trust Series
Trust Series 2015-GC33 3.515% 9/10/58 2,702 2,570 2013-CR11 3.983% 8/10/50 1,909 1,891
Citigroup Commercial Mortgage COMM Mortgage Trust Series
Trust Series 2015-GC33 3.778%  9/10/58 5,725 5,444 2013-CR11 4.715%  8/10/50 1,430 1,414
Citigroup Commercial Mortgage COMM Mortgage Trust Series
Trust Series 2015-GC35 3.549% 11/10/48 2,195 2,087 2013-CR12 3.765% 10/10/46 1,981 1,958
Citigroup Commercial Mortgage COMM Mortgage Trust Series
Trust Series 2016-C1 3.003% 5/10/49 2,232 2,151 2013-CR12 4.300% 10/10/46 1,150 1,080
Citigroup Commercial Mortgage COMM Mortgage Trust Series
Trust Series 2016-C1 3.209%  5/10/49 6,500 6,042 2013-CR12 4.762% 10/10/46 575 484
Citigroup Commercial Mortgage COMM Mortgage Trust Series
Trust Series 2016-C2 2.832% 8/10/49 3,500 3,190 2013-CR13 4.194% 11/10/46 5,850 5,770
Citigroup Commercial Mortgage COMM Mortgage Trust Series
Trust Series 2016-GC36 3.349%  2/10/49 2,900 2,733 2013-CR13 4.449% 11/10/46 1,750 1,712
Citigroup Commercial Mortgage COMM Mortgage Trust Series
Trust Series 2016-GC36 3.616% 2/10/49 14,925 14,052 2013-LC6 4.242% 1/10/46 974 968
Citigroup Commercial Mortgage COMM Mortgage Trust Series
Trust Series 2016-GC37 3.314% 4/10/49 11,645 10,882 2013-LC13 4.205% 8/10/46 2,728 2,706
Citigroup Commercial Mortgage COMM Mortgage Trust Series
Trust Series 2016-P4 2.646% 7/10/49 3,116 2,860 2014-CR14 3.147%  2/10/47 610 608
Citigroup Commercial Mortgage COMM Mortgage Trust Series
Trust Series 2016-P4 2.902%  7/10/49 3,825 3,508 2014-CR14 4.236%  2/10/47 1,775 1,742
Citigroup Commercial Mortgage COMM Mortgage Trust Series
Trust Series 2017-C4 3.209% 10/12/50 1,250 1,166 2014-CR14 4.5626% 2/10/47 1,950 1,900
Citigroup Commercial Mortgage COMM Mortgage Trust Series
Trust Series 2017-C4 3.471% 10/12/50 10,700 9,781 2014-CR14 4.590%  2/10/47 1,175 1,133
Citigroup Commercial Mortgage COMM Mortgage Trust Series
Trust Series 2017-C4 3.764% 10/12/50 2,125 1,902 2014-CR15 3.695% 2/10/47 354 350
Citigroup Commercial Mortgage COMM Mortgage Trust Series
Trust Series 2018-B2 3.744% 3/10/51 2,500 2,300 2014-CR15 4.074% 2/10/47 2,641 2,686
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COMM Mortgage Trust Series COMM Mortgage Trust Series
2014-CR15 4.623%  2/10/47 1,320 1,277 2015-CR25 3.769% 8/10/48 5,725 5,468
COMM Mortgage Trust Series COMM Mortgage Trust Series
2014-CR15 4.673%  2/10/47 2,730 2,623 2015-CR26 3.630% 10/10/48 16,170 15,311
COMM Mortgage Trust Series COMM Mortgage Trust Series
2014-CR16 3.653%  4/10/47 426 422 2015-CR27 3.404% 10/10/48 3,407 3,296
COMM Mortgage Trust Series COMM Mortgage Trust Series
2014-CR16 4.278%  4/10/47 2,950 2,844 2015-CR27 3.612% 10/10/48 5,900 5,626
COMM Mortgage Trust Series COMM Mortgage Trust Series
2014-CR17 3.698%  5/10/47 334 329 2015-CR27 4.338% 10/10/48 1,200 1,106
COMM Mortgage Trust Series COMM Mortgage Trust Series
2014-CR17 3.977%  5/10/47 2,225 2,166 2015-DC1 3.3560% 2/10/48 5,960 5,678
COMM Mortgage Trust Series COMM Mortgage Trust Series
2014-CR17 4.377% 5/10/47 1,375 1,312 2015-LC19 3.040% 2/10/48 447 436
COMM Mortgage Trust Series COMM Mortgage Trust Series
2014-CR18 3.452% 7/15/47 557 553 2015-LC19 3.183% 2/10/48 5,894 5,591
COMM Mortgage Trust Series COMM Mortgage Trust Series
2014-CR18 3.828% 7/15/47 1,400 1,356 2015-LC19 3.627% 2/10/48 2,687 2,517
COMM Mortgage Trust Series COMM Mortgage Trust Series
2014-CR18 4.103% 7/15/47 1,845 1,771 2015-LC21 3.445% 7/10/48 51 488
COMM Mortgage Trust Series COMM Mortgage Trust Series
2014-CR19 3.796%  8/10/47 8,400 8,119 2015-L.C23 3.774% 10/10/48 11,545 10,942
COMM Mortgage Trust Series COMM Mortgage Trust Series
2014-CR19 4.080% 8/10/47 2,250 2,150 2015-PC1 3.902% 7/10/50 6,600 6,299
COMM Mortgage Trust Series COMM Mortgage Trust Series
2014-CR20 3.326% 11/10/47 4,958 4,783 2016-CR28 3.762%  2/10/49 15,475 14,668
COMM Mortgage Trust Series COMM Mortgage Trust Series
2014-CR20 3.690% 11/10/47 2,375 2,292 2016-DC2 3.650%  2/10/49 4,236 4,124
COMM Mortgage Trust Series COMM Mortgage Trust Series
2014-CR21 3.528% 12/10/47 7,529 7256 2017-COR2 3.317% 9/10/50 713 680
COMM Mortgage Trust Series COMM Mortgage Trust Series
2014-LC15 4.006%  4/10/47 11,435 11,172 2017-COR2 3.510% 9/10/50 2,060 1,897
COMM Mortgage Trust Series COMM Mortgage Trust Series
2014-LC17 3.917% 10/10/47 3,460 3,336 2018-COR3 3.961% 5/10/51 3,500 3,287
COMM Mortgage Trust Series COMM Mortgage Trust Series
2014-UBS2 3.472% 3/10/47 224 221 2018-COR3 4.228% 5/10/51 6,437 6,069
COMM Mortgage Trust Series COMM Mortgage Trust Series
2014-UBS2 3.961% 3/10/47 2,633 2,473 2019-GC44 2.950% 8/15/57 19,400 16,5564
COMM Mortgage Trust Series COMM Mortgage Trust Series
2014-UBS2 4.199%  3/10/47 709 688 2019-GC44 3.263% 8/15/57 3,000 2,552
COMM Mortgage Trust Series CSAIL Commercial Mortgage
2014-UBS2 4.701% 3/10/47 449 433 Trust Series 2015-C1 3.5605% 4/15/50 5,550 5,289
COMM Mortgage Trust Series CSAIL Commercial Mortgage
2014-UBS3 3.819% 6/10/47 5,700 5,509 Trust Series 20156-C1 3.791% 4/15/50 2,825 2,630
COMM Mortgage Trust Series CSAIL Commercial Mortgage
2014-UBS4 3.420% 8/10/47 1,425 1,378 Trust Series 2015-C1 4.044%  4/15/50 2,250 2,07
COMM Mortgage Trust Series CSAIL Commercial Mortgage
2014-UBS4 3.694% 8/10/47 5,575 5,373 Trust Series 2015-C2 3.504% 6/15/57 7400 7,004
COMM Mortgage Trust Series CSAIL Commercial Mortgage
2014-UBS4 3.968%  8/10/47 2,144 2,049 Trust Series 2015-C2 3.849% 6/15/57 2,900 2,716
COMM Mortgage Trust Series CSAIL Commercial Mortgage
2014-UBS5 3.838% 9/10/47 8,060 7777 Trust Series 2015-C3 3.448% 8/15/48 2,088 2,034
COMM Mortgage Trust Series CSAIL Commercial Mortgage
2014-UBS6 3.387% 12/10/47 2,130 2,082 Trust Series 2015-C3 3.718% 8/15/48 11,085 10,657
COMM Mortgage Trust Series CSAIL Commercial Mortgage
2014-UBS6 3.644% 12/10/47 10,725 10,322 Trust Series 2015-C3 4.109% 8/15/48 2,625 2,385
COMM Mortgage Trust Series CSAIL Commercial Mortgage
2014-UBS6 4.048% 12/10/47 2,800 2,659 Trust Series 2015-C4 3.617% 11/15/48 1,978 1,928
COMM Mortgage Trust Series CSAIL Commercial Mortgage
2015-CR22 3.309% 3/10/48 7,950 7546 Trust Series 2015-C4 3.808% 11/16/48 6,605 6,282
COMM Mortgage Trust Series CSAIL Commercial Mortgage
2015-CR22 3.603% 3/10/48 9,625 8,914 Trust Series 2016-C7 3.5602% 11/15/49 11,675 10,822
COMM Mortgage Trust Series CSAIL Commercial Mortgage
2015-CR23 3.257% 5/10/48 1,676 1,632 Trust Series 2017-C8 3.392% 6/15/50 10,250 9,348
COMM Mortgage Trust Series CSAIL Commercial Mortgage
2015-CR23 3.497% 5/10/48 5,729 5,423 Trust Series 2017-CX9 3.446%  9/15/50 3,275 2,998
COMM Mortgage Trust Series CSAIL Commercial Mortgage
2015-CR23 3.801% 5/10/48 2,326 2,191 Trust Series 2017-CX10 3.458% 11/15/50 8,000 7,254
COMM Mortgage Trust Series CSAIL Commercial Mortgage
2015-CR24 3.432% 8/10/48 445 421 Trust Series 2018-CX11 4.033% 4/15/51 15,825 14,736
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CSAIL Commercial Mortgage 4 Exeter Automobile Receivables
Trust Series 2018-CX12 4.224% 8/15/51 16,475 16,618 Trust Series 2022-2A 3.850% 7/17/28 2,550 2,449
CSAIL Commercial Mortgage 4 Exeter Automobile Receivables
Trust Series 2019-C15 4.063% 3/15/52 26,700 24,650 Trust Series 2022-2A 4.560% 7/17/28 1,300 1,239
CSAIL Commercial Mortgage 4 Exeter Automobile Receivables
Trust Series 2019-C16 3.329% 6/15/52 15,960 14,126 Trust Series 2022-3A 4.860% 12/15/26 2,125 2,086
CSAIL Commercial Mortgage 4 Exeter Automobile Receivables
Trust Series 2021-C20 2.805% 3/15/54 16,000 13,267 Trust Series 2022-3A 5.300% 9/15/27 2,125 2,081
CSAIL Commercial Mortgage 4 Exeter Automobile Receivables
Trust Series 2021-C20 3.076% 3/15/54 2,675 2,165 Trust Series 2022-3A 6.760% 9/15/28 1,450 1,409
Daimler Trucks Retail Trust Series 4 Exeter Automobile Receivables
2022-1 5.230% 2/17/26 3,400 3,387 Trust Series 2022-4A 4.920% 12/15/28 1,675 1,612
Daimler Trucks Retail Trust Series 4 Exeter Automobile Receivables
2022-1 5.390% 1/15/30 1,145 1,147 Trust Series 2022-4A 5.980% 12/15/28 575 564
DBGS Mortgage Trust Series 4 Exeter Automobile Receivables
2018-C1 4.466% 10/15/51 7275 6,926 Trust Series 2022-5A 6.510% 12/15/27 1,050 1,055
DBJPM Mortgage Trust Series 4 Exeter Automobile Receivables
2016-C1 3.276% 5/10/49 4,275 4,003 Trust Series 2022-6A 7400% 2/15/29 1,050 1,042
DBJPM Mortgage Trust Series 45 Fannie Mae-Aces Series
2016-C3 2.890% 8/10/49 5,000 4,673 2013-M12 2.491% 3/25/23 1,168 1,161
DBJPM Mortgage Trust Series 45 Fannie Mae-Aces Series
2017-C6 3.328% 6/10/50 7,900 7222 2013-M14 2.605% 4/25/23 43 43
DBJPM Mortgage Trust Series 45 Fannie Mae-Aces Series
2017-C6 3.561% 6/10/50 2,174 1,938 2013-M14 3.329% 10/25/23 6,208 6,120
DBJPM Mortgage Trust Series 45 Fannie Mae-Aces Series 2014-M1 3.298%  7/25/23 4,053 4,014
2020-C9 1.926% 8/15/53 3,100 2,501 45 Fannie Mae-Aces Series 2014-M2 3.513% 12/25/23 5,216 5,131
Discover Card Execution 45 Fannie Mae-Aces Series 2014-M3 3.501%  1/25/24 1,496 1,469
Note Trust Series 2021-A1 0.580% 9/15/26 12,175 1,332 45 Fannie Mae-Aces Series 2014-M4 3.346%  3/25/24 3,699 3,625
Discover Card Execution 45 Fannie Mae-Aces Series 2014-M7 3.212%  6/25/24 8,045 7844
5 NO‘eT“éStjeE”eS 21921‘” 1030% 9/15/28 10,325 9003 45 Fannie Mae-Aces Series 2014-M8 3.066%  6/25/24 3,324 3,234
iscover Card Execution 45 ; ; 9
Note Trust Series 2022-A1 1960% 2/1527 14,100 13,233 45 E:EE:Z m:ZﬁEZ: g::z: 2014M9 3103%  7/25/24 5,508 5350
Discover Card Execution | o
Sl suon som me S O SR ST
Discover Card Execution 45 Fannie Mae-Aces Series 2015:M2 2.620% 12/2524 7258 6,964
Note Trust Series 2022-A3 3.560% 7/15/27 28,425 27550 a5 . . g .
NoteTrust Series 2022-A4  5.030% 10/15/27 15,375 15623, Fannie Mae-Aces Series 2015-M7 2.890% 12/25/ . :
Drive Auto Receivables Trust o Fannie Mae-Aces Series 2015-M8 2.900% 1/25/25 4,978 4,789
Series 2019-1 4.090% 6/15/26 2,904 2,899 ® Fannie Mae-Aces Series 5
Drive Auto Receivables Trust L. 201510 3.092% 4/25/27 3,577 3,378
Series 2021-1 0.650%  7/15/25 59 58 Fannie Mae-Aces Series .,
Drive Auto Receivables Trust e 207 5-M11 . 2.854% 4/25/25 2,712 2,601
Series 2021-1 1.020%  6/15/27 1,450 1,415  Fannie Mae-Aces Series .
Drive Auto Receivables Trust . 2015-M12 2.802% 5/25/25 7549 7211
Series 20212 0.580% 12/15/25 3,742 3,695 Fannie Mae-Aces Series ,
Drive Auto Receivables Trust e ZOT 5-M15 v 2.9230/0 10/25/25 7321 6,989
Series 2021-2 0.870% 10/15/27 3,725 3,591 o Fannie Mae-Aces Series 2016-M3 2.702%  2/25/26 4,699 4,445
Drive Auto Receivables Trust ®  Fannie Mae-Aces Series 2016-M4 2.576%  3/25/26 4,91 4,615
Series 2021-2 1390% 3/15/29 3,175 2,959 45 Fannie Mae-Aces Series 2016-M5 2.469%  4/25/26 15,761 14,717
Drive Auto Receivables Trust 45 Fannie Mae-Aces Series 2016-M6 2.488% 5/25/26 9,253 8,641
Series 2021-3 1.110% 5/15/26 1,200 1,166 45 Fannie Mae-Aces Series 2016-M7 2.157% 10/25/23 395 389
Drive Auto Receivables Trust 45 Fannie Mae-Aces Series 2016-M7 2.499% 9/25/26 3,271 3,051
Series 2021-3 1470% 1/15/27 1,375 1,325 “5  Fannie Mae-Aces Series 2016-M9 2.292%  6/25/26 18,928 17571
Exeter Automobile Receivables 45 Fannie Mae-Aces Series
Trust Series 2020-3A 1320% 7/15/25 2,401 2,374 2016-M11 2.369% 7/25/26 16,274 15,098
Exeter Automobile Receivables 45 Fannie Mae-Aces Series
Trust Series 2021-1A 0.740% 1/15/26 4,218 4,160 2016-M12 2.308% 10/25/23 519 509
Exeter Automobile Receivables 45 Fannie Mae-Aces Series
Trust Series 2021-3A 0.690% 1/15/26 2,194 2,168 2016-M12 2.451% 9/25/26 16,601 16,424
Exeter Automobile Receivables 45 Fannie Mae-Aces Series
Trust Series 2021-3A 0.960% 10/15/26 2,650 2,513 2016-M13 2.510% 9/25/26 5,487 5,104
Exeter Automobile Receivables 45 Fannie Mae-Aces Series 2017-M1 2.414% 10/25/26 10,186 9,426
Trust Series 2021-3A 1560%  6/15/27 3,625 3290 45 Fannie Mae-Aces Series 2017-M2 2.759%  2/25/27 5,800 5,424
Exeter Automobile Receivables “5  Fannie Mae-Aces Series 2017-M3 2.471% 12/25/26 8,129 7519
. TfIUSTASeI”eS 2;"22;’* N 2560% 61528 1,575 1503 45 Fannie Mae-Aces Series 2017-M4 2.555% 12/25/26 11,366 10,535
xeter futomoblie Receivables “® Fannie Mae-Aces Series 2017-M5 3.099%  4/25/29 1,189 1,100
EXg{:ifj(gijﬁf};zeWables 3.020% 6/1528 2,100 1.945 * Fannie Mac-Aces Series 2017-M7 2961% 212527 10911 10,257
Trust Series 2022-2A 3.650% 10/15/26 1.425 1,391 > Fannie Mae-Aces Series 2017-M8 3.061% 5/25/27 13,513 12,726



3. NUH—F - RE+—%

Face Market Face Market
Maturity Amount Value Maturity ~ Amount Value
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
45 Fannie Mae-Aces Series “5  Fannie Mae-Aces Series
2017-M10 2.540% 7/25/24 4,796 4,638 2021-M19 1.739% 10/25/31 18,150 14,313
4% Fannie Mae-Aces Series 4% Fannie Mae-Aces Series 2022-M1 1.669% 10/25/31 20,350 15,899
2017-MM 2.980% 8/25/29 4,000 3,660 45 Fannie Mae-Aces Series
45 Fannie Mae-Aces Series 2022-M1G 15632% 9/25/31 4,575 3,621
2017-M12 3.062% 6/25727 13,842 13,010 45 Fannie Mae-Aces Series 2022-M3 1.707% 11/25/31 6,150 4,806
45 Fannie Mae-Aces Series 5 Fannie Mae-Aces Series 2022-M4 2.290%  5/25/30 10,250 8,846
2017-M13 2.930%  9/25/27 1,148 1,070 45 Fannie Mae-Aces Series 2022-M8 1.937% 12/25/31 10,050 8,016
+© Fannie Mae-Aces Series 4% Fannie Mae-Aces Series
. 2017-M14 ) 2.866% 11/25/27 5225 4,839 2022-M10 1938% 1/25/32 15,175 12,089
°  Fannie Mae-Aces Series 45 FHLMC Multifamily Structured
2017-M15 3.158% 11/2527 13,473 12,666 Pass-Through Certificates
45 Fannie Mae-Aces Series 2018-M1 2.993% 12/25/27 7171 6,694 Series K036 3.5627% 10/25/23 17,403 17,164
45 Fannie Mae-Aces Series 2018-M2 2.905%  1/25/28 26,258 24,474 45 FHLMC Multifamily Structured
45 Fannie Mae-Aces Series 2018-M3 3.069%  2/25/30 3,070 2,837 Pass-Through Certificates
45 Fannie Mae-Aces Series 2018-M4 3.056%  3/25/28 10,769 10,074 Series K037 3.490% 1/25/24 6,475 6,377
*5 Fannie Mae-Aces Series 2018-M7 3.033%  3/25/28 6,712 6,256 “° FHLMC Multifamily Structured
45 Fannie Mae-Aces Series 2018-M8 3.302%  6/25/28 5,145 4,840 Pass-Through Certificates .
45 Fannie Mao-Aces Series Series K038 2.604% 10/25/23 15 15
2018-M10 3.358% 7/25/28 3,600 3392 *° FH;MCTwu\I\f?]nﬁCI\v tSftructlured
45 Fannie Mae-Aces Series ass-fhrough Lertificates
L. 20182 3631% 82530 2530 2386 . FHSLe’\’A‘?A;SiiamW — 3389% 32524 19450 19.086
Fannie Mae-Aces Series
2018-M13 3.744% 9/25/30 9,341 8,840 Pass-Through Certificates
45 Fannie Mae-Aces Series Series K039 2.683% 12/25/23 390 386
4,5
2018-M14 3581% 8/25/28 9,662 9,186 FHLMC Multifamily Structured
¢ Fannie Mas-Aces Series 2019M1 3 547% 925028 18589 17,630 gif‘se'zfgg'gh Certificates 3303% 775724 10,850 10,587
A'S Fannie Mae-Aces Series 2019-M2 3 6260/0 11/25/28 10,763 10,247 45 FHLMC Multifamily Structured
. Eann‘\e Mae-Aces Ser‘\es 2019-M4 3.610% 2/25/31 17675 16,270 Pass-Through Certificates
annie Mae-Aces Series 2019-M5 3.273%  2/25/29 10,625 9,774 Series K040 2.768% 4/25/24 2,006 1,969
45 Fannie Mae-Aces Series 2019-M7 3.143%  4/25/29 11,884 10,945 45 FHLMC Multifamily Structured
45 Fannie Mae-Aces Series 2019-M9 2.937%  6/25/29 16,584 15,175 Pass-Through Certificates
45 Fannie Mae-Aces Series Series K040 3.241% 9/25/24 14,400 14,026
2019-M12 2.885% 6/25/29 41,325 37388 45 FHLMC Multifamily Structured
45 Fannie Mae-Aces Series Pass-Through Certificates
2019-M18 2.469% 8/25/29 13,892 12,275 Series K041 3.171% 10/25/24 14,025 13,626
45 Fannie Mae-Aces Series 45 FHLMC Multifamily Structured
2019-M18 2.577% 9/25/31 8,700 7488 Pass-Through Certificates
45 Fannie Mae-Aces Series Series K042 2.267% 6/25/24 700 684
2019-M21 2.350% 2/25/31 7,000 6,102 45 FHLMC Multifamily Structured
45 Fannie Mae-Aces Series Pass-Through Certificates
2019-M22 2.522% 8/25/29 23,878 21,086 Series K042 2.670% 12/25/24 32,970 31,618
45 Fannie Mae-Aces Series 45 FHLMC Multifamily Structured
2019-M25 2.330% 11/25/29 5,700 4,959 Pass-Through Certificates
45 Fannie Mae-Aces Series 2020-M1 2.151% 10/25/29 7,102 6,624 Series K043 2.832% 10/25/23 479 473
45 Fannie Mae-Aces Series 2020-M1 2.444% 10/25/29 13,285 1,504 *° FHPLMCTwu\twf?]rrg\v ISftruv{tured
45 f _ : . o ass-Through Certificates
a5 ::::: m::iz:z 2::::2 2020-M5 2.210% - 1/25/30 6885 5910 Series K043 3.062% 12/25/24 10,900 10,549
2020-M14 1784% 5/25/30 10,346 8522 *° FHPLE":SCT’\;'%“‘J‘;?‘EVHS‘;’CUSCSE‘JS’Ed
45 Fannie Mae-Aces Series 8
2020-M29 1492% 52530 9,575 7882 . FHSLeI\D\eCS!\;OﬁamH S 281% 12525 2.487 2,392
% Fannie Mae-Aces Series Pass—Thr‘éu h Cgrt\f\cuat:s
2020-M42 1.270% - 7/25/30 18,015 14.142 Series K04§ 3.023% 1/25/25 8,258 7972
45 Fannie Mae-Aces Series 45 FHLMC Multifamily S " : . !
2020-M46 1323% 5/2530 14,000 11,253 ultifamily Structure
** Fannie Mae-Aces Series Sora Koag centiestes 3208% 3/25/26 9,175 8,872
L, 2020M52 1317% 10/25/30 15,325 12,030 s FHLEA}?:SMuMam”y soewres : ;
o E:;g:z m:iﬁzzz Sz::zz 2021-M1 1.390% 11/25/30 8,700 6,820 Pass-Through Certificates
Series K047 2.827% 12/25/24 620 610
2021—MWG ) 1.467% 11/25/30 3,175 2,528 45 FHLMC Multifamily Structured
% Fannie Mae-Aces Series Pass-Through Certificates
2021-M3G 1.246% 1/28/31 15,100 11,805 Series K047 3.329% 5/25/25 6,850 6,634
45 Fannie Mae-Aces Series 2021-M4 1.465%  2/25/31 14,675 1,494 45 FHLMC Multifamily Structured
*°  Fannie Mae-Aces Series Pass-Through Certificates
2021-M11 1.459%  3/25/31 20,925 16,300 Series K048 3.284% 6/25/25 11,600 11,220
+5 Fannie Mae-Aces Series 45 FHLMC Multifamily Structured
2021-M13 1602%  4/25/31 3,120 2,458 Pass-Through Certificates
45 Fannie Mae-Aces Series Series K049 3.010% 7/25/25 9,350 8,977
2021-M13 1.626% 3/25/33 9,000 6,925
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Coupon Date ($000) ($000) Coupon Date ($000) ($000)
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K050 3.334% 8/25/25 10,325 9,981 Series K074 3.600% 1/25/28 16,150 15,531
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K052 3.151% 11/25/25 7,025 6,749 Series K075 3.650% 2/25/28 10,950 10,549
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K053 2.995% 12/25/25 4,050 3,871 Series K076 3.900% 4/25/28 35,850 34,91
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K054 2.745% 1/25/26 15,825 15,001 Series KO77 3.850% 5/25/28 17,950 17425
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K055 2.263% 4/25/25 147 143 Series K078 3.854% 6/25/28 6,500 6,307
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K055 2.673% 3/25/26 14,200 13,399 Series K079 3.926% 6/25/28 10,157 9,882
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K056 2.525% 5/25/26 11,625 10,895 Series K080 3.736% 4/25/28 863 840
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K057 2.570% 7/25/26 18,025 16,891 Series K080 3.926% 7/25/28 11,250 10,937
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K058 2.6563% 8/25/26 11,675 10,841 Series K081 3.900% 8/25/28 31,075 30,150
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K059 3.120% 9/25/26 6,500 6,185 Series K082 3.920% 9/25/28 11,640 11,298
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K060 3.300% 10/25/26 4,321 4,132 Series K083 4.060% 9/25/28 9,580 9,364
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K061 3.347% 11/25/26 12,800 12,263 Series K084 3.780% 10/25/28 36,100 34,636
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K062 3.413% 12/25/26 12,850 12,321 Series K085 4.060% 10/25/28 37950 36,938
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K063 3.430% 1/25/27 29,250 28,063 Series K087 3.691% 10/25/27 1,630 1,483
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K064 3.224% 3/25/27 14,200 13,607 Series K087 3.771% 12/25/28 15,101 14,517
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K065 3.243% 4/25/27 3,000 2,853 Series K088 3.690% 1/25/29 16,080 15,376
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K066 3.17% 6/25/27 10,060 9,610 Series K089 3.563% 1/25/29 10,500 9,969
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K067 3.194% 7/25/27 18,126 17171 Series K090 3.422% 2/25/29 12,175 11,465
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K068 3.244% 8/25/27 7675 7283 Series K091 3.605% 3/25/29 20,400 19,295
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K069 3.187% 9/25/27 14,000 13,245 Series K092 3.298% 4/25/29 13,215 12,336
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K070 3.303% 11/25/27 4,875 4,631 Series K093 2.982% 5/25/29 23,400 21,443
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K071 3.286% 11/25/27 10,048 9,636 Series K094 2.9083% 6/25/29 15,725 14,318
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K072 3.444% 12/25/27 7300 6,975 Series K095 2.785% 6/25/29 15,850 14,327
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K073 3.350% 1/25/28 9,650 9,176 Series K096 2.519% 7/25/29 13,750 12,210
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45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K098 2.425% 8/25/29 26,450 23,321 Series K124 1.658% 12/25/30 18,650 15,064
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K099 2.595% 9/25/29 12,180 10,842 Series K125 1.846% 1/25/31 43,265 35,437
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K101 2.524% 10/25/29 21,365 18,888 Series K126 2.074% 1/25/31 22,825 19,063
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K102 2.537% 10/25/29 19,195 16,992 Series K127 2.108% 1/25/31 27475 22,972
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K103 2.651% 11/25/29 16,700 14,871 Series K128 2.020% 3/25/31 15,240 12,649
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K104 2.253% 1/25/30 25,885 22,414 Series K129 1.342%  9/25/30 3,208 2,669
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K105 1.872% 1/25/30 5,665 4,767 Series K129 1914% 5/25/31 26,225 21,624
45 FHLMC Multifamily Structured +5 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K106 2.069% 1/25/30 25,000 21,317 Series K130 1.723%  6/25/31 10,025 8,072
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K107 1.639% 1/25/30 6,450 5,346 Series K131 1.863% 7/25/31 26,325 21,402
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K108 1517% 3/25/30 9,826 8,043 Series K132 2.023% 8/25/31 7,750 6,363
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K109 1.568%  4/25/30 6,150 5,029 Series K133 2.096% 9/25/31 12,800 10,563
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K110 1477%  4/25/30 5,375 4,375 Series K134 1.714% 7/25/31 1,037 878
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K111 1.350% 5/25/30 11,655 9,277 Series K134 2.243% 10/25/31 11,675 9,748
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K114 1.366% 6/25/30 15,620 12,413 Series K135 2.154% 10/25/31 7675 6,362
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K116 1.378% 7/25/30 19,720 15,771 Series K138 2.476% 1/25/32 10,200 8,655
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K117 1.406%  8/25/30 19,215 15,366 Series K140 2.250% 1/25/32 7,650 6,360
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K118 1.493%  9/25/30 25,215 20,252 Series K143 2.350% 3/25/32 7800 6,628
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K119 1.566%  9/25/30 3,600 2,825 Series K143 2.71% 4/25/55 2,241 1,984
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K120 1.500% 10/25/30 17,380 13,922 Series K148 3.5600% 7/25/32 33,125 30,615
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K121 0.995%  8/25/30 1,799 1,600 Series K152 3.080% 1/25/31 5,800 5,298
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K121 1.547% 10/25/30 10,880 8,746 Series K153 3.294% 3/25/29 10,000 9,321
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K122 0.863%  5/25/30 776 656 Series K153 3.117% 10/25/31 8,700 7,786
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K122 15621% 11/25/30 10,900 8,729 Series K154 3.424% 4/25/32 4,100 3,803
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K123 1.621% 12/25/30 22,275 17978 Series K154 3.459% 11/25/32 5,468 4,918



Face Market Face Market
Maturity Amount Value Maturity ~ Amount Value
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K155 3.750% 11/25/32 5,202 4,890 Series K743 1.770% 5/25/28 8,250 7176
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K155 3.750% 4/25/33 1,212 10,367 Series K744 1712% 7/25/28 5,752 4,990
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K157 3.990% 5/25/33 3,600 3,495 Series K745 1.657% 8/25/28 15,675 13,449
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K157 3.990% 8/25/33 4,625 4,333 Series K746 2.031% 9/25/28 10,275 8,990
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K158 3.900% 12/25/30 5,000 4,736 Series K747 2.050% 11/25/28 9,175 8,014
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K159 3.950% 11/25/30 3,075 2,910 Series K749 2.120%  4/25/55 2,125 1,853
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K722 2.406% 3/25/23 492 490 Series K-1510 3.718% 1/25/31 4,175 3,878
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K723 2.454% 8/25/23 9,677 9,441 Series K-1510 3.794% 1/25/34 23,775 21,768
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K724 3.062% 11/25/23 8,800 8,659 Series K-1511 3.470% 3/25/31 5,225 4,769
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K725 3.002% 1/25/24 25,466 24,937 Series K-1511 3.5642% 3/25/34 13,170 11,751
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K726 2.905% 4/25/24 8,963 8,731 Series K-1513 2.797% 8/25/34 22,265 18,415
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K727 2.946% 7/25/24 10,792 10,478 Series K-1514 2.8569% 10/25/34 13,376 11,347
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K728 3.064% 8/25/24 26,290 25,678 Series K-1515 1.940% 2/25/35 14,450 11,038
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K729 3.136% 10/25/24 42,975 41,695 Series K-1516 1.721% 5/25/35 14,075 9,879
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K730 3.590% 1/25/25 15,409 15,019 Series K-1517 1.716% 7/25/35 19,930 14,141
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K731 3.600% 2/25/25 13,039 12,714 Series K-1518 1.860% 10/25/35 6,005 4,449
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K732 3.700% 5/25/25 13,200 12,876 Series K-1519 2.013% 12/25/35 11,625 8,694
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K734 3.208% 2/25/26 20,400 19,580 Series K-1520 2.007% 7/25/356 3,632 2,987
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K735 2.862% 5/25/26 19,890 18,832 Series K-1520 2.438% 2/25/36 13,075 10,365
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K737 2.5625% 10/25/26 23,725 22,039 Series K-1521 2.184% 8/25/36 10,075 7640
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K738 1645% 1/25/27 8,325 7419 Series K-1522 2.361% 10/25/36 9,220 6,950
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K739 1.336% 9/25/27 23,650 20,607 Series KC02 3.370% 7/25/25 9,356 9,042
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K741 1.603% 12/25/27 2,325 2,028 Series KS03 3.161% 5/25/256 7,100 6,853
45 FHLMC Multifamily Structured 45 FHLMC Multifamily Structured
Pass-Through Certificates Pass-Through Certificates
Series K742 1.760% 3/25/28 12,400 10,848 Series KS06 2.720% 7/25/26 10,806 10,152
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5 FHLMC Multifamily Structured GM Financial Automobile Leasing
Pass-Through Certificates Trust Series 2022-2 3.540% 5/20/26 1,675 1,627
Series KWO1 2.853% 1/25/26 11,600 11,034 GM Financial Automobile Leasing
Fifth Third Auto Trust Series Trust Series 2022-2 4.020% 5/20/26 525 510
20191 2.690% 11/16/26 1,338 1,337 GM Financial Automobile Leasing
Ford Credit Auto Lease Trust Trust Series 2022-3 4.010% 9/22/25 5,250 5,145
Series 2021-A 0.260% 2/15/24 1,223 1,221 GM Financial Automobile Leasing
Ford Credit Auto Lease Trust Trust Series 2022-3 4.110% 8/20/26 2,150 2,100
Series 2021-A 0.300% 4/15/24 1,365 1,354 GM Financial Consumer
Ford Credit Auto Lease Trust Automobile Receivables Trust
Series 2021-B 0.370% 10/15/24 8,326 8,131 Series 2020-1 1.900% 3/17/25 1,680 1,647
Ford Credit Auto Lease Trust GM Financial Consumer
Series 2022-A 3.370% 7/15/25 775 752 Automobile Receivables Trust
Ford Credit Auto Lease Trust Series 2020-3 0.450%  4/16/25 4,685 4,577
Series 2022-A 3.810% 8/15/256 1,300 1,258 GM Financial Consumer
Ford Credit Auto Owner Trust Automobile Receivables Trust
Series 2019-A 2.850% 8/15/24 1,599 1,595 Series 2020-3 0.580% 1/16/26 1,700 1,608
Ford Credit Auto Owner Trust GM Financial Consumer
Series 2020-A 1.040%  8/15/24 187 186 /gutomob\\e Receivables Trust y
Ford Credit Auto Owner Trust eries 2020-4 0.380% 8/18/25 4,307 4,193
Series 2020-B 0.560% 10/15/24 2,683 2,653 GM Financial Consumer
Ford Credit Auto Owner Trust Automobile Receivables Trust
Series 2020-B 0.790% 11/15/25 1,965 1,888 Series 2020-4 0.500%  2/17/26 1,000 931
Ford Credit Auto Owner Trust GM Financial Consumer
Series 2020-C 0.410%  7/15/25 3,124 3,036 Automobile Receivables Trust
Ford Credit Auto Owner Trust Series 2021-1 0.350% 10/16/25 3,629 3,406
Series 2020-C 0.510%  8/15/26 1,890 1,743 G’\ﬁ F“ﬂancbla“ CRoﬂsumg" Tt
utomobile Receivables Trus
FD&%?;BQTX OwnerTrust 0300%  8/15/25 2510 2263 Series 20211 0540% 5/17/27 4,945 4,564
Ford Credit Auto Owner Trust G’\ﬁuﬁg:ﬁlcblﬁ‘ec;encseu\\gg\’es Trust
9
; series 2021:A4 0490% 9/15/26 3,535 3238 Series 2021-2 0510% 4/16/26 3,307 3179
ord Credit Auto Owner Trust .
Series 2022-A 1290% 6/15/26 3,075 2,926 G’\QUFI‘O”:%%?‘SCRO;;‘QZ"% Tt
P e s OVIerTust oo 51527 800 205 Series 2021:2 0.820% 10/1626 1,050 969
Ford Credit Auto Owner Trust G’\/ﬂuig:%ct;ﬁ‘ecRoencseuhj;g\yes Trust
i 9
Serles 2022-8 S.740% 9526 4175 4,066 Series 2021-3 0480% 6/16126 6425 6,129
Ford Credit Auto Owner Trust GM Financial Consurmer
Series 2022-B 3.930% 8/15/27 1,175 1,132 A bile Receivables Trust
Ford Credit Auto Owner Trust Serieo 20213 e 20w snezr ais0 2,851
Series 2022-C 4480% 12/15126 6,825 6,719 e Consumer R g '
Ford Credit Auto Owner Trust f
. Sde;i:estSEIZ-C - 4590% 12/1527 4,725 4640 Sorias g0z eI sa0% 9/16/26 3,850 3,625
ord Credit Floorplan Master :
Owner Trust A Series 20184 4.060% 111530 9,200 8,625 G'\/ﬂ;g;';%ﬁ‘eCRoencseﬂaes Tust
Ford Credit Floorplan Master Series 20214 0.990% 10/18/27 1,450 1,319
Owner Trust A Series 2019-2 3.060% 4/15/26 10,300 9,973 GM Financial Consumer
Ford Credit Floorplan Master Automobile Receivables Trust
OwnerTrust A Series 2019-4  2.440%  9/15/26 11,408 10,916 Series 2022-1 1.260% 11/16/26 2,750 2,602
Ford Credit Floorplan Master GM Financial Consumer
Owner Trust A Series 2020-1 0.700% 9/15/25 16,825 16,282 Automobile Receivables Trust
Ford Credit Floorplan Master Series 2022-1 1.510% 4/17/28 925 839
Owner Trust A Series 2020-2 1.060%  9/15/27 9,865 8,882 GM Financial Consumer
GM Financial Automobile Leasing Automobile Receivables Trust
Trust Series 2020-3 0.760% 10/21/24 575 571 Series 2022-2 3.100% 2/16/27 3,875 3,758
GM Financial Automobile Leasing GM Financial Consumer
Trust Series 2021-1 0.330% 2/20/25 1,085 1,066 Automobile Receivables Trust
GM Financial Automobile Leasing Series 2022-2 3.250% 4/17/28 650 620
Trust Series 2021-1 0.540% 2/20/25 690 671 GM Financial Consumer
GM Financial Automobile Leasing Automobile Receivables Trust
Trust Series 2021-2 0.410%  5/20/25 850 819 Series 2022-3 3.640% 4/16/27 4,036 3,946
GM Financial Automobile Leasing GM Financial Consumer
Trust Series 2021-3 0.390% 10/21/24 7,925 7,696 Automobile Receivables Trust
GM Financial Automobile Leasing Series 2022-3 3.710% 12/16/27 1,739 1,687
Trust Series 2021-3 0.500% 7/21/25 1,275 1,205 GM Financial Consumer
GM Financial Automobile Leasing Automobile Receivables Trust
Trust Series 2022-1 1.900% 3/20/25 11,600 11,070 Series 2022-4 4.820% 8/16/27 8,150 8,161
GM Financial Automobile Leasing GM Financial Consumer
Trust Series 2022-1 1.960%  2/20/26 2,350 2,233 Automobile Receivables Trust
GM Financial Automobile Leasing Series 2022-4 4.880% 8/16/28 1,600 1,694
Trust Series 2022-2 3.420% 6/20/25 5,175 5,041
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Maturity Amount Value Maturity ~ Amount Value
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
GS Mortgage Securities Trust GS Mortgage Securities Trust
Series 2013-GC14 3.817% 8/10/46 130 129 Series 2019-GC40 3.160% 7/10/52 7970 7,008
GS Mortgage Securities Trust GS Mortgage Securities Trust
Series 2013-GC14 4.243%  8/10/46 7,350 7,284 Series 2019-GC42 3.001%  9/1/52 16,200 13,839
GS Mortgage Securities Trust GS Mortgage Securities Trust
Series 2013-GC16 3.813% 11/10/46 250 248 Series 2019-GC42 3.212%  9/1/52 3,775 3,210
GS Mortgage Securities Trust GS Mortgage Securities Trust
Series 2013-GC16 4.271% 11/10/46 8,726 8,624 Series 2019-GSA1 3.048% 11/10/52 7164 6,223
GS Mortgage Securities Trust GS Mortgage Securities Trust
Series 2014-GC18 4.074% 1/10/47 18,304 17923 Series 2020-GC45 2.9M% 2/13/53 7370 6,228
GS Mortgage Securities Trust GS Mortgage Securities Trust
Series 2014-GC18 4.383%  1/10/47 1,975 1,920 Series 2020-GC45 3.173%  2/13/53 2,110 1,780
GS Mortgage Securities Trust GS Mortgage Securities Trust
Series 2014-GC22 3.862% 6/10/47 1,950 1,892 Series 2020-GC47 2.377% 5/12/63 4,270 3,454
GS Mortgage Securities Trust GS Mortgage Securities Trust
Series 2014-GC24 3.931% 9/10/47 7125 6,877 Series 2020-GSA2 2.012% 12/12/53 7,200 5,592
GS Mortgage Securities Trust GS Mortgage Securities Trust
Series 2014-GC24 451% 9/10/47 1,675 1,675 Series 2020-GSA2 2.224% 12/12/53 1,100 838
GS Mortgage Securities Trust Harley-Davidson Motorcycle Trust
Series 2014-GC26 3.365% 11/10/47 1,284 1,257 Series 2021-B 0.560% 11/16/26 9,633 9,294
GS Mortgage Securities Trust Harley-Davidson Motorcycle Trust
Series 2014-GC26 3.629% 11/10/47 11,450 10,996 Series 2021-B 0.820%  5/15/29 1,875 1,719
GS Mortgage Securities Trust Harley-Davidson Motorcycle Trust
Series 2014-GC26 3.964% 11/10/47 2,000 1,882 Series 2022-A 3.060% 2/15/27 1,504 1,462
GS Mortgage Securities Trust Harley-Davidson Motorcycle Trust
Series 2014-GC26 4.215% 11/10/47 1,700 1,688 Series 2022-A 3.260% 1/15/30 1,050 995
GS Mortgage Securities Trust Honda Auto Receivables Owner
Series 2015-GC28 3.396% 2/10/48 6,200 5,916 Trust Series 2020-1 1.630% 10/21/26 965 949
GS Mortgage Securities Trust Honda Auto Receivables Owner
Series 2015-GC30 3.382% 5/10/50 5,700 5,393 Trust Series 2020-3 0.460%  4/19/27 1,275 1,218
GS Mortgage Securities Trust Honda Auto Receivables Owner
Series 2015-GC32 3.5613% 7/10/48 2,999 2,898 Trust Series 2021-1 0.270% 4/21/256 4,488 4,345
GS Mortgage Securities Trust Honda Auto Receivables Owner
Series 2015-GC32 3.764%  7/10/48 2,275 2,168 Trust Series 2021-1 0.420% 1/21/28 2,725 2,539
GS Mortgage Securities Trust Honda Auto Receivables Owner
Series 2015-GC34 3.244% 10/10/48 2,273 2,156 Trust Series 2021-2 0.330% 8/15/25 7,606 7338
GS Mortgage Securities Trust Honda Auto Receivables Owner
Series 2015-GC34 3.278% 10/10/48 3,331 3,204 Trust Series 2021-3 0.410% 11/18/25 4,225 4,025
GS Mortgage Securities Trust Honda Auto Receivables Owner
Series 2015-GC34 3.506% 10/10/48 5,600 5,271 Trust Series 2021-3 0.600% 12/20/27 925 846
GS Mortgage Securities Trust Honda Auto Receivables Owner
Series 2016-GS2 3.060% 5/10/49 4,425 4,105 Trust Series 2021-4 0.880% 1/21/26 5,700 5,410
GS Mortgage Securities Trust Honda Auto Receivables Owner
Series 2016-GS3 2.850% 10/10/49 11,450 10,404 Trust Series 2021-4 1.140% 6/21/28 1,050 962
GS Mortgage Securities Trust Honda Auto Receivables Owner
Series 2016-GS4 3.442% 11/10/49 3,950 3,649 Trust Series 2022-1 1.880% 5/15/26 2,750 2,596
GS Mortgage Securities Trust Honda Auto Receivables Owner
Series 2016-GS4 3.645% 11/10/49 2,925 2,647 Trust Series 2022-1 2.040% 12/15/28 1,050 969
GS Mortgage Securities Trust Honda Auto Receivables Owner
Series 2017-GS5 3.674% 3/10/50 8,350 7779 Trust Series 2022-2 3.730% 7/20/26 2,950 2,884
GS Mortgage Securities Trust Honda Auto Receivables Owner
Series 2017-GS5 3.826% 3/10/50 3,350 3,038 Trust Series 2022-2 3.760% 12/18/28 775 749
GS Mortgage Securities Trust Hyundai Auto Receivables Trust
Series 2017-GS6 3.433%  5/10/50 12,250 1,279 Series 2019-B 2.000% 4/15/256 874 865
GS Mortgage Securities Trust Hyundai Auto Receivables Trust
Series 2017-GS6 3.638%  5/10/50 600 538 Series 2020-A 1.410% 11/15/24 271 267
GS Mortgage Securities Trust Hyundai Auto Receivables Trust
Series 2017-GS6 4.322%  5/10/50 1,000 840 Series 2020-B 0.480% 12/16/24 888 876
GS Mortgage Securities Trust Hyundai Auto Receivables Trust
Series 2017-GS7 3.430%  8/10/50 13,194 12,129 Series 2020-B 0.620% 12/15/25 1,125 1,077
GS Mortgage Securities Trust Hyundai Auto Receivables Trust
Series 2017-GS7 3.663%  8/10/50 3,619 3,146 Series 2020-C 0.380% 5/15/25 2,079 2,024
GS Mortgage Securities Trust Hyundai Auto Receivables Trust
Series 2017-GS8 3.205% 11/10/50 10,000 9,095 Series 2020-C 0.490% 11/16/26 850 788
GS Mortgage Securities Trust Hyundai Auto Receivables Trust
Series 2019-GC38 3.968% 2/10/52 3,150 2,895 Series 2021-A 0.380% 9/15/25 2,219 2,146
GS Mortgage Securities Trust Hyundai Auto Receivables Trust
Series 2019-GC39 3.567% 5/10/52 7,675 6,833 Series 2021-A 0.620% 5/17/27 1,050 963
GS Mortgage Securities Trust Hyundai Auto Receivables Trust
Series 2019-GC40 2.904% 7/10/52 2,625 2,171 Series 2021-C 0.740% 5/15/26 3,150 2,968
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Maturity Amount Value Maturity ~ Amount Value
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
Hyundai Auto Receivables Trust JPMBB Commercial Mortgage
Series 2021-C 1.030% 12/15/27 1,325 1,199 Securities Trust Series
Hyundai Auto Receivables Trust 2013-C15 4.131% 11/15/45 2,940 2,902
Series 2022-B 3.720% 11/16/26 4,425 4,339 JPMBB Commercial Mortgage
John Deere Owner Trust Series Securities Trust Series
2021-B 0.520% 3/16/26 5,775 5,487 2013-C15 4.420% 11/15/45 1,680 1,656
John Deere Owner Trust Series JPMBB Commercial Mortgage
2022-C 5.090% 6/15/27 11,025 11,048 Securities Trust Series
John Deere Owner Trust Series 2013-C17 3.706% 1/15/47 322 319
2022-C 5.200% 9/17/29 2,650 2,657 JPMBB Commercial Mortgage
JP Morgan Chase Commercial Securities Trust Series
Mortgage Securities Trust 2013-C17 4.199%  1/15/47 5,500 5,412
Series 2013-C10 3.143% 12/15/47 268 267 JPMBB Commercial Mortgage
JP Morgan Chase Commercial Securities Trust Series
Mortgage Securities Trust 2013-C17 4.458% 1/15/47 1,100 1,080
Series 2013-C10 3.372% 12/15/47 1,735 1,727 JPMBB Commercial Mortgage
JP Morgan Chase Commercial Securities Trust Series
Mortgage Securities Trust 2013-C17 4.883% 1/15/47 1,650 1,699
Series 2013-C16 3.674% 12/15/46 216 215 JPMBB Commercial Mortgage
JP Morgan Chase Commercial Securities Trust Series
Mortgage Securities Trust 2014-C18 4.079%  2/15/47 15,816 15,458
Series 2013-C16 3.881% 12/15/46 1,093 1,082 JPMBB Commercial Mortgage
JP Morgan Chase Commercial Securities Trust Series
Mortgage Securities Trust 2014-C18 4.439%  2/15/47 1,173 1,138
Series 2013-C16 4.166% 12/15/46 9,174 9,054 JPMBB Commercial Mortgage
JP Morgan Chase Commercial Securities Trust Series
Mortgage Securities Trust 2014-C18 4.735%  2/15/47 1,422 1,370
Series 2013-C16 4.517% 12/15/46 1,600 1,675 JPMBB Commercial Mortgage
JP Morgan Chase Commercial Securities Trust Series
Mortgage Securities Trust 2014-C19 3.669% 4/15/47 442 431
Series 2013-C16 4.943% 12/15/46 1,600 1,574 JPMBB Commercial Mortgage
JP Morgan Chase Commercial Securities Trust Series
Mortgage Securities Trust 2014-C19 3.997% 4/15/47 2,800 2,732
Series 2013-LC11 3.499% 4/15/46 2,590 2,558 JPMBB Commercial Mortgage
JP Morgan Chase Commercial Securities Trust Series
Mortgage Securities Trust 2014-C19 4.243%  4/15/47 2,225 2,147
Series 2014-C20 3.805% 7/15/47 3,055 2,961 JPMBB Commercial Mortgage
JP Morgan Chase Commercial Securities Trust Series
Mortgage Securities Trust 2014-C21 3.428% 8/15/47 374 367
Series 2015-JP1 3.914% 1/15/49 4,600 4,388 JPMBB Commercial Mortgage
JP Morgan Chase Commercial Securities Trust Series
Mortgage Securities Trust 2014-C21 3.775% 8/15/47 1,375 1,335
Series 2016-JP3 2.870% 8/15/49 14,325 13,046 JPMBB Commercial Mortgage
JP Morgan Chase Commercial Securities Trust Series
Mortgage Securities Trust 2014-C21 3.997% 8/15/47 1,670 1,699
Series 2016-JP3 3.397% 8/15/49 725 634 JPMBB Commercial Mortgage
JP Morgan Chase Commercial Securities Trust Series
Mortgage Securities Trust 2014-C22 3.801% 9/15/47 8,325 8,065
Series 2016-JP4 3.648% 12/15/49 5,800 5,409 JPMBB Commercial Mortgage
JP Morgan Chase Commercial Securities Trust Series
Mortgage Securities Trust 2014-C22 4.110%  9/15/47 2,225 2,130
Series 2016-JP4 3.870% 12/15/49 4,650 4,239 JPMBB Commercial Mortgage
JPMBB Commercial Mortgage Securities Trust Series
Securities Trust Series 2014-C23 3.934% 9/15/47 4,175 4,045
2013-C12 3.664% 7/15/45 1,776 1,761 JPMBB Commercial Mortgage
JPMBB Commercial Mortgage Securities Trust Series
Securities Trust Series 2014-C23 4.202% 9/15/47 2,462 2,353
2013-C12 4.052% 7/15/45 1,184 1,172 JPMBB Commercial Mortgage
JPMBB Commercial Mortgage Securities Trust Series
Securities Trust Series 2014-C24 2.940% 11/15/47 67 65
2013-C14 3.761% 8/15/46 297 294 JPMBB Commercial Mortgage
JPMBB Commercial Mortgage Securities Trust Series
Securities Trust Series 2014-C24 3.639% 11/15/47 2,275 2,187
2013-C14 4.133%  8/15/46 3,369 3,344 JPMBB Commercial Mortgage
JPMBB Commercial Mortgage Securities Trust Series
Securities Trust Series 2014-C24 3.914% 11/15/47 4,125 3,880
2013-C14 4.409%  8/15/46 1,260 1,234 JPMBB Commercial Mortgage
JPMBB Commercial Mortgage Securities Trust Series
Securities Trust Series 2014-C25 3.672% 11/15/47 9,975 9,697
2013-C15 3.659% 11/15/45 56 56 JPMBB Commercial Mortgage
Securities Trust Series
2014-C25 4.065% 11/15/47 2,775 2,639
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Maturity Amount Value Maturity ~ Amount Value
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
JPMBB Commercial Mortgage JPMCC Commercial Mortgage
Securities Trust Series Securities Trust Series
2014-C26 3.494% 1/15/48 17,150 16,423 2019-COR5 3.669% 6/13/52 1,076 921
JPMBB Commercial Mortgage JPMDB Commercial Mortgage
Securities Trust Series Securities Trust Series 2016-C2  3.144%  6/15/49 4,400 4,082
2014-C26 3.800% 1/15/48 2,875 2,712 JPMDB Commercial Mortgage
JPMBB Commercial Mortgage Securities Trust Series 2016-C2  3.484%  6/15/49 2,050 1,864
Securities Trust Series JPMDB Commercial Mortgage
2014-C26 3.951% 1/15/48 2,875 2,646 Securities Trust Series 2016-C4  3.141% 12/15/49 879 803
JPMBB Commercial Mortgage JPMDB Commercial Mortgage
Securities Trust Series Securities Trust Series 2017-C5  3.414%  3/15/50 3,460 3,254
2015-C27 3.017% 2/15/48 2,737 2,657 JPMDB Commercial Mortgage
JPMBB Commercial Mortgage Securities Trust Series 2017-C5  3.694%  3/15/50 14,250 13,289
Securities Trust Series JPMDB Commercial Mortgage
2015-C27 3.179% 2/15/48 3,048 2,885 Securities Trust Series 2017-C5  3.858%  3/15/50 5,600 5,081
JPMBB Commercial Mortgage JPMDB Commercial Mortgage
Securities Trust Series Securities Trust Series 2017-C7  3.409% 10/15/50 3,850 3,539
2015-C28 3.227% 1011548 6,775 6,409 JPMDB Commercial Mortgage
JPSMBB fomeefC'Sa‘ Mortgage Securities Trust Series 2017-C7  3.713% 10/15/50 2,400 2,144
ecurities Trust Series
JPMDB Commercial Mortgage
2015-C28 3.532% 10/15/48 1,725 1,608 Securities Trust Series 2018-C8 4.211%  6/15/51 13,125 12,335
JPMBB Commercial Mortgage JPMDB Commercial Mortgage
Securities Trust Series Securities Trust Series 2018-C8 4.421%  6/15/51 1,575 1,462
2015-C29 3.304% 5/15/48 1,309 1,276 JPMDB Commercial Mortgage
JPMBB Commercial Mortgage Securities Trust Series e
Securities Trust Series 2019-COR6 3.067% 11/13/62 15,695 13,620
2015-C29 3.611% 5/15/48 4,650 4,425
JPMDB Commercial Mortgage
JPMBB Commercial Mortgage Securities Trust Series
Securities Trust Series 2020-COR7 2180% 5/13/53 3,940 3,163
2015-C30 3.569% 7/15/48 2,575 2,513
Mercedes-Benz Auto Lease Trust
JPMBE Commercial Mortgage Series 2020-B 0.500% 6/15/26 700 694
Securities Trust Series Mercedes-Benz Auto Lease Trust
Jchﬁngcc?mmerma\ Vortgage 3822% 7/15/48 5675 5,406 Series 2021-A 0.250% 1/16/24 1,995 1,975
Seaurities Trust Series Moo oot 1o T a0 tonszs 1,915 1,866
2015-C30 4.226% 7/15/48 2,900 2,707 Mercedes-Benz Auto Lease Trust ) ' !
JPMBB Commercial Mortgage Series 2021-B 0.400% 11/1524 3,450 3,353
Securities Trust Series Mercedes-Benz Auto Lease Trust
2015-C31 3.540% 8/15/48 1,462 1,418 $
JPMBB Commercial Mortgage Series 2021-B 0.510% 3/15/27 1,450 1,372
Securities Trust Series Mercedes-Benz Auto Receivables .
2015-C31 3.801% 8/15/48 8,647 8,247 MTrustdSerées ZOAZOI—W o N 0.770% 10/15/26 550 518
JPMBB Commercial Mortgage ereedes-benz Auto Recelvables
Securities Trust Series Trust Series 2021-1 0.460% 6/15/26 4,550 4,322
2015-C32 3.358% 11/15/48 2,947 2,849 Mercedes-Benz Auto Receivables .,
JPMBB Commercial Mortgage Trust Series 2021-1 ) 0.730% 12/15/27 750 678
Securities Trust Series Morgan Stanley Bank of America
2015-C32 3.598% 11/15/48 5,875 5,542 Merrill Lynch Trust Series .
JPMBB Commercial Mortgage 2013-C7 3.214% 2/15/46 249 248
Securities Trust Series Morgan Stanley Bank of America
2015-C33 3.770% 12/15/48 4,230 4,037 Merrill Lynch Trust Series .
JPMBB Commercial Mortgage 2013-C10 » 4.070% 7/15/46 8,000 7932
Securities Trust Series 2016-C1 3.316%  3/17/49 2,748 2,660 M%QEHHSLIW?VTBa”‘kSD* America
JPMBB Commercial Mortgage errill Lynch lrust series
Securities Trust Series 2016-C1 4.736%  3/17/49 330 306 2013-C11 _ 4198% 81546 1,680 1,655
JPMCC Commercial Mortgage M‘Qgef:"St\?QL:VTSEkSgI/:?e”CE
i 2 9
Securities Trust Senes 2017-JP5 3.723%  3/15/50 17175 16,039 2013-C13 4.039% 11/15/46 3,500 3,432
JPMCC Commercial Mortgage M Stanley Bank of Ameri
Securities Trust Series 2017-JP5 3.876%  3/15/50 3,200 2,909 i}ga"” Ea” o a”i SO merica
JPMCC Commercial Mortgage 2015015 A743% M/15/46 1,750 1717
Securities Trust Series 2017-JP6 3.490%  7/15/50 10,755 9,955 . | ’ ’
5 Morgan Stanley Bank of America
JPMCC Commercial Mortgage o Merrill Lynch Trust Series
Securities Trust Senes 2017-JP6 3.744%  7/15/50 4,500 4,050 2014-C14 4.064% 2/15/47 3.279 3.218
JPMCC Commercial Mortgage Morgan Stanley Bank of America
Securities Trust Series 2017-JP7 3.454%  9/15/50 2,034 1,867 Merrill Lynch Trust Series
JPMCC Commercial Mortgage 2014-C14 4.869% 2/15/47 1,600 1,560
Securities Trust Series Morgan Stanley Bank of America ' '
2019-COR4 4.029%  3/10/52 17,650 16,304 Merrill Lynch Trust Series
JPMCC Commercial Mortgage 2014-C16 3477% 6/15/47 282 277
Securities Trust Series Morgan Stanley Bank of America
2019-COR5 3.386% 6/13/52 11,975 10,699 Merrill Lynch Trust Series
2014-C16 3.892% 6/15/47 4,200 4,081
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Maturity Amount Value Maturity ~ Amount Value
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
Morgan Stanley Bank of America Morgan Stanley Bank of America
Merrill Lynch Trust Series Merrill Lynch Trust Series
2014-C16 4.315% 6/15/47 1,675 1,594 2016-C29 3.325% 5/15/49 1,250 1,161
Morgan Stanley Bank of America Morgan Stanley Bank of America
Merrill Lynch Trust Series Merrill Lynch Trust Series
2014-C18 3.923% 10/15/47 1,400 1,354 2016-C30 2.860% 9/15/49 11,700 10,661
Morgan Stanley Bank of America Morgan Stanley Bank of America
Merrill Lynch Trust Series Merrill Lynch Trust Series
2014-C18 4.431% 10/15/47 1,675 1,682 2016-C31 3.102% 11/15/49 14,200 12,931
Morgan Stanley Bank of America Morgan Stanley Bank of America
Merrill Lynch Trust Series Merrill Lynch Trust Series
2014-C19 3.326% 12/15/47 1,455 1,426 2016-C32 3.720% 12/15/49 13,621 12,526
Morgan Stanley Bank of America Morgan Stanley Bank of America
Merrill Lynch Trust Series Merrill Lynch Trust Series
2014-C19 3.626% 12/15/47 5,050 4,826 2016-C32 3.994% 12/15/49 4,625 4,230
Morgan Stanley Bank of America Morgan Stanley Bank of America
Merrill Lynch Trust Series Merrill Lynch Trust Series
2015-C20 3.069% 2/15/48 952 929 2017-C33 3.699%  5/15/50 8,150 7547
Morgan Stanley Bank of America Morgan Stanley Bank of America
Merrill Lynch Trust Series Merrill Lynch Trust Series
2015-C20 3.249% 2/15/48 10,125 9,627 2017-C33 3.862% 5/15/50 5,200 4,703
Morgan Stanley Bank of America Morgan Stanley Bank of America
Merrill Lynch Trust Series Merrill Lynch Trust Series
2015-C21 3.338% 3/15/48 6,625 6,267 2017-C34 3.276% 11/15/62 5,725 5,209
Morgan Stanley Bank of America Morgan Stanley Bank of America
Merrill Lynch Trust Series Merrill Lynch Trust Series
2015-C22 3.040% 4/15/48 2,264 2,202 2017-C34 3.636% 11/15/52 8,325 7678
Morgan Stanley Bank of America Morgan Stanley Capital | Trust
Merrill Lynch Trust Series Series 2015-UBS8 3.809% 12/15/48 4,100 3,855
2015-C22 3.306% 4/15/48 4,500 4,274 Morgan Stanley Capital | Trust
Morgan Stanley Bank of America Series 2016-BNK2 3.049% 11/15/49 5,850 5,339
Merrill Lynch Trust Series Morgan Stanley Capital | Trust
2015-C22 3.883% 4/15/48 2,875 2,658 Series 2016-BNK2 3.282% 11/15/49 4,707 4,203
Morgan Stanley Bank of America Morgan Stanley Capital | Trust
Merrill Lynch Trust Series Series 2016-UB11 2.782% 8/15/49 11,700 10,561
2015-C23 3.398% 7/15/50 815 795 Morgan Stanley Capital | Trust
Morgan Stanley Bank of America Series 2016-UB12 3.696% 12/15/49 11,625 10,758
%ﬁg'g;‘é”‘?h frustseries 3.719%  7/15/50 5,775 5,473 Morgan Stanley Capital I Trust
- . ° . 0 Series 2016-UB12 3.778% 12/15/49 5,000 4,426
Morgan Stanley Bank of America Morgan Stanley Capital | Trust
Merrill Lynch Trust Series . Series 2016-UBS9 3.329% 3/15/49 999 943
M2015-C5214 o Bk of A ) 3.732% 5/15/48 4,900 4,660 Morgan Stanley Capital | Trust
organ Stanley Bank of America Series 2017-H1 3.630% 6/15/50 7500 6,912
Merrill Lynch Trust Series Morgan Stanley Capital | Trust ’
2016-C25 - 3.383% 101548 3,089 2,985 Series 2018-H4 4.310% 12/15/51 10,000 9,460
Mi;zar::"SE\?:::?VTE?'(SZ;:?S”CG Morgan Stanley Capital | Trust
2019-Hi A7 % 15/52 14 13,2
2015-C25 3635% 10/15/48 5672 5,382 Series 2019-H0 3417% - 6/15/5 885 3299
. Morgan Stanley Capital | Trust
Morgan Stanley Bank of America Series 2019-H6 3.700% 6/15/52 1,875 1,661
Merrill Lynch Trust Series Morgan Stanley Capital | Trust
2015-C26 _ 3323% 101548 2,063 2,008 Series 2019-H7 3261% 7/15/52 5625 4,944
Morgan Stanley Bank of America .
Merrill Lynch Trust Series Morgan Stanley Capital | Trust 5
2015-C26 3.531% 10/15/48 4,925 4,650 Series 2019-L.2 3.806% 3/15/562 4,100 3,799
Morgan Stanley Bank of America Morgan Stanley Capital | Trust
M Series 2019-L2 4.071% 3/15/52 8,435 7773
errill Lynch Trust Series Morgan Stanley Capital | Trust
g 9
2015-C27 . 3.557% 1215/47 1640 1696 Series 2019-L.3 3.127% 11/15/52 10,950 9,498
Morgan Stanley Bank of America .
Merrill Lynch Trust Series Morgan Stanley Capital | Trust 5
2015-C27 3.753% 12/15/47 3,500 3319 MSemesSZtOZ‘O—HES B 2.041%  7/15/53 7595 6,095
: organ Stanley Capital | Trus
MR}Q;ZHSS:?TEJ?IKSZ;?? e Series 2020-L4 2698% 2/15/53 10,525 8,851
2016-C28 3.272% 1/15/49 3,387 3,205 Morgan Stanley Capital | Trust .
Morgan Stanley Bank of America Series 2020-L4 ) 2.880% 2/15/53 1,675 1,296
Merrill Lynch Trust Series Morgan Stanley Capital | Trust
2016-C28 3.288% 1/15/49 1,982 1,924 Series 2021-L6 2.444%  6/15/54 5,275 4,216
Morgan Stanley Bank of America Morgan Stanley Capital | Trust
Merrill Lynch Trust Series Series 2021-L6 2.749% 6/15/54 900 698
2016-C28 3544% 1/15/49 11,975 11,261 Morgan Stanley Capital | Trust
Morgan Stanley Bank of America Series 2021-L6 2.951% 6/15/54 525 401
Merrill Lynch Trust Series Morgan Stanley Capital | Trust
2016-C29 3.140% 5/15/49 1,395 1,341 Series 2021-L7 2.574% 10/15/54 10,560 8,501
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Face Market Face Market
Maturity Amount Value Maturity ~ Amount Value
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
Morgan Stanley Capital | Trust SG Commercial Mortgage
Series 2022-L.8 3.795% 4/15/55 10,450 9,328 Securities Trust Series 2016-C5 3.055% 10/10/48 9,000 8,160
New York City Housing Synchrony Card Funding LLC
Development Corp. Series Series 2022-A1 3.370% 4/15/28 12,600 12,132
2014-8SPR 3.709% 2/15/48 150 143 Toyota Auto Receivables Owner
Nissan Auto Lease Trust Series Trust Series 2020-A 1.680% 5/15/25 2,315 2,251
2021-A 0.520% 8/15/24 5,025 4,910 Toyota Auto Receivables Owner
Nissan Auto Lease Trust Series Trust Series 2020-B 1.360% 8/15/24 206 203
2021-A 0.650%  7/15/26 1,050 1,006 Toyota Auto Receivables Owner
Nissan Auto Lease Trust Series Trust Series 2020-C 0.440% 10/16/24 901 887
2022-A 3.870% 7/15/27 1,325 1,295 Toyota Auto Receivables Owner
Nissan Auto Receivables Owner Trust Series 2020-D 0.350%  1/15/25 2,271 2,219
Trust Series 2019-C 1.950% 5/15/26 2,150 2,098 Toyota Auto Receivables Owner
Nissan Auto Receivables Owner Trust Series 2020-D 0.470% 1/15/26 925 872
Trust Series 2020-B 0.550%  7/15/24 716 709 Toyota Auto Receivables Owner
Nissan Auto Receivables Owner Trust Series 2021-A 0.260%  5/15/25 2,524 2,454
Trust Series 2020-B 0.710%  2/16/27 850 819 Toyota Auto Receivables Owner
Nissan Auto Receivables Owner Trust Series 2021-A 0.390% 6/15/26 1,485 1,366
Trust Series 2021-A 0.330% 10/15/25 6,975 6,680 Toyota Auto Receivables Owner
Nissan Auto Receivables Owner Trust Series 2021-B 0.260% 11/17/25 21,050 20,214
Trust Series 2021-A 0.570% 9/15/27 3,300 2,982 Toyota Auto Receivables Owner
Nissan Auto Receivables Owner Trust Series 2021-B 0.530% 10/15/26 2,650 2,402
Trust Series 2022-A 1.860% 8/17/26 3,400 3,232 Toyota Auto Receivables Owner
Nissan Auto Receivables Owner Trust Series 2021-C 0.430% 1/15/26 7375 6,994
Trust Series 2022-A 2.070% 12/17/29 2,100 1,930 Toyota Auto Receivables Owner
Nissan Auto Receivables Owner Trust Series 2021-C 0.720% 1/15/27 1,575 1,419
Trust Series 2022-B 4.460% 5/17/27 4,200 4,149 Toyota Auto Receivables Owner
Nissan Auto Receivables Owner Trust Series 2021-D 0.710%  4/15/26 3,675 3,465
Trust Series 2022-B 4.450% 11/15/29 1,050 1,026 Toyota Auto Receivables Owner
PSNH Funding LLC 3 Series Trust Series 2021-D 1.020% 3/15/27 1,150 1,033
2018-1 3.506%  8/1/28 1,175 1,123 Toyota Auto Receivables Owner
PSNH Funding LLC 3 Series Trust Series 2022-B 2.930% 9/15/26 4,675 4,523
20181 3.814%  2/1/35 2,825 2,575 Toyota Auto Receivables Owner
Santander Drive Auto Receivables Trust Series 2022-B 3.110% 8/16/27 1,050 993
Trust Series 2020-2 1.460% 9/15/25 530 528 Toyota Auto Receivables Owner
Santander Drive Auto Receivables Trust Series 2022-C 3.760% 4/15/27 4,715 4,580
Trust Series 2020-3 1.120% 1/15/26 748 742 Toyota Auto Receivables Owner
Santander Drive Auto Receivables Trust Series 2022-C 3.770% 2/15/28 650 629
Trust Series 2021-1 0.750% 2/17/26 2,561 2,516 UBS Commercial Mortgage Trust
Santander Drive Auto Receivables Series 2017-C1 3.460% 6/15/50 10,100 9,280
Trust Series 2021-2 0.590% 9/15/25 684 682 UBS Commercial Mortgage Trust
Santander Drive Auto Receivables Series 2017-C1 3.724% 6/15/50 4,800 4,247
Trust Series 2021-2 1.350%  7/15/27 3,900 3,641 UBS Commercial Mortgage Trust
Santander Drive Auto Receivables Series 2017-C2 3.487% 8/15/50 8,050 7384
Trust Series 2021-3 0.950% 9/15/27 2,625 2,525 UBS Commercial Mortgage Trust
Santander Drive Auto Receivables Series 2017-C2 3.740% 8/15/50 2,150 1,927
Trust Series 2021-3 1330% 9/15/27 3,700 3,455 UBS Commercial Mortgage Trust
Santander Drive Auto Receivables Series 2017-C3 3.426% 8/15/50 9,700 8,883
Trust Series 2021-4 0.880% 6/15/26 6,100 5,965 UBS Commercial Mortgage Trust
Santander Drive Auto Receivables Series 2017-C3 3.739%  8/15/50 4,050 3,625
Trust Series 2021-4 1.260% 2/16/27 3,175 3,023 UBS Commercial Mortgage Trust
Santander Drive Auto Receivables Series 2017-C4 3.301% 10/15/50 5,876 5,323
Trust Series 2021-4 1.670% 10/15/27 1,400 1,304 UBS Commercial Mortgage Trust
Santander Drive Auto Receivables Series 2017-C4 3.663% 10/15/50 8,050 7316
Trust Series 2022-1 2.360% 8/17/26 4,175 4,054 UBS Commercial Mortgage Trust
Santander Drive Auto Receivables Series 2017-C4 3.836% 10/15/50 3,662 3,198
Trust Series 2022-1 2.560% 4/17/28 2,100 2,010 UBS Commercial Mortgage Trust
Santander Drive Auto Receivables Series 2017-C5 3.474% 11/15/50 5,325 4,863
Trust Series 2022-2 3.440% 9/15/27 3,675 3,650 UBS Commercial Mortgage Trust
Santander Drive Auto Receivables Series 2017-C7 3.679% 12/15/50 8,225 7,680
Trust Series 2022-2 3.760% 7/16/29 2,625 2,617 UBS Commercial Mortgage Trust
Santander Drive Auto Receivables Series 2017-C7 4.061% 12/15/50 4,375 3,954
Trust Series 2022-3 4.130% 8/16/27 2,775 2,704 UBS Commercial Mortgage Trust
Santander Drive Auto Receivables Series 2018-C8 3.720% 2/15/51 6,538 6,069
Trust Series 2022-5 4.430% 3/15/27 1,825 1,778 UBS Commercial Mortgage Trust
Santander Drive Auto Receivables Series 2018-C8 3.983% 2/15/51 15,850 14,793
Trust Series 2022-5 4.740% 10/16/28 2,025 1,952 UBS Commercial Mortgage Trust
Santander Drive Auto Receivables Series 2018-C8 4.215%  2/15/51 4,225 3,895
Trust Series 2022-6 4.720% 6/15/27 825 806 UBS Commercial Mortgage Trust
Santander Drive Auto Receivables Series 2018-C9 4117% 3/15/51 15,800 14,665
Trust Series 2022-6 4.960% 11/15/28 1,050 1,009
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UBS Commercial Mortgage Trust Wells Fargo Commercial
Series 2018-C10 4.313% 5/15/51 10,475 9,863 Mortgage Trust Series
UBS Commercial Mortgage Trust 2015-C26 3.166% 2/15/48 3,150 2,987
Series 2018-C11 4.241% 6/15/51 2,650 2,492 Wells Fargo Commercial
UBS Commercial Mortgage Trust Mortgage Trust Series
Series 2018-C12 4.296% 8/15/51 5,976 5,646 2015-C26 3.580% 2/15/48 2,275 2,131
UBS Commercial Mortgage Trust Wells Fargo Commercial
Series 2018-C12 4587% 8/15/51 4,000 3,736 Mortgage Trust Series
UBS Commercial Mortgage Trust 2015-C27 3.190% 2/15/48 8,131 7752
Series 2018-C13 4.208% 10/15/51 929 919 Wells Fargo Commercial
UBS Commercial Mortgage Trust Mortgage Trust Series
Series 2018-C13 4.334% 10/15/51 5,825 5,552 2015-C28 3.540%  5/15/48 8,500 8,078
UBS Commercial Mortgage Trust Wells Fargo Commercial
Series 2018-C13 4.585% 10/15/51 1,075 1,003 Mortgage Trust Series .
UBS Commercial Mortgage Trust 2015-C28 3.872% 5/15/48 1,619 1,617
Series 2018-C14 4.448% 12/15/51 12,950 12,231 Wi‘ﬂls fafgo (Tiorr:fgemla‘
UBS Commercial Mortgage Trust ortgage Irust eries
Series 2018-C15 4341% 12/15/51 8,975 8,481 2015-C29 8.400% 61548 2,652 2,589
UBS Commercial Mortgage Trust Wﬂz:ga;ggi %ig:rg;ce'z‘
9
UBSSE‘*S 2019:C16 3.006% - 415/62 5,250 o 2016-C29 3637% 6/1548 8,500 8,076
ommercial Mortgage Trust
Series 2019-C16 3887% 4/15/52 1,575 1,406 Wells Fargo Commercial
UBS Commercial Mortgage Trust V;/\Oortgl_acgzeo'rrusl Series 9789 0 61 642
Series 2019-C17 2.921% 10/16/52 6,475 5514 15 2978%  4/15/5 0 4
UBS Commercial Mortgage Trust Wells Fargo Commercial
Series 2019-C18 3.035% 12/15/52 3,800 3,246 Mortgage Trust Series
N ’ ’ 2015-L.C20 3.184% 4/15/50 14,401 13,631
UBS Commercial Mortgage Trust Wells Fargo Commercial
Series 2019-C18 3.378% 12/15/52 2,300 1,965 Mortgage Trust Series
UBS-Barclays Commercial ¥ o
Mortgage Trust Series 2013-C6  3.244%  4/10/46 5,201 5,173 WZOW oLC20 3.719% - 4/15/50 2,850 2629
ells Fargo Commercial
UBS-Barclays Commercial . Mortgage Trust Series
y Mortg'\a/]getTruit Sfrées 2013-C6 3.469%  4/10/46 1,150 1,140 2015-LC22 3571% 9/15/58 1,243 1,206
erizon iaster frust eries Wells Fargo Commercial
2021-1 0.500% 5/20/27 36,015 33,863 Mortga%eTrust Series
Verizon Master Trust Series 2015-L.C22 3.839% 9/15/58 3,425 3,251
20212 0990% 4/20/28 22,200 20,702 Wells Fargo Commercial
Verizon Master Trust Series Mortgage Trust Series
2022-2 1530%  7/20/28 8,625 8,034 2015-LC22 4.207%  9/15/58 2,925 2,741
Verizon Master Trust Series Wells Fargo Commercial
2022-4 3.400% 11/20/28 12,000 11,616 Mortgage Trust Series
Verizon Master Trust Series 2015-NXS1 2.632% 5/15/48 31 31
20226 3.670% 1/22/29 7400 7150 Wells Fargo Commercial
Verizon Owner Trust Series Mortgage Trust Series
2020-C 0.410% 4/21/25 10,524 10,350 2015-NXS1 2.934% 5/15/48 1,313 1,291
Volkswagen Auto Loan Enhanced Wells Fargo Commercial
Trust Series 2020-1 0.980% 11/20/24 506 498 Mortgage Trust Series
Volkswagen Auto Loan Enhanced 2015-NXS1 3.148% 5/15/48 2,275 2,152
Trust Series 2021-1 1.020% 6/22/26 7625 7237 Wells Fargo Commercial
Volkswagen Auto Loan Enhanced Mortgage Trust Series 2015-P2  3.656% 12/15/48 2,867 2,768
Trust Series 2021-1 1.260% 10/20/28 1,050 958 Wells Fargo Commercial
Wells Fargo Commercial Mortgage Trust Series 2015-P2  3.809% 12/15/48 2,950 2,803
Mortgage Trust Series Wells Fargo Commercial
2014-LC16 3.477% 8/15/50 304 299 Mgrtgagge Trust Series
Wells Fargo Commercial 2015-SG1 3.789% 9/15/48 10,070 9,633
Mortgage Trust Series Wells Fargo Commercial
2014-LC16 3.817% 8/15/50 23,025 22,346 Mortgage Trust Series
Wells Fargo Commercial 2016-BNK1 2.652% 8/15/49 13,850 12,511
Mortgage Trust Series Wells Fargo Commercial
2014-LC16 4.020% 8/15/50 550 526 Mortgage Trust Series
Wells Fargo Commercial 2016-BNK1 2.814% 8/15/49 1,800 1,691
Mortgage Trust Series Wells Fargo Commercial
2014-LC18 3.244% 12/15/47 754 735 Mortgage Trust Series
Wells Fargo Commercial 2016-C32 3.324% 1/15/59 1,897 1,836
Mortgage Trust Series Wells Fargo Commercial
2014-L.C18 3.405% 12/15/47 5,650 5,380 Mortgage Trust Series
Wells Fargo Commercial 2016-C32 3.660% 1/15/59 6,700 6,280
Mortgage Trust Series Wells Fargo Commercial
2014-LC18 3.808% 12/15/47 2,850 2,695 Mortgage Trust Series
Wells Fargo Commercial 2016-C33 3.426% 3/15/59 2,350 2,203
Mortgage Trust Series
2015-C26 2.991% 2/15/48 2,463 2,399
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Wells Fargo Commercial Wells Fargo Commercial
Mortgage Trust Series Mortgage Trust Series
2016-C34 3.096% 6/15/49 4,700 4,336 2018-C48 4.302% 1/15/62 4,051 3,834
Wells Fargo Commercial Wells Fargo Commercial
Mortgage Trust Series Mortgage Trust Series
2016-C36 2.807% 11/15/59 2,465 2,262 2019-C49 4.023%  3/15/62 13,225 12,31
Wells Fargo Commercial Wells Fargo Commercial
Mortgage Trust Series Mortgage Trust Series
2016-C37 3.794% 12/15/49 4,675 4,404 2019-C50 3.729% 5/15/562 7650 6,962
Wells Fargo Commercial Wells Fargo Commercial
Mortgage Trust Series Mortgage Trust Series
2016-LC24 2.825% 10/15/49 3,675 3,618 2019-C51 3.31% 6/15/52 1,175 9,917
Wells Fargo Commercial Wells Fargo Commercial
Mortgage Trust Series Mortgage Trust Series
2016-LC24 2.942% 10/15/49 9,053 8,283 2019-C52 2.892% 8/15/562 2,825 2,445
Wells Fargo Commercial Wells Fargo Commercial
Mortgage Trust Series Mortgage Trust Series
2016-LC25 3.640% 12/15/59 1,630 1,431 2019-C52 3.143%  8/15/52 4,750 4,023
Wells Fargo Commercial Wells Fargo Commercial
Mortgage Trust Series Mortgage Trust Series
2016-NXS6 2.918% 11/15/49 1,160 1,061 2019-C53 3.040% 10/15/52 10,700 9,312
Wells Fargo Commercial Wells Fargo Commercial
Mortgage Trust Series Mortgage Trust Series
2017-C38 3.453% 7/15/50 11,445 10,551 2019-C54 3.146% 12/15/52 6,405 5,685
Wells Fargo Commercial Wells Fargo Commercial
Mortgage Trust Series Mortgage Trust Series
2017-C38 3.665% 7/15/50 3,243 2,902 2020-C55 2.725% 2/15/53 12,750 10,791
Wells Fargo Commercial Wells Fargo Commercial
Mortgage Trust Series Mortgage Trust Series
2017-C39 3.418% 9/15/50 9,676 8,895 2020-C56 2.448% 6/15/53 2,250 1,865
Wells Fargo Commercial Wells Fargo Commercial
Mortgage Trust Series Mortgage Trust Series
2017-C39 3.702%  9/15/50 5,375 4,839 2020-C58 2.092% 7/15/53 2,775 2,210
Wells Fargo Commercial Wells Fargo Commercial
Mortgage Trust Series Mortgage Trust Series
2017-C40 3.317% 10/15/50 5,350 4,874 2021-C59 2.626% 4/15/54 5,820 4,778
Wells Fargo Commercial WFRBS Commercial Mortgage
Mortgage Trust Series Trust Series 2013-C12 3.560% 3/15/48 356 355
2017-C40 3.581% 10/15/50 8,026 7424 WFRBS Commercial Mortgage
Wells Fargo Commercial Trust Series 2013-C13 3.001% 5/15/45 3,436 3,415
Mortgage Trust Series WFRBS Commercial Mortgage
2017-C40 3.854% 10/15/50 2,150 1,932 Trust Series 2013-C13 3.345% 5/15/45 673 667
Wells Fargo Commercial WFRBS Commercial Mortgage
Mortgage Trust Series Trust Series 2013-C14 3.488% 6/15/46 3,000 2,938
2017-C41 3.472% 11/15/50 13,300 12,228 WFRBS Commercial Mortgage
Wells Fargo Commercial Trust Series 2013-C15 3.720% 8/15/46 80 79
Mortgage Trust Series WFRBS Commercial Mortgage
2017-C42 3.330% 12/15/50 4,815 4,346 Trust Series 2013-C15 4.358%  8/15/46 1,120 1,073
Wells Fargo Commercial WFRBS Commercial Mortgage
Mortgage Trust Series Trust Series 2013-C16 3.963% 9/15/46 135 134
2017-RB1 3.635% 3/15/50 8,600 7967 WERBS Commercial Mortgage
Wi/\HS Eargo $omtmsercwal Trust Series 2013-C16 4.415% 9/15/46 1,250 1,236
ortgage Trust Series
2017-RC1 3631% 1715660 8,500 7926 st Sores 501316 % 4c68% orisas 2,100 2,073
W:ﬂ”z;g;g‘;%‘;g”;:;gz' WFRBS Commercial Mortgage
9
2018043 4.012%  3/15/51 15.825 14,871 er:g\SScerwes 2013-C17 3.658% 12/16/46 169 167
ommercial Mortgage
W&”zrfg;g‘;%gmszfe‘z' Trust Series 2013-C17 4.023% 12/15/46 1,450 1,427
WFRBS Commercial Mortgage
2018-C43 4182% 35/ 2,2 2819 Trust Series 2013.C17 O 4255% 121546 1,150 1,128
Wells Fargo Commercial WFRBS Commercial Mort
gage
Mortgage Trust Series Trust Series 2013-C17 4.788% 12/15/46 1,150 1,108
2018-C44 4.212% 5/15/51 10,550 9,983 ) ’ ’
Wells Fargo Commercial WFRBS Commercial Mortgage
h Trust Series 2013-C18 4.162% 12/15/46 5,010 4,911
Mortgage Trust Series o WFRBS Commercial Mortgage
W2018 €45 4.184%  6/15/51 10,125 9567 Trust Series 2013-C18 4.387% 12/15/46 575 558
lells Fargo Commercial N
Mortgage Trust Series WFRBS Commercial Mortgage 5
2018-C46 4.152%  8/15/51 6,100 5,745 er:;tsscenes 2013-‘C’3A8 . 4.838% 12/15/46 862 825
ommercial Mortgage
Wﬂz:;;%‘; Commercil Trust Series 2013-UBST 4.079% 3/1546 2,091 2,058
2018-C47 4.442% 9/15/61 10,600 10,122 WFRBS Commercial Mortgage
Trust Series 2013-UBS1 5.024% 3/15/46 575 565
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WFRBS Commercial Mortgage 4 World Omni Auto Receivables
Trust Series 2014-C19 3.618% 3/15/47 213 210 Trust Series 2022-B 3.260% 7/15/27 4,425 4,272
WFRBS Commercial Mortgage 4 World Omni Auto Receivables
Trust Series 2014-C19 4.101% 3/15/47 2,825 2,764 Trust Series 2022-B 3.440% 3/15/28 1,675 1,603
WFRBS Commercial Mortgage 4 World Omni Auto Receivables
Trust Series 2014-C19 4.723%  3/15/47 950 908 Trust Series 2022-C 3.660% 10/15/27 2,625 2,540
WFRBS Commercial Mortgage 4 World Omni Auto Receivables
Trust Series 2014-C20 3.638% 5/15/47 273 269 Trust Series 2022-C 3.680% 9/15/28 1,325 1,269
WFRBS Commercial Mortgage 4 World Omni Automobile Lease
Trust Series 2014-C20 3.723% 5/15/47 1,660 1,517 Securitization Trust Series
WFRBS Commercial Mortgage 2020-B 0.520% 2/17/26 1,125 1,108
Trust Series 2014-C20 3.995% 5/15/47 1,675 1,631 “ World Omni Automobile Lease
WFRBS Commercial Mortgage Securitization Trust Series
Trust Series 2014-C20 o 4.176% 5/15/47 1,675 1,617 2021-A 0.420% 8/15/24 2,900 2,820
WFRBS Commercial Mortgage 4 World Omni Automobile Lease
Trust Series 2014-C21 3.410% 8/15/47 1,128 1,089 Securitization Trust Series
WFRBS Commercial Mortgage 2021-A 0.500% 11/16/26 1,050 999
Trust Series 2014-C21 3.678% 8/15/47 4,000 3859 % World Omni Select Auto Trust
WFRBS Commercial Mortgage Series 2020-A 0.550%  7/15/25 238 237
Trust Series 2014-C22 3.752% 9/15/57 8,200 7886 ' World Omni Select Auto Trust
WFRBS Commercial Mortgage Series 2021-A 0.5630% 3/15/27 1,850 1,789
Trust Series 2014-C22 4371%  9/15/57 1.675 1,579 Total Asset-Backed/Commercial Mortgage-Backed Securities
WFRBS Commercial Mortgage (Cost $7,744,347) 6,955,711
Trust Series 2014-C23 3.636% 10/15/57 1,085 1,066
WFRBS Commercial Mortgage Corporate Bonds (26.7%)
Trust Series 2014-C23 3.917% 10/15/57 1,675 1,619 Communications (2.3%)
WFRBS Commercial Mortgage Activision Blizzard Inc. 3.400% 9/15/26 13,200 12,569
Trust Series 2014-C23 4.210% 10/15/57 1125 1,074 Activision Blizzard Inc. 3.400% 6/15/27 4,431 4,191
WFRBS Commercial Mortgage Activision Blizzard Inc. 1.350%  9/15/30 7999 6,248
Wg:gissce”es 20“‘"'3’3/'4 . 3.428% M/15/47 1,084 1,081 Activision Blizzard Inc. 4500% 6/15/47 6,942 6,091
ommercial Mortgage 9
VTR s s asey e Adewne e mao am e
Trust Series 2014.C25 . 3631% 111547 3050 2,930 Alphabet Inc. 1998%  8/15/26 10,502 9,659
WFRBS Commercial Mortgage Alphabet Inc. 0.800% 8/15/27 15,127 12,979
Trust Series 2014-LC14 3522% 3/15/47 517 512 Alphabet Inc. 1100%  8/15/30 28,471 22,354
WFRBS Commercial Mortgage Alphabet Inc. 1.900% 8/15/40 19,565 12,969
Trust Series 2014-LC14 4.045% 3/15/47 6,720 6,579 Alphabet Inc. 2.050%  8/15/50 27780 16,482
WFRBS Commercial Mortgage Alphabet Inc. 2.250% 8/15/60 23,854 13,657
Trust Series 2014-LC14 4351% 3/15/47 2,800 2,718 America Movil SAB de CV 3.625% 4/22/29 10,997 10,014
World Omni Auto Receivables America Movil SAB de CV 2.875%  5/7/30 6,561 5,622
Trust Series 2019-C 1.960% 12/16/24 1,287 1,277 America Movil SAB de CV 4.700% 7/21/32 10,200 9,759
World Omni Auto Receivables America Movil SAB de CV 6.375%  3/1/35 17595 18,762
Trust Series 2019-C 2.030% 12/15/25 1,705 1,662 America Movil SAB de CV 6.125% 11/15/37 6,807 7123
World Omni Auto Receivables America Movil SAB de CV 6.126% 3/30/40 22,906 23,673
Trust Series 2020-8 0.630%  ©/15/25 1,229 1,201 America Movil SAB de CV 4.375% 7/16/42 16,984 14,578
World Omni Auto Receivables America Movil SAB de CV 4.375% 4/22/49 15,726 13,434
WTT‘“;BSS"SZZSZS'B N 0.820% 1/15/26 615 580 AT&T Inc. 0900% 3/2524 27592 26,220
orl mni Auto Recelvables o
e T R BTSN 4 i
. AT&T Inc. 3.800% 2/15/27 16,759 15,962
WI’;'jtosﬂf:‘e/ii?s;ccewab‘es 0.610% 101526 1125 1046 AT&T Inc. 4250%  3/1/27 16,756 16,310
Trust Series 2021-A 0.300% 1/15/26 2,477 2,382 AT&T Inc. 2300%  61/27 29,408 26,206
World Omni Auto Receivables . AT&T Inc. 1.650%  2/1/28 27263 23,065
Trust Series 2021-A 0.480% 9/15/26 875 797 AT&T Inc. 4.100%  2/15/28 20,482 19,499
World Omni Auto Receivables AT&T Inc. 4.350%  3/1/29 42,680 40,618
Trust Series 2021-B 0.420% 6/15/26 5,035 4,828 4 AT&T Inc. 4.300% 2/15/30 38,296 36,013
World Omni Auto Receivables AT&T Inc. 2.750%  6/1/31 39,106 32,472
Trust Series 2021-C 0.440% 8/17/26 5,275 5,044 AT&T Inc. 2.250%  2/1/32 17423 13,661
World Omni Auto Receivables AT&T Inc. 2.650% 12/1/33 48,609 37380
Trust Series 2021-C 0.640% 9/15/27 1,850 1,681 AT&T Inc. 4.500% 5/15/35 30,887 28,092
World Omni Auto Receivables AT&T Inc. 4.900% 8/15/37 17275 15,908
Trust Series 2021-D 0.810% 10/15/26 5,200 4,944 AT&T Inc. 4.850%  3/1/39 25,123 22,489
World Omni Auto Receivables 9
Trust Series 2021-D 1.100% 11/15/27 3,175 2,883 §I§¥ :22 f{;iggéj 12/61/;3; 2;;;3@ ?gégi
World Omni Auto Receivables AT&T Inc. 4650%  6/1/44 14,672 12,361
WZ’H“;‘OS;:S: ztgzéie' e 1660%  517/27 5300 5,045 AT&T Inc. 4.350% 6/15/45 16,294 13,163
AU % o
Trust Series 2022-A 1900%  3/15/28 525 83, gﬁ ::z é‘j:g 02 W?Q Z;jg 1217:252 21:3:;%1
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AT&T Inc. 5.450%  3/1/47 1,300 1,225 Charter Communications
AT&T Inc. 4.500%  3/9/48 30,057 24,462 Operating LLC 3.700%  4/1/51 36,622 22,294
AT&T Inc. 4.550%  3/9/49 14,107 11,552 Charter Communications
AT&T Inc. 3.650% 6/1/51 41,855 29,602 Operating LLC 3.900% 6/1/52 25,830 16,292
AT&T Inc. 3500% 9/16/53 84,907 57768 Charter Communications
AT&T Inc. 3550% 9/15/55 96,098 64,906 Chofiefa(‘:'”g Le . 5.250%  4/1/53 6,395 4996
o arter Communications
Aol s me B mm TRITETT omwoome wos
AT&T Inc. 3.850%  6/1/60 20,233 14,123 N
ga\gu :nc. 3.875% 979;23 11,525 11,367 Chgﬁjfé'gfﬂ;ﬁicaﬁms S850% - 4nfer 24318 14,050
aidu Inc. 4375% 5/14/24 10,091 9,925 : 9
ga\:u :”CY 31 S;g:f’ iggg 67%8 gggg ChOa’pt:a(tjlgi;Lilcamﬂs 4.400% 12/1/61 18,825 12,095
alau Inc. o /) ., i o
Baidu Inc. 3.625%  7/6/27 10,274 9,463 ChfﬁZ[aé'gﬁjﬁanmams 9.9%0% GR0/62 18,000 10634
Baidu Inc. 4.375% 3/29/28 7,995 7543 Operating LLC 5.500%  4/1/63 6,395 4,924
Baidu Inc. 4.875% 11/14/28 5,550 5,322 Comcast Corp. 3.700% 4/15/24 20,420 20,107
Baidu Inc. 3.425%  4/7/30 5,467 4,749 Comcast Corp. 3.375% 2/15/25 27,282 26,463
Baidu Inc. 2.375%  10/9/30 4,000 3,180 Comcast Corp. 3.375% 8/15/25 34,236 33,024
Baidu Inc. 2.375% 8/23/31 10,340 8,065 Comcast Corp. 3.950% 10/15/25 42,065 41,181
4 BellTelephone Co. of Canada or Comcast Corp. 3.150%  3/1/26 24,095 22,957
Bell Canada 2.180%  2/15/32 832 650 Comcast Corp 2350% 1/15/27 31,566 28,726
Bell Telephone Co. of Canada or . Comcast Corp. 3.300%  2/1/27 19,756 18,648
© BolTlphonsCo.cfComadoor oo 0 Comeast o BRSO N e
B omcast Corp. .1 o 1 R ,
. Be?erl\gzngi o of Canatia or 3.650% 3/17/51 5630 4079 Comeast Corp. 3550% 5/1/28 3,445 3,239
Bell Canada . 3.200%  2/15/52 5,375 3,602 Comecast Corp. 4.150% 10/15/28 55,602 53,442
Booking Holdings Inc. 3650% 3/15/25 9,977 9,718 Comcast Corp 2650%  2/1/30 24,691 21,318
Booking Holdings Inc. 3600% 6/1/26 17811 17066 Comeast Corp. 3.400%  4/1/30 20,766 18,903
Booking Holdings Inc. 3550% 3/15/28 9,333 8,702 Comeast Corp. 4.250% 10/15/30 26,205 25131
Booking Holdings Inc. 4.625% 4/13/30 20,864 20,188 Comcast Corp. 1.950% 1/15/31 21,420 17,283
g g o
British Telecommunications plc 5.125% 12/4/28 6,000 5,814 Comcast Corp 1500%  2/15/31 15,383 11,977
British Telecommunications plc ~ 9.625% 12/15/30 33,338 39,795 Comast Corp. 4250% 1/15/33 22,517 21.218
p : ,
4 Charter Communications Comecast Corp. 7050% 3/15/33 6,834 7866
Operating LLC 4500%  2/1/24 17219 17011 Comcast Corp. 5.650% 6/15/35 6,526 6,826
Charter Communications Comcast Corp. 4.400% 8/15/35 13,795 12,813
Operating LLC 4908% 7/23/25 49,849 48,887 Comcast Corp. 6.500% 11/15/35 6,500 7,228
Charter Communications Comcast Corp. 3200% 7/15/36 14,185 11,500
Operating LLC 3.750% 2/15/28 33,250 30,111 Comcast Corp. 6.450% 3/15/37 14,039 15,416
Charter Communications Comecast Corp. 3.900%  3/1/38 7568 6,561
Operating LLC 4200% 3/15/28 21,236 19,509 Comcast Corp. 4.600% 10/15/38 46,142 42,624
Charter Communications Comcast Corp. 6.550%  7/1/39 1,400 1,542
Operating LLC 2.250% 1/15/29 20,570 16,533 Comcast Corp. 3.250% 11/1/39 19,329 15,088
Charter Communications Comcast Corp. 3.750%  4/1/40 22,369 18,469
Operating LLC 5.050% 3/30/29 25,083 23,585 Comcast Corp. 4.650% 7/15/42 8,817 7962
Charter Communications Comcast Corp. 4750%  3/1/44 300 273
ChOPIEfaé‘”g LLC . 2.800%  4/1/31 22,059 17151 Comcast Corp. 4.600% 8/15/45 18,102 15,971
arter Lommunications Comcast Corp. 3.400% 7/15/46 17076 12,518
Ch:ﬁz;aé‘grgn;Lucn‘cations 2300% 2132 1,892 8776 Comcast Corp. 4.000% 8/15/47 23,822 19,127
N Comcast Corp. 3.969% 11/1/47 36,326 29,144
Chggz?é‘;ri;ﬁmanons 4.400% - 4nfss 7325 6.278 Comeast Corp 4000% 3148 16,128 12,986
Operating LLC 6.384% 10/23/35 40,087 39,149 Comcast Corp. 4.700% 10/15/48 22,681 20,423
Charter Communications Comcast Corp. 3.999% 11/1/49 18,561 14,785
Operating LLC 5.375%  4/1/38 11,533 9,691 Comcast Corp 3.450%  2/1/50 22,210 16,201
Charter Communications Comcast Corp. 2.800% 1/15/51 21,788 13,884
Operating LLC 3.500%  6/1/41 16,135 10,611 Comcast Corp. 2.887% 11/1/51 61,737 39,954
Charter Communications Comcast Corp 2.450% 8/15/52 16,748 9,900
Operating LLC 3.500%  3/1/42 20,895 13,600 Comcast Corp. 4.049% 11/1/52 21,248 17,095
Charter Communications Comcast Corp. 2.937% 11/1/56 77388 48,540
Operating LLC 6.484% 10/23/45 43,201 39,151 Comcast Corp. 4.950% 10/15/58 15,042 13,733
Charter Communications Comcast Corp. 2.650% 8/15/62 11,895 6,786
Operating LLC 5375%  5/1/47 34,024 26,809 Comcast Corp. 2.987% 11/1/63 40,991 24,958
Charter Communications 7 Cox Communications Inc. 4.800%  2/1/35 4,100 3,637
Operating LLC 5.750%  4/1/48 34,389 28,281 Deutsche Telekom International
Charter Communications Finance BV 8.750% 6/15/30 52,809 62,309
Operating LLC 5.125%  7/1/49 16,633 12,692 Deutsche Telekom International
Charter Communications Finance BV 9.250%  6/1/32 3,525 4,404
Operating LLC 4.800%  3/1/50 39,418 28,843 Discovery Communications LLC  3.800%  3/13/24 6,394 6,246
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Discovery Communications LLC ~ 3.900% 11/15/24 6,917 6,694 Paramount Global 5.900% 10/15/40 5,496 4,800
Discovery Communications LLC ~ 3.450%  3/15/25 4,594 4,367 Paramount Global 4.850%  7/1/42 13,551 10,041
Discovery Communications LLC ~ 3.950%  6/15/25 12,316 1,748 Paramount Global 4.375% 3/15/43 23,990 16,577
Discovery Communications LLC ~ 4.900%  3/11/26 12,195 11,824 Paramount Global 5.850%  9/1/43 16,977 14,092
Discovery Communications LLC ~ 3.950%  3/20/28 26,101 23,163 Paramount Global 5.250%  4/1/44 520 401
Discovery Communications LLC ~ 4.125%  5/15/29 13,224 11,468 Paramount Global 4.900% 8/15/44 8,123 5,927
Discovery Communications LLC ~ 5.000%  9/20/37 9,138 7,367 Paramount Global 4.600% 1/15/45 7,350 5,160
Discovery Communications LLC ~ 6.350%  6/1/40 8,756 7950 Paramount Global 4.950%  5/19/50 12,305 8,984
Discovery Communications LLC ~ 4.875%  4/1/43 11,648 8,638 7" Rogers Communications Inc. 2.950% 3/15/25 17,347 16,543
Discovery Communications LLC ~ 5.200%  9/20/47 9,935 7423 Rogers Communications Inc. 3.625% 12/15/25 8,849 8,468
Discovery Communications LLC  5.300%  5/15/49 10,093 7650 Rogers Communications Inc. 2.900% 11/15/26 14,334 13,094
Discovery Communications LLC ~ 4.650%  5/15/50 13,300 9,146 7 Rogers Communications Inc. 3.200% 3/15/27 10,375 9,698
Discovery Communications LLC  4.000%  9/15/55 20,124 12,124 7 Rogers Communications Inc 3.800% 3/15/32 26,484 22,857
Electronic Arts Inc. 4.800%  3/1/26 5,423 5,403 Rogers Communications Inc. 7500% 8/15/38 3,679 4,085
Electronic Arts Inc. 1.850% 2/15/31 10,456 8,227 7 Rogers Communications Inc. 4.500% 3/15/42 18,770 15,246
Electronic Arts Inc 2.950% 2/15/51 9,930 6,458 Rogers Communications Inc. 4.500% 3/15/43 10,747 8,664
Expedia Group Inc. 5.000% 2/15/26 24,405 24,093 Rogers Communications Inc. 5.000% 3/15/44 7087 6,035
Expedia Group Inc. 4.625%  8/1/27 7518 7216 Rogers Communications Inc. 4.300% 2/15/48 5,535 4,177
Expedia Group Inc. 3.800% 2/15/28 13,670 12,550 Rogers Communications Inc. 4.350%  5/1/49 15,544 11,800
Expedia Group Inc. 3.250% 2/15/30 11,488 9,750 Rogers Communications Inc. 3.700% 11/15/49 6,425 4,375
Expedia Group Inc. 2.950% 3/15/31 4,098 3,299 7 Rogers Communications Inc. 4.550% 3/15/52 21,465 16,743
FactSet Research Systems Inc. 2.900%  3/1/27 3,641 3,315 Take-Two Interactive Software
Fox Corp. 4.030% 1/25/24 18,767 18,543 Inc 3.300% 3/28/24 6,025 5,880
Fox Corp. 3.050%  4/7/25 7754 7420 Take-Two Interactive Software
Fox Corp. 4709% 1/25/29 30,032 29,069 Inc 3.550% 4/14/25 5,779 5,565
Fox Corp. 3.500%  4/8/30 8,119 7180 Take-Two Interactive Software
Fox Corp. 5476% 1/25/39 17784 16,168 Inc ) 3.700%  4/14/27 5,548 5222
Fox Corp. 5576% 1/25/49 22,575 20,236 Ta‘ke'TWO Interactive Software 2000% 41432 601 070
Grupo Televisa SAB 4.625% 1/30/26 2,825 2765 TCI Communications Inc 7876% 20526 7929 8,587
Grupo Televisa SAB 8.500%  3/11/52 610 716 TCI Communications \nc‘ 7‘125"‘/0 2/15/28 7’491 8’184
Grupo Televisa SAB 6.625% 1/15/40 10,456 10,776 Tolef E SA‘ 4‘103"/“ /8127 19'252 18’247
Grupo Televisa SAB 5.000% 5/13/45 16,912 14,490 eleonica Fmisiones 108% - Sfe/ . '
. Telefonica Emisiones SA 7045% 6/20/36 27376 28,281
Grupo Televisa SAB 6.125% 1/31/46 6.071 6,053 Telefonica Emisiones SA 4.665%  3/6/38 19,325 15,341
GrupoTelevisa SAB 5.250% - 524/49 7669 6.793 Telefonica Emisiones SA 5213%  3/8/47 32532 26,263
Interpublic Group of Cos. Inc. 4.200% 4/15/24 4177 4,100 Tolofonica Emisiones SA 41895% 3/6/48 161818 12’974
Interpublic Group of Cos. Inc. 4.650% 10/1/28 5,684 5,441 Telefonica Emisiones SA 5‘520% 3/1/49 22’673 18’956
Interpublic Group of Cos. Inc. 4.750%  3/30/30 7191 6,782 Tolofonica Europe BY 8.250"/ 9/15/30 12'166 13’578
Interpublic Group of Cos. Inc. 2.400%  3/1/31 6,980 5,518 TELUS C P 2‘8000/0 216/27 10'7% 9’906
Interpublic Group of Cos. Inc. ~ 3.375%  3/1/41 2,175 1,533 orp- sn : g
Interpublic Group of Cos. Inc. ~ 5.400% 10/1/48 7405 6,797 TELUS Corp. 3.400% 51332 7840 6,672
Koninklijke KPN NV 8375% 10/1/30 8,650 9,682 TELUS Corp. 4.600% 1111648 2,762 2383
Meta Platforms Inc 3500% 8/1527 15,600 14,539 Eﬁcﬁf&fé,‘c Etorammeny | 00% OnEH913834 1,335
Meta Platforms Inc. 3.850% 8/15/32 14,785 13,010 Group 2000%  9/3/30 7319 5542
Meta Platforms Inc. 4.450% 8/15/52 20,577 16,352 Thomson Reuters Corp 3.350% 5/15/26 6'100 5’788
Meta Platforms Inc 4.650%  8/15/62 17515 14,053 Thomson Reuters Corp. 5500% 8/1535 8,250 7825
NBCUniversal Media LLC 6.400% 4/30/40 1,385 1,606 Thomson Reuters Corp 5.850%  4/15/40 3'795 3’675
NBCUniversal Media LLC 5.950% - 4/1/41 400 416 Thomson Reuters Corp 5.650% 11/23/43 4525 4141
NBCUniversal Media LLC 4.450% 1/15/43 10,415 9,136 Time Warner Cable Enterprises ' !
Omn!com Group Inc. 3.650% 11/1/24 15,691 15,365 LLC 8375% 7/15/33 10,498 1,717
Omnicom Group Inc. 3.600% 4/15/26 30,973 29,740 Tirne Warner Cable LLC 6.550%  5/1/37 21.261 20,162
Omnicom Group Inc. 2.450%  4/30/30 9,588 7916 Time Warner Cable LLC 7300%  7/1/38 23,532 23519
Omnicom Group Inc. 4.200%  €/1/30 6,147 5719 Time Warner Cable LLC 6.750% 6/15/39 27009 25,727
Omnicom Group Inc. 2600%  8/1/31 10838 8.861 Time Warner Cable LLC 5.875% 11/16/40 24,562 21,380
Orange SA 9.000%  3/1/31 31,830 38,937 Time Warner Cable LLC 5500%  9/1/41 21,284 17776
Orange SA 5375% 1/13/[42 16,460 15,941 Time Warner Cable LLC 4500% 9/15/42 25,650 18,853
Orange SA 5.500%  2/6/44 5799 5712 TMobile USA Inc. 3500% 4/15/25 40,815 39,002
Paramount Global 4750% 5/15/25 8,983 8,840 TMobile USA Inc. 1500% 2/16/26 17621 15,789
Paramount Global 4.000% 1/15/26 14,064 13,491 T-Mobile USA Inc. 2.250% 2/15/26 1,476 1,344
Paramount Global 2.900% 1/15/27 17816 15,993 TMobile USA Inc. 2.625% 4/15/26 7636 6,994
Paramount Global 3375% 2/15728 8108 7192 TMobile USA Inc. 3750% 4/15727 56,080 52,875
Paramount Global 3700%  6/1/28 7267 6,483 TMobile USA Inc. 5375% 4/15/27 4,698 4,736
Paramount Global 4200% - 6/1/29 7041 6,262 TMobile USA Inc. 4750%  2/1/28 15,676 15,273
Paramount Global 7875%  7/30/30 7556 8,034 TMobile USA Inc. 2050% 2/1528 24,926 21,444
Paramount Global 4.950% 1/15/31 29,745 26,530 T-Mobile USA Inc. 2.625% 2/15/29 10,740 9,116
Paramount Global 4.200% 5/19/32 20,090 16,425 TMobile USA Inc. 2.400% 3/15/29 3,440 2,902
Paramount Global 5.500% 5/15/33 4,321 3,888 TMobile USA Inc. 3375% 4/15/29 23.480 20,688
Paramount Global 6.875% 4/30/36 13,857 13,449 T-Mobile USA Inc. 3.875% 4/15/30 88,382 80,227
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TMobile USA Inc. 2.550% 2/15/31 36,089 29,410 Vodafone Group plc 7875% 2/15/30 3,168 3,565
T-Mobile USA Inc. 2.875% 2/15/31 14,268 11,780 Vodafone Group plc 6.150% 2/27/37 10,460 10,585
TMobile USA Inc. 3.500% 4/15/31 36,640 31,733 Vodafone Group plc 5.000% 5/30/38 30,745 28,252
T-Mobile USA Inc. 2.250% 11/15/31 9,430 7416 Vodafone Group plc 4.375%  2/19/43 18,463 14,731
T-Mobile USA Inc. 2.700% 3/15/32 6,230 5,042 Vodafone Group plc 5.2560% 5/30/48 33,732 29,953
TMobile USA Inc. 5.200% 1/15/33 4,248 4,206 Vodafone Group plc 4.875% 6/19/49 23,782 20,009
T-Mobile USA Inc. 4.375%  4/15/40 33,439 28,690 Vodafone Group plc 4.250%  9/17/50 20,491 15,829
T-Mobile USA Inc. 3.000% 2/15/41 31,200 22,025 Vodafone Group plc 5.125% 6/19/59 6,277 5,372
TMobile USA Inc. 4.500%  4/15/50 40,986 33,842 Walt Disney Co. 1.750% 8/30/24 16,472 15,688
T-Mobile USA Inc. 3.300% 2/15/51 41,506 27,665 Walt Disney Co. 3.700% 9/15/24 8,626 8,449
T-Mobile USA Inc. 3.400% 10/15/52 23,385 15,881 Walt Disney Co. 3.350% 3/24/25 16,619 16,098
TMobile USA Inc. 5.650% 1/15/53 4,293 4,176 Walt Disney Co. 3.700% 10/15/25 14,195 13,777
TMobile USA Inc. 3.600% 11/15/60 25,805 16,977 Walt Disney Co. 1.750% 1/13/26 18,950 17,361
T-Mobile USA Inc. 5.800% 9/15/62 5,078 4,947 Walt Disney Co. 3.375% 11/15/26 10,249 9,692
4 TWDC Enterprises 18 Corp. 3.150% 9/17/25 18,256 17,502 Walt Disney Co. 3.700% 3/23/27 8,088 7777
TWDC Enterprises 18 Corp. 3.000% 2/13/26 11,170 10,583 Walt Disney Co. 2.200% 1/13/28 15,426 13,748
4 TWDC Enterprises 18 Corp. 1.850% 7/30/26 14,898 13,476 Walt Disney Co. 2.000% 9/1/29 28,694 24,089
4 TWDC Enterprises 18 Corp. 2.950% 6/15/27 2,474 2,305 Walt Disney Co. 3.800% 3/22/30 16,645 15,491
4 TWDC Enterprises 18 Corp. 7000%  3/1/32 6,444 7,280 Walt Disney Co. 2.650% 1/13/31 24,008 20,513
TWDC Enterprises 18 Corp. 4.375% 8/16/41 11,725 10,393 Walt Disney Co. 6.550% 3/15/33 13,018 14,376
4 TWDC Enterprises 18 Corp. 4.125% 12/1/41 12,964 11,165 Walt Disney Co. 6.200% 12/15/34 13,281 14,479
4 TWDC Enterprises 18 Corp. 3.700% 12/1/42 11,713 9,480 Walt Disney Co. 6.400% 12/15/35 18,5625 20,266
4 TWDC Enterprises 18 Corp. 4.125%  6/1/44 7,156 6,183 Walt Disney Co. 6.150%  3/1/37 18,723 20,118
4 TWDC Enterprises 18 Corp. 3.000% 7/30/46 1,793 1,259 Walt Disney Co. 6.650% 11/15/37 7000 7880
VeriSign Inc. 4.750%  7/15/27 267 260 Walt Disney Co. 4.625%  3/23/40 12,320 11,616
VeriSign Inc. 2.700% 6/15/31 8,762 7160 Walt Disney Co. 3.500% 5/13/40 21,735 17528
Verizon Communications Inc. 3.376% 2/15/25 17906 17357 Walt Disney Co. 6.150% 2/15/41 5564 598
Verizon Communications Inc. 0.850% 11/20/25 21,476 19,181 Walt Disney Co. 5.400% 10/1/43 8,780 8,805
Verizon Communications Inc 1.450% 3/20/26 26,322 23,658 Walt Disney Co. 4.750% 9/15/44 17315 15,929
Verizon Communications Inc. 2.625% 8/15/26 33,630 31,065 Walt Disney Co. 4.950% 10/15/45 2,441 2,293
Verizon Communications Inc. 4.125% 3/16/27 38,589 37,587 Walt Disney Co. 4.750% 11/15/46 7313 6,692
Verizon Communications Inc. 3.000% 3/22/27 4,872 4,530 Walt Disney Co. 2.750%  9/1/49 27125 17,976
Verizon Communications Inc. 2.100% 3/22/28 43,365 37619 Walt Disney Co. 4.700%  3/23/50 21,289 19,647
Verizon Communications Inc. 4.329% 9/21/28 59,132 56,920 Walt Disney Co. 3.600% 1/13/51 25,358 19,445
Verizon Communications Inc 3.875%  2/8/29 3,303 3,102 Walt Disney Co. 3.800% 5/13/60 14,220 10,925
Verizon Communications Inc. 4.016% 12/3/29 53,133 49,725 7 Warnermedia Holdings Inc. 3.428% 3/15/24 23,232 22,548
Verizon Communications Inc. 3.150% 3/22/30 23,154 20,399 7 Warnermedia Holdings Inc. 3.5628% 3/15/24 7195 6,972
Verizon Communications Inc. 1.500% 9/18/30 10,375 8,071 7 Warnermedia Holdings Inc. 3.638% 3/15/25 23,946 22,776
Verizon Communications Inc. 1.680% 10/30/30 31,636 24,587 7 Warnermedia Holdings Inc. 3.788% 3/15/25 7272 6,953
Verizon Communications Inc. 7750% 12/1/30 825 949 7 Warnermedia Holdings Inc. 3.755% 3/15/27 53,262 48,071
Verizon Communications Inc. 1.750% 1/20/31 29,928 23,182 7 Warnermedia Holdings Inc. 4.054% 3/15/29 19,785 17148
Verizon Communications Inc 2.550% 3/21/31 60,976 50,183 7 Warnermedia Holdings Inc. 4.279%  3/15/32 65,635 54,117
Verizon Communications Inc. 2.355% 3/15/32 65,713 52,113 7 Warnermedia Holdings Inc. 5.060% 3/15/42 60,285 46,359
Verizon Communications Inc. 4.500% 8/10/33 40,671 38,118 7 Warnermedia Holdings Inc. 5.141% 3/15/52 97675 71,721
Verizon Communications Inc 4.400% 11/1/34 39,980 36,756 7 Warnermedia Holdings Inc 5.391% 3/15/62 39,667 28,985
Verizon Communications Inc. 5.850% 9/15/35 1,000 1,013 Weibo Corp. 3.500% 7/5/24 10,075 9,764
Verizon Communications Inc. 4.272% 1/15/36 20,250 18,098 Weibo Corp. 3.375%  7/8/30 11,890 9,127
Verizon Communications Inc 5.250% 3/16/37 31,743 31,313 WPP Finance 2010 3.750% 9/19/24 10,465 10,136
Verizon Communications Inc. 4.812% 3/15/39 19,217 17676 m
Verizon Communications Inc. 2.650% 11/20/40 36,802 24,842 Consumer Discretionary (1.6%)
Verizon Communications Inc 3.400% 3/22/41 50,913 38,340 Advance Auto Parts Inc. 3.900% 4/15/30 12,013 10,556
Verizon Commumcat!ons Inc. 2.850%  9/3/41 14,825 10,259 Advance Auto Parts Inc 3.500% 3/15/32 3,000 2,453
Verizon Commumcat!ons Inc. 4.750% 11/1/41 7,800 712 Alibaba Group Holding Ltd. 3.600% 11/28/24 28,696 27738
Verizon Communications Inc. 3.850% 11/1/42 2,108 1,670 Alibaba Group Holding Ltd. 3.400% 12/6/27 33.203 30,605
Verizon Commumcat!ons Inc. 4.125% 8/15/46 18,117 14,572 Alibaba Group Holding Ltd 2.125% 2/9/31 16,281 12,938
Verizon Commumcat!ons Inc. 4.862% 8/21/46 27908 25,280 Alibaba Group Holding Ltd. 4.500% 11/28/34 8,766 7840
Verizon Communications Inc. 5.500% 3/16/47 3,605 3,500 Alibaba Group Holding Ltd. 4.000% 12/6/37 12,735 10,374
Verizon Commumcat!ons Inc 4.522%  9/15/48 54,650 46,754 Alibaba Group Holding Ltd 2.700%  2/9/41 10,865 6,988
Verizon Commumcat!ons Inc. 4.000% 3/22/50 19,824 15,643 Alibaba Group Holding Ltd. 4.200% 12/6/47 20,440 15,697
Verizon Communications Inc. 2.875% 11/20/50 35,823 22,593 Alibaba Group Holding Ltd. 3.150%  2/9/51 19,663 12,299
Verizon Communications Inc 3.550%  3/22/51 59,927 42,899 Alibaba Group Holding Ltd. 4.400% 12/6/57 14,397 11,069
Verizon Commumcat!ons Inc. 5.012% 8/21/54 605 552 Alibaba Group Holding Ltd. 3.250%  2/9/61 11,742 7066
Verizon Communications Inc. 2.987% 10/30/56 62,917 38,612 Amazon.com Inc 2730% 4/13/24 7500 7310
Verizon Communications Inc 3.000% 11/20/60 20,783 12,451 Amazon.com Inc. 0.450%  5/12/24 34,210 32,272
Verizon Communications Inc. 3.700% 3/22/61 48,740 34,164 Amazon.com Inc 2.800%  8/22/24 24,420 23,657
Vodafone Group ple 3.750% 1/16/24 23,050 22,761 Amazon.com Inc 4.700% 11/29/24 14,895 14,888
Vodafone Group plc 4.125% 5/30/25 19,606 19,298 Amazon.com Inc. 3.800% 12/5/24 7218 7104
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Amazon.com Inc. 3.000% 4/13/25 13,713 13,247 4 Brown University 2.924% 9/1/50 7126 5,035
Amazon.com Inc. 0.800%  6/3/25 11,790 10,776 Brunswick Corp. 0.850% 8/18/24 4,500 4,158
Amazon.com Inc. 4.600% 12/1/25 10,475 10,462 Brunswick Corp. 2.400% 8/18/31 8,850 6,501
Amazon.com Inc. 5.200% 12/3/25 19,147 19,500 Brunswick Corp. 4.400% 9/15/32 5,000 4,213
Amazon.com Inc. 1.000% 5/12/26 10,671 9,459 Brunswick Corp. 5.100%  4/1/562 5,370 3,883
Amazon.com Inc. 3.300% 4/13/27 20,330 19,309 4 California Endowment 2.498%  4/1/51 3,815 2,363
Amazon.com Inc. 1.200%  6/3/27 26,430 22,906 California Institute of Technology  4.321%  8/1/45 1,695 1,477
Amazon.com Inc. 3.150% 8/22/27 38,476 36,225 California Institute of Technology ~ 4.700%  11/1/11 8,780 7281
Amazon.com Inc. 4.550% 12/1/27 15,311 15,267 California Institute of Technology = 3.650%  9/1/19 6,375 4,073
Amazon.com Inc. 1.650% 5/12/28 44,845 38,692 4 Case Western Reserve University 5.405%  6/1/22 3,370 3,130
Amazon.com Inc. 3.450% 4/13/29 29,657 27,753 Choice Hotels International Inc. ~ 3.700%  12/1/29 1,589 1,382
Amazon.com Inc. 4.650% 12/1/29 10,750 10,669 Choice Hotels International Inc. ~ 3.700%  1/15/31 1,175 1,000
Amazon.com Inc. 2.100% 5/12/31 52,451 42,927 Claremont Mckenna College 3.775% 11/22 10,300 6,559
Amazon.com Inc. 3.600% 4/13/32 20,636 18,929 Cleveland Clinic Foundation 4.858% AVAVALS 5,105 4,384
Amazon.com Inc. 4.700% 12/1/32 10,750 10,680 Darden Restaurants Inc. 3.850%  5/1/27 5,450 5,185
Amazon.com Inc 4.800% 12/5/34 19,400 19,406 Darden Restaurants Inc. 4.550% 2/15/48 5,270 4,069
Amazon.com Inc. 3.875% 8/22/37 74,870 66,407 Dick's Sporting Goods Inc. 3.150% 1/15/32 3,785 2,968
Amazon.com Inc. 2.875% 5/12/41 35,203 26,289 Dick's Sporting Goods Inc. 4.100% 1/15/52 12,375 8,059
Amazon.com Inc. 4.950% 12/5/44 8,326 8,224 DR Horton Inc. 2.500% 10/15/24 10,608 10,094
Amazon.com Inc. 4.050% 8/22/47 37633 32,5635 DR Horton Inc. 2.600% 10/15/25 8,324 7743
Amazon.com Inc. 2.500%  6/3/50 37371 23,712 DR Horton Inc. 1.400% 10/15/27 3,922 3,268
Amazon.com Inc. 3.100% 5/12/51 43,326 31,046 4 Duke University 2.682% 10/1/44 9,450 6,837
Amazon.com Inc. 3.950% 4/13/52 15,245 12,772 4 Duke University 2.832% 10/1/55 11,720 7895
Amazon.com Inc. 4.250% 8/22/57 26,682 23,141 eBay Inc. 3.450%  8/1/24 8,346 8,126
Amazon.com Inc. 2.700%  6/3/60 31,785 19,346 eBay Inc. 1.900% 3/11/25 12,900 12,076
Amazon.com Inc. 3.250% 5/12/61 25,300 17595 eBay Inc. 5.900% 11/22/25 4,555 4,658
Amazon.com Inc. 4.100% 4/13/62 8,840 7307 eBay Inc. 1.400% 5/10/26 9,670 8,682

4 American Honda Finance Corp.  3.550%  1/12/24 4,705 4,640 eBay Inc. 3.600%  6/5/27 12,887 12,176
4 American Honda Finance Corp.  2.900%  2/16/24 14,208 13,873 eBay Inc. 2.700% 3/11/30 18,458 15,700
4 American Honda Finance Corp. 2.400% 6/27/24 9,916 9,657 eBay Inc. 2.600% 5/10/31 10,915 8,980
4 American Honda Finance Corp.  0.550%  7/12/24 11,138 10,415 eBay Inc. 4.000% 7/15/42 9,480 7521
4 American Honda Finance Corp. 2.1560% 9/10/24 10,099 9,639 eBay Inc. 3.650% 5/10/51 13,100 9,446
4 American Honda Finance Corp. 1.200% 7/8/25 6,575 6,014 4 Emory University 2.143% 9/1/30 10,350 8,624
4 American Honda Finance Corp. 1.000% 9/10/25 9,884 8,933 4 Emory University 2.969%  9/1/50 4,562 3,066
4 American Honda Finance Corp. ~ 1.300%  9/9/26 1,794 1,585 4 Ford Foundation 2.415%  6/1/50 5,025 3,178
4 American Honda Finance Corp. ~ 2.300%  9/9/26 8,653 7819 4 Ford Foundation 2.815%  6/1/70 10,450 6,187
4 American Honda Finance Corp. 2.350% 1/8/27 5,300 4,816 Fortune Brands Innovations Inc.  4.000% 6/15/25 9,201 8,946
4 American Honda Finance Corp.  2.000%  3/24/28 13,851 11,965 Fortune Brands Innovations Inc. ~ 3.2560%  9/15/29 8,225 7125
4 American Honda Finance Corp. 2.250% 1/12/29 4,365 3,754 Fortune Brands Innovations Inc.  4.000%  3/25/32 5,300 4,600
4 American Honda Finance Corp. 1.800% 1/13/31 14,808 11,755 Fortune Brands Innovations Inc.  4.500% 3/25/52 4,180 3,144
4 American University 3.672%  4/1/49 6,734 521 General Motors Co 4.000%  4/1/25 6,826 6,667
Aptiv plc 4.350% 3/15/29 2,025 1,903 General Motors Co. 6.125% 10/1/25 3,956 4,033
Aptiv plc 3.250%  3/1/32 5,000 4,106 General Motors Co. 5.000% 10/1/28 9,629 9,257
Aptiv plc 4.400% 10/1/46 4,245 321 General Motors Co 5.400% 10/15/29 7670 7335
Aptiv plc 5.400% 3/15/49 5,685 4,893 General Motors Co. 5.600% 10/15/32 12,865 11,997
Aptiv plc 3.100% 12/1/51 17960 10,646 General Motors Co. 5.000% 4/1/35 20,408 17563
Aptiv plc 4.150%  5/1/52 11,475 8,311 General Motors Co 6.600%  4/1/36 23,156 22,709
AutoNation Inc. 3.500% 11/15/24 5,208 4,991 General Motors Co 5.1560%  4/1/38 14,799 12,816
AutoNation Inc. 4.500% 10/1/26 6,029 5,853 General Motors Co 6.250%  10/2/43 29,742 27,560
AutoNation Inc. 3.800% 11/15/27 8,375 7,609 General Motors Co 5200%  4/1/45 1,777 9,629
AutoNation Inc. 1950%  8/1/28 400 320 General Motors Co 6.750%  4/1/46 18,206 17,630
AutoNation Inc. 4.750%  6/1/30 2,275 2,036 General Motors Co. 5.400%  4/1/48 12,742 10,481
AutoNation Inc. 2.400%  8/1/31 4,241 3,047 General Motors Financial Co. Inc. 5.100%  1/17/24 18,427 18,374
AutoNation Inc. 3.850%  3/1/32 10,880 8,696 General Motors Financial Co. Inc. 1.060%  3/8/24 6,170 5,860
AutoZone Inc. 3.1256% 4/18/24 5,500 5,356 General Motors Financial Co. Inc. 3.950%  4/13/24 18,385 18,023
AutoZone Inc. 3.250% 4/15/25 7735 7431 General Motors Financial Co. Inc. 3.500%  11/7/24 20,923 20,180
AutoZone Inc. 3.126%  4/21/26 10,680 10,081 General Motors Financial Co. Inc. 4.000% 1/15/25 27877 27,065
AutoZone Inc. 3.750%  6/1/27 12,322 11,759 General Motors Financial Co. Inc. 2.900%  2/26/25 33,808 32,087
AutoZone Inc. 3.750% 4/18/29 10,399 9,630 General Motors Financial Co. Inc. 3.800% 4/7/25 6,914 6,679
AutoZone Inc. 4.000%  4/15/30 16,140 14,945 General Motors Financial Co. Inc. 4.350%  4/9/25 15,240 14,843
AutoZone Inc 1.650% 1/15/31 8,399 6,501 General Motors Financial Co. Inc. 2.750%  6/20/25 10,573 9,901
AutoZone Inc. 4.750%  8/1/32 18,660 18,127 General Motors Financial Co. Inc. 4.300%  7/13/25 34,557 33,525
Best Buy Co. Inc 4.450% 10/1/28 10,200 9,828 General Motors Financial Co. Inc.  1.250%  1/8/26 11,023 9,718
Best Buy Co. Inc. 1.950% 10/1/30 4,282 3,385 General Motors Financial Co. Inc. 5.250%  3/1/26 14,623 14,400
BorgWarner Inc. 3.375% 3/15/25 5,966 5,711 General Motors Financial Co. Inc.  1.500%  6/10/26 25,535 22,165
BorgWarner Inc. 2.650%  7/1/27 14,285 12,727 General Motors Financial Co. Inc. 4.000%  10/6/26 25,475 24,004
BorgWarner Inc. 4.375% 3/15/45 6,815 5,259 General Motors Financial Co. Inc. 4.350% 1/17/27 25,498 24,261
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General Motors Financial Co. Inc. 5.000%  4/9/27 15,160 14,697 JD.com Inc. 3.375% 1/14/30 9,726 8,518
General Motors Financial Co. Inc. 2.700%  8/20/27 9,047 7,900 JD.com Inc. 4.125% 1/14/50 4,840 3,658
General Motors Financial Co. Inc. 3.850% 1/5/28 8,018 7334 4 Johns Hopkins University 4.705% 7/1/32 3,400 3,381
General Motors Financial Co. Inc. 2.400%  4/10/28 13,415 11,321 4 Johns Hopkins University 4.083% 7/1/53 4,719 3,954
General Motors Financial Co. Inc. 5.650%  1/17/29 10,906 10,704 4 Johns Hopkins University 2.813%  1/1/60 6,450 4,051
General Motors Financial Co. Inc. 4.300%  4/6/29 17610 15,808 Kohl's Corp. 3.625%  5/1/31 5,178 3,635
General Motors Financial Co. Inc. 3.600% 6/21/30 12,515 10,522 Lear Corp. 3.800% 9/15/27 1,781 1,658
General Motors Financial Co. Inc. 2.350%  1/8/31 2,193 1,656 Lear Corp. 4.250% 5/15/29 9,974 8,981
General Motors Financial Co. Inc. 2.700%  6/10/31 10,700 8,228 Lear Corp. 3.500% 5/30/30 7230 6,108
General Motors Financial Co. Inc. 3.100%  1/12/32 5,715 4,489 Lear Corp. 2.600% 1/15/32 3,085 2,321
Genuine Parts Co. 1.750% 2/1/25 1,645 1,537 Lear Corp. 5.250% 5/15/49 7101 5,849
Genuine Parts Co. 1.875% 11/1/30 7,160 5,498 Lear Corp. 3.550% 1/15/52 1,440 869
4 George Washington University 4.300% 9/15/44 5,570 4,704 Leggett & Platt Inc 3.800% 11/15/24 4,600 4,462
George Washington University 4.868% 9/15/45 4,255 3,904 Leggett & Platt Inc. 3.5600% 11/15/27 14,485 13,300
4 George Washington University 4.126% 9/15/48 10,865 9,091 Leggett & Platt Inc 4.400% 3/15/29 5,400 5,079
4 Georgetown University 4.315%  4/1/49 4,350 3,611 Leggett & Platt Inc. 3.500% 11/15/51 8,000 5,581
4 Georgetown University 2.943%  4/1/50 8,385 5,382 Leland Stanford Junior University 1.289% 6/1/27 5,208 4,508
4 Georgetown University 5.215% 10/1/18 3,812 3,337 Leland Stanford Junior University 3.647%  5/1/48 15,341 12,742
Harley-Davidson Inc 3.500% 7/28/25 8,650 8,226 Leland Stanford Junior University 2.413%  6/1/50 3,036 1,927
Harley-Davidson Inc. 4.625% 7/28/45 13,965 10,933 Lennar Corp. 4.500% 4/30/24 22,326 22,028
Hasbro Inc. 3.000% 11/19/24 1,859 1,784 Lennar Corp. 4.750% 5/30/25 9,685 9,496
Hasbro Inc. 3.5650% 11/19/26 14,526 13,628 Lennar Corp. 5.2650%  6/1/26 19,065 19,079
Hasbro Inc. 3.500% 9/15/27 5,856 5,433 Lennar Corp. 4.750% 11/29/27 17,470 16,799
Hasbro Inc. 3.900% 11/19/29 8,904 7915 Lowe's Cos. Inc. 3.1256% 9/15/24 9,724 9,423
Hasbro Inc. 6.350% 3/15/40 3,974 3,876 Lowe's Cos. Inc. 4.000%  4/15/25 6,202 6,080
Hasbro Inc. 5.100% 5/15/44 12,232 10,400 Lowe's Cos. Inc. 4.400%  9/8/25 3,000 2,960
Home Depot Inc. 3.750% 2/15/24 17430 17,256 Lowe's Cos. Inc. 3.375% 9/15/25 17418 16,728
Home Depot Inc. 2.700% 4/15/25 3,375 3,234 Lowe's Cos. Inc. 2.500% 4/15/26 14,769 13,782
Home Depot Inc 3.350% 9/15/25 3,678 3,569 Lowe's Cos. Inc. 3.350%  4/1/27 7969 7,486
Home Depot Inc. 3.000%  4/1/26 16,856 16,042 Lowe's Cos. Inc. 3.100% 5/3/27 12,105 11,280
Home Depot Inc. 2.125% 9/15/26 12,929 11,839 Lowe's Cos. Inc. 1.300% 4/15/28 9,189 7631
Home Depot Inc 2.500% 4/15/27 19,985 18,382 Lowe's Cos. Inc 1.700% 9/15/28 11,112 9,334
Home Depot Inc. 2.800% 9/14/27 23,576 21,870 Lowe's Cos. Inc. 6.500% 3/15/29 1,540 1,655
Home Depot Inc. 0.900% 3/15/28 2,342 1,943 Lowe's Cos. Inc. 3.650%  4/5/29 22,649 20,893
Home Depot Inc 1.500% 9/15/28 4,290 3,645 Lowe's Cos. Inc. 4.500%  4/15/30 6,749 6,467
Home Depot Inc. 3.900% 12/6/28 5,123 4,936 Lowe's Cos. Inc. 1.700% 10/15/30 15,215 11,885
Home Depot Inc. 2.950% 6/15/29 25,650 23,120 Lowe's Cos. Inc. 2.625%  4/1/31 30,030 24,880
Home Depot Inc. 2.700% 4/15/30 39,059 34,101 Lowe's Cos. Inc. 3.750%  4/1/32 34,880 31,087
Home Depot Inc. 1375% 3/15/31 22,986 17803 Lowe's Cos. Inc. 5.000% 4/15/33 15,000 14,677
Home Depot Inc. 1.875% 9/15/31 13,631 10,821 Lowe's Cos. Inc. 5.000%  4/15/40 8,968 8,300
Home Depot Inc. 3.250% 4/15/32 17,792 15,816 Lowe's Cos. Inc. 2.800% 9/15/41 6,580 4,479
Home Depot Inc 4.500% 9/15/32 12,685 12,430 Lowe's Cos. Inc. 4.250% 9/15/44 1,19 877
Home Depot Inc. 5.875% 12/16/36 30,841 33,000 Lowe's Cos. Inc. 3.700% 4/15/46 17202 12,785
Home Depot Inc. 3.300% 4/15/40 16,856 13,449 Lowe's Cos. Inc. 4.050%  5/3/47 19,647 15,426
Home Depot Inc 5.400% 9/15/40 9,910 10,158 Lowe's Cos. Inc. 4.550%  4/5/49 16,141 13,488
Home Depot Inc. 5.950%  4/1/41 8,830 9,571 Lowe's Cos. Inc. 5.125% 4/15/50 7920 7221
Home Depot Inc. 4.200%  4/1/43 26,053 22,811 Lowe's Cos. Inc. 3.000% 10/15/50 13,492 8,652
Home Depot Inc 4.875% 2/15/44 13,746 13,185 Lowe's Cos. Inc 3.500%  4/1/51 6,540 4,682
Home Depot Inc. 4.400% 3/15/45 5,866 5,240 Lowe's Cos. Inc. 4.250% 4/1/52 23,019 18,435
Home Depot Inc. 4.250%  4/1/46 20,298 17673 Lowe's Cos. Inc. 5.625% 4/15/53 18,085 17,430
Home Depot Inc 3.900% 6/15/47 16,148 13,346 Lowe's Cos. Inc. 4.450%  4/1/62 20,340 15,926
Home Depot Inc. 4.500% 12/6/48 5,012 4,590 Lowe's Cos. Inc. 5.800% 9/15/62 13,830 13,336
Home Depot Inc. 3.125% 12/15/49 36,878 26,341 Magna International Inc. 3.625% 6/15/24 17953 17554
Home Depot Inc. 3.350% 4/15/50 30,821 22,967 Magna International Inc. 4.150% 10/1/25 3,914 3,819
Home Depot Inc. 2.375% 3/15/51 10,865 6,575 Magna International Inc. 2.450% 6/15/30 5,581 4,606
Home Depot Inc. 2.750% 9/15/51 11,299 7481 Marriott International Inc. 3.750% 3/15/25 9,091 8,789
Home Depot Inc. 3.625%  4/15/52 24,829 19,406 “ Marriott International Inc. 5.7560%  5/1/26 1,378 1,393
Home Depot Inc 4.950%  9/15/52 12,750 12,319 Marriott International Inc. 3.750% 10/1/256 6,951 6,667
Home Depot Inc. 3.500% 9/15/56 14,406 10,782 4 Marriott International Inc. 3.125% 6/15/26 10,142 9,481
Honda Motor Co. Ltd. 2.534% 3/10/27 3,038 2,781 Marriott International Inc. 5.000% 10/15/27 7000 6,914
Honda Motor Co. Ltd. 2.967% 3/10/32 13,135 11,278 4 Marriott International Inc. 4.000% 4/15/28 10,815 10,077
4 Howard University 5.209% 10/1/52 4,180 3,296 4 Marriott International Inc. 4.650% 12/1/28 3,950 3,790
Hyatt Hotels Corp. 1.800% 10/1/24 2,045 1,916 4 Marriott International Inc. 4.625% 6/15/30 14,048 13,120
Hyatt Hotels Corp. 4.850% 3/15/26 9,342 9,168 4 Marriott International Inc. 2.850% 4/15/31 18,333 14,851
Hyatt Hotels Corp. 4.375% 9/15/28 10,728 9,861 4 Marriott International Inc. 3.5600% 10/15/32 9,615 7992
Hyatt Hotels Corp. 6.000% 4/23/30 11,218 10,923 4 Marriott International Inc. 2.750% 10/15/33 7000 5,367
JD.com Inc 3.875% 4/29/26 6,620 6,290 Masco Corp. 3.5600% 11/15/27 7402 6,847
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Masco Corp. 1.500% 2/15/28 8,005 6,638 O'Reilly Automotive Inc. 3.900% 6/1/29 6,420 5,974
Masco Corp. 2.000% 10/1/30 4,081 3,167 O'Reilly Automotive Inc. 4.200%  4/1/30 5,833 5,492
Masco Corp. 2.000% 2/15/31 5,313 4,099 O'Reilly Automotive Inc 1.750%  3/15/31 4,375 3,384
Masco Corp. 4.500% 5/15/47 9,655 7532 Owens Corning 4.200% 12/1/24 10,215 10,063
Masco Corp. 3.125% 2/15/51 2,824 1,758 Owens Corning 3.400% 8/15/26 5,350 5,016
4 Massachusetts Institute of Owens Corning 3.950% 8/15/29 5,850 5,302
Technology 3.959%  7/1/38 8,083 7307 Owens Corning 3.875%  6/1/30 5,000 4,448
4 Massachusetts Institute of Owens Corning 7000% 12/1/36 409 436
Technology 2.989%  7/1/50 4,900 3,579 Owens Corning 4.300% 7/15/47 9,025 7023
* Massachusetts Institute of Owens Corning 4.400% 1/30/48 4,425 3,448
Technology 2.294%  71/51 300 185 7 President & Fellows of Harvard
Massachusetts Institute of College 6.500% 1/15/39 100 18
Technology 3.067%  4/1/52 6,600 4,875 President & Fellows of Harvard
Massachusetts Institute of College 4.875% 10/15/40 6,200 6,133
Technology 5.600%  7/1/11 10,761 11,238 President & Fellows of Harvard
Massachusetts Institute of College 3.160% 7/15/46 9,490 7257
Technology 4.678% 711114 7296 6.339 President & Fellows of Harvard
Massachusetts Institute of College 2.517% 10/15/50 9,915 6,465
Technology 3.885%  7/1/16 6,315 4,577 President & Fellows of Harvard
4 McDonald's Corp. 3.250% 6/10/24 3,614 3,436 College 3.745% 11/15/52 3,883 3,242
4 McDonald's Corp. 3.375% 5/26/25 12,258 11,852 President & Fellows of Harvard
4 McDonald's Corp. 3.300%  7/1/25 7508 7262 College 3.300% 7/15/56 4,139 3,084
4 McDonald's Corp. 1450%  9/1/25 4,045 3,714 PulteGroup Inc 5.500%  3/1/26 7650 7682
* McDonald's Corp. 3.700% 1/30/26 20,037 19,497 PulteGroup Inc 5.000% 1/15/27 20,369 20,159
4 McDonald's Corp. 3500% 3/1/27 16,044 15,279 PulteGroup Inc 7875%  6/15/32 250 277
“ McDonald's Corp. 3.500%  7/1/27 8,035 7625 PulteGroup Inc 6.375% 5/15/33 7526 7509
* McDonald's Corp. 3.800%  4/1/28 26,425 25,280 PulteGroup Inc 6.000% 2/15/35 5,232 5,001
4 McDonald's Corp. 2.625%  9/1/29 18,201 15,970 Ralph Lauren Corp. 3.7560% 9/15/25 5,406 5,252
4 McDonald's Corp. 2.125%  3/1/30 8,677 7249 Ralph Lauren Corp 2.950% 6/15/30 11,367 9,792
“ McDonald's Corp. 3.600%  7/1/30 9,131 8,378 4 Rockefeller Foundation 2.492% 10/1/50 14,850 9,414
4 McDonald's Corp. 4.700% 12/9/35 14,610 14,049 Ross Stores Inc. 4.600% 4/15/25 11,134 11,050
4 McDonald's Corp. 6.300% 10/15/37 5,881 6,394 Snap-on Inc 3.250%  3/1/27 2,667 2,522
4 McDonald's Corp. 6.300% 3/1/38 11,674 12,606 Snap-on Inc. 4.100%  3/1/48 4,169 3,517
4 McDonald's Corp. 5.700%  2/1/39 15,200 15,651 Snap-on Inc. 3.100%  5/1/50 8,066 5,748
# McDonald's Corp 4.875%  7/15/40 1,761 1,661 Stanley Black & Decker Inc. 3.400%  3/1/26 9,436 8,990
4 McDonald's Corp. 3.700% 2/15/42 8,800 7017 Stanley Black & Decker Inc. 4.250% 11/15/28 2,368 2,261
4 McDonald's Corp. 3.625%  5/1/43 5,654 4,341 Stanley Black & Decker Inc. 2.300% 3/15/30 22,270 18,326
4 McDonald's Corp. 4.600% 5/26/45 7493 6,671 Stanley Black & Decker Inc. 5.200%  9/1/40 7725 7,284
“ McDonald's Corp. 4.875% 12/9/45 25,724 23,846 Stanley Black & Decker Inc. 4.850% 11/15/48 5,995 5,234
cDonald's Corp. o s ! tanle ac| ecker Inc. 4.000% 3/15/60 8,042 6,912
4 McDonald's Corp 4.450% 3/1/47 13,871 12,026 4 Stanley Black & Decker | /15 , 3
# McDonald's Corp. 4.450%  9/1/48 4,633 4,062 Starbucks Corp. 3.800% 8/15/25 28,088 27477
4 McDonald's Corp. 3.625%  9/1/49 23,633 17,987 Starbucks Corp. 2.450% 6/15/26 18,260 16,930
* McDonald's Corp. 4200%  4/1/50 12,550 10,495 Starbucks Corp. 2.000% 3/12/27 4,297 3,840
McDonald's Corp. 5.150%  9/9/52 5,110 4,932 Starbucks Corp. 3.500%  3/1/28 5,271 4,949
MDC Holdings Inc. 6.000% 1/15/43 9,076 7427 Starbucks Corp. 4.000% 11/15/28 5,598 5,334
7 Mercedes-Benz Finance North Starbucks Corp. 3.550% 8/15/29 2,941 2,711
America LLC 0.750%  3/1/24 6,000 5,700 Starbucks Corp. 2250% 3/12/30 12,289 10,208
Mercedes-Benz Finance North 5 Starbucks Corp. 2.550% 11/15/30 17054 14,334
3 MAmed”Ca éLC . ot 8.500% 1/18/31 8,509 10,487 Starbucks Corp. 4300% 6/15/45 4,644 3,912
ercedes-Benz Finance Nor Starbucks C: 3.750% 12/1/47 10,585 8,095
America LLC 2450% - 3/2/31 3,000 2,453 Starbucke cg;g 4500% 11/1/5;48 15,651 13,531
,'\\T‘I‘I’(hEa‘Wk Industries Inc. i%g;ﬂ’ g/gg/ig 67'2;“; 572% Starbucks Corp 4.450% 8/15/49 6,748 5,787
ne. -400% - 3/27/. 6 G Starbucks Corp 3.350% 3/12/50 6,920 4,889
NIKE Inc. 2375%  11/1/26 13848 12,784 Starbucks Corp 3500% 11/15/50 17651 12,805
NIKE Inc. 2750% 3/27/27 7375 6,895 Tapestry Inc 4125% /1527 2,998 2,805
NIKE Inc. 2.850% 3/27/30 15,328 13,685 Tapestry Inc 3.050% 3/15/32 6669 5202
NIKE Inc. 38250% 3/27/40 - 11,641 9.454 Thomas Jefferson University ~ 3.847% 11/1/57 7400 5,379
NIKE Inc. 3625% - &/1/43 6,882 5,669 TUX Cos. Inc 2250% 915726 21,173 19,375
NIKE Inc. 3875% 11/1/45 3,709 3191 TUX Cos. Inc 1150% 5/15/28 6,950 5:800
NIKE Inc. 8875% 11/1/46 6,660 5195 TIX Cos. Inc 3875% 4/15530 8,100 7551
NIKE Inc. 3.375% 3/27/50 21,049 16,494 TIX Cos. Inc 1.600% 5/15/31 5632 4390
4 Northwestern University 4.643% 12/1/44 11,345 10,824 TIX Cos. Ino 4.500% 4/15/50 1540 1383
4 Northwestern University 2.640% 12/1/50 4,287 2,815 Tol B tH E c 4.875"/ 11/15/25 2'780 2'719
“ Northwestern University 3.662% 12157 5442 4,215 o prowers Jnance -ore. oo ' ’
. : Toll Brothers Finance Corp. 4.350% 2/15/28 6,045 5,518
NVR Inc 3.000% 5/15/30 11,700 9,818 Toll Brothers F p 3.800% 11/1/29 3140 2677
O'Reilly Automotive Inc 3550% 3/15/26 5,451 5,244 oll Brothers Fnance Lorp. B00% 1 ' ’
. . ! g Toyota Motor Corp 0.681% 3/25/24 15,510 14,720
O'Reilly Automotive Inc 3.600%  9/1/27 20,694 19,534 Toyota Motor Corp 2358%  7/2/24 5935 8602
O'Reilly Automotive Inc. 4.350%  6/1/28 4,217 4,097 Toyota Motor Corp 1339% 3/25/26 13,912 12,474
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Toyota Motor Corp. 3.669% 7/20/28 5,264 4,995 4 William Marsh Rice University 3.574% 5/15/45 10,043 8,261
Toyota Motor Corp. 2.760%  7/2/29 7,679 6,809 4 Vale University 0.873% 4/15/25 5,970 5,493
4 Toyota Motor Credit Corp. 0.450% 1/11/24 14,485 13,835 4 Yale University 1.482% 4/15/30 11,887 9,498
4 Toyota Motor Credit Corp. 2.900% 4/17/24 13,263 12,914 4 Yale University 2.402% 4/15/50 8,809 5,679
4 Toyota Motor Credit Corp. 0.500% 6/18/24 12,477 11,706 4,581,964
. Toyota Motor Credit Corp. 0.625% 9/13/24 22,440 20,889 Consumer Staples (1.8%)
N %ng mz:g[ g:z:: gg;p ;"gggz’ %2/%3 5Zgg 5?;’5 Ahold Finance USA LLC 6875% 5129 3,105 3,229
4 Toyma Motor Credit Corp‘ 1.450"/0 1/13/25 9,960 9,329 Altr!a Group Inc. 4.000% - 1/31/24 15919 15756
4 Toyota Motor Credit Corp‘ 1 800"/O 2/13/25 16,581 15,590 Altria Group Inc. 3:800% - 2/14/24 13,607 13,367
B Toyma Motor Credit Corp‘ 310000/0 4/1/25 2'281 2' 192 Altria Group Inc 2.350% - ©/6/25 2,596 2442
PR v iti-orp. Pose d . Altria Group Inc. 4.400% 2/14/26 20,405 20,002
oyota Motor Credit Corp. 3.400% 4/14/25 12,5627 12,148 Altria Group Inc. 2625% 9/16/26 14,639 13.407
, PV"? mot"’ (C:‘egf g‘”p' g Zg’gz" éﬁggg 1;5'3’1(7) 1?;;2 Altria Group Inc 4800% 2/14/29 16,191 15,524
N TOVOIB MOtO’ Cfed_‘l C"”" 0-8000/" e 9108 010 Altria Group Inc. 3.400%  5/6/30 5,057 4,317
4 Tgygtz Mgg C;:d:l cg;p' 1'1250/0 6/18/26 16,109 14,253 Altria Group Inc. 2480% - 2/4fs2 19,561 1,752
4 Toyota Motor Credit Corp‘ 3,2000/0 V127 13,003 12,229 Altria Group nc. 2800%  2/14/89 15052 13808
4 Tovoia Motor Credit Cmp 1'9000/0 113/27 5839 5220 Altria Group nc. Sa00% - 2ET 25000 16,589
P Y Mot Creit ¢ P- 1-1500/" 13727 10654 o083 Altria Group Inc. 4.250%  8/9/42 10,649 7889
. T°V° a Motor Lredit Lorp. e . g Altria Group Inc. 4500%  5/2/43 13,042 9,814
oyota Motor Cred‘\t Corp. 4.550% 9/20/27 5,400 5,327 Altria Group Inc 5375% 1/31/44 20,173 17849
 Tmteocht Tanoen oM Awosnr
PR Y ittorp. 5 . g Altria Group Inc. 5.950% 2/14/49 24,448 21,787
oyota Motor Cred!t Corp. 1.900%  4/6/28 7898 6,877 Altria Group Inc 4.450%  5/6/50 11,600 8217
Toyota Motor Cred‘n Corp. 3.650%  1/8/29 10,854 10,203 Altria Group Inc. 3.700%  2/4/51 22.370 14.130
. ?V":a mf’:‘” g’ei‘: EO'D- 3‘1‘28‘;’ %2@3 é‘Zég 1?2;; Altria Group Inc. 6.200% 2/14/59 3,735 3,487
. T"V"Ia MOI"’ C‘ed‘l Co“" po Wi 5550 geg; . AnheuserBusch Cos. LLC 3.650% 2/1/26 41,974 40,430
N TOVO a Motor Lredit Lorp. 7 . . 4 AnheuserBusch Cos. LLC 4.700%  2/1/36 81,610 76,940
oyota Motor Credit Corp. 1.650% 1/10/31 7990 6288 4 ApneuserBusch Cos. LLC 4.900%  2/1/46 156,026 141,864
Toyota Motor Credit Corp. 1.900% 9/12/31 20,400 16,132 Anheuser-Busch InBev Finance
4 Toyota Motor Credit Corp. 2.400% 1/13/32 2,340 1,921 Inc. 4700%  2/1/36 26,214 24,712
) Tractor Supply Co 1.750% 11/1/30 5,771 4,433 Anheuser-Busch InBev Finance
Trustees of Boston College 3.129%  7/1/52 4,763 3,346 Inc 4.625%  2/1/44 21,132 18,954
4 Trustees of Boston University 4.061% 10/1/48 5,287 4,362 Anheuser-Busch InBev Finance
Trustees of Princeton University  5.700%  3/1/39 9,620 10,389 Inc 4.900%  2/1/46 36,825 33,752
4 Trustees of Princeton University  2.516%  7/1/50 7,805 5,275 Anheuser-Busch InBev Worldwide
Trustees of Princeton University  4.201%  3/1/52 4,400 4,045 Inc. 4.000% 4/13/28 35,516 33,899
4 Trustees of the University of Anheuser-Busch InBev Worldwide
Pennsylvania 2.396% 10/1/50 5,926 3,745 Inc 4.7560% 1/23/29 61,133 60,425
Trustees of the University of Anheuser-Busch InBev Worldwide
Pennsylvania 4.674% 9/112 4,010 3,388 Inc 3.5600%  6/1/30 24,895 22,642
Trustees of the University of Anheuser-Busch InBev Worldwide
Pennsylvania 3.610% 2/15/19 2,910 1,927 Inc. 4.900% 1/23/31 5,408 5,404
4 University of Chicago 2.761%  4/1/45 4,619 3,488 Anheuser-Busch InBev Worldwide
4 University of Chicago 2547%  4/1/50 9,425 6,309 Inc 5.875% 6/15/35 3,227 3,359
University of Chicago 3.000% 10/1/52 2,995 2,113 AnheuserBusch InBev Worldwide
4 University of Chicago 4.003% 10/1/53 7217 6,085 Inc. 4.375% 4/15/38 27859 25,047
4 University of Miami 4.063%  4/1/52 6,625 5,440 Anheuser-Busch InBev Worldwide .
4 University of Notre Dame du Lac  3.438%  2/15/45 12,599 10,069 Inc . 8.200% 1/15/39 w729 9,607
4 University of Notre Dame du Lac  3.394% 2/15/48 5,928 4559 A”‘he“se"B“SCh InBev Worldwide sas0% 133 17801 1840
4 University of Southern California  3.028%  10/1/39 8,015 6,275 Angguser—Busch InBev Worldwide : ° ' !
4 University of Southern California  3.841%  10/1/47 12,850 10,640 Inc 8.000% 11/15/39 4,549 5,553
University of Southern California  2.805%  10/1/50 3,400 2,267 Anheuser-Busch InBev Worldwide
4 University of Southern California  2.945%  10/1/51 7000 4,730 Inc. 4350%  6/1/40 6,596 5,829
. University of Southern California  6.250%  10/1/11 3,863 3,750 Anheuser-Busch InBev Worldwide
University of Southern California  3.226%  10/1/20 1,484 877 Inc. 4.950% 1/15/42 9,767 9,155
VF Corp. 2.400% 4/23/25 7872 7,387 Anheuser-Busch InBev Worldwide
VF Corp. 2.800% 4/23/27 2,770 2,516 Inc 4.600% 4/15/48 46,337 40,789
VF Corp. 2.950% 4/23/30 13,966 11,618 Anheuser-Busch InBev Worldwide
4 Washington University 3.524% 4/15/54 8,318 6,638 Inc. 4.439% 10/6/48 19,792 16,940
Washington University 4.349% 4/15/22 4,525 3,563 Anheuser-Busch InBev Worldwide
Whirlpool Corp. 4.000%  3/1/24 3,898 3,840 Inc 5.550% 1/23/49 17203 17,145
Whirlpool Corp. 3.700%  5/1/25 4,388 4,265 Anheuser-Busch InBev Worldwide
Whirlpool Corp. 4750% 2/26/29 20,570 20,027 Inc ~ 4.500%  6/1/50 9,162 8,097
Whirlpool Corp. 2.400% 5/15/31 2,450 1,934 Anheuser-Busch InBev Worldwide
Whirlpool Corp. 4.700% 5/14/32 3,025 2,850 An‘g:user e InBe oo 4.750%  4/15/58 16,610 14,704
Whirlpool Corp. 4.500%  6/1/46 5,857 4,584 a
Whirlpool Corp. 4.600%  5/15/50 5,060 4,081 ne 5800% 1/23/59 17494 18,065
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AnheuserBusch InBev Worldwide Coca-Cola Co. 4.200% 3/25/50 12,120 11,165
Inc. 4600%  6/1/60 8,149 7055 Coca-Cola Co. 2.600%  6/1/50 17223 11,576
ArcherDaniels-Midland Co. 2.500% 8/11/26 16,113 14,952 Coca-Cola Co. 3.000%  3/5/51 5,105 3,733
ArcherDaniels-Midland Co. 3.250% 3/27/30 10,507 9,448 Coca-Cola Co. 2.500% 3/15/51 46,353 30,460
Archer-Daniels-Midland Co. 2.900%  3/1/32 9,500 8,166 Coca-Cola Co. 2.750%  6/1/60 2,809 1,890
Archer-Daniels-Midland Co. 5.935% 10/1/32 3,472 3,714 Coca-Cola Consolidated Inc. 3.800% 11/25/25 8,500 8,257
Archer-Daniels-Midland Co. 5375% 9/15/35 2,683 2,646 Coca-Cola Femsa SAB de CV 2.750% 1/22/30 8,447 7,335
Archer-Daniels-Midland Co. 3.7560% 9/15/47 4,395 3,676 Coca-Cola Femsa SAB de CV 1.850%  9/1/32 4,702 3,567
Archer-Daniels-Midland Co. 4.500% 3/15/49 7270 6,634 Coca-Cola Femsa SAB de CV 5.250% 11/26/43 11,500 11,018
ArcherDaniels-Midland Co. 2.700% 9/15/51 8,720 5,806 4 Colgate-Palmolive Co. 3.2560% 3/15/24 4,549 4,477
Avery Dennison Corp. 4.875% 12/6/28 7649 7458 Colgate-Palmolive Co. 3.100% 8/15/25 3,270 3,165
Avery Dennison Corp. 2.650% 4/30/30 10,169 8,354 Colgate-Palmolive Co. 3.100% 8/15/27 6,115 5,793
BAT Capital Corp 3.222% 8/15/24 32,246 31,090 Colgate-Palmolive Co. 3.250% 8/15/32 9,075 8,211
BAT Capital Corp. 2789%  9/6/24 14,990 14,364 4 Colgate-Palmolive Co. 4.000% 8/15/45 5,031 4,486
BAT Capital Corp. 3215%  9/6/26 20,591 19,020 4 Colgate-Palmolive Co. 3.700%  8/1/47 4,913 4,189
BAT Capital Corp, 4.700%  4/2/27 13,536 13,001 Conagra Brands Inc. 4300% 5/1/24 15,079 14,865
BAT Capital Corp. 3.557% 8/15/27 37167 33,844 Conagra Brands Inc. 4.600% 11/1/256 12,945 12,735
BAT Capital Corp. 2.259% 3/25/28 28,294 23,549 Conagra Brands Inc. 1375% 11/1/27 13,249 11,021
BAT Capital Corp 3.462%  9/6/29 9,470 8,100 Conagra Brands Inc. 7000% 10/1/28 2,276 2,427
BAT Capital Corp. 4.906%  4/2/30 18,018 16,514 Conagra Brands Inc. 4.850% 11/1/28 12,851 12,506
BAT Capital Corp. 2.726% 3/25/31 15,985 12,467 Conagra Brands Inc. 8.250%  9/15/30 1,002 1,137
BAT Capital Corp 4.742%  3/16/32 5,000 4,440 Conagra Brands Inc. 5.300% 11/1/38 4,685 4,432
BAT Capital Corp. 7.750% 10/19/32 9,315 10,023 Conagra Brands Inc. 5.400% 11/1/48 2,593 2,409
BAT Capital Corp. 4390% 8/15/37 30,507 23,724 Constellation Brands Inc. 4.750% 11/15/24 11,881 11,804
BAT Capital Corp. 3.734% 9/25/40 12,315 8,369 Constellation Brands Inc. 4.400% 11/15/25 14,478 14,235
BAT Capital Corp 4.540% 8/15/47 14,564 10,352 Constellation Brands Inc 4.750% 12/1/25 9,799 9,775
BAT Capital Corp. 4.758%  9/6/49 4,926 3,577 Constellation Brands Inc. 3.700% 12/6/26 12,910 12,286
BAT Capital Corp. 5.282%  4/2/50 14,061 11,080 Constellation Brands Inc. 3.500%  5/9/27 9,651 9,034
BAT Capital Corp 3.984% 9/25/50 5,400 3,651 Constellation Brands Inc 3.600% 2/15/28 12,910 11,943
BAT Capital Corp. 5.650% 3/16/52 4,750 3,937 Constellation Brands Inc. 4.650% 11/15/28 6,222 6,016
BAT International Finance plc 1.668% 3/25/26 25,250 22,356 Constellation Brands Inc. 3.160%  8/1/29 20,616 18,066
BAT International Finance plc 4.448% 3/16/28 8,050 7451 Constellation Brands Inc. 2.875%  5/1/30 3,705 3,149
Beam Suntory Inc 3.250% 6/15/23 1,050 1,039 Constellation Brands Inc. 2.250%  8/1/31 13,448 10,674
4 Bestfoods 7250% 12/15/26 750 819 Constellation Brands Inc. 4.750%  5/9/32 5,672 5,340
Brown-Forman Corp. 3.500%  4/15/25 5428 5,300 Constellation Brands Inc 4500%  5/9/47 25,323 21,340
Brown-Forman Corp. 4.000% 4/15/38 1,275 1,118 Constellation Brands Inc. 4.100% 2/15/48 9,790 7832
Brown-Forman Corp. 4.500%  7/15/45 6,127 5,602 Constellation Brands Inc. 5.250% 11/15/48 8,676 8,169
Bunge Ltd. Finance Corp. 1.630% 8/17/25 4,918 4,483 Constellation Brands Inc. 3.750%  5/1/50 8,225 6,181
Bunge Ltd. Finance Corp. 3.250% 8/15/26 12,202 11,380 Costco Wholesale Corp. 2.750% 5/18/24 17986 17509
Bunge Ltd. Finance Corp. 3.750% 9/25/27 7306 6,832 Costco Wholesale Corp. 3.000% 5/18/27 17723 16,688
Bunge Ltd. Finance Corp. 2.750% 5/14/31 12,067 9,906 Costco Wholesale Corp. 1.375% 6/20/27 49,630 43,506
Campbell Soup Co. 3.950% 3/15/25 15,881 15,514 Costco Wholesale Corp. 1.600%  4/20/30 37104 30,359
Campbell Soup Co. 3.300% 3/19/25 7386 7109 Costco Wholesale Corp. 1.750% 4/20/32 24,246 19,165
Campbell Soup Co. 4.150% 3/15/28 12,260 11,719 Delhaize America LLC 9.000%  4/15/31 3,805 4,603
Campbell Soup Co. 2.375%  4/24/30 8,840 7340 Diageo Capital plc 2.125% 10/24/24 15,264 14,484
Campbell Soup Co. 3.125%  4/24/50 6,926 4,688 Diageo Capital plc 1.375% 9/29/25 9,845 9,032
Church & Dwight Co. Inc. 3.1560%  8/1/27 3,896 3,640 Diageo Capital plc 5.200% 10/24/25 5,698 5,758
Church & Dwight Co. Inc. 3.950%  8/1/47 5,009 3,948 Diageo Capital plc 5.300% 10/24/27 5,680 5,813
Church & Dwight Co. Inc. 5.000% 6/15/52 9,125 8,559 Diageo Capital plc 3.875% 5/18/28 3,764 3,588
Clorox Co. 3.100% 10/1/27 7762 717 Diageo Capital plc 2.375% 10/24/29 7925 6,771
Clorox Co. 3.900% 5/15/28 6,500 6,209 Diageo Capital plc 2.000% 4/29/30 13,976 11,508
Clorox Co. 1.800% 5/15/30 8,335 6,633 Diageo Capital plc 2.125% 4/29/32 16,272 12,948
Coca-Cola Co. 1750%  9/6/24 15,273 14,563 Diageo Capital plc 5.500% 1/24/33 7400 7739
Coca-Cola Co. 3.375% 3/25/27 3,918 3,759 Diageo Capital plc 5.875% 9/30/36 4,328 4,566
Coca-Cola Co. 2.900% 5/25/27 10,931 10,295 Diageo Capital plc 3.875% 4/29/43 9,386 7727
Coca-Cola Co. 1450%  6/1/27 12,883 11,378 Diageo Investment Corp. 7450%  4/15/35 2,877 3,410
Coca-Cola Co. 1.500%  3/5/28 11,650 9,959 Diageo Investment Corp. 4.250% 5/11/42 4,042 3,652
Coca-Cola Co. 1.000% 3/15/28 14,033 1,757 Dollar General Corp. 4.250% 9/20/24 5,000 4,935
Coca-Cola Co. 2.125%  9/6/29 9,077 7,765 Dollar General Corp. 4.150% 11/1/25 6,750 6,586
Coca-Cola Co. 3.450%  3/25/30 9,862 9,161 Dollar General Corp. 3.875% 4/15/27 10,182 9,712
Coca-Cola Co. 1.650%  6/1/30 30,292 24,733 Dollar General Corp. 4.625% 1/1/27 2,920 2,868
Coca-Cola Co. 2.000%  3/5/31 5,340 4,406 Dollar General Corp. 4.125%  5/1/28 8,104 7727
Coca-Cola Co. 1375%  3/15/31 19,252 15,066 Dollar General Corp. 3.500%  4/3/30 15,339 13,747
Coca-Cola Co. 2.250%  1/5/32 10,197 8,545 Dollar General Corp. 5.000% 11/1/32 5,000 4,919
Coca-Cola Co. 4.125% 3/25/40 1,670 1,490 Dollar General Corp. 4.125%  4/3/50 10,145 8,128
Coca-Cola Co. 2.500%  6/1/40 23,534 17138 Dollar Tree Inc. 4.000% 5/15/25 19,720 19,259
Coca-Cola Co. 2.875%  5/5/41 10,135 7772 Dollar Tree Inc. 4.200% 5/15/28 17511 16,802
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Dollar Tree Inc. 3.375% 12/1/51 3,750 2,519 Keurig Dr Pepper Inc. 0.750% 3/15/24 5,099 4,843
Estee Lauder Cos. Inc. 2.000% 12/1/24 5,363 5,086 Keurig Dr Pepper Inc. 4.417% 5/25/25 5,138 5,085
Estee Lauder Cos. Inc. 3.150%  3/15/27 8,633 8,180 Keurig Dr Pepper Inc. 3.400% 11/15/25 8,365 8,035
Estee Lauder Cos. Inc. 2.375% 12/1/29 11,684 10,032 Keurig Dr Pepper Inc. 2.560% 9/15/26 9,334 8,663
Estee Lauder Cos. Inc. 2.600% 4/15/30 12,875 11,076 Keurig Dr Pepper Inc. 3.430% 6/15/27 8,771 8,187
Estee Lauder Cos. Inc. 1.950% 3/15/31 13,474 10,889 Keurig Dr Pepper Inc. 3.950% 4/15/29 16,385 15,223
Estee Lauder Cos. Inc. 6.000% 5/15/37 4,962 5,309 Keurig Dr Pepper Inc. 3.200%  5/1/30 24,329 21,172
Estee Lauder Cos. Inc. 4.375% 6/15/45 5,793 5,157 Keurig Dr Pepper Inc. 2.250% 3/15/31 10,055 8,097
Estee Lauder Cos. Inc. 4.150%  3/15/47 3,145 2,698 Keurig Dr Pepper Inc. 4.050% 4/15/32 13,025 11,852
Estee Lauder Cos. Inc. 3.125% 12/1/49 7122 5,143 Keurig Dr Pepper Inc. 4.500% 11/15/45 4,229 3,592
Flowers Foods Inc. 3.500% 10/1/26 5,487 5,167 Keurig Dr Pepper Inc. 4.420% 12/15/46 4,947 4,093
Flowers Foods Inc. 2.400% 3/15/31 4,815 3,873 Keurig Dr Pepper Inc. 5.085% 5/25/48 55 50
Fomento Economico Mexicano Keurig Dr Pepper Inc. 3.800%  5/1/50 10,412 7828
SAB de CV 4.375% 5/10/43 6,950 5,699 Keurig Dr Pepper Inc. 3.360% 3/15/51 5,530 3,805
Fomento Economico Mexicano Keurig Dr Pepper Inc. 4.500% 4/15/52 16,980 14,229
SAB de CV 3500% 1/16/50 31,460 22,031 Kimberly-Clark Corp 3.050% 8/15/25 4,930 4,737
General Mills Inc. 3.650% 2/15/24 741 7,300 Kimberly-Clark Corp. 2750% 2/15/26 10,377 9,798
General Mills Inc. 4.000% 4/17/25 2,012 1,966 Kimberly-Clark Corp. 1.050% 9/15/27 4,396 3,753
General Mills Inc. 3.200%  2/10/27 13,610 12,887 Kimberly-Clark Corp. 3.950% 11/1/28 4,485 4,324
General Mills Inc. 4.200% 4/17/28 21,641 20,916 Kimberly-Clark Corp. 3.200% 4/25/29 7068 6,438
General Mills Inc. 2.875%  4/15/30 7,096 6,149 Kimberly-Clark Corp. 3.100%  3/26/30 9,694 8,708
General Mills Inc. 2.250% 10/14/31 4,488 3,599 Kimberly-Clark Corp. 2.000% 11/2/31 10,221 8,219
General Mills Inc. 3.000%  2/1/51 7544 5,151 Kimberly-Clark Corp. 6.625%  8/1/37 3,488 4,021
GSK Consumer Healthcare Kimberly-Clark Corp. 5.300%  3/1/41 10,559 10,619
Gscsg‘a' us '-'-'C_| " 3.024% 3/24/24 4330 4,201 Kimberly-Clark Corp. 3.200% 7/30/46 6,880 4,976
onsumer Healthcare 9

sosw o mee  men  wwOMGm  omov e se
G%ﬁ;?;fb‘g“ﬂgea“ma’e sa7s% apape 12244 - Koninklijke Ahold Delhaize NV 5700% 10/1/40 2,939 2,923
GSK Consumer Healthcare Kraft Heinz Foods Co. 3.000%  6/1/26 21,906 20,516
Capital US LLC 3.625% 3/24/32 33,175 29,228 Kraft Heinz Foods Co. 3.8756% 5/15/27 15,790 15,086

GSK Consumer Healthcare Kraft Heinz Foods Co. 3.760%  4/1/30 4,585 4,179
Capital US LLC 4.000%  3/24/52 220 172 Kraft Heinz Foods Co 5.000% 7/15/35 14,755 14,150
Hershey Co. 2.050% 11/15/24 2,296 2,185 Kraft Heinz Foods Co. 6.875% 1/26/39 10,350 11,245
Hershey Co. 3.200% 8/21/25 7370 7095 Kraft Heinz Foods Co. 4.625%  10/1/39 30 26
Hershey Co. 2300% 81526 10,007 9,190 Kraft Heinz Foods Co 6.500%  2/9/40 17325 18,346
Hershey Co. 2.450% 11/15/29 4,400 3,785 Kraft Heinz Foods Co. 5.000% 6/4/42 6,927 6,258
Hershey Co. 1700%  6/1/30 2,373 1,903 Kraft Heinz Foods Co. 5.200% 7/16/45 22,259 20,511
Hershey Co. 3.375% 8/15/46 520 387 Kraft Heinz Foods Co. 4.375%  6/1/46 34,313 28,028
Hershey Co. 3.125% 11/15/49 3176 2,280 Kraft Heinz Foods Co. 4.875% 10/1/49 37226 32,486
Hershey Co. 2.650%  6/1/50 2,660 1,744 Kraft Heinz Foods Co. 5.500%  6/1/50 19,601 18,808
Hormel Foods Corp. 0.650%  6/3/24 8,216 7748 Kroger Co. 4.000%  2/1/24 6,076 6,002
Hormel Foods Corp. 1700%  6/3/28 4,964 4,290 Kroger Co. 3500%  2/1/26 13,621 13,003
Hormel Foods Corp. 1800% 6/11/30 12,898 10,617 Kroger Co. 2.650% 10/15/26 15,309 14,085
Hormel Foods Corp. 3.050%  6/3/51 8,065 5,592 Kroger Co. 3.700%  &/1/27 2,351 2,222
Ingredion Inc. 3.200% 10/1/26 5,485 5137 * Kroger Co 7700%  6/1/29 5,250 5,799
Ingredion Inc. 2.900%  6/1/30 11,024 9,339 Kroger Co. 8.000%  9/15/29 4,085 4,588
Ingredion Inc. 3.900%  6/1/50 1,725 1,249 Kroger Co. 2.200%  5/1/30 4,750 3,844

J M Smucker Co. 3.500% 3/15/25 14,346 13,884 Kroger Co. 7500%  4/1/31 3,154 3,558

J M Smucker Co. 3.375% 12/15/27 13,345 12,343 Kroger Co. 6.900%  4/15/38 6,394 6,999

J M Smucker Co. 2375% 3/15/30 10,205 8,446 Kroger Co. 5.400% 7/15/40 4,612 4,397

J M Smucker Co. 2.125%  3/15/32 5,000 3,883 Kroger Co. 5.000%  4/15/42 6,847 6,228

J M Smucker Co. 4.250% 3/15/35 7,654 6,831 Kroger Co. 5.150%  8/1/43 3,625 3,341

J M Smucker Co. 2750%  9/15/41 3115 2,070 Kroger Co. 3.875% 10/15/46 13,855 10,645

J M Smucker Co. 3.550% 3/15/50 2,497 1,717 Kroger Co. 4.450%  2/1/47 15,508 13,098

7 JBSUSALUX SA 5.125%  2/1/28 13,930 13,177 Kroger Co. 4.650%  1/15/48 6,316 5453
7 JBS USA LUX SA 5500% 1/15/30 13,000 12,359 Kroger Co. 3.950%  1/15/50 8,134 6,338
7 JBS USA LUX SA 3.750% 12/1/31 8,063 6,578 McCormick & Co. Inc. 3.150% 8/15/24 11,019 10,658
7 JBS USA LUX SA 3.625% 1/15/32 1,825 1,487 McCormick & Co. Inc. 0.900% 2/15/26 6,266 5,602
7 JBS USA LUX SA 5.750%  4/1/33 27555 26,325 McCormick & Co. Inc. 3.400% 8/15/27 10,536 9,832
7 JBS USA LUX SA 4375%  2/2/52 13,936 9,878 McCormick & Co. Inc. 2.500% 4/15/30 8,092 6,757
7 JBS USA LUX SA 6.500% 12/1/52 31,480 29,928 McCormick & Co. Inc 1.850% 2/15/31 5,439 4,208
Kellogg Co. 3.250%  4/1/26 10,118 9,633 McCormick & Co. Inc. 4.200% 8/15/47 6,223 5,088
Kellogg Co. 3.400% 11/15/27 8,167 7597 Mead Johnson Nutrition Co. 4.125% 11/15/25 12,916 12,649
Kellogg Co. 4.300% 5/15/28 6,625 6,441 Mead Johnson Nutrition Co. 5.900% 11/1/39 7295 7583
Kellogg Co. 2100%  6/1/30 1,250 1,014 Mead Johnson Nutrition Co. 4.600%  6/1/44 13,676 12,271

4 Kellogg Co. 7450%  4/1/31 6,160 7009 Molson Coors Beverage Co. 3.000% 7/15/26 29,648 27529
Kellogg Co. 4500%  4/1/46 7940 6,795 Molson Coors Beverage Co. 5.000%  5/1/42 16,454 14,575
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Molson Coors Beverage Co. 4.200% 7/15/46 21,777 16,972 Procter & Gamble Co. 5.5650% 3/5/37 1,745 1,889
Mondelez International Inc. 1500%  5/4/25 8,452 7834 Procter & Gamble Co. 3.660% 3/25/40 9,986 8,695
Mondelez International Inc. 2.625% 3/17/27 9,080 8,246 Procter & Gamble Co. 3.5600% 10/25/47 10,597 8,632
Mondelez International Inc. 2.750% 4/13/30 9,697 8,270 Procter & Gamble Co. 3.600% 3/25/50 5,389 4,497
Mondelez International Inc. 1.500%  2/4/31 9,425 7248 Reynolds American Inc. 4.450% 6/12/25 37301 36,5603
Mondelez International Inc. 3.000% 3/17/32 5,500 4,690 Reynolds American Inc. 5.700% 8/15/35 12,818 11,597
Mondelez International Inc. 1.875% 10/15/32 9,625 7237 Reynolds American Inc. 7250% 6/15/37 3,543 3,629
Mondelez International Inc. 2.625%  9/4/50 16,647 9,842 4 Reynolds American Inc. 8.125%  5/1/40 2,569 2,771
PepsiCo Inc. 3.600%  3/1/24 11,313 11,178 4 Reynolds American Inc. 7000%  8/4/41 3,375 3,312
PepsiCo Inc. 2.250% 3/19/25 20,070 19,100 Reynolds American Inc. 6.160% 9/15/43 12,139 10,822
PepsiCo Inc. 2.750% 4/30/25 20,757 19,879 Reynolds American Inc. 5.850% 8/15/45 28,752 24,546
PepsiCo Inc. 3.500% 7/17/25 13,503 13,184 Sysco Corp. 3.750% 10/1/25 9,112 8,815
PepsiCo Inc. 2.850% 2/24/26 11,793 1,217 Sysco Corp. 3.300% 7/15/26 19,6562 18,560
PepsiCo Inc. 2.375% 10/6/26 17618 16,414 Sysco Corp. 3.250% 7/15/27 21,772 20,148
PepsiCo Inc. 2.625% 3/19/27 12,568 11,660 Sysco Corp. 2.400% 2/15/30 3,925 3,262
PepsiCo Inc 3.000% 10/15/27 8,998 8,449 Sysco Corp. 5.950%  4/1/30 11,848 12,286
PepsiCo Inc. 3.600% 2/18/28 7130 6,849 Sysco Corp. 6.600%  4/1/40 13,987 14,905
PepsiCo Inc. 2.625% 7/29/29 15,335 13,643 Sysco Corp. 4.850% 10/1/45 8,460 7393
PepsiCo Inc. 2.750%  3/19/30 36,672 32,450 Sysco Corp. 4500%  4/1/46 4,114 3,441
PepsiCo Inc. 1625%  5/1/30 15,645 12,767 Sysco Corp. 4.450% 3/15/48 8,1M 6,667
PepsiCo Inc. 1.400% 2/25/31 11,759 9,256 Sysco Corp. 3.300% 2/15/50 7,200 4,952
PepsiCo Inc. 1.950% 10/21/31 5,365 4,330 Sysco Corp. 6.600%  4/1/50 17189 18,724
PepsiCo Inc. 3.500% 3/19/40 10,495 8,721 Sysco Corp. 3.160% 12/14/51 8,432 5,697
PepsiCo Inc. 2.625% 10/21/41 8,305 6,134 Target Corp. 3.500%  7/1/24 13,414 13,150
PepsiCo Inc. 4.000%  3/5/42 8,649 7586 Target Corp. 2.250% 4/15/25 14,880 14,115
PepsiCo Inc. 3.600% 8/13/42 10,734 8,954 Target Corp. 2.500% 4/15/26 11,540 10,811
PepsiCo Inc. 4.250% 10/22/44 4,079 3,631 Target Corp. 1.950% 1/15/27 6,035 5,482
PepsiCo Inc. 4.450% 4/14/46 14,813 14,098 Target Corp. 3.375% 4/15/29 17461 16,215
PepsiCo Inc. 3.450% 10/6/46 19,8569 15,941 Target Corp. 2.350% 2/15/30 9,644 8,110
PepsiCo Inc. 4.000% 5/2/47 6,633 5,794 Target Corp. 2.650% 9/15/30 11,438 9,810
PepsiCo Inc. 3.375% 7/29/49 7,465 5,910 Target Corp. 6.500% 10/15/37 5,762 6,394
PepsiCo Inc 2.875% 10/15/49 13,284 9,561 Target Corp. 7.000% 1/15/38 10,122 1,827
PepsiCo Inc. 3.625% 3/19/50 4,630 3,813 Target Corp. 4.000% 71M/42 2,790 2,443
PepsiCo Inc. 2.750% 10/21/51 5,660 3,951 Target Corp. 3.625% 4/15/46 9,950 7,895
PepsiCo Inc. 4.200% 7/18/52 5,130 4,699 Target Corp 3.900% 11/16/47 1,660 1,366
PepsiCo Inc. 3.875% 3/19/60 3,970 3,430 Target Corp. 2.950% 1/15/52 25,490 17,639
Philip Morris International Inc. 2.875%  5/1/24 17,780 17,260 Tyson Foods Inc. 3.950% 8/15/24 21,504 21,157
Philip Morris International Inc. 3.250% 11/10/24 14,670 14,185 Tyson Foods Inc. 4.000%  3/1/26 14,156 13,695
Philip Morris International Inc. 5.125% 11/15/24 7000 7006 Tyson Foods Inc. 3.550% 6/2/27 15,942 14,925
Philip Morris International Inc. 1.500%  5/1/25 5,921 5,477 Tyson Foods Inc. 4.350%  3/1/29 17728 16,926
Philip Morris International Inc. 3.375% 8/11/25 9,859 9,467 Tyson Foods Inc. 4.875% 8/15/34 9,776 9,356
Philip Morris International Inc. 5.000% 11/17/25 10,000 10,051 Tyson Foods Inc. 5.1560% 8/15/44 14,462 13,418
Philip Morris International Inc. 2.750% 2/25/26 17941 16,839 Tyson Foods Inc. 4.550% 6/2/47 2,200 1,883
Philip Morris International Inc. 0.875%  5/1/26 5,083 4,467 Tyson Foods Inc. 5.100% 9/28/48 4,609 4,276
Philip Morris International Inc. 3.125% 8/17/27 5,530 5,127 Unilever Capital Corp. 3.250%  3/7/24 16,450 16,155
Philip Morris International Inc. 5.125% 11/17/27 17235 17,398 Unilever Capital Corp. 2.600% 5/5/24 25,413 24,657
Philip Morris International Inc. 3.125%  3/2/28 8,022 7297 Unilever Capital Corp. 0.626% 8/12/24 3,000 2,808
Philip Morris International Inc. 3375% 8/15/29 9,353 8,430 Unilever Capital Corp. 3.375% 3/22/25 266 259
Philip Morris International Inc. 5.625% 11/17/29 12,750 12,985 Unilever Capital Corp. 3.100% 7/30/25 9,891 9,515
Philip Morris International Inc. 2.100%  5/1/30 13,775 11,153 Unilever Capital Corp. 2.000% 7/28/26 11,245 10,267
Philip Morris International Inc. 5.750% 11/17/32 33,000 33,753 Unilever Capital Corp. 2.900%  5/5/27 6,650 6,215
Philip Morris International Inc. 6.375% 5/16/38 13,140 13,934 Unilever Capital Corp. 3.5600% 3/22/28 2,525 2,381
Philip Morris International Inc. 4.375% 11/15/41 23,168 19,085 Unilever Capital Corp. 2.125%  9/6/29 19,590 16,557
Philip Morris International Inc. 4.500% 3/20/42 9,356 7888 Unilever Capital Corp. 1.375% 9/14/30 4,792 3,738
Philip Morris International Inc. 3.875% 8/21/42 15,895 12,091 Unilever Capital Corp. 1.750% 8/12/31 7190 5,675
Philip Morris International Inc. 4.125%  3/4/43 9,935 7855 Unilever Capital Corp. 5.900% 11/15/32 8,975 9,695
Philip Morris International Inc. 4.875% 11/15/43 9,617 8,460 4 Unilever Capital Corp. 2.625% 8/12/51 14,325 9,318
Philip Morris International Inc. 4.250% 11/10/44 1,222 985 Walgreens Boots Alliance Inc. 3.800% 11/18/24 13,668 13,331
7 Pilgrim's Pride Corp. 4.250%  4/15/31 7760 6,605 Walgreens Boots Alliance Inc. 3.450% 6/1/26 28,710 27279
7 Pilgrim's Pride Corp. 3.500%  3/1/32 5,260 4,112 Walgreens Boots Alliance Inc. 3.200% 4/15/30 4,270 3,693
Procter & Gamble Co 0.550% 10/29/25 6,785 6,088 Walgreens Boots Alliance Inc. 4.800% 11/18/44 6,324 5,284
Procter & Gamble Co. 2.700% 2/2/26 19,055 18,082 Walgreens Boots Alliance Inc. 4.100% 4/15/50 14,728 10,837
Procter & Gamble Co. 2.450% 11/3/26 14,712 13,630 Walmart Inc. 3.300% 4/22/24 27573 27025
Procter & Gamble Co 2.800% 3/25/27 19,022 17845 Walmart Inc. 2.850%  7/8/24 8,894 8,636
Procter & Gamble Co. 2.850% 8/11/27 2,682 2,510 Walmart Inc. 2.650% 12/15/24 22,381 21,528
Procter & Gamble Co. 3.000% 3/25/30 32,177 29,317 Walmart Inc. 3.650% 6/26/25 23,685 23,180
Procter & Gamble Co. 1.200% 10/29/30 20,185 15,847 Walmart Inc. 3.900%  9/9/25 13,000 12,809
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Walmart Inc. 3.050% 7/8/26 28,105 26,997 Cenovus Energy Inc. 4.250% 4/15/27 5,050 4,839
Walmart Inc. 1.050% 9/17/26 6,069 5,369 Cenovus Energy Inc. 2.650% 1/15/32 9,885 7,880
Walmart Inc. 3.950%  9/9/27 10,000 9,879 Cenovus Energy Inc. 5.250% 6/15/37 10,461 9,581
Walmart Inc. 3.700% 6/26/28 32,290 31,229 Cenovus Energy Inc. 6.800% 9/15/37 6,181 6,347
Walmart Inc. 1.500% 9/22/28 10,942 9,382 Cenovus Energy Inc. 6.750% 11/15/39 11,758 12,179
Walmart Inc 3.250%  7/8/29 20,943 19,5653 Cenovus Energy Inc. 5.400% 6/15/47 15,328 13,847
Walmart Inc. 2.375% 9/24/29 13,470 11,804 Cenovus Energy Inc. 3.750% 2/15/52 10,200 7194
Walmart Inc. 1.800% 9/22/31 5,143 4,193 Cheniere Corpus Christi Holdings
Walmart Inc. 4.150%  9/9/32 15,000 14,654 LLC 7000%  6/30/24 13,987 14,235
Walmart Inc 5.260%  9/1/36 13,041 13,719 Cheniere Corpus Christi Holdings
Walmart Inc. 6.500% 8/15/37 483 566 LLC o 5875% 33125 19913 20,026
Walmart Inc. 6.200% 4/15/38 15,844 17941 Cheniere Corpus Christi Holdings 5
Walmart Inc 3.950% 6/28/38 14,369 13,190 ChLLC . st Hold 5.125% 6/30/27 30,488 30,173
Walmart Inc. 5.625%  4/1/40 4,410 4,724 eniere Lorpus Lhristi Holdings N
Walmart Inc. 5.000% 10/25/40 4,065 4,087 e Cormus Christ Holdngs 8.700% 1/15/29 21,870 19,826
Walmart Inc 5.625% 4/15/41 2,745 2,981 LLC 2.742% 12/31/39 11,095 9.309
Walmart Inc. 4.000% 4/11/43 20,657 18,344 -
Cheniere Energy Partners LP 4.500% 10/1/29 18,774 16,897
Walmart Inc. 4.300% 4/22/44 5,500 5,058 o
Cheniere Energy Partners LP 4.000%  3/1/31 23,900 20,471
Walmart Inc. 3.625% 12/15/47 9,204 7573 o
Cheniere Energy Partners LP 3.250% 1/31/32 20,000 15,930
Walmart Inc. 4.050% 6/29/48 16,076 14,373 Chevron Cor, 2.895% 3/3/24 12 686 12.402
Walmart Inc. 2.950% 9/24/49 9,896 7218 ch c P 1'5540; 5/11/25 32'990 30’697
Walmart Inc 4500%  9/9/52 10,000 9,542 evron ore. 554% - S/ g '
. ' i Chevron Corp. 3.326% 11/17/25 9,719 9,401
5,008,943 Chevron Corp. 2.954% 5/16/26 24,232 22,995
Energy (1.9%) Chevron Corp. 1.995%  5/11/27 7,804 7013
Baker Hughes Holdings LLC 2.061% 12/15/26 5,975 5,355 Chevron Corp. 2.236% 5/11/30 19,518 16,710
Baker Hughes Holdings LLC 3.337% 12/15/27 18,990 17569 Chevron Corp. 3.078% 5/11/50 13,663 9,929
Baker Hughes Holdings LLC 3.138% 11/7/29 6,530 5,761 Chevron USA Inc. 3.900% 11/15/24 7440 7315
Baker Hughes Holdings LLC 4.486%  5/1/30 8,939 8,632 Chevron USA Inc. 0.687% 8/12/25 8,120 7347
Baker Hughes Holdings LLC 5.125% 9/15/40 15,164 14,087 Chevron USA Inc. 1.018% 8/12/27 11,025 9,459
Baker Hughes Holdings LLC 4.080% 12/15/47 16,340 12,824 Chevron USA Inc. 3.850% 1/15/28 7620 7358
Boardwalk Pipelines LP 4.950% 12/15/24 8,664 8,459 Chevron USA Inc. 3.2560% 10/15/29 11,724 10,756
Boardwalk Pipelines LP 5.950%  6/1/26 16,721 16,961 Chevron USA Inc. 5.260% 11/15/43 11,249 1,271
Boardwalk Pipelines LP 4.450%  7/15/27 6,049 5,749 Chevron USA Inc. 2.343% 8/12/50 6,636 4,156
Boardwalk Pipelines LP 3.600%  9/1/32 5,936 4,924 CNOOC Finance 2013 Ltd. 2.875% 9/30/29 1,600 1,423
BP Capital Markets America Inc.  3.796% 9/21/25 21,344 20,959 CNOOC Finance 2013 Ltd. 4.250% 5/9/43 9,500 7,630
BP Capital Markets America Inc.  3.410%  2/11/26 16,681 16,033 CNOOC Finance 2013 Ltd. 3.300% 9/30/49 9,300 6,116
4 BP Capital Markets America Inc.  3.119%  5/4/26 21,190 20,096 CNOOC Finance 2014 ULC 4.250% 4/30/24 2,600 2,569
4 BP Capital Markets America Inc.  3.017%  1/16/27 11,5692 10,808 CNOOC Finance 2014 ULC 4.875% 4/30/44 6,500 5,728
BP Capital Markets America Inc.  3.543%  4/6/27 13,848 13,163 CNOOC Finance 2015 Australia
4 BP Capital Markets America Inc.  3.588%  4/14/27 8,528 8,123 Pty Ltd 4.200%  5/5/45 1,000 787
BP Capital Markets America Inc.  3.937% 9/21/28 15,828 15,124 CNOOC Finance 2015 USA LLC ~ 3.500%  5/5/25 6,100 5,878
BP Capital Markets America Inc.  4.234%  11/6/28 18,250 17671 CNOOC Finance 2015 USA LLC  4.375% 5/2/28 19,246 18,834
BP Capital Markets America Inc.  3.633%  4/6/30 25,286 23,197 CNOOC Petroleum North
BP Capital Markets America Inc.  1.749%  8/10/30 7,050 5,625 America ULC 7875% 3/15/32 11,000 12,911
BP Capital Markets America Inc.  2.721%  1/12/32 13,567 11,357 CNOOC Petroleum North
BP Capital Markets America Inc.  3.060%  6/17/41 21,005 15,665 America ULC 5875% 311035 6775 6,709
BP Capital Markets America Inc.  3.000%  2/24/50 33,069 22,434 CNOOC Petroleum North 5
BP Capital Markets America Inc.  2.772% 11/10/50 27574 17618 Cl\?g](f(",m; tUL‘C North 6.400% 5/15/37 16,352 16,789
9 etroleum Nor
BP Capital Markets America Inc.  2.939%  6/4/51 21,442 14,157 America ULC 7500%  7/30/39 5,100 5,848
BP Capital Markets America Inc.  3.001%  3/17/52 17180 11,440 T
Columbia Pipeline Group Inc. 4.500% 6/1/25 18,669 18,407
BP Capital Markets America Inc.  3.379%  2/8/61 17,110 11,830 X
o Columbia Pipeline Group Inc. 5.800%  6/1/45 6,138 5,947
BP Capital Markets plc 3.279% 9/19/27 29,167 27,400
BP Capital Markets plc 3.723% 11/28/28 17094 16,186 Conoco Funding Co 7250% 10/15/31 3,849 4393
' ' ConocoPhillips 4.300% 8/15/28 14,746 14,123
Burlington Resources LLC 7200% 8/15/31 4,110 4,663 .
. o ConocoPhillips 2.400% 2/15/31 6,630 5,389
Burlington Resources LLC 7400% 12/1/31 5,850 6,721
ConocoPhillips 5.900% 10/15/32 9,838 10,510
Canadian Natural Resources Ltd. 3.800% 4/15/24 7838 7,694
- ConocoPhillips 5.900% 5/15/38 10,312 10,886
Canadian Natural Resources Ltd. 3.900%  2/1/25 758 737 .
o ConocoPhillips 6.500%  2/1/39 15,779 17741
Canadian Natural Resources Ltd. 2.050%  7/15/25 5,930 5,519 .
¢ ConocoPhillips 4.875% 10/1/47 8,471 7827
anadian Natural Resources Ltd. 3.850%  6/1/27 22,473 21,21
N ConocoPhillips Co. 3.350% 11/15/24 3,223 3,136
Canadian Natural Resources Ltd. 2.950%  7/15/30 8,821 7439 "
. o ConocoPhillips Co. 6.950% 4/15/29 15,573 17219
Canadian Natural Resources Ltd.  7200%  1/15/32 5,383 5,820 o
o ConocoPhillips Co. 3.758% 3/15/42 9,621 8,054
Canadian Natural Resources Ltd. 6.450% 6/30/33 7731 7,880
. ConocoPhillips Co. 4.300% 11/15/44 12,027 10,416
Canadian Natural Resources Ltd. 5.850%  2/1/35 4,783 4,613 .
. ConocoPhillips Co. 3.800% 3/15/52 14,275 11,330
Canadian Natural Resources Ltd. 6.500%  2/15/37 13,023 12,974 -
o ConocoPhillips Co. 4.025% 3/15/62 23,343 18,633
Canadian Natural Resources Ltd. 6.250%  3/15/38 16,683 15,498
. Continental Resources Inc. 3.800%  6/1/24 4,640 4,512
Canadian Natural Resources Ltd. 6.750%  2/1/39 6,069 6,271 Continental R | 4375%  1/15/28 5830 8042
4 Canadian Natural Resources Ltd. 4.950%  6/1/47 8,406 7358 ontinental Resources nc. I g g
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Continental Resources Inc 4.900% 6/1/44 5,052 3,725 Energy Transfer LP 5.750% 2/15/33 5,000 4,905
Coterra Energy Inc. 3.900% 5/15/27 16,346 15,277 Energy Transfer LP 4.900% 3/15/35 5,983 5,327
Coterra Energy Inc 4.375% 3/15/29 4,497 4,226 Energy Transfer LP 6.625% 10/15/36 6,131 6,157
DCP Midstream Operating LP 5.375% 7/15/25 3,961 3,924 Energy Transfer LP 5.800% 6/15/38 10,125 9,302
DCP Midstream Operating LP 5.625% 7/15/27 3,038 3,018 Energy Transfer LP 7500%  7/1/38 6,569 6,992
DCP Midstream Operating LP 5.1256% 5/15/29 4,930 4,753 Energy Transfer LP 6.050%  6/1/41 8,740 8,274
DCP Midstream Operating LP 3.250% 2/15/32 3,669 3,021 Energy Transfer LP 6.500% 2/1/42 12,295 12,148
DCP Midstream Operating LP 5.600%  4/1/44 5,185 4,821 Energy Transfer LP 6.100% 2/15/42 10,946 10,080
Devon Energy Corp. 5.250% 9/15/24 7810 7810 Energy Transfer LP 4.950% 1/15/43 1,150 930
Devon Energy Corp. 5.850% 12/15/25 6,371 6,493 Energy Transfer LP 5.150% 2/1/43 2,769 2,307
Devon Energy Corp. 5.250% 10/15/27 5,750 5,712 Energy Transfer LP 5.950% 10/1/43 5,393 4,991
Devon Energy Corp. 5.875% 6/15/28 5,569 5,627 Energy Transfer LP 5.300%  4/1/44 8,299 7,026
Devon Energy Corp. 4.500% 1/15/30 10,308 9,618 Energy Transfer LP 5.000% 5/15/44 1,593 1,303
Devon Energy Corp. 7875% 9/30/31 7,900 8,961 Energy Transfer LP 5.160% 3/15/45 6,058 5,029
Devon Energy Corp. 7950%  4/15/32 4,780 5,457 Energy Transfer LP 5.350% 5/15/45 10,376 8,843
Devon Energy Corp. 5.600% 7/15/41 17,297 16,160 Energy Transfer LP 6.125% 12/15/45 19,063 17677
Devon Energy Corp. 4.750% 5/15/42 9,371 7954 Energy Transfer LP 5.300% 4/15/47 11,063 9,256
Devon Energy Corp. 5.000% 6/15/45 9,995 8,602 Energy Transfer LP 5.400% 10/1/47 13,624 11,596
Diamondback Energy Inc. 3.250% 12/1/26 14,646 13,644 Energy Transfer LP 6.000% 6/15/48 17,278 15,5685
Diamondback Energy Inc. 3.5600% 12/1/29 14,258 12,509 Energy Transfer LP 6.250%  4/15/49 21,759 20,320
Diamondback Energy Inc. 3.125%  3/24/31 15,181 12,583 Energy Transfer LP 5.000% 5/15/50 27195 21,955
Diamondback Energy Inc. 6.250% 3/15/33 12,950 13,152 Enterprise Products Operating
Diamondback Energy Inc. 4.400% 3/24/51 7300 5,582 Lee 3.900% 2/15/24 10,845 10,684
Diamondback Energy Inc. 4.250%  3/15/52 6,910 5,128 Enterprise Products Operating
Diamondback Energy Inc. 6.250% 3/15/53 8,810 8,556 3750% 2/15/25 22,214 21,602
Eastern Gas Transmission & Enterprise Products Operating
Storage Inc. 3.600% 12/15/24 2,631 2,531 3.700%  2/15/26 541 5,214
Eastern Gas Transmission & Enterprise Products Operating
Storage Inc. 3.000% 11/15/29 4,100 3,548 3.950%  2/15/27 5,142 4,932
Eastern Gas Transmission & Enterprise Products Operating
Storage Inc. 4.800% 11/1/43 6,535 5,642 3.125% 7/31/29 32,323 28,456
Eastern Gas Transmission & Enterprise Products Operating
Storage Inc. 4.600% 12/15/44 5,163 4,242 2.800% 1/31/30 12,352 10,523
Eastern Gas Transmission & Enterprise Products Operating
Storage Inc. 3.900% 11/15/49 200 141 6.875%  3/1/33 7,309 7,987
Enbridge Energy Partners LP 5.875% 10/15/25 9,241 9,392 Enterprise Products Operating
Enbridge Energy Partners LP 7500% 4/15/38 10,010 10,998 o Produets Oneratin 6.650% 10/15/34 2,567 2,708
i 9 i u i
Enbndge Energy Partners LP 5.5000/0 9/15/40 4,465 4,179 p P 9 7550% 415038 4424 4,945
nbridge Energy Partners LP 7375% 10/15/45 11,531 12,899 Enterprise Products Operating
Enbridge Inc 2.150% 2/16/24 2,160 2,086 o
Enbridge Inc. 2.500% 1/15/25 7833 741 Enterprise Products Operating 6.125% 10/15/39 7968 8,193
Enbridge Inc 2.500% 2/14/25 3,680 3,476 LLC 5.950%  2/1/41 10,276 10,260
Enbridge Inc 1.600%  10/4/26 2,150 1,883 Enterprise Products Operating
Enbridge Inc. 4.250% 12/1/26 14,154 13,626 5.700% 2/15/42 5,974 5,782
Enbridge Inc 3.700% 7/15/27 12,501 11,716 Enterprise Products Operating
Enbridge Inc 3.125% 11/15/29 13,5676 11,836 4.850% 8/15/42 10,192 9,032
Enbridge Inc. 2.500%  8/1/33 13,795 10,627 Enterprise Products Operating
Enbridge Inc 4.500% 6/10/44 7,746 6,425 4.450% 2/15/43 17,653 14,836
Enbridge Inc 4.000% 11/15/49 6,850 5,218 Enterprise Products Operating
Enbridge Inc. 3.400%  8/1/51 13,822 9,443 4.850% 3/15/44 12,357 10,852
Energy Transfer LP 4.900%  2/1/24 2,654 2,621 Enterprise Products Operating
Energy Transfer LP 4.250%  4/1/24 9,440 9,269 5.100%  2/15/45 5,790 5,231
Energy Transfer LP 4.500% 4/15/24 3,910 3,856 Enterprise Products Operating
Energy Transfer LP 3.900% 5/15/24 14,306 13,941 . broducts Onerat 4.900% 5/15/46 27509 24,103
Energy Transfer LP 4.0650% 3/15/25 16,090 15,591 nterprise Froducts Uperating
Energy Transfer LP 2.900% 5/15/25 11,979 11,287 4.250% 2/15/48 17654 14,236
Energy Transfer LP 5950% 12/1/25 6,854 6,956 Enterprise Products Operating ng00%  2as 17020 1705
Energy Transfer LP 4.750% 1/15/26 16,338 15,943 Enterprise Products Operating
Energy Transfer LP 3.900% 7/15/26 5,434 5,138 4.200% 1/31/50 20,926 16,491
Energy Transfer LP 4.400% 3/15/27 13,474 12,817 Enterprise Products Operating
Energy Transfer LP 4.200% 4/15/27 8,425 7,952 3.700% 1/31/51 10,811 7863
Energy Transfer LP 5.500%  6/1/27 14,377 14,289 Enterprise Products Operating
Energy Transfer LP 4.000% 10/1/27 11,176 10,449 LLC 3.200% 2/15/52 9,455 6,240
Energy Transfer LP 5550% 2/15/28 4,500 4,459 Enterprise Products Operating
Energy Transfer LP 4.950% 5/15/28 20,462 19,647 3.300% 2/15/53 10,724 7162
Energy Transfer LP 4.950% 6/15/28 15,580 15,049 Enterprise Products Operating
Energy Transfer LP 5.250% 4/15/29 17,262 16,736 4.950% 10/15/54 10,068 8,654
Energy Transfer LP 3.750% 5/15/30 14,880 13,118
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Enterprise Products Operating Kinder Morgan Energy
3.950% 1/31/60 16,253 11,819 Partners LP 6.500%  2/1/37 17321 17523

4 Enterprise Products Operating 4 Kinder Morgan Energy
5.250% 8/16/77 9,480 7,750 Partners LP 6.950% 1/15/38 8,840 9,381

4 Enterprise Products Operating Kinder Morgan Energy
5.3756% 2/15/78 10,163 7,830 Partners LP 6.500%  9/1/39 8,145 8,300

EOG Resources Inc. 3.150%  4/1/25 9,001 8,685 Kinder Morgan Energy
EOG Resources Inc. 4.150% 1/16/26 15,457 15,169 Partners LP 6.550%  9/15/40 9,018 9,065

EOG Resources Inc. 4375% 4/15/30 14,241 13,785 Kinder Morgan Energy
EOG Resources Inc. 3.900%  4/1/35 926 824 Partners LP 7500% 11/15/40 7967 8,759

EOG Resources Inc. 4.950%  4/15/50 7871 7529 Kinder Morgan Energy
EQT Corp. 6.125%  2/1/25 10,165 10,192 ‘ ij‘l\e/lfs LP ¢ 6.375%  3/1/41 2273 2,258

9 inder Morgan Energy
, e o o vm s UREETY e v wes

EQT Corp. 3.900% 10/1/27 7680 7,089 5

EQT Corp 5.700%  4/1/28 4,320 4,296 K‘:da;”,\e/]r;;; Eneray 5.000% - g/18/42 6,654 57
EQT Corp. 5.000% 1/15/29 7840 7,085 Partners LP 4700% 11/1/42 11,97 9,919

EQT Corp. 7000%  2/1/30 12,455 12,902 Kinder Morgan Energy
Exxon Mobil Corp 3.176% 3/15/24 525 515 Partners LP 5.000%  3/1/43 5,931 5,077

Exxon Mobil Corp 2.019% 8/16/24 16,135 15,458 Kinder Morgan Energy
Exxon Mobil Corp 2.709%  3/6/25 13,907 13,306 Partners LP 5500%  3/1/44 13,219 11,995

Exxon Mobil Corp 2.992% 3/19/25 52,209 50,328 Kinder Morgan Energy
Exxon Mobil Corp 3.043%  3/1/26 21,276 20,313 Partners LP 5.400%  9/1/44 3,495 3,141
Exxon Mobil Corp 2.275% 8/16/26 17,602 16,297 Kinder Morgan Inc. 4.300%  6/1/25 18,706 18,363
Exxon Mobil Corp 3.294% 3/19/27 10,530 10,104 Kinder Morgan Inc. 1.750% 11/15/26 6,773 5,976
Exxon Mobil Corp 2.440% 8/16/29 18,698 16,356 Kinder Morgan Inc. 4.300%  3/1/28 16,914 16,211
Exxon Mobil Corp 3.482% 3/19/30 23,640 22,023 Kinder Morgan Inc. 2.000% 2/15/31 9,795 7,596
Exxon Mobil Corp 2.610% 10/15/30 28,742 25,093 4 Kinder Morgan Inc 7800%  8/1/31 5,724 6,378
Exxon Mobil Corp 2.995% 8/16/39 11,997 9,228 4 Kinder Morgan Inc. 7.750% 1/15/32 11,490 12,926
Exxon Mobil Corp. 4.227%  3/19/40 30,604 27545 Kinder Morgan Inc. 5.300% 12/1/34 19,359 18,121
Exxon Mobil Corp. 3.567%  3/6/45 17975 14,154 Kinder Morgan Inc. 5.550% 6/1/45 23,552 21,580
Exxon Mobil Corp. 4.114%  3/1/46 23,406 20,018 Kinder Morgan Inc. 5.060% 2/15/46 13,301 11,338
Exxon Mobil Corp. 3.095% 8/16/49 27,146 19,506 Kinder Morgan Inc. 5.200%  3/1/48 1,115 974
Exxon Mobil Corp. 4.327%  3/19/50 37827 33,453 Kinder Morgan Inc. 3.250%  8/1/50 5,840 3,787
Exxon Mobil Corp. 3.452% 4/15/51 3731 28,281 Kinder Morgan Inc. 3.600% 2/15/51 5,891 4,072
Halliburton Co. 3.800% 11/15/25 3,698 3,499 Magellan Midstream Partners LP 5.000%  3/1/26 10,971 10,91
Halliburton Co. 2.920%  3/1/30 17,062 14,653 Magellan Midstream Partners LP 3.250%  6/1/30 3,197 2,788
Halliburton Co. 4.850% 11/15/35 21,632 20,031 Magellan Midstream Partners LP  5.150% 10/15/43 1,602 1,307
Halliburton Co. 6.700% 9/15/38 12,442 13,203 Magellan Midstream Partners LP  4.250%  9/15/46 5,399 4,072
Halliburton Co. 4.500% 11/15/41 4,455 3,717 Magellan Midstream Partners LP 4.200%  10/3/47 12,826 9,670
Halliburton Co. 4.750%  8/1/43 14,896 12,738 Magellan Midstream Partners LP 4.850%  2/1/49 7210 6,000
Halliburton Co. 5.000% 11/15/45 22,277 19,750 Magellan Midstream Partners LP  3.950%  3/1/50 9,750 7184
Helmerich & Payne Inc. 2.900% 9/29/31 7300 5,910 Marathon Oil Corp. 4.400% 7/15/27 17,392 16,608
Hess Corp. 3.500% 7/15/24 4,752 4,612 Marathon Oil Corp. 6.800% 3/15/32 6,555 6,749
Hess Corp. 4.300%  4/1/27 13,593 13,009 Marathon Oil Corp. 6.600% 10/1/37 10,053 10,017
Hess Corp. 7875% 10/1/29 6,460 7,184 Marathon Oil Corp 5200%  6/1/45 4,475 3,828
Hess Corp. 7300% 8/15/31 712 7730 Marathon Petroleum Corp. 3.625% 9/15/24 9,325 9,079
Hess Corp. 7125% 3/15/33 8,143 8,776 Marathon Petroleum Corp. 4.700% 5/1/25 16,728 16,483
Hess Corp. 6.000% 1/15/40 10,688 10,639 Marathon Petroleum Corp. 5.125% 12/15/26 20,271 20,192
Hess Corp. 5.600% 2/15/41 13,914 13,175 Marathon Petroleum Corp. 3.800%  4/1/28 9,202 8,505
Hess Corp 5.800%  4/1/47 2,782 2,665 Marathon Petroleum Corp. 6.500%  3/1/41 16,485 17,009
HF Sinclair Corp. 5.875%  4/1/26 6,563 6,580 Marathon Petroleum Corp. 4.750% 9/15/44 8,667 7,256
HF Sinclair Corp. 4.500% 10/1/30 6,218 5,444 Marathon Petroleum Corp. 4.500%  4/1/48 5,736 4,560
Kinder Morgan Energy Marathon Petroleum Corp. 5.000% 9/15/54 3,704 3,17
Partners LP 4.160%  2/1/24 1,315 1,298 MPLX LP 4.875% 12/1/24 14,363 14,234
Kinder Morgan Energy MPLX LP 4.000% 2/15/25 5,154 4,994
Partners LP 4.300%  5/1/24 21,641 21,267 MPLX LP 4875%  6/1/25 15,765 15,583
Kinder Morgan Energy MPLX LP 1760%  3/1/26 21,979 19,620
" Pjrtn&rs LP . 4.250%  9/1/24 8,806 8,663 MPLX LP 4.125%  3/1/27 9,051 8,568
inder Vlorgan Energy MPLX LP 4.250% 12/1/27 19,819 18,720
Ki:;;”&‘;g:ﬂ Eneray 7400% - 3/18/31 1.035 1123 MPLX LP 4.000% 3/15/28 14,837 13,820
Partners LP 7750%  3/15/32 560 619 MPLX LP 2.650% 8/15/30 17370 14,093
Kinder Morgan Eneray MPLX LP 4.950%  9/1/32 9,282 8,704
Partners LP 7300% 8/15/33 3,690 3,992 MPLXLP 4500% 4/15/38 23,283 19,569
Kinder Morgan Energy MPLX LP 5.200%  3/1/47 16,820 14,299
Partners LP 5.800% 3/15/35 7249 7,097 MPLX LP 5.200% 12/1/47 15,083 12,854
MPLX LP 4.700%  4/15/48 21,008 16,760
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MPLX LP 5.500% 2/15/49 17,278 15,284 Shell International Finance BV 2.000% 11/7/24 11,036 10,494
MPLX LP 4.950% 3/14/52 2,610 2,143 Shell International Finance BV 3.250% 5/11/25 37501 36,347
MPLX LP 4.900% 4/15/58 6,409 5,035 Shell International Finance BV 2.875% 5/10/26 18,301 17246
NOV Inc. 3.950% 12/1/42 13,613 9,487 Shell International Finance BV 2.500% 9/12/26 21,373 19,825
ONEOK Inc. 2.750%  9/1/24 5,922 5,673 Shell International Finance BV 3.875% 11/13/28 18,5615 17,822
ONEOK Inc. 2.200% 9/15/25 3,181 2,921 Shell International Finance BV 2.375% 11/7/29 21,465 18,561
ONEOK Inc. 4.000% 7/13/27 14,343 13,510 Shell International Finance BV 2.750%  4/6/30 28,037 24,642
ONEOK Inc. 4.550% 7/15/28 10,983 10,379 Shell International Finance BV 4.125% 5/11/35 15,5620 14,372
ONEOK Inc. 4.350%  3/15/29 12,885 11,948 Shell International Finance BV 6.375% 12/15/38 30,873 34,072
ONEOK Inc. 3.400%  9/1/29 14,800 12,795 Shell International Finance BV 5.500% 3/25/40 9,428 9,634
ONEOK Inc. 3.100% 3/15/30 14,320 12,016 Shell International Finance BV 2.875% 11/26/41 4,91 3,675
ONEOK Inc. 6.350% 1/15/31 3,855 3,929 Shell International Finance BV 3.625% 8/21/42 9,954 8,026
ONEOK Inc. 6.000% 6/15/35 2,220 2,148 Shell International Finance BV 4.550% 8/12/43 23,984 21,678
ONEOK Inc. 4.950% 7/13/47 15,730 12,768 Shell International Finance BV 4.375% 5/11/45 36,344 31,837
ONEOK Inc. 5.200% 7/15/48 8,295 6,951 Shell International Finance BV 4.000% 5/10/46 29,863 24,599
ONEOK Inc 4.450%  9/1/49 10,622 7953 Shell International Finance BV 3.7560%  9/12/46 8,375 6,636
ONEOK Inc. 4.500% 3/15/50 5,251 3,940 Shell International Finance BV 3.125% 11/7/49 22,950 16,220
ONEOK Inc. 7150% 1/15/51 6,387 6,513 Shell International Finance BV 3.2560%  4/6/50 17567 12,747
ONEOK Partners LP 4.900% 3/15/25 9,067 8,944 Shell International Finance BV 3.000% 11/26/51 17,465 11,887
ONEOK Partners LP 6.650% 10/1/36 9,740 9,780 Spectra Energy Partners LP 4.750% 3/15/24 7502 7454
ONEOK Partners LP 6.850% 10/15/37 8,041 8,145 Spectra Energy Partners LP 3.500% 3/15/25 8,891 8,553
ONEOK Partners LP 6.125%  2/1/41 6,412 6,086 Spectra Energy Partners LP 3.375% 10/15/26 14,144 13,202
ONEOK Partners LP 6.200% 9/15/43 3,496 3,325 Spectra Energy Partners LP 4.500% 3/15/45 13,912 11,441
Qvintiv Exploration Inc. 5.375%  1/1/26 3,419 3,387 Suncor Energy Inc 7150%  2/1/32 7138 7662
Qvintiv Inc. 7375% 11/1/31 7,480 8,028 Suncor Energy Inc. 5.950% 12/1/34 4,122 4,102
Ovintiv Inc. 6.500% 8/15/34 8,445 8,542 Suncor Energy Inc. 6.800% 5/15/38 14,361 15,073
Ovintiv Inc. 6.625% 8/15/37 14,147 14,246 Suncor Energy Inc. 6.500% 6/15/38 22,869 23,516
Qvintiv Inc. 6.500%  2/1/38 6,430 6,374 Suncor Energy Inc. 4.000% 11/15/47 15,450 11,745
Phillips 66 0.900% 2/15/24 5,000 4,785 Suncor Energy Inc. 3.750%  3/4/51 5,902 4,274
Phillips 66 3.850%  4/9/25 10,983 10,704 Targa Resources Corp. 4.200% 2/1/33 9,600 8,265
Phillips 66 1.300% 2/15/26 9,625 8,605 Targa Resources Corp. 4.950% 4/15/52 8,265 6,570
Phillips 66 3.900% 3/15/28 8,910 8,420 Targa Resources Partners LP 6.500% 7/15/27 3,935 3,973
Phillips 66 2.150% 12/15/30 17705 14,159 Targa Resources Partners LP 5.000% 1/15/28 9,213 8,800
Phillips 66 4.650% 11/15/34 11,905 11,110 Targa Resources Partners LP 6.875% 1/15/29 8,845 8,932
Phillips 66 5.875%  5/1/42 14,532 14,899 Targa Resources Partners LP 5.500%  3/1/30 7,255 6,837
Phillips 66 4.875% 11/15/44 17620 16,187 Targa Resources Partners LP 4.875% 2/1/31 4,205 3,799
Phillips 66 3.300% 3/15/52 8,375 5,810 Targa Resources Partners LP 4.000% 1/15/32 14,830 12,467
7~ Phillips 66 Co. 2.450% 12/15/24 4,300 4,045 TC PipeLines LP 3.900% 5/25/27 9,018 8,623
7 Phillips 66 Co. 3.605% 2/15/25 9,516 9,212 Tennessee Gas Pipeline Co. LLC  7000%  3/15/27 2,030 2,149
7 Phillips 66 Co. 3.550% 10/1/26 2,700 2,632 Tennessee Gas Pipeline Co. LLC  7000% 10/15/28 4,906 5,237
7 Phillips 66 Co. 3.750%  3/1/28 5,725 5,281 Tennessee Gas Pipeline Co. LLC  7625%  4/1/37 1,967 2,134
7 Phillips 66 Co. 3.150% 12/15/29 11,123 9,702 Texas Eastern Transmission LP 7000% 7/15/32 5,860 6,453
7 Phillips 66 Co. 4.680% 2/15/45 7,300 6,348 Tosco Corp. 8.126% 2/15/30 1,330 1,654
7 Phillips 66 Co. 4.900% 10/1/46 5,933 5,273 TotalEnergies Capital
Pioneer Natural Resources Co 1125% 1/15/26 6,788 6,049 International SA 3.700% 1/15/24 26,299 25,948
Pioneer Natural Resources Co. 1.900% 8/15/30 15,265 11,978 TotalEnergies Capital
Pioneer Natural Resources Co. 2.150% 1/15/31 8,815 6,991 International SA 3.750%  4/10/24 4,241 4,187
Plains All American Pipeline LP 3.600% 11/1/24 20,766 20,109 TotalEnergies Capital
Plains All American Pipeline LP  4.650% 10/15/25 12,669 12,405 . L”“‘E?’”BT‘O”G'CSAi ‘ 2.434% 1/10/256 12,909 12,332
Plains All American Pipeline LP 4.500% 12/15/26 12,330 11,855 otalenergies Lapita
Plains All American Pipeline LP~ 3.550% 12/15/29 10,208 8,872 To‘t';“;”ear;f’;satsa’:na‘ 3.455% 219729 16,151 14,995
Plains All American Pipeline LP 3.800% 9/15/30 6,466 5,622 o
Plains All American Pipeline LP  6.650% 1/15/37 6,839 6,745 TDLZT;”;S;”:E?; ol 2829% 1/10/30 20823 18,405
Plains All American Pipeline LP 5.1560%  6/1/42 7,150 5,804 International SA 2.986%  6/29/41 6,215 4,639
Plains All American Pipeline LP 4.300% 1/31/43 1,855 1,335 TotalEnergies Capital
Plains All American Pipeline LP 4.700%  6/15/44 8,877 6,718 International SA 3.461% 7/12/49 8,637 6,495
Plains All American Pipeline LP 4.900%  2/15/45 6,531 5,097 TotalEnergies Capital
Sabine Pass Liquefaction LLC 5.750% 5/15/24 26,369 26,378 International SA 3.127% 5/29/50 31,139 22,141
Sabine Pass Liquefaction LLC 5.625%  3/1/25 29,116 29,185 TotalEnergies Capital
Sabine Pass Liquefaction LLC 5.875% 6/30/26 16,228 16,420 International SA 3.386% 6/29/60 2,600 1,827
Sabine Pass Liquefaction LLC 5.000% 3/15/27 24,172 23,713 TotalEnergies Capital SA 3.883% 10/11/28 7882 7619
Sabine Pass Liquefaction LLC 4.200% 3/15/28 22,747 21,386 TransCanada PipeLines Ltd. 1.000% 10/12/24 13,900 12,876
Sabine Pass Liquefaction LLC 4.500% 5/15/30 26,332 24,456 TransCanada PipeLines Ltd. 4.875% 1/15/26 14,314 14,242
7 Sabine Pass Liquefaction LLC 5.900% 9/15/37 5,200 5,190 TransCanada PipeLines Ltd. 4.2560% 5/15/28 15,040 14,286
Schlumberger Finance Canada TransCanada PipeLines Ltd. 4.100%  4/15/30 17214 15,783
1.400% 9/17/25 3,775 3,460 TransCanada PipeLines Ltd. 2.500% 10/12/31 15,192 12,072
Schlumberger Investment SA 2.650% 6/26/30 18,060 15,482 TransCanada PipeLines Ltd. 4.625%  3/1/34 20,167 18,418
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TransCanada PipeLines Ltd 5.600% 3/31/34 4,567 4,504 AerCap Ireland Capital DAC 3.000% 10/29/28 50,486 42,372
TransCanada PipeLines Ltd 5.850% 3/15/36 7121 7030 AerCap Ireland Capital DAC 3.300% 1/30/32 87,095 68,048
TransCanada PipeLines Ltd 6.200% 10/15/37 20,166 20,587 AerCap Ireland Capital DAC 3.400% 10/29/33 15,184 11,549
TransCanada PipeLines Ltd 4.750% 5/15/38 16,633 14,826 AerCap Ireland Capital DAC 3.850% 10/29/41 17604 12,435
TransCanada PipeLines Ltd 7250% 8/15/38 3,715 4,117 Affiliated Managers Group Inc. 4.250% 2/15/24 9,364 9,252
TransCanada PipeLines Ltd 6.100%  6/1/40 12,881 12,953 Affiliated Managers Group Inc. 3.500%  8/1/25 12,390 11,904
TransCanada PipeLines Ltd 5.000% 10/16/43 11,493 10,189 Affiliated Managers Group Inc. 3.300% 6/15/30 9,702 8,099
TransCanada PipeLines Ltd 4.875% 5/15/48 26,614 23,298 Aflac Inc. 1.125% 3/15/26 2,255 1,997
TransCanada PipeLines Ltd 5.100% 3/15/49 2,734 2,493 Aflac Inc. 2.875% 10/15/26 11,560 10,749
Transcontinental Gas Pipe Line Aflac Inc 3.600% 4/1/30 25,575 23,140
Co. LLC 7850%  2/1/26 10,194 10,872 Aflac Inc. 4.000% 10/15/46 5,550 4,251
Transcontinental Gas Pipe Line Aflac Inc. 4.750% 1/15/49 3,608 3,220
Co. LLC 4.000% 3/15/28 8,456 7950 4 Ajr Lease Corp. 4250%  2/1/24 12,485 12,269
Transcontinental Gas Pipe Line 4 Air Lease Corp. 0.700% 2/15/24 6,763 6,392
Tracnzcé:cnema‘ Gos Pioe Line 3.250% 5/15/30 12,568 10,918 Air Lease Corp. 0.800% 8/18/24 8,045 7417
! ipe Li Air Lease Corp. 4.250%  9/15/24 4,989 4,885
Tarucontnenl GasPpoLine e B Arease Com sa0% Zes e
o Ir Lease Corp. B o v 3
Tracﬂosciﬁsnema‘ Gas Pipe Line 4.450% &N/ 5059 4,276 . Air Lease Corp. 3.3752/0 71/25 8,582 8,094
Co. LLC 4.600%  3/15/48 6,088 5082 2!r Lease Corp. 2.8750/0 1/15/26 9,062 8,391
Transcontinental Gas Pipe Line ir Lease Corp. 3.750%  6/1/26 3,120 2,923
Co. LLC 3.950% 5/15/50 5,088 3,896 Air Lease Corp. 1.875% 8/15/26 11,086 9,650
Valero Energy Corp. 2.150%  9/15/27 7325 6,426 Air Lease Corp. 2.200%  1/18/27 8,048 7,026
Valero Energy Corp. 4350%  6/1/28 13,460 13,000 Air Lease Corp. 3.628%  4/1/27 6,832 6,230
Valero Energy Corp. 2.800% 12/1/31 6,401 5,222 Air Lease Corp. 3.625% 12/1/27 14,658 13,267
Valero Energy Corp. 7500%  4/15/32 9,404 10,581 Air Lease Corp. 2.100%  9/1/28 7623 6,222
Valero Energy Corp. 6.625% 6/15/37 20,543 21,962 Air Lease Corp. 4.625% 10/1/28 11,963 11,205
Valero Energy Corp. 4.900% 3/15/45 9,695 8,643 Air Lease Corp. 3.250%  10/1/29 8,115 6,907
Valero Energy Corp. 3.650% 12/1/51 15,065 10670 *  AirLease Corp. 3.000%  2/1/30 11,462 9,589
Valero Energy Partners LP 4500% 3/15/28 7447 7227 Air Lease Corp. 3.125% 12/1/30 2,500 2,070
Williams Cos. Inc 4.300%  3/4/24 18,495 18,252 Air Lease Corp. 2.875% 1/15/32 10,190 8,129
Williams Cos. Inc 4.550% 6/24/24 29,859 29,528 Aircastle Ltd. 4.125% - 5/1/24 2,480 2,397
Williams Cos. Inc 3.900% 1/15/25 18,065 17,604 Aircastle Ltd. 4.250%  6/15/26 17946 16,896
Williams Cos. Inc 4.000% 9/15/25 11,515 11,189 Alleghany Corp. 4.900%  9/15/44 6,055 5,577
Williams Cos. Inc 3.750% 6/15/27 18,230 17183 Alleghany Corp 3.250% 8/15/51 10,715 7598
Williams Cos. Inc 3.500% 11/15/30 15,455 13,639 Allied World Assurance Co
4 Wiliams Cos. Inc. 7500%  1/15/31 713 781 Holdings Ltd. 4.350% 10/29/25 10,361 9,881
Williams Cos. Inc. 2600% 3/15/31 19,950 16,187 Allstate Corp. 0750% 121525 451 4,007
Williams Cos. Inc 4650% 8/15/32 2,922 2,726 Alistate Corp. 3.280% 12/15/26 3,259 3,093
Williams Cos. Inc 6300% 4/15/40 17893 18,326 Alistate Corp. 1450% 12/15/30 8515 6,497
Williams Cos. Inc 5.800% 11/15/43 10,300 9,808 Allstate Corp. 5350%  6/1/33 2775 2,763
Williams Cos. Inc 5.400%  3/4/44 9,322 8,505 Allstate Corp. 5550% 59/35 3,056 38
Williams Cos. Inc. 5750% 6/24/44 7089 6,755 Allstate Corp. 5.950%  4/1/36 1,713 1,797
Williams Cos. Inc 4900% 1/15/45 7407 6,300 Allstate Corp. 4.500%  6/15/43 10,355 917
Williams Cos. Inc 5100% 9/15/45 13,933 12,187 Allstate Corp. 4.200% 12115/46 6,779 5610
Williams Cos. Inc 4850%  3/1/48 9,426 8031, Allstate Corp. 3.850% 8/10/49 14,766 11,496
Williams Cos. Inc 3.500% 10/15/51 6,216 4,255 Alistate Corp. 6.500%  5/15/57 6,935 6,728
Williams Cos. Inc 5.300% 8/15/52 9,500 8,558 2::V E‘”H”C‘a: :”C ;-gggz’ ;gﬁgi 23?;2 nggﬂ
—_— y Financial Inc X /o L X
5,213,770 Ally Financial Inc 5.125% 9/30/24 19,827 19,659
Financials (7.9%) Ally Financial Inc 4625% 3/30/25 2,560 2,499
i QCE Camalmsr I 9.700% 4/1/1;30 2,21 2,742 Ally Financial Inc 5.800%  5/1/25 3,415 3,402
egon 5.500% 4/11/48 5,025 4,524 : 9
herCapliolnd Capil DAC  4875% 11624 7342 7272 Al Fnana i o0 1y ases  ses
AerCap Ireland Capital DAC 3.150%  2/15/24 8,060 7817 Ally Financial Inc. 2200% 11/228 16075 12,575
AerCap Ireland Capital DAC 2.875% 8/14/24 4,315 4,083 4 Ally Financial Inc 8.000% 11/1/31 30,816 31,787
AerCap Ireland Capital DAC 1.650% 10/29/24 33,182 30,642 Ally Financial Inc 8.000% 11/1/31 9,233 9,586
4 AerCap Ireland Capital DAC 1750% 10/29/24 10,300 9,498 American Equity Investment Life
AerCap Ireland Capital DAC 3.500% 1/15/25 16,394 15,654 Holding Co. 5.000% 6/15/27 7216 6,867
AerCap Ireland Capital DAC 6.500% 7/15/25 23,650 24,025 American Express Co. 3.400% 2/22/24 17,652 17338
AerCap Ireland Capital DAC 4.450%  10/1/25 16,369 16,757 American Express Co. 2.500% 7/30/24 13,171 12,674
AerCap Ireland Capital DAC 1.750% 1/30/26 14,085 12,413 American Express Co. 3.000% 10/30/24 50,790 49,166
AerCap Ireland Capital DAC 4.450%  4/3/26 26,169 25,079 American Express Co. 3.625% 12/5/24 18,919 18,432
AerCap Ireland Capital DAC 2.450% 10/29/26 53,850 47,095 American Express Co. 2250%  3/4/25 20,185 19,069
AerCap Ireland Capital DAC 3.650% 7/21/27 23,091 20,920 American Express Co. 3.950%  8/1/25 2,525 2,475
AerCap Ireland Capital DAC 4.625% 10/15/27 13,208 12,296 American Express Co. 4.200% 11/6/25 15,302 15,123
AerCap Ireland Capital DAC 3.875% 1/23/28 15,921 14,364 American Express Co. 3.125% 5/20/26 12,655 11,929
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American Express Co. 1.650%  11/4/26 11,657 10,242 Athene Holding Ltd. 3.500% 1/15/31 12,231 10,074
American Express Co. 2.550%  3/4/27 27747 25,268 Athene Holding Ltd. 3.950% 5/25/51 21,751 14,827
American Express Co. 3.300%  5/3/27 28,972 27,103 Athene Holding Ltd. 3.450% 5/15/52 8,379 5,173
American Express Co. 4.989% 5/26/33 5,615 5,315 4 Australia & New Zealand Banking
American Express Co. 4.420%  8/3/33 14,284 13,639 Group Ltd. 3.700% 11/16/25 13,348 12,973
American Express Co. 4.050% 12/3/42 8,004 6,879 Australia & New Zealand Banking
American Financial Group Inc. 5250%  4/2/30 7500 7357 Group Ltd. 5.088% 12/8/25 8,980 9,011
American Financial Group Inc. 4.500% 6/15/47 7,190 5,722 AXA SA 8.600% 12/15/30 1,223 13,542
American International Group Inc. 4.125%  2/15/24 4,954 4,899 AXIS Specialty Finance LLC 3.900% 7/15/29 3,000 2,661
American International Group Inc. 2.500% 6/30/25 19,809 18,662  *  AXIS Specialty Finance LLC 4.900%  1/15/40 3,210 2,633
American International Group Inc. 3.900%  4/1/26 7425 7182 AXIS Specialty Finance plc 4.000% 12/6/27 15,114 14,026
American International Group Inc. 4.200%  4/1/28 7,040 6,681 Bain Capital Specialty Finance
American International Group Inc. 4.250%  3/15/29 2,099 1,964 5 mCC ol i 2.950%  3/10/26 4,356 3,755
American International Group Inc. 3.400%  6/30/30 12,270 10,826 ain Lapital specialty Finance
American International Group Inc. 3.875%  1/15/35 7686 6,680 Ba‘:go Bilbao Vizcaya Argentaria 2.850% 10/13/26 3,365 2,767
American International Group Inc. 4.700%  7/10/35 5,358 4,801 SA 6.138%  9/14/28 10,000 10,034
American International Group Inc. 6.250%  5/1/36 11,161 1,777 Banco Santander SA 2706% 6/27/24 12,001 11,520
American International Group Inc. 4.500%  7/16/44 10,034 8,672 Banco Santander SA 2746% 5/28/25 12’169 11’393
American International Group Inc. 4.800%  7/10/45 9,156 8,190 Banco Santander SA 5147% 8/18/25 12'790 12'667
American International Group Inc. 4.750%  4/1/48 15,941 14,241 Banco Santander SA 5.179% 11/19/25 19'483 19’237
American International Group Inc. 5.750%  4/1/48 7815 7468 Banco Santander SA 1849%  3/25/26 3'495 3’ 103
American International Group Inc. 4.375%  6/30/50 6,424 5,470 Banco Santander SA 4.250%  4/11/27 11'517 10'973
Ameriprise Financial Inc. 3.700% 10/15/24 12,634 12,315 Banco Santander SA 5.204% 8/18/27 6’000 5’853
Ameriprise Financial Inc 3.000%  4/2/25 2,344 2,246 Banco Santander SA 3.800% 2/23/28 12'513 11’356
Ameriprise Financial Inc 2.875% 9/15/26 10,816 10,054 Banco Santander SA 4379% 4/12/28 13'725 12'891
Ameriprise Financial Inc. 4.500% 5/13/32 5,455 5,271 Banco Santander SA 3.306%  6/27/29 13'440 11’748
Andrew W Mellon Foundation 0.947%  8/1/27 3,830 3,249 B Santander SA 3.490%  5/28/30 12'952 10’935
Aon Corp. 8.205% 1/1/27 3,727 3,901 anco santan N . :
Aon Corp 2.850%  5/28/27 3854 3529 Banco Santander SA 2.749%  12/3/30 17192 13,164
Aon Corp 4.500% 12/15/28 11'096 10’684 Banco Santander SA 2.958% 3/25/31 10,235 8,209
Aon Corp. 3'750% 5/2/29 9’125 8’446 4 Bank of America Corp. 4.125% 1/22/24 21,375 21,184
Aon Corp. 2.800%  5/15/30 20'901 17’846 4 Bank of America Corp. 4.000% 41124 8,136 8,033
Aon Corp 6‘250% 9/30/40 5'700 5’832 4 Bank of America Corp. 1.486% 5/19/24 7003 6,893
Aon Corp. 2.900% 8/23/51 7’740 4’913 4 Bank of America Corp. 4.200% 8/26/24 58,101 57204
Aon Corp. 3'900% 2/28/52 7'210 5'580 4 Bank of America Corp. 4.000% 1/22/26 ~ 48,534 47,506
Aon Global Ltd 3'500% 6/14/24 17'520 W%ﬂO Bank of America Corp. 1.843%  2/4/25 172156 16,491
Aon Global Ltd’ 3‘875% 12/15/25 9’992 9'741 4 Bank of America Corp. 3.458% 3/15/25 29,123 28,373
Aon Global Ltdv 4600% 6/14/44 10'267 8’752 4 Bank of America Corp. 3.950% 4/21/25 43,497 42,374
Aon Global Ltd: 4'750% 5/15/45 2"052 1’,768 Bank of America Corp. 0.9763/0 4/22/25 57265 53,673
Apollo Management Holdings LP 4.400%  §/27/26 150 42, E:gt g; ﬁﬂiﬁlﬁ: gg;g g'g‘;;;: 45?%2 Zl’?gg Zi'ggg
Arch Capital Finance LLC 4.011% 12/15/26 11,651 11,128 4 Bank of America Corp: 32093% 10/1/25 45'451 43'545
Arch Capital Finance LLC 5.031% 12/15/46 4,707 4,053 4 Bank of America Cor 2.456% 10/22/25 23’625 22’320
Arch Capital Group Ltd. 7350%  5/1/34 4,565 5,055 4 A ¢ 0. : 30(; 12/6/25 14‘468 13’347
Arch Capital Group Ltd. 3635% 6/30/50 11,760 8234 Ea”t e ;2660/“ 1/2/3;26 oo jacs
Arch Capital Group US Inc 5144% 11143 4623 4128, oo meree o SR g .
Ares Capital Corp. 4200% 61024 11,796 1389, ocormenca o 2015% - 2/13/26 18,384 17,046
Ares Capital Corp. 4250%  3/1/25 5.990 5.688 N Bank of America Corp. 4.4500/0 3/3/26 33,506 32,827
Ares Capital Corp. 3250% 7/15(25 14,905 w3ym , oankof America Corp. 3384% 4226 39,798 37998
Ares Capital Corp. 3.875% 1/15/26 3960 3635 N Bank of America Corp. 3.500% 4/19/26 22,781 21,753
Ares Capital Corp 2.150%  7/15/26 29’847 25’315 Bank of America Corp. 1.319% 6/19/26 15,399 13,871
Ares Capital Corp. 2'875% 6/15/27 6'173 5'237 Bank of America Corp. 4.827% 7/22/26 27172 26,867
Ares Capital Corp: 3.200% 11/15/31 12:030 8’,8“ . Bank of America Corp. 6.2203/0 9/15/26 2,666 2,760
Arthur J Gallagher & Co. 2400% 11/9/31 6,700 5277 4 Szgt ‘; ﬁg:x: ng ‘ﬁg%“ lggigg ggzg; 31:3'?22
Arthur J Gallagher & Co. 3.500% 5/20/51 11,640 8,083 4 P roor ! g
Arthur J Gallagher & Co. 3.050%  3/9/52 2,750 1746 Bank of America Corp. 3.559% 4/23/27 35,005 32,800
Assurant Inc 4.200% 9/27/23 1604 Vem Bank of America Corp. 1734%  7/22/27 73,938 64,809
Assurant \nc. 4'900% 327/28 3’ 7 3’237 “  Bank of America Corp. 3.248% 10/21/27 46,687 43,150
Assurant \nc‘ 3'700% 2/22/30 5’146 4'365 4 Bank of America Corp. 4.183% 11/25/27 44,685 42,441
Assurant \nc‘ 6‘750% 2/15/34 1'103 1’ 119 4 Bank of America Corp. 3.824% 1/20/28 32,229 30,087
Assured Gua‘ramy US Holdings ! ' Bank of America Corp. 2.551%  2/4/28 12,854 11,415
Inc. 5.000% 71124 4872 4,851 4 Bank of America Corp. 3.705% 4/24/28 42,365 39,261
Assured Guaranty US Holdings Bank of America Corp. 4.376% 4/27/28 20,570 19,667
Inc. 3.150% 6/15/31 3,825 3,218 4 Bank of America Corp. 3.593% 7/21/28 64,663 59,553
Assured Guaranty US Holdings Bank of America Corp 4.948% 7/22/28 7020 6,860
Inc. 3.600% 9/15/51 2,903 1,891 j Bank of America Corp. 3.419% 12/20/28 104,230 94,540
Athene Holding Ltd 4125% 1/12/28 13,434 12353 Bank of America Corp. 3.970%  3/529 22,849 21,091
Athene Holding Ltd 6.1560%  4/3/30 17920 18,057 . Bank of America Corp. 2.087% 6/14/29 60,726 51,081
Bank of America Corp. 4.271%  7/23/29 86,468 80,766
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4 Bank of America Corp 3.974% 2/7/30 8,933 8,115 Bank of Nova Scotia 0.650% 7/31/24 1,618 1,508
4 Bank of America Corp 3.194%  7/23/30 28,897 24,870 Bank of Nova Scotia 5.250% 12/6/24 12,500 12,513
4 Bank of America Corp. 2.884% 10/22/30 6,822 5,731 Bank of Nova Scotia 1.450% 1/10/256 1,815 1,689
4 Bank of America Corp. 2.496% 2/13/31 93,204 75,720 Bank of Nova Scotia 2.200%  2/3/25 50,018 47115
4 Bank of America Corp. 2.592% 4/29/31 65,551 53,473 Bank of Nova Scotia 3.450% 4/11/25 10,607 10,222
4 Bank of America Corp. 1.898%  7/23/31 3,507 2,696 Bank of Nova Scotia 1.300% 6/11/25 30,960 28,370
4 Bank of America Corp. 1.922% 10/24/31 38,580 29,448 Bank of Nova Scotia 4.500% 12/16/25 35,252 34,585
Bank of America Corp 2.687% 4/22/32 106,759 85,415 Bank of Nova Scotia 2.700%  8/3/26 22,988 21,289
Bank of America Corp. 2.299% 7/21/32 68,370 52,635 Bank of Nova Scotia 1.300% 9/15/26 15,028 13,141
Bank of America Corp 2.572% 10/20/32 48,545 38,081 Bank of Nova Scotia 1950%  2/2/27 7580 6,749
Bank of America Corp 2.972%  2/4/33 2,091 1,686 Bank of Nova Scotia 2.450%  2/2/32 7100 5,714
Bank of America Corp 4.571% 4/27/33 21,126 19,357 Bank of Nova Scotia 4.588%  5/4/37 14,534 12,405
Bank of America Corp 5.015% 7/22/33 36,585 34,71 Barclays Bank plc 3.750% 5/15/24 1,920 1,886
Bank of America Corp 2.482% 9/21/36 32,935 24,280 Barclays plc 4.338% 5/16/24 24,761 24,587
Bank of America Corp 6.110% 1/29/37 25,165 25,620 Barclays plc 4.375% 9/11/24 1,720 1,683
Bank of America Corp 3.846%  3/8/37 15,575 12,882 Barclays plc 3.6560% 3/16/25 42,612 40,901
4 Bank of America Corp 4.244%  4/24/38 45,573 38,981 Barclays plc 3.932% 5/7/25 12,771 12,382
Bank of America Corp. 7750% 5/14/38 16,266 18,975 Barclays plc 4.375% 1/12/26 30,308 29,245
4 Bank of America Corp. 4.078% 4/23/40 39,837 33,124 Barclays plc 2.852%  5/7/26 29,583 27466
4 Bank of America Corp. 2.676% 6/19/41 97,477 65,858 Barclays plc 5.200% 5/12/26 18,219 17,706
4 Bank of America Corp 5.875%  2/7/42 14,712 14,882 Barclays plc 5.304%  8/9/26 10,290 10,219
Bank of America Corp 3.311% 4/22/42 61,170 44,981 Barclays plc 7325% 11/2/26 25,000 25,920
4 Bank of America Corp. 5.000% 1/21/44 19,657 18,053 Barclays plc 4.337% 1/10/28 15,789 14,671
4 Bank of America Corp 4.875%  4/1/44 7,768 7,007 Barclays plc 4.836%  5/9/28 36,745 33,863
4 Bank of America Corp 4.750% 4/21/45 6,335 5,425 Barclays plc 5501%  8/9/28 11,5625 11,206
4 Bank of America Corp. 4.443% 1/20/48 12,693 10,725 Barclays plc 7385% 11/2/28 25,000 26,003
4 Bank of America Corp. 3.946% 1/23/49 11,510 8,891 Barclays plc 4.972% 5/16/29 26,540 25,002
4 Bank of America Corp 4.330% 3/15/50 38,431 31,610 Barclays plc 5.088% 6/20/30 17560 16,192
4 Bank of America Corp. 4.083% 3/20/51 111,662 88,192 Barclays plc 2.645% 6/24/31 28,362 22,141
4 Bank of America Corp 2.831% 10/24/51 2,050 1,269 Barclays plc 2.667% 3/10/32 10,768 8,231
4 Bank of America Corp 3.483% 3/13/52 3,600 2,563 Barclays plc 2.894% 11/24/32 10,270 7816
Bank of America Corp 2.972% 7/21/52 36,824 23,234 Barclays plc 5.746%  8/9/33 12,210 11,558
4 Bank of America NA 6.000% 10/15/36 18,765 19,239 Barclays plc 7437%  11/2/33 39,250 41,321
4 Bank of Montreal 3.300%  2/5/24 17,228 16,907 Barclays plc 3.564% 9/23/35 24,700 18,930
4 Bank of Montreal 2.150%  3/8/24 9,790 9,462 Barclays plc 3.811% 3/10/42 6,180 4,181
4 Bank of Montreal 2.500% 6/28/24 11,755 1,317 Barclays plc 5.260% 8/17/45 11,937 10,742
4 Bank of Montreal 0.625%  7/9/24 5,990 5,597 Barclays plc 4.950%  1/10/47 21,298 18,400
4 Bank of Montreal 4.250% 9/14/24 33,315 32,862 Berkshire Hathaway Finance
4 Bank of Montreal 1.5600% 1/10/25 11,223 10,472 Corp. 2.300% 3/15/27 5,920 5,469
4 Bank of Montreal 1.850%  5/1/25 28,197 26,338 Berkshire Hathaway Finance
4 Bank of Montreal 3.700%  6/7/25 10,213 9,91 Corp. 1.850%  3/12/30 2,258 1,882
4 Bank of Montreal 2.650%  3/8/27 16,195 14,806 Berkshire Hathaway Finance
4 Bank of Montreal 4700% 9/14/27 6,300 6,236 Becgg're ey Enonce 2.875% 3/15/32 11,664 10,118
4 Bank of Montreal 4.338% 10/5/28 5,975 5,857 rishi way Financ
“ Bank of Montreal 3803% 12/15/32 27153 23,924 Becrss’g"re Hathaway Finance 5750% 1/15/40 4,29 4,682
4 Bank of New York Mellon 5.224% 11/21/25 12,902 12,891 5
4 Bank of NewYork Mellon Corp. ~ 3.650%  2/4/24 9,525 9,381 Becrfs';"‘re Hathaway Finance 4.400% 5115(42 12,241 n221
Bank of New York Mellon Corp.  3.400% 5/15/24 1,678 1,546 Corp. 4300% 5/15/43 5,924 5,341
4 Bank of New York Mellon Corp. 3.250% 9/11/24 17047 16,580 Berkshire Hathaway Finance
4 Bank of New York Mellon Corp. ~ 2.100% 10/24/24 9,644 9,197 Corp 4200% 8/15/48 46,292 40,884
4 Bank of New York Mellon Corp. ~ 3.000%  2/24/25 15,262 14,714 Berkshire Hathaway Finance
4 Bank of New York Mellon Corp. 1.600% 4/24/25 4,81 4,471 Corp. 4.250% 1/15/49 37429 33,555
4 Bank of New York Mellon Corp. ~ 3.950% 11/18/25 8,787 8,590 Berkshire Hathaway Finance
4 Bank of New York Mellon Corp. ~ 2.800%  5/4/26 28,702 26,917 Corp. 2.850% 10/15/50 37,188 25,016
Bank of New York Mellon Corp. 4.414%  7/24/26 12,268 12,091 Berkshire Hathaway Finance
4 Bank of New York Mellon Corp. 2.450% 8/17/26 18,020 16,579 Corp. 2.500% 1/15/51 5,291 3,340
Bank of New York Mellon Corp. ~ 2.050%  1/26/27 5,344 4,810 Berkshire Hathaway Finance
4 Bank of New York Mellon Corp. ~ 3.250%  5/16/27 27,198 25,586 Corp. 3.850% 3/15/52 35,987 29,045
4 Bank of New York Mellon Corp. ~ 3.400%  1/29/28 7654 7127 Berkshire Hathaway Inc 3.125% 3/15/26 32,641 31,318
4 Bank of NewYork Mellon Corp. ~ 3.442%  2/7/28 18,695 17544 Berkshire Hathaway Inc 4.500%  2/11/43 3,817 3,581
4 Bank of New York Mellon Corp. ~ 3.000% 10/30/28 7040 6,266 BGC Partners Inc. 3.750% 10/1/24 8,558 8,181
4 Bank of New York Mellon Corp. ~ 3.300%  8/23/29 6,306 5,654 BlackRock Inc. 3.500% 3/18/24 19,306 19,004
Bank of New York Mellon Corp. ~ 2.500%  1/26/32 5,385 4,377 BlackRock Inc. 3.200% 3/15/27 4,133 3,913
Bank of New York Mellon Corp. ~ 5.834% 10/25/33 24,660 25,651 BlackRock Inc. 3.250% 4/30/29 9,494 8,771
Bank of Nova Scotia 1625%  5/1/23 1,346 1,330 BlackRock Inc. 2.400% 4/30/30 14,976 12,786
Bank of Nova Scotia 3.400% 2/11/24 14,226 13,980 BlackRock Inc. 1.900%  1/28/31 12,630 10,220
Bank of Nova Scotia 0.700% 4/15/24 16,536 15,621 BlackRock Inc. 2.100% 2/25/32 13,489 10,839
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7 Blackstone Private Credit Fund 7050% 9/29/25 1,645 1,630 Charles Schwab Corp. 3.000% 3/10/25 1,921 1,846
Blackstone Private Credit Fund 2.625% 12/15/26 7476 6,191 Charles Schwab Corp. 4.200% 3/24/25 7,450 7,368
Blackstone Private Credit Fund 3.250% 3/15/27 11,785 9,932 Charles Schwab Corp. 3.625%  4/1/26 8,080 7869
Blackstone Secured Lending Charles Schwab Corp. 3.860% 5/21/25 7317 7145
Fund 3.625% 1/15/26 9,910 9,118 Charles Schwab Corp. 3.450% 2/13/26 7,765 7514
Blackstone Secured Lending Charles Schwab Corp. 0.900% 3/11/26 21,342 18,906
Fund 2.750% 9/16/26 7100 6,218 Charles Schwab Corp. 1.150% 5/13/26 19,545 17375
Blackstone Secured Lending . Charles Schwab Corp. 3.200%  3/2/27 14,081 13,246
. BNF;de e o i 228;7 1?);?%?1 igfg g;g; Charles Schwab Corp. 2450%  3/3/27 18,229 16,661
aribas ° 3 g Charles Schwab Corp. 3.300%  4/1/27 24,207 22,925

BPCE SA 4.000% 4/15/24 22,695 22,308 Charles Schwab Cor o
p. 3.200% 1/25/28 7671 7153
* BPCESA 3.375% 12/2/26 5440 5101 Charles Schwab Cory 2.000% 3/20/28 2,330 2,045
Brighthouse Financial Inc. 5.625% 5/15/30 8,498 8,085 Charles Schwab Corg. 1.000% 201129 9533 9069
Brighthouse Financial Inc 4.700% ©/22/47 6,626 4,883 Charles Schwab Corp. 3.250% 5/22/29 9,867 8,938
Brighthouse Financial Inc. 3.850% 12/22/51 8,355 5,308 Charles Schwab Corp. 2.750% 10/1/29 10,285 8.955
Brookfield Corp. 4.000% 1/15/25 8,076 7889 Charles Schwab Cor 1650% 3/11/31 14,990 11,659
Brookfield Finance Inc. 4.000%  4/1/24 1,374 1,177 Charles Schwab Corg. 2_3000/: 5/13/31 16'662 13’613
Brookfield Finance Inc. 4.250%  6/2/26 2,500 2410 Charles Schwab Corp. 1950% 12131 12223 9,682
Brookfield Finance Inc. 3.900% 1/25/28 7584 6,974 Charles Schwab Corp 2.900%  3/3/32 15,656 13,303
Brookfield Finance Inc. 4.850%  3/29/29 22,752 21,729 Chubb Corp. 6.000% 5/11/37 6'025 6’393
Brookfield Finance Inc. 4.350% 4/15/30 12,165 1,028 4 Chyop Corp. 6.500% 5/15/38 6217 6921
Brookfield Finance Inc. 2.724%  4/15/31 7650 6,123 Chubb INA Holdings Inc 3.350% 5/15/24 7’378 7'220
Brookfield Finance Inc. 4.700%  9/20/47 9,312 7446 Chubb INA Ho‘dmgs Inc 3 Te00 315025 17340 16,740
Brookfield Finance Inc. 3-500‘3’ 3/30/51 5,305 3,385 Chubb INA Holdings Inc 3.350% 5/3/26 22,580 21,638
Brookfield Finance Inc. 8.625% 2/5/52 7068 4,607 Chubb INA Holdings Inc 1375% 9/15/30 18,049 14,020
Efookf‘zd;'"a”c‘e LLe S:450% /1550 9616 6.034 Chubb INA Holdings Inc 6.700% 5/15/36 2,450 2,709
rown & Brown Inc. 4.200% 91524 5565 5461 Chubb INA Holdings Inc 4.150% 3/13/43 5,108 4,299
Brown & Brown Inc. 4.500% 31529 - 8181 7554 Chubb INA Holdings Inc 4350% 11/3/45 32,352 28,076
Brown & Brown Inc. 2.875% S/15/51 16410 12511 Chubb INA Holdings Inc 2.850% 12/15/51 4,955 3,326
SWW" z ETOW” :”C- j-ggg(}/@ g%g; gggg iggg Chubb INA Holdings Inc 3.080% 12/15/61 3,155 2,055

rown rown Inc. o 5

4 4 ClI Financial Corp. 3.200% 12/17/30 11,199 8,511

Canadian Imperial Bank of Cl Financial Cor 9
p. 4.100% 6/15/51 12,502 7422
Caizggwﬁzieria\ Bank of 3.100%  4/2/24 15,523 15,148 4 Cincinnati Financial Corp. 6.920% 5/15/28 4,381 4,668
Cincinnati Financial Corp. 6.126% 11/1/34 3,385 3,484

5 !

Commerce 1.000% 10/18/24 4737 4418 4 Ciribank NA 3.650% 1/23/24 5,657 5,581

Canadian Imperial Bank of 5
Commerce 2.250% 1/28/25 15,264 14,404 . C!t!group Inc. 3.5000/0 5/15/23 20,833 20,725
Canadian Imperial Bank of C!t!group Inc. 1.6780/0 5/15/24 32,794 32,329
Commerce 3300%  4/725 12,065 1,579 Citigroup Inc. 3750% 6/16/24 22,223 21,861
Canadian Imperial Bank of Citigroup Inc. 4000% 8/5/24 19,933 19,632
Commerce 0.950% 10/23/25 939 843 Citigroup Inc. 0.776% 10/30/24 75 72
Canadian Imperial Bank of Citigroup Inc. 3.875% 3/26/25 16,565 16,120
Commerce 1.250% 6/22/26 20,993 18,454 4 Citigroup Inc. 3.352% 4/24/25 36,009 34,909
Canadian Imperial Bank of Citigroup Inc. 3.300% 4/27/25 7612 7364
Commerce 3.450%  4/7/27 10,515 9,885 Citigroup Inc. 0.981%  5/1/25 18,422 17245
Canadian Imperial Bank of Citigroup Inc 4.140% 5/24/25 6,985 6,878
Commerce 3.600%  4/7/32 20,025 17662 Citigroup Inc. 4.400% 6/10/25 51,277 50,332
Capital One Financial Corp. 2.600% 5/11/23 11,902 11,802 Citigroup Inc. 5.500% 9/13/25 21,641 21,764
Cap?ta\ One F?nancwal Corp. 3.900% 1/29/24 10,932 10,794 Citigroup Inc. 1281% 11/3/25 5,305 4,887
Capital One Financial Corp. 3.750%  4/24/24 10,313 10,121 Citigroup Inc. 3.700% 1/12/26 26,669 25,661
Capital One Financial Corp 3.300% 10/30/24 22,879 22,081 Citigroup Inc. 2.014% 1/25/26 19,030 17621
Capital One Financial Corp. 3.200%  2/5/25 14,199 13,673 Citigroup Inc. 4.600%  3/9/26 30,465 29,977
Capital One Financial Corp. 4.250%  4/30/25 10,017 9,829 Citigroup Inc. 3.290% 3/17/26 16,465 15,653
Capital One Financial Corp 4.200% 10/29/25 20,331 19,651 4 Citigroup Inc. 3.106%  4/8/26 51,051 48,286
Capital One Financial Corp. 2.636%  3/3/26 16,746 15,701 Citigroup Inc. 3.400%  5/1/26 16,300 15,475
Capital One Financial Corp. 3.750% 7/28/26 39,616 37,400 Citigroup Inc. 5.610% 9/29/26 15,280 16,322
Capital One Financial Corp. 3.750%  3/9/27 41,103 39,032 Citigroup Inc. 3.200% 10/21/26 68,757 63,735
Capital One Financial Corp. 3.650% 5/11/27 10,613 9,991 Citigroup Inc. 4.300% 11/20/26 5,733 5,533
Capital One Financial Corp. 1.878%  11/2/27 3,208 2,805 Citigroup Inc. 1.462%  6/9/27 2,303 1,999
Capital One Financial Corp. 3.800% 1/31/28 29,458 27,594 Citigroup Inc. 4.450% 9/29/27 69,133 66,035
Capital One Financial Corp. 3.273%  3/1/30 12,595 10,793 4 Citigroup Inc. 3.887% 1/10/28 65,020 60,769
Cap?ta\ One Financial Corp. 2.618% 11/2/32 8,008 6,163 4 Citigroup Inc. 3.070% 2/24/28 1,287 1,161
*  Capital One NA 2.280% 1/28/26 987 923 Citigroup Inc. 4.658% 5/24/28 5,400 5,221
Cboe Global Markets Inc 3.650% 1/12/27 16,846 16,118 4 Citigroup Inc. 3.668% 7/24/28 49,056 45,054
Cboe Global Markets Inc 1.625% 12/15/30 7,000 5,446 Citigroup Inc. 4.125% 7/25/28 11,958 11,149
Charles Schwab Corp. 3.850%  2/1/24 11,562 11,394 4 Citigroup Inc. 3.5620% 10/27/28 28,906 26,327
Charles Schwab Corp. 0.750%  3/18/24 1,456 1384 4 Citigroup Inc. 4.075% 4/23/29 19,263 17,764
Charles Schwab Corp. 3750%  4/1/24 631 621 4 Citigroup Inc. 3.980% 3/20/30 21,655 19,655
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4 Citigroup Inc. 2.976% 11/5/30 20,061 16,863 Credit Suisse Group AG 3.750% 3/26/25 66,484 60,039
4 Citigroup Inc. 2.666% 1/29/31 30,896 25,348 Credit Suisse Group AG 4.550% 4/17/26 15,469 13,763
4 Citigroup Inc. 4.412% 3/31/31 61,834 56,837 7 Credit Suisse Group AG 4.282%  1/9/28 20,250 16,852
4 Citigroup Inc. 2.572% 6/3/31 21,145 17103 7 Credit Suisse Group AG 4.194% 4/1/31 3,250 2,535
Citigroup Inc. 2561%  5/1/32 1,426 1,126 Credit Suisse Group AG 4.875% 5/15/45 25,026 17,209
Citigroup Inc. 6.625% 6/15/32 8,643 9,078 Credit Suisse USA Inc. 7125% 7/15/32 14,739 14,890
Citigroup Inc. 2.520% 11/3/32 38,345 29,772 4 Deutsche Bank AG 3.700% 5/30/24 30,745 29,840
Citigroup Inc. 3.057% 1/25/33 37885 30,590 Deutsche Bank AG 3.700% 5/30/24 949 933
Citigroup Inc. 5.875% 2/22/33 5,077 5,034 Deutsche Bank AG 1447%  4/1/25 6,163 5,727
Citigroup Inc. 3.7856% 3/17/33 73,690 63,115 Deutsche Bank AG 4.500%  4/1/25 20,548 19,559
Citigroup Inc. 4.910% 5/24/33 8,325 7804 4 Deutsche Bank AG 3.961% 11/26/25 1,350 1,291
Citigroup Inc. 6.000% 10/31/33 13,1M 13,185 4 Deutsche Bank AG 4.100% 1/13/26 10,509 10,042
Citigroup Inc. 6.270% 11/17/33 33,480 34,550 Deutsche Bank AG 6.119% 7/14/26 35,642 35,459
Citigroup Inc. 6.1256% 8/25/36 14,933 14,954 Deutsche Bank AG 2.129% 11/24/26 16,135 14,233
4 Citigroup Inc. 3.878% 1/24/39 24,409 20,201 Deutsche Bank AG 2.31% 11/16/27 14,390 12,225
Citigroup Inc. 8.1256% 7/15/39 26,906 33,072 Deutsche Bank AG 2.552%  1/7/28 6,856 5,837
4 Citigroup Inc. 5316% 3/26/41 13,415 12,925 Deutsche Bank AG 5.882%  7/8/31 2,897 2,515
Citigroup Inc. 5.875% 1/30/42 6,355 6,408 Deutsche Bank AG 3.729% 1/14/32 17454 12,855
Citigroup Inc. 2.904% 11/3/42 5,865 4,080 Deutsche Bank AG 4.875% 12/1/32 16,075 13,422
Citigroup Inc. 6.675% 9/13/43 710 7,693 Deutsche Bank AG 3.742% 1/7/33 15,209 10,888
Citigroup Inc. 4.950% 11/7/43 5,019 4,014 Discover Bank 2.450% 9/12/24 16,491 15,669
Citigroup Inc. 5.300%  5/6/44 22,434 20,216 4 Discover Bank 4.250% 3/13/26 12,805 12,248
Citigroup Inc. 4.650% 7/30/45 11,793 10,152 4 Discover Bank 3.450% 7/27/26 18,563 17,098
Citigroup Inc. 4.750% 5/18/46 40,614 33,698 4 Discover Bank 4.650% 9/13/28 15,997 14,990
4 Citigroup Inc. 4.281% 4/24/48 13,060 10,702 4 Discover Bank 2.700%  2/6/30 4,151 3,324
Citigroup Inc. 4.650% 7/23/48 20,905 18,177 Discover Financial Services 3.950% 11/6/24 7,685 7482
Citizens Bank NA 6.064% 10/24/25 9,030 9,124 Discover Financial Services 3.750% 3/4/25 10,684 10,289
4 Citizens Bank NA 3.7560% 2/18/26 7390 7,083 Discover Financial Services 4.500% 1/30/26 17848 17295
Citizens Bank NA 4575%  8/9/28 8,455 8,157 Discover Financial Services 4.100%  2/9/27 33,292 31,334
Citizens Financial Group Inc. 2.850% 7/27/26 33,368 30,882 Eaton Vance Corp. 3.500% 4/6/27 4,605 4,288
Citizens Financial Group Inc. 2.500%  2/6/30 6,547 5,265 Enstar Group Ltd. 4.950%  6/1/29 12,069 11,025
Citizens Financial Group Inc 3.250%  4/30/30 4,901 4,260 Enstar Group Ltd. 3.100%  9/1/31 6,629 4,840
Citizens Financial Group Inc. 4.300% 2/11/31 5,250 4,805 Equitable Holdings Inc. 7.000% 4/1/28 4,455 4,781
Citizens Financial Group Inc. 2.638% 9/30/32 12,893 9,520 Equitable Holdings Inc. 4.350% 4/20/28 18,186 17,308
CME Group Inc. 3.000% 3/15/25 11,858 11,469 Equitable Holdings Inc. 5.000% 4/20/48 25,492 22,381
CME Group Inc. 3.750% 6/15/28 1,608 1,454 Everest Reinsurance Holdings
CME Group Inc. 2.650% 3/15/32 2,395 2,008 Inc 4.868%  6/1/44 4,775 4,063
CME Group Inc. 5.300% 9/15/43 12,882 13,264 Everest Reinsurance Holdings
CME Group Inc. 4.150% 6/15/48 9,860 8,804 Inc 3.500% 10/15/50 13,310 8,937
CNA Financial Corp. 3.950% 5/15/24 6,962 6,842 Everest Reinsurance Holdings
CNA Financial Corp. 4500%  3/1/26 4,544 4,484 Inc 3.125% 10/15/62 12,620 7842
CNA Financial Corp. 3.450% 8/15/27 9,915 9,201 Fairfax Financial Holdings Ltd. 4.850% 4/17/28 10,982 10,407
CNA Financial Corp. 3.900% 5/1/29 3,321 3,036 Fairfax Financial Holdings Ltd. 4.625%  4/29/30 6,643 6,037
CNA Financial Corp. 2.050% 8/15/30 4,902 3.862 Fairfax Financial Holdings Ltd. 3.375%  3/3/31 2,605 2,124
CNO Financial Group Inc. 5.250% 5/30/29 8,402 7989 7 Fairfax Financial Ho\dmgs Ltd. 5.625% 8/16/32 9,600 9,015
4 Comerica Bank 2500% 7/23/24 2,653 2,547 Fidelity National Financial Inc. 4.500% 8/15/28 8,000 7596
4 Comerica Bank 4.000%  7/27/25 3,261 3,157 Fidelity National Financial Inc 3.400% 6/15/30 12,391 10,461
Comerica Inc. 4.000%  2/1/29 2,529 2,367 Fidelity National Fmancfa\ Inc 2.450% 3/15/31 8,833 6,693
Cooperatieve Rabobank UA 0.375% 1/12/24 15,875 15,127 Fidelity National Financial Inc. 3.200% 9/17/51 11,000 6,426
Cooperatieve Rabobank UA 3.875% 8/22/24 9,000 8,844 Fifth Third Bancorp 1625%  5/5/23 2,686 2,655
Cooperatieve Rabobank UA 1375%  1/10/25 8,715 8,156 Fifth Third Bancorp 4.300%  1/16/24 15,040 14,896
* Cooperatieve Rabobank UA 3.375% 5/21/25 23,990 23,261 Fifth Third Bancorp 3.650% 1/2524 42,964 42,332
Cooperatieve Rabobank UA 4375%  8/4/25 17082 16,668 Fifth Third Bancorp 2.375% 1/28/25 25321 24,014
4 Cooperatieve Rabobank UA 3.750% 7/21/26 19,258 18,137 Fifth Third Bancorp 2.550%  5/5/27 13,032 11,730
4 Cooperatieve Rabobank UA 5250% 5/24/41 14,226 14,397 Fifth Third Bancorp 1.707% - 11/1/27 7727 6.820
Cooperatieve Rabobank UA 5.750% 12/1/43 16,314 15,613 Fifth Third Bancorp 3.950% 3/14/28 15,929 15,220
Cooperatieve Rabobank UA 5250%  8/4/45 19,036 17,164 Fifth Third Bancorp 4.055%  4/25/28 3,182 3,022
7 Corebridge Financial Inc. 3500%  4/4/25 12,600 12,077 Fifth Third Bancorp 4.772%  7/28/30 6,481 6,172
7 Corebridge Financial Inc. 3650%  4/5/27 11,825 w016, FifthThird Bancorp 8.250%  3/1/38 14,331 17,689
7 Corebridge Financial Inc. 3850%  4/5/29 13,495 12,294 Fifth Third Bank NA 3.950% 7/28/25 13,054 12,843
7 Corebridge Financial Inc. 3900%  4/5/32 14,970 13z, FifthThid Bank NA 5.852% 10/27/25 10,585 10,653
7 Corebridge Financial Inc. 4.350%  4/5/42 8,165 6677 , FifthThird Bank NA 3.850% 3/15/26 13,841 13,213
Credit Suisse AG 1000%  5/5/23 27084 26,519 Fifth Third Bank NA 2.250%  2/1/27 7425 6,697
Credit Suisse AG 0.495%  2/2/24 5,444 5,054 First Amen}can F‘mancwa\ Corp. 4.600% 11/15/24 5,505 5,419
Credit Suisse AG 4750%  8/9/24 5,301 5,064 First Amer\}can F‘mancwa\ Corp. 4.000% 5/15/30 200 169
a Credit Suisse AG 3.625% 9/9/24 25,025 23,356 First American Financial Corp. 2.400% 8/15/31 9,888 7229
Credit Suisse AG 3.700% 2/21/25 300 276 First Horizon Corp 4.000% 5/26/25 4,865 4,729
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First Republic Bank 4.375% 8/1/46 4,385 3,329 Goldman Sachs Group Inc. 6.450% 5/1/36 21,179 22,099
First Republic Bank 4.625% 2/13/47 5,244 4,117 Goldman Sachs Group Inc. 6.750% 10/1/37 51,925 55,303
First-Citizens Bank & Trust Co. 6.125%  3/9/28 7416 7,566 4 Goldman Sachs Group Inc. 4.017% 10/31/38 60,501 49,621
Franklin BSP Lending Corp 3.250% 3/30/26 4,175 3,647 4 Goldman Sachs Group Inc. 4.411% 4/23/39 57,660 49,718
Franklin Resources Inc. 2.850% 3/30/25 6,262 5,968 Goldman Sachs Group Inc. 6.250%  2/1/41 18,403 19,179
Franklin Resources Inc. 1.600% 10/30/30 6,721 5,167 Goldman Sachs Group Inc. 3.210% 4/22/42 30,478 21,938
Franklin Resources Inc. 2.950% 8/12/51 6,178 3,842 Goldman Sachs Group Inc. 3.436% 2/24/43 7291 5373
FS KKR Capital Corp. 4.625% 7/15/24 8,124 7864 4 Goldman Sachs Group Inc. 4.800%  7/8/44 25,140 22,210
FS KKR Capital Corp. 4.125%  2/1/25 7,026 6,603 Goldman Sachs Group Inc. 5.150% 5/22/45 36,324 32,853
FS KKR Capital Corp. 3.400% 1/15/26 15,078 13,390 Goldman Sachs Group Inc. 4.750% 10/21/45 3,257 2,860
FS KKR Capital Corp. 2.625% 1/15/27 5,571 4,657 Golub Capital BDC Inc. 3.375% 4/15/24 8,988 8,621
FS KKR Capital Corp. 3.125% 10/12/28 4,440 3,591 Golub Capital BDC Inc. 2.500% 8/24/26 2,762 2,347
GATX Corp. 4.350% 2/15/24 129 127 Hanover Insurance Group Inc. 4.500% 4/15/26 6,507 6,341
GATX Corp. 3.250% 3/30/25 5,106 4,870 Hanover Insurance Group Inc. 2.500% 9/1/30 2,000 1,539
GATX Corp. 3.250% 9/15/26 3,315 3,086 Hartford Financial Services Group
GATX Corp 3.850% 3/30/27 16,206 15,156 Inc 2.800% 8/19/29 6,220 5,320
GATX Corp. 3.500% 3/15/28 7278 6,591 Hartford Financial Services Group
GATX Corp. 4550% 11/7/28 6,050 5,739 Inc 5.950% 10/15/36 4,545 4,510
GATX Corp. 4700%  4/1/29 3,859 3,678 Hartford Financial Services Group
GATX Corp. 4.000%  6/30/30 4,398 3,911 y ‘"t? i | Sorvices G 6.100% 10/1/41 5,901 5939
GATX Corp. 1.900%  6/1/31 6,000 4,470 artiord Financial >ervices Group .
gATX gorp. 3.500%  6/1/32 3,000 2,492 Ha‘?t‘f:ord Financial Services Group oo e e o9
ATX Corp. 5.200% 3/15/44 1,331 1,150 N
GATX Corp. 4.500% 3/30/45 1,952 1,510 Ha‘r"‘:ord Financial Services Group 4.400% 3N1548 2,500 2,073
GATX Corp. 3.100%  6/1/51 7242 4,351 Inc 3.600% 8/19/49 17606 12,743
GE Capital Funding LLC 3.450% 5/15/25 17,761 17,064 Hartford Financial Services Group
GE Capital Funding LLC 4.550% 5/15/32 8,364 7938 Inc 2.900% 9/15/51 5,400 3,403
Globe Life Inc. 4.550% 9/15/28 6,367 6,188 4 HSBC Bank USA NA 5.875% 11/1/34 2,603 2,462
Globe Life Inc. 2.150% 8/15/30 6,660 5,245 4 HSBC Bank USA NA 5.625% 8/15/35 330 315
Goldman Sachs BDC Inc 3.750% 2/10/25 3,675 3,441 4 HSBC Bank USA NA 7000%  1/15/39 9,259 9,997
Goldman Sachs BDC Inc. 2.875% 1/15/26 8,250 7575 HSBC Holdings plc 4250% 3/14/24 36,338 35,708
Goldman Sachs Capital | 6.345% 2/15/34 13,412 13,879 4 HSBC Holdings plc 3.950% 5/18/24 22,080 21,891
Goldman Sachs Group Inc. 3.625% 2/20/24 25,691 25,255 4 HSBC Holdings plc 3.803% 3/11/25 32,129 31,292
Goldman Sachs Group Inc. 4.000%  3/3/24 53,156 52,480 HSBC Holdings plc 0.976% 5/24/25 1,667 1,542
Goldman Sachs Group Inc 0.673%  3/8/24 65 64 HSBC Holdings plc 4.250% 8/18/25 2,762 2,659
Goldman Sachs Group Inc. 3.000% 3/15/24 30,962 30,193 4 HSBC Holdings plc 2633% 11/7/25 30,592 28,816
Goldman Sachs Group Inc. 3.850%  7/8/24 12,662 12,422 HSBC Holdings plc 4180% 12/9/25 41,040 39,839
Goldman Sachs Group Inc. 0.925% 10/21/24 50 48 HSBC Holdings plc 4300%  3/8/26 46,113 44,622
Goldman Sachs Group Inc. 3.500% 1/23/25 41,809 40,454 HSBC Holdings plc 2999% 3/10/26 26,964 25,341
Goldman Sachs Group Inc. 1.757% 1/24/25 36,346 34,784 4 HSBC Holdings plc 1645%  4/18/26 22,710 20,506
Goldman Sachs Group Inc. 3.500%  4/1/25 8,623 8,205 HSBC Holdings plc 3.900% 5/25/26 53,157 50,699
Goldman Sachs Group Inc 3.750% 5/22/25 25,979 25,149 4 HSBC Holdings plc 2099%  6/4/26 88,886 81,025
Goldman Sachs Group Inc. 3.272% 9/29/25 63,434 61,002 4 HSBC Holdings plc 4.292% 9/12/26 57981 56,633
Goldman Sachs Group Inc. 4.250% 10/21/25 21,695 21,221 HSBC Holdings plc 7336% 11/3/26 15,850 16,485
Goldman Sachs Group Inc 3.750% 2/25/26 35,606 34,315 HSBC Holdings plc 4.375% 11/23/26 21,271 20,445
Goldman Sachs Group Inc. 3.500% 11/16/26 52,477 49,298 HSBC Holdings plc 1589%  5/24/27 26,276 22,645
Goldman Sachs Group Inc. 1093% 12/9/26 20,063 17712 HSBC Holdings plc 2251% 11/22/27 31,440 27235
Goldman Sachs Group Inc 5.950% 1/15/27 21,781 22,358 4 HSBC Holdings plc 4.041% 3/13/28 31,087 28,671
Goldman Sachs Group Inc. 3.8560% 1/26/27 41,235 39,262 HSBC Holdings plc 4.755% 6/9/28 45,821 43,389
Goldman Sachs Group Inc. 1431%  3/9/27 9,085 7,949 HSBC Holdings plc 5210% 8/11/28 22,830 21,985
Goldman Sachs Group Inc 4.387%  6/15/27 920 887 4 HSBC Holdings plc 2013% 9/22/28 57129 47678
Goldman Sachs Group Inc. 1542%  9/10/27 7910 6,833 HSBC Holdings plc 7390% 11/3/28 20,145 21,143
Goldman Sachs Group Inc. 1.948% 10/21/27 33,052 28,845 4 HSBC Holdings plc 4583% 6/19/29 30,077 27652
Goldman Sachs Group Inc. 2.640% 2/24/28 27070 24,085 HSBC Holdings plc 2206% 8/17/29 22,715 18,346
Goldman Sachs Group Inc 3.615% 3/15/28 32,920 30,566 HSBC Holdings plc 4.950% 3/31/30 14,556 13,903
Goldman Sachs Group Inc. 3.691%  6/5/28 36,444 33,855 4 HSBC Holdings plc 3.973% 5/22/30 40,172 35,109
Goldman Sachs Group Inc. 4.482% 8/23/28 10,340 9,890 4 HSBC Holdings plc 2.848%  6/4/31 17654 14,11
Goldman Sachs Group Inc 3.814% 4/23/29 86,268 78,486 4 HSBC Holdings plc 2357% 8/18/31 17624 13,501
Goldman Sachs Group Inc. 4.223%  5/1/29 23,437 21,830 4 HSBC Holdings plc 7625%  5/17/32 8,260 8,281
Goldman Sachs Group Inc. 2.600%  2/7/30 6,378 5,324 HSBC Holdings plc 2.804% 5/24/32 32,444 25,044
Goldman Sachs Group Inc 3.800%  3/15/30 73,295 65,775 HSBC Holdings plc 2871% 11/22/32 40,852 31,283
Goldman Sachs Group Inc. 1.992% 1/27/32 26,114 19,879 4 HSBC Holdings plc 7350% 11/27/32 2,040 1,938
Goldman Sachs Group Inc. 2.615% 4/22/32 66,960 53,362 HSBC Holdings plc 4.762%  3/29/33 15,440 13,361
Goldman Sachs Group Inc 2.383% 7/21/32 25,821 20,016 HSBC Holdings plc 5.402% 8/11/33 10,540 9,791
Goldman Sachs Group Inc. 2.650% 10/21/32 41,164 32,492 HSBC Holdings plc 8.113% 11/3/33 17295 18,328
Goldman Sachs Group Inc. 6.125% 2/15/33 3,762 3,909 4 HSBC Holdings plc 6.500%  5/2/36 20,727 20,064
Goldman Sachs Group Inc. 3.102% 2/24/33 103,114 84,083 4 HSBC Holdings plc 6.500% 9/15/37 40,835 39,316
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HSBC Holdings plc 6.800% 6/1/38 11,229 11,142 JPMorgan Chase & Co. 3.300% 4/1/26 59,443 56,428
HSBC Holdings plc 6.100% 1/14/42 7403 7731 4 JPMorgan Chase & Co 2.083% 4/22/26 1,946 1,806
HSBC Holdings plc 5.250% 3/14/44 39,054 33,076 JPMorgan Chase & Co. 4.080% 4/26/26 20,930 20,349
HSBC USA Inc. 3.500% 6/23/24 11,988 11,670 JPMorgan Chase & Co. 3.200% 6/15/26 57597 54,447
Huntington Bancshares Inc. 2.625%  8/6/24 5,364 5,151 JPMorgan Chase & Co 2.950% 10/1/26 58,302 54,389
Huntington Bancshares Inc. 4.000% 5/15/25 6,243 6,086 JPMorgan Chase & Co. 7625% 10/15/26 9,295 10,163
Huntington Bancshares Inc. 2.550%  2/4/30 17,060 14,033 JPMorgan Chase & Co. 1.045% 11/19/26 11,351 10,022
Huntington Bancshares Inc. 5.023% 5/17/33 8,125 7716 JPMorgan Chase & Co. 4.125% 12/15/26 17398 16,824
Huntington National Bank 5.699% 11/18/25 16,478 16,528 4 JPMorgan Chase & Co. 3.960% 1/29/27 49,787 47528
Huntington National Bank 4.270% 11/25/26 5,760 5,393 JPMorgan Chase & Co. 1.040%  2/4/27 3,185 2,773
Huntington National Bank 4.552% 5/17/28 19,520 18,818 JPMorgan Chase & Co. 1.578% 4/22/27 6,007 5,287
Industrial & Commercial Bank of JPMorgan Chase & Co. 8.000% 4/29/27 9,001 10,061
China Ltd. 3.638% 11/8/27 7900 7508 4 JPMorgan Chase & Co. 1.050% 6/28/27 225 189
ING Groep NV 3.550%  4/9/24 17122 16,764 JPMorgan Chase & Co 1470% 9/22/27 19,560 16,907
ING Groep NV 3.869% 3/28/26 9,700 9,31 JPMorgan Chase & Co 4.250% 10/1/27 16,867 16,225
ING Groep NV 3.950% 3/29/27 20,143 19,001 JPMorgan Chase & Co. 3.625% 12/1/27 16,171 15,016
ING Groep NV 4.017% 3/28/28 4,640 4333 4 JPMorgan Chase & Co. 3.782%  2/1/28 78,557 73,479
ING Groep NV 4.550% 10/2/28 13,405 12,796 JPMorgan Chase & Co. 2.947% 2/24/28 1,730 1,566
ING Groep NV 4.080%  4/9/29 3,955 3,642 JPMorgan Chase & Co. 4.323% 4/26/28 27930 26,626
ING Groep NV 2.727%  4/1/32 5,078 4,035 4 JPMorgan Chase & Co. 3.540% 5/1/28 25,450 23,446
ING Groep NV 4.252% 3/28/33 12,433 10,989 4 JPMorgan Chase & Co. 2.182%  6/1/28 12,925 11,283
Intercontinental Exchange Inc. 3.650% 5/23/25 9,793 9,684 JPMorgan Chase & Co. 4.851% 7/25/28 17,866 17,442
Intercontinental Exchange Inc. 3.750% 12/1/25 16,233 15,806 4 JPMorgan Chase & Co. 3.509% 1/23/29 45,555 41,319
Intercontinental Exchange Inc. 3.100% 9/15/27 4,597 4,267 4 JPMorgan Chase & Co. 4.005% 4/23/29 25,412 23,640
Intercontinental Exchange Inc. 4.000% 9/15/27 6,406 6,188 JPMorgan Chase & Co. 2.069%  6/1/29 34,252 28,604
Intercontinental Exchange Inc. 3.750% 9/21/28 7735 7318 4 JPMorgan Chase & Co. 4.203% 7/23/29 35,487 33,054
Intercontinental Exchange Inc. 4.350% 6/15/29 6,253 6,049 4 JPMorgan Chase & Co. 4.452% 12/5/29 25,836 24,288
Intercontinental Exchange Inc. 2.100% 6/15/30 21,874 17851 4 JPMorgan Chase & Co. 3.702%  5/6/30 50,060 44,801
Intercontinental Exchange Inc. 1.850%  9/15/32 33,686 25,346 JPMorgan Chase & Co. 4.565% 6/14/30 750 708
Intercontinental Exchange Inc. 4.600% 3/15/33 23,390 22,435 4 JPMorgan Chase & Co. 8.750%  9/1/30 2,714 3,143
Intercontinental Exchange Inc. 2.650% 9/15/40 8,458 5,884 4 JPMorgan Chase & Co. 2.739% 10/15/30 78,031 65,528
Intercontinental Exchange Inc. 4.250% 9/21/48 13,434 11,250 4 JPMorgan Chase & Co. 4.493% 3/24/31 37,750 35,303
Intercontinental Exchange Inc. 3.000% 6/15/50 18,940 12,675 4 JPMorgan Chase & Co. 2.522% 4/22/31 20,281 16,592
Intercontinental Exchange Inc. 4.950% 6/15/52 19,400 18,001 4 JPMorgan Chase & Co. 2.956% 5/13/31 44,474 36,617
Intercontinental Exchange Inc. 3.000%  9/15/60 28,124 17544 JPMorgan Chase & Co. 1.764% 11/19/31 27,535 20,880
Intercontinental Exchange Inc. 5.200% 6/15/62 10,907 10,353 JPMorgan Chase & Co. 1.953% 2/4/32 54,546 41,753
Invesco Finance plc 4.000% 1/30/24 13,599 13,490 JPMorgan Chase & Co. 2.580% 4/22/32 64,207 51,368
Invesco Finance plc 3.750% 1/15/26 2,346 2,252 JPMorgan Chase & Co. 2.545% 11/8/32 45,598 36,033
Invesco Finance plc 5.375% 11/30/43 10,862 10,088 JPMorgan Chase & Co. 2.963% 1/25/33 50,749 41,256
Jackson Financial Inc. 3.125% 11/23/31 6,042 4,658 JPMorgan Chase & Co. 4.586% 4/26/33 8,567 7931
Jackson Financial Inc. 4.000% 11/23/51 7,789 4,961 JPMorgan Chase & Co. 4.912% 7/25/33 62,770 59,713
Janus Henderson US Holdings JPMorgan Chase & Co. 5.717% 9/14/33 13,645 13,408
Inc. 4.875%  8/1/25 3,950 3,886 JPMorgan Chase & Co. 6.400% 5/15/38 17177 18,609
Jefferies Financial Group Inc. 4.850% 1/15/27 6,935 6,817 4 JPMorgan Chase & Co, 3.882% 7/24/38 46,671 38,756
Jefferies Financial Group Inc. 6.450%  6/8/27 2,473 2,563 JPMorgan Chase & Co. 5.500% 10/15/40 15,776 15,702
Jefferies Financial Group Inc. 4.150% 1/23/30 18,315 16,365 4 JPMorgan Chase & Co, 3.109%  4/22/41 45,849 33,283
Jefferies Financial Group Inc. 2.750% 10/15/32 910 683 JPMorgan Chase & Co 5.600% 7/15/41 10,587 10,610
Jefferies Financial Group Inc. 6.250% 1/15/36 4,242 4,278 JPMorgan Chase & Co. 2.525% 11/19/41 33,144 21,751
Jefferies Financial Group Inc. 6.500% 1/20/43 5,559 5,428 JPMorgan Chase & Co 5.400% 1/6/42 12,821 12,603
JPMorgan Chase & Co. 3.375%  5/1/23 33,659 33,488 JPMorgan Chase & Co 3.157%  4/22/42 25,265 18,368
JPMorgan Chase & Co. 2.700% 5/18/23 7853 7782 JPMorgan Chase & Co 5.625% 8/16/43 13,830 13,517
JPMorgan Chase & Co. 3.875%  2/1/24 24,242 23,961 JPMorgan Chase & Co. 4850%  2/1/44 5,935 5,451
JPMorgan Chase & Co. 3.625% 5/13/24 33,443 32,882 JPMorgan Chase & Co. 4950%  6/1/45 13,660 12,238
JPMorgan Chase & Co. 1.514%  6/1/24 14,853 14,608 4 jPMorgan Chase & Co 4260% 2/22/48 26,959 22,144
JPMorgan Chase & Co. 3.875% 9/10124 64,977 63560 4 JpMorgan Chase & Co. 4.032% 7/24/48 30,722 24,385
JPMorgan Chase & Co. 3.125% 1/23/26 28,703 27706 4 JPMorgan Chase & Co 3.964% 11/15/48 86,314 67572
JPMorgan Chase & Co. 0.563%  2/16/25 725 684 4 JPMorgan Chase & Co 3.897% 1/23/49 34,955 26,938
JPMorgan Chase & Co. 3.220%  3/1/25 41,155 40,000 4 JPMorgan Chase & Co 3.109% 4/22/51 62,447 41,490
JPMorgan Chase & Co. 0.824%  6/1/25 761 7,099 JPMorgan Chase & Co. 3.328% 4/22/52 29,030 19,997
JPMorgan Chase & Co. 0.969% 6/23/25 17046 15,895 Kemper Corp. 4350% 2/15/25 2,647 2,576
JPMorgan Chase & Co. 3.900% 7/15/25 51,628 50,518 Kemper Corp. 2.400% 9/30/30 5,640 4,366
JPMorgan Chase & Co. 0.768%  8/9/25 7937 7322 Kemper Corp. 3.800% 2/23/32 5,175 4,319
JPMorgan Chase & Co. 2.301% 10/15/25 29,794 28,046 4 KeyBank NA 3.300%  6/1/25 16,308 15,688
JPMorgan Chase & Co. 1.561% 12/10/256 26,234 24,274 4 KeyBank NA 4.150%  8/8/25 7975 7799
JPMorgan Chase & Co. 5.546% 12/15/25 20,855 20,856 4 KeyBank NA 3.400% 5/20/26 18,292 17,155
JPMorgan Chase & Co. 2.695% 2/24/26 27489 25,856 4 KeyBank NA 5.850% 11/15/27 5,850 6,021
JPMorgan Chase & Co. 2.005% 3/13/26 1,636 1,422 4 KeyBank NA 4.390% 12/14/27 2,155 2,069
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4 KeyBank NA 6.950% 2/1/28 3,723 3,913 Marsh & McLennan Cos. Inc. 3.875% 3/15/24 24,187 23,851
4 KeyBank NA 4.900%  8/8/32 14,555 13,429 Marsh & McLennan Cos. Inc. 3.500%  6/3/24 6,070 5,944
4 KeyCorp 4.150% 10/29/25 12,310 12,016 Marsh & McLennan Cos. Inc. 3.500% 3/10/25 12,714 12,344
4 KeyCorp 2.250%  4/6/27 680 605 Marsh & McLennan Cos. Inc. 3.760% 3/14/26 7,684 7453
4 KeyCorp 4.100% 4/30/28 14,275 13,5672 Marsh & McLennan Cos. Inc. 4.375% 3/15/29 16,635 16,079
4 KeyCorp 2.550% 10/1/29 15,890 13,386 Marsh & McLennan Cos. Inc. 2.250% 11/15/30 9,250 7,566
4 KeyCorp 4.789%  6/1/33 3,540 3,344 Marsh & McLennan Cos. Inc. 5876%  8/1/33 4,736 4,986
Landesbank Marsh & McLennan Cos. Inc. 4.750%  3/15/39 21,883 20,143
Baden-Wuerttemberg 7625%  2/1/23 1,830 1,833 Marsh & McLennan Cos. Inc. 4.350% 1/30/47 5,593 4,706
Lazard Group LLC 3.750% 2/13/25 2,241 2,165 Marsh & McLennan Cos. Inc. 4.200%  3/1/48 5,645 4,666
Lazard Group LLC 3.625%  3/1/27 13,882 12,862 Marsh & McLennan Cos. Inc 4.900% 3/15/49 10,420 9,695
Lazard Group LLC 4.500% 9/19/28 7332 6,790 Marsh & McLennan Cos. Inc. 2.900% 12/15/51 445 286
Lazard Group LLC 4.375%  3/11/29 3,673 3,393 Marsh & McLennan Cos. Inc. 6.250% 11/1/62 4,000 4,466
Legg Mason Inc. 4.750%  3/15/26 5,010 5,016 Mastercard Inc. 3375%  4/1/24 19,707 19,349
Legg Mason Inc. 5.6256% 1/15/44 8,378 8,197 Mastercard Inc. 2.000%  3/3/256 14,392 13,637
Lincoln National Corp 3.625% 12/12/26 11,014 10,342 Mastercard Inc 2.950% 11/21/26 22,890 21,599
Lincoln National Corp 3.800%  3/1/28 11,746 10,796 Mastercard Inc. 3.300% 3/26/27 16,799 16,010
Lincoln National Corp 3.050% 1/15/30 9,613 7939 Mastercard Inc. 3.500% 2/26/28 5,926 5,627
Lincoln National Corp 3.400% 1/15/31 4,500 3,714 Mastercard Inc. 2.950%  6/1/29 14,540 13,127
Lincoln National Corp 6.300% 10/9/37 4,329 4,249 Mastercard Inc. 3.350% 3/26/30 20,516 18,798
Lincoln National Corp 7000%  6/15/40 7172 7425 Mastercard Inc. 1.900% 3/15/31 4,950 4,020
Lincoln National Corp 4.350%  3/1/48 2,021 1,516 Mastercard Inc. 2.000% 11/18/31 16,176 13,037
Lincoln National Corp 4.375% 6/15/50 3,132 2,365 Mastercard Inc. 3.800% 11/21/46 9,403 7,887
Lloyds Bank plc 3.500%  5/14/25 433 418 Mastercard Inc. 3.950% 2/26/48 9,013 7720
Lloyds Banking Group plc 4.050% 8/16/23 39,485 39,213 Mastercard Inc. 3.660%  6/1/49 11,961 9,747
Lloyds Banking Group plc 3.900% 3/12/24 11,500 11,287 Mastercard Inc. 3.850% 3/26/50 20,537 17223
Lloyds Banking Group plc 4.500% 11/4/24 16,048 15,673 Mastercard Inc. 2.950% 3/15/51 7169 5,097
Lloyds Banking Group plc 4.450%  5/8/25 10,309 10,104 Mercury General Corp 4.400% 3/15/27 4,945 4,637
4 Lloyds Banking Group plc 3.870%  7/9/25 14,168 13,731 MetLife Inc. 4.368% 9/15/23 13,030 12,973
Lloyds Banking Group plc 4.582% 12/10/25 40,355 38,974 MetLife Inc. 3.600% 4/10/24 15,889 15,606
* Lloyds Banking Group plc 2438%  2/5/26 3,540 3,289 MetLife Inc. 3.000%  3/1/25 16,495 15,886
Lloyds Banking Group plc 3511% 3/18/26 7265 6,907 MetLife Inc. 3.600% 11/13/25 9,432 9,170
Lloyds Banking Group plc 4.650% 3/24/26 12,582 12,028 MetLife Inc. 4.550% 3/23/30 31,741 31,258
Lloyds Banking Group plc 4.716% 8/11/26 5,200 5,080 MetLife Inc. 6.375% 6/15/34 4,679 5,198
Lloyds Banking Group plc 3.750% 1/11/27 29,003 26,991 MetLife Inc. 6.400% 12/15/36 12,5687 12,241
Lloyds Banking Group plc 3.750% 3/18/28 2,130 1,964 MetLife Inc. 10.750%  8/1/39 1,035 1,383
Lloyds Banking Group plc 4.375%  3/22/28 37171 35,180 MetLife Inc. 5.875%  2/6/41 22,749 23,413
Lloyds Banking Group plc 4.550% 8/16/28 17264 16,141 MetLife Inc. 4.125% 8/13/42 20,513 17394
* Lloyds Banking Group plc 3.574% 11/7/28 46,682 41,982 MetLife Inc. 4.875% 11/13/43 11,668 10,844
Lloyds Banking Group plc 4.976% 8/11/33 34,915 32,021 MetLife Inc. 4.721% 12/15/44 12,880 11,666
Lloyds Banking Group plc 7953% 11/15/33 7275 7710 MetLife Inc. 4.050%  3/1/45 8,900 7425
Lloyds Banking Group plc 5.300% 12/1/45 5,002 4,277 MetLife Inc. 4600% 5/13/46 1,946 1,761
Lloyds Banking Group plc 3.369% 12/14/46 10,080 6,586 MetLife Inc. 5.000% 7/15/52 17,810 17,090
Lloyds Banking Group plc 4.344%  1/9/48 13,744 10,066 Mitsubishi URJ Financial Group
Loews Corp 3.750%  4/1/26 410 396 Inc. 2.527% 9/13/23 3,852 3,775
Loews Corp. 3.200% 5/15/30 9,220 8,131 Mitsubishi URJ Financial Group
Loews Corp. 6.000%  2/1/35 6,143 6,288 Inc. 3.407%  3/7/24 25,010 24,456
Loews Corp 4.125% 5/15/43 7362 5,979 Mitsubishi URJ Financial Group
M&T Bank Corp. 4.000% 7/15/24 3,940 3,862 Inc 2.801% 7/18/24 15,945 16,338
M&T Bank Corp. 4553% 8/16/28 12,000 11,617 Mitsubishi URJ Financial Group
Main Street Capital Corp. 5200% 5/1/24 4,406 4,339 M‘I”Cb U e o 2.193% 2/28/25 21,322 19,963
Main Street Capital Corp. 3.000% 7/14/26 8,135 7017 ltsubishi inancial roup
4 Manufacturers & Traders Trust Co. 2.900%  2/6/25 13,777 13,194 v\nc . . . 8.777% - 8l2125 36,599 36,621
Manufacturers & Traders Trust Co. 5.400% 11/21/25 6,200 6,239 Mitsubisht UR) Finencial Growb e 75 15,439 14,066
4 Manufacturers & Traders Trust Co. 3.400%  8/17/27 4,627 4,222 Mitsubishi UR) Financial Group : ' '
Manulife Financial Corp. 4.150%  3/4/26 17,840 17,368 Inc 4.788% 7/18/25 11,006 10,887
4 Manulife Financial Corp. 4.061% 2/24/32 10,400 9,476 Mitsubishi URJ Financial Group
Manulife Financial Corp. 3.703% 3/16/32 6,340 5,633 Inc. 5.063% 9/12/25 14,440 14,348
Manulife Financial Corp. 5375%  3/4/46 10,728 10,347 Mitsubishi URJ Financial Group
Markel Corp. 3.500% 11/1/27 6,995 6,448 Inc 3.837% 4/17/26 4,140 3,991
Markel Corp. 3.350% 9/17/29 3,825 3,317 Mitsubishi URJ Financial Group
Markel Corp. 5.000%  4/5/46 6,438 5,697 Inc 2.757% 9/13/26 15,124 13,835
Markel Corp. 4.300% 11/1/47 5,483 4,291 Mitsubishi URJ Financial Group
Markel Corp. 5.000% 5/20/49 4,981 4,364 Inc 3.677% 2/22/27 57896 54,823
Markel Corp. 4.150%  9/17/50 6,850 5,233 Mitsubishi URJ Financial Group
Markel Corp. 3.450%  5/7/52 8,250 5,550 Inc. 1638% 7/20/27 11,180 9,681
Marsh & McLennan Cos. Inc. 4.050% 10/15/23 6,068 5,990
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Mitsubishi URJ Financial Group 4 Morgan Stanley 4.350%  9/8/26 51,779 50,328
Inc. 3.287% 7/25/27 26,783 24,639 Morgan Stanley 6.138% 10/16/26 18,210 18,623
Mitsubishi URJ Financial Group Morgan Stanley 0.985% 12/10/26 13,505 11,852
Inc. 2.341% 1/19/28 19,978 17,601 Morgan Stanley 3.625% 1/20/27 41,479 39,157
Mitsubishi URJ Financial Group Morgan Stanley 3.950% 4/23/27 50,778 48,048
M't”va . . 3.961% 3228 16,229 15,329 Morgan Stanley 1593%  5/4/27 57377 50,370
itsubishi inancial Grou 4 9
Inc. P 4.080%  4/19/28 10,000 9,422 MOrgan gtan:ev 1.5120/0 7/20/27 23,090 20,053
Mitsubishi URJ Financial Group organ Stanley 2.4750/0 1/21/28 10,894 9,678
Inc. 5.017% 7/20/28 11,765 11,485 . Morgan Stanley 42100/@ 4/20/28 22,055 20,949
Mitsubishi URJ Financial Group Morgan Stanley 3.5910/0 7/22/28 55,913 51,392
Inc. 4.050% 9/11/28 6,670 6,253 . Morgan Stanley 6.2960/0 10/18/28 21,022 21,669
Mitsubishi UFJ Financial Group N Morgan Stanley 3.7720/0 1/24/29 16,069 14,707
Inc. 5354% 9/13/28 12,365 12251 % Morgan Stanley 4.431% 1/23/30 35,533 33,173
Mitsubishi URJ Financial Group Morgan Stanley 2.699% 1/22/31 72,725 60,186
Inc. 3.741%  3/7/29 21,958 20,262 4 Morgan Stanley 3.622%  4/1/31 61,565 53,857
Mitsubishi URJ Financial Group 4 Morgan Stanley 1.794% 2/13/32 60,723 45,515
Inc. 3.195% 7/18/29 24,654 21,589 Morgan Stanley 7250%  4/1/32 16,335 18,345
Mitsubishi URJ Financial Group “ Morgan Stanley 1.928% 4/28/32 26,386 19,936
Inc. 2.559% 2/25/30 33,070 27372 4 Morgan Stanley 2.239% 7/21/32 53,800 41,220
Mitsubishi URJ Financial Group 4 Morgan Stanley 2511% 10/20/32 16,915 13,221
Inc. 2.048% 7/17/30 10,100 7970 Morgan Stanley 2.943% 1/21/33 35,605 28,877
Mitsubishi URJ Financial Group Morgan Stanley 4.889% 7/20/33 10,038 9,427
Inc. 2309% 7/2082 27101 20,897 Morgan Stanley 6.342% 10/18/33 38,740 40,529
Mitsubishi UFJ Financial Group Morgan Stanley 2484% 9/16/36 27321 19,929
M\Itﬂs%bism U Financil Grous 2494% 1013032 661 5,151 Morgan Stanley 5.297% 4/20/37 16,875 15.441
a4 o
s s s L e w2
Mitsubishi URJ Financial Group M Stan 3'2 5 ’ !
Inc. 4315%  4/19/33 8,475 7627 organ Stanley 217%  4/22/42 10,167 75N
Mitsubishi URJ Financial Group Morgan Stanley 6.375% 7/24/42 36,078 39,305
Inc. 5133% 7/20/33 11,135 10,645 Morgan Stanley 4.300% 1/27/45 49,032 41,684
Mitsubishi URJ Financial Group Morgan Stanley 4.375% 1/22/47 8,447 7201
Inc. 4.286% 7/26/38 3,619 3,136 4 Morgan Stanley 5.5697% 3/24/51 19,281 19,257
Mitsubishi URJ Financial Group 4 Morgan Stanley 2.802% 1/25/52 30,768 19,107
Inc. 4.153%  3/7/39 4,120 3,509 Morgan Stanley Domestic
Mitsubishi URJ Financial Group Holdings Inc 3.800%  8/24/27 7,801 7399
Inc. 3.751% 7/18/39 21,102 17,089 Morgan Stanley Domestic
4 Mizuho Financial Group Inc. 2.839% 7/16/25 29,315 27934 Holdings Inc 4.500%  6/20/28 5,288 5,150
4 Mizuho Financial Group Inc. 2.565% 9/13/25 16,790 15,851 * Munich Re America Corp. 7450% 12/15/26 2,450 2,648
4 Mizuho Financial Group Inc. 2.226% 5/25/26 2,542 2,340 Nasdag Inc. 3.850% 6/30/26 9,795 9,454
Mizuho Financial Group Inc. 3.663% 2/28/27 2,618 2,432 Nasdagq Inc. 1.650%  1/15/31 9,750 7459
Mizuho Financial Group Inc. 1.234% 5/22/27 28,718 24,859 Nasdaq Inc. 2.500% 12/21/40 10,270 6,663
Mizuho Financial Group Inc. 1564%  7/9/27 10,533 9,167 Nasdaq Inc 3.2560%  4/28/50 8,936 6,029
Mizuho Financial Group Inc. 4.018%  3/5/28 20,971 19,767 Nasdagq Inc. 3.950%  3/7/52 5,500 4,209
4 Mizuho Financial Group Inc. 4.254%  9/11/29 17,600 16,241 National Australia Bank Ltd. 5.132% 11/22/24 6,000 6,016
4 Mizuho Financial Group Inc. 3.153%  7/16/30 32,475 27770 National Australia Bank Ltd. 3.375% 1/14/26 9,551 9,125
4 Mizuho Financial Group Inc. 2.869% 9/13/30 5,420 4,525 4 National Australia Bank Ltd. 2.500% 7/12/26 23,940 22,055
4 Mizuho Financial Group Inc. 2.201%  7/10/31 5,607 4379 % Nationwide Financial Services
4 Mizuho Financial Group Inc. 1979%  9/8/31 1,761 1344 Inc 6.750%  5/15/37 1,339 1,282
Mizuho Financial Group Inc. 2.172% 5/22/32 25,440 19,347 7 NatWestGroup ple 2.359% 5/22/24 6,531 6,438
4 Morgan Stanley 4.100% 5/22/23 27812 27712 NatWest Group plc 4.269% 3/22/25 10,319 10,078
4 Morgan Stanley 0.529% 1/25/24 250 248 NatWest Group plc 4.800%  4/5/26 9,043 8,842
4 Morgan Stanley 3.875% 4/29/24 46,731 46,018 NatWest Group plc 7472% 11/10/26 11,650 12,131
4 Morgan Stanley 3.700% 10/23/24 39,469 38,553 . NatWest Group plc 1.642% 6/14/27 11,000 9,632
4 Morgan Stanley 0.791% 1/22/25 24,539 23,239 NatWest Group plc 3.073% 5/22/28 28,049 25,052
Morgan Stanley 3.620% 4/17/25 16,913 16,497 . NatWest Group plc 5516% 9/30/28 5,100 5,050
Morgan Stanley 0.790% 5/30/25 42,688 39,775 N NatWest Group plc 4.892% 5/18/29 41,232 38,867
4 Morgan Stanley 2.720% 7/22/25 12,797 12242 NatWestGroup ple 3.754%  M/1/29 5879 5455
4 Morgan Stanley 4.000% 7/23/25 57470 56,160 ) NatWest Group plc 5.076% 1/27/30 45,926 43,211
4 Morgan Stanley 0.864% 10/21/25 991 9N N NatWest Group plc 4.445%  5/8/30 7,840 718
4 Morgan Stanley 1.164% 10/21/25 21,383 19,675 NatWest Group plc 3.032% 11/28/35 21,719 16,023
Morgan Stanley 5.000% 11/24/25 29,639 29,543 Nomura Holdings Inc. 2.648% 1/16/25 12,793 12,083
a Morgan Stanley 3.875% 1/27/26 44,560 43,153 Nomura Holdings Inc. 5.099% 7/3/25 5,680 5,622
Morgan Stanley 2630% 2/18/26 9,097 8,549 Nomura Holdings Inc. 1.851% 7/16/25 20,596 18,749
4 Morgan Stanley 2.188% 4/28/26 12,002 11,138 Nomura Holdings Inc. 1.653% 7/14/26 17,565 15,330
Morgan Stanley 4.679% 7/17/26 6,408 6,304 Nomura Holdings Inc. 2.329% 1/22/27 15,810 13,859
4 Morgan Stanley 3.125% 7/27/26 38,147 35,587 Nomura Holdings Inc. 5.386% 7/6/27 9,500 9,373
4 Morgan Stanley 6.250%  8/9/26 23,655 24,629 Nomura Holdings Inc. 2.172% 7/14/28 10,985 9,081
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Nomura Holdings Inc. 5.605%  7/6/29 10,265 10,069 Principal Financial Group Inc. 4.300% 11/15/46 7436 6,006
Nomura Holdings Inc. 3.103% 1/16/30 31,803 26,471 Progressive Corp. 2.450% 1/15/27 8,119 7432
Nomura Holdings Inc. 2.679% 7/16/30 4,200 3,360 Progressive Corp. 4.000%  3/1/29 8,161 7821
Nomura Holdings Inc. 2.608% 7/14/31 8,060 6,218 Progressive Corp. 6.625%  3/1/29 4,851 5,299
Northern Trust Corp. 3.950% 10/30/25 13,071 12,801 Progressive Corp. 3.200% 3/26/30 6,307 5,665
Northern Trust Corp. 3.650%  8/3/28 7,200 6,852 Progressive Corp. 6.250% 12/1/32 818 892
Northern Trust Corp. 3.150% 5/3/29 11,149 10,120 Progressive Corp. 4.350% 4/25/44 3,740 3,204
Northern Trust Corp. 1.950%  5/1/30 1,026 843 Progressive Corp. 4.125%  4/15/47 14,905 12,549
4 Northern Trust Corp. 3.375%  5/8/32 13,186 12,005 Progressive Corp. 4.200% 3/15/48 5,667 4,763
Northern Trust Corp. 6.125% 11/2/32 3,338 3,629 Progressive Corp. 3.950% 3/26/50 8,555 6,883
Oaktree Specialty Lending Corp.  3.500%  2/25/25 3,697 3,51 Progressive Corp. 3.700% 3/15/52 6,735 5,182
Oaktree Specialty Lending Corp.  2.700%  1/15/27 9,393 8,047 Prospect Capital Corp. 3.706% 1/22/26 6,842 6,004
Old Republic International Corp.  4.875%  10/1/24 6,830 6,774 Prospect Capital Corp. 3.364% 11/15/26 3,425 2,857
Old Republic International Corp.  3.875%  8/26/26 5,893 5,586 4 Prudential Financial Inc. 3.878% 3/27/28 4,775 4,573
Old Republic International Corp.  3.850%  6/11/51 9,875 6,789 4 Prudential Financial Inc. 2.100% 3/10/30 3,661 3,035
ORIX Corp 4.050% 1/16/24 1,218 1,201 4 Prudential Financial Inc. 5.7560% 7/15/33 1,120 1,156
ORIX Corp 3.250% 12/4/24 5,420 5,215 4 Prudential Financial Inc. 5.700% 12/14/36 6,548 6,757
ORIX Corp 3.700% 7/18/27 12,340 11,551 4 Prudential Financial Inc. 6.625% 12/1/37 5,326 5,743
ORIX Corp 2.250%  3/9/31 10,425 8,208 4 Prudential Financial Inc. 3.000% 3/10/40 4,697 3,602
Owl Rock Capital Corp. 5.260% 4/15/24 3,475 3,429 4 Prudential Financial Inc. 6.625% 6/21/40 5,265 5,698
Owl Rock Capital Corp. 4.000% 3/30/25 6,893 6,478 4 Prudential Financial Inc. 6.200% 11/15/40 1,810 1,872
Owl Rock Capital Corp. 3.750% 7/22/25 12,127 11,229 4 Prudential Financial Inc. 5.100% 8/15/43 3,450 3,065
Owl Rock Capital Corp. 4.250% 1/15/26 11,137 10,264 4 Prudential Financial Inc. 5.200% 3/15/44 3,210 3,087
Owl Rock Capital Corp. 3.400% 7/15/26 5,857 5,128 4 Prudential Financial Inc. 4.600% 5/15/44 3,490 3,118
Owl Rock Capital Corp. 2.625% 1/15/27 10,721 8,849 4 Prudential Financial Inc. 5.3756% 5/15/45 16,106 15,591
Owl Rock Capital Corp. 2.875% 6/11/28 2,462 1,949 4 Prudential Financial Inc. 4.500% 9/15/47 9,313 8,451
Owl Rock Technology Finance Prudential Financial Inc. 3.905% 12/7/47 33,698 26,906
Corp. 2.500% 1/15/27 7851 6,401 4 Prudential Financial Inc. 5.700% 9/15/48 8,696 8,331
PartnerRe Finance B LLC 3.700%  7/2/29 8,209 7390 Prudential Financial Inc. 3.935% 12/7/49 24,787 19,458
PartnerRe Finance B LLC 4.500% 10/1/50 1,940 1,660 4 Prudential Financial Inc. 3.700% 10/1/50 12,685 10,855
PNC Bank NA 2.500% 8/27/24 6,404 6,144 “ Prudential Financial Inc. 3.700% 3/13/51 10,242 7789
4 PNC Bank NA 3.300% 10/30/24 7186 6,993 Prudential Financial Inc. 5.125%  3/1/62 3,129 2,822
4 PNC Bank NA 2.950% 2/23/25 13,260 12,729 Prudential Financial Inc. 6.000%  9/1/52 6,177 6,005
4 PNC Bank NA 3.875% 4/10/25 3,903 3,791 Prudential plc 3.125% 4/14/30 13,194 11,485
4 PNC Bank NA 3.250%  6/1/25 28,290 27265 Prudential plc 3.625%  3/24/32 2,300 2,036
4 PNC Bank NA 4.200% 11/1/25 6,980 6,806 Raymond James Financial Inc. 4.650%  4/1/30 17231 16,585
4 PNC Bank NA 3.100% 10/25/27 11,304 10,585 Raymond James Financial Inc 4.950%  7/15/46 19,840 17,769
4 PNC Bank NA 3.250% 1/22/28 9,306 8,697 Raymond James Financial Inc. 3.750%  4/1/51 11,335 8,236
4 PNC Bank NA 4.050% 7/26/28 19,078 17,987 4 Regions Bank 6.450%  6/26/37 5,247 5,441
4 PNC Bank NA 2.700% 10/22/29 12,433 10,478 Regions Financial Corp. 2.250% 5/18/25 9,845 9,208
PNC Financial Services Group Regions Financial Corp. 1.800% 8/12/28 6,135 5,205
Inc. 3500% 1/23/24 26,809 26,395 Regions Financial Corp. 7375% 12/10/37 5,493 6,176

PNC Financial Services Group Reinsurance Group of America
Inc. 3.900% 4/29/24 23,886 23,604 Inc. 3.950% 9/15/26 5,339 5,140

PNC Financial Services Group Reinsurance Group of America
Inc. 2.200% 11/1/24 6171 5,897 Inc 3.900% 5/15/29 14,889 13,636

PNC Financial Services Group i

Inc. 5.671% 10/28/25 5,085 5,147 Re‘:csurance Group ot Ameries 3.160%  6/15/30 2,450 2,084
PNC Financial Services Group RenaissanceRe Finance Inc. 3.700% 4/1/25 6,682 6,473
P!\llgc.F nancial Services Group 2.600% 7/23/26 7856 7273 RenaissanceRe Finance Inc. 3.450%  7/1/27 4,850 4,518
! ! i u RenaissanceRe Holdings Ltd. 3.600% 4/15/29 1,700 1,524
th?:c.Financ\al Services Group 3150%  5/19/27 13,745 12.839 j :ova: Sant 0; ganaga 0.425% 1;19;24 13,851 13,220
o oyal Bank of Canada 2.560% 7/16/24 13,487 13,0156
o Services Group 3450% 412329 39,195 9 Royal Bank of Canada 0.650%  7/29/24 942 880
Inc. 2550%  1/22/30 27777 23,604 4 Royal Bank of Canada 0.750% 10/7/24 17,130 15,931
PNC Financial Services Group Royal Bank of Canada 5.660% 10/25/24 12,475 12,620
Inc. 2307% 4/23/32 6,134 4,967 “  Royal Bank of Canada 2.250% 11/1/24 39,473 37640
PNC Financial Services Group 4 Royal Bank of Canada 1.600% 1/21/25 5,070 4,742
Inc. 6.037% 10/28/33 17669 18,469 Royal Bank of Canada 3.375% 4/14/25 20,920 20,256
Primerica Inc. 2.800% 11/19/31 5,509 4,501 “  Royal Bank of Canada 1.150%  6/10/25 25,497 23,363
Principal Financial Group Inc. 3.125% 5/15/23 4,161 4,132 4 Royal Bank of Canada 0.875%  1/20/26 14,835 13,186
Principal Financial Group Inc. 3.400% 5/15/25 13,809 13,357 4 Royal Bank of Canada 4.650% 1/27/26 12,880 12,720
Principal Financial Group Inc. 3.100% 11/15/26 9,602 8,916 Royal Bank of Canada 1.200% 4/27/26 11,489 10,226
Principal Financial Group Inc. 2.125%  6/15/30 15,197 12,417 4 Royal Bank of Canada 1.150%  7/14/26 25,236 22,232
Principal Financial Group Inc. 6.050% 10/15/36 258 265 4 Royal Bank of Canada 1.400% 11/2/26 24,826 21,820
Principal Financial Group Inc. 4.625% 9/15/42 5,408 4,522 4 Royal Bank of Canada 2.0560% 1/21/27 4,000 3,697
Principal Financial Group Inc. 4.350% 5/15/43 5,765 4,631 Royal Bank of Canada 3.625%  5/4/27 13,475 12,830
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Royal Bank of Canada 4.240% 8/3/27 5,890 5,744 Sumitomo Mitsui Financial Group
Royal Bank of Canada 6.000% 11/1/27 25,920 26,991 Inc 1.902% 9/17/28 16,100 13,302
Royal Bank of Canada 2.300% 11/3/31 35,128 28,193 Sumitomo Mitsui Financial Group
Royal Bank of Canada 3.875%  5/4/32 12,910 11,776 Inc 4.306% 10/16/28 8,005 7526
Santander Holdings USA Inc 3.500%  6/7/24 9,090 8,836 Sumitomo Mitsui Financial Group
Santander Holdings USA Inc 4260%  6/9/25 4,745 4,598 . ‘”CI it " 3.040% 7/16/29 22,630 19,632
Santander Holdings USA Inc. 4500% 7/17/25 27061 26,470 umitomo Mitsul Financial Group
Santander Holdings USA Inc 3244% 10/5126 52,780 48,871 Sigcitomo it Enancial Gro 3.202% 91729 7063 6,067
Santander Holdings USA Inc 4.400% 7/13/27 29,789 28,410 Inc p 2.724%  9/27/29 14,820 12,473
Santander UK Group Holdings plc 1.089%  3/15/25 11,127 10,414 Sumitomo Mitsui Financial Group
Santander UK Group Holdings plc  1.532%  8/21/26 20,170 17,756 Inc 2.750%  1/15/30 29,065 24.379
Santander UK Group Holdings plc 3.823%  11/3/28 8,057 7185 Sumitomo Mitsui Financial Group
Santander UK Group Holdings plc 2.896%  3/15/32 15,423 11,919 Inc. 2130%  7/8/30 3,751 2,972
Santander UK plc 4.000% 3/13/24 30,110 29,748 Sumitomo Mitsui Financial Group
Santander UK plc 2.875% 6/18/24 7,940 7,659 Inc 2.142% 9/23/30 760 586
Selective Insurance Group Inc. 5.375%  3/1/49 3,010 2,566 Sumitomo Mitsui Financial Group
Signature Bank 4.000% 10/15/30 3,127 2,852 Inc. 1.710% 1/12/31 11,578 8,708
Sixth Street Specialty Lending Sumitomo Mitsui Financial Group
Inc. 3.875% 11/1/24 4,676 4,503 Inc 2.222% 9N17/31 7,295 5,625
Societe Generale SA 3.000% 1/22/30 1,000 815 Sumitomo Mitsui Financial Group
Standard Chartered plc 4.644%  4/1/31 1,000 899 Inc 2.296% 1/12/41 6,268 3,932
State Street Corp. 3.100% 5/15/23 16,329 16,216 Sumitomo Mitsui Financial Group
State Street Corp. 3.300% 12/16/24 3,015 2,940 Inc 2.930%  9/17/41 3,354 2,242
State Street Corp. 3.550% 8/18/25 27275 26,548 SVB Financial Group 3.500% 1/29/25 10,166 9,757
State Street Corp. 2354% 11/1/25 13,695 13,064 SVB Financial Group 1.800% 10/28/26 10,150 8,899
State Street Corp. 2901% 3/30/26 10,240 9,734 SVB Financial Group 4.345% 4/29/28 4,651 4,395
State Street Corp. 2.650% 5/19/26 14,975 14,090 SVB Financial Group 2.100% 5/15/28 3,354 2,793
State Street Corp. 4141% 12/3/29 6,065 5,725 SVB Financial Group 3.126%  6/5/30 3,936 3,224
State Street Corp. 2.400% 1/24/30 15,916 13,519 SVB Financial Group 1.800%  2/2/31 6,957 5,056
State Street Corp. 2.200%  3/3/31 7770 6,211 SVB Financial Group 4.570% 4/29/33 1,549 1,363
State Street Corp. 3.152% 3/30/31 2,248 1,977 Synchrony Financial 4.375%  3/19/24 4,135 4,060
State Street Corp. 3.031% 11/1/34 29,643 24,988 Synchrony Financial 4.250%  8/15/24 9,031 8,827
Stewart Information Services Synchrony Financial 4.500% 7/23/25 25,622 24,624
Corp. 3.600% 11/15/31 5,700 4,346 Synchrony Financial 3.700%  8/4/26 10,809 9,967
Stifel Financial Corp. 4.250% 7/18/24 10,450 10,244 Synchrony Financial 3.950% 12/1/27 8,197 7317
Stifel Financial Corp. 4.000% 5/15/30 3,030 2,626 Synchrony Financial 5.150% 3/19/29 8,616 8,128
Sumitomo Mitsui Banking Corp.  3.950%  1/10/24 10,990 10,836 4 Toronto-Dominion Bank 0.750%  6/12/23 23,251 22,827
Sumitomo Mitsui Banking Corp.  3.400%  7/11/24 12,830 12,456 4 Toronto-Dominion Bank 2.350%  3/8/24 20,292 19,679
Sumitomo Mitsui Banking Corp.  3.650%  7/23/25 3,280 3,152 4 Toronto-Dominion Bank 3.250% 3/11/24 59,698 58,335
Sumitomo Mitsui Financial Group 4 Toronto-Dominion Bank 2.650% 6/12/24 13,810 13,374
Inc. 0.508% 1/12/24 10,500 9,990 4 Toronto-Dominion Bank 4.285% 9/13/24 28,225 27,880
Sumitomo Mitsui Financial Group Toronto-Dominion Bank 1.250% 12/13/24 2,815 2,619
Inc. 2.696% 7/16/24 35,5684 34,159 4 Toronto-Dominion Bank 1.450% 1/10/25 8,636 8,046
Sumitomo Mitsui Financial Group Toronto-Dominion Bank 3.766%  6/6/25 7242 7028
< Inc. Miteu Financial & 2.448% 9/27/24 42,070 39998 4 Toronto-Dominion Bank 1150% 6/12/25 14,059 12,814
umitomo Mitsui Financial Group 4 Toronto-Dominion Bank 0.760% 9/11/25 11,641 10,414
Ine. 2348% 1/15/25 6343 6001 4 Toronto-Dominion Bank 0.760%  1/6/26 1,640 1,451
Sumitomo Mitsui Financial Group “ Toronto-Dominion Bank 1250% 9/10/26 11,890 10,394
Inc. v v 14M%  TBI25 35355 82218+ Toronto-Dominion Bank 1950% 1/12/27 10,100 9,020
Sumitomo Mitsul Financiel Group - e 1126 15372 lasa6 °  TorontoDominion Bank 2800% 31027 15631 14,315
Sumitomo Mitsui Financial Group 4 Ioromo—gomm!on Sant 4'&380/0 96/8/27 17,?91 17’;737
Inc. 3.784%  3/9/26 32,126 30,970 . oronto-| ominion Ban 4. 30/u /15/27 28,320 27,997
Sumitomo Mitsui Financial Group N Toromo—Dom‘wmon Bank 3.6250/0 9/15/31 4,091 3,767
Inc. 2632% 7/14/26 16,259 14,892 . Toromo—Domm!on Bank 2.450% 1/12/32 6,861 5,548
Sumitomo Mitsui Financial Group Toronto-Dominion Bank 3.200%  3/10/32 47,043 40,540
Inc. 1.402% 9/17/26 14,045 12,184 Toronto-Dominion Bank 4.456% 6/8/32 25,960 24,678
Sumitomo Mitsui Financial Group Transatlantic Holdings Inc. 8.000% 11/30/39 4,588 5,663
Inc. 3.010% 10/19/26 13,282 12,309 Travelers Cos. Inc 6.7560% 6/20/36 1,773 1,992
Sumitomo Mitsui Financial Group 4 Travelers Cos. Inc 6.250% 6/15/37 11,010 11,951
Inc. 3.446% 1/11/27 11,276 10,5635 Travelers Cos. Inc 5.360% 11/1/40 5,698 5,656
Sumitomo Mitsui Financial Group Travelers Cos. Inc 4.600%  8/1/43 8,410 7434
Inc. 2.174%  114/27 3.800 3.366 Travelers Cos. Inc 4.300%  8/25/45 2,522 2,140
Sumitomo Mitsui Financial Group Travelers Cos. Inc 3.750% 5/15/46 8,462 6,549
. ':gomo Mitsul Financial Groue 3.364% 7/12/27 14,533 13413 Travelers Cos. Inc 4.000% 5/30/47 6,460 5,238
umi fsure ! u Travelers Cos. Inc 4.100%  3/4/49 6,416 5,237
o Miteu Fancil Groun 3544% /17728 15790 14,652 Travelers Cos. Inc 2550% 4/27/50 8,185 5,112
Inc. 3.944%  7/19/28 30,850 29,010 Travelers Cos. Inc 3.050% 6/8/51 8,137 5,635
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Travelers Property Casualty Corp. 6.375%  3/15/33 2,639 2,899 W R Berkley Corp. 3.150% 9/30/61 11,875 7023
Trinity Acquisition plc 4.400% 3/15/26 7571 7330 Wachovia Corp. 6.605% 10/1/25 3,175 3,292

4 Truist Bank 3.200%  4/1/24 43,417 42,419 Wachovia Corp. 5.500%  8/1/35 20,740 20,166
4 Truist Bank 2.150% 12/6/24 12,771 12,145 Wachovia Corp. 6.550% 10/15/35 7625 7822
4 Truist Bank 1.500% 3/10/25 15,585 14,467 Webster Financial Corp 4.100%  3/25/29 575 522
4 Truist Bank 3.625% 9/16/25 22,935 22,065 Wells Fargo & Co. 4.480% 1/16/24 13,891 13,803
4 Truist Bank 4.050%  11/3/25 1,331 1,309 4 Wells Fargo & Co. 1654%  6/2/24 6,647 6,541
4 Truist Bank 3.300% 5/15/26 16,031 15,079 4 Wells Fargo & Co. 3.300%  9/9/24 12,127 11,781
4 Truist Bank 3.800% 10/30/26 4,174 3,956 “ Wells Fargo & Co. 3.000% 2/19/256 37813 36,238
4 Truist Bank 2.636% 9/17/29 4,401 4,112 4 Wells Fargo & Co. 0.805% 5/19/25 9,185 8,600
4 Tuist Bank 2.250% 3/11/30 4,165 3,363 N Wells Fargo & Co. 3.650% 9/29/25 34,549 33,234
4 Truist Financial Corp. 2.500%  8/1/24 6,742 6,474 4 Wells Fargo & Co. 2.406% 10/30/25 56,365 53,377
4 Truist Financial Corp. 2.850% 10/26/24 16,660 16,069 4 Wells Fargo & Co. 2.164% 2/11/26 29,155 27206
Truist Financial Corp. 4.000% 5/1/25 9,638 9,436 Wells Fargo & Co. 3.000% 4/22/26 68,507 64,099

4 Truist Financial Corp. 3.700%  6/5/25 15,350 14,923 4 Wells Fargo & Co. 3.908% 4/25/26 67,059 65,131
4 Trist Financial Corp. 1.200%  8/5/25 4,990 4,564 4 Wells Fargo & Co. 2.188% 4/30/26 8,614 8,017
4 Truist Financial Corp. 5.900% 10/28/26 22,091 22,614 4 Wells Fargo & Co. 4.100% 6/3/26 50,098 48,405
4 Truist Financial Corp. 1.267%  3/2/27 16,327 14,494 4 Wells Fargo & Co. 4.540% 8/15/26 19,490 19,117
4 Truist Financial Corp. 1.125% 8/3/27 11,357 9,577 Wells Fargo & Co. 3.000% 10/23/26 44,963 41,561
4 Truist Financial Corp. 3.875% 3/19/29 17765 16,331 4 Wells Fargo & Co. 3.196% 6/17/27 15,475 14,366
4 Truist Financial Corp. 1.887%  6/7/29 11,375 9,558 4 Wells Fargo & Co. 4.300% 7/22/27 22,254 21,433
4 Truist Financial Corp. 1.950%  6/5/30 5,038 4,049 4 Wells Fargo & Co. 3.584% 5/22/28 38,552 35,711
4 Truist Financial Corp. 4.916% 7/28/33 11,620 10,901 4 Wells Fargo & Co. 2.393%  6/2/28 37075 32,697
4 Truist Financial Corp. 6.123% 10/28/33 14,245 14,970 4 Wells Fargo & Co. 4.808% 7/25/28 28,940 28,212
7 UBS Group AG 3.126%  8/13/30 3,450 2,914 “ Wells Fargo & Co. 4.150%  1/24/29 2,800 2,631
Unum Group 3.875% 11/5/25 176 167 4 Wells Fargo & Co. 2.879% 10/30/30 102,060 86,771
Unum Group 4.000% 6/15/29 3,050 2,753 N Wells Fargo & Co. 2.572% 2/11/31 34,659 28,666
Unum Group 5.750% 8/15/42 6,798 6,108 4 Wells Fargo & Co. 4.478%  4/4/31 30,768 28,837
Unum Group 4.500% 12/15/49 8,336 5,938 4 Wells Fargo & Co. 3.350%  3/2/33 1,577 1,326
Unum Group 4.125% 6/15/51 9,650 6,614 N Wells Fargo & Co. 4.897% 7/25/33 69,136 65,472

4 US Bancorp 3.700% 1/30/24 7327 7232 Wells Fargo & Co. 53756%  2/7/35 1,075 1,057
US Bancorp 3375%  2/5/24 35,143 34,539 4 Wells Fargo & Co. 5.950% 12/15/36 3,362 3,198

US Bancorp 2.400% 7/30/24 18,239 17542 4 Wells Fargo & Co. 3.068% 4/30/41 45,751 32,707

4 US Bancorp 3.600% 9/11/24 6,648 6,415 Wells Fargo & Co. 5.375% 11/2/43 18,088 16,833
US Bancorp 1.450% 5/12/25 3,952 3,667 Wells Fargo & Co. 5.606% 1/15/44 22,190 21,612

4 US Bancorp 3.950% 11/17/25 4,279 4,186 4 Wells Fargo & Co. 4.650%  11/4/44 32,144 27129
4 US Bancorp 3.100% 4/27/26 11,796 11,162 Wells Fargo & Co. 3.900% 5/1/45 21,662 16,704
4 US Bancorp 2.375% 7/22/26 22,961 21,195 “ Wells Fargo & Co. 4.900% 11/17/45 37583 32,494
US Bancorp 5.727% 10/21/26 5,495 5,600 4 Wells Fargo & Co. 4.400%  6/14/46 25,243 20,170

4 US Bancorp 3.1560% 4/27/27 17,237 16,202 4 Wells Fargo & Co. 4.750% 12/7/46 34,629 29,013
4 US Bancorp 3.900% 4/26/28 7262 6,964 “ Wells Fargo & Co. 5.013%  4/4/51 75,395 67,065
US Bancorp 4.548% 7/22/28 16,405 16,072 4 Wells Fargo & Co. 4611% 4/25/53 50,288 42,762

4 US Bancorp 3.000% 7/30/29 13,336 11,710 Wells Fargo Bank NA 5.960% 8/26/36 8,694 8,662
4 US Bancorp 1375%  7/22/30 13,260 10,291 “ Wells Fargo Bank NA 5.850%  2/1/37 17,466 17569
4 US Bancorp 2.677% 1/27/33 6,475 5,346 4 Wells Fargo Bank NA 6.600% 1/15/38 14,584 15,822
US Bancorp 4.967% 7/22/33 18,325 17420 Western Union Co. 2.850% 1/10/25 6,742 6,436

US Bancorp 5.850% 10/21/33 5,050 5,245 Western Union Co. 1.350% 3/15/26 4,41 3,865

4 USBank NA 2.050% 1/21/25 16,283 15,420 Western Union Co. 2.750% 3/15/31 5,090 3,851
4 US Bank NA 2.800% 1/27/26 28,248 27221 Western Union Co. 6.200% 11/17/36 7,650 7,585
Visa Inc 3.1560% 12/14/25 67,106 64,721 Western Union Co. 6.200% 6/21/40 3,400 3,200
Visa Inc 1.900% 4/15/27 17,930 16,179 Westpac Banking Corp 3.650% 5/15/23 9,101 9,060
Visa Inc 0.750%  8/15/27 4,100 3,498 Westpac Banking Corp 3.300% 2/26/24 18,629 18,308
Visa Inc 2.750% 9/15/27 21,448 19,886 Westpac Banking Corp 1.019% 11/18/24 13,850 12,886
Visa Inc 2.050% 4/15/30 17453 14,789 Westpac Banking Corp 2.350% 2/19/25 21,819 20,692
Visa Inc 1.100%  2/15/31 10,775 8,287 Westpac Banking Corp 2.850% 5/13/26 31,425 29,429
Visa Inc 4.150% 12/14/35 17891 16,868 Westpac Banking Corp 2.700% 8/19/26 27344 25,370
Visa Inc 2.700% 4/15/40 12,888 9,761 Westpac Banking Corp 3.350%  3/8/27 22,636 21,319
Visa Inc 4.300% 12/14/45 44,225 40,426 Westpac Banking Corp 3.400% 1/25/28 5,528 5,175
Visa Inc 3.650% 9/15/47 9,459 7810 Westpac Banking Corp 1.953% 11/20/28 5,865 4,995
Visa Inc 2.000% 8/15/50 21,975 13,007 Westpac Banking Corp 2.650% 1/16/30 4,220 3,663
Voya Financial Inc 3.650% 6/15/26 4,077 3,866 4 Westpac Banking Corp 2.894%  2/4/30 40,226 36,879
Voya Financial Inc 5.700% 7/15/43 10,304 9,566 Westpac Banking Corp 2.150% 6/3/31 12,592 10,446
Voya Financial Inc 4.800% 6/15/46 2,742 2,236 4 Westpac Banking Corp 4.322% 11/23/31 34,716 32,537

4 Voya Financial Inc 4.700% 1/23/48 4,175 3,184 Westpac Banking Corp 5.405% 8/10/33 8,165 7627
W R Berkley Corp. 4.750%  8/1/44 2,288 1,995 Westpac Banking Corp 4.10% 7/24/34 10,651 9,123

W R Berkley Corp. 4.000% 5/12/50 6,030 4,594 Westpac Banking Corp 2.668% 11/15/35 18,501 13,745

W R Berkley Corp. 3.5650% 3/30/52 8,755 6,035 Westpac Banking Corp 3.020% 11/18/36 11,535 8,634

72 —



3. NUH—F - RE+—%

Face Market Face Market
Maturity Amount Value Maturity ~ Amount Value
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
Westpac Banking Corp. 4.421% 7/24/39 8,973 7425 Agilent Technologies Inc. 2.750% 9/15/29 2,155 1,856
Westpac Banking Corp. 2.963% 11/16/40 16,922 11,158 Agilent Technologies Inc. 2.100%  6/4/30 8,775 7,092
Willis North America Inc 3.600% 5/15/24 5,293 5,151 Agilent Technologies Inc. 2.300% 3/12/31 9,782 7915
Willis North America Inc. 4.650% 6/15/27 2,645 2,558 AHS Hospital Corp. 5.024% 7/1/45 5,175 4,949
Willis North America Inc. 4.500% 9/15/28 6,377 6,005 4 AHS Hospital Corp. 2.780%  7/1/51 6,750 4,163
Willis North America Inc 2.950% 9/15/29 13,206 11,106 4 Allina Health System 3.887% 4/15/49 5,057 3,997
Willis North America Inc. 5.050% 9/15/48 8,258 6,937 AmerisourceBergen Corp. 3.400% 5/15/24 7074 6,907
Willis North America Inc. 3.875% 9/15/49 15,519 11,039 AmerisourceBergen Corp. 3.250% 3/1/25 8,922 8,598
Wintrust Financial Corp. 4.850%  6/6/29 2,470 2,234 AmerisourceBergen Corp. 3.450% 12/15/27 6,207 5,799
XLIT Ltd 5.250% 12/15/43 7275 7,094 AmerisourceBergen Corp. 2.800% 5/15/30 7787 6,604
XLIT Ltd 5.500% 3/31/45 5,729 5,441 AmerisourceBergen Corp. 2.700% 3/15/31 15,686 13,013
Zions Bancorp NA 3.250% 10/29/29 6,660 5,458 AmerisourceBergen Corp. 4.250%  3/1/45 5,629 4,608
m AmerisourceBergen Corp. 4.300% 12/15/47 7054 5,861
Health Care (2.8%) Amgen Inc. 3.625% 5/22/24 22,492 22,077
Abbott Laboratories 2.950% 3/15/25 9,891 9,554 Amgen Inc. 1.900%  2/21/25 15,976 14,992
Abbott Laboratories 3875% 9/15125 9,016 8,848 Amgen Inc 3125% - 51/25 12,630 12,128
Abbott Laboratories 3.750% 11/30/26 13,440 13,099 Amgen Inc. 2.600% 8/19/26 21,299 19,686
Abbott Laboratories 1150% 1/30/28 10,595 9,010 Amgen Inc. 2.200%  2/21/27 24,494 22,017
Abbott Laboratories 1400% 6/30/30 5,080 4,040 Amgen Inc. 3.200%  11/2/27 12,602 11,687
Abbott Laboratories 4.750% 11/30/36 14,596 14,456 Amgen Inc. 1650% 8/15/28 12,244 10,230
Abbott Laboratories 6.150% 11/30/37 4,015 4,479 Amgen Inc 3.000% 2/22/29 4,930 4,369
Abbott Laboratories 6.000% 4/1/39 3,825 4,195 Amgen Inc. 4.050%  8/18/29 15,766 14,773
Abbott Laboratories 5.300% 5/27/40 6219 6,360 Amgen Inc 2450% 2/21/30 17071 14405
Abbott Laboratories 4.750% 4/15/43 9,839 9,420 Amgen Inc 2.300% 2/25/31 37490 30,535
Abbott Laboratories 4.900% 11/30/46 52,845 51,707 Amgen Inc. 2.000% 1/15/32 10,635 8,291
AbbVie Inc. 2800% 3/15/23 9,290 9,248 Amgen Inc 3350% 222/52 1274 9,838
AbbVie Inc. 3.850% 6/15/24 28,868 28,413 Amgen Inc 4.200%  3/1/33 10,735 9,962
AbbVie Inc. 2.600% 11/21/24 38,141 36,517 Amgen Inc. 3.150%  2/21/40 49,463 36,526
AbbVie Inc. 3.800% 3/15/25 45433 44,289 Amgen Inc. 2.800% 8M15/41 21425 14,871
AbbVie Inc. 3.600% 5/14/25 56,993 55,243 Amgen Inc 4.950% 10/1/41 16,531 15,151
AbbVie Inc. 3.200% 5/14/26 35,902 33,982 Amgen Inc. 5.150% 11/15/41 5,633 5,245
AbbVie Inc. 2.950% 11/21/26 43,182 40,239 Amgen Inc 4.400% - S1/45 39,797 33,246
AbbVie Inc. 4.250% 11/14/28 23,447 22,671 Amgen Inc. 4.563%  6/15/48 5228 4,499
AbbVie Inc. 3.200% 11/21/29 57779 52,095 Amgen Inc. 3.375% 2/21/50 45,614 31,901
AbbVie Inc. 4550% 3/15035 23,443 21,915 Amgen Inc 4663% 6/1551 830463 26,361
AbbVie Inc. 4.500% 5/14/35 32,597 30,346 Amgen Inc. 3.000% 1/15/52 28,771 18,493
AbbVie Inc. 4.300% 5/14/36 19,298 17445 Amgen Inc. 4.200% 2/22/52 14,870 11,939
AbbVie Inc. 4.050% 11/21/39 62,310 53,363 Amgen Inc. 4.875%  3/1/53 21,925 19,524
AbbVie Inc. 4.625% 10/1/42 4,866 4,351 Amgen Inc. 2.770% 9/1/53 11,067 6,685
AbbVie Inc. 4.400% 11/6/42 21,596 18753, Amgeninc 4.400%  2/22/62 12,095 9,703
AbbVie Inc. 4.850% 6/15/44 21798 19.964 Ascension Health 2.532% 11/15/29 16,624 14,242
AbbVie Inc. 4.750% 3/15/45 6,990 6,277 4 Ascension Health 3.106% 11/15/39 11,133 8,504
AbbVie Inc. 4.700%  5/14/45 12,369 11,049 Ascension Health 3.945% 11/15/46 6,850 5,698
AbbVie Inc. 2.450% 5/14/46 49965 43,358 4 Ascension Health 4.847% 11/15/53 9,575 9,078
AbbVie Inc. 4.875% 11/14/48 25,392 23,381 AstraZeneca Finance LLC 0.700% 5/28/24 10,540 9,942
AbbVie Inc. 2.250% 11/21/49 81,778 68,740 AstraZeneca Finance LLC 1.200% 5/28/26 9,225 8,219
Adventist Health System 2952%  3/1/29 6.875 5,849 AstraZeneca Finance LLC 1.750% 5/28/28 15,331 13,167
Adventist Health System 5430%  3/1/32 3,375 3,325 AstraZeneca Finance LLC 2.250% 5/28/31 12,900 10,735
Adventist Health System 3.630% 3/1/49 5360 3,793 AstraZeneca plc 3.375% 11/16/25 28,544 27588
Advocate Health & Hospitals AstraZeneca plc 0.700%  4/8/26 21,486 18,905
Corp 3.829% 8/15/28 3,223 3,010 AstraZeneca plc 3.125% 6/12/27 9,624 8,960
4 Advocate Health & Hospitals AstraZeneca plc 4.000% 1/17/29 15,762 15,151
Corp. 2211% 6/15/30 2,184 1,799 AstraZeneca plc 1.375%  8/6/30 15,779 12,470
Advocate Health & Hospitals AstraZeneca plc 6.450% 9/15/37 36,410 41,095
Corp. 4.272% 8/15/48 6,525 5,443 AstraZeneca plc 4.000% 9/18/42 16,443 14,218
Advocate Health & Hospitals AstraZeneca plc 4.375% 11/16/45 14,502 13,072
Corp. 3.387% 10/15/49 6,636 4,685 AstraZeneca plc 4.375% 8/17/48 3,117 2,795
4 Advocate Health & Hospitals AstraZeneca plc 2.125%  8/6/50 16,620 9,787
Corp. 3.008%  6/15/50 5,760 3,837 AstraZeneca plc 3.000% 5/28/51 6,226 4,397
Aetna Inc. 3.600% 11/15/24 12,955 12,596 Banner Health 2338%  1/1/30 6,941 5,782
Aetna Inc. 6.625% 6/15/36 11,812 12,575 Banner Health 1.897% 1/1/31 2,325 1,832
Aetna Inc. 6.760% 12/185/37 6,126 6,544 Banner Health 2.907%  1/1/42 3,675 2,688
Aetna Inc. 4.500%  5/15/42 6,219 5385 4 Banner Health 3.181%  1/1/50 4,000 2,783
Aetna Inc. 4.125% 11/15/42 6,733 5,528 Banner Health 2.913%  1/1/51 4,525 2,950
Aetna Inc. 4.750%  3/15/44 6,410 5,670 4 Baptist Health South Florida
Aetna Inc. 3.875% 8/15/47 13,969 10,792 Obligated Group 3.115% 11/15/71 3,775 2,207
Agilent Technologies Inc. 3.060% 9/22/26 6,574 6,110
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Baptlstt Healthcare System Coupon Date ($000) ($000)
Obligated Group 3540%  8/15/50 2200 e Bristol-Myers Squibb Co 3.700% 3/15/52 56,025 43,746
Baxalta Inc. 4.000%  6/23/25 14'880 14’494 Bristol-Myers Squibb Co. 3.900% 3/15/62 13’070 10’20
Baxalta Inc. 5.250% 6/23/45 5v364 5’078 Cardinal Health Inc. 3.079% 6/15/24 8'631 8’383
Baxter International Inc. 1322% 1129724 20,805 19.370 Cardinal Heaith inc. 3500% 11/15/24 3358 3,255
Baxter International Inc. 2.600%  8/15/26 7'574 7'000 Card!na\ Health Inc. 3.760% 9/15/25 8’037 7’784
Baxter International Inc. 1916%  2/1/27 22,425 19,915 Cardinal Health Inc. 3410% 61527 8519 797
Baxter International Inc. 2o 1o 19975 o Cardinal Health Inc. 4.600% 3/15/43 6,085 5,027
Baxter International Inc. 3950% 4130 8892 8,109 Cardinal Health Inc. 4500% 11/15/44 6669 5,334
Baxter International Inc 1730%  4//31 16,914 12919 Cardinal Health Inc. 4900% 9/15M5 9,671 8,237
Baxter International Inc. JEa0% o2 32935 oo Cardinal Health Inc. 4.368%  6/15/47 3,452 2719
7 Baxter International Inc. 3500% 8/15/46 4’625 3’306 Catholic Heq\th Services of Long B )
Baxter International Inc 3.132% 121/61 100 65 Istand Obligated Group 3368% 7/1/50 6,836 4,636
4 Saxéer International Inc. 3.132% 12/1/51 19,324 12,622 gz::zge gorp‘ a250% 121527 31,953 30:005
* BayCars Health System nc See 0 2008 202 ¢ e Corp. 2.450% 7/15/28 28,064 23,678
Baylor Scott & White Holdings 1777% 11/15/30 S 4‘387 entene Corp. 4.625% 12/15/29 42,670 39’126
Baylor Scott & White Holdings 4.185% 11/15/45 8‘064 6’802 comene o 3.375% - 2/15/50 4,195 3’550
. Bvlor Scoft & White Holdings  3.967% 11/15/46 1238 998 ge"‘m o 3.000% 10718/20 - 27,907 22863
Baylor Scott & White Holdings ~ 2.839% 11/16/50 11,715 7730 g 2500%  3pfs1 52,875 25721
Becton Dickinson & Co. 3.363%  6/6/24 1o6as e Cemene‘ Corp. 2.625%  8/1/31 18,408 14,459
Becton Dickinson & Co. 3.734% 12/15/24 6’ 103 5’9 Chidren's Health System of ' '
Becton Dickineon & Co. ST L S 35,222 . Texas , 2.511%  8/15/50 5,908 3,544
Becton Dickinson & Co. TesTon 21 14,026 11' N Chndren‘s Hospital 2.928% 7/15/50 5,250 3’258
Becton Dickinson & Co. 4208% 822132 7000 082 Chidren's Hospital Corp. 4.115% 1147 4,269 3,597
Becton Dickinson & Co. 4.875%  5/15/44 1’428 e Ch!\dren‘s Hosp!tal e 2585% - 2/1/50 3,950 2’399
Becton Dickinson & Co. 4.685% 121544 3,663 Voo Crildren s Hospital Medica! '
gecion B\ctmson & Co. 4.669%  6/6/47 21’327 18;?3? 4 Chi\zgi‘ys Hospital of 4268% 515 4,050 3,562
ecton Dickinson & Co. 3.794% ) i
“ Beth Israel Lahey Health Inc. oo 5/72/?;2? g,ggg :3,785 . CHPQ\‘?gjgﬂa " 2.704%  7/1/50 4,765 3,060
© BLISH Syatom Oblioated Group  3.487% 711549 4487 3,860 P ealt 430%  7/1/28 6,750 6,414
S‘\ogen :nc 4.050% 9/15/25 21 ’602 ZOéig 4 Cigna Corz. gigg:f iﬂ Zgé 9243 9,026
iogen Inc. o ' ’ . - o 1,713 11,2
Biogen Inc éf:gof; gﬂgg gi,é;i 19732 8:922 gorp. 4125% 11/16/25 24,538 23,925
Biogen Inc S0 25 200 21,556 Cigna COTP» 4.500% 2/25/26 25,023 24,660
Bio-Rad Laboratories Inc. a0 ey o200 4199 Clgna Cg[pv 1250%  3/15/26 9,360 8,343
, Bio-Rad Laboratories Inc. 3700% 31532 9200 47'263 4 c.Zna Corp. 3400% - 3/1/27- 19018 17847
N Bon Secours Mercy Health Inc. ~ 4.302%  7/1/28 3'391 3’2:32 4 Cigna Corzb J875% 5118727 985 1,082
N Bon Secours Mercy Health Inc.  3.464%  6/1/30 4’966 4'412 Cigna Corp. 3'0502/0 1onsr2r 877 8,033
N Bon Secours Mercy Health Inc. ~ 2.095%  6/1/31 4,275 3'318 Cigna Corpv 4375% 10115728 83,850 32,691
Bon Secours Mercy Health Inc.  3.206%  6/1/50 4’025 2’599 Cigna Corj » 2400% 31950 22,960 19,239
Boston Scientific Corp. 3450% 3124 4,985 4,858 Cigna Corp. 2:375% 3161 19,444 15,903
Boston Scientific Corp. 1900% 6/1/25 8,452 7'854 Cigna Corp. 4.800% §/15/38 24,136 22,492
Boston Saientifio Corp. P 8452 ,92 .o Corp. 3.200% 3/15/40 12,981 9,820
Boston Scientific Corp. B 7425 .o Corp. 6.125% 11/16/41 6,144 6,376
Boston Scientific Corp. P e 22 o Corp, 5.375% 2/15/42 633 592
Boston Saientific Corp. N 705 oss | o corp. 4.800% 7/15/46 26,097 23,462
Boston Scientific Corp. JE e 5929 cone Corp. 3.875% 10/15/47 18,004 13,896
Bristol-Myers Squibb Co. 3625% 5/15/24 ‘984 970 Cigna Corp 4.900% 1271548 36,944 33,587
Bristol-Myers Squibb Co. S 00 s 65 om Lo o Corp 3.400% 3/15/50 25,757 18,276
Bristol-Myers Squibb Co. DO e o .o Hop.e 3.400% 3/15/51 5,145 3,676
Bristol Myers Squibb Co Bt 33,462 < e Hope 5.623% 11/15/43 2,030 2,000
Eﬂstol—mVers gqmbb Co. 3.250% 2/27/27 Z'OWO 1'915 CommOﬂSpp\m Health AZL%EZO ?Q/?;ﬁ s 9%
ristol-Myers Squibb Co. 1.125% 11/13/27 1 ’725 1’475 CommonSpirit Health | . 9.107 8,733
Bristol-Myers Squibb Co. 3450% 11/15/27 18,562 ] CommonSpirt Hos 10479 10725 6397 5,757
Bristol-Myers Squibb Co. 3900% 2/2028 28,341 o Commenspirt Health 3347% 10M/29 15048 13,040
Bristol-Myers Squibb Co. 34009 609 25616 27374, Commoﬂspwt Health 2.782% 10/1/30 5,379 4,424
Bristol-Myers Squibb Co. 1450% 11/13/30 8,480 A Commgﬂspm Heahh 430% I 5,405 4543
Bristol-Myers Squibb Co. 2.950% 31532 29,626 S Comm nsmm Health 38179 10nM9 7898 5910
Bristol-Myers Squibb Co. 4.1256%  6/15/39 32’815 Yoo COmmonSpm Health L8 o 7322 5687
Bristol-Myers Squibh Co. yaon o i 20285, ¢ onSpirit Health 3.910% 10/1/50 7649 5,656
BristolMyers Squib Co. i 275 N ommunity Health Network Inc.  3.099%  5/1/50 11,500 724!
Bristol-Myers Squibb Co. 2228"2 3/8“/?;25 g?;? 43’260 gsgas:aﬂialcth Obligated Group - 3.304% - 11/1/49 6,575 4'682
Sr\sto:-Myers Squibb Co. 4625% 5/15/44 12,235 n 'zlg CVS Health Cg;g 32;2?}’ 2;12;24 i P
ristol-Myers Sauibb Co. 4.350% ' ' ' 625% B/1524 3,373 3,238
Bristol-Myers Squibb Co. 4.550"/: gggﬁ; 12;22 wgzzg gﬁ :ng ggrp 3875% 720725 43.151 42129
Sr\s:ol-”yers Squibb Co. 4.250% 10/26/49 47’161 40’789 CVS Health Co:g ggggz//o 8?1/252 oo s
ristol-Myers Squibb Co. 9 ' ! ) o 6,868
q 2.560% 11/13/50 15,917 10,053 CVS Health Corp 3625% 4y 5577 S:;‘;g

74 —



3. NUH—F - RE+—%

Face Market Face Market

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

CVS Health Corp. 6.250% 6/1/27 3,628 3,700 7 GE HealthCare Technologies Inc.  5.600% 11/15/25 13,570 13,652
CVS Health Corp. 1.300% 8/21/27 12,624 10,708 7 GE HealthCare Technologies Inc.  5.650% 11/15/27 20,500 20,801
CVS Health Corp. 4.300% 3/25/28 44,659 43,100 7 GE HealthCare Technologies Inc.  5.857%  3/15/30 15,000 15,371
CVS Health Corp. 3.250% 8/15/29 35,477 31,739 7 GE HealthCare Technologies Inc.  5.905% 11/22/32 22,625 23,475
CVS Health Corp. 3.750%  4/1/30 24,846 22,549 7 GE HealthCare Technologies Inc.  6.377% 11/22/52 12,095 12,968
CVS Health Corp. 1.750% 8/21/30 16,490 12,963 Gilead Sciences Inc. 0.750%  9/29/23 6,140 5,948
CVS Health Corp. 1875%  2/28/31 17371 13,605 Gilead Sciences Inc. 3.700%  4/1/24 34,841 34,269
CVS Health Corp. 2.125% 9/15/31 8,395 6,653 Gilead Sciences Inc. 3.500% 2/1/25 28,072 27,194
CVS Health Corp. 4.875% 7/20/35 13,955 13,244 Gilead Sciences Inc. 3.650%  3/1/26 27504 26,549
CVS Health Corp. 4.780% 3/25/38 58,468 53,573 Gilead Sciences Inc. 2.950%  3/1/27 11,101 10,340
CVS Health Corp. 6.125% 9/15/39 5,752 5,920 Gilead Sciences Inc. 1.200% 10/1/27 5,640 4,705
CVS Health Corp. 4.125%  4/1/40 27816 23,153 Gilead Sciences Inc. 4.600%  9/1/35 15,069 14,287
CVS Health Corp. 2.700% 8/21/40 17973 12,312 Gilead Sciences Inc. 4.000%  9/1/36 11,412 10,058
CVS Health Corp. 5.300% 12/5/43 7184 6,729 Gilead Sciences Inc. 2.600% 10/1/40 10,018 7020
CVS Health Corp. 5.1256% 7/20/45 28,016 25,528 Gilead Sciences Inc. 5.650% 12/1/41 12,782 13,072
CVS Health Corp 5.050% 3/25/48 103,495 93,422 Gilead Sciences Inc 4.800%  4/1/44 29,332 27058
CVS Health Corp. 4.250%  4/1/50 7988 6,414 Gilead Sciences Inc. 4.500% 2/1/45 32,504 28,507
Danaher Corp 3.350% 9/15/25 6,569 6,324 Gilead Sciences Inc. 4.750%  3/1/46 12,686 11,470
Danaher Corp 4.375% 9/15/45 3,898 3,467 Gilead Sciences Inc. 4.150%  3/1/47 6,845 5,667
Danaher Corp 2.600% 10/1/50 5,982 3,829 Gilead Sciences Inc. 2.800% 10/1/50 20,896 13,623
Danaher Corp 2.800% 12/10/51 19,045 12,671 GlaxoSmithKline Capital Inc. 3.625% 5/15/25 20,675 20,199
4 Dartmouth-Hitchcock Health 4.178%  8/1/48 4,750 3,685 GlaxoSmithKline Capital Inc. 3.875% 5/15/28 30,482 29,287
DENTSPLY SIRONA Inc. 3.250%  6/1/30 9,868 8,173 GlaxoSmithKline Capital Inc. 5.375% 4/15/34 7406 7,646
DH Europe Finance Il Sarl 2.200% 11/15/24 9,023 8,591 GlaxoSmithKline Capital Inc. 6.375% 5/15/38 30,705 34,534
DH Europe Finance Il Sarl 2.600% 11/15/29 12,010 10,507 GlaxoSmithKline Capital Inc. 4.200% 3/18/43 5,450 4,726
DH Europe Finance Il Sarl 3.250% 11/15/39 7821 6,273 GlaxoSmithKline Capital plc 3.000% 6/1/24 15,559 15,138
DH Europe Finance |l Sarl 3.400% 11/15/49 6,928 5,231 GlaxoSmithKline Capital plc 3.375% 6/1/29 12,660 11,680
Dignity Health 3.812% 11/1/24 4,675 4,530 4 Hackensack Meridian Health Inc. 2.675%  9/1/41 5,403 3,727
Dignity Health 4.500% 11/1/42 9,105 7597 Hackensack Meridian Health Inc.  4.211%  7/1/48 6,375 5,314
Dignity Health 5.267% 11/1/64 2,375 2,043 4 Hackensack Meridian Health Inc. 2.875% 9/1/50 6,400 4,078
4 Duke University Health System Hackensack Meridian Health Inc. 4.500%  7/1/567 3,076 2,632
Inc. 3.920%  6/1/47 7420 5,989 4 Hartford HealthCare Corp. 3.447%  7/1/54 4,978 3,507
Edwards Lifesciences Corp. 4.300% 6/15/28 6,903 6,609 HCA Inc. 5.000% 3/15/24 30,053 29,888
Elevance Health Inc. 3.500% 8/15/24 13,925 13,5678 HCA Inc. 5375%  2/1/25 26,105 26,077
Elevance Health Inc. 3.350% 12/1/24 22,228 21,576 HCA Inc. 5.2560% 4/15/25 27027 26,864
Elevance Health Inc. 2.375% 1/15/25 11,341 10,767 HCA Inc. 5.875% 2/15/26 10,935 11,005
Elevance Health Inc. 5.350% 10/15/25 1,900 1,922 HCA Inc. 5.250% 6/15/26 27947 27620
Elevance Health Inc. 3.650% 12/1/27 33,847 31,909 HCA Inc. 5.375%  9/1/26 15,310 15,162
Elevance Health Inc. 4.101%  3/1/28 20,544 19,691 HCA Inc. 4.500% 2/15/27 5,934 5,713
Elevance Health Inc. 2.875% 9/15/29 5,400 4,736 7 HCA Inc. 3.125% 3/15/27 14,199 12,916
Elevance Health Inc. 2.250% 5/15/30 30,680 25,456 HCA Inc. 5.625%  9/1/28 16,170 16,092
Elevance Health Inc. 2.550% 3/15/31 22,857 19,137 HCA Inc. 5.875%  2/1/29 7015 7,025
Elevance Health Inc. 4.100% 5/15/32 2,170 2,016 7 HCA Inc. 3.375% 3/15/29 4,825 4,229
Elevance Health Inc. 5.500% 10/15/32 4,790 4,903 HCA Inc. 4.125% 6/15/29 25,418 23,204
Elevance Health Inc. 5.950% 12/15/34 2,461 2,567 HCA Inc 3.500%  9/1/30 41,750 35,922
Elevance Health Inc. 5.850% 1/15/36 4,708 4,815 HCA Inc. 2.375% 7/15/31 10,998 8,540
Elevance Health Inc. 6.375% 6/15/37 4,650 4,994 7 HCA Inc. 3.625% 3/15/32 20,700 17509
Elevance Health Inc. 4.625% 5/15/42 18,240 16,592 HCA Inc. 5.125% 6/15/39 14,804 13,196
Elevance Health Inc. 4.650% 1/15/43 13,849 12,540 7 HCA Inc. 4.375% 3/15/42 8,270 6,609
Elevance Health Inc. 5.100% 1/15/44 10,422 9,929 HCA Inc. 5.500% 6/15/47 26,064 23,186
Elevance Health Inc. 4.650% 8/15/44 12,942 11,646 HCA Inc. 5.250% 6/15/49 26,077 22,323
Elevance Health Inc. 4.375% 12/1/47 21,583 18,687 HCA Inc. 3.500% 7/15/51 5,230 3,376
Elevance Health Inc. 4.650%  3/1/48 75628 6,636 7 HCAInc. 4.625% 3/15/52 27375 21,439
Elevance Health Inc. 3.700% 9/15/49 11,595 8,857 Humana Inc. 3.850% 10/1/24 10,339 10,135
Elevance Health Inc. 3.125%  5/15/50 7445 5,164 Humana Inc. 4.500%  4/1/25 2,776 2,744
Elevance Health Inc. 3.600% 3/15/51 7673 5,777 Humana Inc. 1.350%  2/3/27 7585 6,550
Elevance Health Inc. 4.550%  5/15/52 7,140 6,252 Humana Inc. 3.950% 3/15/27 4,540 4,349
Elevance Health Inc. 6.100% 10/15/52 6,135 6,607 Humana Inc. 5.750%  3/1/28 2,235 2,284
Elevance Health Inc. 4.850% 8/15/54 4,325 3,663 Humana Inc. 3.125% 8/15/29 5,805 5,095
Eli Lilly & Co 2.750%  6/1/25 6,801 6,505 Humana Inc. 4.875%  4/1/30 6,038 5,892
Eli Lilly & Co 3.375%  3/15/29 5,829 5,461 Humana Inc. 2.1650%  2/3/32 11,985 9,375
Eli Lilly & Co 3.950%  3/15/49 2,340 2,082 Humana Inc. 5.875%  3/1/33 6,755 7000
Eli Lilly & Co 2.250% 5/15/50 12,260 7,726 Humana Inc. 4.625% 12/1/42 14,357 12,546
Eli Lilly & Co 4.150%  3/15/59 3,000 2,606 Humana Inc. 4.950% 10/1/44 4,467 4,040
Eli Lilly & Co 2.500% 9/15/60 9,797 6,010 Humana Inc. 4.800% 3/15/47 6,640 5,863
4 Franciscan Missionaries of Our Humana Inc. 3.950% 8/15/49 1,971 1,655
Lady Health System Inc. 3.914%  7/1/49 2,380 1,791 IHC Health Services Inc. 4.131% 5/15/48 5,185 4,263
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lllumina Inc. 5.750% 12/13/27 5,210 5,279 McKesson Corp. 0.900% 12/3/25 6,763 6,016
lllumina Inc. 2.550% 3/23/31 6,626 5,302 4 MedStar Health Inc. 3.626% 8/15/49 4,108 2,973
Indiana University Health Inc Medtronic Inc. 4.375% 3/15/35 48,981 46,454
Obligated Group 3.970% 11/1/48 5,175 4,272 Meditronic Inc. 4625% 3/15/45 12,885 11,978
*  Indiana University Health Inc. Memorial Health Services 3.447% 11/1/49 7300 5,224
Obligated Group 2.852% 11/1/51 4,000 2,509 Memorial Sloan-Kettering Cancer
Inova Health System Foundation  4.068%  5/15/62 4,230 3,601 Center 5.000%  7/1/42 4,560 4,458
N \ntlegr'\s Baptist Medical Center 3875%  8/15/50 750 5587 4 Mecmonal Sloan-Kettering Cancer o 50 . 5
nc. o 4 B enter .955% 1/1/5 , 1,971
4 lowa Health System 3.665%  2/15/50 7625 5,514 Memorial Sloan-Kettering Cancer
Johns Hopkins Health System Center 4.125%  7/1/52 12,765 10,557
Corp. 3.837% 5/15/46 8,669 6,903 4 Memorial Sloan-Kettering Cancer
Johnson & Johnson 2.625% 1/15/25 13,905 13,395 Center 4.200%  7/1/55 3,090 2,550
Johnson & Johnson 0.550%  9/1/25 16,357 13,870 Merck & Co. Inc. 2.900%  3/7/24 6,788 6,635
Johnson & Johnson 2.450%  3/1/26 27387 25,752 Merck & Co. Inc. 2.750% 2/10/25 32,881 31,621
Johnson & Johnson 2.950%  3/3/27 19,488 18,415 Merck & Co. Inc. 0.750%  2/24/26 9,477 8,399
Johnson & Johnson 0.950% 9/1/27 8,344 7195 Merck & Co. Inc. 1.700% 6/10/27 23,265 20,662
Johnson & Johnson 2.900% 1/15/28 17,800 16,593 Merck & Co. Inc. 3.400%  3/7/29 23,136 21,548
Johnson & Johnson 6.950%  9/1/29 3,395 4,012 Merck & Co. Inc. 1.450%  6/24/30 7,705 6,148
Johnson & Johnson 1.300% 9/1/30 19,615 15,830 Merck & Co. Inc. 2.150% 12/10/31 23,570 19,260
Johnson & Johnson 4.950% 5/15/33 9,673 10,047 Merck & Co. Inc. 6.500% 12/1/33 10,762 12,162
Johnson & Johnson 4.375% 12/5/33 16,510 16,280 Merck & Co. Inc. 3.900%  3/7/39 11,900 10,454
Johnson & Johnson 3.550%  3/1/36 16,223 14,364 Merck & Co. Inc. 2.350% 6/24/40 16,5697 11,679
Johnson & Johnson 3.625%  3/3/37 11,036 9,821 Merck & Co. Inc. 3.600% 9/15/42 7049 5,796
Johnson & Johnson 5.950% 8/15/37 13,339 14,839 Merck & Co. Inc. 4.150%  5/18/43 11,282 10,025
Johnson & Johnson 3.400% 1/15/38 9,498 8,105 Merck & Co. Inc. 3.700% 2/10/45 25,142 20,687
Johnson & Johnson 2.100%  9/1/40 32,707 22,462 Merck & Co. Inc. 4.000%  3/7/49 13,482 11,563
Johnson & Johnson 4.500%  9/1/40 7197 6,868 Merck & Co. Inc. 2.450%  6/24/50 4,800 3,070
Johnson & Johnson 4.850%  5/15/41 1,811 1,786 Merck & Co. Inc. 2.750% 12/10/51 56,445 37990
Johnson & Johnson 4.500% 12/5/43 16,393 15,670 Merck & Co. Inc. 2.900% 12/10/61 34,935 22,515
Johnson & Johnson 3.700%  3/1/46 21,741 18,320 4 Methodist Hospital 2.705% 12/1/50 7125 4,447
Johnson & Johnson 3.750%  3/3/47 1,421 9,657 4 Montefiore Obligated Group 5.246% 11/1/48 9,900 7,387
Johnson & Johnson 3.500% 1/15/48 7397 6,051 4 Mount Sinai Hospitals Group Inc. 3.981% 7/1/48 4,125 3,328
Johnson & Johnson 2.250%  9/1/50 3,387 2,124 4 Mount Sinai Hospitals Group Inc. 3.737%  7/1/49 7137 5,310
Johnson & Johnson 2.450%  9/1/60 5,645 3,465 4 Mount Sinai Hospitals Group Inc. 3.391%  7/1/50 8,100 5,467
Kaiser Foundation Hospitals 3.150% 5/1/27 8,822 8,226 MultiCare Health System 2.803% 8/15/50 3,895 2,300
4 Kaiser Foundation Hospitals 2.810%  6/1/41 10,970 7953 Mylan Inc. 4.550% 4/15/28 9,020 8,354
Kaiser Foundation Hospitals 4.875%  4/1/42 12,707 12,205 Mylan Inc. 5.400% 11/29/43 7,035 5,673
Kaiser Foundation Hospitals 4.150% 5/1/47 18,763 15,929 Mylan Inc. 5.200% 4/15/48 5,465 4,092
4 Kaiser Foundation Hospitals 3.266% 11/1/49 17416 12,641 4 MyMichigan Health 3.409%  6/1/50 4,300 2,915
4 Kaiser Foundation Hospitals 3.002%  6/1/51 7,290 4,957 New York & Presbyterian Hospital 2.256%  8/1/40 5,060 3,339
Koninklijke Philips NV 6.875% 3/11/38 5,655 5,989 New York & Presbyterian Hospital 4.024%  8/1/45 3,626 3,019
Koninklijke Philips NV 5.000% 3/15/42 11,299 9,898 New York & Presbyterian Hospital 4.063%  8/1/56 5,930 4,764
Laboratory Corp. of America New York & Presbyterian Hospital 2.606%  8/1/60 6,202 3,499
Holdings 3.250%  9/1/24 10,995 10,655 4 New York & Presbyterian Hospital 3.954%  8/1/19 6,187 4,326
Laboratory Corp. of America Northwell Healthcare Inc. 3.979% 11/1/46 9,775 7459
Holdings 2.300%  12/1/24 7421 7024 Northwell Healthcare Inc. 4.260% 11/1/47 11,500 9,207
Laboratory Corp. of America Northwell Healthcare Inc 3.809% 11/1/49 5,784 4,134
. E‘O'dy‘gsc A 3.600%  2/1/25 8548 8276 Novant Health Inc. 2637% 11/1/36 7000 5,170
aporatory L.orp. of America Novant Health Inc. 3.168% 11/1/61 11,000 7,589
. . 5 ovartis Capital Corp. : o ) ,
La;‘g::g?ys Corp. of America 3.600% 91727 2815 2,669 Novartis Capital Corp. 1750% 2/14/25 18,500 17,450
Holdings 2.950% 12/1/29 7788 6,697 Novartis Capital Corp. 3.000% 11/20/25 16,848 16,156
Laboratory Corp. of America Novart‘\s Cap!ta\ Corp. 2.000% 2/14/27 23,738 21,61
Holdings 2.700%  6/1/31 3,125 2,589 Novartis Capital Corp. 3.100% 5/17/27 18,846 17,860
Laboratory Corp. of America Novartis Capital Corp. 2.200% 8/14/30 31,047 26,389
Holdings 4.700% 2/1/45 13,563 11,688 Novartis Capital Corp. 3.700% 9/21/42 9,216 7754
4 Mass General Brigham Inc. 3.765%  7/1/48 875 682 Novartis Capital Corp. 4.400%  5/6/44 18,767 17428
4 Mass General Brigham Inc. 3.192%  7/1/49 8,400 5,844 Novartis Capital Corp. 4.000% 11/20/45 18,811 16,604
4 Mass General Brigham Inc. 4.17%  7/1/55 3,125 2,481 Novartis Capital Corp. 2.750%  8/14/50 7323 5,095
4 Mass General Brigham Inc. 3.342%  7/1/60 9,965 6,711 4 NY Society for Relief of Ruptured
4 Mayo Clinic 3.774% 11/15/43 6,741 5,496 & Crippled Maintaining Hosp 5
4 Mayo Clinic 4.000% 11/15/47 3,425 2840 Special Surgery 2.667% 10/1/50 4,730 2,910
4 Mayo Clinic 4.128% 11/15/52 2,815 2,367 NYU Langone Hosp!ta\s 5.750%  7/1/43 4,840 4,894
4 Mayo Clinic 3.196% 11/15/61 5,823 3,844 . NYU Langone Hospitals 4.784%  7/1/44 4,116 3,673
McKesson Corp. 3.796% 3/15/24 14,252 14,029 N NYU Langone Hospitals 4.368%  7/1/47 5,790 4,795
NYU Langone Hospitals 3.380%  7/1/55 8,350 5,567
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4 Ochsner LSU Health System of Royalty Pharma plc 3.350%  9/2/51 4,853 3,008
North Louisiana 2.510% 5/15/31 3,704 2,676 4 Rush Obligated Group 3.922% 11/15/29 4,350 3,930
OhioHealth Corp. 2.297% 11/15/31 5,500 4,406 RWJ Barnabas Health Inc. 3.949%  7/1/46 6,756 5,479
OhioHealth Corp. 2.834% 11/15/41 5,000 3,645 RWJ Barnabas Health Inc. 3.477%  7/1/49 2,260 1,648
4 OhioHealth Corp. 3.042% 11/15/50 5,136 3,683 Sanofi 3.625% 6/19/28 16,345 15,604
Orlando Health Obligated Group  4.089%  10/1/48 4,010 3,166 4 Seattle Children's Hospital 2.719% 10/1/50 8,000 5,036
Orlando Health Obligated Group  3.327%  10/1/50 3,895 2,687 4 Sharp HealthCare 2.680% 8/1/50 3,905 2,405
4 PeaceHealth Obligated Group 1.375% 11/15/25 2,825 2,531 Shire Acquisitions Investments
4 PeaceHealth Obligated Group 4.787% 11/15/48 4,625 3,816 Ireland DAC 3.200% 9/23/26 64,428 60,566
4 PeaceHealth Obligated Group 3.218% 11/15/50 7125 4,640 Smith & Nephew plc 2.082% 10/14/30 8,892 6,980
PerkinEImer Inc 0.850% 9/15/24 7500 6,957 4 SSM Health Care Corp. 3.823% 6/1/27 5,460 5,155
PerkinElmer Inc. 1.900% 9/15/28 6,538 5,422 4 Stanford Health Care 3.310% 8/15/30 51 455
PerkinElmer Inc. 3.300% 9/15/29 8,505 7415 4 Stanford Health Care 3.795% 11/15/48 9,644 7672
PerkinElmer Inc 2.550% 3/15/31 6,795 5,489 Stanford Health Care 3.027% 8/15/51 5,185 3,468
PerkinElmer Inc. 2.250% 9/15/31 9,126 7145 STERIS Irish FinCo Unltd. Co. 2.700% 3/15/31 6,049 4,915
PerkinElmer Inc. 3.625% 3/15/51 5,160 3,579 STERIS Irish FinCo Unltd. Co. 3.750% 3/15/51 13,303 9,504
Pfizer Inc. 2.950% 3/15/24 3,676 3,693 Stryker Corp 3.375% 5/15/24 14,5652 14,202
Pfizer Inc. 3.400% 5/15/24 10,006 9,822 Stryker Corp. 1.150% 6/15/25 8,050 7364
Pfizer Inc. 0.800% 5/28/25 8,356 7646 Stryker Corp. 3.375% 11/1/26 14,265 13,798
Pfizer Inc. 2.750% 6/3/26 32,773 30,901 Stryker Corp. 3.500% 3/15/26 8,615 8,265
Pfizer Inc. 3.000% 12/15/26 16,784 14,961 Stryker Corp 3.6560%  3/7/28 8,112 7706
Pfizer Inc. 3.600% 9/15/28 7,685 7,365 Stryker Corp. 1.950%  6/15/30 7,889 6,420
Pfizer Inc. 3.450%  3/15/29 35,884 33,806 Stryker Corp 4.100%  4/1/43 5,227 4,275
Pfizer Inc. 2.625%  4/1/30 19,324 16,944 Stryker Corp 4.375% 5/15/44 7,735 6,568
Pfizer Inc. 1.700% 5/28/30 14,997 12,332 Stryker Corp. 2.900% 6/15/50 2,675 1,803
Pfizer Inc. 1.750% 8/18/31 14,715 11,831 4 Sutter Health 1.321% 8/15/25 3,725 3,386
Pfizer Inc. 4.000% 12/15/36 13,027 11,898 4 Sutter Health 3.695% 8/15/28 4,610 4,224
Pfizer Inc. 4.100% 9/15/38 14,047 12,737 4 Sutter Health 2.294% 8/15/30 9,050 7307
Pfizer Inc. 3.900% 3/15/39 18,494 16,318 4 Sutter Health 3.161% 8/15/40 5,250 3,927
Pfizer Inc. 7200% 3/15/39 16,719 20,279 4 Sutter Health 4.091% 8/15/48 4,950 3,998
Pfizer Inc. 2.550% 5/28/40 14,927 10,850 4 Sutter Health 3.361% 8/15/50 8,300 5,777
Pfizer Inc. 4.300% 6/15/43 9,826 9,037 Takeda Pharmaceutical Co. Ltd. ~ 5.000% 11/26/28 26,661 26,466
Pfizer Inc. 4.400% 5/15/44 10,769 10,002 Takeda Pharmaceutical Co. Ltd.  2.050%  3/31/30 29,945 24,438
Pfizer Inc. 4.125% 12/15/46 18,5629 16,388 Takeda Pharmaceutical Co. Ltd.  3.025%  7/9/40 16,693 12,248
Pfizer Inc. 4.200% 9/15/48 18,147 16,242 Takeda Pharmaceutical Co. Ltd. ~ 3.175%  7/9/50 28,367 19,403
Pfizer Inc. 4.000% 3/15/49 165,932 13,821 Takeda Pharmaceutical Co. Ltd.  3.375%  7/9/60 11,284 7,589
Pfizer Inc. 2.700% 5/28/50 15,665 10,664 Texas Health Resources 2.328% 11/15/50 5,124 2,913
Pharmacia LLC 6.600% 12/1/28 10,371 11,4056 4 Texas Health Resources 4.330% 11/15/65 2,943 2,498
4 Piedmont Healthcare Inc. 2.044% 11/32 6,024 4,630 Thermo Fisher Scientific Inc. 1.215% 10/18/24 10,883 10,214
4 Piedmont Healthcare Inc. 2.719% 11/42 2,100 1,426 Thermo Fisher Scientific Inc. 1.750% 10/15/28 7405 6,280
Piedmont Healthcare Inc. 2.864%  1/1/52 4,500 2,779 Thermo Fisher Scientific Inc. 2.600% 10/1/29 10,161 8,957
Presbyterian Healthcare Services 4.875%  8/1/52 4,200 3,915 Thermo Fisher Scientific Inc. 2.000% 10/15/31 26,230 21,218
4 Providence St. Joseph Health Thermo Fisher Scientific Inc. 2.800% 10/15/41 21,705 15,995
Obligated Group 2.746% 10/1/26 5,579 5,209 Thermo Fisher Scientific Inc. 5300%  2/1/44 8,743 8,799
4 Providence St. Joseph Health Thermo Fisher Scientific Inc. 4.100% 8/15/47 4,620 4,028
Obligated Group 2.532% 10/1/29 8,934 7516 Toledo Hospital 5.760% 11/15/38 6,204 5,822
*  Providence St. Joseph Health . 4 Trinity Health Corp. 2.632% 12/1/40 2,900 1,991
, Obligated Group 3.744% 10/1/47 5,667 4,398 Trinity Health Corp. 4.125%  12/1/45 7840 6,570
Providence St. Joseph Health 4 Trinity Health Corp. 3.434% 12/1/48 2,773 2,11
Obligated Group 3.930% 10/1/48 6,380 5,019 UnitedHealth Group Inc. 3500% 2/15°24 8495 8,360
Quest Diagnostics Inc. 4.250%  4/1/24 3,939 3.900 UnitedHealth Group Inc. 2375% 81524 5966 5,743
Quest Diagnostics Inc. 3.500% - 3/30/26 6,131 5913 UnitedHealth Group Inc. 5000% 10/15/24 9405 9,465
Quest Diagnostics Inc. 3.450%  6/1/26 10474 10,015 UnitedHealth Group Inc. 3.750% 7/15/26 15,897 15,559
Quest Diagnostics Inc. 4.200% 6/30729 6,018 5754 UnitedHealth Group Inc. 5.150% 10/15/25 3,025 3,062
Quest Diagnostics Inc. 2.950% 6/30/30 15,040 13,003 UnitedHealth Group Incv 3'700% 12/15/25 7'151 6v985
Quest Diagnostics Inc. 2.800% 6/30/31 6,002 5,024 UnitedHealth Group Inc’ 1'250% 1/15/26 91146 8’299
Quest Diagnostics Inc. 5750% 1/30/40 1,368 1.285 UnitedHealth Group Inc. 3100% 31526 9915 9,469
Quest Diagnostics Inc. 4.700% 3/30/45 3,334 2,805 UnitedHealth Group Incv 1150%  5/15/26 3'168 2’833
4 Rady Children's Hospital-San | eno ! !
Diego 3.154%  8/15/51 4,000 2,619 Un!ledHeahh Group Inc. 3.450% 1/15/27 10,243 9,761
o UnitedHealth Group Inc. 3.375% 4/15/27 40,242 38,173
Regeneron Pharmaceuticals Inc.  1.750%  9/15/30 17,731 13,728
N UnitedHealth Group Inc. 3.700% 5/15/27 8,100 7,832
Regeneron Pharmaceuticals Inc.  2.800%  9/15/50 6,268 3,907
UnitedHealth Group Inc. 2.950% 10/15/27 7963 7373
Royalty Pharma plc 1.200%  9/2/25 17,982 16,099 X
o UnitedHealth Group Inc. 5.250% 2/15/28 5,845 5,984
Royalty Pharma plc 1.750%  9/2/27 14,845 12,609 5
Royalty Pharma plc 2200%  9/2/30 17903 13989 UnitedHealth Group Inc. 3.850% 6/15/28 5,687 5,452
' ! . UnitedHealth Group Inc. 3.875% 12/15/28 5,564 5,315
Royalty Pharma plc 2.150%  9/2/31 5,265 3,976 X
o UnitedHealth Group Inc. 2.875% 8/15/29 22,203 19,772
Royalty Pharma plc 3.300%  9/2/40 10,710 7491 UnitedHealth G | 5300%  2/15/30 12.905 13328
Royalty Pharma plc 3550%  9/2/50 14,242 9,185 nitedriealth Group Inc. =007 g .
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UnitedHealth Group Inc. 2.000% 5/15/30 15,228 12,603 Zoetis Inc. 4.450% 8/20/48 16,766 14,681
UnitedHealth Group Inc. 2.300% 5/15/31 26,507 22,082 Zoetis Inc. 3.000% 5/15/50 2,712 1,838
UnitedHealth Group Inc 5.350% 2/15/33 40,225 41,663 2914,551
UnitedHealth Group Inc. 4.625% 7/15/35 14,882 14,421 Industrials (2.0%)
UnitedHealth Group Inc. 5.800% 3/15/36 8,439 8,921 4 3M Co. 3.250% 2/14/24 15,174 14,891
UnitedHealth Group Inc 6.500% 6/15/37 9,320 10,419 3M Co. 2.000% 2/14/25 7774 7361
UnitedHealth Group Inc. 6.625% 11/15/37 14,597 16,540 3M Co 2.650% 4/15/25 16,225 15,500
UnitedHealth Group Inc. 6.875% 2/15/38 23,631 27600 4 3M Co. 3.000%  8/7/25 8,341 7998
UnitedHealth Group Inc. 3.500% 8/15/39 22,665 18,587 4 3MCo. 2.250%  9/19/26 14,797 13,655
UnitedHealth Group Inc 2.750% 5/15/40 14,931 10,877 3M Co 2.875% 10/15/27 6,864 6,352
UnitedHealth Group Inc. 5.700% 10/15/40 4,13 4,266 4 3MCo. 3.625% 9/14/28 1,795 1,702
UnitedHealth Group Inc. 5.950% 2/15/41 8,235 8,737 4 3MCo. 3.375%  3/1/29 15,200 13,983
UnitedHealth Group Inc 3.050% 5/15/41 16,035 12,081 3M Co 2.375%  8/26/29 18,341 15,568
UnitedHealth Group Inc. 4.625% 11/15/41 12,300 11,315 3M Co. 3.050%  4/15/30 5.225 4597
UnitedHealth Group Inc. 4.375% 3/15/42 4,210 3,783 4 3MCo. 5.700% 3/15/37 63 65
UnitedHealth Group Inc 3.950% 10/15/42 13,856 1,731 4 3MCo. 3.875% 6/15/44 1,401 1,116
UnitedHealth Group Inc. 4.250% 3/15/43 8,336 7388 4 3MCo 3.125% 9/19/46 12,930 8,881
UnitedHealth Group Inc. 4.750% 7/15/45 13,098 12,379 4 3MCo. 3.625% 10/15/47 10,207 7630
UnitedHealth Group Inc 4.200% 1/15/47 17,260 14820 4 3yvco 4000% 91448 15345 12126
UnitedHealth Group Inc. 4.250% 4/15/47 13,630 11,666 3M Co 3.250% 8/26/49 8,991 6,281
UnitedHealth Group Inc. 3.750% 10/15/47 11,389 9,102 3M Co. 3.700%  4/15/50 679 522
UnioaHoath Gouphe.  4450% 1los ot 4ga  AcavBmsLhnghe 2SO IR0 sgu 4der
. : i o . y
Eg::gg::z:t: ggﬁg ::z 2-;88:2 gﬂg‘;g 111222 lgr?gf Allegion US Holding Co. Inc. 3:200% 101724 1,775 1,705
UnitedHealth Group Inc 3.250% 5/15/51 30,430 21,932 4 ﬁnegm Ui To‘dms CO,'TL"C' h 3850% 101727 5169 4690
UnitedHealth Group Inc. 5.875% 2/15/53 30,370 32,974 mrirg:aaas‘g \Resse”aessszozr?jg 2875% 7/11/34 8,800 7032
875% : A
UnitedHealth Group Inc. 3.875% 8/15/59 9,103 7154 4 American Airlines Pass-Through
UnitedHealth Group Inc 3.125% 5/15/60 13,409 9,093 Trust Class AA Series 2015-2  3.600%  9/22/27 741 667
UnitedHealth Group Inc. 6.050% 2/15/63 28,155 31,003 4 American Airlines Pass-Through
Universal Health Services Inc. 1.650%  9/1/26 3,475 2,982 Trust Class AA Series 2016-1 3.575% 1/15/28 2,554 2,276
Universal Health Services Inc. 2.650% 10/15/30 13,959 11,110 4 American Airlines Pass-Through
UPMC 3.600%  4/3/25 6,705 6,468 Trust Class AA Series 20162 3.200%  6/15/28 7771 6,771
Utah Acquisition Sub Inc. 3.950% 6/15/26 32,935 30,781 4 American Airlines Pass-Through
Utah Acquisition Sub Inc. 5250% 6/15/46 17,935 13,590 Trust Class AA Series 2016-3  3.000% 10/15/28 4,333 3,748
Viatris Inc 1.650%  6/22/25 8,435 7642 * American Airlines Pass-Through
Viatris Inc. 2300% 6/22/27 5,475 4,679 Trust Class AA Series 2017-1 3.650% 2/15/29 1,871 1,669
Viatris Inc. 2700% 6/22/30 10,835 gags  *  American Airlines Pass-Through .
Viatris Inc. 3850% 6/22/40 10,735 7194, A;’::C‘a‘;‘f‘f‘ ﬁ?f:ﬁ":jﬁh‘zxsh 3350% 1011529 2,899 25M
g\‘lz‘k”:,v'l“sz ‘3"222;‘: %Zﬁgg 1?"22 12’123 Trust Class AA Series 2019-1  3.150%  2/15/32 7815 6,523
West Virginia United Health ’ ’ Amphenol Corp. 3.200%  4/1/24 4,680 4,574
Systemn Obligated Group 3129% 6/1/50 2,635 1,681 Amphenol Corp. 2.050%  3/1/25 3,600 3379
Wilis-Knighton Medical Center ~ 4.813%  9/1/48 4,051 3,591 Amphenol Corp. 4.350%  6/1/29 5531 5,274
WillisKnighton Medical Center ~ 3.065%  3/1/51 8,100 5,116 Amphenol Corp. 2800% 2/15/30 16,623 14,209
Wyeth LLC 7250%  3/1/23 2.400 2,407 . Amphenol Corp. 2.2000/0 9/15/31 4,430 3,610
Wyeth LLC 6.450%  2/1/24 12,335 12,532 BNSF Funding Trust | 6.613% 12/15/55 1,050 990
Wyeth LLC 6.500% 2/1/34 12,797 14,505 Boeing Co. 2.800% 3/1/23 944 9,397
Wyeth LLC 65.000% 2/15/36 5631 6,021 Boeing Co. 4508% 5/1/23 38,804 38,677
Wyeth LLC 5.050% 4/1/37 15577 16,835 Boeing Co. 1.875% 6/15/23 13,224 13,002
Yalo-New Haven Health Services Boeing Co. 1433%  2/4/24 30,977 29,632
Corp. 2.496%  7/1/50 5,500 3,247 Boeing Co. 2.800%  3/1/24 6,075 5,880
Zeneca Wilmington Inc. 7000% 11/15/23 4,275 4,328 Boeing Co. 2.850% 10/30/24 8,253 7899
Zimmer Biomet Holdings Inc. 1450% 11/22/24 6,000 5,584 Boeing Co. 2.500%  3/1/25 2,831 2,655
Zimmer Biomet Holdings Inc. ~ 3.080%  1/15/26 10,928 10,304 Boeing Co. 4.875%  5/1/25 50,415 50,008
Zimmer Biomet Holdings Inc. 2.600% 11/24/31 15,780 12,756 Boeing Co. 7250%  6/15/25 675 703
Zimmer Biomet Holdings Inc. 5.750% 11/30/39 2,190 2,109 Boeing Co. 2.600% 10/30/25 4,860 4,831
Zimmer Biomet Holdings Inc. 4.450%  8/15/45 9,000 7129 Boeing Co. 2.750%  2/1/26 10,351 9,612
Zoetis Inc. 4500% 11/13/26 4,728 4,704 Boeing Co. 2.196%  2/4/26 75,147 68,303
Zoetis Inc. 3.000% 9/12/27 15,074 13,936 Boeing Co. 3.100%  5/1/26 10,620 9,985
Zoetis Inc 3.900% 8/20/28 8,670 8,243 Boeing Co. 2.250%  6/15/26 7201 6,497
Zoetis Inc. 2.000% 5/15/30 3,730 3,028 Boeing Co. 2.700%  2/1/27 15,316 13,830
Zoetis Inc. 5.600% 11/16/32 10,180 10,662 Boeing Co. 2.800%  3/1/27 7048 6,360
Zoetis Inc 4700%  2/1/43 10,918 9,881 Boeing Co. 5.040%  5/1/27 24,455 24,199
Zoetis Inc. 3.950% 9/12/47 9,173 7403 Soemg go. g;:gz//o ;ﬂgg wg,gg; 1:;%;;1
oeing Co. 3 /o % ,
Boeing Co. 3.200%  3/1/29 11,862 10,436
Boeing Co. 2.950%  2/1/30 13,751 11,640
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Boeing Co. 5.150% 5/1/30 54,770 53,415 Canadian Pacific Railway Co. 2.450% 12/2/31 19,543 16,267
Boeing Co. 3.625%  2/1/31 18,701 16,368 Canadian Pacific Railway Co. 4.800% 9/15/35 3,218 3,009
Boeing Co. 6.125%  2/15/33 9,006 9,150 Canadian Pacific Railway Co. 5.950% 5/15/37 15,839 16,397
Boeing Co. 3.600%  5/1/34 13,629 10,796 Canadian Pacific Railway Co. 3.000% 12/2/41 12,860 9,664
Boeing Co. 3.250%  2/1/36 9,391 7132 Canadian Pacific Railway Co. 5.750% 1/15/42 12,745 12,756
Boeing Co. 6.625% 2/15/38 9,050 9,350 Canadian Pacific Railway Co. 4.800%  8/1/45 5,846 5,319
Boeing Co. 3.650%  3/1/38 4,778 3,519 Canadian Pacific Railway Co. 3.100% 12/2/51 30,256 20,619
Boeing Co. 3.500%  3/1/39 5,002 3,619 Canadian Pacific Railway Co. 6.125% 9/15/15 6,474 6,512
Boeing Co. 6.875% 3/15/39 12,203 12,867 Carrier Global Corp. 2.242% 2/15/25 27128 25,682
Boeing Co. 5.8756% 2/15/40 7900 7597 Carrier Global Corp. 2.493% 2/15/27 17,752 16,013
Boeing Co. 5.705% 5/1/40 38,945 37076 Carrier Global Corp. 2.722% 2/15/30 41,357 34,853
Boeing Co. 3.375% 6/15/46 5,380 3,491 Carrier Global Corp. 2.700% 2/15/31 6,128 5,053
Boeing Co. 3.650%  3/1/47 10,167 6,774 Carrier Global Corp. 3.377%  4/5/40 26,976 20,438
Boeing Co. 3.625%  3/1/48 4,655 3,094 Carrier Global Corp. 3.577% 4/5/50 34,957 25,038
Boeing Co. 3.850% 11/1/48 4,594 3,175 Caterpillar Financial Services
Boeing Co. 3.900%  5/1/49 13,850 9,763 Corp 0.950%  1/10/24 14,057 13,516
Boeing Co. 3.750%  2/1/50 9,125 6,290 Caterpillar Financial Services
Boeing Co. 5.805%  5/1/50 57,266 53,280 Corp. 2.850% 5/17/24 8,387 8,163
Boeing Co. 3.826%  3/1/59 7425 4,780 Caterpillar Financial Services .
Boeing Co. 3.950% - &/1/59 7120 4779 Ca(t:eorrppi‘Im Financial Services seoo o s e
Boeing Co. 5.930%  5/1/60 44,196 40,584
Burlington Northern gama Fe LLE 3750%  4/1/24 10,006 9,866 Caf;g’l'”ar ool Servioes 0600% 9/13/24 9430 8792
Burlington Northern Santa Fe LLC 3.400% 9/1/24 14,469 14,139 o
Burlington Northern Santa Fe LLC 3.000%  4/1/25 12,300 11,831 Ca(f;)rgi\ar Financial Services 2150% 11/8/24 11613 n.073
Burlington Northern Santa Fe LLC 3.650%  9/1/25 12,382 12,033 Corp. 3.250% 12/1/24 16,400 15,934
Burlington Northern Santa Fe LLC 7000% 12/15/25 2,116 2,258 Caterpillar Financial Services
Burlington Northern Santa Fe LLC 3.250% 6/15/27 7192 6,804 Corp. 4.900% 1/17/25 7575 7587
Burlington Northern Santa Fe LLC 6.200% 8/15/36 4,000 4,342 Caterpillar Financial Services
Burlington Northern Santa Fe LLC 6.150%  5/1/37 5,476 5,964 Corp. 1.450% 5/15/25 6,757 6,277
Burlington Northern Santa Fe LLC 5.750%  5/1/40 8,849 9,262 Caterpillar Financial Services
Burlington Northern Santa Fe LLC 5.050%  3/1/41 8,905 8,695 Corp. 3.660% 8/12/25 10,025 9,779
Burlington Northern Santa Fe LLC 5.400%  6/1/41 15,291 15,408 Caterpillar Financial Services
Burlington Northern Santa Fe LLC 4.950%  9/15/41 6,925 6,647 Corp. 0.800% 11/13/25 10,256 9,216
Burlington Northern Santa Fe LLC 4.400%  3/15/42 10,771 9,706 Caterpillar Financial Services
Burlington Northern Santa Fe LLC 4.375%  9/1/42 12,897 11,444 Corp. 0.900%  3/2/26 10,518 9,380
Burlington Northern Santa Fe LLC 4.450%  3/15/43 16,102 14,403 Caterpillar Financial Services
Burlington Northern Santa Fe LLC 5.150%  9/1/43 5,913 5,793 Corp. 2.400%  8/9/26 6,562 6,062
Burlington Northern Santa Fe LLC 4.900%  4/1/44 17,104 16,189 Caterpillar Financial Services 5
Burlington Northern Santa Fe LLC 4.550%  9/1/44 14,632 13,192 Ca?;gi\ar Enancial Sorvices 1150% 9714/26 5445 4,808
Burlington Northern Santa Fe LLC 4.150%  4/1/45 17427 14,898 5
Burlington Northern Santa Fe LLC 4.700%  9/1/45 9,883 9,090 Caf;’p"i‘”ar Financial Services 1700% /82T 7225 6514
Burlington Northern Santa Fe LLC 3.900%  8/1/46 16,219 13,229 Corp. 3.600% 8/12/27 10,370 9,905
Burlington Northern Santa Fe LLC 4.125%  6/15/47 15,088 12,833 Caterpillar Financial Services
Burlington Northern Santa Fe LLC 4.060%  6/15/48 5,701 4,770 Corp. 1100%  9/14/27 7897 6,751
Bur\‘mgton Northern Santa Fe LLC 4.150% 12/15/48 7161 6,097 Caterpillar Inc 3.400% 5/15/24 18,576 18,215
Burlington Northern Santa Fe LLC 3.550% 2/15/50 15,870 12,217 Caterpillar Inc. 2.600% 9/19/29 12,060 10,606
Burlington Northern Santa Fe LLC 3.050%  2/15/51 6,295 4,374 Caterpillar Inc. 2.600%  4/9/30 20,774 18,124
Bur\}ngton Northern Santa Fe LLC 3.300%  9/15/51 22,669 16,604 Caterpillar Inc. 5.300% 9/15/35 3,563 3,637
Burlington Northern Santa Fe LLC 2.875% 6/15/52 9,055 6,070 Caterpillar Inc 6.050% 8/15/36 10,131 11,013
Canadian National Railway Co. 2.950% 11/21/24 4,324 4,161 Caterpillar Inc. 3.803% 8/15/42 24,914 21,203
Canadian National Railway Co. 2.750%  3/1/26 8,607 8,112 Caterpillar Inc. 4300% 5/15/44 5,966 5,436
Canadian National Railway Co. 6.900% 7/15/28 2,350 2,591 Caterpillar Inc 3.250% 9/19/49 13,691 10,388
Canadian National Railway Co. 3.850%  8/5/32 2,500 2,323 Caterpillar Inc. 3.250%  4/9/50 7143 5,459
Canadian National Railway Co. 6.250%  8/1/34 1,784 1,950 Caterpillar Inc. 4.750% 5/15/64 5,765 5,496
Canadian National Railway Co. ~ 6.200%  6/1/36 6,498 7,039 CH Robinson Worldwide Inc. 4200% 4/15/28 6,803 6,429
Canadian National Railway Co. 6.375% 11/15/37 4,603 5,039 CNH Industrial Capital LLC 4200% 1/15/24 27900 27515
Canadian National Railway Co.  3.200%  8/2/46 7988 5,880 CNH Industrial Capital LLC 5.450% 10/14/25 3,250 3,271
Canad!an Nat!ona\ Railway Co. 3.650%  2/3/48 4,158 3,325 CNH Industrial Capital LLC 1.875% 1/15/26 6,571 5,981
Canadian National Railway Co. 4.450% 1/20/49 1,955 1,760 CNH Industrial Capital LLC 1450% 7/15/26 3,231 2,857
Canadian National Railway Co. 2.450%  5/1/50 15,950 10,017 CNH Industrial NV 3.850% 11/15/27 8,073 7594
Canadian National Railway Co. 4.400%  8/5/52 11,410 10,200 Continental Airlines Pass-Through
Canadian Pacific Railway Co. 1.350% 12/2/24 6,070 5,664 Trust Class A Series 2012-2 4.000% 10/29/24 744 708
Canadian Pacific Railway Co. 2.900%  2/1/25 7741 7409 Crane Holdings Co. 4.200% 3/15/48 5,000 3,548
Canadian Pacific Railway Co. 1.750% 12/2/26 4,911 4,376 CSX Corp. 3.400%  8/1/24 5,250 5,127
Canadian Pacific Railway Co. 4.000%  6/1/28 2,346 2,243 CSX Corp 3.350% 11/1/25 15,336 14,709
Canadian Pacific Railway Co. 2.050%  3/5/30 4,848 3,973 CSX Corp. 2.600% 11/1/26 9,568 8,829
Canadian Pacific Railway Co. 7125% 10/15/31 1,677 1,860 CSX Corp. 3.250%  6/1/27 13,869 12,993
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CSX Corp. 3.800%  3/1/28 7562 721 FedEx Corp. 5.100% 1/15/44 5,262 4,685
CSX Corp. 4.250% 3/15/29 19,798 19,016 FedEx Corp. 4.100%  2/1/45 6,562 5,076
CSX Corp. 2.400% 2/15/30 8,450 7140 FedEx Corp. 4.750% 11/16/45 20,438 17312
CSX Corp. 4.100% 11/15/32 12,777 11,969 FedEx Corp. 4.550%  4/1/46 16,350 13,309
CSX Corp. 6.000% 10/1/36 7,360 7704 FedEx Corp. 4.400% 1/15/47 9,845 7,826
CSX Corp. 6.150%  5/1/37 10,317 11,010 FedEx Corp. 4.050% 2/15/48 14,191 10,779
CSX Corp. 6.220%  4/30/40 10,471 11,330 FedEx Corp. 4.950% 10/17/48 11,552 10,100
CSX Corp. 5.500% 4/15/41 5,057 5,080 FedEx Corp. 5.250% 5/15/50 1,737 10,785
CSX Corp. 4.750%  5/30/42 4,285 3,917 FedEx Corp. 4500%  2/1/65 1,124 826
CSX Corp. 4.400%  3/1/43 913 790 4 FedEx Corp. Pass-Through Trust
CSX Corp. 4.100% 3/15/44 10,910 9,132 Class AA Series 2020-1 1.875% 2/20/34 19,397 16,772
CSX Corp. 3.800% 11/1/46 5,787 4,559 Fortive Corp 3.150% 6/15/26 12,189 11,390
CSX Corp. 4300%  3/1/48 6,255 5,337 Fortive Corp 4.300% 6/15/46 5,900 4,685
CSX Corp. 4.750% 11/15/48 8,026 7291 General Dynamics Corp. 2.375% 11/15/24 9,855 9,408
CSX Corp. 4500% 3/15/49 14,323 12,627 General Dynamics Corp. 3.250% 4/1/25 1,891 1,833
CSX Corp. 3.350% 9/15/49 10,351 7458 General Dynamics Corp. 3.500% 5/15/25 15,034 14,645
CSX Corp. 3.800% 4/15/50 2,425 1,883 General Dynamics Corp. 2.125% 8/15/26 7189 6,588
CSX Corp. 2.500% 5/15/51 4,769 2,896 General Dynamics Corp. 2.625% 11/15/27 14,254 12,958
CSX Corp. 4.500% 11/15/52 1,320 1,153 General Dynamics Corp. 3.750% 5/15/28 11,874 11,318
CSX Corp. 4.500%  8/1/54 2,150 1,828 General Dynamics Corp. 3.625% 4/1/30 14,421 13,434
CSX Corp. 4.250% 11/1/66 9,495 7486 General Dynamics Corp. 4.250% 4/1/40 9,590 8,755
CSX Corp. 4650%  3/1/68 12,634 10,719 General Dynamics Corp. 3.600% 11/15/42 4,598 3,762
Cummins Inc. 0.750%  9/1/25 4,128 3,723 4 General Electric Co. 5.875% 1/14/38 22,600 23,024
Cummins Inc. 1.500% 9/1/30 5,045 3,971 Honeywell International Inc. 2.300% 8/15/24 17211 16,535
Cummins Inc. 4.875% 10/1/43 9,486 8,944 Honeywell International Inc. 4.850% 11/1/24 9,050 9,082
Cummins Inc. 2.600%  9/1/50 8,545 5,332 Honeywell International Inc. 1.350%  6/1/25 16,155 14,945
Deere & Co. 2.750% 4/15/25 11,955 11,485 Honeywell International Inc. 2.500% 11/1/26 24,761 22,858
Deere & Co. 5.375% 10/16/29 10,484 10,859 Honeywell International Inc. 1.100%  3/1/27 15,776 13,751
Deere & Co. 3.100% 4/15/30 12,135 10,879 Honeywell International Inc. 4.950% 2/15/28 6,183 6,280
Deere & Co. 7125%  3/3/31 1,653 1,895 Honeywell International Inc. 2.700% 8/15/29 9,505 8,446
Deere & Co. 3.900%  6/9/42 8,444 7483 Honeywell International Inc. 1.950%  6/1/30 13,420 11,101
Deere & Co 2.875% 9/7/49 2,280 1,633 Honeywell International Inc. 1.750% 9/1/31 22,056 17473
Deere & Co. 3.750% 4/15/50 10,675 9,049 Honeywell International Inc. 5.000% 2/15/33 14,144 14,419
Delta Air Lines Inc. 4.750% 10/20/28 1,200 1,130 Honeywell International Inc. 5.700% 3/15/36 5,569 5,901
Delta Air Lines Pass-Through Honeywell International Inc. 5.700% 3/15/37 8,280 8,744
Trust Class AA Series 2019-1 3.204% 4/25/24 6,000 5,809 Honeywell International Inc. 5375%  3/1/41 3,699 3,812
Delta Air Lines Pass-Through Honeywell International Inc. 3.812% 11/21/47 4,946 4,118
Trust Class AA Series 2020-1 2.000% 6/10/28 8,025 6,846 Huntington Ingalls Industries Inc. 3.844%  5/1/25 8,778 8,457
Dover Corp. 3.150% 11/15/25 9,140 8,702 Huntington Ingalls Industries Inc. 3.483%  12/1/27 9,71 8,817
Dover Corp. 2.950% 11/4/29 4,247 3,692 Huntington Ingalls Industries Inc. 2.043%  8/16/28 6,940 5,722
Dover Corp. 5.375% 10/15/35 2,460 2,395 Huntington Ingalls Industries Inc. 4.200%  5/1/30 8,321 7537
Dover Corp. 5.375%  3/1/41 4,109 3,950 IDEX Corp. 3.000%  5/1/30 5,315 4,573
Eaton Corp. 3.103% 9/15/27 165,062 14,029 lllinois Tool Works Inc. 3.500%  3/1/24 6,350 6,249
Eaton Corp. 4.000% 11/2/32 11,937 10,998 lllinois Tool Works Inc. 2.650% 11/15/26 19,981 18,563
Eaton Corp. 4.150%  3/15/33 15,662 14,583 lllinois Tool Works Inc. 4.875% 9/15/41 4,695 4,556
Eaton Corp. 4.160%  11/2/42 5,937 5,061 lllinois Tool Works Inc. 3.900%  9/1/42 18,070 15,402
Eaton Corp. 3.915% 9/15/47 3,988 3,235 JB HuntTransport Services Inc. ~ 3.876%  3/1/26 8,863 8,582
Eaton Corp. 4.700% 8/23/52 8,149 7429 4 JetBlue Pass-Through Trust
Emerson Electric Co. 3.150% 6/1/25 7044 6,811 Class A Series 2020-1 4.000% 11/15/32 6,301 5,679
Emerson Electric Co. 0.875% 10/15/26 7379 6,393 4 JetBlue Pass-Through Trust
Emerson Electric Co 1.800% 10/15/27 16,158 14,119 Class AA Series 2019-1 2.750% 5/15/32 8,624 7,073
Emerson Electric Co. 2.000% 12/21/28 8,555 7278 4 John Deere Capital Corp. 0.900% 1/10/24 5,000 4,807
Emerson Electric Co. 1.950% 10/15/30 7745 6,271 “ John Deere Capital Corp. 2.600%  3/7/24 6,045 5,890
Emerson Electric Co. 2.200% 12/21/31 13,509 10,920 4 John Deere Capital Corp. 3.350% 6/12/24 22,5617 22,063
Emerson Electric Co. 2.750% 10/15/50 10,412 6,756  “  John Deere Capital Corp. 2.650%  6/24/24 7,058 6,838
Emerson Electric Co. 2.800% 12/21/51 10,875 7,035 4 John Deere Capital Corp. 0.625%  9/10/24 6,717 6,270
FedEx Corp. 3.250%  4/1/26 11,480 10,918 4 John Deere Capital Corp. 2.050% 1/9/25 11,649 11,065
FedEx Corp. 3.400% 2/15/28 5,891 5,448 4 John Deere Capital Corp. 1.250% 1/10/25 13,455 12,601
FedEx Corp. 4.200% 10/17/28 150 143 4 John Deere Capital Corp. 3.450% 3/13/25 18,523 18,043
FedEx Corp. 3.100%  8/5/29 14,040 12,340 4 John Deere Capital Corp. 3.400% 6/6/25 8,989 8,731
FedEx Corp. 4.250% 5/15/30 4,481 4,225 4 John Deere Capital Corp. 4.050%  9/8/25 5,110 5,034
FedEx Corp. 2.400% 5/15/31 6,997 5,648 4 John Deere Capital Corp. 3.400% 9/11/25 5,310 5,142
FedEx Corp. 4.900% 1/15/34 5,402 5,133 4 John Deere Capital Corp. 0.700% 1/15/26 3,383 3,010
FedEx Corp. 3.900% 2/1/35 13,629 11,588 4 John Deere Capital Corp. 2.650% 6/10/26 8,155 7645
FedEx Corp. 3.250% 5/15/41 9,430 6,765 4 John Deere Capital Corp. 1.050% 6/17/26 7,750 6,878
FedEx Corp. 3.875%  8/1/42 754 575 4 John Deere Capital Corp. 2.250% 9/14/26 25,162 23,218
FedEx Corp. 4.100% 4/15/43 6,820 5,320 4 John Deere Capital Corp. 1.700% 1/11/27 11,375 10,150
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4 John Deere Capital Corp. 1750%  3/9/27 7006 6,240 7 Mileage Plus Holdings LLC 6.500% 6/20/27 15,301 15,245
4 John Deere Capital Corp 2.800%  9/8/27 13,249 12,210 4 Nature Conservancy 3.957%  3/1/52 4,400 3,515
4 John Deere Capital Corp 4.150% 9/15/27 11,000 10,800 Norfolk Southern Corp. 3.850% 1/15/24 3,285 3,244
4 John Deere Capital Corp 3.050%  1/6/28 14,621 13,660 Norfolk Southern Corp. 3.650%  8/1/25 2,323 2,251
4 John Deere Capital Corp 3.450%  3/7/29 7,400 6,871 Norfolk Southern Corp. 2.900% 6/15/26 4,921 4,609
4 John Deere Capital Corp. 2.800% 7/18/29 11,169 9,946 Norfolk Southern Corp. 7800% 5/15/27 2,900 3,198
4 John Deere Capital Corp 4.850% 10/11/29 3,345 3,346 Norfolk Southern Corp. 3.150%  6/1/27 10,483 9,765
4 John Deere Capital Corp 2.450%  1/9/30 11,677 10,067 Norfolk Southern Corp. 3.800%  8/1/28 11,370 10,833
John Deere Capital Corp 1.450% 1/15/31 5,983 4,670 Norfolk Southern Corp. 2.550% 11/1/29 11,516 9,870
4 John Deere Capital Corp. 4.350% 9/15/32 9,250 8,982 Norfolk Southern Corp. 2.300% 5/15/31 6,020 4,950
4 Johnson Controls International Norfolk Southern Corp. 3.000% 3/15/32 8,689 7350
ple 3.625%  7/2/24 2,450 2,398 Norfolk Southern Corp. 7050%  5/1/37 1,347 1,454
4 Johnson Controls International Norfolk Southern Corp 4.837% 10/1/41 15,351 14,115
ple ) 3.900% 2/14/26 5,859 5,687 Norfolk Southern Corp. 3.950% 10/1/42 1,768 1,456
Johnson Controls International Norfolk Southern Corp 4.450%  6/15/45 7773 6,657
plc 1.760%  9/15/30 8,807 7019 Norfolk Southern Corp 4.650% 1/15/46 7172 6,350
JOh‘”SO" Controls International 5 000%  9/16/31 a6t 5526 Norfolk Southern Corp. 3942% /147 4,286 3,455
e e et 200 /16/ : 4 Norfolk Southern Corp 4150% 2/28/48 2,483 2,065
9
oms e aow  ame  lokSwhnCop o em e em s
4 Johnson Controls International NO:‘fOIk Southem CO'D ! 00 ’ ’
plc 4.625%  7/2/44 11,047 9,545 orfolk Southern Corp 3.0500/0 5/15/50 11,473 7,701
4 Johnson Controls International Eorio:t gou;:em gorp jg:g; 89?;‘;’; ;%g g;ig
plc 5.125% 9/14/45 3,763 3,432 orfolk Southern Corp -550% . .
Johnson Controls International Norfolk Southern Corp 3.166% 5/15/56 24,352 16,219
ple 4.500% 2/15/47 10,136 8,400 Norfolk Southern Corp 4.100% 5/15/21 9,317 6,491
4 Johnson Controls International Northrop Grumman Corp. 2.930% 1/15/25 11,220 10,768
plc 4.950%  7/2/64 5,422 4,535 Northrop Grumman Corp. 3.200%  2/1/27 3,604 3,384
Kansas City Southern 2.875% 11/15/29 6,985 6,031 Northrop Grumman Corp. 3.250% 1/15/28 36,974 34,195
4 Kansas City Southern 4.300% 5/15/43 5,740 4,772 Northrop Grumman Corp. 4.400%  5/1/30 16,818 16,180
4 Kansas City Southern 4.950% 8/15/45 9,069 8,190 N Northrop Grumman Corp 7750%  2/15/31 5,416 6,285
Kansas City Southern 4.700%  5/1/48 10,942 9,518 Northrop Grumman Corp 5.150%  5/1/40 25,334 24,711
Kansas City Southern 3.500%  5/1/50 10,475 7477 Northrop Grumman Corp 5.050% 11/15/40 7,599 7268
Kennametal Inc. 4.625% 6/15/28 8,800 8,266 Northrop Grumman Corp 4.750%  6/1/43 15,495 14,323
Keysight Technologies Inc. 4.550% 10/30/24 13,692 13,402 Northrop Grumman Corp 3.850% 4/15/45 6,110 4,879
Keysight Technologies Inc. 4.600%  4/6/27 10,021 9,807 Northrop Grumman Corp 4.080% 10/15/47 30,316 25,127
Keysight Technologies Inc. 3.000% 10/30/29 2,800 2,429 Northrop Grumman Corp 5.250%  5/1/50 1,827 1,807
Kirby Corp. 4.200%  3/1/28 13,926 12,692 nVent Finance Sarl 4.550% 4/15/28 721 6,656
L.3Harris Technologies Inc. 3.950% 5/28/24 5,069 4,980 Oshkosh Corp 4.600% 5/15/28 9,000 8,552
L3Harris Technologies Inc. 3.832% 4/27/25 18,5638 18,018 Oshkosh Corp. 3.100%  3/1/30 1,300 1,097
L3Harris Technologies Inc. 3.850% 12/15/26 6,946 6,637 Otis Worldwide Corp. 2.056%  4/5/25 12,323 11,539
L3Harris Technologies Inc. 4.400% 6/15/28 2,756 2,651 Otis Worldwide Corp. 2.293% 4/5/27 8,475 7610
4 L3Harris Technologies Inc. 4.400% 6/15/28 17497 16,899 Otis Worldwide Corp. 2.565% 2/15/30 22,644 19,037
L3Harris Technologies Inc. 2.900% 12/15/29 7434 6,356 Otis Worldwide Corp. 3.112%  2/15/40 14,948 11,018
L3Harris Technologies Inc. 1.800% 1/15/31 6,595 5,064 Otis Worldwide Corp. 3.362% 2/15/50 6,108 4,282
L3Harris Technologies Inc. 4.854% 4/27/35 6,591 6,140 4 PACCAR Financial Corp. 0.350% 2/2/24 4,265 4,059
L3Harris Technologies Inc. 5.054% 4/27/45 7051 6,318 N PACCAR Financial Corp. 3.1560% 6/13/24 2,310 2,255
Lennox International Inc. 3.000% 11/15/23 1,075 1,054 4 PACCAR Financial Corp. 2.150% 8/15/24 6,264 5,972
Lennox International Inc. 1.350% 8/1/25 5,850 5,280 4 PACCAR Financial Corp 1.800% 2/6/25 7744 7283
Lennox International Inc. 1.700%  8/1/27 5,850 5,026 Parker-Hannifin Corp. 2.700% 6/14/24 10,819 10,425
Lockheed Martin Corp. 4.950% 10/15/25 1,000 1,007 “  ParkerHannifin Corp. 3.300% 11/21/24 15,596 16,085
Lockheed Martin Corp. 3.650% 1/15/26 14,829 14,404 Parker-Hannifin Corp. 3.250%  3/1/27 21,914 20,486
Lockheed Martin Corp. 5.100% 11/15/27 13,483 13,809 ParkerHannifin Corp. 3.250% 6/14/29 10,837 9,688
Lockheed Martin Corp. 1.850%  6/15/30 1,370 1,123 Parker-Hannifin Corp. 4500% 9/15/29 1,506 1,448
Lockheed Martin Corg. 3.900"/: 6/15/32 9,870 9,270 4 ParkerHannifin Corz. 4,200"/: 11/21/34 6,169 5,646
Lockheed Martin Corp. 5.250% 1/15/33 15,450 15,973 4 ParkerHannifin Corp. 6.250% 5/15/38 5,158 5,334
Lockheed Martin Corp. 3.600%  3/1/35 12,889 11,430 4 ParkerHannifin Corp. 4.450% 11/21/44 7838 6,736
Lockheed Martin Corp. 4.500% 5/15/36 10,035 9,560 Parker-Hannifin Corp. 4.100% 3/1/47 8,692 6,856
4 Lockheed Martin Corp. 6.150% 9/1/36 8,825 9,672 ParkerHannifin Corp. 4.000% 6/14/49 12,883 10,171
Lockheed Martin Corp. 5.720%  6/1/40 6,390 6,743 Pentair Finance Sarl 4.500%  7/1/29 5,641 5,231
Lockheed Martin Corp. 4.070% 12/15/42 18,034 15,678 Precision Castparts Corp. 3.250% 6/15/25 15,685 15,177
Lockheed Martin Corp. 3.800%  3/1/45 9,684 7854 Precision Castparts Corp. 3.900% 1/15/43 6,290 5,253
Lockheed Martin Corp. 4.700% 5/15/46 20,136 18,757 Precision Castparts Corp. 4.375% 6/15/45 4,542 3,973
Lockheed Martin Corp. 4.090% 9/15/52 21,371 18,102 Raytheon Technologies Corp 3.200% 3/15/24 14,888 14,562
Lockheed Martin Corp. 4.150%  6/15/53 10,1056 8,590 Raytheon Technologies Corp 3.950% 8/16/25 19,181 18,749
Lockheed Martin Corp. 5.700% 11/15/54 15,360 16,289 Raytheon Technologies Corp 2.650% 11/1/26 3,473 3,200
Lockheed Martin Corp 4.300% 6/15/62 3,725 3,134 Raytheon Technologies Corp 3.500% 3/15/27 12,829 12,223
Lockheed Martin Corp. 5.900% 11/15/63 18,245 19,707 Raytheon Technologies Corp 3.126%  5/4/27 10,599 9,877
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Raytheon Technologies Corp. 7200% 8/15/27 3,260 3,685 Trane Technologies Global Holding
Raytheon Technologies Corp. 4.125% 11/16/28 48,317 46,304 Co. Ltd. 5.750% 6/15/43 6,900 6,781
Raytheon Technologies Corp. 2.250%  7/1/30 7203 5,992 Trane Technologies Luxembourg
Raytheon Technologies Corp. 1.900%  9/1/31 16,367 12,050 Finance SA 3550% 11/1/24 10,377 10,098
Raytheon Technologies Corp. 2.375% 3/15/32 13,340 10,815 Trane Technologies Luxembourg
Raytheon Technologies Corp. 5.400%  5/1/35 10,810 10,816 . Flﬂf?ci SA‘ . ) 3.500% 3/21/26 4,425 4,165
Raytheon Technologies Corp. 6.050% 6/1/36 14,828 15,676 fane lscnnologies Luxembourg
Raytheon Technologies Corp.  6.125%  7/15/38 6,758 7209 Finance SA 3.800% 3/21/28 12,169 n.2w
Raytheon Technologies Corp.  4.450% 11/16/38 13,215 12,013 T’a;:rf;fgehns‘log‘es Luxembourg os0% T 3545 5 082
Raytheon Technologies Corp. 4.700% 12/15/41 9,230 8,426 Trane Technologies Luxembourg ) ° ’ !
Raytheon Technologies Corp. 4.500%  6/1/42 43,215 38,891 Finance SA 4.500% 3/21/49 4,775 3.908
Raytheon Technologies Corp. 4.800% 12/15/43 13,956 12,711 Trimble Inc 4.750% 12/1/24 7956 7872
Raytheon Technologies Corp. 4.150% 5/15/45 13,119 10,939 Trimble Inc 4.900% 6/15/28 7077 6,795
Raytheon Technologies Corp. 3.750% 11/1/46 15,781 12,288 Triton Container International Ltd. 3.250%  3/15/32 7725 5,965
Raytheon Technologies Corp. 4.350% 4/15/47 16,697 14,324 Tyco Electronics Group SA 3.450%  8/1/24 6,560 6,400
Raytheon Technologies Corp. 4.050% 5/4/47 18,347 15,045 Tyco Electronics Group SA 3.700% 2/15/26 1,304 1,255
Raytheon Technologies Corp. 4.625% 11/16/48 4,252 3,848 Tyco Electronics Group SA 3.1256% 8/15/27 14,946 13,789
Raytheon Technologies Corp. 3.125%  7/1/50 9,229 6,501 Tyco Electronics Group SA 2500%  2/4/32 7000 5,768
Raytheon Technologies Corp. 2.820%  9/1/51 18,990 12,385 Tyco Electronics Group SA 7125%  10/1/37 8,548 9,764
Raytheon Technologies Corp. 3.030% 3/15/52 21,860 14,940 Union Pacific Corp. 3.646% 2/15/24 9,525 9,387
Republic Services Inc. 2.500% 8/15/24 8,558 8,203 Union Pacific Corp. 3.150%  3/1/24 8,061 7895
Republic Services Inc. 3.200% 3/15/25 9,448 9,059 Union Pacific Corp. 3.750%  3/15/24 4,546 4,470
Republic Services Inc. 0.875% 11/15/25 1,813 1,617 Union Pacific Corp. 3.250% 1/15/25 3,752 3,643
Republic Services Inc. 2.900%  7/1/26 7457 6,961 Union Pacific Corp. 3.750% 7/15/25 19.973 19.434
Republic Services Inc. 3.375% 11/15/27 3,050 2,845 Union Pacific Corp. 3.250% 8/15/25 17923 17254
Republic Services Inc. 3.950% 5/15/28 4,420 4,208 Union Pacific Corp. 2750%  3/1/26 17714 16,761
Republic Services Inc. 2.300%  3/1/30 8,667 7256 Union Pacific Corp. 2150%  2/5/27 10,455 9,442
Republic Services Inc. 1.750% 2/15/32 12,055 9,267 Union Pacific Corp. 3.000% 4/15/27 2,166 2,019
Republic Services Inc. 6200% 3/1/40 6498 6,878 Union Pacific Corp. 3950% 9110128 5326 5122
Republic Services Inc. 5.700% 5/15/41 8,787 8,931 Union Pacific Corp. 3.700%  3/1/29 3.957 3.732
Republic Services Inc. 3.050%  3/1/50 4,003 2,769 Union Pacific Corp. 2.400%  2/5/30 7536 6,449
Rockwell Automation Inc 3500% 3/1/29 9,638 8,989 Union Pacific Corp. 2375% 52031 1.408 1182
Rockwell Automation Inc. 1.750% 8/15/31 1,885 1,487 Union Pacific Corp. 2.800% 2/14/32 10,013 8.606
Rockwell Automation Inc. 4.200%  3/1/49 8,885 7628 Union Pacific Corp. 3375%  2/1/35 10,299 8,746
Rockwell Automation Inc. 2.800% 8/15/61 2,955 1,771 Union Pacific Corp. 2.891%  4/6/36 9,624 7630
* Ryder System Inc 3.750%  6/9/23 14,433 14,328 Union Pacific Corp. 3.600% 9/15/37 16,050 13,603
“ Ryder System Inc 3.650% 3/18/24 14,914 14,612 Union Pacific Corp. 3.200% 5/20/41 20,761 16,287
* Ryder System Inc 2.500%  9/1/24 11,852 11,285 Union Pacific Corp. 4.050% 11/15/45 4,044 3,332
* Ryder System Inc 4.625%  6/1/25 12,000 11,764 Union Pacific Corp. 4050%  3/1/46 4,043 3,338
* Ryder System Inc 1.750% - 9/1/26 2712 2,393 Union Pacific Corp. 3350% 8/1546 7644 5,566
* Ryder System Inc 2900% 12/1/26 5779 5.262 Union Pacific Corp. 4.000% 4/15/47 1,400 1,152
* Ryder System Inc 2.850%  3/1/27 1,568 1,410 Union Pacific Corp. 3250%  2/5/50 16,218 11,861
Southwest Airlines Co. 5.250%  5/4/25 28,944 29,042 Union Pacific Corp. 3.799%  10/1/51 463 371
Southwest Airlines Co. 3.000% 11/15/26 7026 6,463 Union Pacific Corp. 2.950%  3/10/52 14,478 9,818
Southwest Airlines Co. 5.1256% 6/15/27 26,940 26,633 Union Pacific Corp. 4.950%  9/9/52 4,875 4,719
Southwest Airlines Co. 3.450% 11/16/27 3,488 3,205 Union Pacific Corp. 3.500% 2/14/53 20,210 15.265
Southwest Airlines Co. 2.625% 2/10/30 3,684 2,966 Union Pacific Corp. 3.875%  2/1/55 6,807 5.384
¢ Spirit Airlines Pass-Through Trust Union Pacific Corp. 3.950% 8/15/59 6,663 5,236
Class A Series 2015-1 4.100%  4/1/28 1,223 1,066 Union Pacific Corp. 3.839% 3/20/60 23,434 18,192
Teledyne Technologies Inc. 0.650%  4/1/23 4,600 4,542 Union Pacific Corp. 3550%  5/20/61 5'829 4’265
Teledyne Technologies Inc. 0.950%  4/1/24 6,370 6,033 Union Pacific Corp. 2.973%  9/16/62 26',715 17'097
Teledyne Technologies Inc. 1.600%  4/1/26 425 380 Union Pacific Corp. 5.150%  1/20/63 5784 5’613
Teledyne Technologies Inc. 2.250%  4/1/28 7822 6,753 Union Pacific Corp. 2100%  9/15/67 2'797 2'204
Teledyne Technologies Inc. 2.750%  4/1/31 15,488 12,688 Union Pacific Corp. 3.750%  2/5/70 6:270 4:567
Textron e as00% gﬂgg e o Union Pacific Corp. 3.799%  4/6/71 24,545 18,120
! ’ Union Pacific Corp. 3.850% 2/14/72 4,384 3,264
Textron Inc. 4.000% 3/15/26 7,033 6,772 Union Pacific Railroad Co.
Textron Inc. 3.650% 3/15/27 12,621 11,776 Pass-Through Trust Series
Textron Inc. 3.375%  3/1/28 9,679 8,786 2007-3 6.176% 12/31 423 436
Textron Inc. 3.900% 9/17/29 4,700 4,257 United Airlines Pass-Through
Textron Inc 2.450%  3/15/31 3,400 2,723 Trust Class A Series 2012-1 4.150%  4/11/24 4,201 4,051
Timken Co. 3.875%  9/1/24 1,180 1,150 United Airlines Pass-Through
Timken Co. 4.500% 12/15/28 10,120 9,622 Trust Class A Series 2013-1 4.300% 8/15/25 1,669 1,629
Timken Co. 4.125%  4/1/32 4,372 3,896 United Airlines Pass-Through
Trane Technologies Global Holding Trust Class A Series 2014-1 4.000% 4/11/26 2,701 2,468
Co. Ltd. 3.750% 8/21/28 9,673 9,055 United Airlines Pass-Through
Trust Class A Series 2014-2 3.750%  9/3/26 897 817
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United Airlines Pass-Through Xylem Inc. 2.250% 1/30/31 6,625 5,379
Trust Class A Series 2016-1 3.450%  7/7/28 2,547 2,129 Xylem Inc. 4.375% 11/1/46 5,300 4,376
United Airlines Pass-Through
Trust Class A Series 20162 3.100% 10/7/28 2,078 1,612 ) 5,419,267
United Airlines Pass-Through Mater!als (0.8%) .
Trust Class A Series 2020-1  5.875% 10/15/27 31,133 30,667 Air Products and Chemicals Inc.  3.350%  7/31/24 7955 7772
United Airlines Pass-Through Air Products and Chemicals Inc. ~ 1.5600% 10/15/25 786 723
Trust Class AA Series 2015-1 3.450% 12/1/27 3,171 2,822 Air Products and Chemicals Inc. 1.850% 5/15/27 7153 6,371
United Airlines Pass-Through Air Products and Chemicals Inc.  2.050%  5/15/30 9,960 8,339
Trust Class AA Series 2016-1 3.100%  7/7/28 22,427 19,826 Air Products and Chemicals Inc.  2.700%  5/15/40 11,003 8,238
United Airlines Pass-Through Air Products and Chemicals Inc.  2.800%  5/15/50 10,880 7558
Trust Class AA Series 2016-2  2.876% 10/7/28 4,065 3,464 Albemarle Corp. 4.650%  6/1/27 5,500 5,378
United Airlines Pass-Through Albemarle Corp. 5.050%  6/1/32 6,655 6,272
Trust Class AA Series 2019-1 4.150% 8/25/31 5,838 5,145 Albemarle Corp. 5.450% 12/1/44 7580 7025
United Airlines Pass-Through Albemarle Corp. 5.650%  6/1/52 6,500 5,933
Trust Class AA Series 20192 2.700%  5/1/32 5,484 4,414 Amcor Flexibles North America
United Airlines Pass-Through Inc 4.000% 5/17/256 4,970 4,836
Trust Class B Series 2020-1 4.875% 1/15/26 8,222 7,740 Amcor Flexibles North America
United Parcel Service Inc. 2.200%  9/1/24 3,563 3,415 Inc. 3.100% 9/15/26 3,803 3,530
United Parcel Service Inc. 2.800% 11/15/24 20,820 20,077 Amcor Flexibles North America
United Parcel Service Inc. 3.900%  4/1/25 9,310 9,172 Inc 2.630% 6/19/30 13,117 10,649
United Parcel Service Inc. 2.400% 11/15/26 9,01 8,373 Amcor Flexibles North America
United Parcel Service Inc. 3.050% 11/15/27 9,415 8,858 Inc 2.690% 5/25/31 6,037 4,905
United Parcel Service Inc. 3.400% 3/15/29 10,711 9,966 AngloGold Ashanti Holdings plc ~ 3.375%  11/1/28 9,985 8,754
United Parcel Service Inc. 2.500%  9/1/29 7,680 6,676 AngloGold Ashanti Holdings plc  3.750%  10/1/30 8,400 7335
United Parcel Service Inc. 4.450%  4/1/30 4,007 3,942 ArcelorMittal SA 4.550% 3/11/26 5,809 5,636
United Parcel Service Inc. 6.200% 1/15/38 10,085 11,170 ArcelorMittal SA 6.550% 11/29/27 15,755 15,880
United Parcel Service Inc. 5200%  4/1/40 16,584 16,568 ArcelorMittal SA 4.2560%  7/16/29 6,063 5,416
United Parcel Service Inc. 4.875% 11/15/40 7926 7687 ArcelorMittal SA 6.800% 11/29/32 12,405 12,367
United Parcel Service Inc. 3.625% 10/1/42 11,275 9,378 ArcelorMittal SA 7000% 10/15/39 10,145 10,199
United Parcel Service Inc. 3.400% 11/15/46 5,075 3,908 ArcelorMittal SA 6.760%  3/1/41 7526 7315
United Parcel Service Inc. 3.750% 11/15/47 12,753 10,464 Barrick Gold Corp. 6.450% 10/15/35 2,975 3,103
United Parcel Service Inc. 4.250% 3/15/49 15,918 14,140 Barrick North America Finance
United Parcel Service Inc. 3.400%  9/1/49 5,202 4,017 LLC 5.700% 5/30/41 11,814 11,882
United Parcel Service Inc. 5.300%  4/1/50 12,945 13,495 Barrick North America Finance
United Parcel Service of America L 5.750%  5/1/43 12,134 12,254
Inc. 7620%  4/1/30 1,888 2,157 Barrick PD Australia Finance Pty
US Airways Pass-Through Trust Ltd. 5.950% 10/15/39 14,554 14,911
Class A Series 2012-1 5.900% 10/1/24 594 578 Berry Global Inc. 0.950%  2/15/24 8,579 8,154
Valmont Industries Inc. 5.000% 10/1/44 6,000 5,170 Berry Global Inc. 1570%  1/15/26 17,298 15,446
Valmont Industries Inc. 5.250% 10/1/54 4,975 4,266 Berry Global Inc. 1.650%  1/15/27 27,096 23,103
Vontier Corp. 1800%  4/1/26 5,996 5,072 BHP Billiton Finance USA Ltd 6.420%  3/1/26 575 601
Vontier Corp. 2.400%  4/1/28 6,570 5,186 BHP Billiton Finance USA Ltd 4.125% 2/24/42 14,181 12,374
Vontier Corp. 2.950%  4/1/31 9,208 6,696 BHP Billiton Finance USA Ltd 5.000% 9/30/43 34,160 33,158
Waste Connections Inc. 4.250% 12/1/28 2,876 2,751 Cabot Corp. 4.000%  7/1/29 5,388 4,799
Waste Connections Inc. 3500% 5/1/29 10,196 9,332 Carlisle Cos. Inc. 3.500%  12/1/24 3,242 3,134
Waste Connections Inc. 2.600% 2/1/30 8,098 6,897 Carlisle Cos. Inc. 3.750%  12/1/27 7127 6,649
Waste Connections Inc. 2.200% 1/15/32 15,409 12,258 Carlisle Cos. Inc. 2.750%  3/1/30 11,693 9,729
Waste Connections Inc. 3.050%  4/1/50 5,315 3,627 Celanese US Holdings LLC 3.5600%  5/8/24 4,449 4,300
Waste Connections Inc. 2.950% 1/15/52 9,290 6,185 Celanese US Holdings LLC 5.900%  7/5/24 20,1655 20,144
Waste Management Inc. 0.750% 11/15/25 3,281 2,938 Celanese US Holdings LLC 6.050% 3/15/25 21,695 21,633
Waste Management Inc. 3.150% 11/15/27 17,310 16,155 Celanese US Holdings LLC 1400%  8/5/26 5,472 4,610
Waste Management Inc. 2.000%  6/1/29 2,533 2143 Celanese US Holdings LLC 6.165%  7/15/27 25,490 25,174
Waste Management Inc 1500% 3/15/31 18,075 14,109 Celanese US Holdings LLC 6.330% 7/15/29 9,942 9,677
Waste Management Inc. 2.950%  6/1/41 9,812 7244 Celanese US Holdings LLC 6.379% 7/15/32 10,955 10,458
Waste Management Inc. 2.500% 11/15/50 9,793 6,127 Celulosa Arauco y Constitucion
Westinghouse Air Brake SA 4.500%  8/1/24 1,800 1,773
Technologies Corp. 4.400% 3/15/24 12,827 12,617 Celulosa Arauco y Constitucion
Westinghouse Air Brake SA 3.875% 11/2/27 5,585 5,238
Technologies Corp. 3.200% 6/15/25 6,198 5,830 Celulosa Arauco y Constitucion
Westinghouse Air Brake SA 5.500% 11/2/47 10,225 9,110
Technologies Corp. 3.450% 11/15/26 11,999 11,186 CF Industries Inc. 5.150% 3/15/34 10,955 10,353
Westinghouse Air Brake CF Industries Inc. 4.950%  6/1/43 10,190 8,697
Technologies Corp. 4.950% 9/15/28 13,270 12,754 CF Industries Inc. 5375% 3/15/44 10,348 9,285
WW Grainger Inc. 1.850% 2/15/25 8,075 7,580 Dow Chemical Co 4.550% 11/30/25 459 454
WW Grainger Inc. 3.750% 5/15/46 6,043 4,744 Dow Chemical Co. 4.800% 11/30/28 4,084 4,026
WW Grainger Inc. 4.200% 5/15/47 4,390 3,691 Dow Chemical Co. 7375%  11/1/29 5,227 5,810
Xylem Inc. 3.250% 11/1/26 4,492 4,213 Dow Chemical Co. 2.100% 11/15/30 10,160 8,169
Xylem Inc. 1.950% 1/30/28 8,900 7647 Dow Chemical Co 4.250% 10/1/34 12,293 11,048
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Dow Chemical Co. 9.400%  5/15/39 11,045 14,5679 Linde Inc. 4.700% 12/5/25 6,654 6,663
Dow Chemical Co. 5.250% 11/15/41 15,183 14,214 Linde Inc. 3.200% 1/30/26 7651 7364
Dow Chemical Co. 4.375% 11/15/42 15,008 12,409 Linde Inc. 1.100%  8/10/30 9,325 7,162
Dow Chemical Co. 4.625% 10/1/44 6,272 5,212 Linde Inc. 3.650% 11/7/42 3,205 2,673
Dow Chemical Co. 5.5650% 11/30/48 14,715 13,793 Linde Inc. 2.000% 8/10/50 4,800 2,674
Dow Chemical Co. 4.800% 5/15/49 11,962 10,149 Lubrizol Corp. 6.500% 10/1/34 5,183 5,936
Dow Chemical Co. 3.600% 11/15/50 11,180 8,060 LYB International Finance BV 5.250% 7/15/43 4,327 3,816
Dow Chemical Co. 6.900% 5/15/53 6,320 6,894 LYB International Finance BV 4.875% 3/15/44 11,758 9,746
DuPont de Nemours Inc. 4.493% 11/15/25 28,653 28,196 LYB International Finance Ill LLC ~ 1.250%  10/1/25 4,052 3,622
DuPont de Nemours Inc. 4.725% 11/15/28 25,516 25,175 LYB International Finance Ill LLC  2.250%  10/1/30 6,007 4,773
DuPont de Nemours Inc. 5.319% 11/15/38 16,617 16,103 LYB International Finance Il LLC 3.375% 10/1/40 2,518 1,788
DuPont de Nemours Inc. 5.419% 11/15/48 22,118 21,117 LYB International Finance Ill LLC  4.200% 10/15/49 8,237 6,161
Eastman Chemical Co. 3.800% 3/15/25 8,626 8,369 LYB International Finance Ill LLC  4.200%  5/1/50 20,015 14,846
Eastman Chemical Co. 4.500% 12/1/28 1,854 1,756 LYB International Finance Il LLC  3.625% 4/1/51 18,624 12,482
Eastman Chemical Co. 4.800%  9/1/42 10,129 8,598 LYB International Finance Ill LLC  3.800%  10/1/60 8,365 5,434
Eastman Chemical Co. 4.650% 10/15/44 12,088 10,01 LyondellBasell Industries NV 5.750% 4/15/24 6,333 6,346
Ecolab Inc. 2.700% 11/1/26 13,189 12,265 LyondellBasell Industries NV 4.625% 2/26/55 11,023 8,662
Ecolab Inc. 1650%  2/1/27 3,060 2,71 Martin Marietta Materials Inc. 4.2560%  7/2/24 2,000 1,974
Ecolab Inc. 3.2560% 12/1/27 4,627 4,227 Martin Marietta Materials Inc. 3.450%  6/1/27 6,515 6,059
Ecolab Inc. 5250% 1/15/28 4,100 4,179 Martin Marietta Materials Inc. 3.5600% 12/15/27 11,045 10,253
Ecolab Inc. 4.800% 3/24/30 6,809 6,761 4 Martin Marietta Materials Inc. 2.500% 3/15/30 713 5,870
Ecolab Inc. 1.300% 1/30/31 4,313 3,291 Martin Marietta Materials Inc. 2.400% 7/15/31 8,630 6,897
Ecolab Inc. 2.125%  2/1/32 8,843 7,087 Martin Marietta Materials Inc. 4.250% 12/15/47 11,010 8,907
Ecolab Inc. 2.125% 8/15/50 5,500 3,075 Martin Marietta Materials Inc. 3.200% 7/15/51 11,344 7682
Ecolab Inc. 2.700% 12/15/51 10,987 6,881 Mosaic Co. 4.050% 11/15/27 8,608 8,129
Ecolab Inc. 2.750% 8/18/55 13,888 8,366 Mosaic Co. 5.450% 11/15/33 9,815 9,670
El du Pont de Nemours & Co. 1.700% 7/15/25 8,202 7575 Mosaic Co. 4.875% 11/15/41 5,289 4,501
El du Pont de Nemours & Co. 2.300% 7/15/30 6,550 5,483 Mosaic Co. 5.625% 11/15/43 6,282 5,871
Fibria Overseas Finance Ltd. 4.000% 1/14/25 3,945 3,838 NewMarket Corp. 2.700% 3/18/31 5,500 4,337
Fibria Overseas Finance Ltd. 5.500% 1/17/27 10,757 10,797 Newmont Corp. 2.800% 10/1/29 8,782 7484
FMC Corp. 4.100%  2/1/24 11,325 11,165 Newmont Corp. 2.250% 10/1/30 18,239 14,662
FMC Corp. 3.200% 10/1/26 4,836 4,506 Newmont Corp. 2.600% 7/15/32 18,109 14,429
FMC Corp. 3.450% 10/1/29 10,017 8,828 4 Newmont Corp. 5.876%  4/1/35 4,264 4,322
FMC Corp. 4.500% 10/1/49 4,966 3,952 Newmont Corp. 6.2560% 10/1/39 15,646 16,415
Freeport-McMoRan Inc. 4.550% 11/14/24 3,437 3,393 Newmont Corp. 4.875% 3/15/42 10,507 9,676
Freeport-McMoRan Inc. 5.000% 9/1/27 6,074 5,909 Newmont Corp. 5.450% 6/9/44 6,113 5,770
Freeport-McMoRan Inc. 4.125%  3/1/28 9,500 8,820 Nucor Corp. 3.950% 5/23/25 2,660 2,602
Freeport-McMoRan Inc. 4.375%  8/1/28 10,007 9,383 Nucor Corp. 2.000%  6/1/25 5,233 4,874
Freeport-McMoRan Inc. 5.250%  9/1/29 10,190 9,827 Nucor Corp. 4.300% 5/23/27 4,220 4,106
Freeport-McMoRan Inc. 4.250%  3/1/30 9,157 8,356 Nucor Corp. 3.950%  5/1/28 1,732 1,636
Freeport-McMoRan Inc. 4.625%  8/1/30 9,856 9,213 Nucor Corp. 2.700%  6/1/30 3,300 2,802
Freeport-McMoRan Inc. 5.400% 11/14/34 10,882 10,230 Nucor Corp. 3.125%  4/1/32 7017 5,962
Freeport-McMoRan Inc. 5.450% 3/15/43 25,095 22,616 Nucor Corp. 2.979% 12/15/55 26,180 16,255
Georgia-Pacific LLC 8.000% 1/15/24 10,440 10,752 Nutrien Ltd. 5.900% 11/7/24 3,643 3,688
7 Georgia-Pacific LLC 0.625% 5/15/24 3,000 2,820 Nutrien Ltd. 3.000%  4/1/256 8,846 8,433
7 Georgia-Pacific LLC 1.750% 9/30/25 5,000 4,568 Nutrien Ltd. 5.950% 11/7/25 3,374 3,449
Georgia-Pacific LLC 7375% 12/1/25 5,750 6,102 Nutrien Ltd. 4.000% 12/15/26 7376 7163
7 Georgia-Pacific LLC 0.950% 5/15/26 3,000 2,633 Nutrien Ltd. 2.950% 5/13/30 11,675 10,006
Georgia-Pacific LLC 7750% 11/15/29 5,239 5,943 Nutrien Ltd. 4.125% 3/15/35 7340 6,330
7 Georgia-Pacific LLC 2.300% 4/30/30 3,750 3,1 Nutrien Ltd. 5.875% 12/1/36 2,170 2,205
Georgia-Pacific LLC 8.8756% 5/15/31 5,303 6,482 Nutrien Ltd. 5.625% 12/1/40 4,670 4,614
Huntsman International LLC 4.500%  5/1/29 9,663 8,684 Nutrien Ltd. 4.900%  6/1/43 7290 6,433
Huntsman International LLC 2.950% 6/15/31 5,144 3,993 Nutrien Ltd. 5.250% 1/15/45 20,820 19,005
International Flavors & Fragrances Nutrien Ltd. 5.000%  4/1/49 7,495 6,719
Inc. 4.450% 9/26/28 3,012 2,836 Packaging Corp. of America 3.650% 9/15/24 5,782 5,624
International Flavors & Fragrances Packaging Corp. of America 3.400% 12/15/27 5,522 5,087
Inc. 4375%  6/1/47 7,081 5,529 Packaging Corp. of America 3.000% 12/15/29 14,291 12,240
International Flavors & Fragrances Packaging Corp. of America 4.050% 12/15/49 3,410 2,618
Inc. 5.000%  9/26/48 10,459 8,982 Packaging Corp. of America 3.060% 10/1/51 9,270 5,953
\ntemat‘\onal Paper Co. 5.000% 9/15/35 6,272 5,928 PPG Industries Inc. 2.400% 8/15/24 15,023 14,365
\ntemat‘wonal Paper Co 6.000% 11/15/41 9,638 9,619 PPG Industries Inc. 1200% 3/15/26 9,966 8,835
International Paper Co. 4.800% 6/15/44 15,692 13,669 PPG Industries Inc. 2.550%  6/15/30 6,984 5,849
International Paper Co. 4350% 81548 6825 5,689 Reliance Steel & Aluminum Co.  1.300% 8/16/25 2,600 2,351
Kinross Gold Corp. 5.950% 3N15/24 5644 5,665 Reliance Steel & Aluminum Co. ~ 2.150% 8/15/30 8,915 7043
Kinross Gold Corp. 4.500%  7/15/27 1,060 1,004 Rio Tinto Alcan Inc. 7250%  3/15/31 1,760 1,997
Linde Inc. 4.800%  12/5/24 7725 7728 Rio Tinto Alcan Inc. 5750% 6/1/35 9,914 10,142
Linde Inc. 2650%  2/5/25 9,925 9,507 Rio Tinto Finance USA Ltd 7126% 7/15/28 10,265 11,295
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Rio Tinto Finance USA Ltd 5.200% 11/2/40 14,623 14,473 WRKCo Inc. 4.650% 3/15/26 18,255 17,967
Rio Tinto Finance USA Ltd 2.750% 11/2/51 22,622 15,010 WRKCo Inc. 3.375% 9/15/27 17625 16,202
Rio Tinto Finance USA plc 4.750%  3/22/42 9,088 8,626 WRKCo Inc 4.000% 3/15/28 10,819 10,092
Rio Tinto Finance USA plc 4.125% 8/21/42 10,301 8,889 WRKCo Inc. 3.900%  6/1/28 5,128 4,729
Rohm & Haas Co. 7850%  7/15/29 6,378 7103 WRKCo Inc. 4.900% 3/15/29 17973 17298
RPM International Inc 3.750% 3/15/27 5,715 5,328 WRKCo Inc 4.200%  6/1/32 3,390 3,050
RPM International Inc. 4.550%  3/1/29 5,653 5,135 WRKCo Inc. 3.000% 6/15/33 6,769 5,402
RPM International Inc. 2.950% 1/15/32 4,860 3,832 Yamana Gold Inc 2.630% 8/15/31 4,330 3,242
RPM International Inc. 5.250%  6/1/45 4,032 3,495 2,173,397
RPM International Inc 4.250% 1/15/48 8,465 6,350 Real Estate (1.0%)
Sherwin-Williams Co. 3.125%  6/1/24 23,468 22,804 Agree LP 2.000% 6/15/28 7945 6,492
Sherwin-Williams Co. 4.050%  8/8/24 2,100 2,073 Agree LP 4.800% 10/1/32 2,900 2.667
Sherwin-Williams Co. 3.450%  8/1/25 10,638 10,233 Agree LP 2.600% 6/15/33 5,183 3,904
Sherwin-Williams Co. 4.250%  8/8/25 1,900 1,868 Alexandria Real Estate Equities
Sherwin-Williams Co. 3.950% 1/15/26 9,501 9,255 Inc 3.450% 4/30/25 24,098 23,320
Sherwin-Williams Co 3.450%  6/1/27 19,623 18,412 Alexandria Real Estate Equities
Sherwin-Williams Co. 2.950% 8/15/29 26,642 23,252 Inc 4.300% 1/15/26 2,892 2,824
Sherwin-Williams Co. 2.300% 5/15/30 3,588 2,948 Alexandria Real Estate Equities
Sherwin-Williams Co. 2.200% 3/15/32 7550 5,966 Inc 3.800% 4/15/26 15,494 14,998
Sherwin-Williams Co. 4.000% 12/15/42 2,337 1,843 Alexandria Real Estate Equities
Sherwin-Williams Co. 4.550%  8/1/45 4,949 4,177 Inc 3.950% 1/15/27 5,312 5,096
Sherwin-Williams Co. 4.500%  6/1/47 9,506 7989 Alexandria Real Estate Equities
Sherwin-Williams Co. 3.800% 8/15/49 7898 5,913 Inc 3.950% 1/15/28 5,975 5613
Sherwin-Williams Co. 3.300% 5/15/50 9,015 6,200 Alexandria Real Estate Equities
Sherwin-Williams Co. 2.900% 3/15/52 6,995 4,381 Inc 4.500% 7/30/29 3,535 3347
Sonoco Products Co. 2.250%  2/1/27 534 473 Alexandria Real Estate Equities .
Sonoco Products Co. 3.125%  5/1/30 6,081 5,222 Ine. o 2750% 12715728 5972 5,062
Southern Copper Corp. 3.875% 4/23/25 2,814 2,732 A'fﬂ*s”d"a Real Estate Equities 2700% 7130 —_— 2602
Southern Copper Corp. 7500% 7/27/35 10,323 11,962 Alexandria Real Estate Equities
Southern Copper Corp. 6.750%  4/16/40 13,359 14,929 Inc. 4.900% 12/15/30 11,120 10,824
Southern Copper Corp. 5.250% 11/8/42 21,998 21,083 Alexandria Real Estate Equities
Southern Copper Corp 5.875% 4/23/45 21,347 21,879 Inc. 3.375% 8/15/31 12,701 11,090
Steel Dynamics Inc. 2.800% 12/15/24 4,914 4,673 Alexandria Real Estate Equities
Steel Dynamics Inc. 2.400% 6/15/25 3,935 3,686 Inc. 2.000% 5/18/32 5,742 4,418
Steel Dynamics Inc. 5.000% 12/15/26 720 718 Alexandria Real Estate Equities
Steel Dynamics Inc. 1.650% 10/15/27 3,706 3,104 Inc. 1875%  2/1/33 13,925 10,375
Steel Dynamics Inc. 3.450% 4/15/30 11,988 10,552 Alexandria Real Estate Equities
Steel Dynamics Inc. 3.250% 1/15/31 7,004 5,996 Inc. 2.950% 3/15/34 7,374 6,004
Steel Dynamics Inc. 3.250% 10/15/50 5,090 3,310 Alexandria Real Estate Equities
Suzano Austria GmbH 6.000% 1/15/29 29,463 29,389 Inc. 4.850% 4/15/49 6,276 5,320
Suzano Austria GmbH 5.000% 1/15/30 11,838 1,11 Alexandria Real Estate Equities
Suzano Austria GmbH 3.750% 1/15/31 12,725 10,652 Inc. B 4.000%  2/1/50 7985 6,076
4 Suzano Austria GmbH 3.125% 1/15/32 21,420 16,728 Alexandria Real Estate Equities 5
Teck Resources Ltd. 3.900% 7/1530 8940 8,023 AI;Zanria heal Estate Equites 3.000% 518/51 5382 3,434
9
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Teok Resources Ltd. 5'400% 2/1/43 175 1 566 American Assets Trust LP 3.375%  2/1/31 6,371 5,048
Vale Overseas Ltd : 6.250% 8/10/26 4’238 4'3% American Homes 4 Rent LP 4.250% 2/15/28 8,560 7938
Vale Overseas Ltdv 3750%  7/8/30 20’805 18’222 American Homes 4 Rent LP 4.900% 2/15/29 8,193 7748
Vale Overseas er’ 8.250% 1/17/34 4’537 5’385 American Homes 4 Rent LP 3.375% 7/15/51 2,013 1,267
Vale Overseas Ltd. 6.875% 11/21/36 25'021 26‘480 American Tower Corp. 0.600% 1/15/24 3,778 3,601
Vale Overseas er' 6.875% 11/10/39 26‘ 674 28’153 American Tower Corp. 5.000% 2/15/24 14,305 14,274
Valo SA : 5.625% 9/11/42 8’678 8’236 American Tower Corp. 3.375% 5/15/24 11,355 11,062
Vulcan Materials Co 4500%  4/1/25 7'223 7’146 American Tower Corp. 2.950% 1/15/26 4,937 4,7
Vulcan Materials Co 3'900% 41/27 3'234 3'071 American Tower Corp. 2.400% 3/15/25 9,168 8,625
. ! ! American Tower Corp. 4.000%  6/1/25 16,040 15,617
Vulcan Materials Co 3.500%  6/1/30 11,636 10,257 American Tower Corp 1300%  9/15/25 9.450 8530
Vulcan Materials Co 4500% 6/15/47 12,509 10,455 American Tower Corp‘ 1>600% 4/15/26 7518 6’686
5 . i A 3
vaiiliii gz:g gggg (y/z gﬂ gﬁ? 13’232 12'222 American Tower Corp. 1450% 9/15/26 8,825 7698
Westlake Corp’ 5000% 8/15/46 19’975 16’ 47 American Tower Corp. 3.375% 10/15/26 22,156 20,734
Westlake Corpv 4'375% 11/15/47 1’635 1 '235 American Tower Corp. 2.750% 1/15/27 1,036 938
Westlake Corp 3.125%  8/15/51 8v378 5’205 American Tower Corp. 3.1256% 1/15/27 10,695 9,815
Westlake Corp’ 3.375%  8/15/61 6’165 3’639 American Tower Corp. 3.650% 3/15/27 8,104 7580
WestRock MW\/ LLe 8.200% 1/15/30 4'734 5’356 American Tower Corp. 3.550% 7/15/27 9,408 8,706
WestRook MWV LLC 7950%  2/15/31 4’086 4’598 American Tower Corp. 3.600% 1/15/28 3,165 2,912
WRKCo Inc 3.000% 9/15/24 6’584 6’293 American Tower Corp. 1.500% 1/31/28 9,692 7945
WRKCo Inc. 3750%  3/15/25 14'990 14’503 American Tower Corp. 3.950% 3/15/29 11,668 10,723
| ! ! American Tower Corp. 3.800% 8/15/29 22,248 20,232
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American Tower Corp. 2.900% 1/15/30 13,108 11,105 Crown Castle Inc. 2.100% 4/1/31 13,379 10,5630
American Tower Corp. 2.100% 6/15/30 10,499 8,323 Crown Castle Inc. 2.500% 7/15/31 10,476 8,437
American Tower Corp. 1.875% 10/15/30 10,418 8,032 Crown Castle Inc 2.900%  4/1/41 9,869 6,769
American Tower Corp. 2.700% 4/15/31 7171 5,832 Crown Castle Inc. 4.750%  5/15/47 4,009 3,405
American Tower Corp. 2.300% 9/15/31 8,731 6,798 Crown Castle Inc. 5.200% 2/15/49 11,675 10,492
American Tower Corp. 4.050% 3/15/32 8,100 7244 Crown Castle Inc 4.000% 11/15/49 4,486 3,412
American Tower Corp. 3.700% 10/15/49 7627 5,423 Crown Castle Inc. 4.150%  7/1/50 6,128 4,718
American Tower Corp. 3.100% 6/15/50 2,929 1,871 Crown Castle Inc. 3.250% 1/15/51 11,854 7744
American Tower Corp. 2.950% 1/15/51 9,933 6,139 CubeSmart LP 4.000% 11/15/25 2,900 2,796

4 AvalonBay Communities Inc 2.850% 3/15/23 6,264 6,221 CubeSmart LP 3.126%  9/1/26 3,075 2,849
4 AvalonBay Communities Inc. 3.500% 11/15/24 3,775 3,665 CubeSmart LP 2.250% 12/15/28 5,132 4,234
4 AvalonBay Communities Inc. 3.450%  6/1/25 10,745 10,343 CubeSmart LP 4.375% 2/15/29 5,245 4,846
4 AvalonBay Communities Inc 3.500% 11/15/25 5,942 5,689 CubeSmart LP 3.000% 2/15/30 4,349 3,611
4 AvalonBay Communities Inc. 2.950% 5/11/26 4,920 4,580 CubeSmart LP 2.500% 2/15/32 11,363 8,701
4 AvalonBay Communities Inc. 2.900% 10/15/26 6,365 5,835 Digital Realty Trust LP 3.700% 8/15/27 10,807 10,045
4 AvalonBay Communities Inc 3.350% 5/15/27 13,196 12,248 Digital Realty Trust LP 5.550% 1/15/28 4,410 4,440
4 AvalonBay Communities Inc. 3.200% 1/15/28 5,384 4,923 Digital Realty Trust LP 4.450% 7/15/28 23,010 21,81
AvalonBay Communities Inc. 1.900% 12/1/28 2,435 2,034 Digital Realty Trust LP 3.600%  7/1/29 36,639 32,752

4 AvalonBay Communities Inc 3.300% 6/1/29 3,600 3,226 EPR Properties 4.500% 4/1/25 1,626 1,541
4 AvalonBay Communities Inc. 2.300%  3/1/30 6,521 5,410 EPR Properties 4.750% 12/15/26 250 225
4 AvalonBay Communities Inc. 2.450% 1/15/31 3,156 2,606 EPR Properties 4.500%  6/1/27 8,138 7022
AvalonBay Communities Inc. 2.050% 1/15/32 9,975 7844 EPR Properties 3.750% 8/15/29 6,765 5,272
AvalonBay Communities Inc. 5.000% 2/15/33 6,500 6,412 EPR Properties 3.600% 11/15/31 2,850 2,058

4 AvalonBay Communities Inc. 3.900% 10/15/46 5,035 3,877 Equinix Inc 2.625% 11/18/24 14,636 13,952
4 AvalonBay Communities Inc. 4.150%  7/1/47 959 765 Equinix Inc 1.250% 7/15/25 5,343 4,840
4 AvalonBay Communities Inc 4.350% 4/15/48 4,355 3,570 Equinix Inc 1.000% 9/15/25 5,359 4,789
Boston Properties LP 3.800%  2/1/24 5,187 5,097 Equinix Inc 1.450% 5/15/26 4,601 4,045
Boston Properties LP 3.200% 1/15/25 10,729 10,282 Equinix Inc 2.900% 11/18/26 14,396 13,151
Boston Properties LP 3.650%  2/1/26 10,035 9,526 Equinix Inc 1.800%  7/15/27 10,932 9,365
Boston Properties LP 2.750% 10/1/26 21,140 19,064 Equinix Inc 1.550% 3/15/28 5,862 4,853
Boston Properties LP 4.500% 12/1/28 2,849 2,645 Equinix Inc 2.000% 5/15/28 3,000 2,631
Boston Properties LP 3.400% 6/21/29 6,761 5,824 Equinix Inc. 3.200% 11/18/29 16,479 14,342
Boston Properties LP 2.900% 3/15/30 20,374 16,649 Equinix Inc 2.150% 7/15/30 17734 14,140
Boston Properties LP 3.250% 1/30/31 12,612 10,448 Equinix Inc 2.500% 5/15/31 11,195 8,976
Boston Properties LP 2.550%  4/1/32 7813 5,954 Equinix Inc. 3.000% 7/15/50 9,961 6,311
Boston Properties LP 2.450% 10/1/33 2,539 1,836 Equinix Inc 2.950% 9/15/51 3,865 2,417
Brandywine Operating Equinix Inc 3.400% 2/15/52 6,395 4,389
Partnership LP 3.950% 11/15/27 29,345 24,679 ERP Operating LP 3.375%  6/1/25 3,010 2,894
Brixmor Operating Partnership LP 3.850%  2/1/25 21,670 20,707 ERP Operating LP 2.850% 11/1/26 13,843 12,794
Brixmor Operating Partnership LP 4.125%  6/15/26 6,045 5,745 ERP Operating LP 3.250%  8/1/27 4,716 4,315
Brixmor Operating Partnership LP 3.900%  3/15/27 3,624 3,342 ERP Operating LP 3.5600%  3/1/28 14,677 13,634
Brixmor Operating Partnership LP 2.250%  4/1/28 14,951 12,434 ERP Operating LP 4.150% 12/1/28 5,688 5,351
Brixmor Operating Partnership LP 4.125%  5/15/29 8,453 7553 ERP Operating LP 3.000%  7/1/29 6,239 5,435
Brixmor Operating Partnership LP 4.050%  7/1/30 11,754 10,331 ERP Operating LP 2.500% 2/15/30 7734 6,454
Brixmor Operating Partnership LP 2.500%  8/16/31 9,984 7644 ERP Operating LP 1.850%  8/1/31 1,645 1,279
Broadstone Net Lease LLC 2.600% 9/15/31 4,837 3,624 ERP Operating LP 4500%  7/1/44 9,707 8,251
Camden Property Trust 4.100% 10/15/28 10,920 10,312 ERP Operating LP 4500%  6/1/45 2,793 2,357
Camden Property Trust 3.150%  7/1/29 11,854 10,579 ERP Operating LP 4.000%  8/1/47 4,626 3,581
Camden Property Trust 2.800% 5/15/30 16,215 13,963 Essential Properties LP 2.950% 7/15/31 4,790 3,473
Camden Property Trust 3.350% 11/1/49 2,613 1,819 Essex Portfolio LP 3.250%  5/1/23 3,905 3,869
CBRE Services Inc. 4.875%  3/1/26 14,015 13,869 Essex Portfolio LP 3.875%  5/1/24 600 587
CBRE Services Inc. 2.500%  4/1/31 5,000 3,952 Essex Portfolio LP 3.500%  4/1/25 15,115 14,583
Corporate Office Properties LP 2.250% 3/15/26 3,043 2,689 Essex Portfolio LP 3.375% 4/15/26 12,564 11,802
Corporate Office Properties LP 2.750% 4/15/31 4,649 3,480 Essex Portfolio LP 3.625%  5/1/27 955 895
Corporate Office Properties LP 2.900% 12/1/33 7619 5,367 Essex Portfolio LP 1.700%  3/1/28 7825 6,527
Crown Castle Inc 3.200%  9/1/24 11,116 10,742 Essex Portfolio LP 4.000%  3/1/29 11,730 10,678
Crown Castle Inc 1.350%  7/15/25 5,765 5,242 Essex Portfolio LP 3.000% 1/15/30 14,025 11,857
Crown Castle Inc 4.450%  2/15/26 13,5636 13,220 Essex Portfolio LP 1.650% 1/15/31 3,250 2,421
Crown Castle Inc 3.700% 6/15/26 18,845 179m Essex Portfolio LP 2.550%  6/15/31 1,605 1,270
Crown Castle Inc 4.000%  3/1/27 9,363 8,916 Essex Portfolio LP 2.650% 3/15/32 6,937 5,482
Crown Castle Inc 2.900%  3/15/27 3,720 3,386 Essex Portfolio LP 4.500% 3/15/48 7570 6,126
Crown Castle Inc 3.650%  9/1/27 15,764 14,658 Extra Space Storage LP 2.550%  6/1/31 6,120 4,784
Crown Castle Inc 3.800% 2/15/28 28,498 26,489 Extra Space Storage LP 2.350% 3/15/32 4,208 3,186
Crown Castle Inc 4.300%  2/15/29 5,010 4,731 Federal Realty InvestmentTrust ~ 2.750%  6/1/23 5,237 5,180
Crown Castle Inc 3.100% 11/15/29 8,590 7,487 Federal Realty Investment Trust ~ 3.950%  1/15/24 2,157 2,129
Crown Castle Inc 3.300%  7/1/30 11,254 9,832 Federal Realty InvestmentTrust ~ 1.250%  2/15/26 570 502
Crown Castle Inc 2.250% 1/15/31 15,946 12,752 Federal Realty InvestmentTrust ~ 3.250%  7/15/27 6,100 5,576
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Federal Realty Investment Trust ~ 3.200%  6/15/29 6,435 5,571 Kite Realty Group Trust 4.750% 9/15/30 4,665 4,123
Federal Realty InvestmentTrust ~ 3.500%  6/1/30 2,000 1,720 Life Storage LP 3.500%  7/1/26 18,900 17,743
Federal Realty Investment Trust ~ 4.500% 12/1/44 14,908 11,706 Life Storage LP 3.875% 12/15/27 1,000 926
GLP Capital LP 3.350%  9/1/24 7938 7,601 Life Storage LP 2.200% 10/15/30 3,050 2,367
GLP Capital LP 5.250%  6/1/25 11,476 11,299 Life Storage LP 2.400% 10/15/31 8,178 6,245
GLP Capital LP 5375% 4/15/26 14,814 14,607 LXP Industrial Trust 2.700% 9/15/30 3,325 2,649
GLP Capital LP 5.750%  6/1/28 4,021 3,960 LXP Industrial Trust 2.375% 10/1/31 6,780 5,136
GLP Capital LP 5.300% 1/15/29 6,449 6,089 Mid-America Apartments LP 3.750% 6/15/24 4,940 4,832
GLP Capital LP 4.000% 1/15/30 10,439 9,133 Mid-America Apartments LP 1.100% 9/15/26 1,173 1,015
GLP Capital LP 4.000% 1/15/31 12,005 10,210 Mid-America Apartments LP 3.600%  6/1/27 9,637 9,136
Healthcare Realty Holdings LP 3.500%  8/1/26 10,909 10,155 Mid-America Apartments LP 4.200% 6/15/28 1,717 1,637
Healthcare Realty Holdings LP 3.750%  7/1/27 8,342 7,745 Mid-America Apartments LP 3.950% 3/15/29 2,319 2,192
Healthcare Realty Holdings LP 3.625% 1/15/28 4,423 3,912 Mid-America Apartments LP 2.750% 3/15/30 15,028 12,858
Healthcare Realty Holdings LP 3.100% 2/15/30 4,084 3,426 Mid-America Apartments LP 1.700% 2/15/31 7820 6,111
Healthcare Realty Holdings LP 2.000% 3/15/31 12,720 9,619 National Health Investors Inc. 3.000%  2/1/31 6,239 4,493
Healthpeak Properties Inc 3.400%  2/1/25 3,437 3,309 National Retail Properties Inc 3.900% 6/15/24 4,125 4,030
Healthpeak Properties Inc. 4.000%  6/1/25 671 653 National Retail Properties Inc. 3.600% 12/15/26 3,653 3,310
Healthpeak Properties Inc. 3.250% 7/15/26 18,886 17813 National Retail Properties Inc. 3.500% 10/15/27 13,695 12,410
Healthpeak Properties Inc. 2.125% 12/1/28 2,673 2,248 National Retail Properties Inc. 4.300% 10/15/28 3,671 3,313
Healthpeak Properties Inc. 3.500% 7/15/29 12,677 11,277 National Retail Properties Inc. 2.500% 4/15/30 8,037 6,511
Healthpeak Properties Inc. 3.000% 1/15/30 17,902 15,342 National Retail Properties Inc. 4.800% 10/15/48 4,794 3,975
Healthpeak Properties Inc. 2.875% 1/15/31 5,432 4,539 National Retail Properties Inc. 3.100% 4/15/50 11,163 6,912
Healthpeak Properties Inc. 6.750%  2/1/41 1,860 1,913 National Retail Properties Inc. 3.500% 4/15/51 3,601 2,419
Highwoods Realty LP 3.875%  3/1/27 6,453 5,965 National Retail Properties Inc. 3.000% 4/15/52 6,065 3,699
Highwoods Realty LP 4.125% 3/15/28 3,578 3,222 Omega Healthcare Investors Inc.  4.950%  4/1/24 4,695 4,636
Highwoods Realty LP 4.200% 4/15/29 4,792 4,147 Omega Healthcare Investors Inc.  4.500%  1/15/25 5,003 4,864
Highwoods Realty LP 3.050% 2/15/30 8,342 6,610 Omega Healthcare Investors Inc.  5.250%  1/15/26 8,662 8,500
Highwoods Realty LP 2.600%  2/1/31 10,763 7,955 Omega Healthcare Investors Inc.  4.500%  4/1/27 8,140 7616
Host Hotels & Resorts LP 3.875%  4/1/24 4,850 4,737 Omega Healthcare Investors Inc.  4.750%  1/15/28 8,830 8,139
4 Host Hotels & Resorts LP 4.000% 6/15/25 3,743 3,598 Omega Healthcare Investors Inc.  3.625%  10/1/29 10,338 8,497
4 Host Hotels & Resorts LP 4.500%  2/1/26 1,950 1,868 Omega Healthcare Investors Inc.  3.375%  2/1/31 27925 21,591
4 Host Hotels & Resorts LP 3.375% 12/15/29 11,480 9,607 Omega Healthcare Investors Inc.  3.250%  4/15/33 5,309 3,840
4 Host Hotels & Resorts LP 3.500% 9/15/30 13,500 11,136 Phillips Edison Grocery Center
4 Host Hotels & Resorts LP 2.900% 12/15/31 5,099 3,904 Operating Partnership | LP 2.625% 11/15/31 7,500 5511
Hudson Pacific Properties LP 3.950% 11/1/27 7165 6,094 Physicians Realty LP 4.300% 3/15/27 8,578 8,094
Hudson Pacific Properties LP 5.950% 2/15/28 3,860 3,687 Physicians Realty LP 3.950% 1/15/28 2,694 2,465
Hudson Pacific Properties LP 4.650%  4/1/29 4,650 3,968 Physicians Realty LP 2.625% 11/1/31 21,925 17,093
Hudson Pacific Properties LP 3.2560% 1/15/30 5,159 3,936 Piedmont Operating
Invitation Homes Operating Partnership LP 3.400%  6/1/23 4,507 4,463
Partnership LP 2.000% 8/15/31 5,222 3,854 Piedmont Operating
Invitation Homes Operating Partnership LP 4.450% 3/15/24 5,245 5,157
Partnership LP 4.150%  4/15/32 8,180 7,140 Piedmont Operating
Invitation Homes Operating Partnership LP 3.160%  8/15/30 4,000 3,032
Partnership LP 2.700% 1/15/34 9,295 6,802 Piedmont Operating
Kilroy Realty LP 3.450% 12/15/24 5,560 5,323 Partnership LP 2.750%  4/1/32 4,000 2,793
Kilroy Realty LP 4.375% 10/1/25 5,180 5,023 Prologis LP 3.250% 6/30/26 6,284 5,969
Kilroy Realty LP 4.750% 12/15/28 4,624 4,203 Prologis LP 3.250% 10/1/26 3,633 3,354
Kilroy Realty LP 4.250%  8/15/29 1,858 1,630 Prologis LP 2.125% 4/15/27 10,469 9,382
Kilroy Realty LP 3.050% 2/15/30 7,140 5,719 Prologis LP 3.375% 12/15/27 6,920 6,464
Kilroy Realty LP 2.500% 11/15/32 3,089 2,197 Prologis LP 3.875% 9/15/28 6,393 6,047
Kilroy Realty LP 2.650% 11/15/33 13,175 9,065 Prologis LP 4.000%  9/15/28 4,235 4,040
Kimco Realty Corp. 4.450% 1/15/24 1,175 1,161 Prologis LP 4.375%  2/1/29 6,935 6,629
Kimco Realty Corp. 2.700%  3/1/24 2,185 2,115 Prologis LP 2.875% 11/15/29 2,654 2,309
Kimco Realty Corp 3300%  2/1/25 3,438 3,295 Prologis LP 2.250% 4/15/30 22,198 18,530
Kimco Realty Corp. 3.850%  6/1/25 600 575 Prologis LP 1.750%  7/1/30 6,506 5,144
Kimco Realty Corp. 2.800% 10/1/26 7298 6,707 Prologis LP 1.250% 10/15/30 6,181 4,692
Kimco Realty Corp. 3.800%  4/1/27 5,740 5,367 Prologis LP 1.750%  2/1/31 2,404 1,893
Kimco Realty Corp 1.900%  3/1/28 11,650 9,773 Prologis LP 1625%  3/15/31 12,221 9,448
Kimco Realty Corp. 2.700%  10/1/30 6,124 4,997 Prologis LP 4.375% 9/15/48 5219 4,461
Kimco Realty Corp. 2.250% 12/1/31 4,029 3,088 Prologis LP 3.050%  3/1/50 7,035 4,745
Kimco Realty Corp 3.200%  4/1/32 7620 6,313 Prologis LP 3.000% 4/15/50 11,548 7,720
Kimco Realty Corp. 4.600%  2/1/33 5,635 5,092 Prologis LP 2.125% 10/15/50 7,886 4,402
Kimco Realty Corp. 4.250%  4/1/45 1,235 938 Public Storage 0.876% 2/15/26 2,863 2,631
Kimco Realty Corp 4.125% 12/1/46 1,235 909 Public Storage 1.500%  11/9/26 591 5,267
Kimco Realty Corp. 4.450%  9/1/47 5,985 4,635 Public Storage 3.094% 9/15/27 6,489 6,048
Kimco Realty Corp. 3.700% 10/1/49 2,410 1,650 Public Storage 3.385%  5/1/29 10,468 9,667
Kite Realty Group LP 4.000% 10/1/26 8,755 8,056 Rayonier LP 2.750%  5/17/31 2,200 1,760
Realty Income Corp. 4.600% 2/6/24 6,869 6,823
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Realty Income Corp. 3.875% 7/15/24 4,535 4,439 Sun Communities Operating LP~ 4.200%  4/15/32 13,130 11,637
Realty Income Corp. 3.875% 4/15/25 10,339 10,109 Tanger Properties LP 3.126%  9/1/26 6,100 5,672
Realty Income Corp. 4.625% 11/1/26 10,878 10,789 Tanger Properties LP 3.875% 7/15/27 3,300 3,022
Realty Income Corp. 0.750% 3/15/26 7065 6,152 Tanger Properties LP 2.750% 9/1/31 5,000 3,611
Realty Income Corp. 4.875%  6/1/26 5,982 5,954 4 UDRInc 2.950%  9/1/26 8,930 8,209
Realty Income Corp. 4.125% 10/15/26 15,072 14,645 4 UDRInc 3.600%  7/1/27 3,300 3,079
Realty Income Corp. 3.000% 1/15/27 8,196 7589 4 UDR Inc. 3.5600% 1/15/28 6,670 6,046
Realty Income Corp. 3.950% 8/15/27 12,137 11,698 4 UDR Inc 3.200% 1/15/30 2,500 2,169
Realty Income Corp. 3.400% 1/15/28 4,497 4,141 UDR Inc. 3.000% 8/15/31 6,433 5,369
Realty Income Corp. 3.650% 1/15/28 9,498 8,869 4 UDR Inc. 2.100%  8/1/32 1,875 1,393
Realty Income Corp. 2.200% 6/15/28 3,036 2,603 N UDR Inc 1.900% 3/15/33 9,728 6,923
Realty Income Corp. 3.250% 6/15/29 9,915 8,831 4 UDRInc 2.100% 6/15/33 3,950 2,822
Realty Income Corp. 3.100% 12/15/29 14,284 12,477 UDR Inc 3.100%  11/1/34 4,905 3,794
Realty Income Corp. 3.250% 1/15/31 20,645 17904 Ventas Realty LP 3.500% 4/15/24 3,651 3,549
Realty Income Corp. 5.625% 10/13/32 2,080 2,123 Ventas Realty LP 3.750%  5/1/24 2,300 2,250
Realty Income Corp 2.850% 12/15/32 6,300 5117 Ventas Realty LP 2.650% 1/15/25 9,415 8,914
Realty Income Corp. 1.800% 3/15/33 6,945 4,996 Ventas Realty LP 3.500% 2/1/25 1,697 1,631
Realty Income Corp. 4.650% 3/15/47 11,092 9,767 Ventas Realty LP 4.125% 1/15/26 3,021 2,927
Regency Centers LP 3.600%  2/1/27 3,950 3,692 Ventas Realty LP 3.250% 10/15/26 2,275 2,105
Regency Centers LP 4.125% 3/15/28 3,450 3,189 Ventas Realty LP 3.850% 4/1/27 5,487 5,170
Regency Centers LP 2.950% 9/15/29 8,940 7496 Ventas Realty LP 4.000%  3/1/28 14,300 13,219
Regency Centers LP 3.700% 6/15/30 8,510 7390 Ventas Realty LP 4.400% 1/15/29 7,609 7107
Regency Centers LP 4.400% 2/1/47 5,750 4,428 Ventas Realty LP 3.000% 1/15/30 7,065 5,954
Regency Centers LP 4.650% 3/15/49 3,910 3,142 Ventas Realty LP 4.7560% 11/15/30 6,949 6,515
Rexford Industrial Realty LP 2.125% 12/1/30 5,200 4,049 Ventas Realty LP 5.700% 9/30/43 3,915 3,688
Rexford Industrial Realty LP 2.150% 9/1/31 3,201 2,454 Ventas Realty LP 4.375% 2/1/45 3,170 2,467
Sabra Health Care LP 5.125% 8/15/26 11,034 10,509 Ventas Realty LP 4.875%  4/15/49 6,882 5,726
Sabra Health Care LP 3.900% 10/15/29 10,025 8,336 VICI Properties LP 4.375% 5/15/25 3,690 3,694
Safehold Operating VICI Properties LP 4.750% 2/15/28 15,340 14,572
Partnership LP 2.800% 6/15/31 2,175 1,670 VICI Properties LP 4.950%  2/15/30 9,805 9,231
Safehold Operating VICI Properties LP 5.125% 5/15/32 19,545 18,118
Partnership LP 2.850%  1/15/32 8,665 6,578 VICI Properties LP 5.625% 5/15/52 9,980 8,827
Simon Property Group LP 3.750%  2/1/24 5,953 5,866 Vornado Realty LP 3.500% 1/15/25 4,897 4,601
Simon Property Group LP 2.000% 9/13/24 8,192 7789 Vornado Realty LP 3.400%  6/1/31 2,055 1,525
Simon Property Group LP 3.375% 10/1/24 5,252 5,100 Welltower Inc. 4.500% 1/15/24 2,241 2,220
Simon Property Group LP 3.500%  9/1/25 18,132 17390 Welltower Inc. 3.625% 3/15/24 16,693 16,334
Simon Property Group LP 3.300% 1/15/26 2,794 2,656 Welltower Inc. 4.000%  6/1/25 15,051 14,666
Simon Property Group LP 3.250% 11/30/26 6,367 5,958 Welltower Inc. 4.250%  4/1/26 23,380 22,657
Simon Property Group LP 1.375% 1/15/27 3,265 2,845 Welltower Inc. 2.700% 2/15/27 18,527 16,689
Simon Property Group LP 3.375% 6/15/27 13,613 12,612 Welltower Inc. 4.250% 4/15/28 3,511 3,295
Simon Property Group LP 3375% 12/1/27 14,250 13,207 Welltower Inc. 4.125% 3/15/29 17924 16,427
Simon Property Group LP 1750%  2/1/28 13,800 11,739 Welltower Inc. 3.100% 1/15/30 13,462 11,367
Simon Property Group LP 2.450% 9/13/29 32,012 26,760 Welltower Inc. 2.750% 1/15/31 16,945 13,547
Simon Property Group LP 2.650%  7/15/30 7972 6,631 Welltower Inc. 3.850% 6/15/32 3,197 2,725
Simon Property Group LP 2.200%  2/1/31 10,5652 8,358 Welltower Inc. 6.500% 3/15/41 6,027 6,024
Simon Property Group LP 2.250% 1/15/32 6,716 5,227 Welltower Inc. 5.125% 3/15/43 1,260 1,067
Simon Property Group LP 2.650%  2/1/32 7251 5,832 Welltower Inc. 4.950%  9/1/48 3,437 2,830
Simon Property Group LP 6.750%  2/1/40 12,263 13,215 Weyerhaeuser Co. 4.000% 11/15/29 11,716 10,722
Simon Property Group LP 4.750%  3/15/42 1.971 1,676 Weyerhaeuser Co. 4.000% 4/15/30 10,593 9,665
Simon Property Group LP 4.250% 10/1/44 1,694 1,333 Weyerhaeuser Co. 7375% 3/15/32 4,481 4,964
Simon Property Group LP 4.250% 11/30/46 8,250 6,653 Weyerhaeuser Co. 4.000%  3/9/52 1,900 1,440
Simon Property Group LP 3.250% 9/13/49 11,863 7819 WP Carey Inc. 4.600%  4/1/24 9,157 9,071
Simon Property Group LP 3.800%  7/15/50 10,927 8,006 WP Carey Inc. 4.000%  2/1/25 1,995 1,946
SITE Centers Corp. 3.900% 8/15/24 1,000 963 WP Carey Inc 4250% 10/1/26 5037 4858
SITE Centers Corp. 3.625%  2/1/25 7519 7,105 WP Carey Inc 3.850% 7/15/29 5,361 4,820
SITE Centers Corp. 4.250%  2/1/26 2,940 2,767 WP Carey Inc. 2250%  4/1/33 15,260 1,317

SITE Centers Corp. 4.700%  6/1/27 9,390 8,821 S
Spirit Realty LP 4.450% 9/15126 5376 5,132 . 2,898,437

Spirit Realty LP 3200% 1/15/27 3,829 3403  Technology (2.4%) i
Spirit Realty LP 4000% 7/1529 6,853 5,958 Adobe Inc. 1:900% - 2/1/25 - 2456 2,320
Spirit Realty LP 3400% 1/15/30 6,410 5,335 Adabe Inc. 3.250%  2/1/25 16,880 16,402
Spirit Realty LP 3200% 2/15/31 4,635 3707 Adobe Inc 2150%  2/1/27 18,305 12123
Spirit Realty LP 2700% 2/15/32 4,655 3,452 Adobe Inc. 2:800% - 2/1/50 19,266 16,433
STORE Capital Corp. 4500% 3/15/28 5495 4,952 Amdocs Ltd 2538% 6/1550 5,000 7298
STORE Capital Corp. 4.625%  3/15/29 4685 4186 Analog Devices Inc. 2.9500/u 4/1/256 4,852 4,660
STORE Capital Corp. 2750% 11/18/30 2,439 1859 222:23 gz;:z: Ez z’igg;z éﬁ:gg ng;g 12’2??
. . . | .

Sun Communities Operating LP 2.300%  11/1/28 2,000 1,671 Analog Devices Inc. 1700%  10/1/28 1,235 9519
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Coupon Date ($000) ($000) Coupon Date ($000) ($000)
Analog Devices Inc. 2.100% 10/1/31 14,399 11,649 Block Financial LLC 2.500% 7/15/28 5,600 4,752
Analog Devices Inc. 2.800% 10/1/41 10,940 8,049 Block Financial LLC 3.875% 8/15/30 8,975 7861
Analog Devices Inc. 2.950% 10/1/51 12,510 8,461 Broadcom Corp. 3.875% 1/15/27 51,022 48,302
Apple Inc 3.000%  2/9/24 7567 7420 Broadcom Corp. 3.5600% 1/15/28 4,710 4,293
Apple Inc 3.450% 5/6/24 24,731 24,309 Broadcom Inc. 2.250% 11/15/23 12,000 11,683
Apple Inc. 2.850% 5/11/24 34,034 33,148 Broadcom Inc. 3.160% 11/15/25 20,269 19,219
Apple Inc 1.800% 9/11/24 9,257 8,816 Broadcom Inc. 3.459% 9/15/26 26,830 25,255
Apple Inc 2.750% 1/13/25 18,611 17926 7 Broadcom Inc. 1.950% 2/15/28 9,350 7903
Apple Inc. 2.500%  2/9/25 25,722 24,594 Broadcom Inc. 4.110% 9/15/28 22,480 20,974
Apple Inc 1.125% 5/11/25 44,003 40,548 7 Broadcom Inc. 4.000% 4/15/29 1,375 1,251
Apple Inc 3.200% 5/13/25 28,222 27276 Broadcom Inc. 4.750%  4/15/29 25,618 24,432
Apple Inc. 0.550% 8/20/25 14,747 13,296 Broadcom Inc. 5.000% 4/15/30 25,893 24,657
Apple Inc 0.700%  2/8/26 16,923 15,038 Broadcom Inc. 4.150% 11/15/30 33,586 30,089
Apple Inc 3.250% 2/23/26 40,10 38,648 7 Broadcom Inc. 2.450% 2/15/31 32,150 25,31
Apple Inc. 2.450%  8/4/26 39,594 36,765 Broadcom Inc. 4.300% 11/15/32 17,390 15,353
Apple Inc 2.050% 9/11/26 15,952 14,573 7 Broadcom Inc. 2.600% 2/15/33 14,784 11,082
Apple Inc 3.350% 2/9/27 38,017 36,393 7 Broadcom Inc. 3.419% 4/15/33 32,621 26,184
Apple Inc 3.200% 5/11/27 49,702 47179 7 Broadcom Inc. 3.469% 4/15/34 39,210 31,088
Apple Inc. 3.000% 6/20/27 4,390 4,137 7 Broadcom Inc. 3.137% 11/15/35 18,820 13,807
Apple Inc 2.900% 9/12/27 38,408 35,866 7 Broadcom Inc. 3.187% 11/15/36 28,714 20,724
Apple Inc 3.000% 11/13/27 16,338 15,265 7 Broadcom Inc. 4.926% 5/15/37 33,307 29,111
Apple Inc. 1.200%  2/8/28 53,964 45,816 7 Broadcom Inc. 3.500% 2/15/41 16,039 11,483
Apple Inc 1.400%  8/5/28 30,605 25,933 7 Broadcom Inc. 3.750% 2/15/51 16,789 1,712
Apple Inc 2.200% 9/11/29 28,292 24,441 Broadridge Financial Solutions
Apple Inc. 1.650%  5/11/30 22,807 18,696 Inc 3.400% 6/27/26 7450 6,980
Apple Inc 1250% 8/20/30 20,674 16,247 Broadridge Financial Solutions
Apple Inc 1.650%  2/8/31 38,463 30,961 Inc 2.900% 12/1/29 9,556 8,086
Apple Inc. 1700%  8/5/31 11,807 9,442 Broadridge Financial Solutions
Apple Inc 4500% 2/23/36 16,792 16,636 Inc 2600% 5/1/31 12,754 10,376
Apple Inc 2.375% 2/8/41 17163 12,144 Cadence Design Systems Inc. 4.375% 10/15/24 4,254 4,213
Apple Inc 3.850%  5/4/43 29,243 25,408 CDW LLC 5.500% 12/1/24 2,197 2,189
Apple Inc 4.450%  5/6/44 3,504 3,323 COWLLC 4125% - 501/25 413 4.000
Apple Inc 3450%  2/9/45 26,229 21,109 CDWLLC 4.250%  4/1/28 4,657 4,284
Apple Inc 4375% 5/13/45 25,865 23,895 CDW LLC 3.250% 2/15/29 10,275 8,767
Apple Inc 4.650% 2/23/46 48,034 45,674 CGlinc 1450%  9/14/26 8,000 7064
Apple Inc 3.850%  8/4/46 31,264 26,623 C.GI Inc. 2.300% 9/14/31 5,500 4,154
Apple Inc 3.750% 9/12/47 16,634 13,885 Cintas Corp. No. 2 3.700%  4/1/27 19,909 19,175
Apple Inc 3.750% 11/13/47 15,685 13,097 Cisco Systems Inc. 3.625%  3/4/24 16,416 16,180
Apple Inc. 2.950% 9/11/49 17181 12,269 C!sco Systems Inc. 3.5600% 6/15/25 6,458 6,286
Apple Inc 2.650%  5/11/50 49,647 33,016 C!sco Systems Inc. 2.950% 2/28/26 6,890 6,580
Apple Inc 2.400%  8/20/50 16,719 10,567 Cisco Systems Inc. 2.500% 9/20/26 7,381 6,881
Apple Inc. 2650%  2/8/51 34,020 22,702 Cisco Systems Inc. 5.900% 2/15/39 23,689 25,571
Apple Inc 2.700%  8/5/51 21,702 14,493 Cisco Systems Inc. 5.500% 1/15/40 23,228 24,227
Apple Inc 2.550%  8/20/60 13,080 8,005 Corning Inc. 4.700% 3/15/37 3,761 3,415
Apple Inc 2.800% 2/8/61 29,260 18,775 Corning Inc. 5.750% 8/15/40 11,059 10,974
Apple Inc 2.850%  8/5/61 18,820 12,265 Com!ng Inc. 4.750%  3/15/42 6,515 5,782
Applied Materials Inc. 3900% 10/1/25 15,205 14,877 Corning Inc. 5.350% 11/16/48 5876 5,530
Applied Materials Inc 3300%  4/127 15416 14,648 Corning Inc. 8.900% 11/15/49 1,950 1.427
Applied Materials Inc. 1750%  6/1/30 11,510 9,384 Corning Inc. 4.375% 11/15/57 5477 4,262
Applied Materials Inc. 5.100% 10/1/35 11,523 11,642 Corning Inc. 5.850% 11/15/68 5,790 5327
Applied Materials Inc 5.850% 6/15/41 9,176 10,026 Corning Inc. 5.450% 11/15/79 14,121 12,243
Applied Materials Inc. 4350%  4/1/47 5,569 5,031 Dell Inc. 7.100%  4/15/28 1,380 1,477
Applied Materials Inc. 2.750%  6/1/50 10,445 7133 Delllnc. 6.500%  4/15/38 5823 5,760
Arrow Electronics Inc 3.250%  9/8/24 9,054 8,714 Dell International LLC 4.000%  7/15/24 16,594 15,304
Arrow Electronics Inc. 4.000%  4/1/25 4,596 4,432 Dell International LLC 5.860% 7/15/25 16,298 16,501
Arrow Electronics Inc. 3.875% 1/12/28 7270 6,618 Dell International LLC 6.020% 6/15/26 62,081 63,378
Arrow Electronics Inc. 2.950% 2/15/32 4,905 3,864 Dell International LLC 4.900% 10/1/26 26,458 26,065
Autodesk Inc. 4375% 6/15/25 3,538 3,499 Dell International LLC 6.100% 7/15/27 9,374 9,634
Autodesk Inc. 3.500%  6/15/27 10,165 9,519 Dell International LLC 5.300% 10/1/29 23,821 23,251
Autodesk Inc. 2.850% 1/15/30 6,675 5,736 Dell International LLC 6.200%  7/15/30 14,730 14,998
Autodesk Inc. 2.400% 12/15/31 14,325 11,489 Dell International LLC 8.100% 7/15/36 14,052 165,756
Automatic Data Processing Inc.  3.375%  9/15/25 20,017 19,400 7 Dell \memat!ona\ LLe 3.375% 12/15/41 14,495 9,735
Automatic Data Processing Inc. ~ 1.700%  5/15/28 12,235 10,622 S Dell International LLC 8.350%  7/15/46 7263 8,332
Automatic Data Processing Inc. ~ 1.250%  9/1/30 13,045 10,188 Dell International LLC 3.450% 12/15/51 17690 10,943
Avnet Inc 4625% 4/15/26 7364 7085 DXC Technology Co. 1.800% 9/15/26 11,070 9,627
Avnet Inc. 3.000% 5/15/31 3,905 3,022 DXC Technology Co. 2.375% 9/15/28 9,938 8,357
Block Financial LLC 5250% 10/1/25 12,365 12,320 Eauifax Inc. 2600% 12/1/24 5836 5,567
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Equifax Inc. 2.600% 12/15/25 6,090 5,673 Intel Corp. 3.400% 3/25/25 20,900 20,348
Equifax Inc. 5.100% 12/15/27 200 198 Intel Corp. 3.700% 7/29/25 32,099 31,334
Equifax Inc. 3.100% 5/15/30 8,962 7533 Intel Corp. 2.600% 5/19/26 20,302 18,950
Equifax Inc. 2.350% 9/15/31 14,817 11,488 Intel Corp. 3.750% 3/25/27 11,087 10,707
Fidelity National Information Intel Corp. 3.750%  8/5/27 9,069 8,720
Services Inc. 0.600%  3/1/24 10,910 10,330 Intel Corp. 1.600% 8/12/28 14,407 12,241
Fidelity National Information Intel Corp. 2.450% 11/15/29 30,328 26,014
Services Inc. 1.150%  3/1/26 16,457 14,442 Intel Corp. 3.900% 3/25/30 21,410 20,088
Fidelity National Information Intel Corp. 2.000% 8/12/31 16,452 13,048
deSe‘rvac'\Ts ‘\nc.” . ) 1650%  3/1/28 10,271 8,540 Intel Corp. 4.150%  8/5/32 12,750 11,922
idelity National Information o
Services Inc. f 3750% 5/21/29 6,609 6,031 :Ez: gg:zj :gggo//;’ 1;22% 12’2&7 w;,ggg
Fidelity National Information ' '
Services Ino. 2.250%  3/1/31 18375 14,454 :::z: gzz i’gggzz ?gﬁ% wg'ggi 12’2%
Py Natoral nformation 0% s 13465 0325 Intel Corp. 4.250% 12/15/42 7716 6,582
Fidelity National Information Intel Corp 4.900% 7/29/45 3,728 3,490
Services Inc. 4.500% 8/15/46 2,871 2,246 Intel Corp. 4.100% 5/19/46 17227 14,024
Fiserv Inc. 2750%  7/1/24 33,779 32,581 Intel Corp. 3.734% 12/8/47 33,992 25,570
Fiserv Inc. 3850% 6/1/25 31,310 30,388 Intel Corp. 3.250% 11/15/49 23,31 15,877
Fiserv Inc. 3.200%  7/1/26 25,156 23,565 Intel Corp. 4.750%  3/25/50 30,845 26,896
Fiserv Inc 2250% 6/1/27 13,348 11,918 Intel Corp. 3.050% 8/12/51 22,220 14,442
Fiserv Inc. 4.200% 10/1/28 13,465 12,745 Intel Corp. 4.900%  8/5/52 20,360 18,088
Fiserv Inc. 3500%  7/1/29 40,516 36,510 Intel Corp. 3.100%  2/15/60 13,075 8,155
Fiserv Inc. 2650% 6/1/30 14165 11,877 Intel Corp. 3.200% 8/12/61 10,451 6,601
Fiserv Inc. 4.400%  7/1/49 29,597 24,071 Intel Corp. 5.050%  8/5/62 23,125 20,405
Flex Ltd. 3.750%  2/1/26 741 6,979 International Business Machines
Flex Ltd. 4.875% 6/15/29 7525 7076 | é‘r”pﬂfona‘ Bsnoss Machinos 3.625% 212/24 26,960 26,552
Flex Ltd. 4.875%  5/12/30 3,675 3,437 nternati usiness Machi
Fortinet Inc. 1.000% 3/15/26 6,650 5,814 |mi?r:2{iona\ Business Machines 3.000%  5/15/24 37660 36,661
Fortinet Inc. 2.200% 3/15/31 6,575 5,056 Corp. 7000% 10/30/25 7028 7448
Global Payments Inc. 1.500% 11/15/24 6,400 5,955 International Business Machines
Global Payments Inc. 2.650% 2/15/25 21,414 20,164 Corp. 3.450%  2/19/26 18,242 17522
Global Payments Inc. 1.200%  3/1/26 5,673 4,946 International Business Machines
Global Payments Inc. 4.800%  4/1/26 10,545 10,264 Corp. 3300% 5/1526 48,955 46,598
Global Payments Inc. 2.1560% 1/16/27 10,078 8,801 International Business Machines
Global Payments Inc. 4.950% 8/15/27 1,720 1,672 Corp. 3.300% 1/27/27 1,915 1,803
Global Payments Inc 4.450%  6/1/28 7280 6,773 International Business Machines
Global Payments Inc. 3.200% 8/15/29 20,047 1712 Corp. 1.700%  5/15/27 10,610 9,323
Global Payments Inc. 2.900% 5/15/30 9,872 8,101 International Business Machines
Global Payments Inc. 2.900% 11/15/31 10,515 8,310 Corp. 6.220%  8/1/27 5,650 5,871
Global Payments Inc. 5.400% 8/15/32 6,100 5,816 International Business Machines
Global Payments Inc. 4.150%  8/15/49 13,999 10,001 Corp. 6.500% 1/15/28 1,725 1,846
Global Payments Inc. 5.950% 8/15/52 8,160 7415 International Business Machines 5
GXO Logistics Inc. 1.650%  7/15/26 7049 6,040 | tCOfD.f o Vo 3.500% 5/15/29 33,727 30,989
GXO Logistics Inc. 2.650% 7/15/31 8,750 6,486 nternational business Machines
Harman International Industries Intifr:2£lona\ Business Machines 1.950% - 5/15/30 23,545 19,189
Inc. 4.150% 5/15/25 5,686 5,434
Hewlett Packard Enterprise Co.  1.450%  4/1/24 11,215 10,708 Corp.. ) 5:875% 11/29/32 2,854 3.042
Hewlett Packard Enterprise Co. ~ 4.900% 10/15/25 31,490 31,176 '”tgg’:g“"”a‘ Business Machines 0% 51539 29,801 25693
Hewlett Packard Enterprise Co. 1.750%  4/1/26 4,455 4,004 Imema‘tiona\ Business Machines ) ’ !
Hewlett Packard Enterprise Co.  6.200% 10/15/35 11,442 11,796 Corp. 5.600% 11/30/39 3.210 3.263
Hewlett Packard Enterprise Co.  6.350% 10/15/45 22,044 22,034 International Business Machines
HP Inc 2.200% 6/17/25 22,704 21,248 Corp. 2.850%  5/15/40 9,305 6,737
HP Inc. 1450%  6/17/26 23,775 20,847 International Business Machines
HP Inc. 3.000% 6/17/27 19,786 18,072 Corp 4.000% 6/20/42 14,848 12,322
HP Inc 4.750% 1/15/28 9,670 9,392 International Business Machines
HP Inc. 4.000% 4/15/29 13,095 11,990 Corp. 4250% 5/15/49 36,251 30,087
HP Inc. 3.400% 6/17/30 23,735 20,085 International Business Machines
HP Inc 2.650% 6/17/31 14,510 11,310 Corp. 2.950%  5/15/50 9,040 5,900
HP Inc. 4.200% 4/15/32 13,175 11,316 International Business Machines
HP Inc. 5.500% 1/15/33 12,117 11,398 Corp. 3.430%  2/9/52 9,895 6,985
HP Inc. 6.000% 9/15/41 17562 16,836 International Business Machines
Hubbell Inc 3350%  3/1/26 4,851 4,614 Corp. 4.900%  7/27/52 10,715 9.797
Hubbell Inc 3.150% 8/15227 3,200 2,918 Intuit Inc. 0.950% 7/15/25 8,300 7559
Hubbell Inc 3500% 2/15/28 12,120 11,139 Intuit Inc. 1.350%  7/15/27 7829 6,775
Hubbell Inc 2.300%  3/15/31 3.000 2,389 Intuit Inc. 1.650%  7/15/30 6,898 5,544
Intel Corp. 2.875% 5/11/24 15,807 15,393 Jabil Inc. 1.700%  4/15/26 6,775 5,994



Face Market Face Market
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Jabil Inc. 3.950% 1/12/28 9,395 8,751 Moody's Corp. 3.100% 11/29/61 5,975 3,770
Jabil Inc. 3.600% 1/15/30 7595 6,658 Motorola Solutions Inc. 4.000%  9/1/24 1,041 1,022
Jabil Inc 3.000% 1/15/31 9,431 7.801 Motorola Solutions Inc. 4.600% 2/23/28 1,175 10,834
Juniper Networks Inc. 1.200% 12/10/25 3,857 3,450 Motorola Solutions Inc. 4.600% 5/23/29 3,696 3,511
Juniper Networks Inc. 3.750% 8/15/29 9,898 8,819 Motorola Solutions Inc. 2.300% 11/15/30 6,944 5,448
Juniper Networks Inc. 2.000% 12/10/30 4,297 3,266 Motorola Solutions Inc. 2.750% 5/24/31 8,805 7,026
Juniper Networks Inc. 5.950% 3/15/41 8,625 7,944 Motorola Solutions Inc. 5.500%  9/1/44 6,615 5,986
KLA Corp 4.650% 11/1/24 5,246 5,237 NetApp Inc. 3.300% 9/29/24 6,853 6,634
KLA Corp. 4.100% 3/15/29 15,411 14,912 NetApp Inc. 1.875% 6/22/25 6,110 5,631
KLA Corp. 4.650%  7/15/32 6,615 6,384 NetApp Inc. 2.375% 6/22/27 6,767 6,025
KLA Corp. 5.000% 3/15/49 6,015 5,626 NetApp Inc. 2.700% 6/22/30 22,850 18,740
KLA Corp. 3.300%  3/1/50 12,594 9,130 NVIDIA Corp 0.584%  6/14/24 5,825 5,495
KLA Corp. 4.950%  7/15/52 15,333 14,391 NVIDIA Corp 3.200% 9/16/26 23,182 22,036
KLA Corp. 5.250% 7/15/62 22,923 22,098 NVIDIA Corp. 1.650% 6/15/28 16,464 14,075
Kyndryl Holdings Inc. 2.050% 10/15/26 5,541 4,681 NVIDIA Corp 2.850%  4/1/30 17,664 15,430
Kyndryl Holdings Inc 2.700% 10/15/28 7,003 5,271 NVIDIA Corp. 2.000% 6/15/31 17,015 13,655
Kyndryl Holdings Inc. 3.1560% 10/15/31 7155 4,781 NVIDIA Corp. 3.500%  4/1/40 15,738 12,750
Kyndryl Holdings Inc. 4.100% 10/15/41 5,995 3,541 NVIDIA Corp. 3.5600%  4/1/50 26,280 19,888
Lam Research Corp 3.800% 3/15/25 6,154 6,022 NVIDIA Corp 3.700%  4/1/60 7798 5,805
Lam Research Corp. 3.750% 3/15/26 13,599 13,190 NXP BV 4.875%  3/1/24 13,719 13,609
Lam Research Corp. 4.000% 3/15/29 9,940 9,460 NXP BV 2.700% 5/1/26 7164 6,736
Lam Research Corp 1.900%  6/15/30 14,062 11,430 NXP BV 5350%  3/1/26 7301 7,248
Lam Research Corp. 4.875%  3/15/49 11,160 10,668 NXP BV 3.875% 6/18/26 7,003 6,667
Lam Research Corp. 2.875% 6/15/50 9,026 6,109 NXP BV 3.150% 5/1/27 9,008 8,209
Lam Research Corp 3.125%  6/15/60 4,330 2,847 NXP BV 5.550% 12/1/28 8,836 8,851
Legrand France SA 8.500% 2/15/25 5,195 5,606 NXP BV 4.300% 6/18/29 22,283 20,654
Leidos Inc 3.625% 5/15/25 6,500 6,247 NXP BV 3.400% 5/1/30 18,972 16,372
Leidos Inc 4.375%  5/15/30 11,300 10,202 NXP BV 2.500% 5/11/31 23,534 18,600
Leidos Inc. 2.300% 2/15/31 14,100 10,790 NXP BV 2.650% 2/15/32 15,387 12,035
Marvell Technology Inc. 2.450% 4/15/28 7682 6,459 NXP BV 5.000% 1/15/33 7,390 6,973
Marvell Technology Inc. 4.875% 6/22/28 14,302 13,579 NXP BV 3.250% 5/11/41 12,172 8,460
Marvell Technology Inc. 2.950% 4/15/31 4,392 3,628 NXP BV 3.125% 2/15/42 4,745 3,198
Microchip Technology Inc. 4.250% 9/1/25 12,730 12,362 NXP BV 3.250% 11/30/51 6,175 3,856
Micron Technology Inc. 4.975%  2/6/26 4,764 4,690 Oracle Corp. 3.400%  7/8/24 27182 26,512
Micron Technology Inc. 4.185% 2/15/27 22,038 20,938 Oracle Corp. 2.950% 11/15/24 33,603 32,337
Micron Technology Inc. 5.327%  2/6/29 5,623 5,300 Oracle Corp. 2.500%  4/1/25 70,881 66,835
Micron Technology Inc. 4.663% 2/15/30 9,505 8,615 Oracle Corp. 2.950% 5/15/25 20,882 19,829
Micron Technology Inc. 2.703% 4/15/32 9,930 7450 Oracle Corp. 1.650% 3/25/26 37064 33,216
Micron Technology Inc. 3.366% 11/1/41 5,050 3,376 Oracle Corp. 2.650% 7/15/26 62,082 57085
Micron Technology Inc. 3.477% 11/1/51 6,800 4,236 Oracle Corp. 2.800%  4/1/27 41,740 38,072
Microsoft Corp. 2.875%  2/6/24 36,992 36,273 Oracle Corp. 3.250% 11/15/27 8,304 7630
Microsoft Corp. 2.700% 2/12/25 14,688 14,128 Oracle Corp. 2.300% 3/25/28 28,139 24,401
Microsoft Corp. 3.125% 11/3/25 45,351 43,808 Oracle Corp. 6.150% 11/9/29 6,715 6,981
Microsoft Corp. 2.400%  8/8/26 58,648 54,710 Oracle Corp. 2.950%  4/1/30 39,591 33,795
Microsoft Corp. 3.300%  2/6/27 53,631 51,693 Oracle Corp. 3.250% 5/15/30 3,630 3,149
Microsoft Corp. 3.500% 2/12/35 20,330 18,420 Oracle Corp. 2.875% 3/25/31 44,646 37,040
Microsoft Corp. 4.200% 11/3/35 4,368 4,230 Oracle Corp. 6.250% 11/9/32 4,865 5,109
Microsoft Corp. 3.450% 8/8/36 35,655 31,641 Oracle Corp 4.300%  7/8/34 23,486 20,693
Microsoft Corp. 4.100%  2/6/37 17,967 17,041 Oracle Corp. 3.900% 5/15/35 11,796 9,830
Microsoft Corp. 5300%  2/8/41 1,015 1,085 Oracle Corp. 3.850% 7/15/36 25,109 20,540
Microsoft Corp. 3.750% 2/12/45 1,480 1,299 Oracle Corp. 3.800% 11/15/37 25,628 20,217
Microsoft Corp. 3.700%  8/8/46 54,941 46,930 Oracle Corp. 6.500% 4/15/38 15,892 16,509
Microsoft Corp. 2.525%  6/1/50 96,245 64,138 Oracle Corp. 6.125%  7/8/39 11,283 11,234
Microsoft Corp. 2.921% 3/17/52 106,852 76,130 Oracle Corp. 3.600%  4/1/40 43,731 32,292
Microsoft Corp. 3.950%  8/8/56 653 557 Oracle Corp. 5.375% 7/15/40 29,735 27,301
Microsoft Corp. 2.675%  6/1/60 48,265 31,192 Oracle Corp. 3.650%  3/25/41 29,823 22,048
Microsoft Corp. 3.041% 3/17/62 47,025 32,756 Oracle Corp. 4500%  7/8/44 13,388 10,762
Moody's Corp. 4.875% 2/15/24 8,827 8,797 Oracle Corp. 4.125%  5/15/45 26,937 20,333
Moody's Corp. 3.760% 3/24/25 5,408 5,263 Oracle Corp. 4.000%  7/15/46 42,923 31,622
Moody's Corp. 3.250% 1/15/28 7315 6,761 Oracle Corp. 4.000% 11/15/47 32,526 23,879
Moody's Corp. 4.250%  2/1/29 5,984 5,730 Oracle Corp. 3.600%  4/1/50 59,215 40,397
Moody's Corp. 2.000% 8/19/31 7945 6,294 Oracle Corp. 3.950% 3/25/51 51,461 37077
Moody's Corp. 2.750% 8/19/41 8,019 5,603 Oracle Corp. 6.900% 11/9/52 31,450 34,033
Moody's Corp. 5.250% 7/15/44 8,486 8,151 Oracle Corp 4.375% 5/15/565 10,298 7,908
Moody's Corp. 4.875% 12/17/48 2,214 2,003 Oracle Corp. 3.850%  4/1/60 30,715 20,649
Moody's Corp. 3.250%  5/20/50 5,360 3,695 Oracle Corp. 4.100% 3/25/61 20,404 14,247
Moody's Corp. 3.750%  2/25/52 6,695 5,155 PayPal Holdings Inc. 2.400% 10/1/24 16,025 15,351



3. NUH—F - RE+—%

Face Market Face Market
Maturity Amount Value Maturity ~ Amount Value
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
PayPal Holdings Inc. 1.650% 6/1/25 6,400 5,934 Texas Instruments Inc. 4.600% 2/15/28 3,855 3,863
PayPal Holdings Inc. 2.650% 10/1/26 24,140 22,297 Texas Instruments Inc. 2.250%  9/4/29 16,961 14,665
PayPal Holdings Inc. 2.850% 10/1/29 22,300 19,418 Texas Instruments Inc. 1.750%  5/4/30 10,110 8,322
PayPal Holdings Inc. 2.300% 6/1/30 12,545 10,298 Texas Instruments Inc. 1.900% 9/15/31 5,225 4,228
PayPal Holdings Inc. 4.400%  6/1/32 6,065 5,713 Texas Instruments Inc. 3.875% 3/15/39 10,290 9,080
PayPal Holdings Inc. 3.250%  6/1/50 16,963 11,665 Texas Instruments Inc. 4.160% 5/15/48 21,316 18,962
PayPal Holdings Inc. 5.050%  6/1/52 6,037 5,610 Texas Instruments Inc. 2.700% 9/15/51 5,630 3,837
PayPal Holdings Inc. 5.250%  6/1/62 6,523 5,962 TSMC Arizona Corp. 1.750% 10/25/26 17,753 16,759
7 Qorvo Inc. 1.750% 12/15/24 5,437 5,016 TSMC Arizona Corp 3.875% 4/22/27 8,125 7794
Qorvo Inc. 4.375% 10/15/29 1,712 10,350 TSMC Arizona Corp. 4.125% 4/22/29 6,400 6,083
QUALCOMM Inc 2.900% 5/20/24 15,040 14,672 TSMC Arizona Corp. 2.500% 10/25/31 17315 14,225
QUALCOMM Inc 3.450% 5/20/25 15,686 15,254 TSMC Arizona Corp 4.2560% 4/22/32 7370 7,100
QUALCOMM Inc. 3.250%  5/20/27 24,999 23,794 TSMC Arizona Corp. 3.1256% 10/25/41 13,046 9,987
QUALCOMM Inc 1.300% 5/20/28 23,173 19,624 TSMC Arizona Corp. 3.250% 10/25/51 14,185 10,307
QUALCOMM Inc 2.150% 5/20/30 7516 6,349 TSMC Arizona Corp 4.500% 4/22/52 13,380 12,061
QUALCOMM Inc 1.650% 5/20/32 165,437 11,913 Verisk Analytics Inc 4.000% 6/15/25 12,641 12,299
QUALCOMM Inc 4.250% 5/20/32 4,455 4,293 Verisk Analytics Inc. 4.126% 3/15/29 10,140 9,460
QUALCOMM Inc 5.400% 5/20/33 9,680 9,983 Verisk Analytics Inc. 5.500% 6/15/45 6,328 5,931
QUALCOMM Inc 4.650% 5/20/35 1,777 1,424 Verisk Analytics Inc 3.625% 5/15/50 8,935 6,186
QUALCOMM Inc. 4.800% 5/20/45 21,049 19,750 VMware Inc. 4.500% 5/15/25 22,299 21,864
QUALCOMM Inc 4.300% 5/20/47 18,663 16,098 VMware Inc. 1.400% 8/15/26 20,453 17815
QUALCOMM Inc 3.250%  5/20/50 8,740 6,371 VMware Inc. 4.650%  5/15/27 13,097 12,653
QUALCOMM Inc. 4.500%  5/20/52 10,900 9,605 VMware Inc. 3.900% 8/21/27 28,800 26,877
QUALCOMM Inc 6.000% 5/20/53 10,775 11,611 VMware Inc. 1.800% 8/15/28 10,659 8,702
Quanta Services Inc. 2.900% 10/1/30 13,865 11,416 VMware Inc. 4.700%  5/15/30 14,039 13,061
Quanta Services Inc. 3.050% 10/1/41 1,041 682 VMware Inc. 2.200% 8/15/31 20,420 15,482
RELX Capital Inc. 4.000% 3/18/29 3,376 3,128 Western Digital Corp. 4.750%  2/15/26 30,485 28,679
RELX Capital Inc. 3.000% 5/22/30 9,955 8,477 Western Digital Corp. 2.850%  2/1/29 5,960 4,609
RELX Capital Inc. 4.750% 5/20/32 7,150 6,857 Western Digital Corp 3.100%  2/1/32 7215 5,188
Roper Technologies Inc. 2.350% 9/15/24 3,828 3,652 Workday Inc. 3.500% 4/1/27 12,652 11,834
Roper Technologies Inc 1.000% 9/15/25 9,268 8,319 Workday Inc. 3.700%  4/1/29 5,124 4,700
Roper Technologies Inc 3.850% 12/15/25 2,555 2,477 Workday Inc. 3.800%  4/1/32 8,313 7,336
Roper Technologies Inc. 3.800% 12/15/26 12,179 11,633 Xilinx Inc. 2.950% 6/1/24 9,983 9,704
Roper Technologies Inc 1.400% 9/15/27 11,269 9,556 Xilinx Inc. 2.375%  6/1/30 11,130 9,358
Roper Technologies Inc. 4.200% 9/15/28 14,249 13,746 6,661,675
Roper Technologies Inc 2.950% 9/15/29 14,475 12,554 Utilities (2.2%)
Roper Technologies Inc 2.000% 6/30/30 11,300 9,034 AEP Texas Inc. 3.950%  6/1/28 12,350 11,575
Roper Technologies Inc. 1 750:/0 2/15/31 13,935 10,728 4 AEPTexas Inc. 2.100%  7/1/30 5,190 4,201
) Zgi g:gg:: ::z ; Zggof; ”32/%; égg? 27'2% , AEPTexsinc. 3800% 10/1/47 6,700 4,877
7 S&P Global \nc. 4750%  8/1/28 10’255 10’_‘37 AEP Texas Inc. 3.450% 1/15/50 6,413 4,541
7 &P Global \nc‘ 2700%  3/1/29 8’280 7’285 AEPTransm‘\sswon Co. LLC 3.100% 12/1/26 6,261 5,871
7 &P Global \nc‘ 4‘2500/ 5/1/29 12'407 11’840 AEP Transmission Co. LLC 4.000% 12/1/46 6,640 5,243
. ° g g AEP Transmission Co. LLC 3.760% 12/1/47 6,950 5,398
S&P Global Inc. 2500% 1211729 11,366 9.728 AEP Transmission Co. LLC 4.250% /1548 5014 4,143
, o QZEZ: e 120 89/?22 oo o0 AEP Transmission Co. LLC 3800% 6/1549 6,502 5,093
S&P Global \nc‘ 3'2500/" 1211749 9’986 7'295 AEPTransm‘\sswoﬂ Co. LLC 3.150%  9/15/49 5,510 3,823
7 oaP Glopal \nc‘ 3 7000/0 32 9'200 7’168 4 AEPTransmission Co. LLC 3.650%  4/1/50 8,494 6,513
&P Global nc. 2'3000/" 81560 12'608 6'939 #  AEPTransmission Co. LLC 2.750% 8/15/51 7122 4,534
7 o&P Global \nc‘ 3‘9000/‘; 31162 5'320 4'135 4 AEPTransmission Co. LLC 4.500%  6/15/52 7780 6,908
Salesforce Inc. 3.700% 4/11/28 19.575 18,817 AES Corp 1:375% /15126 10,754 9,582
. . : g AES Corp. 2.450% 1/15/31 10,733 8,507
Salesforce Inc 1.500% 7/15/28 14,875 12,709 Alabarna Power Co. 3.750%  9/1/27 6,300 6,051
Salesforce Inc 1.950% 7/15/31 20,909 16,741 4 Alabama Power Co. 1450% 9/15/30 5439 4,235
Salesforce Inc. 2.700% 7/15/41 19,368 13,840 Alabama Power Co. 3.940%  9/1/32 5216 4,786
Salesforce Inc 2.900% 7/15/51 27815 18,625 Alabarma Power Co. 6.125% 5/15/38 1,667 1.772
Sa\egforce Inc 3.050% 7/15/61 17652 11,430 Alabama Power Co. 6.000%  3/1/39 3.822 3,07
ServiceNow Inc. 1.400%  9/1/30 20,025 15,258 Alabarma Power Co. 3.850% 12/1/42 2,925 2,346
Skyworks Solutions Inc 1800%  6/1/26 10,633 9,360 Alabama Power Co. 4150% 81544 6774 5633
Skyworks Solutions Inc. 3.000%  6/1/31 10,354 8,110 Alabarma Power Co. 3.750% 3/1/45 5,199 4,043
TD SYNNEX Corp 1.750%  8/9/26 7528 6,399 Alabama Power Co. 4300%  1/2/46 11,568 9,637
TD SYNNEX Corp 2.375%  8/9/28 9,323 7856 4 Alabama Power Co. 3.700% 12/1/47 8770 6,745
Teledyne FLIR LLC 2.500%  &/1/30 6,800 5498 4 Alabama Power Co. 4300% 7/15/48 3,845 3,222
Texas Instruments Inc. 2.625% 5/15/24 4,115 3,995 Alabama Power Co. 3.450%  10/1/49 24131 17431
Texas Instruments Inc 4.700% 11/18/24 5,195 5,187 Alabama Power Co. 3.125%  7/15/51 9,285 6,411
Texas Instruments Inc 1375% 3/12/26 13,268 12,397 Alabama Power Co. 3.000% 3/15/52 18,675 12,452
Texas Instruments Inc. 1.125% 9/15/26 6,660 5,882 Ameren Corp 2500% 9/15/24 1,200 1,147
Texas Instruments Inc 2.900% 11/3/27 12,944 12,056 Ameren Corp 3.650% 2/15/26 5,140 2,914



3. NUH—F - RE+—%

Face Market Face Market
Maturity Amount Value Maturity ~ Amount Value
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
Ameren Corp. 1.950%  3/15/27 1,700 1,496 Atmos Energy Corp 4.150% 1/15/43 6,667 5,673
Ameren Corp. 1.750% 3/15/28 6,000 5,089 Atmos Energy Corp 4.125% 10/15/44 4,016 3,303
Ameren Corp. 3.500% 1/15/31 11,207 9,893 Atmos Energy Corp 4.300% 10/1/48 3,015 2,553
Ameren lllinois Co. 3.250%  3/1/25 2,385 2,305 Atmos Energy Corp 3.375% 9/15/49 20,815 15,222
Ameren lllinois Co. 3.800% 5/15/28 6,520 6,207 Atmos Energy Corp 2.850% 2/15/52 16,300 10,627
Ameren lllinois Co. 1.5650% 11/15/30 4,595 3,615 Atmos Energy Corp 5.750% 10/15/52 4,225 4,441
Ameren lllinois Co. 3.850% 9/1/32 3,050 2,839 Avangrid Inc. 3.150% 12/1/24 9,989 9,575
Ameren lllinois Co. 4.150%  3/15/46 5,656 4,765 Avangrid Inc 3.200% 4/15/25 657 628
Ameren lllinois Co. 3.700% 12/1/47 8,073 6,417 Avangrid Inc. 3.800%  6/1/29 12,934 11,750
Ameren lllinois Co. 4.500% 3/15/49 8,090 7457 Avista Corp. 4.350% 6/1/48 4,935 4,129
Ameren lllinois Co. 3.250% 3/15/50 7023 5,070 Avista Corp. 4.000% 4/1/52 6,024 4,777
Ameren lllinois Co. 2.900% 6/15/51 5,095 3,407 Baltimore Gas & Electric Co. 2.400% 8/15/26 6,351 5,861
Ameren lllinois Co. 5.900% 12/1/52 3,825 4,207 Baltimore Gas & Electric Co. 6.350% 10/1/36 1,321 141
American Electric Power Co. Inc. 2.031% 3/15/24 8,000 7702 Baltimore Gas & Electric Co. 3.500% 8/15/46 5,647 4,167
4 American Electric Power Co. Inc.  1.000%  11/1/25 3,000 2,682 4 Baltimore Gas & Electric Co. 3.750% 8/15/47 8,703 6,721
American Electric Power Co. Inc.  5.750%  11/1/27 6,646 6,840 Baltimore Gas & Electric Co. 4.2560% 9/15/48 2,270 1,909
American Electric Power Co. Inc.  3.200% 11/13/27 3,245 2,981 Baltimore Gas & Electric Co. 3.200% 9/15/49 6,540 4,630
4 American Electric Power Co. Inc. 4.300% 12/1/28 10,720 10,239 Baltimore Gas & Electric Co. 2.900% 6/15/50 6,425 4,273
American Electric Power Co. Inc.  2.300%  3/1/30 362 296 Baltimore Gas & Electric Co. 4.550%  6/1/52 5,860 5,241
American Electric Power Co. Inc.  5.950%  11/1/32 3,565 3,725 Berkshire Hathaway Energy Co.  3.500% 2/1/25 7246 7108
American Electric Power Co. Inc.  3.250%  3/1/50 5,732 3,865 Berkshire Hathaway Energy Co.  4.050%  4/15/25 4,380 4,317
American Electric Power Co. Inc. 3.875%  2/15/62 5,295 4,157 Berkshire Hathaway Energy Co.  3.250%  4/15/28 7875 7,297
American Water Capital Corp. 3.850%  3/1/24 6,700 6,595 Berkshire Hathaway Energy Co.  3.700%  7/15/30 19,026 17417
American Water Capital Corp. 3.400%  3/1/25 8,835 8,563 Berkshire Hathaway Energy Co.  1.650%  5/15/31 7,660 5,926
American Water Capital Corp. 2.950%  9/1/27 9,170 8,456 Berkshire Hathaway Energy Co.  6.125%  4/1/36 10,996 11,552
American Water Capital Corp. 3.750%  9/1/28 7071 6,672 Berkshire Hathaway Energy Co.  5.950% 5/15/37 5,406 5,593
American Water Capital Corp. 3.450%  6/1/29 16,548 15,096 Berkshire Hathaway Energy Co.  5.150% 11/15/43 8,482 8,089
American Water Capital Corp. 2.800%  5/1/30 5,479 4,739 Berkshire Hathaway Energy Co.  4.500%  2/1/45 11,71 10,186
American Water Capital Corp. 2.300%  6/1/31 8,215 6,749 Berkshire Hathaway Energy Co.  3.800%  7/15/48 10,169 7,863
American Water Capital Corp. 6.593% 10/15/37 8,431 9,304 Berkshire Hathaway Energy Co.  4.450%  1/15/49 21,822 18,881
American Water Capital Corp. 4.300% 12/1/42 170 148 Berkshire Hathaway Energy Co.  4.250% 10/15/50 17910 14,931
American Water Capital Corp. 4.300%  9/1/45 8,027 6,829 Berkshire Hathaway Energy Co.  2.850%  5/15/51 17657 11,612
American Water Capital Corp. 4.000% 12/1/46 1,585 1,237 7 Berkshire Hathaway Energy Co.  4.600%  5/1/53 12,705 11,172
American Water Capital Corp. 3.750%  9/1/47 9,898 7709 Black Hills Corp. 1.037% 8/23/24 10,000 9,334
American Water Capital Corp. 4.200%  9/1/48 9,270 7,769 Black Hills Corp. 3.950% 1/15/26 2,810 2,688
American Water Capital Corp. 4.150%  6/1/49 7135 5,897 Black Hills Corp. 3.1560% 1/15/27 5,150 4,756
American Water Capital Corp. 3.450%  5/1/50 6,667 4,922 Black Hills Corp. 3.050% 10/15/29 6,147 5,220
American Water Capital Corp. 3.250%  6/1/51 6,345 4,545 Black Hills Corp. 4.350%  5/1/33 6,759 5,964
Appalachian Power Co. 3.400%  6/1/26 4,956 4,789 Black Hills Corp. 4.200% 9/15/46 4,060 3,091
4 Appalachian Power Co. 3.300%  6/1/27 5,963 5,610 Black Hills Corp. 3.875% 10/15/49 4,810 3,416
4 Appalachian Power Co. 2.700%  4/1/31 7,469 6,143 4 CenterPoint Energy Houston
4 Appalachian Power Co. 4.500% 8/1/32 5,377 5,032 Electric LLC 2.400% 9/1/26 2,637 2,414
Appalachian Power Co. 7000%  4/1/38 1,060 1,183 4 CenterPoint Energy Houston
Appalachian Power Co. 4.400%  5/15/44 4,426 3,642 Electric LLC 3.000%  2/1/27 2,162 2,037
Appalachian Power Co 4.450%  6/1/45 9,172 7543 ¢ CenterPoint Energy Houston
4 Appalachian Power Co. 4.500%  3/1/49 13,900 ns8 E‘{“‘;‘C LtLé: ot 2.350%  4/1/31 4,735 3,933
4 Appalachian Power Co. 3.700%  5/1/50 6,845 5,022 enterroint Energy rouston
Avizana Publc Sevie go. 3.150% 5/1525 5795 553 Cei‘f;‘;‘;ﬂifﬂergv ety 00w s 2 1,966
Arizona Public Service Co. 2.950% 9/15/27 1,500 1,360 o
Arizona Public Service Co. 2600% 8/1529 4,704 3,939 ij;‘;gnhfnergy Houston 4450% 1071/52 2,500 2418
Arizona Public Service Co. 2.200% 12/15/31 715 545 Electric LLC 3550%  8/1/42 11,565 9,166
Arizona Publ}c Service Co. 6.350% 12/15/32 2,000 2,104 CenterPoint Energy Houston
Arizona Public Service Co. 5.060%  9/1/41 395 350 Electric LLC 4500%  4/1/44 3,325 2,984
Arizona Public Service Co. 4.500%  4/1/42 9,909 8,114 CenterPoint Energy Houston
Arizona Public Service Co. 4.350% 11/15/45 1,350 1,062 Electric LLC 3.950% 3/1/48 5,855 4,816
Avrizona Public Service Co. 3.750% 5/15/46 13,030 9,147 4 CenterPoint Energy Houston
Arizona Public Service Co. 4.200% 8/15/48 546 418 Electric LLC 4.250%  2/1/49 6,605 5,762
Avrizona Public Service Co. 4.250%  3/1/49 7026 5,360 4 CenterPoint Energy Houston
Avrizona Public Service Co. 3.500% 12/1/49 3,905 2,666 Electric LLC 2.900%  7/1/50 5,659 3,813
Arizona Public Service Co. 3.350% 5/15/50 2,995 1,987 4 CenterPoint Energy Houston
Arizona Public Service Co 2.650% 9/15/50 3,454 1,998 Electric LLC 3.350%  4/1/51 9,725 7220
Atlantic City Electric Co. 2.300% 3/15/31 5,830 4,734 4 CenterPoint Energy Houston
Atmos Energy Corp. 3.000% 6/15/27 8,845 8256 Cei‘f;‘;‘;nifﬂergv Houston 3.600%  3/1/52 2,835 2,189
9
ﬁtmos Energy Corp. 2625% 971529 4,697 4079 Electric LLC 4850% 10/1/52 1,845 1,761
mos Energy Corp. 1.500% 1/15/31 1,776 1,383 c 5
Atmos Energy Corp. 5.450% 10/15/32 1,670 1,732 enterPoint Energy Inc 2.5000/0 9/1/24 2,650 2,542
Atmos Energy Corp. 5.500% 6/15/41 10,500 10,388 CenterPoint Energy Inc. 1.450%  6/1/26 14,999 13,325



Face Market Face Market
Maturity Amount Value Maturity ~ Amount Value
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
CenterPoint Energy Inc. 4.250% 11/1/28 1,835 1,724 Consolidated Edison Co. of New
CenterPoint Energy Inc. 2.950%  3/1/30 14,610 12,559 York Inc. 4.450% 3/15/44 23,038 19,843
CenterPoint Energy Inc. 2.650%  6/1/31 3,050 2,514 Consolidated Edison Co. of New
CenterPoint Energy Inc. 3.700%  9/1/49 9,707 7272 York Inc. 4.500% 12/1/45 14,170 12,128
CenterPoint Energy Resources Consolidated Edison Co. of New
Corp. 4000% 47128 4,096 3,901 York Inc. 3.850% 6/15/46 16,995 13,219
CenterPoint Energy Resources 4 Consolidated Edison Co. of New
Corp. 1750%  10/1/30 8,342 6,611 York Inc. 3.875% 6/15/47 8,287 6,410
CenterPoint Energy Resources 4 Consolidated Edison Co. of New
Corp. 5850% 1/15/41 7025 7066 York Inc. 4.125%  5/15/49 8,294 6,750
CenterPoint Energy Resources Consolidated Edison Co. of New
Corp. 4.100%  9/1/47 4,100 3,299 York Inc. 3.200% 12/1/51 4,885 3,395
Cleco Corporate Holdings LLC ~ 3.743%  5/1/26 6,306 5,944 Consolidated Edison Co. of New
Cleco Corporate Holdings LLC 3.375% 9/15/29 500 421 c York‘ Idﬂct. G Ed Co of N 6.150% 11/15/52 4,565 4,949
Cleco Corporate Holdings LLC ~ 4.973%  5/1/46 5,757 4,870 onsolidated Edison Lo. of New
Cleveland Electric llluminating Co. 5.500% 8/15/24 5,515 5539 COVnosthlgaC{ed Edieon Co. of Now 4625% 1201/54 6,371 5,445
Cleveland Electric llluminating Co. 5.950% 12/15/36 5,960 5,913 York Inc . 4300% 12/1/56 277 3841
CMS Energy Corp. 3.000% 5/15/26 6,275 5,847 R Jid ¥ : ' !
o onsolidated Edison Co. of New
CMS Energy Corp 3.450% 8/15/27 4,396 4,072 York Inc. 4.000% 11/15/57 4,210 3217
CMS Energy Corp. 4.875%  3/1/44 6,305 5,737 Consolidated Edison Co. of New
4 CMS Energy Corp. 4.750%  6/1/50 6,834 5,931 York Inc. 4500% 5/15/58 10,124 8,468
CMS Energy Corp. 3.750%  12/1/50 3,435 2,591 Consolidated Edison Co. of New
Commonwealth Edison Co 2.550% 6/15/26 12,199 11,330 York Inc. 3.700% 11/15/59 7598 5,478
4 Commonwealth Edison Co 2.950% 8/15/27 4,830 4,470 Consolidated Edison Co. of New
Commonwealth Edison Co 3.700% 8/15/28 341 3214 York Inc. 3.600% 6/15/61 11,926 8,677
Commonwealth Edison Co 2.200%  3/1/30 4,039 3,385 Constellation Energy Generation
Commonwealth Edison Co. 5.900% 3/15/36 4,159 4,348 6.250% 10/1/39 14,313 14,641
Commonwealth Edison Co 6.450% 1/15/38 9,048 9,949 Constellation Energy Generation
Commonwealth Edison Co 3.800% 10/1/42 5,906 4,816 5.760% 10/1/41 8513 8193
Commonwealth Edison Co 4.600% 8/15/43 6,320 5,700 Constellation Energy Generation
Commonwealth Edison Co 4700% 1/15/44 6,077 5,526 5.600% 6/15/42 11,796 11,364
Commonwealth Edison Co 3700%  3/1/45 10,770 8,390 Consumers Energy Co. 3.800% 11/15/28 7344 6,960
Commonwealth Edison Co 4.350% 11/15/45 6,878 5,884 Consumers Energy Co. 3.600% 81532 1,329 1,209
Commonwealth Edison Co 3.650% 6/15/46 14,833 11,231 Consumers Energy Co. 3.950% 51543 4778 3,955
4 Commonwealth Edison Co 3750% 8/15/47 9,719 7596 Consumers Energy Co. 3.250% 81546 6,837 4,969
Commonwealth Edison Co 4.000% 3/1/48 10,595 8,727 Consumers Energy Co. 3.950% 7/15/47 4875 397
Commonwealth Edison Co 4.000%  3/1/49 11,090 9,007 Consumers Energy Co. 4.050%  5/15/48 7167 5,975
4 Commonwealth Edison Co 3.200% 11/15/49 7681 5,467 Consumers Energy Co. 4.350% 4/15/49 8355 7363
Commonwealth Edison Co 3.000% 3/1/50 7928 5,466 Consumers Energy Co. 3.100%  8/15/50 7832 5,474
4 Commonwealth Edison Co 2.750%  9/1/51 6,638 4,270 Consumers Energy Co. 3.500%  &1/51 19,844 15,138
4 Connecticut Light & Power Co.  0.750%  12/1/25 5,056 4,527 Consumers Energy Co. 2.650%  8/15/52 4,175 2,633
4 Connecticut Light & Power Co. ~ 3.200%  3/15/27 7175 6,744 Consumers Energy Co. 4.200%  9/1/52 6423 5518
4 Connecticut Light & Power Co.  2.050%  7/1/31 4,185 3,375 Consumers Energy Co. 2.500%  5/1/60 9,194 5,224
Connecticut Light & Power Co. ~ 4.300%  4/15/44 6,065 5217 Dayton Power & Light Co. 3.950%  6/15/49 3413 2,655
4 Connecticut Light & Power Co 4150%  6/1/45 5,180 4,330 Delmarva Power & Light Co. 4.150%  5/15/45 5,548 4,490
Connecticut Light & Power Co. ~ 4.000%  4/1/48 10,753 8,983 Dominion Energy Inc 3.071%  8/15/24 6,243 6,016
4 Consolidated Edison Co. of New Dominion Energy Inc. 3.900% 10/1/256 10,933 10,657
York Inc. 3.125% 11/15/27 2,515 2,311 4 Dominion Energy Inc. 1.450% 4/15/26 6,667 5,941
Consolidated Edison Co. of New “  Dominion Energy Inc. 2.850% 8/15/26 7616 7,034
York Inc. 3.800% 5/15/28 1,089 1,032 4 Dominion Energy Inc 3.600% 3/15/27 3,425 3,223
4 Consolidated Edison Co. of New Dominion Energy Inc. 4.250% 6/1/28 5,353 5,104
York Inc. 4.000% 12/1/28 1,385 1,324 4 Dominion Energy Inc 3.375%  4/1/30 38,306 33,749
4 Consolidated Edison Co. of New 4 Dominion Energy Inc. 2.250% 8/15/31 8,175 6,494
York Inc. 5300%  3/1/35 6,585 6,480 4 Dominion Energy Inc 4.350% 8/15/32 4,560 4,237
4 Consolidated Edison Co. of New Dominion Energy Inc. 5.375% 11/15/32 7500 7452
York Inc. ! 5.850% 3/15/36 5,144 5197 4 Dominion Energy Inc 6.300% 3/15/33 6,298 6,633
¢ Consolidated Edison Co. of New 5 4 Dominion Energy Inc 5.250%  8/1/33 1,489 1,458
. CO‘(H"S";Ii‘é‘:{ed Eason Co. of New 6.200%  6/15/36 3,150 3306 4 Dominion Energy Inc 5950% 6/15/35 4,385 4,410
York Inc. 6.300%  8/15/37 525 558 . Dominion Energy Inc. 70002/0 6/15/38 5,909 6,316
4 Consolidated Edison Co. of New ) Domm!on Energy Inc 3.300% 4/15/41 6,410 4,745
York Inc. 6.750%  4/1/38 3.976 4,360 . Domm!on Energy Inc. 4.9002/u 8/1/41 11,860 10,481
4 Consolidated Edison Co. of New Dominion Energy Inc. 4.050% 9/15/42 8,926 7000
York Inc. 5.500% 12/1/39 11,397 11,158 Dominion Energy Inc 4.700% 12/1/44 4,401 3,748
Consolidated Edison Co. of New 4 Domm!on Energy Inc. 4.600% 3/15/49 7491 6,376
York Inc. 5.700% 6/15/40 10,543 10,451 “  Dominion Energy Inc. 4.850%  8/15/62 7821 6,792
Consolidated Edison Co. of New 4 Dominion Energy Inc. 5.750% 10/1/54 4,381 413
York Inc. 3.950%  3/1/43 4,185 3345  “  Dominion Energy South Carolina
Inc. 2.300% 12/1/31 2,315 1,865



Face Market Face Market
Maturity Amount Value Maturity ~ Amount Value
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
Dominion Energy South Carolina Duke Energy Florida LLC 3.800% 7/15/28 6,163 5,852
Inc. 6.625%  2/1/32 6,380 7,008 Duke Energy Florida LLC 2.500% 12/1/29 16,210 13,877
Dominion Energy South Carolina Duke Energy Florida LLC 1.750% 6/15/30 8,213 6,544
Inc. - 6.050% 1/15/38 3,330 3,492 Duke Energy Florida LLC 2.400% 12/15/31 8,620 7019
Dominion Energy South Carolina . Duke Energy Florida LLC 6.350% 9/15/37 9,538 10,280
o Inc. . ot Core 5450%  2/1/41 3,852 3,786 Duke Energy Florida LLC 6.400% 6/15/38 10,412 11,469
ominion Energy south Larolina Duke Energy Florida LLC 5.650%  4/1/40 2,855 2,882
Do':‘-mon Eneray South Carolina 4600% 6M15/43 6,643 5921 Duke Energy Florida LLC 3.850% 11/15/42 1,974 1,587
; 9
suow wes s eme  DleTwwromlc  savo mue sms o
DTE Electric Co. 3.650% 3/15/24 9,250 9,097 uke Energy Forida a7 ' '
. Duke Energy Florida LLC 3.000% 12/15/51 5,725 3,905
DTE Electric Co 3375%  3/1/25 8,028 7788 Duke E Florida LG 5.050% 11/15/52 2735 5907
DTE Electric Co 1900%  4/1/28 3,575 3,106 DEKZ EEZEX F\qu: Project RN g '
DTE Electric Co 2.250%  3/1/30 25,702 21,671 Finance LLC 2538%  9/1/29 4,008 3,609
DTE Electric Co 2.625%  3/1/31 7625 6,469 o
Duke Energy Indiana LLC 6.120% 10/15/35 5,848 5,996
DTE Electric Co 4.000%  4/1/43 6,425 5382 Duke Energy Indiana LLC 6.350% 8/1538 9,822 10,629
DTE Electric Co. 4.300%  7/1/44 825 714 . 5 : !
. Duke Energy Indiana LLC 6.450%  4/1/39 4,410 4,748
DTE Electric Co 3.700% 3/15/45 7804 6,199 o
. Duke Energy Indiana LLC 4.900% 7/15/43 3,792 3,506
DTE Electric Co 3700% 61746 8127 2435 Duke Energy Indiana LLC 3750% 5/15(46 19,913 15,491
DTE Electric Co 3750% /1547 6,245 4.924 Duke Energy Indiana LLC 3250% 10/1/49 5868 4,092
DTE Electric Co. 4.050%  5/15/48 3,750 3,125 Duke E Ohio | 3650%  2/1/29 15439 14378
DTE Electric Co 3950% 3/1/49 5557 4573 uxe Energy o nc. oo ’ g
! g Duke Energy Ohio Inc. 2.125%  6/1/30 4,790 3,918
DTE Electric Co 2.950% - 3/1/50 7020 4816 Duke Energy Ohio Inc. 3700% 6/1546 7023 5,200
DTE Electric Co 3.250%  4/1/51 5825 4,204 Duke Energy Ohio Inc. 4300% 20149 3,238 2,668
N , !
DTE Energy Co. 2529% 10/1/24 5622 5367 Duke Energy Progress LLC 3.250% 8/15/25 13,455 12,939
DTE Energy Co. 4220% 117124 10,000 9,840 Duke Energy Progress LLC 3700% 9/1/28 8360 7869
DTE Energy Co. 1.050%  6/1/25 7695 6,972 o . .
Duke Energy Progress LLC 3.450% 3/15/29 10,571 9,735
DTE Energy Co. 2.850% 10/1/26 41,817 38,634 o
Duke Energy Progress LLC 2.000% 8/15/31 8,813 6,975
DTE Energy Co. 3.400%  6/1529 16,313 14,509 Duke Energy Progress LLC 6300% 4/138 5677 6,113
DTE Energy Co. 2950%  3/1/30 3,639 3,004 Duke Energy Progress LLC 4100% 5/16/42 5547 4,668
Duke Energy Carolinas LLC 2.950% 12/1/26 8,934 8,423 Duke Energy Progress LLC 4.100% 3/15/43 7120 5973
Duke Energy Carolinas LLC 3.950% 11/15/28 15,646 15,028 Duke Energy Progress LLC 4375% 3/30/44 15'905 13’718
Duke Energy Carolinas LLC 6.000% 12/1/28 6,120 6,514 : o . .
Duke Energy Progress LLC 4.150% 12/1/44 8,629 7135
Duke Energy Carolinas LLC 2.450% 8/15/29 6,502 5,589 o
. Duke Energy Progress LLC 4.200% 8/15/45 8,882 7451
Duke Energy Carolinas LLC 2450% - 2/1/30 7507 6,403 Duke Energy Progress LLC 3.700% 10/1546 9,260 7086
Duke Energy Carolinas LLC  2550% 4N1531 6,420 5,366 Duke Energy Progress LLC ~ 3.600% 9/15/47 8,063 6076
Duke Energy Carolinas LLC 6.450% 10/15/32 5,134 5,520 Duke Energy Progress LLC 2'500% 8/15/50 4’910 2'972
Duke Energy Carolinas LLC 6.100%  6/1/37 10,891 11,358 Duke Energy Progress LLC 2'900% 8/15/51 8’860 5’837
Duke Energy Carolinas LLC 6.000% 1/15/38 7244 7,600 0no ! '
Duke Energy Progress LLC 4.000% 4/1/52 5,725 4,613
Duke Energy Carolinas LLC 6.050% 4/15/38 6,811 7189 Duke Energy Progress NC Storm
Duke Energy Carolinas LLC 5.300% 2/15/40 10,068 9,968 Funding LLC 1295%  7/1/28 3,887 3,298
Duke Energy Carolinas LLC 4.250% 12/15/41 6,680 5,781 Duke Energy Progress NC Storm
Duke Energy Carolinas LLC 4.000% 9/30/42 8,214 6,790 Funding LLC 2.387%  7/1/37 4,700 3,779
Duke Energy Carolinas LLC 3.750%  6/1/45 9,703 7,539 Duke Energy Progress NC Storm
Duke Energy Carolinas LLC 3.875% 3/15/46 11,489 9,075 Funding LLC 2.799%  7/1/41 4,175 2,963
Duke Energy Carolinas LLC 3.700% 12/1/47 10,638 8,210 East Ohio Gas Co. 2.000% 6/15/30 1,000 786
Duke Energy Carolinas LLC 3.950%  3/15/48 2,765 2,227 Eastern Energy Gas Holdings LLC 2.500% 11/15/24 5,500 5,244
Duke Energy Carolinas LLC 3.200% 8/15/49 8,797 6,204 Eastern Energy Gas Holdings LLC 3.600% 12/15/24 5,265 5,105
Duke Energy Carolinas LLC 3.450% 4/15/51 7,801 5,747 Edison International 3.550% 11/15/24 5,888 5,686
Duke Energy Corp. 0.900%  9/15/25 6,460 5,783 Edison International 4.700% 8/15/25 5,198 5,085
Duke Energy Corp. 5.000% 12/8/25 4,490 4,480 Edison International 5.750% 6/15/27 4,185 4,199
Duke Energy Corp. 2.650%  9/1/26 13,973 12,909 Edison International 4.125% 3/15/28 7112 6,599
Duke Energy Corp. 3.150%  8/15/27 15,754 14,544 Edison International 6.950% 11/15/29 1,800 1,886
Duke Energy Corp. 5.000% 12/8/27 2,400 2,387 El Paso Electric Co 6.000% 5/15/35 3,395 3,300
Duke Energy Corp. 4.300% 3/15/28 4,240 4,090 El Paso Electric Co. 5.000% 12/1/44 4,600 4,010
Duke Energy Corp. 3.400% 6/15/29 7,759 6,962 Emera US Finance LP 3.550% 6/15/26 9,881 9,279
Duke Energy Corp. 2.450%  6/1/30 19,441 16,005 Emera US Finance LP 4.750%  6/15/46 18,274 14,217
Duke Energy Corp. 2.550% 6/15/31 10,274 8,384 Enel Americas SA 4.000% 10/25/26 7516 7129
Duke Energy Corp. 4.500%  8/15/32 14,013 13,168 Enel Chile SA 4.875% 6/12/28 13,471 13,119
Duke Energy Corp. 3.300% 6/15/41 2,805 2,053 Entergy Arkansas LLC 3.500%  4/1/26 6,278 6,035
Duke Energy Corp. 4.800% 12/15/45 5,420 4,762 Entergy Arkansas LLC 4.200%  4/1/49 5,213 4,306
Duke Energy Corp. 3.750%  9/1/46 22,153 16,506 Entergy Arkansas LLC 2.650% 6/15/51 10,070 6,179
Duke Energy Corp. 3.950% 8/15/47 2,038 1,649 Entergy Corp. 0.900% 9/15/25 10,888 9,702
Duke Energy Corp. 4.200%  6/15/49 8,850 7,021 Entergy Corp 2.950%  9/1/26 11,639 10,834
Duke Energy Corp. 3.500% 6/15/51 8,435 5,921 Entergy Corp. 1.900% 6/15/28 2,883 2,440
Duke Energy Corp. 5.000% 8/15/52 13,302 11,934 Entergy Corp. 2.800% 6/15/30 18,520 15,589
Duke Energy Corp. 3.250%  1/15/82 2,213 1,625 Entergy Corp. 2.400% 6/15/31 8,004 6,344
Duke Energy Florida LLC 3.200% 1/15/27 4,497 4,251
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Entergy Corp 3.750% 6/15/50 8,220 6,082 Florida Power & Light Co. 5.950% 2/1/38 9,766 10,389
Entergy Louisiana LLC 0.950% 10/1/24 10,450 9,736 Florida Power & Light Co. 5.960%  4/1/39 1,192 1,271
Entergy Louisiana LLC 5.590% 10/1/24 4,146 4,172 Florida Power & Light Co. 5.690%  3/1/40 1,057 1,096
Entergy Louisiana LLC 5.400% 11/1/24 5,125 5,170 Florida Power & Light Co. 5.250% 2/1/41 2,621 2,613
Entergy Louisiana LLC 2.400% 10/1/26 8,093 7361 Florida Power & Light Co. 4.125%  2/1/42 18,317 15,865
Entergy Louisiana LLC 3.120%  9/1/27 7127 6,577 Florida Power & Light Co. 4.050%  6/1/42 8,824 7602
Entergy Louisiana LLC 3.250%  4/1/28 5,637 5,045 Florida Power & Light Co. 3.800% 12/15/42 6,845 5,656
Entergy Louisiana LLC 1.600% 12/15/30 4,480 3,438 Florida Power & Light Co. 4.050% 10/1/44 4,785 4,063
Entergy Louisiana LLC 3.050%  6/1/31 12,389 10,608 Florida Power & Light Co. 3.700% 12/1/47 9,905 7991
Entergy Louisiana LLC 2.350% 6/15/32 8,145 6,481 Florida Power & Light Co. 3.950%  3/1/48 26,333 21,867
Entergy Louisiana LLC 4.000% 3/15/33 14,380 12,963 Florida Power & Light Co. 3.990%  3/1/49 1,851 1,662
Entergy Louisiana LLC 3.100% 6/15/41 6,752 5,015 Florida Power & Light Co. 3.160% 10/1/49 15,065 10,944
Entergy Louisiana LLC 4.950% 1/15/45 12,285 10,963 Fortis Inc. 3.055% 10/4/26 12,540 11,648
Entergy Louisiana LLC 4.200% 9/1/48 10,310 8,491 4 Georgia Power Co. 2.200% 9/15/24 7885 7515
Entergy Louisiana LLC 4.200%  4/1/50 10,570 8,608 Georgia Power Co. 3.250%  4/1/26 9,050 8,561
Entergy Louisiana LLC 2.900% 3/15/51 12,786 8,298 Georgia Power Co. 3.250% 3/30/27 8,046 7439
Entergy Louisiana LLC 4.750%  9/15/52 2,640 2,381 4 Georgia Power Co. 2.650% 9/15/29 9,006 7679
Entergy Mississippi LLC 2.850%  6/1/28 13,377 11,876 4 Georgia Power Co. 4.750%  9/1/40 9,122 8,263
Entergy Mississippi LLC 3.850%  6/1/49 6,625 5,093 Georgia Power Co. 4.300% 3/15/42 13,540 11,606
Entergy Texas Inc. 1.750% 3/15/31 11,218 8,782 Georgia Power Co. 4.300% 3/15/43 6,045 5,042
Entergy Texas Inc 4.500% 3/30/39 689 602 4 Georgia Power Co. 3.700% 1/30/50 5,676 4,170
Entergy Texas Inc 3.5650% 9/30/49 4,324 3,126 4 Georgia Power Co. 3.250% 3/15/51 9,150 6,312
Essential Utilities Inc. 35666%  5/1/29 9,159 8,234 4 Gulf Power Co. 3.300% 5/30/27 4,230 3,988
Essential Utilities Inc 2.704%  4/15/30 8,255 6,917 Iberdrola International BV 6.750% 7/15/36 4,816 5,114
Essential Utilities Inc. 4.276%  5/1/49 5,885 4,768 Indiana Michigan Power Co. 3.850% 5/15/28 11,575 10,910
Essential Utilities Inc. 3.351% 4/15/50 6,195 4,256 Indiana Michigan Power Co. 6.050% 3/15/37 7594 7899
Essential Utilities Inc. 5.300% 5/1/52 6,180 5,816 4 Indiana Michigan Power Co. 4.550% 3/15/46 6,755 5,662
Evergy Inc. 2.450% 9/15/24 4,267 4,054 4 Indiana Michigan Power Co. 3.750%  7/1/47 9,780 7235
Evergy Inc. 2.900% 9/15/29 7013 6,063 Indiana Michigan Power Co. 3.250%  5/1/51 13,990 9,672
Evergy Kansas Central Inc. 2.550% 7/1/26 6,601 6,072 Interstate Power & Light Co. 3.250% 12/1/24 13,102 12,657
Evergy Kansas Central Inc. 3.100%  4/1/27 13,500 12,585 Interstate Power & Light Co. 4.100% 9/26/28 8,775 8,353
Evergy Kansas Central Inc 4.125%  3/1/42 9,057 7521 Interstate Power & Light Co. 3.600%  4/1/29 5,366 4,887
Evergy Kansas Central Inc. 4.100%  4/1/43 5,640 4,647 Interstate Power & Light Co. 2.300% 6/1/30 6,075 4,943
Evergy Kansas Central Inc. 4.250% 12/1/45 4,329 3,524 Interstate Power & Light Co. 6.250% 7/15/39 3,830 3,952
Evergy Kansas Central Inc. 3.250%  9/1/49 5,450 3,793 Interstate Power & Light Co. 3.700% 9/15/46 4,282 3,098
Evergy Kansas Central Inc. 3.450% 4/15/50 5,000 3,633 Interstate Power & Light Co. 3.500% 9/30/49 442 316
4 Evergy Metro Inc. 2.250%  6/1/30 6,896 5,679 Interstate Power & Light Co. 3.100% 11/30/51 5,685 3,713
Evergy Metro Inc. 5.300% 10/1/41 7890 7562 IPALCO Enterprises Inc. 3.700%  9/1/24 1,300 1,260
Evergy Metro Inc. 4.200% 6/15/47 7345 5,966 IPALCO Enterprises Inc. 4.250% 5/1/30 5,228 4,647
Evergy Metro Inc. 4.200% 3/15/48 3,383 2,688 ITC Holdings Corp. 3.650% 6/15/24 4,632 4,419
4 Evergy Metro Inc. 4.125%  4/1/49 1,873 1,508 ITC Holdings Corp. 3.250% 6/30/26 6,580 6,168
4 Eversource Energy 2.900% 10/1/24 4,080 3,934 ITC Holdings Corp. 3.350% 11/15/27 8,721 8,023
4 Eversource Energy 3.150% 1/15/25 5,697 5,484 ITC Holdings Corp. 5.300% 7/1/43 11,900 10,636
4 Eversource Energy 3.300% 1/15/28 7625 7034 4 John Sevier Combined Cycle
4 Eversource Energy 4.250%  4/1/29 6,750 6,379 Generation LLC 4.626% 1/15/42 2,782 2,621
4 Eversource Energy 1.650%  8/15/30 9,080 7,063 Kentucky Utilities Co. 5.125% 11/1/40 7536 7139
Eversource Energy 2.550% 3/15/31 4,613 3,797 Kentucky Utilities Co. 4.375% 10/1/45 7,765 6,571
Eversource Energy 3375%  3/1/32 5,162 4,489 Kentucky Utilities Co. 3.300%  6/1/50 6,025 4,262
Eversource Energy 3.450% 1/15/50 12,375 9,051 4 Louisville Gas & Electric Co. 3.300% 10/1/25 4,350 4,161
4 Exelon Corp 3.950% 6/15/25 23,396 22,851 Louisville Gas & Electric Co. 4.250%  4/1/49 12,492 10,434
Exelon Corp 3.400% 4/15/26 14,200 13,495 MidAmerican Energy Co. 3.500% 10/15/24 10,794 10,540
7 Exelon Corp 2.750% 3/15/27 1,000 919 MidAmerican Energy Co. 3.100%  5/1/27 5,680 5,321
Exelon Corp 4.050% 4/15/30 21,600 20,117 MidAmerican Energy Co. 3.650% 4/15/29 9,672 8,976
7 Exelon Corp 3.350% 3/15/32 1,363 1,188 MidAmerican Energy Co. 6.750% 12/30/31 4,314 4,853
4 Exelon Corp 4.950% 6/15/35 8,372 8,003 4 MidAmerican Energy Co. 5.750% 11/1/35 3,200 3,324
Exelon Corp 5.625% 6/15/35 7269 7405 4 MidAmerican Energy Co. 5.800% 10/15/36 8,780 9,199
Exelon Corp 5.100% 6/15/45 4,937 4,586 MidAmerican Energy Co. 4.800% 9/15/43 5,316 4,980
Exelon Corp 4.450% 4/15/46 10,175 8,629 MidAmerican Energy Co. 4.400% 10/15/44 2,278 2,004
Exelon Corp 4.700%  4/15/50 13,725 12,056 MidAmerican Energy Co. 4.250%  5/1/46 7895 6,691
7 Exelon Corp 4.100% 3/15/52 3,035 2,441 MidAmerican Energy Co. 3.950%  8/1/47 5,237 4,317
Florida Power & Light Co 3.250%  6/1/24 10,815 10,565 MidAmerican Energy Co 3.650%  8/1/48 12,741 10,021
Florida Power & Light Co 2.850%  4/1/25 22,312 21,379 MidAmerican Energy Co. 4.250%  7/15/49 8,833 7687
Florida Power & Light Co. 3.125% 12/1/25 9,400 9,073 MidAmerican Energy Co. 3.160%  4/15/50 3,162 2,239
Florida Power & Light Co 2.450%  2/3/32 14,813 12,383 Mississippi Power Co. 3.950% 3/30/28 2,115 1,984
Florida Power & Light Co 5.625%  4/1/34 3,236 3,366 4 Mississippi Power Co. 4.250%  3/15/42 8,136 6,614
Florida Power & Light Co. 4.950%  6/1/35 1,918 1,885 National Fuel Gas Co. 5.200% 7/15/25 2,927 2,909
Florida Power & Light Co 5.650%  2/1/37 4,476 4,567 National Fuel Gas Co. 5.500% 1/15/26 4,661 4,647
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National Fuel Gas Co. 3.950% 9/15/27 4,596 4,250 NextEra Energy Capital Holdings
National Fuel Gas Co. 4.750%  9/1/28 10,846 10,264 Inc. 2.250%  6/1/30 35,6569 29,350
National Fuel Gas Co. 2.950%  3/1/31 3,768 2,957 NextEra Energy Capital Holdings
National Grid USA 5.803%  4/1/35 3,208 2,990 Inc 5.000%  7/18/32 4,508 4,437
National Rural Utilities NextEra Energy Capital Holdings
Cooperative Finance Corp. 2.950%  2/7/24 15,419 15,070 Inc 4.800% 121/77 9,577 7863
National Rural Utilities NextEra Energy Capital Holdings
Cooperative Finance Corp. 0.350%  2/8/24 3,102 2,947 Inc 5.650%  5/1/79 6,077 5,640
National Rural Utilities NiSource Inc 0.950% 8/15/25 1,717 10,569
Cooperative Finance Corp. 2.850% 1/27/25 10,157 9,756 NiSource Inc 3.490% 5/15/27 10,716 10,100
4 National Rural Utilities NiSource Inc. 2.950%  9/1/29 12,837 11,151
Cooperative Finance Corp. 3.450% 6/15/25 4,000 3,857 NiSource Inc. 3.600%  5/1/30 4,321 3,852
National Rural Utilities NiSource Inc. 1.700% 2/15/31 16,169 12,314
Cooperative Finance Corp. 5.450% 10/30/25 1,500 1,520 NiSource Inc. 5.950% 6/15/41 7397 7472
* National Rural Utilities NiSource Inc 5.250% 2/15/43 2,290 2,168
Cooperative Finance Corp. 3.250% 11/1/25 10,043 9,567 NiSource Inc. 4.800% 2/15/44 5,039 4,449
National Rural Utilities NiSource Inc 5.650%  2/1/45 5,155 5,047
Nactzigle:“rv; S‘(”‘at”:: Corp. 1.000% 6/15/26 17564 15,501 NiSource Inc 4375% 5/15/47 28,917 24,325
I ul HITHH o
| Sooperatie Fnance Cors.  3050% 42627 5394 5007 Northem States Power Co. | 22%0% 41 1% 1%
N o Northern States Power Co. 6.2560%  6/1/36 3,670 3,952
Naff)‘;zle;ajg‘e G‘t""ilr:: Corp.  3.400% 277128 608 o6 Northern States Power Co. 6.200% 7/1/37 5086 5483
Cooperative Finance Corp. 4.800% 3/15/28 1,500 1,490 Northern States Power Co. 5.350%  11/1/39 9,696 9,770
National Rural Utilities Northern States Power Co. 3.400% 8/15/42 5,739 4,484
Cooperative Finance Corp. 3.900% 11/1/28 6,441 6,049 Northern gtales Power gov 4.125%  5/15/44 1,143 970
National Rural Utilities Northern States Power Co. 4.000%  8/15/45 3,120 2,550
Cooperative Finance Corp. 3.700% 3/15/29 8,039 7397 Northern States Power Co. 3.600% 5/15/46 345 268
National Rural Utilities Northern States Power Co. 3.600% 9/15/47 1,672 1,294
Cooperative Finance Corp. 2.400% 3/15/30 7707 6,402 Northern States Power Co. 2.900%  3/1/50 5,371 3,697
National Rural Utilities Northern States Power Co. 2.600%  6/1/51 1,392 892
Cooperative Finance Corp. 1.350%  3/15/31 1,000 740 Northern States Power Co. 3200%  4/1/52 4,675 3,350
* National Rural Utilities Northern States Power Co. 4.500%  6/1/52 6,300 5,724
Cooperative Finance Corp. 1.650% 6/15/31 5,715 4,350 NorthWestern Corp. 4.176% 11/15/44 5,380 4,374
4 National Rural Utilities NSTAR Electric Co. 3.200% 5/15/27 7350 6,908
Cooperative Fm.apce Corp. 8.000%  3/1/32 1,910 2,251 NSTAR Electric Co 3.250% 5/15/29 5,663 5145
National Rural Utilities 5 NSTAR Electric Co. 3950% 4/130 2,33 2,004
Na?@iZTrRajlr\;\eGm;C: Corp. 4.023% 1/1/52 11,870 10777 NSTAR Electric Co. 5.500% 3/15/40 5636 5,673
. o NSTAR Electric Co. 4.400%  3/1/44 3,526 3,081
Nfﬁﬁz??ﬁ'ﬁ S‘J"i?ec: Cop. 4150% 121652 3,759 8473 NSTAR Electric Co. 4950% 9/15/52 2,190 2,126
Cooperative Finance Corp. 5.800% 1/15/33 2,025 2,112 Oglethorpe Power Corp. 5.950%  11/1/39 3,508 3,382
4 National Rural Utilities Oglethorpe Power Corp. 5.375% 11/1/40 8,770 7935
Cooperative Finance Corp 5.250%  4/20/46 6,615 5,971 Oglethorpe Power Corp. 4.500%  4/1/47 7040 5,601
National Rural Utilities Oglethorpe Power Corp. 5.050% 10/1/48 1,990 1,712
Cooperative Finance Corp. 4.400% 11/1/48 10,750 8,985 Oglethorpe Power Corp. 5.250%  9/1/50 1,338 1,176
National Rural Utilities Ohio Edison Co 6.875% 7/15/36 2,530 2,724
Cooperative Finance Corp. 4.300% 3/15/49 14,600 12,221 Ohio Power Co. 2.600% 4/1/30 750 637
4 Nevada Power Co. 3.700%  5/1/29 12,145 11,435 Ohio Power Co. 1.625% 1/15/31 6,655 5,156
4 Nevada Power Co. 2.400%  5/1/30 8,190 6,877 Ohio Power Co. 4.160%  4/1/48 5,330 4,340
4 Nevada Power Co. 6.650%  4/1/36 4,775 5,212 Ohio Power Co. 4.000%  6/1/49 5,945 4,708
4 Nevada Power Co. 6.750% 71/37 4,622 5,115 Ohio Power Co. 2.900% 10/1/51 4,455 2,913
4 Nevada Power Co. 3.125%  8/1/50 8,383 5,677 Oklahoma Gas & Electric Co. 3.800% 8/15/28 5,725 5,369
4 Nevada Power Co. 5.900%  5/1/53 3,455 3,700 Oklahoma Gas & Electric Co. 3.250%  4/1/30 9,623 8,361
NextEra Energy Capital Holdings Oklahoma Gas & Electric Co. 4.160%  4/1/47 4,220 3,372
Inc. 2.940% 3/21/24 14,270 13,899 Oklahoma Gas & Electric Co. 3.850% 8/15/47 5,668 4,264
NextEra Energy Capital Holdings Oncor Electric Delivery Co. LLC ~ 2.750%  6/1/24 11,545 11,178
Inc. 4.200%  6/20/24 4,960 4,903 Oncor Electric Delivery Co. LLC ~ 2.950%  4/1/25 10,172 9,762
NextEra Energy Capital Holdings Oncor Electric Delivery Co. LLC ~ 0.5650%  10/1/25 2,800 2,496
Inc. 4.255% 91724 9,000 8,892 Oncor Electric Delivery Co. LLC ~ 3.700% 11/15/28 7080 6,681
NextEra Energy Capital Holdings Oncor Electric Delivery Co. LLC ~ 5.760% 3/16/29 1,745 1,810
nc. 4450% /2025 4800 4747 Oncor Electric Delivery Co. LLC ~ 2.750% 5/15/30 8,806 7671
NextEra Eneray Capital Holdings oo s1yo7 22680 21300 Oncor Electric Delivery Co.LLC 7000%  5/1/32 5,654 6,373
NextEra Energy Capital Holdings Oncor Electric Delivery Co. LLC ~ 4.550%  9/15/32 3,175 3,108
Inc. 1.900%  6/15/28 6,598 5,646 Oncor Electric Delivery Co. LLC 7250% 1/15/33 3,630 4,213
NextEra Energy Capital Holdings Oncor Electric Delivery Co. LLC ~ 7500%  9/1/38 1,892 2,293
Inc. 3.500%  4/1/29 7594 6,909 Oncor Electric Delivery Co. LLC ~ 5.250%  9/30/40 5,940 5,894
NextEra Energy Capital Holdings Oncor Electric Delivery Co. LLC ~ 4.550%  12/1/41 4,919 4,491
Inc. 2.750% 11/1/29 6,461 5,591 Oncor Electric Delivery Co. LLC ~ 5.300%  6/1/42 2,295 2,289
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Oncor Electric Delivery Co. LLC ~ 3.750%  4/1/45 12,662 10,208 N PG&E Wildfire Recovery Funding
Oncor Electric Delivery Co. LLC ~ 3.800%  9/30/47 5,325 4,334 4.263%  6/1/36 4,034 3,780
Oncor Electric Delivery Co. LLC ~ 4.100% 11/15/48 3,605 3062 *  PG&EWildfire Recovery Funding
Oncor Electric Delivery Co. LLC ~ 3.800%  6/1/49 13,243 10,721 LLc 4.722%  6/1/37 6,055 5850
Oncor Electric Delivery Co. LLC ~ 3.100%  9/15/49 8,239 5854 ' PG&E Wildfire Recovery Funding 5
Oncor Electric Delivery Co. LLC ~ 3.700%  5/15/50 7549 6008 5081% 6/1/41 5685 5,508
Oncor Electric Delivery Co. LLC ~ 2.700% 11/15/51 2,382 1,564 PGL&L«E\/Vde\re Recovery Funding 4451%  12/1/47 15,580 13.706
Oncor Electric Delivery Co. LLC ~ 4.950%  9/15/52 4,500 4,377 4 PGREWildfire R Fundi : N ' !
Oncor Electric Delivery Co. LLC ~ 5.350%  10/1/52 4,657 4,745 ldfire Recovery Funding 6212%  12/1/47 9355 0,053
ONE Gas Inc 1100%  3/11/24 5,150 4939 4 pGaE Wildire Recovery Funding ? ' '
ONE Gas Inc. 2.000% 5/15/30 3,050 2,475 467% 12/1/51 3,400 3,021
ONE Gas Inc. 4.658%  2/1/44 6,130 5310 4 pGRE wildfire Recovery Funding
ONE Gas Inc 4.500% 11/1/48 7424 6,151 5.099%  6/1/52 5,630 5,355
Pacific Gas & Electric Co. 3.750%  2/15/24 4,216 4128 Piedmont Natural Gas Co. Inc. ~ 3.500%  6/1/29 6,300 5,787
Pacific Gas & Electric Co. 3.500%  6/15/25 7429 7,023 Piedmont Natural Gas Co. Inc. ~ 2.500%  3/15/31 4,975 4,063
Pacific Gas & Electric Co. 3.450%  7/1/25 1,931 1,832 Piedmont Natural Gas Co. Inc. ~ 4.650%  8/1/43 2,450 2,115
Pacific Gas & Electric Co. 3.150%  1/1/26 29,913 27814 Piedmont Natural Gas Co. Inc. ~ 3.640%  11/1/46 4,505 3,245
Pacific Gas & Electric Co. 2.100%  8/1/27 5,043 4318 Piedmont Natural Gas Co. Inc. ~ 3.350%  6/1/50 12,759 8,680
Pacific Gas & Electric Co. 3.300% 12/1/27 33,622 29,727 Pinnacle West Capital Corp 1.300% 6/15/25 10,615 9,671
Pacific Gas & Electric Co. 3.000%  6/15/28 2,670 2,314 Potomac Electric Power Co. 3.600% 3/15/24 3,657 3,694
Pacific Gas & Electric Co. 3.750%  7/1/28 19,780 17594 Potomac Electric Power Co. 6.500% 11/15/37 7787 8,533
Pacific Gas & Electric Co. 4550%  7/1/30 41,01 37177 Potomac Electric Power Co. 4.150% 3/15/43 6,585 5,560
Pacific Gas & Electric Co. 2.500%  2/1/31 28,328 22,025 PPL Capital Funding Inc. 3.100% 5/15/26 10,832 10,137
Pacific Gas & Electric Co. 3.250%  6/1/31 5,830 4,739 PPL Electric Utilities Corp. 6.250% 5/15/39 5,942 6,384
Pacific Gas & Electric Co. 4.500%  7/1/40 27541 21,559 PPL Electric Utilities Corp. 4.125%  6/15/44 3,240 2,723
Pacific Gas & Electric Co. 3.300%  8/1/40 11,609 7873 PPL Electric Utilities Corp. 4.150%  10/1/45 5,625 4,566
Pacific Gas & Electric Co. 4.200%  6/1/41 7,858 5,884 PPL Electric Utilities Corp. 3.950%  6/1/47 6,640 5,410
Pacific Gas & Electric Co. 4.750%  2/15/44 15,165 1,799 PPL Electric Utilities Corp. 4.150%  6/15/48 3,902 3,288
Pacific Gas & Electric Co. 4.300% 3/15/45 10,565 7558 Progress Energy Inc. 7750%  3/1/31 6,233 7063
Pacific Gas & Electric Co. 4.250% 3/15/46 5,679 4,010 Progress Energy Inc. 6.000% 12/1/39 774 7807
Pacific Gas & Electric Co. 3.950% 12/1/47 29,303 19,840 Public Service Co. of Colorado ~ 3.700%  6/15/28 5,625 5,358
Pacific Gas & Electric Co. 4.950%  7/1/50 46,329 36,297 4 pyplic Service Co. of Colorado ~ 1.900%  1/15/31 5,566 4,463
Pacific Gas & Electric Co. 3.500%  8/1/50 28,617 18,012 Public Service Co. of Colorado 1.875% 6/15/31 10,245 8,157
PacifiCorp 3.600%  4/1/24 7,457 7329 4 Ppyblic Service Co. of Colorado ~ 4.100%  6/1/32 3,400 3,192
PacifiCorp 3.500% 6/15/29 14,067 12962 4 pyplic Service Co. of Colorado ~ 6.250%  9/1/37 1,223 1,332
PacifiCorp 2.700%  9/15/30 6,648 5,712 Public Service Co. of Colorado ~ 3.600%  9/15/42 7,940 6,277
PacifiCorp 7.700% 11/15/31 1,399 1,634 Public Service Co. of Colorado ~ 4.300%  3/15/44 1,737 1,479
PacifiCorp 5.250%  6/15/35 3,968 3,902 Public Service Co. of Colorado ~ 3.800%  6/15/47 1,816 1,442
PacifiCorp 6.100%  8/1/36 5,828 6,008 Public Service Co. of Colorado ~ 4.100%  6/15/48 4,475 3,716
PacifiCorp 5.750%  4/1/37 10,490 10,657 Public Service Co. of Colorado ~ 4.050%  9/15/49 7,027 5,791
PacifiCorp 6.250% 10/15/37 8,237 8753 4 pyplic Service Co. of Colorado ~ 3.200%  3/1/50 3,788 2,715
PacifiCorp 6.350%  7/15/38 4,412 4749 4 pyplic Service Co. of Colorado  2.700%  1/15/51 6,524 4,208
PacifiCorp 6.000%  1/15/39 5,181 5396 4 pyplic Service Co. of Colorado ~ 4.500%  6/1/52 5,470 4,900
PacifiCorp 4.100%  2/1/42 5,640 4,660 Public Service Co. of New
PacifiCorp 4125% 1/15/49 19,367 15,919 Hampshire 3.600%  7/1/49 5,689 4,403
PacifiCorp 4.150%  2/15/50 13,514 11,162 4 Public Service Electric & Gas Co. 3.000% 5/15/25 11,418 10,941
PacifiCorp 3.300% 3/15/51 12,448 8,973 4 Public Service Electric & Gas Co. 2.250% 9/15/26 5,215 4,744
PacifiCorp 2.900% 6/15/52 19,758 13,004 4 Public Service Electric & Gas Co. 3.000%  5/15/27 6,691 6,251
PacifiCorp 5.350% 12/1/53 10,000 10,003 “ Public Service Electric & Gas Co. 3.700%  5/1/28 1,370 1,305
PECO Energy Co. 3.150% 10/15/25 2,350 2,257 4 Public Service Electric & Gas Co. 3.650%  9/1/28 1,225 1,162
PECO Energy Co. 3.900%  3/1/48 7156 5893 4 Public Service Electric & Gas Co. 3.200%  5/15/29 3,675 3,333
PECO Energy Co. 3.000%  9/15/49 5,925 4,067 4 Public Service Electric & Gas Co. 2.450%  1/15/30 4,513 3,867
PECO Energy Co. 2.800% 6/15/50 7,120 4,700 4 Public Service Electric & Gas Co. 4.900% 12/15/32 5,200 521
PECO Energy Co. 3.050% 3/15/51 5,637 3,863 4 Public Service Electric & Gas Co. 5.800%  5/1/37 1,986 2,066
PECO Energy Co. 2.850% 9/15/51 4,165 2,764 4 Public Service Electric & Gas Co. 5.500%  3/1/40 417 424
PECO Energy Co. 4.600% 5/15/52 5,955 5,385 4 Public Service Electric & Gas Co. 3.950%  5/1/42 5,815 4,873
PECO Energy Co. 4.375%  8/15/52 5,623 4,879 4 Public Service Electric & Gas Co. 3.650%  9/1/42 1,936 1,549
PG&E Energy Recovery Funding 4 Public Service Electric & Gas Co. 3.800%  3/1/46 17183 13,713
LLC 1460%  7/15/31 3,910 3417 4 Ppublic Service Electric & Gas Co. 3.600%  12/1/47 5,821 4,453
PG&E Energy Recovery Funding 4 Public Service Electric & Gas Co. 3.850%  5/1/49 11,213 8,940
LLC 2.280% 1/15/36 1,300 998 4 pyplic Service Electric & Gas Co. 3.200%  8/1/49 1,395 1,005
PGL?_(E: Energy Recovery Funding 2820 71546 5,485 3878 ;‘ gub\ic Service Electric & Gas Co. 3.15OZ/u 1/1/50 3,905 2,760
ublic Service Electric & Gas Co. 2.700%  5/1/50 11,225 7308
PG8E Wildfire Recovery Funding 3.594%  6/1/30 13,017 12,357 4 Pub\!c Service E\ecmc‘& Gas Co. 2.050%  8/1/50 9,684 5,356
PG&E Wildfire Recovery Funding Pu‘l:;\::c Service Enterprise Group 2.875% 6/15/24 5,316 5,140
4.022%  6/1/31 4,775 45578 eI ' '
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Public Service Enterprise Group Southern California Gas Co. 2.950% 4/15/27 8,350 7716
Inc. 0.800%  8/15/25 8,730 7838 Southern California Gas Co. 2.550%  2/1/30 9,701 8,258
Public Service Enterprise Group Southern California Gas Co. 3.750% 9/15/42 4,645 3,646
Inc. 5.850% 11/15/27 6,025 6,207 Southern California Gas Co. 4.125%  6/1/48 5,450 4,380
Public Service Enterprise Group Southern California Gas Co. 4300% 1/15/49 1,480 1,222
Inc. 1.600%  8/15/30 11,760 9136 Southern California Gas Co. 3950% 2/15/50 6,040 4,702
Puget Energy Inc 3.650% 51525 11,458 10,936 Southern California Gas Co. 6.350% 11/15/52 6,830 7524
Puget Energy Inc 4.100% 61530 6,024 5,390 Southern Co. 0.600% 2/26/24 4,002 3,791
Puget Sound Energy Inc. 6.274%  3/15/37 3,730 3,826 Southern Co. 4.475%  8/1/24 7745 7648
Puget Sound Energy Inc. 5.757% 10/1/39 6,910 6,914 Southern Co. 5.150% 10/6/25 1,795 1,808
Puget Sound Energy Inc. 5.795% 3/15/40 1,849 1,841 Southern Co. 3.250%  7/1/26 22,740 21,421
Puget Sound Energy Inc. 5.638% 4/15/41 3,318 3,253 Southern Co. 5.113%  8/1/27 6,300 6,284
Puget Sound Energy Inc. 4.300% 5/20/45 9,889 8,040 Southern Co. 1.750% 3/15/28 5,120 4,309
Puget Sound Energy Inc. 4.223% 6/15/48 7,096 5,810 Southern Co. 3.700% 4/30/30 10,665 9,635
Puget Sound Energy Inc. 3.250% 9/15/49 6,015 4,123 Southern Co. 5.700% 10/15/32 7215 7372
San Diego Gas & Electric Co 2.500% 5/15/26 1,912 1,773 Southern Co. 4.250%  7/1/36 7225 6,312
San Diego Gas & Electric Co. 1.700% 10/1/30 4,288 3,398 Southern Co. 4.400%  7/1/46 12,855 10,752
San Diego Gas & Electric Co. 6.000%  6/1/39 1,929 2,012 Southern Co. 4.000% 1/15/51 6,210 5,646
San Diego Gas & Electric Co. 4.500%  8/15/40 6,315 5,685 Southern Co. 3.750% 9/15/51 14,616 11,831
San Diego Gas & Electric Co.  3.750%  6/1/47 5,100 3,998 Southern Co. Gas Capital Corp.  3.260% 6/16/26 8,278 7736
San Diego Gas &Electric Co.  4.150%  5/15/48 7401 6224 Southern Co. Gas Capital Corp. ~ 1.750% 1/15/31 9,879 7550
San Diego Gas &Electric Co.  3.320%  4/15/50 4,200 3018 Southern Co. Gas Capital Corp. ~ 5.150% 9/15/32 6,215 6,106
SCE Recovery Funding LLC 2943% M/15/42 3,075 2,424 Southern Co. Gas Capital Corp.  5.875% 3/16/41 5,430 5,406
Sempra Energy 3300%  4/1/25 8,495 8,155 Southern Co. Gas Capital Corp. ~ 4.400%  6/1/43 5,511 4,625
Sempra Energy 3250% 6/1527 10,003 9,250 Southern Co. Gas Capital Corp. ~ 3.950% 10/1/46 6,075 4573
Sempra Energy 3.400%  2/1/28 14,192 18,187 Southern Co. Gas Capital Corp. ~ 4.400% 5/30/47 18,880 15,076
Sempra Energy 3800% 2/1/38 14,960 12,265 Southern Co. Gas Capital Corp. ~ 3.160%  9/30/51 775 500
Sempra Energy 6.000% 101539 24,975 25,353 Southern Power Co 4.150% 12/1/25 5900 5,791
Sempra Energy 4.000%  2/1/48  1.178 8,788 Southern Power Co 0900% 1/1526 1,420 1,248
Sempra Energy 4.125%  4/1/52 5366 4,225 Southern Power Co. 5.150% 9/15/41 11,761 10,614
Sierra Pacific Power Co. 2.600%  5/1/26 13,375 12,404 Southern Power Co 5.250% 7/15/43 4,015 3,605
Southern California Edison Co. 1.100%  4/1/24 8,378 7965 Southern Power Co. 4.950% 12/15/46 5,000 4,261
Southern California Edison Co. 0.975%  8/1/24 4,064 3,802 Southwest Gas Corp. 5.800% 12/1/27 2,000 2,036
Southern California Edison Co. 3.700%  8/1/25 17613 17,059 Southwest Gas Corp. 3.700%  4/1/28 9,075 8,318
Southern California Edison Co. 1.200%  2/1/26 6,450 5,713 Southwest Gas Corp. 2.200% 6/15/30 2,035 1,589
Southern California Edison Co. 5.850% 11/1/27 3,000 3,098 Southwest Gas Corp. 3.800% 9/29/46 1,175 814
Southern California Edison Co. 3.650%  3/1/28 12,577 1,743 Southwest Gas Corp. 4.150%  6/1/49 4,650 3,354
Southern California Edison Co.  4.200%  3/1/29 8,402 7993 Southwestern Electric Power Co.  1650% 3/15/26 7977 7148
Southern California Edison Co.  6.650%  4/1/29 3,700 3,812 Southwestern Electric Power Co. 2.760% 10/1/26 5,740 5,263
Southern California Edison Co.  2.850%  8/1/29 4,517 3,926 Southwestern Electric Power Co. 4.100% 9/15/28 17420 16,634
Southern California Edison Co.  2.250%  6/1/30 8,195 6.761 Southwestern Electric Power Co. 6.200% 3/15/40 8,563 8,726
Southern California Edison Co.  2.500%  6/1/31 7315 6,028 Southwestern Electric Power Co. 3.900%  4/1/45 15,345 1,714
Southern California Edison Co.  2.750%  2/1/32 4,880 4,089 Southwestern Electric Power Co. 3.850%  2/1/48 7400 5,488
Southern California Edison Co.  5.950%  11/1/32 6,200 6,565 Southwestern Electric Power Co. 3.250%  11/1/51 7475 4,943
Southern California Edison Co. ~ 6.000%  1/15/34 6,726 7,008 Southwestern Public Service Co. 3.300%  6/15/24 2,990 2,922
Southern California Edison Co.  5.750%  4/1/35 3,256 3,265 Southwestern Public Service Co. 4.500% 8/15/41 6,348 5,552
Southern California Edison Co.  6.350%  7/15/35 9,483 9,153 Southwestern Public Service Co.  3.400%  8/15/46 21,190 15,342
Southern California Edison Co.  6.625%  2/1/36 6,430 6273 Southwestern Public Service Co. 3.700%  8/15/47 8,566 6,480
Southern California Edison Co.  5.650%  1/15/37 6,225 6,102 Southwestern Public Service Co. 4.400% 11/15/48 11,507 9,653
Southern California Edison Co.  5.950%  2/1/38 10,235 10,336 Southwestern Public Service Co. 3.750%  6/15/49 6,712 5,138
Southern California Edison Co.  6.050%  3/15/39 3,386 3434 Southwestern Public Service Co.  3.150%  5/1/60 10,700 7439
Southern California Edison Co. 5.500% 3/15/40 8,488 8,213 Tampa Electric Co. 3.875% 7/12/24 1,648 1,615
Southern California Edison Co. 4.500%  9/1/40 5,295 4,520 Tampa Electric Co. 2.400% 3/15/31 4,835 3,916
Southern California Edison Co. ~ 4.050%  3/15/42 13,850 11,060 Tampa Electric Co. 4.100% 6/15/42 927 756
Southern California Edison Co.  3.900%  3/15/43 6,761 5,223 Tampa Electric Co. 4350% 5/15/44 5,968 4,901
Southern California Edison Co. 4.650% 10/1/43 5,523 4,776 Tampa Electric Co. 4300% 6/15/48 4,556 3,666
Southern California Edison Co.  3.600%  2/1/456 5,495 3,955 Tampa Electric Co. 4.450% 6/15/49 6,140 5,081
Southern California Edison Co. ~ 4.000%  4/1/47 5,898 4,631 Tampa Electric Co. 3625% 61550 5595 4,063
Southern California Edison Co. 4.125%  3/1/48 20,851 16,658 Tampa Electric Co. 3.450% 3/15/51 4,570 3,213
Southern California Edison Co. 4.875%  3/1/49 8,380 7405 Tampa Electric Co. 5.000% 7/15/52 4,195 3,867
Southern California Edison Co. ~ 3.650%  2/1/50 18,257 13,420 Toledo Edison Co 6.150% 5/15/37 3,940 4,069
Southern California Ed!son Co. 2.950%  2/1/51 8,625 5,465 Tucson Electric Power Co. 3.050% 3/15/25 3,434 3,290
Southern California Edison Co. 3.650%  6/1/51 6,250 4,589 Tucson Electric Power Co. 1500%  8/1/30 5,816 4,460
Southern California Edison Co.  3.450%  2/1/52 6,500 4,640 Tueson Electric Power Co. 3.250% 5/15/32 3,266 2,781
Southern California Gas Co. 3.150% 9/15/24 4,945 4,813 Tucson Electric Power Co. 4.850% 12/1/48 3,435 2,949
Southern Cahfom‘\a Gas Co. 3.200% 6/15/25 2,314 2,233 Tucson Electric Power Co. 4.000%  6/15/50 6,947 5,281
Southern California Gas Co 2.600% 6/15/26 13,800 12,785 Union Electric Co. 3.500% 4/15/24 9,019 8,847
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Union Electric Co. 2.950% 6/15/27 6,805 6,338 Xcel Energy Inc. 2.350% 11/15/31 4,172 3,330
Union Electric Co. 3.500% 3/15/29 6,619 6,125 Xcel Energy Inc. 4.600%  6/1/32 8,910 8,638
Union Electric Co. 2.950%  3/15/30 10,429 9,148 Xcel Energy Inc 6.500%  7/1/36 9,088 9,837
Union Electric Co. 2.150% 3/15/32 7,058 5,575 Xcel Energy Inc. 3.600% 12/1/49 8,176 5,977
Union Electric Co. 5.300%  8/1/37 3,730 3,610 6,073,167
Union Electric Co 8.450%  3/15/39 2,075 2,630
Union Electric Co. 3.900% 9/15/42 5,911 4,840 Total Corporate Bonds (Cost $85,773,271) 74,363,516
Union Electric Co. 3.650% 4/15/45 8,465 6,505 Sovereign Bonds (3.4%)
Union Electric Co. 4.000%  4/1/48 10,210 8,210 2 o
Vhoi e e th | Aemoeween omeogmm o s ues
Union Electric Co. 2.625% 3/15/51 5,425 3449 4 African Development Bank 4375% 1327 42,335 42,542
Unien Electric Co. 3.900%  4f1/52 3,780 3,068 Asian Development Bank 2625% 1/3024 14,871 14,528
United Utilities plc 6.875% 81528 1575 1861 4 Agian Development Bank 0375% 6/11/24 43205 40,624
Virginia Electric & Power Co. 3.450% 2/15/24 5,370 5,280 4 Asian Development Bank 4125%  9/27/24 27'260 27'024
4 Virginia Electric & Power Co. 3.100% 5/15/25 5,210 5,003 4 Asian Development Bank 01625% 10/8/24 32'925 30'713
4 Virginia Electric & Power Co. 3.150% 1/15/26 18,293 17445 Asian Development Bank 1‘500% 10/18/24 53'695 50’829
4 Virginia Electric & Power Co. 2.950% 11/15/26 6,016 5,622 4 Asian Development Bank Z’OOO% 1/22/25 19'080 18’159
4 Virginia Electric & Power Co. 3.500% 3/15/27 33,306 31,549 4 Asian Development Bank 2.125%  3/19/25 3'485 3’316
4 Virginia Electric & Power Co. 3.800%  4/1/28 21,968 20,742 Asian Development Bank 0‘625% 429025 52'408 48’051
4 Virginia Electric & Power Co. 2.875% 7/15/29 4,645 4,087 a Asian Development Bank 2‘875% 5/6/25 54'845 52’963
Virginia Electric & Power Co. 2.300% 11/15/31 4,195 3,377 4 Asian Development Bank 0:375% 9/3/25 76'275 68’634
Virginia Electric & Power Co. 2.400% 3/30/32 8,540 6,907 4 Asian Development Bank 0500%  2/4/26 68'575 60’980
4 Virginia Electric & Power Co. 6.000% 1/15/36 8,887 9,152 4 Asian Development Bank 1'000% 414126 29'038 26’095
4 Virginia Electric & Power Co. 6.000% 5/15/37 8,787 9,090 4 Asian Development Bank 2.000% 4/24/26 14'205 13’186
Virginia Electric & Power Co. 6.350% 11/30/37 5,395 5,722 4 Asian Development Bank 1750%  8/14/26 2'585 2'369
Virginia Electric & Power Co. 8.875% 11/15/38 3,266 4,285 4 Asian Development Bank 2:625% 112127 23'407 22'051
Virginia Electric & Power Co. 4.000% 1/15/43 10,965 8,915 4 Asian Development Bank 1500%  1/20/27 54’615 49'154
4 Virginia Electric & Power Co. 4.650% 8/15/43 10,498 9,218 Asian De e\opment Bank 6.220"/ 8/15/27 _"230 1’317
Virginia Electric & Power Co. 4.450% 2/15/44 12,591 10795 4 Aslzg Deze‘ozmem o 31 spopy e 21007
4 Virginia Electric & Power Co. 4.200% 5/15/45 8,590 6,988 4 Asian Development Bank 2'5000/2 1/2/27 41'956 38’844
4 Virginia Electric & Power Co. 4.000% 11/15/46 15,583 12,339 4 psian Deve\ogment Bank 2'750% 1/19/28 26’192 24’482
4 Virginia Electric & Power Co. 3.800% 9/15/47 8,641 6,641 4 Asian Development Bank 1'250% 6/9/28 9'830 8’433
Virginia Electric & Power Co. 4.600% 12/1/48 8,205 7164 Asian Development Bank 5:820% 6/16/28 3'975 4’265
Virginia Electric & Power Co. 3.300% 12/1/49 1,870 1,342 4 Asian Development Bank 3.125%  9/26/28 12'625 11'955
Virginia Electric & Power Co. 2.450% 12/15/50 14,556 8,677 4 Asian Development Bank 1750%  9/19/29 40'277 34’665
Virginia Electric & Power Co. 2.950% 11/15/51 26,380 17481 4 Asian Development Bank 1‘875% 1/24/30 23'873 20’561
4 Virginia Electric & Power Co. 4.625% 5/15/52 9,009 7928 4 Asian Development Bank 0'750% 10/8/30 27’080 21’067
“  Washington Gas Light Co 3796% 9/15/46 4,835 8628 4 Aian Development Bank 1500% 3431 32175 26,420
" Washington Gas Light Co 5.650%  9/15/49 6,635 4,852 Asian Development Bank 3125% 472732 23815 22,083
WEC Energy Group Inc 0800%  3/15/24 6255 5927 4 psian Development Bank 3875% 92832 17510 17231
WEC Energy Group Inc 3.5650% 6/15/25 1,360 1,301 Asian Infrastructure Investment ! !
WEC Energy Group Inc. 5.000% 9/27/25 2,655 2,659 Bank 2250% 5/16/24 43,449 41,963
WEC Energy Group Inc 5.150% 10/1/27 2,669 2,702 Asian Infrastructure Investment
WEC Energy Group Inc 1.375% 10/15/27 6,662 5,661 Bank 0.500% 5/28/25 18,750 17030
WEC Energy Group Inc 2.200% 12/15/28 2,575 2,180 Asian Infrastructure Investment
WEC Energy Group Inc 1.800% 10/15/30 8,090 6,331 Bank 3.375% 6/29/25 17120 16,632
Wisconsin Electric Power Co. 2.050% 12/15/24 1,930 1,826 Asian Infrastructure Investment
Wisconsin Electric Power Co 1.700% 6/15/28 4,050 3,448 Bank 0.500% 1/27/26 40,545 35,851
Wisconsin Electric Power Co. 4.750%  9/30/32 7310 7183 Asian Infrastructure Investment
Wisconsin Electric Power Co. 5.625% 5/15/33 775 802 Bank 3.760% 9/14/27 25,000 24,307
Wisconsin Electric Power Co 5.700% 12/1/36 1,175 1,181 Canadian Government Bond 1.625% 1/22/25 43,338 40,980
Wisconsin Electric Power Co. 4.300% 10/15/48 4,080 3,348 Canadian Government Bond 2.875% 4/28/25 34,995 33,813
Wisconsin Power & Light Co. 3.050% 10/15/27 2,450 2,259 Canadian Government Bond 0.750% 5/19/26 57,880 51,490
Wisconsin Power & Light Co. 3.000% 7/1/29 4,369 3,865 Corp. Andina de Fomento 1.250% 10/26/24 19,815 18,405
Wisconsin Power & Light Co. 6.375% 8/15/37 4,325 4,575 Corp. Andina de Fomento 1.625% 9/23/25 5,245 4,782
Wisconsin Power & Light Co. 3.650%  4/1/50 4,995 3,682 Corp. Andina de Fomento 5.260% 11/21/25 30,885 30,806
Wisconsin Public Service Corp.  5.350% 11/10/25 2,000 2,021 Corp. Andina de Fomento 2.250%  2/8/27 9,975 8,945
Wisconsin Public Service Corp. 3.671% 12/1/42 3,600 2,741 Council of Europe Development
Wisconsin Public Service Corp.  4.752%  11/1/44 5,215 4,604 Bank 2.500% 2/27/24 4,925 4,798
Wisconsin Public Service Corp.  3.300%  9/1/49 1,405 987 Council of Europe Development
Wisconsin Public Service Corp. ~ 2.850%  12/1/51 6,045 3,888 Bank 0.375%  6/10/24 6,235 5864
Xcel Energy Inc. 3.300%  6/1/25 7555 7250 Council of Europe Development 5
Xcel Energy Inc. 3350% 12/1/26 5787 5,447 Coii’l‘k‘ o Eurone Development 1375%  2/27/25 13,745 12,878
Xcel Energy Inc. 1.750% 3/15/27 4,082 3,680 o
Xcel Energy Inc. 4.000% 6/15/28 7098 6,799 Coii’:; of Europs Development 3.000%  6/16/25 8,475 8,200
Xcel Energy Inc. 2.600% 12/1/29 10,624 9,074 Bank 0.875%  9/22/26 19,292 17013
Xcel Energy Inc. 3.400%  6/1/30 17978 16,035 Equinor ASA 2.650% 1/15/24 33,573 32,763
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Equinor ASA 3.700%  3/1/24 22,082 21,773 Export-Import Bank of Korea 4.500% 9/15/32 6,300 6,136
Equinor ASA 3.250% 11/10/24 17,697 17,255 Export-Import Bank of Korea 2.500% 6/29/41 13,895 9,667
Equinor ASA 2.875%  4/6/25 16,079 15,416 ¢ FMS Wertmanagement 2.750% 1/30/24 6,365 6,225
Equinor ASA 1.750% 1/22/26 23,729 21,702 4 Hong Kong Government
Equinor ASA 3.000%  4/6/27 7234 6,759 International Bond 1.750% 11/24/31 1,400 1,136
Equinor ASA 7250% 9/23/27 7592 8,420 4 Hydro-Quebec 8.050%  7/7/24 10,093 10,546
Equinor ASA 3.625% 9/10/28 17500 16,586 4 Hydro-Quebec 8.500% 12/1/29 5,546 6,774
7 Equinor ASA 6.500% 12/1/28 975 1,043 Inter-American Development
Equinor ASA 3.125%  4/6/30 26,970 24,250 Bank 2625% 1/16/24 29,048 28,395
Equinor ASA 2375% 5/22/30 9,568 8,146 InterAmerican Development
Equinor ASA 3625%  4/6/40 8,236 6,754 lmifl;eman Development 3.000% 2/21/24 36,407 35,683
Equinor ASA 5.100%  8/17/40 9,006 8,848 -Ameri Ve
Equinor ASA 4250% 11/23/41 1,173 9,836 Ime’/‘Akmeﬂcan Development 3250%  7/1/24 15,330 15,013
Equinor ASA 3.950% 5/15/43 13,906 11,637 o
Equinor ASA 4.800% 11/8/43 10,875 10,220 ImB;';kmeman Development 0.500% 9/28/24 33213 50,961
Equinor ASA 3.250% 11/18/49 26,698 19,500 Bank 2125% 1/15/25 34,980 33,387
Equinor ASA 3.700%  4/6/50 31,838 25,405 4 InterAmerican Development
European Bank for Bank 1.750% 3/14/25 44,245 41,775
Reconstruction & Development 1.625%  9/27/24 8,190 7783 InterAmerican Development
“ European Bank for Bank 0.875%  4/3/25 36,952 34,161
Reconstruction & Development 1.500%  2/13/25 5,630 5,298 InterAmerican Development
European Bank for Bank 7000%  6/15/25 5,849 6,174
Reconstruction & Development 0.500%  5/19/25 35,627 32,403 InterAmerican Development
* European Bank for Bank 0.625% 7/15/25 65,319 59,477
Reconstruction & Development 0.500% 11/25/25 33,700 30,176 4 InterAmerican Development
“ European Bank for Bank 0.875% 4/20/26 84,279 75,395
Reconstruction & Development 0.500% 1/28/26 41,502 36,930 4 InterAmerican Development
European Investment Bank 3.250% 1/29/24 62,967 61,945 Bank 2.000%  6/2/26 38,905 36,010
European Investment Bank 2.625% 3/15/24 37781 36,844 InterAmerican Development
European Investment Bank 2.250% 6/24/24 54,383 52,522 Bank 2.000% 7/23/26 26,756 24,714
European Investment Bank 0.375% 7/24/24 20,000 18,740 InterrAmerican Development
European Investment Bank 2.500% 10/15/24 27665 26,714 Bank 1.600% 1/13/27 4,310 3,881
European Investment Bank 1.875% 2/10/25 67,966 64,479 Inter-American Development
European Investment Bank 1.625% 3/14/25 68,559 64,612 Bank 2.375%  7/7/27 51,874 48,016
European Investment Bank 0.625% 7/25/25 84,505 76,954 InterAmerican Development
European Investment Bank 2.750% 8/15/25 40,565 38,984 Bank 0625% 9/16/27 40,611 34,473
European Investment Bank 0.375% 12/15/25 58,826 52,450 InterAmerican Development
European Investment Bank 0375% 3/26/26 56,418 49,781 | tBa’/lk Deve ! 1125% 720728 29317 24,890
European Investment Bank 2.125% 4/13/26 52,716 49,255 nterAmerican Developmen
European Investment Bank 0.750% 10/26/26 5472 4804 Ime';'Akmemn Development 3.125% 9/18/28 43496 41,102
4 European Investment Bank 1375% 3/15/27 41,625 37230 X 5
European Investment Bank 2375% 5/24/27 18,386 7100, Imii’;:qeman Development 2.250% G829 24,495 2185
European Investment Bank 0.625% 10/21/27 3,289 2,791 Bank 1125%  1/13/31 35,215 28,129
European Investment Bank 3.2560% 11/15/27 20,240 19,463 4 InterAmerican Development
European Investment Bank 1.750%  3/15/29 500 436 Bank 3.875% 10/28/41 6,570 6,077
European Investment Bank 1.625%  10/9/29 14,961 12,815 Inter-American Development
European Investment Bank 0.875% 5/17/30 10,875 8,672 Bank 3.200% 8/7/42 11,792 9,819
European Investment Bank 0.750%  9/23/30 23,635 18,430 InterAmerican Development
European Investment Bank 1.250% 2/14/31 8,916 7254 Bank 4.375% 1/24/44 12,362 12,147
European Investment Bank 4.875% 2/15/36 29,185 31,097 International Bank for
8 Export Development Canada 2.625% 2/21/24 21,765 21,244 Reconstruction & Development 2.500%  3/19/24 58,055 56,507
8 Export Development Canada 3.375% 8/26/25 35,000 34,100 4 International Bank for
& Export Development Canada 3.000% 5/25/27 26,100 24,848 Reconstruction & Development 1.500%  8/28/24 58,335 55,449
Export-Import Bank of Korea 4.000% 1/14/24 33,915 33585  *  International Bank for
Export-Import Bank of Korea 0.375% 2/9/24 6,570 6,250 Recopstruct\on & Development 2.500% 11/25/24 75,371 72,534
Export-Import Bank of Korea 4.000% 9/15/24 10,000 9,832 International Bank for )
Export-Import Bank o: Korea 2875% 1/21/25 3,668 3516 ImI:f:;’:s;;ﬁcé‘aon”k&f‘o?eve‘Opme”t 1625% 1/15/25 40,855 38,628
Export-Import Bank of Korea 1.875% 2/12/25 16,200 15,179
Export-Import Bank of Korea 3.250% 11/10/25 6,880 6,542 lﬂt:frf;’t’i‘s;;“‘cé:;ﬁo?eve‘Opmem 2125% 3325 6,156 5871
Export-Import Bank of Korea 0625%  2/9/26 3,175 2,799 Reconstruction & Development 0.750%  3/11/25 22,388 20,683
Export-Import Bank of Korea 2.625% 5/26/26 31,355 29,244 International Bank for
Export-Import Bank of Korea 3.250%  8/12/26 1,245 1.182 Reconstruction & Development 0.625%  4/22/25 93,721 85,977
Export-Import Bank of Korea 1.625% 1/18/27 7825 6,898 International Bank for
Export-Import Bank of Korea 2.375% 4/21/27 250 226 Reconstruction & Development 0.375%  7/28/25 91,932 83,095
Export-lImport Bank of Korea 4.250% 9/15/27 9,400 9,172 4 International Bank for
Export-Import Bank of Korea 1.250% 9/21/30 25,585 19,626 Reconstruction & Development 2.500%  7/29/25 31,352 29,930
Export-Import Bank of Korea 1.375%  2/9/31 6,060 4,627 International Bank for
Export-Import Bank of Korea 2.125% 1/18/32 11,885 9,520 Reconstruction & Development 0.500% 10/28/25 97187 87316
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4 International Bank for 10 Japan Bank for International
Reconstruction & Development 3.125% 11/20/25 16,012 15,476 Cooperation 2.125% 2/16/29 22,894 19,851
International Bank for 10 Japan Bank for International
Reconstruction & Development 8.875%  3/1/26 1,050 1,173 Cooperation 2.000% 10/17/29 12,853 10,895
International Bank for 0 Japan Bank for International
Reconstruction & Development 0.875%  7/15/26 36,984 32,881 Cooperation 1.250% 1/21/31 16,660 12,987
4 International Bank for 10 Japan Bank for International
Reconstruction & Development 1.875% 10/27/26 9,421 8,629 Cooperation 1.875% 4/15/31 17965 14,654
4 International Bank for 10 Japan International Cooperation
Reconstruction & Development 2.500% 11/22/27 27679 25,645 Agency 2.750% 4/27/27 11,760 10,888
International Bank for 0 Japan International Cooperation
Reconstruction & Development 0.750% 11/24/27 61,227 52,028 Agency 3.250% 5/25/27 30,000 28,324
4 International Bank for 10 Japan International Cooperation
Reconstruction & Development 1.375%  4/20/28 35,707 30,992 Agency 3.375% 6/12/28 5,250 4,930
International Bank for 10 Japan International Cooperation
Reconstruction & Development 1.125%  9/13/28 33,085 28,035 Agency 1.000% 7/22/30 6,450 4,945
International Bank for 0 Japan International Cooperation
Reconstruction & Development 3.625% 9/21/29 39,825 38,605 Agency 1.760% 4/28/31 3,600 2,896
4 International Bank for °  KFW 2.625% 2/28/24 29,333 28,613
Reconstruction & Development 1.750% 10/23/29 17,860 15,359 9 KFW 0.250%  3/8/24 57253 54,281
International Bank for o KFW 1375%  8/5/24 39,111 37136
Reconstruction & Development 0.875%  5/14/30 27716 22,043 9 KFW 0.500% 9/20/24 70,872 66,081
International Bank for 5 o KFW 2.500% 11/20/24 66,237 63,726
‘ tRecopstrljlt:élt)l&f( Development 0.750%  8/26/30 54,410 42,419 9 KFW 1250%  1/31/25 61,798 57849
nternational Bank for o KFW 2.000%  5/2/25 24,618 23,306
‘ntFe((f;:;)tr‘vs:‘:JIcél;:kcio?evelopment 1.250% 2/10/31 59,300 47,882 9 KEW 0375% 7/18/25 102982 93,147
o KFW 0.625% 1/22/26 92,625 82,826
| 1. %o 1 1 1 " !
mt?:;){cs:ﬁuﬁé::ﬁ()?eve opment 1.625%  11/3/3 105,665 86,711 0 KEW 1000%  10/1/26 55.822 49.584
9
Reconstruction & Development 2.500% 3/29/32 36,301 31959 KW 3:000% - 5/20/27 31,985 30,502
4 International Bank for o KPW 2875% 453128 26,154 24,597
Reconstruction & Development 4.750%  2/15/35 10,970 n3e7 o KW 1.750%  9/14/29 17039 14,728
4 International Finance Corp. 1.375% 10/16/24 24,240 22910 KFW 0.750% 9/30/30 33,325 26,025
4 International Finance Corp. 0.375% 7/16/25 7292 6,600 . KFW 0.000% 4/18/36 21,792 12,453
4 International Finance Corp. 2.125%  4/7/26 24,912 23,223 ) KFW 0.000%  6/29/37 41,700 22,847
International Finance Corp. 0.750% 8/27/30 11,155 8,710 Korea Development Bank 3.750% 1/22/24 24,419 24,118
19 Japan Bank for International Korea Development Bank 3.250% 2/19/24 4,840 4,751
Cooperation 3.250% 7/20/23 5,187 5,137 Korea Development Bank 2.125% 10/1/24 6,630 6,312
410 Japan Bank for International Korea Development Bank 0.750% 1/25/25 10,965 10,054
Cooperation 3.375% 7/31/23 1,650 1,634 Korea Development Bank 3.375% 9/16/25 2,345 2,245
419 Japan Bank for International Korea Development Bank 0.800% 4/27/26 300 264
Cooperation 0.500%  4/15/24 6,000 5,666 Korea Development Bank 2.000% 9/12/26 4,120 3,730
410 Japan Bank for International Korea Development Bank 1.375%  4/25/27 8,355 7224
Cooperation » 2.500% 5/23/24 23,790 23,013 Korea Development Bank 1625% 1/19/31 13,900 10,924
w0 Jagan Bank for International 2000% spopa 21085 . Korea Development Bank 2.000% 10/25/31 10,481 8,341
ooperation . ° ' . ¢ Landwirtschaftliche Rentenbank ~ 2.000%  1/13/25 39,152 37273
e Japan Bank for Intemational L0 107 14068 tagps ° Lendwirtschafliche Rentenbank  0500% 6/27/25 14,200 12,941
1o Jap;):‘ézf:;f; Intermations! o 10117/ : i °  Landwirtschaftliche Rentenbank ~ 2.375%  6/10/25 23,821 22,697
' ¢ Landwirtschaftliche Rentenbank ~ 0.875%  3/30/26 18,255 16,339
9 , )
o Jagff%?::?; Itemational 2125% 2010125 37819 35822 4o |andwirtschaftiiche Rentenbank  1750%  7/27/26 18,680 17091
4,9 i
Cooperation 2875%  4/14/25 1,555 1,493 5 Landwirtschaftliche Rentenbank Z.BOOZ/u 1/15/27 14,874 13,772
0 Japan Bank for International Landwirtschaftliche Rentenbank 0 8750/0 9/3/30 28,760 22,646
Cooperation 0.625% 7/15/25 34,273 30,926 Nordic Investment Bank 2.250% 5/21/24 12,870 12,444
410 Japan Bank for International Nordic Investment Bank 0.375% 9/20/24 5,600 5,212
Cooperation 2.750% 1/21/26 11,627 10,985 Nordic Investment Bank 0.375% 9/11/25 27795 24,987
419 Japan Bank for International 4 Nordic Investment Bank 0.500% 1/21/26 19,470 17,332
Cooperation 2.375% 4/20/26 2,796 2,597 " Qesterreichische Kontrollbank AG  1.500%  2/12/25 17123 16,086
419" Japan Bank for International " Qesterreichische Kontrollbank AG 0.375%  9/17/25 35,660 32,002
Cooperation 2.250% 11/4/26 30,040 27463 41 Qesterreichische Kontrollbank AG 0.500%  2/2/26 24,655 21,899
19 Japan Bank for International " Qesterreichische Kontrollbank AG 3.625%  9/9/27 18,350 17,880
Cooperation 2.875%  6/1/27 34,571 32,182 4 Oriental Republic of Uruguay 4.375% 10/27/27 19,144 19,340
19 Japan Bank for International . 4 Oriental Republic of Uruguay 4.375% 1/23/31 30,825 30,634
., . Cooperation ) 2.875%  7/21/27 9,300 8653 4 Oriental Republic of Uruguay 5.750% 10/28/34 15,490 16,786
Japan Bank for International 5 4 Oriental Republic of Uruguay 7625% 3/21/36 9,190 11,651
Cooperation ) 2750% 11116/27 32,145 29563 4 Oriental Republic of Uruguay 4.125% 11/20/45 7460 6,885
" Jagf)’(‘f:gﬁig‘;r International 3950% 70008 15,09 1aoea °  Oriental Republic of Uruguay 5.100% 6/18/50 47382 46,551
1 Japan pBank for International ° ! ’ 4 Oriental Republic of Uruguay 4.975% 4/20/55 35,519 34,047
4,12
Cooperation 3.500% 10/31/28 22,840 21,525 Petroleos Mexicanos 2.290% 2/15/24 356 346
2 Petroleos Mexicanos 2.378% 4/15/25 706 678
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Province of Alberta 2.950% 1/23/24 15,674 15,365 Republic of Indonesia 3.500% 2/14/50 5,625 4,108
Province of Alberta 1.875% 11/13/24 31,353 29,774 Republic of Indonesia 4.200% 10/15/50 23,470 19,410
Province of Alberta 1.000% 5/20/25 22,450 20,665 Republic of Indonesia 3.050% 3/12/51 13,905 10,073
Province of Alberta 3.300% 3/15/28 20,590 19,501 4 Republic of Indonesia 4.300% 3/31/52 5,235 4,432
Province of Alberta 1.300% 7/22/30 45,323 36,257 4 Republic of Indonesia 5.450% 9/20/52 4,350 4,303
4 Province of British Columbia 1.750% 9/27/24 17927 17,048 4 Republic of Indonesia 3.200% 9/23/61 1,745 1,193
4 Province of British Columbia 6.500% 1/15/26 936 984 Republic of Indonesia 4.450%  4/15/70 17574 14,758
Province of British Columbia 2.250%  6/2/26 9,979 9,289 Republic of Indonesia 3.350% 3/12/71 9,625 6,325
Province of British Columbia 0.900%  7/20/26 21,254 18,826 Republic of Italy 0.875%  5/6/24 24,335 22,768
Province of British Columbia 1.300% 1/29/31 17325 13,808 Republic of Italy 2.375% 10/17/24 35,229 33,184
Province of British Columbia 7250%  9/1/36 455 583 Republic of Italy 1.250% 2/17/26 32,420 28,180
4 Province of Manitoba 2.600% 4/16/24 20,482 19,906 Republic of Italy 2.875% 10/17/29 21,871 18,139
Province of Manitoba 3.050% 5/14/24 3,500 3,418 Republic of Italy 5.375% 6/15/33 31,195 29,836
Province of Manitoba 2.125% 6/22/26 5,808 5,366 Republic of Italy 4.000% 10/17/49 31,495 22,298
4 Province of Manitoba 1.500% 10/25/28 10,735 9,1M Republic of Italy 3.875%  5/6/51 38,312 25,343
Province of New Brunswick 3.625% 2/24/28 6,700 6,447 Republic of Korea 2.000% 6/19/24 500 480
Province of Ontario 3.050% 1/29/24 16,744 16,425 Republic of Korea 5.625% 11/3/25 2,525 2,568
Province of Ontario 3.200% 5/16/24 8,407 8,222 Republic of Korea 2.750% 1/19/27 54,327 51,054
Province of Ontario 2.500% 4/27/26 21,413 20,058 Republic of Korea 3.500% 9/20/28 450 429
Province of Ontario 2.300% 6/15/26 42,860 39,796 Republic of Korea 2.500% 6/19/29 12,925 11,636
Province of Ontario 3.100% 5/19/27 42,480 40,277 Republic of Korea 1.000% 9/16/30 11,360 8,962
Province of Ontario 2.000% 10/2/29 31,180 26,821 Republic of Korea 1.750% 10/15/31 8,525 6,981
Province of Ontario 1.125% 10/7/30 24,885 19,550 Republic of Korea 4.125%  6/10/44 8,242 7584
Province of Ontario 1.600%  2/25/31 46,395 37627 Republic of Korea 3.875% 9/20/48 7923 6,907
Province of Ontario 1.800% 10/14/31 39,600 32,128 4 Republic of Panama 4.000% 9/22/24 1,247 1,220
4 Province of Quebec 7125%  2/9/24 10,810 11,056 4 Republic of Panama 3.750% 3/16/25 25,878 25,028
4 Province of Quebec 2.500%  4/9/24 2,530 2,457 Republic of Panama 7125% 1/29/26 14,719 15,562
4 Province of Quebec 2.875% 10/16/24 19,488 18,892 Republic of Panama 8.875% 9/30/27 9,996 11,530
4 Province of Quebec 1.500% 2/11/25 16,797 15,775 4 Republic of Panama 3.875% 3/17/28 10,800 10,202
Province of Quebec 0.600% 7/23/25 32,945 29,878 Republic of Panama 9.375% 4/1/29 12,770 15,190
Province of Quebec 2.500% 4/20/26 24,635 23,181 4 Republic of Panama 3.160% 1/23/30 10,215 8,790
Province of Quebec 2.750% 4/12/27 46,590 43,671 4 Republic of Panama 2.252% 9/29/32 30,720 22,787
4 Province of Quebec 7500% 9/15/29 18,158 21,313 4 Republic of Panama 6.400% 2/14/35 8,300 8,444
Province of Quebec 1.350% 5/28/30 19,400 15,690 4 Republic of Panama 6.700% 1/26/36 21,281 22,277
Province of Quebec 1.900% 4/21/31 92,155 76,354 4 Republic of Panama 4.500% 5/15/47 13,425 10,334
Province of Saskatchewan 3.250% 6/8/27 9,500 9,071 4 Republic of Panama 4.500% 4/16/50 36,043 27238
Republic of Chile 3.125% 3/27/25 7020 6,791 4 Republic of Panama 4.300% 4/29/53 21,515 15,654
Republic of Chile 3.126% 1/21/26 12,888 12,217 “ Republic of Panama 4500%  4/1/56 42,313 31,089
4 Republic of Chile 2.750% 1/31/27 14,119 12,995 4 Republic of Panama 3.870% 7/23/60 42,109 27247
4 Republic of Chile 3.240% 2/6/28 29,611 27508 4 Republic of Panama 4.500% 1/19/63 17925 12,691
4 Republic of Chile 2.450% 1/31/31 10,551 8,764 Republic of Peru 7350%  7/21/25 7239 75687
4 Republic of Chile 2.550% 1/27/32 4,064 3,331 4 Republic of Peru 2.392% 1/23/26 12,530 11,663
4 Republic of Chile 2.550% 7/27/33 38,209 29,969 Republic of Peru 4.125% 8/25/27 2,399 2,304
4 Republic of Chile 3.500% 1/31/34 28,202 24,116 Republic of Peru 2.844% 6/20/30 9,793 8,302
4 Republic of Chile 3.100%  5/7/41 45,220 32,536 4 Republic of Peru 2.783% 1/23/31 72,102 59,870
4 Republic of Chile 4.340%  3/7/42 16,930 14,341 4 Republic of Peru 1.862% 12/1/32 17720 12,957
4 Republic of Chile 3.500% 1/25/50 20,881 15,159 Republic of Peru 8.750% 11/21/33 36,124 44,126
4 Republic of Chile 4.000% 1/31/52 20,355 16,778 4 Republic of Peru 3.000% 1/15/34 35,445 28,017
4 Republic of Chile 3.100% 1/22/61 17,282 10,784 4 Republic of Peru 6.550% 3/14/37 16,341 17,281
4 Republic of Chile 3.250% 9/21/71 9,874 6,101 4 Republic of Peru 3.300% 3/11/41 18,467 13,480
Republic of Finland 6.950% 2/15/26 2,835 3,018 Republic of Peru 5.625% 11/18/50 28,198 27979
Republic of Hungary 5.375% 3/25/24 32,161 32,130 4 Republic of Peru 3.5650% 3/10/51 445 318
Republic of Hungary 7625% 3/29/41 16,241 17,701 4 Republic of Peru 2.780% 12/1/60 15,438 9,063
Republic of Indonesia 4.450% 2/11/24 250 249 4 Republic of Peru 3.600% 1/15/72 25,655 16,768
Republic of Indonesia 3.500% 1/11/28 16,087 15,284 4 Republic of Peru 3.230% 7/28/21 14,383 8,424
Republic of Indonesia 4.100%  4/24/28 20,217 19,869 Republic of Poland 4.000% 1/22/24 19,249 18,997
Republic of Indonesia 4.750%  2/11/29 22,667 22,704 Republic of Poland 3.250%  4/6/26 27470 26,339
Republic of Indonesia 3.400% 9/18/29 8,172 7529 4 Republic of Poland 5.500% 11/16/27 15,300 15,717
Republic of Indonesia 2.850% 2/14/30 9,553 8,576 4 Republic of Poland 5.750% 11/16/32 14,025 14,917
Republic of Indonesia 3.850% 10/15/30 21,107 19,913 Republic of the Philippines 4.200% 1/21/24 2,6M 2,489
Republic of Indonesia 1.850% 3/12/31 18,331 14,893 Republic of the Philippines 9.500% 10/21/24 2,150 2,338
4 Republic of Indonesia 2.150% 7/28/31 3,560 2,963 Republic of the Philippines 10.625% 3/16/25 26,021 29,410
4 Republic of Indonesia 3.5650% 3/31/32 12,525 11,385 Republic of the Philippines 5.500% 3/30/26 21,045 21,584
4 Republic of Indonesia 4.650% 9/20/32 5,895 5,796 Republic of the Philippines 3.229%  3/29/27 6,580 6,230
Republic of Indonesia 4.350% 1/11/48 41,927 36,136 Republic of the Philippines 5.170% 10/13/27 13,250 13,536
Republic of Indonesia 5.350% 2/11/49 19,940 19,468 Republic of the Philippines 3.000%  2/1/28 18,270 16,977
Republic of Indonesia 3.700% 10/30/49 11,015 8,523 Republic of the Philippines 3.750% 1/14/29 23,430 22,366
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Republic of the Philippines 9.500%  2/2/30 21,678 27458 Alabama Federal AID Highway
Republic of the Philippines 2.457%  5/5/30 13,222 11,567 Finance Authority SO Revenue 2.650%  9/1/37 4,750 3,636
Republic of the Philippines 7750% 1/14/31 29,605 35,353 Alameda County CA Joint Powers
Republic of the Philippines 1.648% 6/10/31 7818 6,251 Authority Lease Revenue 7046% 12/1/44 2,050 2,466
Republic of the Philippines 1950% 1/6/32 6,475 5,282 AT:C”CF?Q g]uneic“gagfgevlv:&?cmo
Republic of the Philippines 6.375% 1/15/32 11,370 12,663 venue (my !
Republic of the Philippines 3556% 9/29/32 8815 8,022 Arsz:::;s,’vmm - Power Onio 6.449% 271544 48% 5.268
Republic of the Philippines 5.609% 4/13/33 11,225 11,849 Inc. Revenue 1F?ra\r\e State
Republic of the Philippines 6.375% 10/23/34 33,418 37,026 Energy Campus Projects) 7834%  2/15/41 2,300 2,811
Republic of the Philippines 5.000% 1/13/37 5,750 5,592 American Municipal Power Ohio
Republic of the Philippines 3.950% 1/20/40 34,971 29,610 Inc. Revenue (Prairie State
Republic of the Philippines 3.700%  3/1/41 22,367 18,232 Energy Campus Projects) 6.063% 2/15/43 1,000 1,051
Republic of the Philippines 3.700%  2/2/42 27050 21,959 American Municipal Power Ohio
Republic of the Philippines 2.950%  5/5/45 23,287 16,797 Inc. Revenue (Prairie State
Republic of the Philippines 2.650% 12/10/45 10,844 7292 Energy Campus Projects) 5.939% 2/15/47 8,475 8,813
Republic of the Philippines 3.200%  7/6/46 28,269 20,637 American Municipal Power Ohio
Republic of the Philippines 4.200%  3/29/47 5,280 4,518 Inc. Revenue (Prairie State
Republic of the Philippines 5.950% 10/13/47 12,870 13,780 Energy Campgs Projects) 6.270%  2/15/50 2,095 2,215
State of Israel 2875% 3/16/26 12,720 12,091 A”"nec”cRan’;/:]Uu”e'c“gg‘:s"svfaftgh‘o
State of Israel 3.250% 1/17/28 8,300 7870 o
State of Israel 2500% 1/15/30 3,162 2,827 Anfg:gﬁ ﬁaz’;;;rsxgom 7499%  2/15/80 1,550 1,861
State of Israel 2.750%  7/3/30 6,857 6,229 Inc. Revenue (Prairie State
State of Israel 4.500% 1/30/43 17652 16,429 Energy Campus Projects) 8.084% 2/15/50 9,415 12,112
State of Israel 4.125% 1/17/48 13,365 11,733 Bay Area Toll Authority California
State of Israel 3.375% 1/15/50 36,944 28,287 Toll Bridge Revenue (San
State of Israel 3.875%  7/3/50 27,595 23,135 Francisco Bay Area) 2.574%  4/1/31 4,000 3,504
State of Israel 4.500%  4/3/20 15,828 13,832 Bay Area Toll Authority California
4 Svensk Exportkredit AB 0.375% 3/11/24 11,820 11,204 Toll Bridge Revenue (San
4 Svensk Exportkredit AB 0.375% 7/30/24 11,777 11,002 Francisco Bay Area) 6.918%  4/1/40 4,075 4,761
Svensk Exportkredit AB 0.625% 10/7/24 19,000 17681 Bay Area Toll Authority California
* Svensk Exportkredit AB 0626% 5/14/25 29,620 27028 Toll Bridge Revenue (San 5
Svensk Exportkredit AB 0.500% 8/26/25 39,060 35,126 Francisco Bay Area) 6263% 4/1/49 18,010 20418
4 Svensk Exportkredit AB 4625% 11/28/25 16,607 16,625 Bay firea Toll Luthority (%a"fom‘a
4 Svensk Exportkredit AB 2.250% 3/22/27 12,800 1,771 Francisos Bay Aroa) 2043% 450 6275 -~
4 Svensk Exportkredit AB 0.000%  5/11/37 200 100 Bay Area Toll Authority California
4 United Mexican States 3.900% 4/27/25 16,447 16,222 Toll Bridge Revenue (San
United Mexican States 4.125% 1/21/26 32,785 31,971 Francisco Bay Area) 6.907%  10/1/50 10,390 12,689
United Mexican States 4.150% 3/28/27 33,140 32,309 Bay Area Toll Authority California
United Mexican States 3.750% 1/11/28 30,935 29,243 Toll Bridge Revenue (San
United Mexican States 4.500% 4/22/29 42,483 40,541 Francisco Bay Area) 3.126% 4/1/55 6,725 4,482
4 United Mexican States 3.250% 4/16/30 29,610 25,822 California GO 3.375%  4/1/26 5,450 5,309
4 United Mexican States 2.659% 5/24/31 24,230 19,523 California GO 2.650%  4/1/26 5,000 4,701
4 United Mexican States 8.300% 8/15/31 3,735 4,385 California GO 1.700% 2/1/28 5,150 4,433
4 United Mexican States 4.750% 4/27/32 10,816 10,136 California GO 3.500%  4/1/28 7,635 7,166
4 United Mexican States 7500%  4/8/33 15,085 16,885 California GO 3.060%  4/1/29 600 541
4 United Mexican States 4.875% 5/19/33 31,130 28,619 California GO 2.500% 10/1/29 9,035 7799
4 United Mexican States 3.500% 2/12/34 36,615 29,359 California GO 1.750%  11/1/30 5,000 4,006
4 United Mexican States 6.750% 9/27/34 4,588 4,799 California GO 4.500%  4/1/33 11,590 11,141
United Mexican States 6.050%  1/11/40 37784 36,648 California GO 7500%  4/1/34 32,655 39,449
4 United Mexican States 4.280% 8/14/41 63,681 49,237 California GO 4.600%  4/1/38 17500 16,474
4 United Mexican States 4750%  3/8/44 50,459 40,760 California GO 7550%  4/1/39 41,470 51,905
United Mexican States 5.550% 1/21/45 6,318 5,670 California GO 7300% 10/1/39 6,946 8,439
United Mexican States 4.600% 1/23/46 34,009 26,452 California GO 7350% 11/1/39 29,675 36,223
United Mexican States 4.350% 1/15/47 38,440 28,816 California GO 7625%  3/1/40 16,025 20,238
United Mexican States 4.600% 2/10/48 40,685 31,489 California GO 7600% 11/1/40 15,895 20,364
4 United Mexican States 4.500% 1/31/50 27410 20,860 California Health Facilities
4 United Mexican States 5.000% 4/27/51 19,110 15,549 Financing Authority Revenue  4.3563%  6/1/41 1,000 884
4 United Mexican States 4.400% 2/12/52 41,800 30,746 California State University
4 United Mexican States 3.771% 5/24/61 55,562 35,294 Systemwide Revenue 3.899% M/1/47 3,220 2,732
*  United Mexican States 5.750% 10/12/10 30,157 25,421 California State University
Systemwide Revenue 2.897% 11/1/51 1,850 1,302
Total Sovereign Bonds (Cost $10,608,327) 9,485,165 California State University
Taxable Municipal Bonds (0.6%) Systemwide Revenue 2975% 11/1/51 10,905 7,545
California State University
Alabama Economic Settlement Systemwide Revenue 2.719% 11/1/52 4,300 2,897
Authority BP Settlement California State University
Revenue 8163% 9N525 1,845 1.786 Systemwide Revenue 2939% 11/1/52 6,000 4,058
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Maturity Amount Value Maturity ~ Amount Value
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
Central Puget Sound WA Florida State Board of
Regional Transit Authority Sales Administration Finance Corp.
& Use Tax Revenue 5.491% 11/1/39 1,410 1,471 Revenue 2.1564%  7/1/30 16,985 13,908
Charlotte-Mecklenburg NC Foothill-Eastern Transportation
Hospital Authority Health Care Corridor Agency CAToll Road
System Revenue 3.204% 1/15/51 5,150 3,602 Revenue 4.094% 1/15/49 4,850 3,662
Chicago IL GO Prere. 7.045% 1/1/23 280 280 Georgia Municipal Electric Power
Chicago IL GO 7.045% 1/1/29 1,940 1,970 Authority Revenue 6.637% 4/1/57 15,273 16,338
Chicago IL Metropolitan Water Georgia Municipal Electric Power
Reclamation District GO 5.720% 12/1/38 7505 7927 Authority Revenue 6.655% 4/1/57 6,458 6,972
Chicago IL O'Hare International Georgia Municipal Electric Power
Airport Revenue 6.395% 1/1/40 1,745 1,950 Authority Revenue 7055% 4/1/57 3,569 3,615
Chicago IL O'Hare International Georgia Water & Wastewater
Airport Revenue 4.472%  1/1/49 4,375 3,854 Revenue 2.257% 11/1/35 2,400 1,817
Chicago IL O'Hare International Golden State Tobacco
Airport Revenue 4.572%  1/1/54 9,095 8,018 Securitization Corp. California
Chicago IL Transit Authority Sales Revenue 2.746%  6/1/34 3,650 2,929
& Transfer Tax Receipts Golden State Tobacco
Revenue 6.899% 12/1/40 6,940 7692 Securitization Corp. California
Clark County NV Airport System Revenue 3.487%  6/1/36 3,000 2,392
Revenue 6.820%  7/1/45 3,745 4,405 Golden State Tobacco
Commonwealth Financing Securitization Corp. California
Authority Pennsylvania Revenue 3.115%  6/1/38 5,700 4,416
Revenue 3.864%  6/1/38 8,870 7782 Golden State Tobacco
Commonwealth Financing Securitization Corp. California
Authority Pennsylvania Revenue 3.714%  6/1/41 4,700 3,620
Revenue 3.807%  6/1/41 5,735 4,721 Golden State Tobacco
Commonwealth of Securitization Corp. California
Massachusetts SO Revenue ~ 3.769%  7/15/29 3,750 3,637 Revenue 3.293%  6/1/42 4,700 3,477
Commonwealth of Golden State Tobacco
Massachusetts SO Revenue  4.110%  7/15/31 11,200 10,813 Securitization Corp. California .,
Connecticut GO 5.090% 10/1/30 8,770 8,798 Revenue 3.000% 61746 6,545 6,058
Connecticut GO 5.850% 3/15/32 7595 8,017 Gos'deeczﬂs‘fj:gg%gf; Califomis
Cook County IL GO 6.229% 11/15/34 4,650 5,007 Revenue . 3850%  6/1/50 5,200 4,597
Dallas County TX Hospital District Golden State Tob
Revenue 5621% 8/15/44 2,100 2,225 oden state fobacco
Dallas TX Area Rapid Transit Securitization Corp. California
9
Revenue 5.999% 12/1/44 2,065 2,259 Revenue 4.214% 6/1/50 8,625 6,726
. Grand Parkway Transportation
Dallas TX Area Rapid Transit Corp. Texas System Toll
Revenue 5022% 12/1/48 4,000 3,87 Revenue 3236% 10/1/52 27320 19,371
DGL:?)?;XDESQ\\Q?QZEICSS::[Hote\ Great Lakes MI Water Authority
. I K % 1/41 1
Revenue 7088%  1/1/42 4,490 4,885 Water Supply System Revenue 3.473%  7/1/4 1,000 80
13 Great Lakes Michigan Water
Dallas TX Independent School Authority Sewage Disposal
e O ot oot PO 780 3.758 System Revenue 3056% 7139 4,00 3,149
allas-Fort Wor nternationa H X 290% 1132 12 12.961
Airport Revenue 2.994% 11/1/38 15,350 12,468 Loeon 2 gg g 92?0/2 3;1;27 ngg 1'?27
Dallas-Fort Worth TX International |daho Energy Resources : ’ !
Airport Revenue 3.144% 11/1/45 4,500 3,371 Auth g'\F/ u
Dallas-Fort Worth TX International Fut I»(t)br\teransm\s?gm il
acilities Revenue (Bonneville
5 ﬁ'”"f;‘ ?\%er:ﬁrx ermationa! 2.843% 1171746 3,600 2,583 Cooperation Project No.2) 2861% 9146 2,400 1631
allas-Fort Wo nternationa It 100% 1 " 1’927
Airport Revenue 4507% /161 10,050 9,033 Lo 88 26280/2 g;]g: 8?'32’:0 82270
District of Columbia Income Tax R . : ' !
Revenue (Federally Ile%olsToH Highway Authority 184 s . .
Taxable-Build America Bonds)  5.591% 12/1/34 5675 5,896 evenue 6.184% N3 980 5,346
Indiana Finance Authority
District of Columbia Water & e .
Sewer Authority Public Utilty Eost End Crosting proless . 3.051% 11 5225 3,759
Revenue 4.814% 101114 4,650 4,024 9 "rol o : "
Jobs Ohio Beverage System
East Bay CA Municipal Utility Statewide Liquor Profits
e N
District Water System Revenue 5.874%  6/1/40 4,720 5,153 Revenue 3.985% 11729 6,300 6,108
Energy Northwest Washington
Jobs Ohio Beverage System
Electric Revenue (Columbia Statewide Liquor Profits
: . N
ngeralmg Station) 2.814%  7/1/24 45 a4 Revenue 4.532% 11/35 7980 7698
Florida State Board of Jobs Ohio Beverage System
Administration Finance Corp. OSfateW\deeL;jgrePrgmz
9
Rgveﬂue 1268%  7/1/26 20,500 18,822 Revenue 2.833% 1/1/38 4,165 3.254
Florida State Board of Kansas Department of
Administration Finance Corp. aTrsaisspoer?:UoneH\g?Way
9
Revenue 1705%  7/1/27 13,800 12,015 Revenue 4596%  9/1/35 1,925 1873
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Coupon Date ($000) ($000) Coupon Date ($000) ($000)
Kansas Development Finance Massachusetts School Building
Authority Revenue 4.927%  4/15/45 900 850 Authority Dedicated Sales Tax
4 Kansas Development Finance Revenue 1.7563% 8/15/30 3,000 2,449
Authority Revenue 2.774% 5/1/51 4,750 3,203 Massachusetts School Building
5 Kansas Development Finance Authority Dedicated Sales Tax
Authority Revenue (Employees Revenue 5.715% 8/15/39 3,100 3,175
Retirement System) 5.501% 5/1/34 4,300 4,388 Massachusetts School Building
Los Angeles CA Community Authority Dedicated Sales Tax
College District GO 1606%  8/1/28 9,695 8,235 Revenue 3.395% 10/15/40 7605 6,136
Los Angeles CA Community Massachusetts School Building
College District GO 1.806%  8/1/30 8,150 6,676 Authority Dedicated Sales Tax
Los Angeles CA Community Revenue 2.950% 5/15/43 5,510 4,025
College District GO 2.106%  8/1/32 13,140 10,508 Massachusetts Transportation
Los Angeles CA Community Fund Revenue 5.731%  6/1/40 4,275 4,413
College District GO 6.750%  8/1/49 3,025 3,761 Massachusetts Water Resources
5 Los Angeles CA Department of Authority Revenue 2.823%  8/1/41 3,500 2,575
Airports International Revenue 4.242%  5/15/48 3,225 2,698 Metropolitan Government of
Los Angeles CA Department of Nashville & Davidson County
Water & Power Revenue 5716%  7/1/39 3,925 4,196 TN Convention Center
Los Angeles CA Department of Authority Tourism Tax Revenue  6.731%  7/1/43 2,260 2,525
Water & Power Revenue 6.574%  7/1/45 2,700 3,178 Metropolitan Washington DC/VA
Los Angeles CA Department of Airports Authority Dulles Toll
Water & Power Revenue 6.603% 7/1/50 5060 5,985 Road Revenue 7462% 10/1/46 6,325 777
Los Angeles CA Unified School Miami-Dade County FL Aviation
District GO 5755%  7/129 2,075 2,147 Revenue (Miami International
Los Angeles CA Unified School A\rportb 4.280% 10/1/41 6,205 5,480
District GO 5750%  7/1/34 14,640 15,293 Miami-Dade County FL Water &
Los Angeles CA Unified School Sewer Rgvenue ) 3.490% 10/1/42 2,025 1,622
District GO 6.758%  7/1/34 17485 19,561 M'éh‘ga” F'?Ta,mf Aﬁfhﬁfh“é "
Los evenue (Trinity Hea redi
Mé?r%ilshstacmo%g;vsgﬁnatwon Group) ) 3.084% 12/1/34 4,490 3,764
Authority Sales Tax Revenue ~ 5.735%  6/1/33 8,110 8,519 M'éh‘ga” F"(‘Taf‘cf A;fhﬁfh“é "
. evenue (Trinity Hea redi
Lo\ivéfkgfLfi;‘;ﬁﬁ&g@gﬁg'e Group) 3384% 12/1/40 6225 4,988
Lease Revenue 7618%  8/1/40 2,200 2,701 M';“‘ga" 5‘;“? B“d"d'”g Authority
Louisiana Gasoline & Fuel Tax evenue Retunding faxable
Revenue 2952%  5/1/41 3225 2,433 MIBCEZ;%&SS Unversi 2705% 10/15/40 6,300 4592
niversity
Louisiana Local Governmert Revenue 4.496% 81548 2,600 2,321
Community Development Michigan State University
Authority System Restoration Revenue 4.165%  8/15/22 1,810 1,334
Taxable Bonds Revenue 3.615%  2/1/29 9,600 9,306 Michigan Strategic Fund Limited
Louisiana Local Government Obligation Revenue 3.225%  9/1/47 4,000 2,881
Environmental Facilities & Mississippi GO 5.245% 11/1/34 1,375 1,403
Community Development Missouri Health & Educational
Authority System Restoration Facilities Authority Revenue
Taxable Bonds Revenue 4.145%  2/1/33 9,400 8,903 (Washington University) 3.229% 5/15/50 4,815 3,619
Louisiana Local Government Missouri Health & Educational
Environmental Facilities & Facilities Authority Revenue
Community Development (Washington University) 3.652% 8/15/57 5,750 4,407
Authority System Restoration 6 New Jersey Economic
Taxable Bonds Revenue 4.275%  2/1/36 2,225 2,069 Development Authority
Louisiana Local Government Revenue (State Pension
Environmental Facilities & Funding) 7425% 2/15/29 15,550 16,740
Community Development New Jersey Transportation Trust
Authority System Restoration Fund Authority Transportation
Taxable Bonds Revenue 4.475% 8/1/39 11,100 10,328 System Revenue 5.754% 12/15/28 12,050 12,140
Maryland Health & Higher New Jersey Transportation Trust
Educational Facilities Authority Fund Authority Transportation
Revenue 3.052% 7/1/40 3,900 2,776 System Revenue 4.081% 6/15/39 5,035 4,164
Maryland Health & Higher New Jersey Transportation Trust
Educational Facilities Authority Fund Authority Transportation
Revenue 3.197% 7/1/50 3,900 2,553 System Revenue 6.561% 12/15/40 8,105 8,719
Maryland Transportation Authority New Jersey Transportation Trust
Facilities Projects Revenue 5.888%  7/1/43 2,330 2,454 Fund Authority Transportation
Massachusetts GO 4.500%  8/1/31 400 390 System Revenue 4.131% 6/15/42 5410 4,345
Massachusetts GO 5.456% 12/1/39 5,350 5,616 New Jersey Turnpike Authority
Massachusetts GO 2514%  7/1/41 13,650 9,829 Revenue 7414% /1740 18,650 23119
Massachusetts GO 2.813%  9/1/43 10,415 7520 New Jersey Turnpike Authority
Massachusetts GO 2.900%  9/1/49 5,415 3,747 Revenue 7102% 171741 24,238 29,227
New York City NY GO 5517% 10/1/37 9,650 9,828
New York City NY GO 6.271% 12/1/37 3,200 3,509
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Maturity Amount Value Maturity ~ Amount Value
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
New York City NY GO 5.263% 10/1/52 1,900 1,904 Ohio State University General
New York City NY Municipal Receipts Revenue 4910%  6/1/40 9,285 9,309
Water Finance Authority Water Ohio State University General
& Sewer System Revenue 5.750% 6/15/41 1,435 1,552 Receipts Revenue 3.798% 12/1/46 5,285 4,427
New York City NY Municipal Ohio State University General
Water Finance Authority Water Receipts Revenue 4.800% 6/1/11 3,860 3,177
& Sewer System Revenue 5.724% 6/15/42 395 425 Ohio Turnpike Commission
New York City NY Municipal Revenue 3.216% 2/15/48 8,675 6,184
Water Finance Authority Water Ohio Water Development
& Sewer System Revenue 5.952% 6/15/42 2,900 3,199 Authority Water Pollution
New York City NY Municipal Control Loan Fund Revenue 4.879% 12/1/34 2,550 2,526
Water Finance Authority Water Oklahoma Development Finance
& Sewer System Revenue 6.011% 6/15/42 1,050 1,165 Authority Revenue 3.877%  5/1/37 5,000 4,735
New York City NY Municipal Oklahoma Development Finance
Water Finance Authority Water Authority Revenue 4.380% 11/1/45 6,075 5,517
& Sewer‘Svstem Revgnue 5.440% 6/15/43 4,675 4,858 Oklahoma Development Finance
New York City NY Municipal Authority Revenue 4.714%  5/1/52 4,700 4,300
Water Finance Authority Water Oregon Department of
& Sewer System Revenue 5.882% 6/15/44 19,200 21,014 Transportation Highway User
New York City NY Transitional Tax Revenue 5.834% 11/15/34 6,040 6,484
Finance Authority Future Tax . Oregon GO 5.892%  6/1/27 5,430 5,599
Revenue‘ B 5.767%  8/1/36 4,465 4,623 * Oregon GO 3.424%  3/1/60 7680 5315
New York City NY Transitional 8 Oregon School Boards
Finance Authority Future Tax Association GO 5528% 6/30/28 1,200 1,219
9 - . .
Revenue 5.508%  8/1/37 8,650 8,776 6 QOregon School Boards
New York Metropolitan Association GO 5.680% 6/3028 1,575 1613
Rovonue {Bud Amercs Bonds) 5.871% 111588 1950 1,877 Pennsylvania State University
Y ° ! ! Revenue 2.790%  9/1/43 7,400 5,278
New York Metropolitan P | S U
Transportation Authority an{nsy vania State University 2.840% 9/1/50 5415 3553
Revenue (Build America Bonds) 6.668% 11/15/39 1,935 1,999 evenue. ' B40% 971/ ' '
New York Metropolitan Pennsylvania Turnpike
T . Commission Revenue 5511% 12/1/45 4,390 4,409
ransportation Authority Philadelphia PA Water &
.814% 11/15/4 7
Revenue (Build America Bonds) 6.814% 11/15/40 720 52 Wastewater Revenue 2926%  7/1/45 3,800 2,655
New York Metropolitan
Transportation Authority Pojt Auth;my of New York & New 6000%  12/1/29 5560 201
Revenue (Climate Bond ersey nevenue 04070 g '
Certified) 5.175% 11/15/49 10,350 8,932 Port Authority of New York & New
New York Metropolitan Jersey Revenue 5.647% 11/1/40 23,560 24,603
Transportation Authority Port Authority of New York & New
Revenue (Dedicated Tax Fund) ~ 7.336% 11/15/39 20,105 24,627 Jersey Revenue o 5.647% 11/1/40 12,025 12,567
New York State Dormitory Port Authority of New York & New
Authority Revenue 3.142%  7/1/43 11,425 8,673 Jersey Revenue 4.960%  8/1/46 6,300 6,114
New York State Dormitory Port Authority of New York & New
Authority Revenue (Personal Jersey Revenue 5310%  8/1/46 4,625 4,608
Income Tax) 2.202% 3/15/34 8,600 6,657 Port Authority of New York & New
New York State Dormitory Jersey Revenue 4.031%  9/1/48 2,205 1,817
Authority Revenue (Personal Port Authority of New York & New
Income Tax) 3.110% 2/15/39 2,650 2,085 Jersey Revenue 3.139%  2/15/51 12,100 8,561
New York State Dormitory Port Authority of New York & New
Authority Revenue (Personal Jersey Revenue 4.926% 10/1/51 2,315 2,183
Income Tax) 5.628% 3/15/39 2,170 2,226 Port Authority of New York & New
New York State Dormitory Jersey Revenue 3.175% 7/15/60 5,350 3,456
Authority Revenue (Personal Port Authority of New York & New
Income Tax) 5.600% 3/15/40 865 895 Jersey Revenue 4.458% 10/1/62 28,925 25,099
New York State Dormitory Port Authority of New York & New
Authority Revenue (Personal Jersey Revenue 4.810% 10/15/65 5,400 5,004
Income Tax) 3.190% 2/15/43 9,795 7213 Port Authority of New York & New
New York State Thruway Authority Jersey Revenue 3.287%  8/1/69 5,400 3,622
General Revenue 2.900%  1/1/356 5,015 4,15 Port of Morrow OR Transmission
New York State Thruway Authority Facilities Revenue (Bonneville
General Revenue 3.5600%  1/1/42 2,000 1,563 Cooperation Projects) 2.543%  9/1/40 5,225 3,702
New York State Urban Regional Transportation District of
Development Corp. Revenue Colorado Sales Tax Revenue 5.844% 11/1/50 3,600 3,840
(Personal Income Tax) 3.900% 3/15/33 4,000 3,664 Riverside County CA Pension
New York State Urban Obligation Revenue Bonds 3.818% 2/15/38 975 849
Development Corp. Revenue Rutgers State University New
(Personal Income Tax) 5.770% 3/15/39 5,775 5,931 Jersey Revenue 5.665% 5/1/40 3,275 3,370
North Texas Tollway Authority Rutgers State University New
System Revenue 3.011% 1/1/43 1,950 1,459 Jersey Revenue 3.270%  5/1/43 1,325 998
North Texas Tollway Authority Rutgers State University New
System Revenue 6.718%  1/1/49 10,855 12,865 Jersey Revenue 3.915%  5/1/19 4,815 3,179
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Sales Tax Securitization Corp. University of California Regents
lllinois Revenue 3.238%  1/1/42 5,000 3,799 Medical Center Pooled
Sales Tax Securitization Corp. Revenue 6.583% 5/15/49 2,575 2,928
Illinois Revenue 3.587% 1/1/43 8,700 7015 University of California Regents
Sales Tax Securitization Corp. Medical Center Pooled
lllinois Revenue 3.820%  1/1/48 3,525 2,712 Revenue 3.006% 5/15/50 7,295 4,818
Sales Tax Securitization Corp. University of California Regents
lllinois Revenue 4.787%  1/1/48 1,795 1,613 Medical Center Pooled
Salt River Projects Arizona Revenue 4.563% 5/15/53 3,600 3,149
Agricultural Improvement & University of California Regents
Power District Revenue 4.839%  1/1/41 3,880 3,788 Medical Center Pooled
San Antonio TX Electric & Gas Revenue 3.256%  5/15/60 6,730 4,361
Systems Revenue 5.985%  2/1/39 4,085 4,433 University of California Regents
San Antonio TX Electric & Gas Medical Center Pooled
Systems Revenue 5.808%  2/1/41 6,750 7192 Revenue 3.706%  5/15/20 3,600 2,262
San Antonio TX Electric & Gas University of California Revenue  0.883%  5/15/25 4,075 3,737
Systems Revenue 4.427% 2/1/42 5,150 4,772 University of California Revenue  3.063% 7/1/25 12,062 11,600
San Antonio TX Electric & Gas University of California Revenue  1.316%  5/15/27 15,685 13,627
Systems Revenue 2.905% 2/1/48 3,900 2,745 University of California Revenue ~ 1.614%  5/15/30 10,355 8,246
San Diego County CA Regional University of California Revenue  4.601%  5/15/31 5,079 4,988
Transportation Commission University of California Revenue  5.946%  5/15/45 13,025 13,728
Sales Tax Revenue 3.248%  4/1/48 1,225 923 University of California Revenue ~ 3.071%  5/15/51 7540 5,045
Sa? Diego IC?unt\éCA Regional University of California Revenue ~ 4.858%  5/15/12 17,290 14,675
ransportation Lommission University of California Revenue  4.767%  5/15/15 6,058 4,942
Saialge‘z;ixciiﬁsu& Nater 5911%  4/1/48 8,760 4ms University of Michigan Revenue ~ 2.437%  4/1/40 5,110 3,676
Authority Revenue 6.138%  5/1/49 11,670 12,907 Un!verswt\/ of M!ch\gan Revenue 2.562%  4/1/50 2,850 1,845
San Francisco CA City & County University of Michigan Revenue ~ 3.504%  4/1/52 5,555 4,326
Public Utilities Commission University of Michigan Revenue — 4.454%  4/1/22 4,365 3,639
Wiater Revenue 3.303% 11/1/39 6,605 5,398 University of Nebraska Student
San Francisco CA City & County Fee Revenue 3.037% 10/1/49 5,355 3,753
Public Utilities Commission University of Pittsburgh
Water Revenue 6.950% 11/1/50 5,175 6,272 Eemsv‘va”‘a ﬁ;tge o of
ommonwealth System o
e ency Higher Education Revenue ~ 3.555% 9/16/19 14,580 8,913
Successor Agency Tax University of Texas Financing
Allocation 3375%  8/1/34 5,940 5,204 System Revenue 4.794%  8/16/46 2,985 2,950
Santa Clara Valley CA University of Texas Financing
Transportation Authority Sales System Revenue 3.364% 8/15/47 3,200 2,461
Tax Revenue 5.876%  4/1/32 8,775 9,103 University of Texas Financing
South Carolina Public Service System Revenue 2.439% 8/15/49 5,110 3,209
Authority Revenue 6.454%  1/1/50 8,650 8,985 University of Texas Permanent
State Public School Building University Fund Revenue 3.376%  7/1/47 5,800 4,563
Authority PA Revenue 5.000% 9/15/27 2,617 2,620 University of Texas Permanent
Texas A & M University University Fund Revenue 3.100%  7/1/49 5,715 4,185
Permanent Fund Revenue 3.660%  7/1/47 1,050 861 University of Virginia Revenue 2.256%  9/1/50 19,425 11,848
Texas GO 5517%  4/1/39 17465 18,446 University of Virginia Revenue 4.179% 9117 3,425 2,612
Texas GO 3211%  4/1/44 6,000 4,755 University of Virginia Revenue 3.227% 9/1/19 1,395 816
Texas Private Activity Bond Utah GO 4.564%  7/1/24 880 876
Surface Transportation Corp. Utah GO 3.539%  7/1/25 6,585 6,459
Revenue (NTE Mobility Washington GO 5.140%  8/1/40 4,410 4,453
Partners) 3.922% 12/31/49 14,835 11,234 5 \Westchester County NY Local
Texas Transportation Commission Development Corp. Revenue
GO 4.681%  4/1/40 2,850 2,769 (Westchester Medical Center) 3.846%  11/1/60 3,800 2,622
Texas Transportation Commission s Wisconsin General Fund Annual
2.562%  4/1/42 9,375 6,923 Appropriation Revenue 5.700%  5/1/26 965 982
Texas Transportation Commission Wisconsin General Fund Annual
GO 2.472% 10/1/44 12,250 8,357 Appropriation Revenue 3.164% 5/1/27 3,100 2,896
Texas Transportation Commission Wisconsin General Fund Annual
State Highway Revenue 5.178%  4/1/30 7485 7627 Appropriation Revenue 3.954%  5/1/36 17,995 16,168
Teé?:gﬁjfgﬂwaay“ggvi‘ﬂm‘SS'O” 2000% 10035 9725 gg4;  TotalTaxable Municipal Bonds (Cost $2,099,314) 1,827,574
Tucson City AZ COP 2.856%  7/1/47 4,300 2,873
University of California Regents
Medical Center Pooled
Revenue 4.132% 5/15/32 2,500 2,329
University of California Regents
Medical Center Pooled
Revenue 6.548% 5/15/48 13,925 15,830
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Market

Value

Coupon Shares ($000)
Temporary Cash Investments (0.8%)
Money Market Fund (0.8%)
7 Vanguard Market Liquidity Fund

(Cost $2,111,948) 4.334% 21,123,629 2,112,151

Total Investments (100.1%) (Cost $315,216,722) 278,920,088
Other Assets and Liabilities—Net (-0.1%) (330,145)
Net Assets (100%) 278,589,943

Cost is in $000.
Includes securities purchased on a when-issued or delayed-delivery basis for which the fund has not
taken delivery as of December 31, 2022.
Securities with a value of $3,167,000 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.
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, 2022, the aggregate value was $1,170,223,000, 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

DAC—Designated Activity Company.

GO—General Obligation Bond

LIBOR—London Interbank Offered Rate.

Prere —Prerefunded

S0—Special Obligation

UMBS—Uniform Mortgage-Backed Securities.

USD—U.S. dollar.
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For the Year Ended August 31, 2023

Xtrackers USD
High Yield
Corporate Bond
ETF

Investment Income

Unaffiliated iNterest iNCOMIE . . .. .. it ettt et et e e e e e e e $ 219,419,772

Affiliated INtEreSt INCOME . ... ...ttt et ettt e et e et et e et e e eaeeas 78,645
Income distributions from affiliated funds .......... .. ... . . . . . 1,177,512
Affiliated securities lending iINCOME .. ... ... e 1,482,026

Total iINVestmMeNt iINCOME ... ... ettt ettt et it 222,157,955

Expenses

Investment adVvisory fEES . . ... i e e e 7,605,249
Other EXPENSES . i ittt ettt e e e e e e e e e e e e e 4,150

Total EXPENSES . . ittt e e e e e e e 7,609,399

Less fees waived
(1,921,118)

A= 172
Nt EXPENSES . o . ittt e e e e e e e e e e e 5,688,281
Net investment iNCoOmMe (I0SS) . ...ttt e e e e e e e e e e 216,469,674
Realized and Unrealized Gain (Loss)
Net realized gain (loss) from:
INVESTMENTS . . . oo e e e e e (129,780,406)
Investments in affiliates ... ... ... . . i et e e (1,921,217)
IN-KiNd redemDtioNS . . oottt et e e e (17,953,283)
In-kind redemptions in affiliates .. ... ... ... .. e (1,359,709)
Foreign currency transactioNs . ... ... ...ttt e (10)
Net realized gain (10SS) . . ..ottt e e e e e (151,014,625)
Net change in unrealized appreciation (depreciation) on:
IV E ST ENTS . . o ot et e e e e e 184,928,455
Investments in affiliates . ... ... ... . e 2,890,881
Foreign currency translations ... ... ... .. . . . . . e 220
Net change in unrealized appreciation (depreciation) . ........... . i 187,819,556
Net realized and unrealized gain (loss) on investments and foreign currency transactions ...... 36,804,931
Net Increase (Decrease) in Net Assets Resulting from Operations .......................... $ 253,274,605
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WA S84

August 31, 2023

CORPORATE BONDS — 97.8%
Basic Materials — 3.7%

Chemicals — 1.6%
Ashland, Inc., 144A,
3.375%, 9/1/31
ASP Unifrax Holdings, Inc.
144A,5.25%,9/30/28 . . .. .............
144A,7.50%,9/30/29 .. ...............
Avient Corp.
144A,5.75%,5/15/25 .. .. ... ...t
144A,7.125%,8/1/30 . . . ..o
Axalta Coating Systems LLC, 144A,
3.375%, 2/15/29
Chemours Co.
5.375%, 5/15/27
144A,5.75%,11/15/28 . . .. ... ont
144A, 4.625%, 11/15/29
Consolidated Energy Finance SA, 144A,
5.625%, 10/15/28
INEOS Finance PLC, 144A,
6.75%, 5/15/28
INEOS Quattro Finance 2 PLC, 144A,
3.375%, 1/15/26
Methanex Corp.
5.125%, 10/15/27
5.25%, 12/15/29
NOVA Chemicals Corp.
144A,5.00%,5/1/25 ... ...............
144A,5.25%,6/1/27 .. ................
144A, 4.25%,5/15/29 .. . ..............
Olin Corp.
5.125%, 9/15/27
5.625%, 8/1/29
5.00%, 2/1/30
SCIH Salt Holdings, Inc.
144A, 4.875%,5/1/28 . .. ... .. ...,
144A, 6.625%,5/1/29 . .. ..............
Tronox, Inc., 144A,
4.625%, 3/15/29
Valvoline, Inc.
144A, 4.25%,2/15/30 . . ... ...t
144A, 3.625%, 6/15/31

(Cost $72,990,289) . .............oounn.

Forest Products & Paper — 0.1%
Mercer International, Inc.,
5.125%, 2/1/29
(Cost $3,871,202) .. ..o vviiiiiiiian

Iron/Steel — 0.6%
ATI, Inc.,
7.25%, 8/15/30
Cleveland-Cliffs, Inc.
144A,6.75%,3/15/26 .. .. ........... ..
5.875%, 6/1/27
144A,6.75%,4/15/30 .. .. ...t
Mineral Resources Ltd.
144A,8.125%,5/1/27 .. .. ... ...

Principal
Amount

$ 2,021,000 $

3,679,000
1,797,000

2,952,000
3,345,000

3,096,000
2,188,000
3,689,000
2,757,000
2,424,000
1,914,000

2,212,000

3,146,000
3,111,000

2,212,000
4,669,000
2,555,000

2,257,000
3,012,000
2,340,000

4,950,000
3,121,000

4,915,000

2,585,000
2,377,000

Value

1,617,646

2,440,657
936,416

2,915,667
3,344,132

2,628,598
2,058,767
3,317,368
2,293,100
2,026,764
1,834,350

2,024,223

2,953,950
2,836,807

2,103,366
4,156,558
2,074,162

2,163,086
2,885,651
2,141,954

4,454,677
2,757,123

4,039,168

2,543,359
1,891,795

64,439,144

3,907,000

1,850,000
3,800,000
2,478,000
3,342,000

3,096,000

3,199,626

1,871,053
3,805,449
2,389,281
3,189,983

3,093,847

Iron/Steel (Continued)
144A, 8.00%, 11/1/27 . ..o
144A, 8.50%, 5/1/30 . .

United States Steel Corp
6.875%, 3/1/29

(Cost $22,636,085) . .. ......uvuenn.n.

Mining — 1.4%

First Quantum Minerals Ltd.
144A,7.50%,4/1/25 . ... ... ...
144A, 6.875%, 3/1/26 . . .
144A, 6.875%, 10/15/27
144A, 8.625%, 6/1/31

FMG Resources August 2006 Pty Ltd.
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

Nexa Resources SA
144A, 5.375%, 5/4/27
144A, 6.50%, 1/18/28

Vedanta Resources Finance Il PLC
144A, 8.95%, 3/11/25 . .
144A, 9.25%, 4/23/26 ... ..............

(Cost $58,215,527) . . ... coviieeennnnnnn

Communications — 16.9%

Advertising — 0.9%

Clear Channel Outdoor Holdings, Inc.
144A,5.125%,8/15/27 .. ... ...t
144A,7.75%,4/15/28 . ... ... ...
144A, 9.00%,9/15/28 . .. ... ...
144A,7.50%,6/1/29 . .................

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 . .. ... ... nn ..

Stagwell Global LLC, 144A,

5.625%, 8/15/29

(Cost $39,792,944) . ...................

Internet — 1.6%

Gen Digital, Inc.
144A, 5.00%, 4/15/25 . .. ... ... ...
144A,6.75%,9/30/27 .. ...............
144A,7.125%,9/30/30 . . ... oo oiiii

— 112 —

Principal
Amount

2,771,000 $
2,833,000

2,096,000

Value

2,764,753
2,846,673

2,089,817

22,050,856

4,910,000
4,423,000
6,696,000
5,801,000

2,686,000
3,270,000
6,660,000
3,639,000

2,654,000
2,654,000

2,212,000
2,508,000

3,096,000
2,212,000

5,130,000
1,865,000

4,913,678
4,364,582
6,527,523
5,914,514

2,481,246
3,038,890
5,587,638
3,296,301

2,507,136
2,497,676

1,959,421
2,028,831

2,913,895
2,145,353

3,359,483
1,069,100

54,605,167

5,879,000
4,463,000
3,300,000
4,674,000

2,669,000
2,433,000
2,433,000

1,964,000
2,899,000
2,313,000
2,157,000

4,940,000

5,269,563
3,514,728
3,319,470
3,492,186

2,433,327
2,131,065
2,033,745

1,931,884
2,613,705
1,899,613
1,755,590

4,130,026

34,524,802

4,890,000
4,011,000
2,681,000

4,798,312
4,019,937
2,700,335
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Internet (Continued)

Go Daddy Operating Co. LLC/ GD
Finance Co., Inc.
144A, 5.25%, 12/1/27
144A,3.50%,3/1/29 . ... ...

Match Group Holdings Il LLC
144A, 5.00%, 12/15/27
144A, 4.625%, 6/1/28
144A, 4.125%, 8/1/30
144A, 3.625%, 10/1/31

Mercadolibre, Inc.
2.375%, 1/14/26
3.125%, 1/14/31

Rakuten Group, Inc., 144A,
10.25%, 11/30/24

Uber Technologies, Inc.
144A, 7.50%, 5/15/25
144A, 8.00%, 11/1/26
144A, 7.50%, 9/15/27
144A, 6.25%, 1/15/28
144A, 4.50%, 8/15/29

Ziff Davis, Inc., 144A,
4.625%, 10/15/30

(Cost $62,777,972)

Media — 9.7%

Altice Financing SA
144A, 5.00%, 1/15/28
144A, 5.75%, 8/15/29

AMC Networks, Inc.
4.75%, 8/1/25
4.25%, 2/15/29

Cable One, Inc., 144A,
4.00%, 11/15/30

CCO Holdings LLC / CCO Holdings
Capital Corp.
144A,5.50%,5/1/26 .. ................
144A, 5.125%, 5/1/27
144A,5.00%, 2/1/28 .. ................
144A, 5.375%, 6/1/29
144A, 6.375%, 9/1/29
144A,4.75%,3/1/30 . . ..o
144A, 4.50%, 8/15/30
144A, 4.25%, 2/1/31
144A, 7.375%, 3/1/31
144A,4.75%,2/1/32 . ... ..o
4.50%, 5/1/32
144A,4.50%,6/1/33 ... ...............
144A, 4.25%, 1/15/34

CSC Holdings LLC
144A, 5.50%, 4/15/27
144A, 5.375%, 2/1/28
144A,7.50%,4/1/28 .. .. ...
144A, 11.25%, 5/15/28
144A,6.50%, 2/1/29 .. ... iiiiii
144A, 5.75%, 1/15/30
144A, 4.125%, 12/1/30
144A, 4.625%, 12/1/30

Principal
Amount

$ 2,674,000 $
3,539,000

2,020,000
2,247,000
2,268,000
2,223,000

1,785,000
2,902,000

4,202,000

4,456,000
7,044,000
5,353,000
2,262,000
6,700,000

2,035,000

Value

2,562,962
3,044,923

1,898,159
2,075,149
1,947,147
1,814,213

1,637,301
2,324,119

4,244,020

4,502,461
7,178,442
5,461,741
2,241,881
6,147,371

1,752,203

60,350,676

5,338,000
9,218,000

3,639,000
4,443,000

2,875,000

3,317,000
14,436,000
11,083,000

6,755,000

6,695,000
13,789,000
12,221,000
13,430,000

4,866,000

5,308,000
12,824,000

7,969,000

8,972,000

5,824,000
4,553,000
4,656,000
4,623,000
7,891,000
10,006,000
4,866,000
10,329,000

4,344,737
7,310,487

3,320,942
2,838,097

2,245,138

3,242,405
13,613,507
10,223,176

6,161,117

6,344,542
11,895,158
10,294,081
11,027,423

4,836,620

4,397,227
10,408,496

6,296,335

6,878,976

5,028,302
3,728,975
2,965,586
4,563,936
6,526,879
5,622,411
3,473,061
5,414,232

Media (Continued)
144A, 3.375%, 2/15/31
144A, 4.50%, 11/15/31
144A, 5.00%, 11/15/31

DISH DBS Corp.
5.875%, 11/15/24
7.75%, 7/1/26
144A, 5.25%, 12/1/26
7.375%, 7/1/28
144A, 5.75%, 12/1/28
5.125%, 6/1/29

DISH Network Corp., 144A,
11.75%, 11/15/27

Gray Television, Inc.
144A, 5.875%, 7/15/26
144A, 7.00%, 5/15/27
144A, 4.75%, 10/15/30

iHeartCommunications, Inc.
6.375%, 5/1/26
8.375%, 5/1/27
144A, 5.25%, 8/15/27
144A, 4.75%, 1/15/28

McGraw-Hill Education, Inc.
144A,5.75%,8/1/28 . . .. ...
144A,8.00%,8/1/29 . . ................

News Corp.
144A, 3.875%, 5/15/29
144A, 5.125%, 2/15/32

Nexstar Media, Inc.
144A, 5.625%, 7/15/27
144A, 4.75%, 11/1/28

Sinclair Television Group, Inc.
144A,5.50%,3/1/30 . . ..o i
144A, 4.125%, 12/1/30

Sirius XM Radio, Inc.
144A, 3.125%, 9/1/26
144A,5.00%, 8/1/27 .. .. ...
144A, 4.00%, 7/15/28 .
144A,5.50%,7/1/29 ... ......... ...
144A, 4.125%, 7/1/30
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, 8.00%, 8/15/28
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

113 —

Principal
Amount

$ 4,453,000 $
6,680,000
2,222,000

8,892,000
8,906,000
12,414,000
4,469,000
11,188,000
6,690,000

15,571,000

3,078,000
3,317,000
3,619,000

3,664,587
4,515,151
3,317,000
2,292,000

3,690,000
3,048,000

4,423,000
2,222,000

7,743,000
4,448,000

2,212,000
3,319,000

4,423,000
6,821,000
8,872,000
5,770,000
6,660,000
6,660,000

2,433,000
4,500,000
4,980,000

4,400,000
4,900,000
6,941,000
2,015,000
4,737,000
4,125,000
5,637,000

2,001,000

Value

3,061,568
4,755,096
1,189,646

8,279,207
6,663,024
10,484,376
2,810,867
8,678,652
3,616,456

15,811,401

2,819,216
2,980,558
2,630,546

3,115,074
3,131,304
2,631,226
1,768,718

3,278,196
2,674,185

3,888,259
2,012,910

7,285,131
3,908,252

1,182,638
2,123,238

3,994,854
6,299,876
7,682,724
5,213,754
5,436,625
5,189,660

2,320,452
4,036,636
4,389,571

4,043,600
4,837,035
6,726,659
2,011,836
4,082,072
3,995,403
4,657,571

1,782,901
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Media (Continued)
Videotron Ltd.
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
VTR Finance NV, 144A,
6.375%, 7/15/28
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 $446,623,448)

Telecommunications — 4.7%
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
144A, 5.50%, 1/15/28
144A, 5.125%, 1/15/29
144A, 5.125%, 7/15/29
144A, 5.50%, 10/15/29
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
CommScope, Inc.
144A,6.00%, 3/1/26 . . .. ... oiiia.n.
144A,8.25%,3/1/27 .. .............. ..
144A, 7.125%, 7/1/28
144A,4.75%,9/1/29 .. .. ... ... .....
Consolidated Communications, Inc.
144A, 5.00%, 10/1/28
144A, 6.50%, 10/1/28
Frontier Commmunications 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
144A, 8.625%, 3/15/31
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,3.40%,3/1/27 .. ... oo

Principal
Amount

$ 2,653,500 $
2,222,000

4,191,000

6,311,000
4,047,000

2,174,000

2,777,000
2,222,000

4,451,000

Value

2,543,114
1,910,164

3,404,279

5,773,461
3,420,765

1,001,792

2,586,287
1,726,677

3,745,897

376,395,255

6,946,000
4,916,000

7,781,000
5,016,000
2,201,000
11,208,000
8,897,000

5,666,000

5,638,000
3,316,000

6,635,000
4,350,000
3,094,000
5,574,000

1,778,000
3,377,000

5,274,000
6,956,000
4,457,000
3,318,189
4,477,000
5,308,000
3,317,000

3,317,000
3,360,500

5,328,000
3,981,000

13,549,000

3,317,000

3,757,126
2,175,498

6,583,022
3,763,480
1,670,526
7,932,806
6,409,653

5,171,037

5,156,704
1,847,235

6,036,275
2,886,399
1,726,803
4,147,316

1,302,334
2,600,965

4,807,935
5,966,726
3,463,865
2,460,416
3,311,799
5,164,065
3,191,211

3,053,713
2,918,677

5,088,025
3,707,145

12,454,474

3,063,407

Telecommunications (Continued)
144A, 4.625%, 9/15/27
144A, 4.25%,7/1/28 . . ............
144A, 3.625%, 1/15/29
144A, 3.875%, 11/15/29
144A, 10.50%, 5/15/30

Lumen Technologies, Inc.
144A, 5.125%, 12/15/26
144A, 4.00%, 2/15/27
144A, 4.50%, 1/15/29

Millicom International Cellular SA
144A, 5.125%, 1/15/28
144A, 6.25%, 3/25/29
144A, 4.50%, 4/27/31 .

Sable International Finance Ltd., 144A,
5.75%, 9/7/27

Viasat, Inc.
144A, 5.625%, 9/15/25
144A, 5.625%, 4/15/27
144A, 6.50%, 7/15/28

Vmed O2 UK Financing | PLC
144A, 4.25%, 1/31/31
144A, 4.75%, 7/15/31

Windstream Escrow LLC / Windstream
Escrow Finance Corp., 144A,

7.75%, 8/15/28

Zayo Group Holdings, Inc.
144A,4.00%, 3/1/27 .. ................
144A, 6.125%, 3/1/28

(Cost $224,991,984)

Consumer, Cyclical — 24.4%
Airlines — 1.5%
Air Canada, 144A,
3.875%, 8/15/26
American Airlines Group, Inc., 144A,
3.75%, 3/1/25
American Airlines, Inc.
144A, 11.75%, 7/15/25
144A, 7.25%, 2/15/28
Delta Air Lines, Inc.
2.90%, 10/28/24
7.375%, 1/15/26
4.375%, 4/19/28
3.75%, 10/28/29
Hawaiian Brand Intellectual Property
Ltd. / HawaiianMiles Loyalty Ltd., 144A,
5.75%, 1/20/26
Spirit Loyalty Cayman Ltd. / Spirit IP
Cayman Ltd.
144A, 8.00%, 9/20/25
144A, 8.00%, 9/20/25
United Airlines, Inc.
144A, 4.375%, 4/15/26
144A, 4.625%, 4/15/29

(Cost $61,341,880)

— 114 —

Principal
Amount

4,474,000 $
5,386,000
3,806,000
3,317,000
4,109,000

1,839,000
5,695,000
1,827,000

1,791,000
2,687,400
3,641,000
2,200,000
3,085,000
2,654,000
1,849,000
6,021,000
6,282,000
6,322,000

6,560,000
4,813,000

Value

3,365,602
3,631,549
2,268,755
2,932,816
4,173,059

954,322
3,521,353
604,883

1,625,834
2,460,903
2,879,408
2,042,931
2,918,225
2,376,851
1,446,195
4,932,612
5,251,653
5,130,372

4,921,120
3,133,138

182,189,918

5,308,000

1,037,000

10,264,000

3,317,000

4,000,000
3,566,000
1,885,000
2,166,000

5,407,858

2,653,195
2,335,366

8,846,000
8,846,000

4,907,234
993,325

11,243,134
3,261,612

3,878,544
3,671,407
1,770,224
1,923,733

5,009,666

2,658,608
2,340,375

8,339,814
7,876,785

57,874,461
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Principal Principal
Amount Value Amount Value
Apparel — 0.2% Auto Parts & Equipment (Continued)
Hanesbrands, Inc. Clarios Global LP / Clarios US Finance
144A, 4.875%, 5/15/26 ... ... .. $ 3,981,000 $ 3,722,203 Co.
144A, 9.00%, 2/15/31 ... .. 2,781,000 2,796,490 144A, 6.25%, 5/15/26 ... $ 3,994,000 $ 3,958,961
Levi Strauss & Co., 144A, 144A, 8.50%, 5/15/27 . 7,397,000 7,485,335
3.50%, 3/1/3T ot 2,222,000 1,807,442 144A, 6.75%, 5/15/28 ... 3,317,000 3,311,402
T & ans 1o Dana, Inc.
(Cost $8,798,078) .. ... vvieeeen 8326135 5.375%, 11/15/27 . vvviieeaiineann 1,785,000 1,690,279
Auto Manufacturers — 3.9% 5.625%, 6/15/28 . 1,748,000 1,647,070
Allison Transmission, Inc. 4.25%,9/1/30 it 1,815,000 1,494,053
144A, 4.75%, 10/1/27 ... .. 1,782,000 1,674,452  Goodyear Tire & Rubber Co.
144A,5.875%,6/1/29 ................ 2,222,000 2,148,548 9.50%, 5/31/25 3,611,000 3,690,980
144A, 3.75%, 1/30/31 ........ccoiunn. 4,453,000 3,724,002 5.00%, 5/31/26 . 4,000,000 3,864,271
Aston Martin Capital Holdings Ltd., 144A, 4.875%, 3/15/27 i 3,019,000 2,842,640
10.50%,11/30/25 . . .. ... ..o 5,378,000 5,468,996 5.00%, 7/15/29 3,736,000 3,326,796
Ford Motor Co. 5.25%, 4/30/31 2,433,000 2,136,478
4.346%,12/8/26 .. ... 6,649,000 6,424,362 5.25%, 7/15/31 2,771,000 2,389,018
9.625%, 4/22/30 . .................... 1,959,000 2,276,430 5.625%, 4/30/33 ...ttt 2,005,000 1,722,476
3.25%, 2/12/32 i 11,170,000 8,728,747  Tenneco, Inc., 144A,
6.10%,8/19/32 ...................... 7,821,000 7,481,318 8.00%, 11/17/28 ... 8,500,000 7,012,755
Ford Motor Credit Co. LLC ZF North America Capital, Inc.
3.664%,9/8/24 .. ... 3,114,000 3,023,932 144A, 4.75%, 4/29/25 ... ..., 4,766,000 4,634,887
4.063%, 11/1/24 . ... 5,977,000 5,795,912 144A, 6.875%, 4/14/28 . .............. 2,694,000 2,682,983
i-gg‘%;} 221/3;25 ---------------------- ‘21,281 ,ggg 42115357),36;1 144A,7.125%, 4/14/30 . .............. 2,674,000 2,711,829
.687%, B ,407, ,319,15 e e—
5.125%, 6/16/25 .. .......\oeeee. .. 6,936,000 6,758,506 (COSt$76333715) ................... __ 72,601,877
4.134%, 8/4/25 ... 5,593,000 5,332,041 Distribution/Wholesale — 0.4%
3.375%, 11/13/25 .. oviiii i 8,394,000 7,824,695 American Builders & Contractors
GMTN, 4.389%, 1/8/26 ............... 4,796,000 4,531,644 Supply Co., Inc.
6.95%, 3/6/26 ... 5,196,000 5,214,290 144A, 4.00%, 1/15/28 . 3,126,000 2,832,767
6.95%, 6/10/26 ...t 4,150,000 4,159,462 144A, 3.875%, 11/15/29 .. ............ 1,772,000 1,529,251
4.542%, 8/1/26 ...t 3,059,000 2,886,601 H&E Equipment Services, Inc., 144A,
2.70%, 8/10/26 ..ot 6,007,000 5,378,470 3.875%, 12/15/28 ..o 5,669,000 4,954,894
4.271%, 1/9/27 .. 3,598,000 3,329,831 Ritchie Bros Holdings, Inc.
4.95%, 5/28/27 ... 6,001,000 5,635,521 144A, 6.75%, 3/15/28 ... 2,433,000 2,448,436
4.125%, 8/17/27 « oo 4,984,000 4,530,748 144A,7.75%, 3/15/31 . .oviiinean 3,526,000 3,627,994
3.815%, 11/2/27 « oo 2,992,000 2,664,231 T 15 203 340
7.35%, V1427 oo 6,009,000 6134768 (COSTSIBE39,510) .o __15:393,342
2.90%, 2/16/28 ..t 3,004,000 2,566,248 Entertainment — 3.7%
6.80%, 5/12/28 ... 6,009,000 6,012,600 AMC Entertainment Holdings, Inc.
2.90%, 2/10/29 . oo it 3,035,000 2,507,702 144A, 10.00%, 6/15/26 ............... 6,432,466 4,466,679
5.113%,5/3/29 ..t 6,007,000 5,531,349 144A, 7.50%, 2/15/29 4,211,000 2,878,565
7.35%, 3/6/30 ... 4,537,000 4,622,550 Caesars Entertainment, Inc.
7.20%, 6/10/30 . ..ot 3,393,000 3,447,695 144A, 6.25%,7/1/25 . . ..o 15,500,000 15,393,567
4.00%, 11/13/30 oo v 6,607,000 5,596,314 144A, 8.125%,7/1/27 ............ . 7,216,000 7,333,476
3.625%, 6/17/31 v 3,995,000 3,240,407 144A, 4.625%, 10/15/29 . 5,354,000 4,691,131
oo 144A,7.00%, 2/15/30 .. .ooinennnn. 8,933,000 8,976,879
(Cost $164,717,136) .................. M Caesars Resort Collection LLC / CRC
Auto Parts & Equipment — 1.9% Finco, Inc., 144A,
Adient Global Holdings Ltd. 5.75%, 7/1/25 o 4,404,000 4,411,120
144A, 4.875%, 8/15/26 .. ............. 3,544,000 3,411,239  CDI Escrow lIssuer, Inc., 144A,
144A,7.00%, 4/15/28 . ..., .. 2,278,000 2,303,637 5.75%, A1/30 ..t 5,452,000 5,076,723
144A, 8.25%, 4/15/31 ... .. 2,222,000 2,280,030 Cedar Fair LP,
American Axle & Manufacturing, Inc. 5.25%,7/15/29 ... ... 2,228,000 2,008,411
6.50%, 4/1/27 ..o 2,222,000 2,108,335 Cedar Fair LP / Canada’s Wonderland
6.875%,7/1/28 .. ... 1,818,000 1,669,169 Co./Magnum Management Corp. /
5.00%, 10/1/29 .. .viiiii i 2,695,000 2,221,239 Millennium Op
Clarios Global LP, 144A, 144A, 5.50%, 5/1/25 . ..o oiii i 4,463,000 4,431,652
6.75%, 5/15/25 ..ot 2,005,000 2,006,015 5.375%, 4/15/27 i 2,228,000 2,108,402
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Entertainment (Continued)
Churchill Downs, Inc.
144A, 5.50%, 4/1/27
144A,4.75%,1/15/28 . ... .............
144A, 6.75%, 5/1/31
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 . . .. .............

Light & Wonder International, Inc.
144A,7.00%,5/15/28 . . . ..............
144A,7.25%,11/15/29 . .. .............
144A, 7.50%, 9/1/31

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 Tribal Gaming Authority, 144A,
8.00%, 2/1/26

Penn Entertainment, Inc.
144A, 5.625%, 1/15/27 . ... ... .ciinn.
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

Six Flags Entertainment Corp.
144A,5.50%, 4/15/27 . .. ...
144A, 7.25%, 5/15/31

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

Wynn Resorts Finance LLC / Wynn
Resorts Capital Corp.
144A,5.125%,10/1/29 . .. .............
144A, 7.125%, 2/15/31

(Cost $152,866,132)

Food Service — 0.5%

Aramark Services, Inc.
144A,5.00%,4/1/25 ... ...............
144A, 6.375%,5/1/25 . ... .............
144A,5.00%, 2/1/28 ... ...l

TKC Holdings, Inc.
144A, 6.875%,5/15/28 . .. .............
144A,10.50%, 5/15/29 . .. .............

(Cost $19,404,794) . ... v
Home Builders — 0.5%
Ashton Woods USA LLC / Ashton

Woods Finance Co., 144A,
4.625%, 4/1/30

Principal
Amount

$ 2,654,000 $
3,096,000
2,654,000

1,791,000
3,400,000

2,228,000
3,342,000
3,333,000
3,317,000

3,121,000
2,237,000
2,450,000

2,555,000
5,308,000
4,227,000
2,222,000

5,222,000
1,785,000
1,785,000
3,362,000
3,301,000

2,222,000
3,689,000

2,666,000
2,389,000

2,366,000
3,639,000

3,367,000
2,632,000

Value

2,659,426
2,858,643
2,593,728

1,721,024
3,023,076

2,231,921
3,175,685
3,303,353
3,122,266

3,112,311
2,244,606
2,486,567

2,511,786
5,316,891
3,941,678
1,983,732

4,867,687
1,689,267
1,455,411
2,686,574
2,555,304

2,093,457
3,540,589

2,659,047
2,073,153

2,055,256
2,887,470

3,017,097
2,686,374

142,129,884

2,451,000
6,765,000
5,087,000

2,101,000
2,975,000

2,423,183
6,783,482
4,750,472

1,901,468
2,471,927

18,330,632

1,803,000

1,554,673

Home Builders (Continued)

Brookfield Residential Properties, Inc. /
Brookfield Residential US LLC
144A, 6.25%, 9/15/27
144A, 4.875%, 2/15/30

Mattamy Group Corp.
144A, 5.25%, 12/15/27
144A, 4.625%, 3/1/30

Meritage Homes Corp.
6.00%, 6/1/25
144A, 3.875%, 4/15/29

Taylor Morrison Communities, Inc.
144A, 5.875%, 6/15/27
144A, 5.75%, 1/15/28
144A, 5.125%, 8/1/30

(Cost $22,443,137)

Home Furnishings — 0.2%

Tempur Sealy International, Inc.
144A, 4.00%, 4/15/29
144A, 3.875%, 10/15/31

(Cost $7,043,977) ... oo voviiiia

Housewares — 0.5%

Newell Brands, Inc.
4.875%, 6/1/25
4.70%, 4/1/26
6.375%, 9/15/27
6.625%, 9/15/29

Scotts Miracle-Gro Co.
4.50%, 10/15/29
4.00%, 4/1/31
4.375%, 2/1/32

(Cost $21,740,965)

Leisure Time — 3.4%
Carnival Corp.
144A, 7.625%, 3/1/26
144A,5.75%,3/1/27 .. oo
144A, 9.875%, 8/1/27
144A,4.00%,8/1/28 .. . ..o
144A,6.00%,5/1/29 ... ... ... .. ...,
144A, 7.00%, 8/15/29
144A, 10.50%, 6/1/30
Carnival Holdings Bermuda Ltd., 144A,
10.375%, 5/1/28
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, 8.375%, 2/1/28
144A, 7.75%, 2/15/29
Royal Caribbean Cruises Ltd.
144A, 11.50%, 6/1/25
144A,4.25%,7/1/26 . .. ... ...
144A, 5.50%, 8/31/26

116 —

Principal
Amount

$ 2,654,000 $
2,212,000

2,212,000
2,666,000

1,996,000
2,053,000

2,222,000
2,025,000
2,253,000

Value

2,438,705
1,829,516

2,088,815
2,355,006

1,988,625
1,793,716

2,185,448
1,955,316
2,068,510

20,258,330

3,669,000
3,598,000

3,068,653
2,895,245

5,963,898

2,232,000
8,780,000
2,293,000
2,328,000

1,821,000
2,128,000
1,829,000

2,157,990
8,401,541
2,244,737
2,308,489

1,624,832
1,674,481
1,449,848

19,761,918

6,444,000
15,481,000
4,017,000
10,796,000
8,847,000
2,050,000
4,423,000

8,979,000

4,092,000
2,117,000

2,509,000
6,303,000
4,423,000
2,684,000
2,736,000

1,915,000
2,935,000
4,423,000

6,429,634
14,558,085
4,245,190
9,669,293
8,015,502
2,081,855
4,715,338

9,773,590

3,995,816
2,103,028

2,405,454
5,937,430
4,288,486
2,768,895
2,601,668

2,025,325
2,739,060
4,240,683
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Leisure Time (Continued)
144A,5.375%,7/15/27 . .. ... ..........
144A, 11.625%, 8/15/27
3.70%, 3/15/28
144A,5.50%, 4/1/28 ... ...............
144A,8.25%, 1/15/29 .. .. ...... ... ...
144A,9.25%, 1/15/29 .. .. ... ..ottt
144A,7.25%,1/15/30 .. .. .............

Viking Cruises Ltd.
144A,5.875%,9/15/27 . ... ............
144A,7.00%, 2/15/29 .. ... ..o
144A,9.125%,7/15/31 . .. ...t

(Cost $136,343,210)

Lodging — 2.8%

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%, 5/1/31
144A, 3.625%, 2/15/32 . ... ............

Hilton Grand Vacations Borrower
Escrow LLC / Hilton Grand Vacations
Borrower Esc
144A,5.00%, 6/1/29 .. ................
144A, 4.875%, 7/1/31

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 . .. ..............
144A, 5.625%,7/17/27 . .. ... .ot
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
4.625%, 9/1/26
5.50%, 4/15/27
4.75%, 10/15/28

Station Casinos LLC
144A, 4.50%,2/15/28 . .. ... .o
144A, 4.625%,12/1/31 .. ... oiiion.

Studio City Finance Ltd.
144A, 6.00%, 7/15/25
144A, 6.50%, 1/15/28 .
144A,5.00%, 1/15/29 . .. ... ..o

Travel + Leisure Co.
144A, 6.625%, 7/31/26 . ... ............
6.00%, 4/1/27

Principal
Amount

4,423,000 $
5,529,000
2,222,000
6,751,000
4,448,000
4,567,000
3,126,000

3,649,000
2,362,000
3,190,000

Value

4,163,001
6,026,805
1,937,281
6,323,997
4,652,688
4,868,509
3,172,205

3,415,336
2,241,774
3,298,580

132,694,508

4,422,000
4,011,000

2,228,000
2,212,000
3,564,000
4,423,000
4,886,000
6,793,000

3,816,000
2,212,000

1,052,000
2,222,000
4,448,000
3,317,000

2,222,000

4,406,000
2,222,000
2,814,000
3,810,000
5,087,000

3,471,000
2,986,000
1,769,000
2,986,000
3,324,000

3,070,000
2,200,000

2,252,000
2,242,000
4,886,000

2,875,000
1,787,000

4,149,194
3,536,899

2,209,142
2,172,130
3,142,718
4,130,189
4,246,867
5,649,499

3,386,611
1,867,154

1,015,812
2,097,796
4,131,185
2,919,004

1,879,635

4,189,681
2,060,081
2,617,855
3,374,292
4,271,412

3,479,813
2,947,712
1,667,762
2,855,695
3,019,594

2,750,413
1,815,594

2,131,563
1,900,689
3,666,479

2,838,238
1,735,552

Lodging (Continued)
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 $115,805,571)

Retail — 4.9%
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
144A, 6.625%, 10/1/30
Beacon Roofing Supply, Inc., 144A,
6.50%, 8/1/30

Carvana Co.
144A, 5.50%, 4/15/27
144A, 5.875%, 10/1/28
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

Kohl’s Corp.,
4.625%, 5/1/31

LBM Acquisition LLC, 144A,
6.25%, 1/15/29

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
144A, 5.875%, 3/15/30
144A, 6.125%, 3/15/32
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Principal
Amount

$ 2,889,000

6,287,000
4,247,000

2,228,000
6,881,000
3,317,000
3,357,000
12,883,000

1,769,000
3,559,000
2,038,000
2,666,000

2,222,000
2,146,000
4,423,000

2,670,000

2,654,000
2,674,000
3,317,000
14,501,000

3,088,000
2,597,000

2,905,000
3,749,000
4,613,000

5,529,000

2,247,000
2,433,000

3,467,000
3,317,000

2,316,000
3,742,000
1,785,000
3,617,000
2,444,000
2,327,000

1,922,000
1,889,000

Value

$ 2,480,958

6,216,567
4,023,313

106,477,098

2,213,257
6,264,458
3,048,097
2,942,298
10,921,637

1,615,153
3,143,462
1,791,602
2,289,333

2,133,772
2,165,256
4,317,307

2,640,630

1,952,747
1,647,572
1,982,850
11,256,044

3,046,034
2,573,680

2,733,217
3,312,768
3,988,056
4,573,294

2,000,762
2,211,326

2,642,421
2,407,589

1,707,239
3,269,446
1,650,230
3,022,980
2,081,659
2,105,674

1,683,480
1,621,518
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L F#{RETF

Retail (Continued)
Michaels Cos., Inc.
144A,5.25%,5/1/28 ... ...............
144A,7.875%,5/1/29 .. .. ... .........
Murphy Oil USA, Inc.
4.75%, 9/15/29
144A, 3.75%, 2/15/31 ...
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
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.
4.45%, 2/15/25
4.75%, 2/15/27
4.375%, 9/1/28
Rite Aid Corp., 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
Staples, Inc.
144A,7.50%,4/15/26 . .. ..............
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 $217,615,544)
Consumer, Non-cyclical — 16.1%
Agriculture — 0.3%
Darling Ingredients, Inc.
144A,5.25%, 4/15/27 .. .. ...t
144A,6.00%,6/15/30 . . .. .....covnn..
Vector Group Ltd.
144A,10.50%, 11/1/26 . .. .. ...........
144A,5.75%,2/1/29 ... .. .............

(Cost $13,608,258) . .........covuunnnn.

Beverages — 0.1%

Primo Water Holdings, Inc., 144A,
4.375%, 4/30/29

(Cost $3,249,997) .. ..o iiiii i

Principal
Amount

3,821,000 $
5,636,000

2,222,000
2,212,000

4,886,000

2,291,000
1,880,000

2,444,000
2,216,000

5,333,000
5,247,000

2,602,000
2,555,000
2,291,000

3,759,000

2,875,000
2,232,000

2,905,000
2,069,000
3,840,000

8,887,000
4,300,000

2,891,000

3,639,000
4,775,000
4,906,000
4,553,000

Value

3,188,166
3,911,948

2,040,885
1,862,725

4,647,839

1,834,805
1,415,978

2,331,907
1,901,421

4,788,766
5,017,013

2,341,382
1,689,268
1,298,571

2,390,799

2,456,032
1,857,534

2,588,933
1,800,960
3,287,309

7,361,735
2,337,890

2,474,424

3,262,241
4,053,617
4,394,089
4,275,109

189,768,094

2,212,000
4,463,000

3,005,000
3,890,000

2,152,104
4,364,273

3,017,486
3,388,259

12,922,122

3,317,000

2,913,653

Commercial Services — 3.9%
ADT Security Corp., 144A,
4.125%, 8/1/29
Albion Financing 1 SARL / Aggreko
Holdings, Inc., 144A,
6.125%, 10/15/26 . ...................
Albion Financing 2SARL, 144A,
8.75%, 4/15/27
Allied Universal Holdco LLC / Allied
Universal Finance Corp.
144A, 6.625%,7/15/26 .. ... ...
144A,9.75%,7/15/27 .. .. ... ... ...
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 .. .. ... ...t
Avis Budget Car Rental LLC / Avis
Budget Finance, Inc.
144A,4.75%,4/1/28 ... ...............
144A,5.375%,3/1/29 .. .. ...t
Block, Inc.
2.75%, 6/1/26
3.50%, 6/1/31
Brink’s Co.
144A,5.50%,7/15/25 .. .. .............
144A, 4.625%, 10/15/27
Garda World Security Corp.
144A, 4.625%, 2/15/27 . . . ... ...
144A,9.50%, 11/1/27 .. .. ... ..ot
144A,7.75%,2/15/28 . . . ..............
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 . ... .............
Herc Holdings, Inc., 144A,
5.50%, 7/15/27
Hertz Corp.
144A, 4.625%,12/1/26 . . . .............
144A,5.00%, 12/1/29 .. ... ..ot
MPH Acquisition Holdings LLC
144A,5.50%,9/1/28 . .. ... ... .. ...
144A,5.75%, 11/1/28 . . .. .............
Prime Security Services Borrower LLC /
Prime Finance, Inc.
144A,5.75%,4/15/26 . . . ..............
144A, 3.375%,8/31/27 . ... ...
144A,6.25%, 1/15/28 . .. ..............
Sabre GLBL, Inc.
144A,7.375%,9/1/25 . .. ...
144A, 11.25%, 12/15/27
Service Corp. International
4.625%, 12/15/27
5.125%, 6/1/29

— 118 —

Principal
Amount

4,423,000 $

2,511,000

1,990,000

8,681,000
4,644,000
4,296,000

5,694,000

2,654,000
3,639,000

2,212,000
2,722,000

4,423,000
4,574,000

1,769,000
2,655,000

2,540,000
2,686,000
1,761,000
2,282,000

3,539,000
2,653,000
3,521,000

5,338,000

2,374,000
4,423,000

4,705,000
4,578,000

5,967,000
4,423,000
5,750,500

3,856,000
2,455,000

2,451,000
3,486,000

Value

3,866,432

2,378,670

1,855,158

8,170,560
4,269,433
3,289,441

4,845,025

2,570,860
3,053,653

2,013,375
2,501,343

4,026,356
3,754,696

1,741,054
2,471,575

2,351,806
2,600,748
1,749,695
1,861,625

3,303,003
2,332,742
3,043,677

5,128,676

2,151,632
3,640,878

4,000,814
3,434,301

5,861,097
3,937,740
5,470,732

3,793,353
2,341,976

2,306,146
3,289,912
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Principal
Amount
Commercial Services (Continued)
3.375%,8/15/30 ... .. $ 3,760,000 $

4.00%,5/15/31 . ... 3,561,000
Sotheby’s, 144A,

7.375%, 10/15/27 ... ... 3,384,000
United Rentals North America, Inc.

5.50%, 5/15/27 .. ... i 2,212,000

3.875%, 11/15/27 .. ... ... ... ... 3,317,000

4.875%,1/15/28 . ... ... ... 7,448,000

5.25%, 1/15/30 ..........c ... 3,347,000

4.00%,7/15/30 ... ... 3,337,000

3.875%, 2/15/31 ... 4,991,000

3.75%, 1/15/32 ... i 3,342,000
Williams Scotsman International, Inc.

144A, 6.125%, 6/15/25 . . ... ........... 2,369,000

144A, 4.625%,8/15/28 . ... ............ 2,262,000
(Cost $167,772,814) ......oiiiininn.
Cosmetics/Personal Care — 0.4%
Coty, Inc.

144A,5.00%, 4/15/26 . ... ............. 3,981,000

144A, 6.50%, 4/15/26 .. .. ............. 2,092,000
Coty, Inc./HFC Prestige Products, Inc./HFC

Prestige International US LLC, 144A,

6.625%,7/15/30 . . ... 3,350,000
Edgewell Personal Care Co.

144A,5.50%, 6/1/28 .. ................ 3,317,000

144A,4.125%,4/1/29 .. .. ... ..ot 2,281,000
(Cost $15,053,112) . ..o ive it
Food — 2.5%
Albertsons Cos., Inc. / Safeway, Inc. /

New Albertsons LP / Albertsons LLC

144A,3.25%,3/15/26 .. .. ...t 3,342,000

144A,7.50%,3/15/26 .. .. ............. 2,647,000

144A, 4.625%, 1/15/27 . ... ............ 6,071,000

144A,5.875%,2/15/28 . . ... ........... 3,317,000

144A, 6.50%, 2/15/28 . ... ............. 3,387,000

144A,3.50%,3/15/29 .. .. ...t 5,969,000

144A,4.875%,2/15/30 . .. ............. 4,448,000
B&G Foods, Inc.

5.25%,4/1/25 ... .. ... .. 3,923,000

5.25%, 9/15/27 ... ... 2,433,000
Lamb Weston Holdings, Inc.

144A, 4.875%,5/15/28 . ... ............ 2,237,000

144A, 4.125%,1/31/30 . . .. ..ot inn 4,291,000

144A, 4.375%,1/31/32 . .. ............. 3,219,000
Performance Food Group, Inc.

144A, 5.50%, 10/15/27 . ... ... oo ouinn. 4,689,000

144A,4.25%,8/1/29 ... ............... 4,453,000
Pilgrim’s Pride Corp.

144A,5.875%,9/30/27 ... ............. 3,909,000

3.50%,3/1/32 ... .. 3,950,000

6.25%, 7/1/33 .. 4,448,000
Post Holdings, Inc.

144A,5.75%,3/1/27 . .. ... 2,031,000

144A, 5.625%, 1/15/28 4,162,000

144A, 5.50%, 12/15/29 5,480,000

144A, 4.625%, 4/15/30 6,466,000

Value

3,121,915
3,022,399

3,084,585

2,169,607
3,075,036
7,093,741
3,184,308
2,928,770
4,273,301
2,813,364

2,350,106
2,066,111

152,591,127

3,830,438
2,075,578
3,347,102

3,129,291
1,978,859

14,361,268

3,108,303
2,688,201
5,749,218
3,222,263
3,374,867
5,168,127
4,085,420

3,832,781
2,157,807

2,114,800
3,777,525
2,796,860

4,519,856
3,922,890

3,868,754
3,184,529
4,420,148

1,986,875
3,995,796
5,078,174
5,734,793

Principal
Amount

Food (Continued)
144A, 4.50%, 9/15/31
Sigma Holdco BV, 144A,

$ 4,916,000 $

7.875%,5/15/26 ........... ... ..., 2,156,000
US Foods, Inc.

144A, 6.25%, 4/15/25 4,707,000

144A, 4.75%, 2/15/29 4,006,000

144A, 4.625%,6/1/30 ................ 2,189,000
(Cost $102,392,732) ..................
Healthcare-Products — 1.2%
Avantor Funding, Inc.

144A, 4.625%,7/15/28 ............... 6,856,000

144A, 3.875%, 11/1/29 ............... 3,539,000
Hologic, Inc.

144A, 4.625%, 2/1/28 ................ 1,794,000

144A,3.25%,2/15/29 . ............... 4,216,000
Medline Borrower LP

144A, 3.875%,4/1/29 ................ 20,101,000

144A,5.25%,10/1/29 . ............... 11,156,000
Teleflex, Inc.

4.625%, 11/15/27 .. ... 2,212,000

144A,4.25%,6/1/28 .. ... ... ... 2,212,000
(Cost $47,901,978) . ...,
Healthcare-Services — 4.7%
Catalent Pharma Solutions, Inc.

144A, 5.00%, 7/15/27 . ..... ... ....... 2,292,000

144A, 3.125%, 2/15/29 . .............. 2,463,000

144A, 3.50%,4/1/30 .. . ..o iiii i 2,881,000
Charles River Laboratories International,

Inc.

144A,4.25%,5/1/28 ... ...l 2,212,000

144A, 3.75%, 3/15/29 2,262,000

144A, 4.00%, 3/15/31 2,206,000
CHS/Community Health Systems, Inc.

144A, 8.00%, 3/15/26 9,332,000

144A, 5.625%, 3/15/27 8,480,000

144A, 8.00%, 12/15/27 3,096,000

144A, 6.875%, 4/1/28 3,453,000

144A, 6.00%, 1/15/29 3,981,000

144A, 6.875%, 4/15/29 6,202,000

144A, 6.125%, 4/1/30 5,659,000

144A,5.25%,5/15/30 . ............... 6,859,000

144A,4.75%, 2/15/31 . ... ...cooin.. 4,679,000
DaVita, Inc.

144A, 4.625%,6/1/30 ................ 12,318,000

144A, 3.75%, 2/15/31 . ............... 6,635,000
Encompass Health Corp.

4.50%, 2/1/28 3,539,000

4.75%, 2/1/30 3,639,000

4.625%, 4/1/31 ... 1,854,000
IQVIA, Inc.

144A,5.00%, 10/15/26 . .............. 4,644,000

144A,5.00%, 5/15/27 ................ 4,891,000

144A, 6.50%, 5/15/30 . ............... 2,212,000
Legacy LifePoint Health LLC, 144A,

4.375%, 2/15/27 ... 2,654,000

— 119 —

Value
4,221,273
1,835,970
4,723,498

3,656,348
1,947,598

95,172,674

6,370,845
3,107,169

1,687,896
3,665,460

17,512,214
9,918,263

2,088,150
2,037,052

46,387,049

2,142,367
2,075,028
2,425,403

2,032,773
1,998,601
1,907,018

9,118,474
7,470,359
2,979,451
2,076,781
3,338,686
3,758,713
3,173,800
5,415,946
3,490,066

10,577,024
5,289,141

3,290,396
3,231,198
1,626,859

4,490,370
4,713,020
2,226,636

2,288,743
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Principal
Amount
Healthcare-Services (Continued)
LifePoint Health, Inc.
144A, 5.375%, 1/15/29

144A,9.875%,8/15/30 . .............. 3,550,000
ModivCare, Inc., 144A,

5.875%, 11/15/25 .. .................. 2,328,000
Molina Healthcare, Inc.

144A, 4.375%,6/15/28 . .............. 3,555,000

144A, 3.875%, 11/15/30 .............. 2,889,000

144A, 3.875%,5/15/32 . .............. 3,353,000
RegionalCare Hospital Partners

Holdings, Inc. / LifePoint Health, Inc.,

144A,

9.75%,12/1/26 .. ... . 5,728,000
Select Medical Corp., 144A,

6.25%,8/15/26 . ......... ...l 5,419,000
Team Health Holdings, Inc., 144A,

6.375%, 2/1/25 .. ... ... 3,160,000
Tenet Healthcare Corp.

4.875%, 1/1/26 ... .. 9,583,000

6.25%, 2/1/27 ... 6,695,000

5.125%, 11/1/27 ... ... ... ..o, 6,660,000

4.625%, 6/15/28 .............. ... 2,654,000

6.125%, 10/1/28 .. ... ..o 11,223,000

4.25%,6/1/29 . ... 6,253,000

4.375%,1/15/30 . ... 6,472,000

6.125%,6/15/30 .. ... 8,927,000

144A, 6.75%, 5/15/31 . ............... 6,106,000
(Cost $202,632,002) ..........coiunnn.
Household Products/Wares — 0.1%
Central Garden & Pet Co.

4.125%,10/15/30 . ...t 2,222,000

144A,4.125%,4/30/31 . .............. 1,769,000
Spectrum Brands, Inc., 144A,

3.875%,3/15/31 . ... i 2,272,000
(Cost $6,097,011) . ..o vvviii e
Pharmaceuticals — 2.9%
AdaptHealth LLC

144A, 4.625%,8/1/29 . ............... 2,222,000

144A,5.125%,3/1/30 . ..., 2,666,000
Bausch Health Americas, Inc.

144A,9.25%,4/1/26 . . .. ....cvuiin.. 3,297,000

144A,8.50%, 1/31/27 ................ 2,856,000
Bausch Health Cos., Inc.

144A,5.50%, 11/1/25 .. ... ... ... ..., 7,569,000

144A,9.00%, 12/15/25 ............... 4,291,000

144A, 6.125%, 2/1/27 .. .............. 4,447,000

144A,5.75%, 8/15/27 . ............... 2,262,000

144A,5.00%, 1/30/28 ................ 1,934,000

144A, 4.875%,6/1/28 . ............... 7,137,000

144A, 11.00%, 9/30/28 . .............. 7,847,000

144A,5.00%, 2/15/29 ................ 2,088,000

144A, 6.25%, 2/15/29 . ............... 3,648,000

144A,5.25%, 1/30/30 ................ 3,549,000

144A,5.25%, 2/15/31 ................ 2,035,000
Cheplapharm Arzneimittel GmbH, 144A,

5.50%, 1/15/28 . ... ... ... 2,222,000

$ 2,298,000 $

Value

1,691,421
3,612,796

2,211,274

3,265,964
2,469,667
2,784,153

5,362,560
5,372,841
2,436,961

9,282,119
6,598,825
6,307,231
2,446,287
10,803,316
5,584,105
5,755,926
8,661,329
6,082,420

181,665,948

1,914,404
1,503,539

1,905,617

5,323,560

1,813,785
2,189,283

3,008,173
1,692,063

6,824,286
3,931,479
2,928,483
1,418,825

842,637
4,241,683
5,621,883

875,989
1,599,995
1,602,030

858,176

2,014,221

Principal
Amount
Pharmaceuticals (Continued)
Grifols SA, 144A,
4.75%, 10/15/28
Herbalife Nutrition Ltd / HLF Financing,
Inc., 144A,

$ 3,126,000

7.875%,9/1/25 ... ... 2,654,000
HLF Financing Sarl LLC / Herbalife

International, Inc., 144A,

4.875%,6/1/29 ... ... 2,736,000
Jazz Securities DAC, 144A,

4.375%, 1/15/29 ... ... 6,780,000
Mallinckrodt International Finance SA /

Mallinckrodt CB LLC, 144A,

10.00%, 4/15/25 (@) ........ ... 1,894,000
Organon & Co. / Organon Foreign Debt

Co.-Issuer BV

144A, 4.125%,4/30/28 . .............. 9,379,000

144A,5.125%, 4/30/31 . .............. 8,977,000
Owens & Minor, Inc.

144A,4.50%,3/31/29 ................ 2,213,000

144A,6.625%,4/1/30 . ............... 2,533,000
Perrigo Finance Unlimited Co.

3.90%, 12/15/24 3,066,000

4.375%, 3/15/26 3,096,000

4.65%, 6/15/30 3,444,000
Prestige Brands, Inc. 144A,

5.125%, 1/15/28 . ... ... i 1,778,000

144A,3.75%,4/1/31 . ... ..o 2,654,000
Teva Pharmaceutical Finance

Netherlands Il BV

7.125%,1/31/25 . ... 1,890,000

3.15%,10/1/26 .. oo i 15,223,000

6.75%,3/1/28 ........... .. 5,528,000
(Cost $135,408,032) ..................
Diversified — 0.1%
Holding Companies-Diversified — 0.1%
Benteler International AG, 144A,

10.50%, 5/15/28
(Cost $2,250,950) . .........oovvnennn.. 2,212,000
Energy — 10.4%
Oil & Gas — 4.7%
Antero Resources Corp.

144A,7.625%,2/1/29 ................ 1,842,000

144A, 5.375%, 3/1/30 ................ 2,796,000
Ascent Resources Utica Holdings LLC /

ARU Finance Corp.

144A,7.00%, 11/1/26 ................ 2,661,000

144A, 5.875%, 6/30/29 ............... 1,782,000
Baytex Energy Corp.

144A,8.75%, 4/1/27 . ... ... 1,846,000

144A,8.50%,4/30/30 ................ 3,680,000
Callon Petroleum Co.

144A,8.00%,8/1/28 . .. ... 2,875,000

144A, 7.50%, 6/15/30 ................ 2,660,000
Calumet Specialty Products Partners

LP / Calumet Finance Corp., 144A,

11.00%, 4/15/25 ... ... 1,829,000

— 120 —

$

Value

2,745,472

2,556,359

2,048,553

6,080,903

1,499,316

8,496,630
7,652,578

1,877,599
2,306,760

2,963,505
2,941,744
3,050,988

1,686,884
2,198,674

1,902,954
13,780,225
5,527,059

110,579,094

2,222,101

1,887,311
2,618,059

2,648,023
1,625,000

1,891,029
3,632,465

2,917,958
2,632,086

1,877,026
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Oil & Gas (Continued)

Chesapeake Energy Corp.
144A,5.50%,2/1/26 ... ...............
144A,5.875%,2/1/29 . ... .............
144A,6.75%,4/15/29 .. .. .............

Civitas Resources, Inc.
144A,5.00%, 10/15/26 . .. . ............
144A,8.375%,7/1/28 .. .. ... ...
144A, 8.75%, 7/1/31

CNX Resources Corp.
144A,6.00%, 1/15/29 .. ... ...t
144A,7.375%,1/15/31 . .. .............

Comstock Resources, Inc.
144A,6.75%,3/1/29 ... ...............
144A,5.875%,1/15/30 . .. .. ...........

Crescent Energy Finance LLC
144A,7.25%,5/1/26 ... ...............
144A,9.25%,2/15/28 .. ... ... ...

CrownRock LP / CrownRock Finance,
Inc., 144A,
5.625%, 10/15/25

CVR Energy, Inc.
144A,5.25%,2/15/26 . .. ..............
144A,5.75%,2/15/28 .. ... ...

Earthstone Energy Holdings LLC
144A, 8.00%, 4/15/27 .. ..o
144A, 9.875%, 7/15/31

Energean PLC, 144A,
6.50%, 4/30/27

Kosmos Energy Ltd.
144A, 7.125%, 4/4/26
144A, 7.75%, 5/1/27 .
144A,7.50%,3/1/28 . ... ...

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
144A, 6.875%,4/15/28 . . .. ............

MEG Energy Corp.
144A, 7.125%, 2/1/27 .
144A,5.875%,2/1/29 .. .. ... ...

Murphy Oil Corp.
5.875%, 12/1/27
6.375%, 7/15/28

Northern Qil and Gas, Inc.
144A,8.125%,3/1/28 .. ... ...t
144A, 8.75%, 6/15/31

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
6.00%, 2/15/28
144A,7.875%,9/15/30 . . . .............

Principal
Amount

$ 2,222,000 $
2,372,000
4,410,000

1,778,000
6,026,000
6,094,000

2,222,000
2,222,000

5,414,000
4,318,000

3,090,000
3,092,000

3,990,000

2,666,000
1,782,000

2,469,000
2,222,000

1,990,000

2,875,000
1,769,000
2,065,000

2,648,429
2,762,289
2,421,059

3,118,000
2,222,000

2,261,000
2,654,000

2,403,000
2,058,000

3,133,000
2,222,000

2,212,000
3,639,000
3,569,000

2,978,000
3,656,000
2,240,000

Value

2,170,771
2,271,988
4,382,362

1,681,309
6,229,377
6,301,489

2,118,046
2,220,161

5,070,092
3,815,604

3,046,801
3,165,806

3,923,766

2,588,542
1,624,142

2,520,614
2,438,167

1,829,443

2,640,946
1,695,157
1,826,400

2,698,771
2,679,420
2,276,093

3,043,952
2,220,509

2,287,994
2,638,285

2,364,770
2,058,594

3,143,370
2,272,592

2,138,896
3,121,561
3,150,214

2,980,879
3,458,893
2,231,118

121

Oil & Gas (Continued)
Permian Resources Operating LLC, 144A,
5.875%, 7/1/29 ... ... ..
Puma International Financin
5.00%, 1/24/26
Range Resources Corp.
4.875%, 5/15/25 . ...
8.25%, 1/15/29
144A, 4.75%,2/15/30 . .. .o
SM Energy Co.
6.75%, 9/15/26
6.625%, 1/15/27
6.50%, 7/15/28
Southwestern Energy Co.
5.375%, 2/1/29
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,7.50%, 1/15/26 . ... .............
144A, 11.50%, 1/30/27 .
144A,8.00%, 2/1/27 .. ...t
Tullow Oil PLC, 144A,
7.00%, 3/1/25
Vital Energy,
Inc., 9.50%, 1/15/25

(Cost $188,909,094)

Oil & Gas Services — 0.6%

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,
8.625%, 4/30/30

(Cost $22,039,715) . . ....viiiinen

Pipelines — 5.1%

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 .. ... ooii i
3.95%, 12/1/26
4.125%, 12/1/27
144A,4.50%,3/1/28 ... ...t

Principal
Amount

3,111,000
3,569,000

3,045,000
2,654,000
2,222,000

1,879,000
1,855,000
1,774,000

3,102,000
5,308,000
5,175,000

2,654,000
3,555,000
3,636,000

2,518,000
3,040,000
2,708,000

2,817,000

2,015,000

2,222,000
3,655,000

2,228,000

3,232,000
3,342,000

7,147,000

2,433,000
2,950,000
2,875,000
3,366,000

2,362,000
2,654,000
1,763,000
2,225,000

$

Value

3,003,265
3,324,524

2,979,350
2,757,679
2,008,655

1,872,799
1,833,482
1,735,682

2,947,040
4,966,923
4,589,666

2,628,870
3,218,449
3,155,302
2,480,130
3,204,662
2,642,994
1,946,730

2,027,150

183,079,203

2,186,559
3,396,971

1,919,406
3,198,508
3,260,941

7,318,175

21,280,560

2,474,629
2,861,783
2,755,806
3,154,671

2,276,803
2,450,332
1,604,665
2,021,190
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Pipelines (Continued)

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
144A, 7.375%, 2/1/31

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
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 .. ... ... ... oont
144A, 7.50%, 6/1/30
144A, 4.75%, 1/15/31

Genesis Energy LP / Genesis Energy
Finance Corp.
6.50%, 10/1/25
8.00%, 1/15/27
7.75%, 2/1/28
8.875%, 4/15/30

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

New Fortress Energy, Inc.
144A,6.75%,9/15/25 . . . ........ .. ...,
144A, 6.50%, 9/30/26 ... ..............

NGL Energy Operating LLC / NGL
Energy Finance Corp., 144A,

7.50%, 2/1/26
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 .. .. ... .........

Summit Midstream Holdings LLC /
Summit Midstream Finance Corp., 144A,
9.00%, 10/15/26

Principal
Amount

$ 6,282,000 $

2,246,000
2,654,000
3,126,000
1,990,000
2,654,000

4,906,000
4,423,000

2,212,000
2,226,000
4,534,000

1,865,000
2,188,000

1,782,000
2,232,000
2,228,000
3,981,000
3,777,000
3,564,000
2,270,000
4,951,000

2,366,000
4,360,000
3,005,000
2,239,000

3,516,000
2,433,000
3,369,000
1,785,000

5,446,000
5,629,000
6,787,000
9,108,000
2,654,000
2,430,000
2,433,000
2,610,000
1,803,000
2,442,000

3,488,000

Value

5,735,909

2,226,206
2,563,658
3,072,076
2,058,170
2,723,150

4,351,822
3,833,415

2,141,700
2,124,852
4,550,762

1,806,719
2,102,515

1,764,954
2,097,568
2,250,483
3,959,108
3,612,222
3,233,672
2,330,278
4,380,316

2,332,935
4,302,231
2,925,880
2,232,107

3,429,366
2,284,493
2,965,310
1,672,857
4,920,134
5,349,374
6,308,928
9,059,504
2,604,859
2,384,146
2,362,321
2,514,618
1,702,344
2,238,672

3,369,059

Pipelines (Continued)
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
Venture Global Calcasieu Pass LLC
144A, 3.875%, 8/15/29
144A, 6.25%, 1/15/30
144A, 4.125%, 8/15/31
144A, 3.875%, 11/1/33
Venture Global LNG, Inc.
144A, 8.125%, 6/1/28
144A, 8.375%, 6/1/31
(Cost $210,739,997)
Financial — 10.0%
Banks — 0.2%
Freedom Mortgage Corp.
144A, 8.25%, 4/15/25
144A, 7.625%, 5/1/26
144A, 6.625%, 1/15/27
144A, 6.625%, 1/15/27

(Cost $6,573,635) . ... ..vvniiininnn..

Diversified Financial Services — 3.4%
AG lIssuer LLC, 144A,
6.25%, 3/1/28
AG TTMT Escrow Issuer LLC, 144A,
8.625%, 9/30/27
Burford Capital Global Finance LLC, 144A,
9.25%, 7/1/31
Coinbase Global, Inc.
144A, 3.375%, 10/1/28
144A, 3.625%, 10/1/31
Curo Group Holdings Corp.,
7.50%, 8/1/28
Home Point Capital, Inc., 144A,
5.00%, 2/1/26
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 .
Macquarie Airfinance Holdings Ltd., 144A,
8.375%, 5/1/28
Nationstar Mortgage Holdings, Inc.
144A, 6.00%, 1/15/27
144A, 5.50%, 8/15/28
144A, 5.125%, 12/15/30
144A, 5.75%, 11/15/31
Navient Corp.
5.875%, 10/25/24
6.75%, 6/25/25
6.75%, 6/15/26
5.00%, 3/15/27

122 —

Principal
Amount

$ 2,654,000 $
1,961,000
3,317,000
3,243,000
2,073,000

5,881,000
4,391,000
5,590,000
5,570,000

9,952,000
10,066,000

Value

2,657,120
1,879,315
3,078,392
2,904,220
1,843,115

5,093,267
4,281,362
4,747,373
4,529,622

10,047,718
10,162,322

198,702,198

2,423,000
2,175,000
2,250,000

122,000

2,390,002
2,002,885
1,971,749

106,913

6,471,549

2,222,000
2,212,000
1,840,000

4,444,000
4,350,000

3,038,000

2,511,000

4,497,000

2,212,000
2,670,000

2,212,000

2,666,000
3,777,000
2,964,000
2,654,000

2,212,000
2,216,000
2,212,000
3,096,000

2,130,974
2,281,966
1,863,000

3,273,724
2,933,248

1,210,582

2,365,364

3,844,355

1,861,923
1,740,619

2,257,833

2,551,789
3,427,339
2,515,035
2,277,133

2,180,988
2,203,054
2,175,635
2,819,914
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Diversified Financial Services (Continued)
4.875%, 3/15/28
5.50%, 3/15/29
9.375%, 7/25/30

NFP Corp.
144A,4.875%,8/15/28 . .. .............
144A,6.875%,8/15/28 . .. .............

OneMain Finance Corp.

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
9.00%, 1/15/29

5.375%, 11/15/29
4.00%, 9/15/30

Osaic Holdings, Inc., 144A,
10.75%, 8/1/27

PennyMac Financial Services, Inc.
144A, 5.375%, 10/15/25
144A, 4.25%, 2/15/29
144A, 5.75%, 9/15/31

PRA Group, Inc., 144A,
8.375%, 2/1/28

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 . . ... ... oonl

SLM Corp.
4.20%, 10/29/25
3.125%, 11/2/26

Synchrony Financial,
7.25%, 2/2/33

United Wholesale Mortgage LLC
144A, 5.50%, 11/15/25 . . ... ... ...
144A, 5.75%, 6/15/27
144A, 5.50%, 4/15/29

(Cost $147,761,941)

Insurance — 1.3%

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, 4.25%,10/15/27 . . ..............
144A, 6.75%, 10/15/27 . ... ............
144A, 6.75%,4/15/28 . ... .............
144A,5.875%, 11/1/29 . .. ... ... ...

AssuredPartners, Inc.
144A,7.00%,8/15/25 .. ... ..o
144A,5.625%, 1/15/29 . ... ............

HUB International Ltd.
144A,7.00%,5/1/26 ... ...............

Principal
Amount

$ 2,212,000 $
3,430,000
2,292,000

2,444,000
9,177,000

5,548,000
7,077,000
3,342,000
3,454,000
2,912,000
1,930,000
3,305,000
3,758,000

1,831,000

2,875,000
2,900,000
2,262,000

1,838,000

5,087,000
3,337,000
5,662,000
3,764,000

2,247,000
2,222,000

3,334,000
3,606,000

2,222,000
3,111,000

Value

1,928,643
2,935,413
2,304,709

2,183,243
8,097,999

5,625,231
6,969,803
2,911,383
3,233,341
2,390,883
1,958,361
2,862,791
2,930,695

1,841,927

2,785,300
2,403,019
1,903,883

1,679,273

4,526,158
2,844,506
4,624,750
2,982,226

2,115,326
1,979,847

3,069,738
3,470,735

2,049,319
2,701,904

133,124,881

4,091,000
1,799,000
3,181,000
2,222,000

3,317,000
5,987,000
5,569,000
2,057,000

2,232,000
2,458,000

7,421,000

3,957,779
1,858,029
2,754,154
1,932,232

3,014,963
5,665,468
5,491,849
1,803,316

2,212,100
2,138,069

7,413,774

Insurance (Continued)
144A, 5.625%, 12/1/29
144A, 7.25%, 6/15/30 .

(Cost $51,461,391) .. ... oviiviinnnn.

Real Estate — 0.6%

Anywhere Real Estate Group LLC/
Anywhere Co.-Issuer Corp., 144A,
7.00%, 4/15/30

Cushman & Wakefield US Borrower LLC
144A,6.75%,5/15/28 . .. ..............
144A, 8.875%, 9/1/31

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 .. .. ... .ot
144A,5.25%,4/15/30 . .. ..............

(Cost $27,825,075)

Real Estate Investment Trusts — 3.9%
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 . . .. ...t
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 .. .. ...t
144A,7.00%, 2/15/29 . . . ... ...l
144A, 4.875%, 9/15/29
144A, 5.25%, 7/15/30 .
144A, 4.50%, 2/15/31 .
144A, 5.625%, 7/15/32 . ..
Ladder Capital Finance Holdings LLLP /
Ladder Capital Finance Corp.
144A, 4.25%,2/1/27 . ..o
144A,4.75%,6/15/29 .. .. .............
MPT Operating Partnership LP / MPT
Finance Corp.
5.25%, 8/1/26
5.00%, 10/15/27 .
4.625%, 8/1/29
3.50%, 3/15/31

— 123 —

Principal
Amount

2,457,000 $
9,621,000

Value

2,170,079
9,750,586

50,162,398

1,772,800

2,900,000
1,850,000

3,387,000
2,875,000
2,875,000

2,666,000
2,686,000
2,664,000

2,483,000
2,245,000

1,691,443

2,763,787
1,867,408

3,054,094
2,374,692
2,291,697

2,144,797
2,070,893
2,018,491

1,790,265
1,560,663

23,528,130

4,295,000
3,342,000

2,212,000
2,332,000
2,229,000

1,778,000
4,423,000

4,448,000
3,816,000
2,212,000
4,423,000
4,448,000
5,750,000
4,866,000
2,693,000

2,908,000
2,889,000

2,212,000
6,267,000
4,001,000
5,812,000

3,946,130
2,795,299

2,177,490
1,783,884
1,684,032

1,746,658
3,975,009

4,181,020
3,681,351
2,050,869
4,415,513
4,023,290
5,186,991
4,184,913
2,419,141

2,631,681
2,431,786

1,882,222
4,958,402
2,896,005
3,780,084
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Principal
Amount

Real Estate Investment Trusts (Continued)

Office Properties Income Trust
4.50%, 2/1/25
3.45%, 10/15/31 . ...

Park Intermediate Holdings LLC / PK
Domestic Property LLC / PK Finance
Co.-Issuer
144A,7.50%, 6/1/25 ... ...............
144A, 5.875%, 10/1/28
144A, 4.875%, 5/15/29

RHP Hotel Properties LP / RHP Finance
Corp.

4.75%, 10/15/27
144A, 7.25%, 7/15/28
144A, 4.50%, 2/15/29

RLJ Lodging Trust LP
144A,3.75%,7/1/26 . ... ...
144A, 4.00%, 9/15/29

SBA Communications Corp.
3.875%, 2/15/27
3.125%, 2/1/29

Service Properties Trust
4.35%,10/1/24 .. ... ... ... ...
7.50%, 9/15/25
4.75%, 10/1/26
4.95%, 2/15/27
5.50%, 12/15/27 ......... ...,
3.95%, 1/15/28
4.95%, 10/1/29
4.375%, 2/15/30

Starwood Property Trust, Inc.
144A, 3.75%, 12/31/24
4.75%, 3/15/25
144A, 3.625%, 7/15/26
144A, 4.375%, 1/15/27

Uniti Group LP / Uniti Fiber Holdings,
Inc. / CSL Capital LLC, 144A,

6.00%, 1/15/30

Uniti Group LP / Uniti Group Finance,
Inc. / CSL Capital LLC
144A, 10.50%, 2/15/28
144A, 4.75%, 4/15/28
144A, 6.50%, 2/15/29

XHR LP
144A, 6.375%, 8/15/25
144A, 4.875%, 6/1/29

(Cost $167,784,440)

Venture Capital — 0.6%

Icahn Enterprises LP /Icahn Enterprises
Finance Corp.
4.75%,9/15/24 ... ... ...
6.375%, 12/15/25 ... ... ..
6.25%, 5/15/26
5.25%, 5/15/27
4.375%, 2/1/29

(Cost $23,799,565)

$ 2,914,000 $
1,767,000

2,902,000
3,468,000
3,317,000

3,094,500
1,785,000
2,650,000

2,212,000
2,232,000

6,616,000
6,634,000

3,649,000
3,555,000
1,990,000
1,778,000
2,009,000
1,817,000
1,915,000
1,777,000

1,945,000
2,211,000
1,785,000
2,222,000

3,143,000

11,603,000
2,521,000
4,958,000

2,212,000
2,312,000

Value

2,602,724
898,660

2,907,911
3,211,393
2,880,486

2,879,852
1,795,526
2,328,655

2,028,736
1,868,638

6,122,898
5,680,594

3,514,802
3,616,057
1,729,789
1,541,043
1,780,117
1,448,020
1,512,077
1,352,607

1,872,121
2,139,199
1,699,057
1,986,657

2,079,189

11,687,611
2,126,586
3,388,713

2,187,432
2,002,292

149,301,112

4,797,000
3,346,000
5,771,000
6,425,000
3,416,000

4,641,733
3,193,988
5,358,434
5,644,876
2,699,905

21,538,936

Industrial — 9.1%
Aerospace/Defense — 2.9%
Bombardier, Inc.
144A, 7.125%, 6/15/26
144A, 7.875%, 4/15/27
144A, 6.00%, 2/15/28 .
144A,7.50%,2/1/29 . .. ...l
Howmet Aerospace, Inc.,
5.125%,10/1/24 .....................
Rolls-Royce PLC
144A, 3.625%, 10/14/25
144A, 5.75%, 10/15/27
Spirit AeroSystems, Inc.
144A, 7.50%, 4/15/25
4.60%, 6/15/28
144A, 9.375%, 11/30/29
TransDigm, Inc.
144A, 6.25%, 3/15/26
6.375%, 6/15/26
7.50%, 3/15/27
5.50%, 11/15/27
144A, 6.75%, 8/15/28
4.625%, 1/15/29
4.875%, 5/1/29
144A, 6.875%, 12/15/30
Triumph Group, Inc.
7.75%, 8/15/25
144A, 9.00%, 3/15/28

(Cost $117,422,082)

Building Materials — 0.8%

Builders FirstSource, Inc.
144A,5.00%,3/1/30 .. . oo i
144A,4.25%,2/1/32 . . ..o
144A, 6.375%, 6/15/32

Smyrna Ready Mix Concrete 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

Summit Materials LLC / Summit
Materials Finance Corp., 144A,
5.25%, 1/15/29

(Cost $34,731,133)

Principal
Amount

$ 5,488,000 $

8,459,000
3,317,000
3,353,000

4,084,000

4,423,000
4,423,000

5,296,000
3,121,000
4,027,000

19,461,000
4,529,000
2,444,000

11,718,000
9,238,000
5,308,000
3,352,000
6,681,000

2,148,000
5,486,000

2,433,000
5,800,000
3,105,000

4,886,000
3,777,000

4,423,000
7,102,000

3,096,000

Electrical Components & Equipment — 0.5%

Energizer Holdings, Inc.
144A, 4.75%, 6/15/28
144A, 4.375%, 3/31/29

WESCO Distribution, Inc.
144A, 7.125%, 6/15/25
144A, 7.25%, 6/15/28

(Cost $18,940,604)

Electronics — 0.4%
Sensata Technologies BV
144A, 5.625%, 11/1/24

— 124 —

2,619,000
3,500,000

6,696,000
5,886,000

1,778,000

Value

5,400,675
8,452,240
3,103,549
3,288,007

4,045,119

4,168,678
4,297,760

5,247,143
2,632,074
4,184,685

19,296,224
4,533,290
2,451,371

11,129,342
9,279,802
4,760,108
3,019,061
6,732,644

2,024,393
5,508,114

113,454,279

2,237,396
4,935,997
3,029,552

4,696,455
3,584,823

4,078,101
6,090,537

2,903,336

31,556,197

2,317,594
3,001,670

6,732,085
5,975,920

18,027,269

1,763,696
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Electronics (Continued)
144A,5.00%, 10/1/25 .. .. ..ot
144A,4.00%,4/15/29 .. .. .............
144A,5.875%,9/1/30 . ... .............
Sensata Technologies, Inc.
144A,4.375%,2/15/30 . ... ............
144A, 3.75%, 2/15/31

(Cost$17,182,273) .. ... oviiiiii e

Engineering & Construction — 0.3%
Brand Industrial Services, Inc., 144A,
10.375%, 8/1/30
Fluor Corp.,
4.25%, 9/15/28
IHS Holding Ltd.
144A, 5.625%, 11/29/26
144A, 6.25%, 11/29/28 . .. .............

(Cost $12,423,810) . ........ovvvnnn.

Environmental Control — 0.6%
Clean Harbors, Inc., 144A,
6.375%, 2/1/31
Covanta Holding Corp.,
5.00%, 9/1/30
GFL Environmental, Inc.
144A,4.25%,6/1/25 . .. ...............
144A,3.75%,8/1/25 . . ... ..ot
144A, 5.125%, 12/15/26
144A,4.00%,8/1/28 .. ................
144A,3.50%,9/1/28 ... ...............
144A,4.75%,6/15/29 . . . ..............
144A,4.375%,8/15/29 . ... ............
Stericycle, Inc., 144A,
3.875%, 1/15/29

(Cost $26,469,259) . .........cuvunnnnn.

Machinery-Diversified — 0.3%
SPX FLOW, Inc., 144A,
8.75%, 4/1/30
TK Elevator Holdco GmbH, 144A,
7.625%, 7/15/28
TK Elevator US Newco, Inc., 144A,
5.25%, 7/15/27

(Cost $10,702,865) . .. ....ovveuinnnn...

s M £

Hillenbrand, Inc.,
5.75%, 6/15/25
Trinity Industries, Inc., 144A,
7.75%, 7/15/28

(Cost$3,631,845) .............cuvnnnn

Packaging & Containers — 2.8%

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 .. ................

turing — 0.1%

Principal
Amount

3,090,000 $
4,473,000
2,252,000

2,016,000
3,442,000

Value

3,014,452
3,932,232
2,130,702

1,784,996
2,887,421

15,513,499

5,972,000
2,651,000

2,226,000
2,212,000

6,166,269
2,474,576

1,922,619
1,787,650

12,351,114

2,312,000
1,785,000

2,212,000
3,317,000
2,212,000
3,367,000
3,334,000
3,337,000
2,433,000

2,222,000

2,301,726
1,615,625

2,141,694
3,161,350
2,142,500
3,008,375
2,950,153
3,026,069
2,153,596

1,937,579

24,338,567

2,222,000
1,780,000

6,899,000

2,106,609
1,651,631

6,472,873

10,231,013

1,797,000

1,785,000

1,787,431

1,817,234

3,604,665

2,666,000
2,780,000
4,644,000

2,602,310
2,363,376
3,779,506

Packaging & Containers (Continued)
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.
5.25%, 7/1/25
4.875%, 3/15/26
6.875%, 3/15/28
6.00%, 6/15/29
2.875%, 8/15/30
3.125%, 9/15/31
Berry Global, Inc., 144A,
5.625%, 7/15/27
Crown Americas LLC,
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, 7.875%, 8/15/26
144A, 9.25%, 4/15/27
Ol European Group BV, 144A,
4.75%, 2/15/30
Owens-Brockway Glass Container, Inc.
144A, 6.625%, 5/13/27
144A, 7.25%, 5/15/31 P
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%, 9/15/25
144A, 4.00%, 12/1/27
144A, 5.00%, 4/15/29
Sealed Air Corp./Sealed Air Corp., 144A,
6.125%, 2/1/28
Silgan Holdings, Inc.,
4.125%, 2/1/28

(Cost $114,145,512)

Transportation — 0.2%

Cargo Aircraft Management, Inc., 144A,
4.75%, 2/1/28

Seaspan Corp., 144A,
5.50%, 8/1/29

XPO, Inc., 144A,
7.125%, 6/1/31

(Cost $7,549,607) . .........oovvnenn...
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Principal
Amount

$ 3,096,000 $
5,374,000
4,518,000
3,679,000

4,668,000
3,501,000
3,348,000
4,448,000
5,800,000
3,764,000

2,242,000
2,212,000

2,009,000
1,822,000

3,075,000
3,110,000

2,204,000
2,044,000

12,346,000
6,019,000
1,785,000

2,719,000
3,066,000

4,423,000
1,880,000
1,769,000
1,897,000
1,906,000
3,435,000

2,546,000

Value

3,019,673
5,024,998
3,848,056
3,048,294

4,607,179
3,400,868
3,399,409
4,387,316
4,735,699
3,050,935

2,199,876
2,086,580

1,791,794
1,654,777

3,008,941
2,980,369

1,996,950
1,710,793

12,169,197
5,462,728
1,608,517

2,690,124
3,077,791

3,978,402
1,855,889
1,744,154
1,731,939
1,767,272
3,377,750

2,334,988

106,396,450

2,580,000
3,333,000

1,990,000

2,333,094
2,595,205

2,002,318

6,930,617
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Principal
Amount
Trucking & Leasing — 0.2%
Fortress Transportation and
Infrastructure Investors LLC
144A, 6.50%, 10/1/25 ................ $ 2,875,000 $
144A,9.75%,8/1/27 . ... ... 1,799,000
144A,5.50%,5/1/28 . ... .............. 4,419,000
(Cost $9,189,404) . .. ...,
Technology — 4.4%
Computers — 1.3%
McAfee Corp., 144A,
7.375%,2/15/30 . ... oo 9,032,000
NCR Corp.
144A,5.75%,9/1/27 . ... ...l 2,197,000
144A,5.00%, 10/1/28 ................ 2,875,000
144A,5.125%,4/15/29 . .............. 5,308,000
144A, 6.125%,9/1/29 ................ 2,213,000
144A,5.25%, 10/1/30 . ............... 2,110,000
Presidio Holdings, Inc.
144A, 4.875%, 2/1/27 .. .............. 2,322,000
144A,8.25%,2/1/28 . ... ... 2,432,000
Seagate HDD Cayman
4.75%,1/1/25 .. ... 2,139,000
4.875%,6/1/27 ... 2,537,000
4.091%,6/1/29 . ..................... 2,213,000
144A, 8.25%, 12/15/29 . .............. 2,232,000
144A,8.50%, 7/15/31 . ............... 2,222,000
144A, 9.625%,12/1/32 . .............. 3,332,495
Western Digital Corp.,
4.75%,2/15/26 .. ... 10,223,000
(Cost $53,745,146) ...................
Office/Business Equipment — 0.2%
Xerox Holdings Corp.
144A,5.00%, 8/15/25 ................ 3,427,000
144A,5.50%, 8/15/28 ................ 3,447,000
(Cost$6,910,793) . .. .. ovivi i
Semiconductors — 0.5%
ams-OSRAM AG, 144A,
7.00%,7/31/25 ... .. 2,000,000
Entegris Escrow Corp.
144A,4.75%,4/15/29 .. .............. 7,076,000
144A,5.95%, 6/15/30 . ............... 3,979,000
Entegris, Inc.
144A, 4.375%, 4/15/28 . .............. 1,778,000
144A, 3.625%,5/1/29 ................ 1,774,000
ON Semiconductor Corp., 144A,
3.875%,9/1/28 ........ ... ..., 3,096,000
(Cost $18,772,275) ... oiiiiiiiaaenn
Software — 2.4%
Alteryx, Inc., 144A,
8.75%,3/15/28 .. ... ... ... ... 2,000,000
AthenaHealth Group, Inc., 144A,
6.50%, 2/15/30 .. ... 10,505,000
Boxer Parent Co., Inc., 144A,
7.125%,10/2/25 . ... ... 2,678,000

Value

2,841,639
1,868,627
4,109,073

8,819,339

7,905,805

2,220,539
2,640,888
4,833,222
2,280,733
1,895,073

2,173,302
2,358,790

2,091,692
2,431,694
1,939,252
2,343,750
2,330,403
3,694,937

9,746,820

50,886,900

3,272,706
3,000,937

6,273,643

1,835,620

6,569,548
3,814,397

1,622,646
1,526,341

2,758,830

18,127,382

1,931,781
9,133,743

2,683,758

Principal
Amount
Software (Continued)
Clarivate Science Holdings Corp.
144A, 3.875%, 7/1/28

144A, 4.875%, 7/1/29 4,177,000
Cloud Software Group, Inc.

144A, 6.50%, 3/31/29 17,718,000

144A, 9.00%, 9/30/29 17,279,000
Fair Isaac Corp.

144A, 5.25%,5/15/26 ................ 1,786,000

144A, 4.00%, 6/15/28 ................ 4,006,000
MicroStrategy, Inc., 144A,

6.125%,6/15/28 ..................... 2,222,000
Open Text Corp.

144A, 3.875%, 2/15/28 ............... 4,000,000

144A, 3.875%, 12/1/29 . .............. 3,777,000
Open Text Holdings, Inc.

144A, 4.125%, 2/15/30 4,000,000

144A, 4.125%, 12/1/31 2,969,000
PTC, Inc.

144A, 3.625%, 2/15/25 . .............. 2,207,000

144A,4.00%, 2/15/28 . ............... 2,212,000
RingCentral, Inc., 144A,

8.50%, 8/15/30 . ..., 1,770,000
ROBLOX Corp., 144A,

3.875%,5/1/30 .......... ... ..., 4,483,000
SS&C Technologies, Inc., 144A,

5.50%, 9/30/27 .. ... .. 8,926,000
Twilio, Inc.

3.625%,3/15/29 . ...... ... ., 2,312,000

3.875%,3/15/31 ... ... ... ... 2,248,000
(Cost $99,836,666) ...................
Utilities — 2.7%
Electric — 2.4%
Calpine Corp.

144A,5.25%,6/1/26 . .. ... 1,858,000

144A, 4.50%, 2/15/28 5,629,000

144A, 5.125%, 3/15/28 6,418,000

144A, 4.625%, 2/1/29 2,889,000

144A,5.00%, 2/1/31 .. ... ..o 3,760,000

144A,3.75%,3/1/31 ... ..o 3,981,000
Clearway Energy Operating LLC

144A,4.75%,3/15/28 . ............... 3,777,000

144A, 3.75%, 2/15/31 . ... ... ... 4,111,000
DPL, Inc.,

4.125%,7/1/25 ... 1,835,000
Drax Finco PLC, 144A,

6.625%, 11/1/25 ... ... i 2,212,000
FirstEnergy Corp.

Series B, 4.15%, 7/15/27 .. ............ 6,665,000

2.65%,3/1/30 ... .. 2,840,000

Series B, 2.25%,9/1/30 . .............. 2,000,000
NextEra Energy Operating Partners LP

144A, 3.875%, 10/15/26 .............. 2,208,000

144A, 4.50%, 9/15/27 .. .............. 2,433,000
NRG Energy, Inc.

5.75%,1/15/28 .. ... .. 3,649,000

144A, 3.375%,2/15/29 . .............. 2,322,000

— 126 —

$ 4,094,000 $

Value

3,616,218
3,644,831

15,863,859
15,445,556

1,735,206
3,667,530

1,991,267

3,663,465
3,207,503

3,450,699
2,467,582

2,132,343
2,034,310

1,743,070
3,702,536
8,601,652

1,985,650
1,884,723

94,487,082

1,824,561
5,128,965
5,851,170
2,516,745
3,181,265
3,327,638

3,494,879
3,384,409

1,747,278
2,177,202
6,294,465
2,372,854
1,606,922

2,041,967
2,260,710

3,452,486
1,916,256
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Principal
Amount
Electric (Continued)

144A,5.25%,6/15/29 . ... ............. $ 3,242,000 $

144A, 3.625%, 2/15/31 . .. ............. 4,577,000
PG&E Corp.
5.00%,7/1/28 .. ... ... 4,443,000
5.25%,7/1/30 ... ..., 4,536,000
Talen Energy Supply LLC, 144A,
8.625%,6/1/30 ............. ...l 5,308,000
TransAlta Corp.,
7.75%,11/15/29 . ... ... ... ... 1,785,000
Vistra Operations Co. LLC
144A,5.50%,9/1/26 ... ............... 4,423,000
144A,5.625%, 2/15/27 . ... ............ 5,815,000
144A,5.00%, 7/31/27 . ... ..o 5,775,000
144A, 4.375%,5/1/29 . ... ............. 5,672,000
(Cost $104,302,760) ... ...vvuunenennn.
Gas — 0.3%
AmeriGas Partners LP / AmeriGas
Finance Corp.
5.50%, 5/20/25 . ........ ... .. 3,096,000
5.875%,8/20/26 .. ............ ... 3,011,000

Value

2,915,774
3,574,803

4,091,701
4,042,324

5,632,465
1,845,155
4,270,204
5,603,182

5,436,635
5,005,978

94,897,893

3,041,463
2,859,002

Principal
Amount Value
Gas (Continued)
5.75%,5/20/27 ... .. $ 2,479,000 $ 2,295,327
144A, 9.375%,6/1/28 . ............... 2,202,000 2,259,098
(Cost $11,095,736) ... ......cccvvuunnnn 10,454,890
TOTAL CORPORATE BONDS
(Cost $4,163,307,508) . .........ccunn. 3,776,622,772
Number
of Shares
CASH EQUIVALENTS — 1.3%
DWS Government Money Market Series
“Institutional Shares”, 5.28% (b)
(Cost $49,189,697) .................. 49,189,697 49,189,697

TOTAL INVESTMENTS — 99.1%
(Cost $4,212,497,205) . .........oovnn..
Other assets and liabilities, net — 0.9% ..

NET ASSETS — 100.0%

$3,825,812,469
33,350,507

$3,859,162,976
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