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US T BILL 07/30/24 & S % - 1,700 1,098 171,147 | 2024/07/30
US T BILL 08/08/24 & 5 F - 2,100 2,093 326,306 | 2024/08/08
US T BILL 08/29/24 & B 3 — 2,000 1,987 309,806 | 2024/08/29
US T BILL 09/03/24 & 5 = — 4,300 4,270 665,604 | 2024/09/03
US T BILL 09/12/24 & i = - 2,600 2,578 401,936 | 2024/09/12
US T BILL 09/26/24 & 5 — 7,300 7,226 1,126,278 | 2024/09/26
US T BILL 10/10/24 & Ef = - 5,100 5,038 785,246 | 2024/10/10
BROADCOM CRP 3.5 01/15/28 ft & e 3.5000 2,995 2,865 446,618 | 2028/01/15
ENDEAVOR ENERGY RESOURCE 5.75 01/30/28 | #t & E= 5.7500 800 808 126,022 | 2028/01/30
NOMURA HOLDINGS INC 2.648 01/16/25 | #t & E=] 2.6480 2,000 1,970 307,145 | 2025/01/16
LIVE NATION ENTERTAINMEN 3.75 01/15/28 | #t & = 3.7500 895 843 131,463 | 2028/01/15
ARES CAPITAL CORP 3.875 01/15/26 |t & E= 3.8750 1,000 972 151,498 | 2026/01/15
BANCO BTG PACTUAL/CAYMAN 4.501/10/25 | #t & E=] 45000 870 863 134,625 | 2025/01/10
FIFTH THIRD BANCORP 2.375 01/28/25 | %t B 2.3750 2,000 1,965 306,293 | 2025/01/28
OWL ROCK CAPITAL CORP 4.2501/15/26 | %t & E= 4.2500 1,000 978 152,484 | 2026/01/15
BLACKSTONE SECURED LEND 3.625 01/15/26 | #t & E=] 3.6250 1,000 966 150,574 | 2026/01/15
VAR ENERGI ASA 7.5 01/15/28 #t & = 7.5000 300 317 49,535 | 2028/01/15
CROWN CASTLE INC 5.0 01/11/28 *t & E= 5.0000 2,565 2,560 399,106 | 2028/01/11
REALTY INCOME CORP 3.4 01/15/28 | %t & E=] 3.4000 2,000 1,904 296,768 | 2028/01/15
ALTICE FRANCE SA 5.501/15/28 ft [ 5 5.5000 200 138 21,575 | 2028/01/15
SEMPRA ENERGY 3.4 02/01/28 Tt & E=3 3.4000 1,500 1,426 222,377 | 2028/02/01
CROWN CASTLE INTL CORP 3.8 02/15/28 | #t & E=] 3.8000 400 383 59,731 2028/02/15
ALTICE FRANCE SA 8.125 02/01/27 *t & = 8.1250 840 639 99,636 | 2027/02/01
MOTOROLA SOLUTIONS INC 4.6 02/23/28 | #t & E= 4.6000 1,900 1,886 293,978 | 2028/02/23
WESTERN DIGITAL CORP 4.75 02/15/26 |+ & % 4.7500 2,575 2,539 395,835 | 2026/02/15
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LIFEPOINT HEALTH INC 4.375 02/15/27 |# & 35 4.3750 1,240 1,185 184,721 | 2027/02/15
BOEING CO 3.25 02/01/28 #Ht B F 3.2500 2,000 1,853 288,951 | 2028/02/01
BOEING CO 2.196 02/04/26 # & = 2.1960 1,000 947 147,727 | 2026/02/04
CHESAPEAKE ESCROW ISSUER 5.5 02/01/26 |4 & 25 5.5000 875 869 135,494 | 2026/02/01
VICI PROPERTIES LP 4.75 02/15/28 #Ht B 4.7500 2,000 1,973 307.664 | 2028/02/15
BECTON DICKINSON & CO 4.693 02/13/28 |# & 2 4.6930 1,285 1.281 199,657 | 2028/02/13
STATION CASINOS LLC 4.5 02/15/28 |# f& 25 4.5000 885 844 131,663 | 2028/02/15
PHILIP MORRIS INTL INC 4.875 02/15/28 |+ & 35 4.8750 1,900 1,904 296,910 | 2028/02/15
TRANSURBAN FINANCE CO 4.125 02/02/26 |#t & 25 4.1250 1,255 1.234 192,357 | 2026/02/02
ANTHEM INC 4.101 03/01/28 t BEH 4.1010 1,300 1,268 197,752 | 2028/03/01
COMMSCOPE INC 6.0 03/01/26 #Ht B F 6.0000 840 750 116,899 | 2026/03/01
FRONT RANGE BIDCO INC 4.0 03/01/27 |# & 2 4.0000 845 686 106,977 | 2027/03/01
CARNIVAL CORP 7.625 03/01/26 t BEH 7.6250 870 879 137,130 | 2026/03/01
CHARTER COMM OPT LLC/CAP 4.2 03/15/28 |# & 2% 4.2000 2,615 2,495 388,937 | 2028/03/15
NCL CORPORATION LTD 5.875 03/15/26 |# & 2 5.8750 830 826 128,812 | 2026/03/15
HUMANA INC 5.75 03/01/28 t BEH 5.7500 1,800 1,848 288,153 | 2028/03/01
FACTSET RESEARCH SYSTEMS 2.9 03/01/27 |# & 2% 2.9000 2,570 2,430 378,893 | 2027/03/01
T-MOBILE USA INC 4.95 03/15/28 # & = 4.9500 400 401 62,590 | 2028/03/15
GSK CONSUMER HEALTHCARE 3375 03/24/27 |# f& 25 3.3750 2,000 1,927 300,493 | 2027/03/24
AMGEN INC 5.15 03/02/28 #Ht B F 5.1500 3,010 3,038 473,644 | 2028/03/02
WARNERMEDIA HOLDINGS INC 3.755 03/15/27 | %t & 25 3.7550 2,000 1.910 297,712 | 2027/03/15
SABINE PASS LIQUEFACTION 5.0 03/15/27 |# f& 25 5.0000 2,560 2,560 399,058 | 2027/03/15
RITCHIE BROS AUCTIONEERS 6.75 03/15/28 [# & 2% 6.7500 605 619 96.626 | 2028/03/15
PIONEER NATURAL RESOURCE 5.1 03/29/26 |# & 25 5.1000 1,295 1,298 202,364 | 2026/03/29
ORACLE CORP 1.65 03/25/26 B F 1.6500 2,720 2,571 400,818 | 2026/03/25
STARWOOD PROPERTY TRUST 4.7503/15/25 |# f& 25 4.7500 200 198 30,984 | 2025/03/15
ASTRAZENECA FINANCE LLC 4.87503/03/28 |#t & 25 4.8750 1,300 1.311 204,470 | 2028/03/03
AMERICAN TOWER CORP 5.5 03/15/28 |[# f& 25 5.5000 1,900 1,932 301,183 | 2028/03/15
ZIMMER HOLDINGS INC 3.55 04/01/25 [# & 2% 3.5500 1,900 1,872 291,875 | 2025/04/01
BERKSHIRE HATHAWAY ENERGY 3.2504/15/28 |# & 25 3.2500 3,000 2,845 443,536 | 2028/04/15
EQUITABLE HOLDINGS INC 4.35 04/20/28 |[# & 25 4.3500 2,000 1,958 305,226 | 2028/04/20
AMERICAN AIRLINES/AADVAN 5.5 04/20/26 |# & 25 5.5000 1,323 1,316 205,222 | 2026/04/20
MATTEL INC 3.375 04/01/26 H & = 3.3750 2,000 1,933 301,387 | 2026/04/01
T-MOBILE USA INC 3.5 04/15/25 B F 3.5000 4,100 4,038 629,426 | 2025/04/15
CSL FINANCE PLC 3.85 04/27/27 #Ht B F 3.8500 1,995 1,942 302,708 | 2027/04/27
MELCO RESORTS FINANCE 5.25 04/26/26 |#t & 25 5.2500 835 810 126,300 | 2026/04/26
CITIGROUP INC 04/08/26 B F 3.1060 2,585 2,540 395,957 | 2026/04/08
PACIFIC LIFE GF I 1.375 04/14/26 #Ht B F 1.3750 2,600 2,446 381,281 | 2026/04/14
SYDNEY AIRPORT FINANCE 3.37504/30/25 |#t & 25 3.3750 2,595 2,554 398,200 | 2025/04/30
MAUSER PACKAGING SOLUT 7.875 04/15/27 |4 f& 25 7.8750 890 915 142,729 | 2027/04/15
PANTHER BF AGGREGATOR 2 8.5 05/15/27 [# & 2% 8.5000 900 907 141,455 | 2027/05/15
POLYONE CORP 5.75 05/15/25 # & = 5.7500 885 883 137,671 | 2025/05/15
ASTRAZENECA FINANCE LLC 1.7505/28/28 |# f& 25 1.7500 1,305 1,176 183,307 | 2028/05/28
IHEARTCOMMUNICATIONS INC 6.375 05/01/26 |+ & 35 6.3750 1,100 909 141,701 | 2026/05/01
WEYERHAEUSER CO 4.75 05/15/26 # & = 4.7500 1,280 1.274 198,597 | 2026/05/15
GLP CAPITALLP /FIN Il 5.7506/01/28 |# & 25 5.7500 2,630 2,664 415,290 | 2028/06/01
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IRB HOLDING CORP 7.0 06/15/25 T B H 7.0000 100 100 15,636 | 2025/06/15
MILEAGE PLUS HLDINGS LLC 6.5 06/20/27 |# & 25 6.5000 1,557 1,567 244,300 | 2027/06/20
HAT HOLDINGS | LLC/HAT 3375 06/15/26 |# & 2 3.3750 1,000 955 148,923 | 2026/06/15
SABRE GLBL INC 8.625 06/01/27 t BEH 8.6250 1,000 942 146,839 | 2027/06/01
MGM RESORTS INTL 5.75 06/15/25 #Ht B F 5.7500 895 896 139,665 | 2025/06/15
HCA INC 5.2 06/01/28 # & = 5.2000 2,575 2,591 403,978 | 2028/06/01
PNC FINANCIAL SERVICES 06/12/26 |# & 35 5.8120 2,595 2,605 406,055 | 2026/06/12
BANK OF NOVA SCOTIA 5.4506/12/25 |# & 2 5.4500 2,595 2,598 405,050 | 2025/06/12
NEXSTAR ESCROW INC 5.625 07/15/27 |# & 2 5.6250 825 800 124,733 | 2027/07/15
CD&R SMOKEY BUYER INC 6.75 07/15/25 |[# & 25 6.7500 830 829 129,239 | 2025/07/15
DISH DBS CORP 7.75 07/01/26 #Ht B 7.7500 1,515 970 151,245 | 2026/07/01
LABL INC 6.75 07/15/26 # & = 6.7500 875 871 135,797 | 2026/07/15
PRAHEALTH SCIENCES INC 2.875 07/15/26 |# & 25 2.8750 905 866 135,128 | 2026/07/15
ENEL FINANCE INTL NV 1.37507/12/26 |# & 2 1.6250 2,965 2,768 431,523 | 2026/07/12
MITSUBISHI UFJ FIN GRP 07/19/25 # & = 0.9530 2,600 2,599 405,183 | 2025/07/19
HUGHES SATELLITE SYSTEMS 5.25 08/01/26 |[# & 25 5.2500 2,000 1,496 233,225 | 2026/08/01
CREDIT SUISSE NEW YORK 4.75 08/09/24 |# & 25 4.7500 1,900 1,898 295,894 | 2024/08/09
SANDS CHINA LTD 08/08/25 # & = 5.1250 2,540 2,523 393,309 | 2025/08/08
ASHTEAD CAPITAL INC 1.5 08/12/26 |[# f& 25 1.5000 2,630 2,424 377,955 | 2026/08/12
GLOBAL PAYMENTS INC 4.95 08/15/27 |# & 2 4.9500 2,535 2,534 395,087 | 2027/08/15
ROYAL CARIBBEAN CRUISES 5.508/31/26 |# & 2 5.5000 845 839 130,889 | 2026/08/31
FORD MOTOR CREDIT CO LLC 3.664 09/08/24 |1 & 25 3.6640 870 866 135,120 | 2024/09/08
RADIATE HOLDCO / FINANCE 45 09/15/26 |# & 25 4.5000 855 675 105,216 | 2026/09/15
LCPR SR SECURED FIN DAC 6.75 10/15/27 |# & 2 6.7500 835 782 121,927 | 2027/10/15
CROWNROCK LP/CROWNROCK F 5625 10/15/25 |4 f& 25 5.6250 885 883 137,759 | 2025/10/15
DELTA AIR LINES INC 2.9 10/28/24 #Ht B F 2.9000 2,590 2,569 400,528 | 2024/10/28
PENNYMAC FIN SVCS INC 5375 10/15/25 |# & 2 5.3750 845 841 131,216 | 2025/10/15
SEALED AIR CORP 1.573 10/15/26 t BEH 1.5730 2,610 2,399 374,040 | 2026/10/15
QUANTA SERVICES INC 0.95 10/01/24 |# & 2 0.9500 2,635 2,606 406,296 | 2024/10/01
SUNTORY HOLDINGS LTD 2.2510/16/24 |#t & 25 2.2500 2,970 2,944 458,915 | 2024/10/16
GW B-CR SECURITY CORP 9.5 11/01/27 |# & 25 9.5000 860 866 134,976 | 2027/11/01
NATWEST GROUP PLC 11/10/26 #Ht B 7.4720 2,670 2,738 426,885 | 2026/11/10
SANTANDER UK GROUP HLDGS 11/21/26 |#t & 25 6.8330 2,615 2,661 414,822 | 2026/11/21
MINERAL RESOURCES LTD 8.0 11/01/27 |# f& 25 8.0000 905 931 145,147 | 2027/11/01
SLM CORP 3.125 11/02/26 #Ht B 3.1250 900 848 132,197 | 2026/11/02
PRIME HEALTHCARE SERVICE 7.25 11/01/25 |# & 25 7.2500 755 756 117,934 | 2025/11/01
CAMELOT FINANCE SA 45 11/01/26 |[# & 2 4.5000 845 824 128,521 | 2026/11/01
RENESAS ELECTRONICS CORP 1.543 11/26/24 |# & 25 1.5430 3,020 2,973 463,434 | 2024/11/26
CDW LLC/CDW FINANCE 2.67 12/01/26 |# & 2 2.6700 3,015 2,846 443,711 | 2026/12/01
BAE SYSTEMS HOLDINGS INC 3.85 12/15/25 [# & 25 3.8500 1,300 1,275 198,778 | 2025/12/15
ILLUMINA INC 5.8 12/12/25 #Ht B 5.8000 2,615 2,628 409,683 | 2025/12/12
QORVO INC 1.75 12/15/24 #Ht B F 1.7500 3,015 2,970 463,053 | 2024/12/15
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