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F221 231 Foat
ZETE RN 26, 5401 24, 553 28,4261
FitE RN 663, 342 613, 7771 710, 636
OnEEDHHMLE
2281 235 244
15472 srfida (BliAdr) 100H 100H 100

FERLOEIFENZDOLT
OLEHEREITHLT. ABADZHEICDONTIL, BELFATEELT20.315% (FFEFHE L UEBEEFBIFTE515.315%., 5

A% ORETEBRINET . 46 NEREIZROBRLLG5E . NREOBRENVALEELIEENHYE
T EADERBEDRE . AIREFRGVET . iR LRE BESER) (FRBShELA,

X EEIF202BFE5 ARBABRAINTNDLDTY  BUENRESHGEEFICTEL. LEORBNEEICLGIEELNHYE

9. FLEIHBBEMR GBEES SV EhETESL,
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AR

O

Y

HL) GESHEBE R ERER
£ 4 =
ERAREE

(GREH:2022%£118158)
(EtEHARS: 2021511 H16 8 ~20224E11 A 15R)

BRRICESE, 4P T ROEIMOBRRREHRERL LTET,

QL T7URDEHAIERDBEYTY,

B &R 5 H BRREER
NEREZADSRTTINEREAFAORECELT. TELTRFLVETOREERBEHIRE
B R A #|TRLCKY AN LRBEOEREERIVECOPRYNGRREIMNSEEZBHELTERZTL

9,

FEERA R

UTD277 0 REFERERRELET,

DIPEILH Y- D70 X —USTHYS —k-RUR-D7UR

KEOEE. KERFHENRITELIIRIETES. TLLTRKETREBTBZITOTLSLHEE
NBEENRITTHHE. T—F— - N\wIiEHE. TEyb- NV IEHEORFILETOHREERES
EFERENRELET .

@GIMU /Ry R A—T— )L J7 U FF GBI ERER)
GIMYA—T—)L- ¥ —T7 R (EEEEREREMZEL. AR TOLHHEE T ERERNRELE
ED
LEODEALLRESFHICEDEELICOQITERTRELET,

F o8 A SR

BEAVDRTVFERAMKRIANDEREREFTVEEA NEREE~DREZ ST, FIRZR
FEHA REEREDZBEFORERFRAFADREZNGICIIFIRERFTFEA

CGE) LEEBICHTHLEE, RFTRBEOREATT,
G¥) TGIM USa7EHIY—T7UR (BEBEAYILEL) GERMERERERM) JIETUSa7EETY —T7UR (BBAYIRHL) IFLETTS—T7UR 1LV SERBYET .
GE) TUPEILAY TPV X —USTT )G —b-IRUR - D7 R JIEZTREREEHT7URIEVNSTEAHYET,

OB TE LIk DERRER

TI— AN — T KERE

HE N | B = = .
e om om0 M By x i) (BRER Bl w e
/ ] i i Ble i
Bo# % B k|

@) m % % % BN
201946 H10H 10, 000 - 10, 000 - - 55

1 #1 (2019411 A 15H) 10, 298 3.0 10, 358 3.6 98. 8 808
2 1 (20204F11 A 16 H) 10, 648 3.4 10, 682 3.1 98.9 2,157
3 (20214F11 A 15H) 11,535 8.3 11, 524 7.9 98.7 1,627
4 3] (2022-11 A 15H) 12, 275 6.4 12,194 5.8 98.8 1,553

GE) BREROMICF. RERHOHELERHLTHEYFES .

() RARRAHFLGRBEAZBAHRVREAAHFOBHTTRUTREL),

GE) TN—LNA—TREREAT VIR (AR—R) [FREFE10000EL THIELTEYET .

CE) T—LN—=TREBREAVTIIRAAR—R)[E, HI7UFOEERERRTHAIPM USTHT V7 —hRUF XIZR) (ART) DAVFI—ITHY . HI7UFORUFI—IT

FHYFELAUTREL) .

(G¥) TBloomberg® IBLUVT I —LN—FKEHREA1TvI A (FAR—2R) [, Bloomberg Finance LP.E LU, BA2 T VI ADEHEE T HBloomberg Index Services Limited (WL FIBISL )
#IFLHETIEERH (UT. BIHLTIITL—LN=T ) DY —ERT—ITHY. JPEILHY - TEIM IRTAVNMILZBHED BMTOREAD-OIERAFHESINTVET, T

W—LN—=TFIPELAY -

TR IRDAVNEFRELTES T, Fe . JPELHL - TRIYMIXDAVINRET HERERR, X LE1— #ET IO TEHYFEL A,

TN—LN=TFE IPELF - THIM IR DAV RET HEMBICEAET DL AEET —4E LI IEROBR . EREM. FRETLEIOVTHRIELELAUTREL) .




GIM USTI7R#HIH—T7 R (ABAYILL) GEREERERER)

OLHhDEEMEBBLTRFDHRS

- LA XERD R % &
e A | " f PR Sl B
A B % M A K %
D) E % % %
20214F11H 15H 11, 535 — 11, 524 — 98.7
1LAXR 11, 503 AN 0.3 11, 506 0. 2 99.7
12H K 11,592 0.5 11,599 0.6 99.9
20224 1 AR 11, 424 AN 1.0 11,418 AN0.9 99.7
2 AR 11, 242 AN 2.5 11, 239 N2.5 99. 4
3HRK 11, 591 0.5 11,618 0.8 99.7
4 AR 11,914 3.3 11, 837 2.7 100. 0
5 K 11, 821 2.5 11, 786 2.3 98.7
6 AR 12, 406 7.6 12,374 7.4 99. 4
7THREK 12,513 8.5 12, 506 8.5 99.5
8 AR 12,619 9.4 12,607 9.4 99.1
9 AR 12, 657 9.7 12, 544 8.8 99.9
10H R 12,748 10.5 12, 646 9.7 100. 7

)

20224F11H 15H 12,275 6.4 12,194 5.8 98.8

GE) MEEITHELETY,
G TN—LN—TREBREATYIR(AR—R) [FHREFHE10000EL THEHIELTEYET,

REIRE

OfFEHFmR

SXEEFTHE T XE0FERFEYA LT (BHEBETE LEL BTN H2022F6 A FHITMNTT
X HEIOF VAV ADAIIVAVKRDBRIEROV IS4 T EBADBZALHEYAETISEELH 1=
LOD.AVTDIIFATREICH T HRFFERGEER TAOTIVBEDEEY ., FRB CRENEFHHE
BER)OBRBHESMEISHORBAEHINLIELEN S, FIRYIF EREFATHERLEL-. 6AREN
B7RIZMFITIE, EREIEHMOMEICIIRRBERBSABE oI eRENL—EBLTETRAFELGYEL =,
ZDRIT, BRGKBEFIEREOAVILOEELGLEEZRITT, SR EERLELSHT5bpsDF EIF N ITHN =TI
MARYRFY—h(BEREFKERBLOS M) N LABESNSLRE . FRBOBBHLGEMEIESHOEREE
=ICCHAXRICHFTRENOERREFMEYIFBULRLEL,

S REABETIZITOVTIE, FHRZ LRISCPICEEEMMIEL) OB O, TNERT-ERMIRRDOSIESHEYMN
ELHEM VRV ETAFREGYELE,

* RERBETISOBEIL. T —LN—TREREAVTYIREEALTVET,

©OFt b
ABEMS T, RKEOBEBHLGEMEIEHMOEZO. BROEMBEDBVABRHSINI-CELEN D, KFIL
[FHATERLEL,
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GE) TN—LA=TREREALTYIR(AR—R) FTFTDEROBDENEEMBER—EASLSHRIELTVET,

OE#EMEBDETLEHER

L7 R, RERAES 7R OBA ANES MR OERETVVELE, REMICKEOERE. REKRA
BENRTEL RIS HES, TLLTRETREFHE A>TV ILHBINDIRENRITT 1R, EE0
—VERIEH% AEERIFSORN LB TOREBEEH £ IBRANRET IRALOKEREESET7
URIZEVTI, REBEOME TELEEIAFRICFELLLOD. RELORATO LRGENTSRIZES
L. £EMBEWLLIFEL,

OR—rIA)AIZDUNT
KEBREEHI7UF N EREILSH) 256 lAANEL . T-. KEREEHFI7URIZEWTIE., BFE
A THE~NDERELLENMETL-—FA. BE - BFEEESE~DERELENERLELS .

SBRORBLEERAH
OSHMDRIEL

S FENRODEMEIZHO DMEISHEZRINSIZONTFRBIEFI LIFR—XERRITELELTIKERTLSELDD.

SEOMBEHRICESTIEF EF DB ZERNEELYSEETREMENHY . F-ZTORIFIIMFMLBERR
AUAE—EHRMFIHAENSTNIEN L, 5IEMER—FTHUALERELTEITaL—2a  (EFBISE)
ZIHEILTER ERITHEATOET . BRI AV ILEEDI VR EERMEIEHODR—RERBOLIBLEN
HY . mRRBLOBLGETAL—Lav ORBILEHSIBEN TN SFTIIEERERBEMIFTLAHTY,
OtV —BERDNTIE, BIERMERBEANDERZELHICHBLTOET SEFEERICOVTIE, BIFREE
A— EREHFADRELLREZSIEHEFILTOET A, AEI2—DRATLYRDIEKRER (T TMEITRE
LhEEZSIELIFHAAHTY . T BHFEPEBLOREBZIYR T OTVEEATHER RIS OFEYY
KOEWEEBRREFLEDEII—ELEHDERIETHHEHTY .

SHROERAH

RKEBARHFI7FEETEREDNREL. BAFNHEZEAL. M OERXMEOPRBPVLHREEAN D LE
BHELTERENTVEY SRVRERSEHF D7 FEBL T XEOEE. KEBAFHEARITEIXRET
SE%H, TELTRETREZTHET > TV D LSO ENRITI HHE. T—7 -2/ \wIkLE. 7EUh-
NTEEHFDRPILETOREERBEHFEZIEREMREL. REZITIAHTY,
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O1FBRA=YDERBAM

(2021411 A16 8 ~2022411 A15H)

i . Y )
& A Zo S
] %
@ = o M # H 54 0. 449
(. = o M ) (54) (0. 449)
& 7t 54 0. 449

W ORI FEIEEIE, 12, 00219 T,

() BEOBMEIOVTE, MRLAT7VRISREL TS REEEDERARSEN O LYOBERABEIZS SRS,

() FEARFBEECIVEHL ARBEEEEATY .

(3 BEF1FOLEYDOZNTAOBERASELY PO FIHEEMBETHRLTI00ERLILDTY,

OFERUEEIDIRR

(2021411 A16 8 ~2022411B15H)

. BEEETS
N E T % T
& i o % | & w | 1 % | % T
a8 = TH u} FH
JPM US AGGR BOND X (MTH) JPY 21,241 244, 800 33,114 363, 000
= Ei 21,241 244, 800 33,114 363, 000

GE) EBERELRETT, 4H. BAERBEIUETTT.

OFEZERAEDEG KR F

(2021411 A16 8 ~2022411 A15H)

BERHEEISITVER A,

| FIEBRALSE BEEERCRAZANCHETIERENEEIRIRESNDIAEBRATT

Of-EedEaN: %, - REREANI XA NAHERRIREHEREL TR SHOBC AT

(2021411 A16 8 ~2022411 A15H)
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Ot AEE DR (2022411 B15 A BI7E)
TRIE USOTEHEIYT—T7UR (BBEAYILEL) £1K(1,265224F O)DORABTY
.77‘/|~“-ﬁ-77‘;:(7‘MMM:#KEE77‘/FO)%H
G ES) [ i EN
% w 0 " o I T i & T %
5] 5] TH %
GIMY YRy« wx—=T =77 FF (k%G ZER) 996, 247 996, 247 993 0.1
JPM US AGGR BOND X (MTH) JPY 148, 579 136, 706 1,533, 841 98. 8
= &t 1, 144, 826 1,132, 953 1, 534, 834 98.8
GE) HCEBIEMEEREBICNT HHETT,
GE) FHMBZEDBARBIIUETTYT,
O EBIETMEDIERK (2022411 B 15 B BRTE)
] i *
- H A TE %
FH %
BB 1,534, 834 98.7
a—)L - u— % O 20, 738 1.3
BB EEEMERE 1,555,572 100. 0

GE) FHMEEDBEMRBIETTT . BB [A—)L-O—VF, ZOMI OV TR BB ERHEREN MO BELELS| N BEERBLTLET .
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B &f&E 2,549,198 FEEA A 1,109,117
Z DMIAFLE 2,549, 198 ©) ZonthERE A 6,718, 411
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HrhBNERE TTARE
Hrh— 8RR T AR

TARDOAR
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JPMorgan Funds — US Aggregate Bond Fund

BEBMIZFAMET
20225%F6 A30BIR*E
MEEIC MEEIC
aHsd aHsd
BEXZR BE KR/ EESE BE CRFL) EIE (%) BEXNR BE HKE/EESE BE CKFL) EIE (%)
AHERGIFRICEEZRR SN TV IREREEIS S S VEHSRTEER T4 TUR
li-e 3 Nordea Bank Abp, 144A 1.5%
ez 15U 30/08/2026 USD 1, 136, 000 1,007,071 0.03
BHP Billiton Finance USA Ltd. 6.42% USD 695, 000 750,705 0.02 1,007,071 0.03
01/03/2026
750, 705 002 —75o=x
Credit Agricole SA, 144A 4. 375%
s 17/08/2005 USD 400,000 393,803 0.01
Bank of Nontreal 3. 7% 07/06/2025  USD 3,000, 000 2,967,866 0.08  Totalinergies Capital International 84
Barrick Gold Corp. 6. 45% 13/10/2035  USD 709, 000 788,582 0.02 34614 19/072018 Usb 1,450,000 1,177,686 0.03
Brookfield Finance, Inc. 4.85% TotalEnergies Capital International SA
20/03/2029 USD 1, 089, 000 1,079, 343 0.03 3 1278 20/05/2050 USD 2,555, 000 1,939, 744 0.06
Canadian Pacific Railway Co. 2. 9% 3,511,233 0.10
s UsD 346, 000 336,141 0.01 _ 30ll288
Cér}adlﬂan Pacific Railway Co. 5.75% USD 305, 000 336, 144 0.01 INP%
15/03/2083 Deutsche Bank 4G 3. 7% 30/05/2024  USD 400,000 393,176 0.01
Fortis, Inc. 3.055% 04/10/2026  USD 1, 406, 000 1,322,729 0.04 w00
Nutrien Ltd. 4.2% 01/04/2020  USD 275,000 27,111 0.01 —_—
Nutrien Ltd. 5% 01/04/2049  USD 400,000 0,83 0.01 g
n v =)
Smncor Energy, Inc. T. 15 0L/02/ usb 150, 000 169,856 0.00 1\ 6oup Lod., 1444324 16/09/2040  USD 1,475, 000 1,182,877 0.03
Suncor Energy, Inc. 6.8% 15/05/2038  USD 550, 000 619,135 0.02 S RN TRy
TE?T;;ZEZ?Z’ PipeLines Lid. 6.28 ;o) 540, 000 587,821 0.02 -
TransCanad Pipelines Ltd. 475 Cseon Loses 0w ATC“ ?l/d g L
15/05/2038 o P ' 1?/0352;293 anatapttal L2920 ysp 5,870, 000 5,847,045 0,16
_ %9758 0% A/C Treland Capital DAC 2. 875%
hertap frelandtaprial ML &S0 gp 1, 385, 000 1,323,812 0.04
g 14/08/2024
7o~ R AerCap Treland Capital DAC 3. 5%
Eﬂi\utzc};loiﬂorz)glnltoer;;;gonal 16 Ltd., USD 1, 050, 000 1,008, 707 0.03  15/01/202 ush 212,000 202, 581 0.01
Co AerCap Ireland Capital DAC 6. 5%
CK Hutchison International 19 Ltd., ush 743, 000 760, 852 0.02
P , ,
P UsD 565, 000 542,539 0.01 i5/é)7/ 2102? e
Hutchison Whampoa International 12 11 Aertap Ireland Lapttal DAL & 201 Ush 958, 000 927,531 0.03
L., T40A 3.5 08/11/2002 UsD 363,000 363,466 0.01 Kl/éw 2?251 el b LT
79 0.05 AerCap Ireland Capita . 754 '
1,914,712 /L6 USD 997, 000 871,121 0.02
F 2;;323222213“d ) 735, 000 702,952 0.02
Chile Government Bond 2. 55% . ,
97/01/2032 USD 1,272,000 1,074, 938 0.03  AerCap Ireland Capital DAC 2.45% UsD 790, 000 687, 884 0.02
- 29/10/2026
M 0.03 AerCap Ireland Capital DAC 3%
. 98/10/2028 USD 975, 000 819,196  0.02
AexCap Ireland Capital DAC 3. 3%
Eopetrol SA 5.873% 18/09/2023  USD 26, 000 226,930 0.0l 38;0?”/2;302 andtapita USD 920,000 737,839 0.02
Ecopetrol SA 5. 375% 26/06/2026  USD 464,000 429,975 0.01 Banko;hdand ——
656,905 0.02 ppie T USD 1,132, 000 982,720 0.03

2.029% 30/09/2027
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JPMorgan Funds — US Aggregate Bond Fund
BEHMASFAMERE (EE)

202246 A30H R
HEEIC HEEI
a9 a%Hd
BEMR BE HBE/EESE BE CKEL) EE (%) BERNR BE BE/EESE Kl CREL) EE %)
GE Capital International Funding Co. Fomento Economico Mexicano SAB de
Unlimited Co. 4.418% 15/11/2035 UsD 4415, 000 4 134, 11T 0.12 CV 3. 5% 16/01/2050 USD 2,460,000 1,902,072 0.05
Shire ACNQU}slt}ons Investnents Ireland USD 177,000 175,18 0.00 Grupo Televisa S_AB 8.5% 11/03/2032  USD 263, 000 326, 269 0.01
DAC 2.875% 23/09/2023 Grupo Televisa SAB 6. 125%
. o UsD 204, 000 224,477 0.01
Shire Acquisitions Investments Ireland 31/01/2046
c , UsD 3, 120, 000 2,987, 644 0.08 T .
DAC 3.2% 23/09/2026 Mexico City Airport Trust, 1444 5. 5% USD 910,000 144,778 0.00
21,160,518 0.59  31/07/2047 ' ' '
Mexico Government Bond 4. 15%
A 98/03/2027 [IN)] 1, 000, 000 982, 392 0.03
Dai-ichi Life Insurance Co. Ltd. (The) Vexico Government Bond 3. 75%
’ [IN)] 2,317,000 2,212,291 0. 06
R, 1444 45 Perpetuz] usb 734,000 690,283 0.2 11/01/2028
Vitsubishi HC Capital, Inc., 144A Nexico Government Bond 2. 659% UsD 9 763. 000
) , , 763, 2,258, 437 0.06
3.559% 98/02/2024 USD 700, 000 695, 247 0.02 94/05/2031
\litsubishi UF] Financial Group, Inc. Mexico Government Bond 4. 75% UsD 648. 000 594593 0.02
2.018% 17/07/20% UsD 3, 120, 000 2,548,271 0.07 08/03/2044 ) ,
Mitsubishi UF] Finencial Grou, Inc. Mexico Government Bond 4.35% ;o 36,000 9738 0.00
37514 18/07/20%9 USD 1, 280, 000 1, 111, 989 0.03 15/01/2047 , s
Vizuho Financial Group, Inc., FRN Mexico Government Bond 4. 6% ) 1,982, 000 1.006. 521 0.03
L 7048 22/06/2001 UsD 2,201,000 2,000,531  0.06  10/02/9048 282, , 006, :
Nomura Holdings, Inc. 2.648% Mexico Government Bond 4. 4% UsD 3900, 000 9 905, 185 0.08
16/01/2025 UsD 2,072, 000 1,983, 318 0.05  19/02/2052 , 900, , 905,
Nomura Holdings, Tnc. 2.679% Mexico Government Bond 3. 771% UsD L 811,000 1160, 423 0.03
16/07/2030 UsD 1,640, 000 L3ULA2L 004 94/05/9061 81, , 160, :
Sumitomo Mitsui Financial Group, Inc., Mexico Government Bond 5. 75% UsD 566, 000 470,001 0.01
VAL 4 3% /o UsD 1,200, 000 1,200,637 0.03  19/10/2110
Sumitono Mitsui Financial Group, Inc. 18, 870, 524 0.53
14745 08072005 UsD 3,068, 000 2,825, 262 0.08 \ -
Sumitomo Mitsui Financial Group, Inc. e
3014 19/10/2026 usb 297,000 219,752 0.0l 16 Groep NV 3.95% 20/03/2027  USD 650,000 625,171 0.02
Sunitono Mitsui Financial Group, Inc. ING Groep NV, FRN 1.726% 01/04/2027 ~ USD 695, 000 621, 355 0.01
3,085 16/07/2029 tsh 220,00 2,040,811 0.6 1,246,526 0.03
16, 717,522 0.47
N > AN New ' " 4 3, 4%
g;t/jw7 B #m$MMermmm USD 1, 000, 000 994, 824 0.0
HEurope Finance 11 Sarl 8.20% )y 2,600,000 2,143,080  0.06 w7 ver Zealand ot
15/11/2039 ANZ New Zealand Int” 1 Ltd., 144A
/ - ) UsD 1, 066, 000 927,130 0.02
2,143, 050 006 2 9% 13/02/2030
1,921, 954 0.05
AFxa i
America Movil SAB de CV 3. 625% it
29/04/2029 Usb 1,405, 000 1,330, 363 004" Panama Government Bond 4. 5%
[IN)] 425,000 345, 968 0.01
nerica Novil SABde CV 4.375% | 966,000 . 16/04/2050
22/04/2049 ) ) ' 345, 968 0.01
Coca-Cola Femsa SAB de CV 2. 75%
92/01/2030 USD 1,490, 000 1,332, 425 0.04 PECT T
- : /1 850 Saudi Arabian 0il Co., 1444 1.25%
Coca-Cola Fensa SAB de OV 1834 L5000 LI 4l5 o ok ArebimOilCo, " usp 348, 000 336,516 0.01

01/09/2032

24/11/2023
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Saudi Arabian 01l Co., 144A 1. 625% Diageo Capital ple 1.375% 29/09/2025 usb 1, 780, 000 1,658, 791 0.05
24/11/2025 UsD 691, 000 637,879 0.02 HSBC Holdings ple 6. 5% 15/09/2037  USD 3, 140, 000 3,348, 762 0.09
974, 395 0.03  HSBC Holdings plc 6.1% 14/01/2042  USD 3,165, 000 3,518, 045 0.10
HSBC Holdings plc, FRN 4.18%
B A— L 09/12/2025 Ush 5,000, 000 4,931, 383 0.14
BOC Aviation Ltd., 144A 3.5% HSBC Holdings ple, FRN 2. 206%
! UsD 1,605, 000 1,348, 767 0.04
10/10/2024 USD 790, 000 781, 298 0.02 17/08/2029
781,298 0.02 HSBC Holdings ple, FRN2.357%
— T 15/08/2031 [IN)] 2,810, 000 2,321,828 0. 06
M7 7Uh Lloyds Banking Group plec 4. 5% USD 9 550, 000 9 545 404 007
South Africa Government Bond 5. 875% ) 200. 000 198,574 0.01 04/11/2024. )
16/09/2025 B 3 . Ll?YdS Ban—kmg Group ple 4. 582% UsD 600, 000 588, 886 0.02
_ 185 001 i(l)/ 13/213021' Group ple 4. 375%
oyCs Banking broup pie & 2oh gy 633, 000 614,864 0.02
POy 22/03/2028
Lloyds Banking Group ple, FRN 2.907%
Banco Santander SA 3. 125% ) 1, 000, 000 996, 034 0.03  07/11/223 USD 800, 000 797, 329 0.02
23/02/2023 Lloyds Banking G Lc, FRV 1. 627%
oyds Banking Group plc, FRN 1. 627}
g;;g;/szzr;;ander SA 2. 746% ) 1, 400, 000 1,327, 143 0.00 11/05/007 [IN)] 2,085, 000 1,854, 378 0.05
LSEGA Financing ple, 144A 2%
g;;gg/;z;gandcr SA 1. 849% UsD 2,000,000 1,798, 171 0.05  06/04/2098 usb 3,975, 000 3,487,797 0.10
Nationwide Building Society, 1444 1%
g;;i;/szzggander SA 2. 749% USD 1, 600, 000 1,972,749 0.01  I8/08/005 ush 1, 230, 000 1, 116, 962 0.03
Banco Santander SA. FRN 1.722% Natlest Group ple 3.875% 12/09/2023  USD 1, 600, 000 1,594, 278 0.04
14/09/2027 ’ ! UsD 1, 000, 000 870,317 0.02  NatWest Group plc 4. 8% 05/04/2026  USD 1,275, 000 1,273,162 0.04
/
X .. Ly NatWest Group ple, FRN 4.519%
Tcl/cfomca Emisiones SA 4.665% UsD 980, 000 870, 603 0.02 95/06/2024 [IN)] 355, 000 354, 740 0.01
06/05/2038 ————————— ———— NatlWest Group plc, FRN 4. 269%
7,135,017 0.20 29/03/2025 UsD 640, 000 633, 804 0.02
P g;g;;;&oup ple, FRN3.078% gy, 2,535,000 2,304,755  0.06
Ereg%t SSu?sse é\G 3. 7&2;{&2/?21? USD 1,000, 000 977,709 0.03 NatWest Group ple, FRN 4. 892% usD 667000 617 158 0.0
;;9;; 1“11/3232520;‘) T ysp 1,210,000 1,140,594  0.03 18/05/2029 ’ ’ '
s NatWest Group ple, FRN 3. 754%
i i 0, [IN)] 1, 500, 000 1,440, 470 0.04
gg;g;}zi;?“ Group A6 3.85 250,000 248,833 0.01 01/11/2029
UBS G AG. 1444 4. 253 NatWest Group ple, FRN 4. 445% USD 678, 000 640. 284 0.02
03 03”2%"28 ’ S S 550, 000 533,912 0.01 08/05/2030 ' ' '
EBS/G / A6, FRY, 14443, 1265 NatWest Markets plc, 144A 1.6% UsD 1420, 000 1249, 991 0.03
3 /Ogr /02”0"30 o M R UsD 2,560,000 2,268,675 0,06 20/09/2026 T o '
_ _ Santander UKGroup Holdings ple, FRN
5169, 723 0.14 1. 089% 15/03/20%5 usDh 1, 630, 000 1,528, 776 0.04
. Santander UK Group Holdings ple, FRN
PENS 1673 14/06/2027 [IN)] 1, 485, 000 1,298, 777 0.04
Barclays plc 5. 2% 12/05/2026  USD 1,460, 000 1,458,423 0.04  Standard Chartered ple, FRY, 1444
Barclays ple, FRY 4.338% 16/05/2024  USD 1,000, 000 1,000,522 0.03 37854 21/05/20% usb 2,000, 000 1,963,261 0.05
Barclays ple, FRN 1.007% 10/12/2024 ~ USD 3,467, 000 3,296, 188 0.09  Standard Chartered ple, FRN, 1444
Barclays ple, PRV 2.8945 24/11/2032  USD 1,171, 000 97,819 0.03 9 g19% 30/01/20% Usb 1,770, 000 1,680,558 0.0
BP Capital Markets plc 3.279% USD 461,000 140,625 0,01 Standard Chartered plc, FRN, 1444 UsD 3,601, 000 3,176, 080 0.09

19/09/2027

1.456% 14/01/2027
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Standard Chartered ple, FRN, 144A Anerican Water Capital Corp. 3.45%
4,966 15/03/2033 UsD 700, 000 658, 712 0.02 01/06/2029 [IN)] 365, 000 342, 669 0.01
55,721,109 1.56 i\l;lc/l{(l)c;gg\;atcr Capital Corp. 6.593% USD 125,000 145,034 0.00
TAUS American Water Capital Corp. 4%
AbbVie, Inc. 3.2% 21/11/2029  USD 4, 396, 000 4,042, 870 0.11  01/12/2046 Usb 375,000 321, 397 0.01
AbbVie, Inc. 4.5% 14/05/2035  USD 1, 624, 000 1,576, 027 0.04  American Water Capital Corp. 3.45%
AbbVie, Inc. 4.05%21/11/2039  USD 2,729,000 2,438,105 0.07  01/05/2050 UsD 2,181,000 1,753,911 0.05
AbbVie, Inc. 4.4% 06/11/2042  USD 1,200, 000 1,095, 815 0.03  Anheuser-Busch Cos. LLC 4.7%
AbbVie, Inc. 4.25%21/11/2049  USD 1, 560, 000 1, 388, 498 0.04  01/02/2036 USD 3,903, 000 3,743, 260 0.10
Aetna, Inc. 6.75% 15/12/2037  USD 300, 000 343, 313 0.01  Anheuser-Busch InBev Finance, Inc.
Aetna, Inc. 4.5% 15/05/2042  USD 147,000 132, 362 0.00  4.625% 01/02/2044 Usb 150, 000 135,370 0.00
Air Lease Corp. 3.375% 01/07/2025  USD 3,021, 000 2,838, 723 0.08  Anheuser-Busch InBev Worldwide, Inc.
Air Lease Corp. 2.875% 15/01/2026  USD 2,500,000 2,206,353 0.06 4375 15/04/208 UsD 1, 000, 000 9614 0.03
Air Lease Corp. 3.75% 01/06/2026  USD 958, 000 900, 666 0.03  Anheuser-Busch InBev Worldwide, Inc.
Air Lease Corp. 1.875% 15/08/2026  USD 3,125,000 2,715,676 0.08  4g 15/0L08 USD 1,810,000 1,631,305 0.05
Air Lease Corp. 3.25% 01/10/2029  USD 4, 540, 000 3, 824, 600 0.11  pnheuser-Busch InBev Worldwide, Inc.
Air Products and Chemicals, Inc. 1.85% 4,459% 06/10/2048 USD 1,280, 000 1,128,100 0.03
i UsDb 3,000, 000 ars0oos (MBS
/Ua Anheuser-Busch [nBev Worldwide, Inc.
Alabama Pover Co. 5.7% 15/02/2033  USD 150, 000 163,736 0.00 4 755 15/01/2058 Usb 3,080, 000 2,764,134 0.08
Alabama Power Co. 6. 125% UsD 179. 000 198, 356 0.01  Anheuser-Busch InBev Vorldvide, Inc.
15/05/2038 ’ g : 6% 01/06/2060 [IN)] 1, 175, 000 1,032, 814 0.03
Alexandria Real Estate Equities, Inc., Arizona Public Service Co. 5.05%
REIT 3. 8% 15/04/2026 UsD 214,000 209,733 0.01 01/09/2041 ush 210, 000 199, 284 0.01
Mexandria Real Estate Equities, Inc., Arrow Electronics, Inc. 4.5%
BEIT 598 (50008 UsD 1,347,000 1,305,082 0.04 e e : USD %5, 000 %372 0.00
Mexandria Real Estate Equities, Inc. .
e Arrow Electronics, Inc. 3.25%
REIT 4.9% 15/12/2080 USD 2,000, 000 1,985,124 0. 06 08/00/ 2008 UsD 169, 000 158,750 0.01
AMexandria Real Estate Equities, Inc. ; /
s Arrow Electronics, Inc. 3.875%
REIT 1.875% 01/02/2033 Ush 2,690, 000 2,029, 624 0.06 12/0\;/202; [IN))] 761, 000 726, 641 0.02
ﬁéﬁaﬁr{l}? J]E?}voﬁssom buitdes, Tne, oy 1,016, 000 843,09  0.02 AT&T, Inc. 2.3% 01/06/2027 USD 5,180, 000 4,722,412 0.13
Al ! CJ M(Th) 59 006/ USD 405, 000 849, 347 0.02 AT&T, Tnc. 1.65% 01/02/2028  USD 485, 000 418, 741 0.01
Amm,“ ‘”;' EC T s " ' ' T ATRT, Ine. 2.25%01/02/2032  USD 3,220, 000 2,626,595 0,07
l;g;?ggﬂmr o USD 367,000 371,499 0.01 AT&T, Inc. 3.5% 01/06/2041  USD 1,382,000 1,108,211 0.03
Anerican Toer Corn. . REIT 3. 375 AT&T, Tnc. 3.65% 01/06/2051  USD 3,168, 000 2,488, 176 0.07
15/10/2026w P N i) 437,000 412,967 0.01  AT&T, Tnc. 3.55% 15/09/2055  USD 1,332, 000 1,003, 957 0.03
. . AT&T, Inc. 3.8% 01/12/2057  USD 246, 000 190, 820 0.01
American Tower Corp., REIT 1. 5% R
31/01/2028 USD 2,820, 000 2,342,619 0.07  Atmos Energy Corp. 4.15% 15/01/2043  USD 690, 000 614, 372 0.02
. ) ‘ Atmos Energy Corp. 4.125%
ﬂ%gggmﬂmeﬁnl% UsD 1, 440, 000 1,152, 621 0.0 15/03/2049 usb 780, 000 709, 682 0.02
Amcric/an Tover Corp., REIT 18754 AutoZone, Inc. 1.65% 15/01/2031 [IN)] 1, 740, 000 1, 365, 678 0.04
15/10/2030 ; o USD 2, 740, 000 2,130,779 0.06  Bank of America NA 6% 15/10/2036  USD 1, 800, 000 1,969, 870 0. 06
. " Bank of New York Mellon Corp. (The)
??;iéigggwer o T ysp 1,995, 000 1,505,615 0.04 3,34 23/08/2029 tsh on 000 e 000
. . Berkshire Hathaway Energy Co. 6.125%
Arllel“lcan Tower Corp., REIT 3. 1% UsD 1,231, 000 868, 706 0.02 /ot Ush 1, 437, 000 1, 589, 890 0.04
15/06/2050 et
) ) Y erkshire Hathavay Finance Corp.
American Tower Corp., REIT 2.95% UsD 804,000 546, 677 0.02 43 15/05/2043 USD 312,000 290, 946 0.01

15/01/2051
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Berkshire Hathaway Finance Corp. CenterPoint Energy Resources Corp.
4954 15/01/2049 UsD 1,090, 000 1,016, 812 0.03 5,850 15/01/2041 UsD 250, 000 272,803 0.01
Berkshire Hathaway Finance Corp. Chevron Corp. 1.995% 11/05/2027 usb 1, 390, 000 1,277,997 0.04
3.85% 15/03/2052 UsD 1,650, 000 1, 333, 362 0.04 Chevron USA, Inc. 3.25% 15/10/2029  USD 1,480, 000 1,399, 503 0.04
Boardwalk Pipelines LP 3. 4% Citigroup, Inc. 3.2% 21/10/2026 [IN))] 1,293, 000 1, 229, 865 0.03
[IN)) 1,610, 000 1,376, 100 0.04 N
15/02/2031 T T Citigroup, Inc. 6.625%15/01/2028  USD 500, 000 549,016 0.02
Boston Properties LP, REIT 3. 2% Citizens Financial Group, Inc. 2.85%
15/01/2025 UsD 456, 000 445,004 0.01 107006 UsD 2,000, 000 1,873,010 0.05
Boston Properties LP, REIT 3.65% (leveland Electric [1luminating Co.
01/02/2026 [IN)) 297,000 288, 460 0.01 (The) 5.5% 15/08/2024 [IN)} 400, 000 412,624 0.01
Boston Properties LP, REIT 2.75% (leveland Electric I1luninating Co.
[IN)) 300, 000 279,523 0.01 o) Uush 425,000 449, 851 0.01
01/10/2026 ’ ’ (The) 5.95% 15/12/2036
Boston Scientific Corp. 4.55% CHS Energy Corp. 3.875% 01/03/2024  USD 1,200, 000 1,199, 039 0.03
01/03/2039 UsD 721,000 677, 484 0.02 CMS Energy Corp. 3% 15/05/2026  USD 219, 000 210,558 0.01
BP Capital Narkets America, Inc. 3.41% CMS Energy Corp. 2.95% 15/02/2027  USD 387,000 363, 962 0.01
11/02/2026 UsD 2,150, 000 2,107, 131 0.06 (VA Financial Corp. 3.95% 15/05/2024  USD 173,000 173,249 0.00
BP Capital Markets America, Inc. Columbia Pipeline Group, Inc. 5.8%
9,779 10/11/2030 [IN)) 2,000, 000 1, 384, 563 0.04 0L/06/2085 [IN)} 1,550, 000 1,597, 037 0.04
BP Capital Markets America, Inc. Comerica Bank 4% 27/07/2025  USD 1, 100, 000 1,087, 638 0.03
2.939% 04/06/2051 UsD 2,200, 000 1,575,088 0.04 Comerica, Inc. 4% 01/02/2029  USD 400, 000 387,959 0.01
i i i I r" f’Z .
Brixmor O_peratlng Partnership LP, ) 900,000 886, 084 0.02 Conagra. Brands, ?nc. 5.3 01/11/ ,038 ush 330, 000 312,294 0.01
REIT 3.85% 01/02/2025 Consolidated Edison Co. of New York,
. . o 1E /e Ush 173,000 182,897 0.01
Brookfield Finance LLC 3.45% Inc. 5.7% 15/06/2040
[IN)) 1,080, 000 778, 128 0.02 ) '
15/04/2050 Constellation Brands, Inc. 4.4%
[IN)} 475, 000 476,417 0.01
Brown & Brown, Inc. 2.375% 15/11/2025
UsD 4,620, 000 3,659, 990 0.10 .
15/03/2031 Constellation Brands, Inc. b5.25%
. Sy Ush 260, 000 257,506 0.01
Bunge Ltd. Finance Corp. 2.75% 15/11/2048
[IN)) 3,310, 000 2,731,834 0.08
14/05/2031 Consumers Energy Co. 3.25%
) UsD 190, 000 153, 587 0.00
Burlington Northern Santa Fe LLC USD 560,000 563 379 0.02 15/08/2046
3.65% 01/09/2025 ’ ’ ' Corning, Tnc. 3.9%15/11/2049  USD 2,044, 000 1,644, 621 0.05
Burlington Northern Santa Fe LLC Corporate Office Properties LP, REIT
T.95% 15/08/2030 UsD 250, 000 308, 185 0.01 20 15/01/2028 UsD 660, 000 531,424 0.01
Burlington Northern Santa Fe LLC Corporate Office Properties LP, REIT
6,154 01/05/2037 [IN)) 870,000 1,024,010 0.03 9 750 15/04/2091 Ush 3,203, 000 2,592, 290 0.07
Burlington Northern Santa Fe LLC Crown Castle International Corp., REIT
5,758 01/05/2010 [IN)) 700, 000 771,004 0.02 W 01/08/2007 [IN)} 228,000 221,406 0.01
Burlington Northern Santa Fe LLC (VS Health Corp. 4.3% 25/03/2028  USD 285, 000 281,816 0.01
3.55% 15/02/2050 UsD 1, 397, 000 175, 678 0.05 CVS Health Corp. 5.05% 25/03/2048  USD 4, 205, 000 4,022, 200 0.11
Campbell Soup Co. 2.375% USD 955, 000 805, 902 0.02 Danaher Corp. 2 6%01/10/2050  USD 932, 000 659, 142 0. 02
24/04/2030 Dell International LLC 6.02%
UsD 5,696, 000 5,898, 549 0.16
Campbell Soup Co. 3.125% 15/06/2026
[IN)) 470,000 333,492 0.01 ..
24/04/2050 Digital Realty Trust LP, REIT 3. Th
: L , Ush 385, 000 367,845 0.01
Capital One Financial Corp. 3.9% 15/08/2027
UsD 810, 000 808, 946 0.02 L
29/01/2024 Dominion Energy, Inc. 2.85%
) A , Ush 183,000 173,502 0.00
Capital One Financial Corp. 4.2% 15/08/2026
R USD 350, 000 345, 602 0.01 .
29/10/2025 Dominion Energy, Inc. 4.9% USD 111, 000 106, 614 0.00
Caterpillar, Inc. 6.05% 15/08/2036  USD 355, 000 411,793 0.01  01/08/2041 ’ ’ ’
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Dominion Energy, Inc. 5.25% Entergy Louisiana LLC 2. 4%
01/08/2033 UsD 785, 000 s 0.0z nE UsD 532, 000 193,284 0.0l
DIE Blectric Co. 3. 7% 15/03/2045  USD 308,000 263,845 0.0l isi .
ectric Co, _/% 03/ 5 Entergy Louisiana LLC 3. 12% USD 320,000 304,011 0.01
Duke Energy Carolinas LLC 6. 45% 01/09/2027
o UsD 100, 000 112,327 0.00 o
15/10/2032 Entergy Louisiana LLC 3. 25% UsD 188, 000 176. 685 0.00
Duke Energy Corp. 2.65% 01/09/20%6  USD 810,000 760,388 0.02  01/04/2028 g 2 :
Duke Energy Indiana LLC 6. 12% Entergy Louisiana LLC 3. 05%
UsD 150, 000 164,139 0.00 :
15/10/203 0L/08/2031 USD 314,000 283,907 0.01
Duke Energy Indiana LLC3.75% | 150000 903 325 0.0 CEntersy Lovisiona LLC 45 15/03/2033  USD 330,000 315,660 0.01
15/05/2046 ' ' ' isi
ke Brerey Ohio, Tne. 878 s o fg;gg%ogmma UC2Z9 g 1, 040, 000 753,961 0.0
15/06/2046 ' ' " Entergy Mississippi LLC 3. 85%
Duke Energy Progress LLC 4. 1% 01/06/2049 UsD 1, 640, 000 1,413, 369 0.04
UsD 189, 000 171,451 0.00
15/05/2042 Enterprise Products Operating LLC
Duke Energy Progress LLC 3. T% 7.55% 15/04/2038 Usb 847,000 1,010, 397 0.03
15/10/2045 UsD 431,000 368,619 0.01 A
nterprise Products Operating
e Usp 3,000,000 2,161,854 0.06
?gi‘&%ﬁy Progress LLCZ9% g 1, 255, 000 931,760 0.03 324 15/02/2052
Enterprise Products Operating LLC
, USD 1, 245, 000 1,266,355  0.04
?‘5‘1;;}}02%123 P, REIT 28758 s 830,000 746,105 0.02 578 01/03/2035
EQM Midstream Partners LP 5. 5%
5. 319 USD 1,250, 000 1,084,194 0.03
?;5‘;‘;;2%‘;8““””’ fne. 5319 gy 2,230, 000 2,208,503 0.06 15/07/2028
Essex Portfolio LP, REIT 2. 65%
Eaton Corp. 7. 625%01/04/2024  USD 400,000 24,561 0.0l 1;;32 /2%32 oo UsD 4,000,000 3,329,052  0.09
gatonCCorp, 54;%%0125/ /10 13//22?)? Ezg igg ggg igé 223 g gg rergy letro, Inc. 3154 15/03/2023  USD 380,000 378,698 0.01
E;tonl orp. e UsD ) 850,000 ssil g6 ogs e e Dne 426 15/03/2088  USD 670,000 603,415  0.02
Flon “‘”“I?‘f“l‘ih e 33 5 S " Bvergy, Inc. 2.9% 15/09/2029  USD 1,775,000 1,565,829  0.04
; 1;‘{;2;32 4“ NG S0 g 1, 355, 000 1,338,909 0.04  Bxsonllobil Corp. 2.995% 16/08/2039  USD 1, 615, 000 1,323,664 0.04
Blevamee flealth Tne. 41014 Exson Nobi1 Corp. 3.095% 16/08/2049  USD 2,010,000 1,576,396 0.04
! USD 885, 000 874, 569 0.02  Fidelity National Information Services,
. . 0
' UsD 344,000 327,671 0.01 Florida Pover & Light Co. 5. 4%
15/05/2042
/05/ 01/08/20%5 USD 700, 000 746,541 0.02
Elevance Health, Inc. 4.375% I
01/12/2047 Usp 201,000 185,684 0.01  General Yotors o, 6.125% 01/10/205  USD 1,185, 000 1,225,047 0.03
Energy Transfer 1P 3.6% 01/02/2023  USD 240,000 939,37 0,01 ConerallotorsFinancial (o, Tne. 126 o 960, 000 893,017 0.02
Bnergy Trensfer LP 4.75% 15/01/202%6  USD 1,821, 000 817,210 0.05 0mE o ‘
Brergy Transfer LP .95 15/07/2006  USD 122,000 17,36 0.00 fo”fi%“"“ Fanctel (o, Tre. 385 o)) 565, 000 550,986 0.02
Bnergy Transfer 1P 4.4 15/03/2027  USD 850, 000 822,099 0.2 wam
Bnergy Transfer LP 4,955 15/05/2008  USD 430,000 420,071 0.01 Geg;ﬁ;}g‘?gzgma“““ Co Inec oy 1,269, 000 LTS 0.10
Energy Transfer LP 4, 15% 15/09/2029  USD 1, 068, 000 978,502 0.03 LI OB/OL2026
Energy Transfer LP 6.05% 01/06/2041  USD 650, 000 625,373 0.02 beneral “‘{O“jfs Finanetal Co., Tne. o) 1,031, 000 080,803 0.03
Energy Transfer 1P 6.1 15/02/2042  USD 800, 000 747,033 0,02 L3 IOL0T -
Eni USA, Inc. 7.3% 15/11/202; UsD 1,030, 000 1,147,490 0.03 3?33%??”” Fivancil G, Toe. 5\ L 900, 000 L 00
Entergy Arkansas LLC 3. 5% V3 la
01/04/2026 Usb 202,000 199,198 0.01 Gener‘al Mlorors Financial Co., Inc. USD 1,197, 000 929, 005 0.03
Entergy Corp. 2.95% 01/09/2026  USD 220,000 208,551 0.01 235 08/01/2031
Entergy Louisiana LLC 4. 05% Ush 239, 000 240,222 001 General Motors Financial Co., Inc. 2.Th UsD 1, 585, 000 1,259, 179 0.04

01/09/2023

10/06/2031
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Global Payments, Inc. 3.2% Lennar Corp. 4.5% 30/04/2024  USD 1, 220, 000 1, 220, 637 0.03
15/08/2029 UsD 4 145, 000 3,623, 889 0.10 Life Storage LP, REIT 4% 15/06/2029  USD 1, 373, 000 1, 259, 085 0.04
Global Payments, Inc. 2.9% Life Storage LP, REIT 2.24 15/10/2030  USD 2,940, 000 2,357,449 0.07
15/05/2030 Ush 488,000 411,904 0.01 Love s Cos., Inc. 2.5% 15/04/2026  USD 550, 000 520, 455 0.01
Global Payments, Inc. 2.9% 15/11/2031  USD 937, 000 769, 167 0.02 Lowe s Cos., Inc. 1.7%15/10/2030  USD 3,000, 000 2,406, 502 0.07
Goldman Sachs Group, Inc. (The) 4.25% LYB International Finance ITT LLC 1. 25%
9110205 USD 457,000 453,930 0.01 0L/10/20%5 [IN)] 766, 000 693, 906 0.02
Goldman Sachs Group, Inc. (The) 3.85% LYB International Finance 111 LLC
20007 USD 1, 830, 000 1,767,792 0. 05 3,625% 01/04/2051 [IN)] 2,705, 000 1,992, 371 0. 06
Goldman Sachs Group, Inc. (The) 3.5% Magellan Midstream Partners LP 3. 2%
93/01/20%5 USD 2,321,000 2,289,999 0. 06 15/03/20%5 [IN)] 171,000 166, 118 0.00
Gulf Power Co. 3.3% 30/05/2027  USD 670, 000 646, 803 0.02  Marathon 0il Corp. 6.8% 15/03/2032  USD 241,000 260, 563 0.01
) .
Halliburton Co. 4.75% 01/08/2043  USD 430, 000 383,793 0.01  Marathon Petroleum Corp. 4.7% UsD 1,209, 000 1,225, 500 0.03
Hanover Insurance Group, Inc. (The) USD L 490, 000 L 185, 839 0.03 01/05/2025
2.5% 01/09/2030 T T ' Markel Corp. 5% 05/04/2046  USD 1,000, 000 945,918 0.03
Hartford Financial Services Group, Inc. Nartin Marietta Materials, Inc. 3.45%
(Tl 6,18 01/10/2041 UsD 600, 000 654, 227 0.02 01062007 UsD 666, 000 635, 515 0. 02
Hartford Financial Services Group, Inc. Masco Corp. 2% 01/10/2030  USD 840, 000 663, 578 0.02
(The) 4. 3% 15/04/2043 UsD 500,000 443,505 0.01 Masco Corp. 6.5% 15/08/2032  USD 1,000, 000 1,077,277 0.03
HCA, Tnc. 5.25% 15/06/2026  USD 3,300, 000 3,305, 986 0.09  McDonald” s Corp. 4.7%09/12/2035  USD 547,000 544, 590 0. 02
HCA, TInc. 5.625% 01/09/2028  USD 7,000, 000 7,031, 311 0.20  McDonald” s Corp. 6.3%15/10/2037  USD 179, 000 205, 525 0.01
HCA, TInc. 4.125% 15/06/2029  USD 380, 000 349,003 0.01  MDC Holdings, Inc. 2.5% 15/01/2031  USD 2,210, 000 1,634, 127 0.05
HCA, TInc. 5.125% 15/06/2039  USD 3,095, 000 2,759,499 0.08 MetLife, Inc. 6.5%15/12/2032  USD 616, 000 713, 509 0.02
) P ,
HCA, Inc. 3.5% 15/07/2951 UsD 170, 000 117,845 0.00 Mld/ An/lerlfa Apartments LP, REIT 4% USD 930, 000 023, 455 0.03
Healtheare Trust of America Holdings 15/11/2025
e UsD 1, 161, 000 998, 749 0.03 . -
LP, REIT 3. 1% 15/02/2030 Vid-Anerica Apartments LP, REIT 1.Th
. o USh 1,470, 000 1, 164, 462 0.03
Heal theare Trust of Aerica Holdings USD 1 540,000 1193, 999 0.03 15/02/2031
1P, REIT 24 15/03/2031 T Y ’ Morgan Stanley 3.875% 29/04/2024  USD 2,697, 000 2,701,249 0. 08
Healthpeak Properties, Inc., REIT 3.4% Morgan Stanley 3.875% 27/01/2026  USD 270, 000 266, 055 0.01
01/02/2025 Ush 14,000 13,175 0.00 Morgan Stanley 3.125% 27/07/2026  USD 1, 056, 000 1, 006, 880 0.03
Healthpeak Properties, Inc., REIT 3.5% Morgan Stanley 3.625% 20/01/2027  USD 681, 000 657, 850 0.02
15/07/2029 UsD 1, 334, 000 1, 228,582 0.03 Morgan Stanley 4.3% 27/01/2045  USD 1, 125, 000 1,005,017 0.03
HP,. I_nc. 3% 17/06/202_7 UsD 1,445, 000 1,334,410 0.04  Morgan Stanley, FRN 1.794% UsD 9,080, 000 1,638, 384 0.05
[11inois Tool Works, Inc. 2.65% USD 900, 000 860, 219 0.02 13/02/2032
15/11/2026 ! ! ’ MPLX LP 4.875% 01/12/2024  USD 1, 284, 000 1,294, 902 0.04
) ' )
Intern%tlonal /Fla\ors&Fragrances, ) 452,000 125,768 0.01 MPILX LP 4.8% 15/02/2029  USD 362, 000 356, 353 0.01
Inc. 5% 26/09/2048 National Retail Properties, Inc., REIT
. . USh 583,000 579,400 0.02
International Lease Finance Corp. 4 15/11/2025
oy 1z UsD 623, 000 624, 205 0.02 . . .
5.875% 15/08/2022 National Retail Properties, Inc., REIT
. o UsD 1,000, 000 961, 840 0.03
International Paper Co. 8.7% UsD 850. 000 1094 411 0.03 3.6% 15/12/2026
15/06/2038 ’ Y ' Nevada Power Co. 3.7% 01/05/2029  USD 1,600, 000 1,540, 938 0.04
Jersey Central Power & Light Co. 6. 15% Nevada Power Co. 6.65% 01/04/2036  USD 200, 000 230, 149 0.01
01/06/2037 UsD 320,000 341, 415 0.01 Nevada Power Co. 5.375% 15/09/2040  USD 365, 000 378,614 0.01
Kroger Co. (The) 2. 2% 01/05/2030  USD 3,500, 000 2,955, 260 0.08  NiSource, Inc. 2.95% 01/09/2029  USD 615, 000 545,226 0.02
Kroger Co. (The) 5.4% 15/07/2040  USD 114, 000 115,607 0.00  NiSource, Inc. 1.7%15/02/2031  USD 1,830, 000 1,431, 208 0.04
Kroger Co. (The) 4.45% 01/02/2047  USD 1, 220, 000 1, 105, 796 0.03  NiSource, Inc. 5.8%01/02/2042  USD 628, 000 638, 888 0.02
Lear Corp. 2.6% 15/01/2032  USD 865, 000 674,969 0.02  OGE Energy Corp. 0.703% 26/05/2023  USD 1, 180, 000 1, 150, 265 0.03
Legg Mason, Tnc. 3.95% 15/07/2024  USD 350, 000 351,489 0.01  Ohio Edison Co. 6.875% 15/07/2036  USD 350, 000 410, 240 0.01
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Oklahoma Gas and Electric Co. 0.553% Realty Income Corp., REIT 3. 25%
96/05/2023 UsD 1, 425, 000 1, 389, 889 0. 04 15/01/2031 UsD 1,480, 000 1, 344, 655 0.04
ONE Gas, Inc. 2% 15/05/2030  USD 2, 060, 000 1,719, 575 0.05 Regency Centers LP, REIT 2.95% UsD 1,305, 000 147,621 0.03
ONEOK Partners LP 3. 375% 15/09/2029
UsD 76, 000 76, 004 0.00 . ) -
01/10/2022 Reliance Steel & Aluninum Co. 2.15% USD 3330, 000 9 709,561 0.08
ONEOK Partners LP 5% 15/09/2023 ~ USD 169, 000 170, 804 0.00  15/08/2030 T B ’
ONEOK Partners LP 6.65% 01/10/2036 ~ USD 910, 000 928, 246 0.03  Roper Technologies, Inc. 1.4%
ONEOK, Inc. 7.5% 01/09/2023  USD 2,741, 000 2,840,013 0.08  15/09/2027 USD 3,420,000 2,928, 288 0.08
ONEOK, Inc. 2.2% 15/09/2025  USD 2,750, 000 2,560,578 0.07  Roper Technologies, Inc. 4.2%
Oracle Corp. 3.6% 01/04/2040  USD 1, 800, 000 1,357,191 0.04  15/09/2028 UsD 460,000 440,949 0.01
Oracle Corp. 4% 15/07/2046  USD 1,070, 000 806, 798 0.02  Safehold Operating Partnership LP,
Oracle Corp. 4.375% 15/05/2055  USD 940, 000 725, 257 0.02  REIT 2.8% 15/06/2031 USD 5,000, 000 4, 07, 692 011
Pacific Gas and Electric Co. 1.36Th San Diego Gas & Electric Co. 6.125%
10/03/2023 [IN)) 2,415, 000 2,318,727 0.07 15/09/2037 [IN)} 150, 000 162, 824 0.00
Pacific Gas and Electric Co. 1.7% San Diego Gas & Electric Co. 3.95%
15/11/2023 UsD 1,390, 000 1, 340, 036 0.04 15/11/2041 UsD 218,000 188,027 0.01
Pacific Gas and Electric Co. 3. 25% Sherwin-Williams Co. (The) 4.55%
16/02/2021 UsD 3,795, 000 3,696, 930 0.10 01/08/2045 UsD 1,821, 000 1,606, 527 0.04
Pacific Gas and Electric Co. 2.95% Simon Property Group LP, REIT 3.25%
0L/03/2026 [IN)) 970, 000 879,473 0.02 13/09/2019 [IN)} 1,518, 000 1, 105, 353 0.03
Pacific Gas and Electric Co. 3.75% SITE Centers Corp., REIT 3. 625%
15/08/2042 [IN)) 451,000 306,975 0.01 01/02/20%5 [IN)} 345, 000 335,825 0.01
Pacific Gas and Electric Co. 4.3% Southern California Edison Co. 3.65%
15/03/2045 UsD 770,000 560, 735 0.02 01/03/208 UsD 800, 000 755, 895 0.02
Pacific Gas and Electric Co. 4% Southern California Edison Co. 6%
01/12/2046 UsD 1,500, 000 1,053, 815 0.03 15/01/2031 UsD 150, 000 161,577 0.00
Pa01f1‘Corp 4. 15% 15/‘02/205_0’ USD 1,600, 000 1,453,720 0.04  Southern California Edison Co. 5.55% UsD 530,000 532, 487 0.01
Packaging Corp. of America 4.05% 15/01/2036
. UsD 1, 565, 000 1,308, 737 0. 04 e o .
15/12/2049 Southern California Edison Co. 4.03%
s e Ush 900, 000 743,920 0.02
Parker-Hannifin Corp. 4.1% 15/03/2042
[IN)) 416, 000 358, 390 0.01 .
01/03/2047 Southern California Gas Co. 2.55% USD 5 960, 000 1997 813 0.06
Phillips 66 4.875% 15/11/2044  USD 85, 000 82,711 0.00  01/02/2030 B B ’
Pioneer Natural Resources Co. 1.9% Southern Co. Gas Capital Corp. 2. 45%
15/08/2030 UsD 2,580, 000 2,110, 697 0.06 01/10/2023 UsD 153,000 150, 942 0.00
PNC I.Sa.nk NA 3. 25% 01/06/2025 USD 750, 000 739, 046 0.02 Sou’the’rn Co. Gas Capital Corp. 5.875% UsD 550,000 578,426 0.02
Precision Castparts Corp. 4.2% 15/03/2041
R UsD 250,000 246, 583 0.01 . )
15/06/2035 Southern Co. Gas Capital Corp. 4. 4%
- _— ) Uush 167,000 146, 032 0.00
Precision Castparts Corp. 4.375% 01/06/2043
. . [IN)) 250, 000 237,999 0.01 . -
15/06/2045 Southern Co. Gas Capital Corp. 3.95% USD 188,000 154,524 0.00
Progress Energy, Inc. T%30/10/2031  USD 300, 000 337,303 0.01  01/10/2046 ! ! .
Prologis LP, REIT 2.125% 15/10/2050  USD 525,000 336, 006 0.01  Southern Natural Gas Co. LLC 8%
Public Storage, REIT 1.95% 09/11/2028  USD 1, 264, 000 1,091, 800 0.03  01/03/2032 UsD 624,000 731,232 0.02
Public Storage, REIT 2.25% 09/11/2031  USD 1,062, 000 882, 256 0.02  Southern Power Co. 5. 15% 15/09/2041  USD 871,000 825,373 0.02
Quanta Services, Inc. 2.35% SouthTrust Bank 7.69% 15/05/2025  USD 250, 000 269, 869 0.01
15/01/2032 UsD 2,295, 000 1,776,958 0.05 Southwest Gas Corp. 3.8%29/09/2046  USD 442,000 361,218 0.01
Quest Diagnostics, Inc. 3.5% Targa Resources Corp. 4.2%
30/03/2025 [IN)) 4,000, 000 3,939, 127 0.11 01/02/2033 [IN)} 590, 000 532,310 0.01
A Vi e U 1 y
Realty Income Corp., REIT 3.875% ) 955, 000 953,165 0.01 Tennessee Valley Authority 5. 88% UsD 9,548, 000 3,088, 701 0.09

15/04/2025

01/04/2036
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Tennessee Valley Authority 4. 625% US Treasury 0. 5% 30/04/2027  USD 42,000, 000 37,127, 344 1.04
15/09/2060 UsD 433,000 479,668 0.01 US Treasury 1.25% 31/03/2028  USD 20, 065, 000 18,106, 311 0.51
Tennessee Valley Authority 4.25% US Treasury 1.25% 30/04/2028  USD 42,760, 000 38,515, 736 1.08
15/09/2065 UsD 438,000 449,736 0.01 US Treasury 2. 875% 15/05/2028  USD 7, 360, 400 7,266, 814 0.20
Thermo Fisher Scientific, Inc. 2.8% US Treasury 1.25% 30/06/2028  USD 33,971, 500 30, 515, 961 0.85
15/10/2041 UsD 805, 000 629,791 0.02 US Treasury 1. 875% 28/02/2029 ~ USD 23, 300, 000 21,625,313 0. 60
T-Yobile USA, Inc. 3.875% 15/04/2030  USD 8, 485, 000 7,937,838 0.22  USTreasury 2. 875%30/04/2029  USD 27, 675, 000 27,307, 441 0.76
Toledo Edison Co. (The) 6. 15% US Treasury 1. 625% 15/08/2029  USD 775,000 704, 554 0.02
15/05/2037 UsD 600, 000 666, 439 0.02 US Treasury 1.75% 15/11/2029  USD 2,410, 000 2,208, 445 0. 06
Truist Financial Corp. 45 01/05/2025  USD 408, 000 408, 609 0.01  US Treasury 1.5% 15/02/2030  USD 2,230, 000 1,999, 509 0. 06
TSNC Arizona Corp. 4.5% 22/04/2062  USD 1,270, 000 1,250, 398 0.03  USTreasury 0. 625% 15/08/2030  USD 2,715,000 2,248, 359 0. 06
Tyson Foods, Inc. 4.875% 15/08/203¢  USD 390, 000 393, 113 0.01  USTreasury 1. 625% 15/05/2031  USD 12, 825, 000 11,446,813 0.32
UDR, Inc., REIT 2.95% 01/09/2026 ~ USD 276, 000 260, 174 0.01  US Treasury 1.25% 15/08/2031  USD 11, 390, 000 9,794, 065 0.27
UDR, Inc., REIT 3.5%01/07/2027  USD 1, 383, 000 1,318,575 0.04  USTreasury 1. 375% 15/11/2031  USD 11, 322, 000 9, 808, 567 0.27
UDR, Inc., REIT 3% 15/08/2031  USD 460, 000 393, 267 0.01  USTreasury 1. 875% 15/02/2032  USD 41,900, 000 37,909, 680 1.06
UDR, Inc., REIT 2.1%01/08/2032  USD 1,520, 000 1,182,171 0.03  USTreasury 2. 875% 15/05/2032  USD 20, 000, 000 19, 750, 000 0.55
Union Carbide Corp. 7.75% 01/10/209%  USD 650, 000 775,819 0.02  USTreasury 4. 375% 15/02/2038 ~ USD 1,830, 000 2,129, 663 0. 06
Union Electric Co. 2.95% 15/06/2027  USD 715,000 682, 699 0.02 US Treasury 3.5% 15/02/2039  USD 1,449,500 1,514,727 0.04
Union Pacific Corp. 3.95% 15/08/2089  USD 900, 000 771,598 0.02  US Treasury 4.25% 15/05/2039  USD 6, 800, 000 7,168, 602 0.22
UnitedHealth Group, Inc. 4.625% US Treasury 1. 125% 15/05/2040  USD 11, 045, 000 7,698, 710 0.22
15/07/2035 UsD 396,000 400,083 0.01 US Treasury 3. 875% 15/08/2040  USD 1, 250, 000 1,348, 633 0.04
UnitedHeal th Group, Inc. 3.5% US Treasury 4.25% 15/11/2040  USD 6, 500, 000 7,349, 824 0.21
15/08/2039 UsD 1,495, 000 1,305,311 0.04 US Treasury 1. 875% 15/02/2041  USD 33, 400, 000 26, 232, 047 0.73
US Treasury 1. 625% 31/08/2022  USD 5,000, 000 5,000, 434 0.14  US Treasury 4.75% 15/02/2041  USD 3,000, 000 3,617, 051 0.10
US Treasury 1.75% 30/09/2022  USD 10, 000, 000 9,998, 541 0.28  US Treasury 2.25% 15/05/2041  USD 4,800, 000 4,010, 250 0.11
US Treasury 1. 875% 30/09/2022  USD 10, 000, 000 10,001, 622 0.28  US Treasury 1.75% 15/08/2041  USD 5,195, 000 3,957, 332 0.11
US Treasury 1. 5% 28/02/2023  USD 42,000, 000 41, 668, 321 1.17  US Treasury 2% 15/11/2041  USD 2, 305, 000 1,833,375 0.05
US Treasury 1.75% 15/05/2023  USD 24, 636, 000 24, 396, 460 0.68  USTreasury 2. 375% 15/02/2042  USD 30, 660, 000 26, 032, 256 0.73
US Treasury 2.75% 31/05/2023  USD 880, 000 878,733 0.02  US Treasury 3.25% 15/05/2042  USD 12, 000, 000 11,728, 125 0.33
US Treasury 1. 375% 30/06/2023  USD 10, 000, 000 9, 847, 656 0.28  US Treasury 2.75% 15/11/2042  USD 52, 800, 000 47, 377, 688 1.32
US Treasury 1. 375% 31/08/2023  USD 10, 000, 000 9,821,289 0.27  USTreasury 3. 125% 15/02/2043  USD 7,800, 000 7,426, 148 0.21
US Treasury 1. 625% 31/10/2023  USD 11, 000, 000 10, 813,945 0.30  USTreasury 3. 625% 15/08/2043  USD 22,000, 000 22,623,047 0.63
US Treasury 2. 125% 29/02/2024  USD 17,730, 000 17, 490, 368 0.49  US Treasury 3. 625% 15/02/2044  USD 9, 348, 000 9,610,913 0.27
US Treasury 2. 5% 15/05/2024  USD 369, 000 365, 714 0.01 US Treasury 3% 15/11/2044  USD 634, 000 589,001 0.02
US Treasury 2% 30/06/2024  USD 1, 068, 000 1,047,516 0.03  USTreasury 2. 875% 15/08/2045  USD 495, 000 450, 933 0.01
US Treasury 1.75% 31/12/2024  USD 22, 454, 000 21,755, 382 0.61  US Treasury 2.25% 15/08/2046  USD 2,450, 000 1,982, 203 0. 06
US Treasury 2. 125% 15/05/2025  USD 695, 000 677,734 0.02 US Treasury 3% 15/02/2047  USD 488,000 457,252 0.01
US Treasury 2. 875% 31/05/2025  USD 46, 008, 000 45,792, 338 1.28  US Treasury 3% 15/02/2048  USD 1,330, 000 1,256, 798 0.04
US Treasury 2% 15/08/2025  USD 10, 000, 000 9, 684, 375 0.27  USTreasury 2. 875% 15/05/2049  USD 5, 296, 000 4,952, 588 0.14
US Treasury 0. 375% 31/01/2026 ~ USD 15, 800, 000 14, 356, 398 0.40  US Treasury 2.25% 15/08/2049  USD 1,880, 000 1,547,622 0.04
US Treasury 1. 625% 15/02/2026  USD 639, 100 607, 045 0.02  USTreasury 2.375% 15/11/2049  USD 19, 005, 000 16, 100, 056 0. 45
US Treasury 0. 5% 28/02/2026  USD 20, 750, 000 18,899, 521 0.53  US Treasury 2% 15/02/2050  USD 12, 454, 000 9,679, 093 0.27
US Treasury 2. 5% 28/02/2026  USD 1, 565, 000 1,534, 097 0.04  US Treasury 1.25% 15/05/2050  USD 12, 378, 000 7,900, 645 0.22
US Treasury 0.75% 30/04/2026  USD 980, 000 897, 542 0.03  USTreasury 1. 375% 15/08/2050  USD 2,615, 000 1,726, 462 0.05
US Treasury 0. 875% 30/06/2026  USD 37, 356, 000 34,258, 079 0.96  USTreasury 1. 625% 15/11/2050  USD 14, 815, 000 10, 448, 915 0.29
US Treasury 0. 875% 30/09/2026 ~ USD 1,793, 700 1,636, 611 0.05  USTreasury 1. 875% 15/02/2051  USD 30, 489, 000 22,928, 681 0. 64
US Treasury 1.75% 31/12/2026 ~ USD 18, 861, 000 17,813, 330 0.50  USTreasury 2. 375% 15/05/2051  USD 8,990, 000 7,606, 383 0.21
US Treasury 2.25% 15/02/2027  USD 1,460, 000 1,406, 334 0.04  US Treasury 2% 15/08/2051  USD 9, 200, 000 7,126, 766 0.20
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US Treasury 1. 875% 15/11/2051  USD 16, 095, 000 12,103,943 0.3 Wy —T R
US Treasury 2.25% 15/02/2052  USD 26, 800, 000 22,101, 625 0.62  China Southern Pover Grid
US Treasury Inflation Indexed 1. 75% International Finance BVI Co. Ltd., ~ USD 1, 751, 000 1,725,775 0.05
15/01/2038 UsD 1,500,000 2,200,377 0.06 1401 3 5y gg)05/2027
US Treasury Inflation Indexed 2.5% 1,725,775 0.05
15/01/2029 USD- L0000 LAOLAGZ .00 e gy 1453754, 146 40.65
US Treasury STRIP Coupon 0%
15/11/2023 USD 3,287, 000 BIBEN 009 e e
Valero Energy Corp. 2.15% 15/09/2027  USD 2,090, 000 1,859,474 0.05 T AUD
Valero Energy Corp. 7.5% 15/04/2032  USD 251,000 288,922 0.01  Resolution Funding Corp. 0%
Ventas Realty LP, REIT 3.75% 15/01/2030 USD 4, 000, 000 3,016,911 0.09
USD 300, 000 297,659 0.0l X )
01/05/2024 Resolution Funding Corp. 0% USD 900, 000 151 665 0.00
Ventas Realty LP, REIT4.125% |, 13000 B oo 15/04/20%0 ' ' :
15/01/2026 ’ ’ ' 3,228,576 0.09
Ventas Realty LP, REIT 3.25% a<w—3 b s R—R—5F 3,228,576 0.09
UsD 108, 000 101,971 0.00 . s — =
15/10/2026 SEAESIFRIC EBERBIN T SEEN 1.456.982 722 40.74
Ventas Realty LP, REIT 3.85% AififI%HH LV EHESRMISEREET e )
UsD 369, 000 356,072 0.01 R —
01/04/2027
o Dot y 8 2 25 = . = = B3z 0
Verizon Communications, Inc. 0.85% o) 9,198, 000 8,338,357 0.23 iq{ﬂl}.o)fiﬁﬂﬁﬁ—Cngléﬂé%/ﬁ'&ﬁ il 6 L VERERTTERS
20/11/2025 s
T . . v — NS
Verizon Communications, Inc. 2.1% USD 745, 000 861, 479 0.02 F—A+Z VT .
20/03/2028 APA Infrastructure Lid., 1444 4.25%
- L ! - Ush 895, 000 868,869 0.02
Verizon Communications, Inc. 3.15% 15/07/2027
o UsD 2,915, 000 2,653,125 0.07 - )
22/03/2030 Australia & New Zealand Banking UsD 200. 000 197 412 0.01
Verizon Communications, Inc. 2.65% Group Ltd., 144A 4. 4% 19/05/2026 : : :
o USD 2,481, 000 1,823,329  0.05 .
20/11/2040 Commonwealth Bank of Australia,
e . ! ; Usb 765, 000 581,972 0.02
Virginia Electric and Power Co. 6% 144 3.305% 11/03/2041
15/05/2037 Ush 200,000 20,832 000 ore g Tosuer Pry. Lid., REIT, 1443
et Electr e and Foror Co .54 rbepivinil UsD 826, 000 797,871 0.02
irewma ectricand foverto- L5 gy 700, 000 603,289 0.02
15/00/2047 Macquarie Bank Ltd., FRN, 144A UsD 1. 565. 000 1953 067 0.03
VMvare, Inc. 1.8% 15/08/2028  USD 1,512, 000 1,254,472 0.04  3.052% 03/03/2036 » o0 i :
Tells Fargo & Co. 5.375% 02/11/2043  USD 284, 000 279, 600 0.01  Macquarie Group Ltd., FRN, 144A UsD 1000, 000 3 993, 983 011
Tells Fargo & Co. 5.606% 15/01/2044  USD 2,640, 000 2,685,032 0.08 5.033b 15/01/2030 Y T
Wells Fargo & Co. 4.9% 17/11/2045  USD 359,000 333,988 0,01 Notional dustralia Bank Ltd, 1A o 1660, 000 1335954 0.04
Velltover, Inc., REIT 2.7% 15/02/2021  USD 412,000 380,995 0.01 2 332h 21/08/2030
Welltower, Inc., REIT 4.95% National Australia Bank Ltd., FRY,
01/09/2048 usb L372,000 1,300,386 0.00 yyqy 3 933 02/08/2034 Usb L 799,000 1,62 410 0.05
Williams Cos., Inc. (The) 2. 6% National Australia Bank Ltd. 3.5% Ush 3000, 000 9 973 991 0.08
15/03/2031 USD 1, 140, 000 955, 539 0.03 09/06/2025 » YUY, » I19, .
WP Cerey, Tnc., REIT 4.25% 01/10/2026  USD 4,400, 000 4,339,795 0,12 Neverest Finence Pry. Lud., 1A 955, 000 810,187 0.0
WP Carey, Tnc., RETT2.4601/02/2031  USD L9T5,000 1,614,637 005 250 13/05/2050
WP Carey, Tnc., RELT 2.25% 0L/04/2033  USD 3,000, 000 2,309,536  0.06 ngngfs browp Trust 1, REIT, LMASS6 -y 1,700, 000 1652353 0.05
WRKCo, Inc. 3.9% 01/06/2028  USD 315, 000 304,534 0,01 1020
Xylem Inc. 3.25% 01/11/202%6  USD 166, 000 161,473 0.00 i“fgéiﬁg‘;?g&”“ LRI AN M e 1,055, 000 3610415 0.10
Zimmer Biomet Holdings, Inc. 2.6% - [on G3/%/000
u/11/2031 Us BABO0 L0689 0.05 Sydey bt Fanee 0 Py ed, o 1,200,000 1,165,958  0.03
Zoetis, Inc. 2% 15/05/2030  USD 1,630, 000 1,364,949 0.04 if“t&ﬁﬁi*%wf;ao%c i
1,209,183, 048 36,33 | o.pac banking Lorp. o USD 1,789, 000 1,318,263 0.04

18/11/2041
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Westpac Banking Corp., FRN 4. 322% USD 1,950, 000 1,873, 903 0.05 747{$%'
23/11/2031 Avolon Holdings Funding Ltd., 144A USD 9 915. 000 9 867230 0.08
24,100, 538 0.67  5.25% 15/05/2024 Y Y ’
Avolon Holdings Funding Ltd., 144A
PRI a— 9,875 15/02/20%5 [IN)] 3,209, 000 2,954,513 0.08
Triton Container International Ltd., Avolon Holdings Funding Ltd., 1444
WA 1154 07/06/2004 USD 2,005, 000 1,874, 312 0.05 5.5 15/01/2026 [IN)] 7,175,000 6, 965, 276 0.20
1,874,312 0.05  Avolon Holdings Funding Ltd., 1444
9 195% 21/02/20% UsD 1, 380, 000 1,189, 412 0.03
jJﬂ‘é’ ‘ A\volo’n Ifloyldl‘ngs Funding Ltd., 1447 USD 1,830, 000 1, 694, 626 0.05
Air Canada Pass-Through Trust, Series 4.25% 15/04/2026
o o UsD 594, 598 556, 985 0.02 . .
2003-1 A", 144A 4.125% 15/11/2026 Avolon Holdings Funding Ltd., 144A
i - i o5y 01 /05 Ush 605, 000 560, 776 0.02
Air Canada Pass-Through Trust, Series 4.375% 01/05/2026
S s o UsD 347, 437 329,175 0.01
2015-1 A", 1444 3.6 15/09/2028 Avolon Holdings Funding Ltd., 1444 USD 13 361, 000 10,954, 866 0.31
Air Canada Pass-Through Trust, Series 9.508% 18/11/2027 i s
i s s USD 2,058,566 1,864,119 0,05 / '
4 n, 13 d.00m 1o/U1/ 2 HERO Funding Trust, Series 2017-1A
Air Canada Pass-Through Trust, Series A97 1444 4464 20/09/2047 UsD 1,931,535 1,900, 556 0.05
e R, UsD 672, 235 603,213 0.0 A2, LA 4465 2008
20?"2 AN, 1444 3.3 15/07/2031 Hutchison Whampoa International 14 UsD 550000 551397 0.02
’;1;2;;[?;8;égi;he’mi Inc., 1444 UsD 1,190, 000 895, 998 0.03  Ltd., 1444 3.625% 31/10/2024 ! ! !
07 L9700 Park Aerospace Holdings Ltd., 144A
Minents T ! o usb 860, 000 857,079 0.02
et ot b W ey g Lomas 005 9 50
All"‘ 210 CoheTard. T 1444 Park Aerospace Holdings Ltd., 144A USD 368. 000 965, 125 0.01
, égeztiglggﬁui e e B sp 1, 325, 000 99,080  0.03 5.5 15/02/2004 : ’ '
Ceoh LRI . Renew, Series 2017-14 ‘A", 1444 3.67%
Bank of Montreal 3.3% 05/02/2024  USD 1,200, 000 1, 195, 927 0.03 20/09/2052 UsD 875, 756 815, 754 0.02
Bank of Montreal 1.85% 01/05/2025 ~ USD 1,950, 000 1,847, 054 0. 05 o W 080
Bank of Montreal, FRN 3.803% USD 433, 000 102,029 0.01 _— =
15/12/2032 ’ ’ ' el y
Brookfield Finance, Inc. 3.9% 7
’ USD 422,000 401, 441 0.01 ! \ ! !
25/01/2028 g;?ig;;az;k VS FR WALIT 5,034,000 4,969,447  0.14
Brookfield Finance, Inc. 4. 7% -
20/00/2047 UsD 69, 000 61,082 0.00 M 01
(anadian Imperial Bank of Commerce
3. 14 0/04/2024 USD 500, 000 494,927 0.01 45Uk
CGI, Inc. 2.3% 14/09/2031  USD 3, 025, 000 2,427,754 0.07  Nordea Bank Abp, 144A 4.25%
Nutrien Ltd. 4% 15/12/2026  USD 850, 000 844,072 0.02  21/09/2022 UsD 630,000 681, 516 0.02
Nutrien Ltd. 4.125% 15/03/2035 ~ USD 500, 000 464, 986 0.01  Nordea Bank Abp, 144A 3. 6%
(ntario Teachers” Cadillac Fairview 06/06/2025 Usb 5,000,000 4,952,871 0.14
Properties Trust, 1444 3.875% USD 804, 000 782, 843 0.02 5, 634, 387 0.16
20/03/2021
l;g%i‘};g;f Qoebec Canada 6.35% gy, 210,000 w4829 000 TTVA
/ Air Liquide Finance SA, 144A 2. 25%
UsD 578, 000 571,161 0.02
E%i /BZ%“QIZOf Canada 4.65% 400, 000 403,820 0.01  27/09/2023
Banque Federative du Credit Mutuel
i 2da o [IN)] 2,845, 000 2,527,638 0.07
?“Z&”T?%g;;og;“am Caneda L0,y 2,050,000 2,737,066 0.08 i LA 1604 04/10/202
o ———— —— BNP Paribas SA, 144A 3.375%
M 0.54 [IN)] 350, 000 341, 987 0.01

09/01/2025
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BNP Paribas SA, FRN, 144A 2.219% FTANLT VR
09/06/2026 UsD 1,072,000 993,516 0.03 \ry i oupple, 1AL T34 12/10/2023  USD 1, 285, 000 1,285,450  0.04
BNP Paribas SA, FRN, 144A 1.323% AIB Group plc, FRN, 1444 4. 263%
/01027 UsD 848,000 U9 0.02 e USD 2,000, 000 1,969,246 0.05
BNP Paribas SA, FRN, 144A 2. 150% 3,254 696  0.09
15/08/2029 i) 3,415, 000 2,865,597 0.08
. R -
?gioijzggf Sh, TR, 144 3.0528 gy 1, 438, 000 1,242,707 0,04 I/(X?Gi’ v ot 5.5
srae overnmen Ol L O/
BIP Paribas S4, FRY, 1444 2.568% 0 5 591 000 oos s o0  18/09/2033 USD 1,680, 000 1,988,748 0.06
12/08/2035 Y o ’ 1,988, 748 0.06
BPCE SA, 144A 4. 625% 11/07/2024  USD 1,100, 000 1,094,954 0.03
BPCE SA, 144A 1% 20/01/2026  USD 3,415,000 3,028,517 0.08 o xyF
0/ .
BPCE SA, FRN, 1444 1.652% 1734, 000 1551835 0,04 Eni SpA 1444 4%12/09/2023  USD 320,000 319,971 0.01
06/10/2026 UniCredit SpA, FRN, 144A 2. 569%
Y UsD 2,800, 000 2,512,267 0.07
BPCE SA, FRN, 144A 2.277% 22/09/2026
USD 2,495, 000 1,981,631 0.06 =/
20/01/2032 UniCredit SpA, FRN, 144A 1.982% UsD 510. 000 440, 198 0.01
e ‘ / \ ) .
ﬁﬁg%‘oiﬂ”‘m ) 1, 355, 000 940,616 0.03 33{ 86/ 39375 T
/ ls ! . L
Credit Agricole S4, FRY, 1444 1, 247% s usb 1,400,000 1,242,205  0.03
26/01/2027 N usb 6, 207, 000 5,476,363 0.15 UniC /d'tS A, FRY, 1444 7. 296%
/01/ nitred1it opa, s .
. e UsD 710,000 660,577 0.02
Societe Gc_ncralc SA, 144A 4.351% USD 5, 000, 000 4,976, 667 0.14 02/04/2034
13/06/2025 5,175,148 0.14
Societe Generale SA, 144A 3% USD 364, 000 300, 332 0.01
22/01/2030 HA
Societe Generale SA, FRN, 1443 Mitsubishi HC Capital, Inc., 1444
i) 9, 442, 000 8,340,560  0.23 pital, lnc.,
1. 488% 14/12/2026 2. 6578 19/08/2022 UsD 600, 000 599,991 0.02
Societe Generale SA, FRN, 1444 Mizuho Financial Group, Inc., FRN
i) 865, 000 755,088 0.02 b, Ine.,
1.792% 09/06/2027 2. 2968 25/05/20%6 UsD 1,675, 000 1,568,078 0.04
Societe Generale SA, FRN, 144A Mizuho Financial Group, Inc., FRN
i) 2,085, 000 1,655,146 0.05 » Inc.,
. 889% 00/06/2032 2. 8658 13/08/2030 USD 1,872, 000 1,628,691  0.04
TotalEnergies Capital International SA NissanMotor Co. Ltd., 1444 4. 345%
29864 29/06/2041 usb 270,000 215,248 0.06 UsD 754,000 717454 0.20
43,835,750  1.23  ORIX Corp. 2.9% 18/07/2022  USD 564, 000 564,008 0.02
ORTX Corp. 3.7% 18/07/2027  USD 500, 000 483,492 0.01
FA Sumitomo Life Insurance Co., FRN,
Deutsche Bank AG, FRN 2. 222% 1444 4% 14/09/2077 USD 1, 000, 000 938,247 0.03
USD 3,955, 000 3,813,550 0.10 X ,
18/09/2024 Takeda Pharmaceutical Co. Ltd. 5%
UsD 2,065, 000 2,101,839 0.06
Deutsche Bank AG, FRN 2.129% 26/11/2028
USD 1,940, 000 1,723,824 0.05 )
24/11/2026 Takeda Pharmaceutical Co. Ltd.
o o UsD 3,175,000 2,439,496  0.07
Deutsche Telekon AG, 1444 3.625% 3.025% 09/07/2040
_ USD 799,000 631,316 0.02 .
21/01/2050 Takeda Pharmaceutical Co. Ltd. 3.175% USD 1 490,000 1110, 900 0.0
6,168.600  0.17  09/07/2050 T o )
18, 560, 496 0.52
ik
AIA Group Ltd., 144A3.6% o)) 595, 000 sl 002 o T
09/04/2029 Galaxy Pipeline Assets Bideo Ltd., 144A USD 9 358, 264 1930, 350 0.05
573351 0,02 294% 30/09/2040 P o ’
1,930, 350 0.05
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NIRRTV NXP BV 3. 25% 11/05/2041  USD 3,060, 000 2,310,969 0.06
nVent Finance Sarl 4.55% 15/04/2028  USD 900, 000 869,533 0.02 4,756,255 0.13
SES SA, 144A 3.6% 04/04/2023  USD 200, 000 197,791 0.01
Swiss R? Fn?anc’e Luxembourg SA, FRN, UsD 1, 000, 000 953,922 0.03 AA A ‘
1444 5% 02/04/2049 Credit Suisse Group AG, 144A 4. 282% UsD 594 000 555, 957 0.01
2,021, 246 0.06  09/01/2028 ’ ’ ’
(Credit Suisse Group AG, FRN, 144A
b5 2 193% 05/06/20%6 UsD 1,070, 000 970,418 0.03
ABN AMRO Bank NV, FRN, 1444 2.47% Credit Suisse Group AG, FRN, 144A
USD 2,200,000 1,870,138 0.05 T 635, 996, )
13/12/20%9 L 0% 02/02/2027 UsD 4,635, 000 3,996,705 0.11
Airbus SE, 1444 3.95% 10/04/2047  USD 210, 000 185,861 0.01  Credit Suisse Group AG, FRY, 1444
Cooperatieve Rabobank UA 4. 375% 3.091% 14/05/2032 USD L8600 L476,146  0.04
: UsD 501, 000 497,154 0.01
04/08/2025 UBS Group AG, 144A 4. 125% |\ 5 156,000 S8l 0.09
Cooperatieve Rabobank UA 3. 75% 24/09/2025 T T ’
’ UsD 1,257, 000 1,201,689 0.03
21/07/2026 UBS Group AG, FRY, 144A1.364% |\ 2 000,000 LTI 003
EDP Finance BV, 144A 3.625% USD 400,000 793,950 0.0y 30/01/2027 T o )
15/07/2024 ’ ’ ’ 11,903, 189 0.33
Enel‘ Fln’anc’e International NV, 144A UsD 715,000 687,948 0.02
3.5% 06/04/2028 PEIES
Ll_mdlr/l Energy Finance B, 144426 o 1, 041, 000 028,962 0,03 Astraleneca ple 6.45% 15/09/2037  USD 520,000 623,772 0.02
15/07/2026 _ AstraZeneca ple 4% 18/09/2042  USD 430,000 397,445 0.01
Sienens Financieringsmaatschappij 1oy 700, 000 695,351 0.0z Astrelenecaple 2 125%06/08/2050  USD 1,210, 000 810,479 0.02
WV, 1444 3. 125% 16/03/2024 Royalty Pharna ple 0. 75% 02/09/2023  USD 2,360, 000 2,273,183 0.06
S‘l‘vemens Flnar:elel:lyngsﬂmaatschapplj UsD 500, 000 465, 943 0.01 Royalty Pharma ple 1.2% 02/09/2025  USD 1,057, 000 945, 271 0.03
NV, 1444 2.35% 15/10/2026 Vodafone Group plc 5. 25%
Siemens Financieringsmaatschappi j 30/05/2048 UsD 683, 000 658,872 0.02
W T4 4 46 27/05/2045 UsD 250, 000 237,900 0.01 \
» 133 %4 al/00/ __ Vodafone Group plc 4.875%
7564, 905 0.2 19/06/2049 usDh 2,550, 000 2, 336, 833 0.07
o 8,045, 855 0.23
—a—IY—J UK
gg%z‘};ggz fealand, THAS. S0 yyqp 620,000 617,03 002 T AUN
¢ ; . T-Eleven, Inc., 1444 134 10/02/20%8  USD 1,234, 000 1,026,141 0.03
E“éinggmaggzil Funding Lid., 1o 900,000 999,601 0.02 [Hlewen nc., 1443 2.5 10022041 USD 1,258, 000 855,506 0.02
L.65b 03/11/2022  _ MbbVie Inc. 3.85%15/06/2024  USD 801,000 800,587 0.02
1,517,664 _ 0.04  sppvie, Tne. 4.55%15/03/2035  USD 500, 000 488,392 0.01
Activision Blizzard, Inc. 1.35%
JruT— 15/08/20% Ush 1,062, 000 851,049 0.02
Banco Nacional de Panama, 1444 2.5% Advocate Health & Hospitals C
o UsD 3,050, 000 2,424,202 0.07  Advocate Health & Hospitals Corp.
11/08/20%0 2.911% 15/06/2030 UsD 1, 300, 000 1,104,487 0.03
2,424,292 0.07  ARP Transmission Co. LLC 4%
01/12/2045 UsD 467,000 419,969 0.01
UHR— AEP Transmission Co. LLC 3. 8%
BOC Aviation Ltd., 144A 2. 75% 15/06/2049 USD 615, 000 526, 481 0.02
18/09/2022 usb 630, 000 619, 156 0.0z AIG SunAmerica Global Financing X
TR 000 6 15030 UsD 650, 000 751,463 0.02
Air Lease Corp. 3.875% 03/07/2023  USD 925,000 920,468 0.03
] Bk B AMexander Funding Trust, 144 1.841%
NXP BV 2.5% 11/05/2031  USD 2,975, 000 2,445,986 0.07  15/11/203 USD 2,000,000 LOI5, 781 0.05
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Alternative Loan Trust, Series American Homes 4 Rent Trust, Series
2005-54CB “1A11" 5.5% 25/11/2035 UsD 115, 565 %, 581 0.00 2015-SFR1 ‘D", 1444 4,407% [IN)] 6,418, 000 6, 327, 697 0.18
Alternative Loan Trust, Series 17/04/2052
2005-28CB ‘144" 5.5% 25/08/2035 Ush 94,128 8, 2% 0.00 Anerican Homes 4 Rent Trust, Series
Alternative Loan Trust, Series 2015-SFR2 ‘D", 144A 5.036% USh 4,103, 000 4,082, 524 0.11
2004-2CB ‘149" 5. 75% 25/03/2034 UsD 286,765 281,730 0.01 17/10/2052
Alternative Loan Trust, Series Anmerican Homes 4 Rent Trust, Series
2004-28CB “3A1" 6% 25/01/2035 UsD 22,360 20, 806 0.00 2014-SFR2 “E", 1444 6.231% [IN)] 5,950, 000 5,995, 976 0.17
Mternative Loan Trust, 10, FRY, Series 17/10/2036
2003-2008 “3A8" 3. 126% 25/07/2035 Ush 128,422 %, 236 0.00 American Homes 4 Rent Trust, Series
Anazon. com, Inc. 3.875% 22/08/2037  USD 1,000, 000 944, 226 0.03  2014-SFR3 ‘E’, 1444 6.418% [IN))] 6, 875, 000 7,027,197 0.20
Anerican Airlines Pass-Through Trust, 17/12/2036
Series 2014-1 ‘A 3.7% 01/04/2028 Ush 1, 500, 730 1,204, 413 0.04 Anerican Homes 4 Rent Trust, Series
American Airlines Pass-Through Trust, 2015-SFR1 “E", 1444 5. 639% [IN)] 3,681, 000 3,715, 146 0.10
Series 20162 ‘A" 3.2% 15/12/2029 UsD 445,200 406,450 0.01 17/04/2052
Anerican Airlines Pass-Through Trust, American Homes 4 Rent Trust, Series
Series 2016-3 ‘AN 3% 15/04/2030 UsD 1,462,210 1, 316, 396 0.04 2015-SFR2 “E", 1444 6.07% 17/10/2052 USD 2,800,000 2,854, 413 0.08
Anerican Airlines Pass-Through Trust, Anerican Municipal Power, Inc. ‘B’
Series 2011 A 3,654 15/08/2000 USD 1, 655, 895 1,517, 866 0.04 7,498 15/02/2050 [IN)] 715,000 941, 060 0.03
American Airlines Pass-Through Trust, American Tower Trust #1, REIT, 144A
Series 91 A 3154 15/08/2033 UsD 2,050, 617 1,822, 647 0.05 3074 15/03/2018 UsD 1,950, 000 1,937,671 0.05
Anerican Homes 4 Rent Trust, Series Amgen, Inc. 1.65% 15/08/2028  USD 1, 190, 000 1,019,613 0.03
2014-SFR2 ‘A", 144A 3. 786% USD 5,617,835 5,574, 621 0.16  Amgen, Inc. 3.15% 21/02/2040  USD 625, 000 496, 983 0.01
17/10/2036 Analog Devices, Inc. 2.8% 01/10/2040  USD 1,854, 000 1,459, 654 0.04
Anerican Homes 4 Rent Trust, Series Apple, Inc. 3.25% 23/02/2026  USD 266, 000 264, 043 0.01
2014-SFR3 ‘A", 144A 3. 678% USD 12, 554, 628 12,397, 711 0.35 Apple, Inc. 2.45% 04/08/2026  USD 1, 259, 000 1, 208, 496 0.03
17/12/2036 Apple, Inc. 3.45% 09/02/2045  USD 792, 000 689, 584 0.02
Anerican Homes 4 Rent Trust, Series Apple, Inc. 3.85% 04/08/2046  USD 879,000 809, 814 0.02
2015-SFR1 ‘A", 144A 3.467% USD 6, 255, 230 6,113,674 0.17  Ascension Health 2.532% 15/11/2029  USD 1, 770, 000 1, 596, 076 0.05
17/04/2052 Assurant, Inc. 4.2%27/09/2023  USD 910, 000 916, 569 0.03
American Homes 4 Rent Trust, Series Athene Global Funding, 144A 0.95%
2015-SFR2 ‘A", 144A 3.732% USD 1,397, 004 1, 370, 522 0.04  08/01/2024 USD 2,718,000 2,59, 569 0.07
17/10/2052 Athene Global Funding, 144A 2.75%
Anerican Homes 4 Rent Trust, Series 25/06/2024 UsD 1, 885, 000 1,821,473 0.05
2014-SFR3 “B”, 144A 4.201% USD 750, 000 745,996 0.02  Athene Global Funding, 144A 2.5%
11/19/20% 14/01/2025 UsD 767, 000 730, 082 0.02
American Homes 4 Rent Trust, Series Athene Global Funding, 144A 1.45%
2014-SFR2“C”, 144A 4.705% USD 1, 300, 000 1, 306, 345 0.04  08/01/2026 USD 2,710,000 2,464,299 0.07
17/10/2036 Athene Global Funding, 144A 2.95%
Anerican Homes 4 Rent Trust, Series 12/11/2026 UsD 5,285,000 4,852,921 0.14
2014-SFR3 “C”, 144A 4.596% USD 500, 000 497,172 0.01  Aviation Capital Group LLC, 144A
17/12/2036 3.875% 01/05/2023 UsD 1, 950,000 1, 933, 587 0.05
American Homes 4 Rent Trust, Series Aviation Capital Group LLC, 1444 5.5%
2015-SFR2“C”, 144A 4.691% USD 1,893, 000 1,874,973 0.05  15/12/2024 USD 2,094,000 2,076, 331 0.06
17/10/2052 Avis Budget Rental Car Funding AESOP
Anerican Homes 4 Rent Trust, Series USD 523, 000 51, 850 0.02 LLC, Series 2018-24 ‘A", 144A 4%  USD 7,000, 000 6,995, 042 0.20

2014-SFR3 D", 1444 5. 045 17/12/2036

20/03/2025
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Baker Hughes Holdings LLC 5. 125% Bank of America Corp., FRN 2, 676%
15/00/2040 USD 700, 000 102,429 002 o 062041 UsD 6, 636, 000 4,776,540  0.13
Baltimore Gas and Electric Co. 2.8% Bank of New York Mellon Corp. (The)

o USsD 619, 000 619,000  0.02 oo ' 000, , 968, .
15/08/2022 R 3,434 13/06/20%5 UsD 5, 000, 000 4,968,667  0.14
Baltinore Gas and Electric Co. 3.5% BB-UBS Trust, Series 2012-SHOW ‘A’

15/08/2046 Usb 385,000 8126 001 L 08/11/208 UsD 3,850, 000 3,700,332 0.10

Baltimore Gas and Electric Co. 3.2% Bear Stearns ARM Trust, FRN, Series

o USD 885, 000 688,188 0.02 s | T, : , )

15/09/2049 2042 LN 5078 /05205 UOD 17,823 16,987 0.00

Baltimore Gas and Electric Co. 2.9% Bear Stearns ARM Trust, FRN. Series

e USD 1,000, 000 733,793 0.02 X » M )

15/06/2050 20037 ‘3A" 3,033 25/10/2033 USD 3,523 3,348 0.00

BAMLL Re-REMIC Trust, FRY, Series Bear Stearns ARM Trust, FRN, Series

0I6-FRI3 Y, 1444 0.509% UsDb 2,631, 163 2,626,231 0.07 gy w0 o670 50T CoD 36, 568 36,045 0.00

27/08/2015 Bear Stearns ARV Trust, FRY, Series

Banc of America Funding Trust, Series 2006-1 ‘AL 2.4% 25/02/2036 UsD 35, 206 34, 557 0.00

20042 ‘1081’ 5.75% 20/09/2034 UsD 25,465 2,37 0.00 S

2004-2 . T 20/09/ Bear Stearns Commercial Mortgage

Banc of America Funding Trust, Series Securities Trust, 10, FRY, Series

2056 T 5.5 25/10/20%5 e e OO0 s e umome U 286 §oo0

Banc of Ame1_r1sa‘Fund}ng Trust, 170, ) 7,700 5,876 0.00 11/06/2011

;enesz(;(]]f 2 }STOPS' O(‘? il 091’33034 Bear Stearns Commercial Mortgage

anc of Anerica Funding [rust, 1Y, Securities Trust, 10, FRY, Series

Seres 2051 WPY OV 510/ 19,096 0 o Loy USD 19,409 106 0.00
. r , 1444 1.168

f?;g;;ﬁ;f““ Corp., FRN3.4583 ;) 500, 000 193,445 0,01 12/01/20%

Bbk “b_ S — Biogen, Inc. 2.25%01/05/2030  USD 1,520, 000 1,249,120 0.04

ank of America Corp., . 093% :

01/10/2025 UsD 635,000 614,977 0.02 glggi?i%i;g;ged bending fund ;1 1,860,000 1,833,406  0.05

Bank of America Corp., FRN 3. 366% e i -

93/01/2026 UsD 1,000, 000 970, 564 0.03 ETTOZ?ZEES Nercy Health, Inc. 3.205% UsD 1,980, 000 1,488, 404 0.04

Bank of America Corp., FRN 1.658% o

iy USD 2,510, 000 2,957,140 0.06 13;;3;1;2%152 Co., 1444 4.487h | o 149,000 193505 0.00

Bank of Anerica Corp., FRNLT3% i) 705, 000 629,695  0.02  Bristol-Myers Squibb Co. 3. 9%

22/07/2021 ' ' e /zozg a o usD 1,000, 000 999,007 0.03

Bank of Anerica Corp., FRN3.T0% ), 3, 600, 000 3,433,820 0.10  Bristol-Myers Squibb Co. 4.125%

24/04/2028 o R ' TIStoAVers Squib Lo &Iy 936, 000 895,945 0.03

Bank of Anerica Corp., FRVL3E | 0 R }135/-0? 2?_3@ it i

27/04/2028 e o : r1SLOLTTErs Squibh Lo- %990 ygp 717,000 760,531 0.02
. , 20/02/2048

Bank of America Corp., FRN 3.419% e

90/12/2028 Usb 66, 000 61,449 0.00  British Airways Pass-Through Trust,
) oy Series 2013-1 ‘A, 1444 4.128%  USD 1,407,635 1,250,369  0.04

Bank of America Corp., FRN 3.97% o ! s !

05/03/2029 USD 409, 000 389, 752 0.01 éo,fgg,iofg N

Bank of America Corp., FRN 2.087% ritish Alrvays Pass-lhrough Irust,

14/06/2029 USD 1,091, 000 930,831 0.03 Series 2018-1 ‘M, 1444 3,84 USD 605, 360 567,156 0.02
. Fogu 20/03/2033

Bank of America Corp., FRN 2.592% sl

99/04/2031 UsD 3,045, 000 2,587,473 0.07 British Airways Pass-Through Trust,

Bank of Anerica Corp., FRY 1. 8984 Series 2019-1 ‘AL, 1444 3.3 UsD 1,113,205 988,475 0.03

23/07/2031 USD 1,675, 000 1,341,046 0.04 R |

Bank of Anerica Corp., FRN 2. 687% Brixmor Operating Partnership LP,

22/04/2032 UsD 2,635,000 2,217,602 0.06  pep 9 51 16/08/2031 UsD 765, 000 599,915 0.02

Bank of Mnerica (orp-, FRVLSTZ8 o 190,000 s oop ooodeom Ine MAZASE ugy o ymmon ssse o

20/10/2032

15/02/2031
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Broadcom, Inc., 144A 3.137% Chase Mortgage Finance Trust, FRN,
15/11/2035 UsD 3,709, 000 2,807, 232 0.08 Series 2007-A2 ‘241" 2.426% UsD 57,961 57,161 0.00
Broadcom, Inc., 144A 3.187% 25/06/2035
15/11/2036 usb 77,000 58, 065 0.00 Chase Mortgage Finance Trust, FRY,
Brooklyn Union Gas Co. (The), 144A Series 2007-AL ‘TAI" 2.838% UsD 9,776 9,788 0.00
3.865% 04/03/2029 UsD 785,000 739,419 0.02 25/02/2037
Brooklyn Union Gas Co. (The), 144A Chase Mortgage Finance Trust, FRY,
4.273% 15/03/2048 UsD 760, 000 623, 821 0.02 Series 2007-A1 ‘91" 2.715% [IN))] 12, 254 12,022 0.00
Buckeye Partners LP 5.85% 15/11/2043 USD 450, 000 320, 496 0.01  25/02/2037
BXG Receivables Note Trust, Series Cheniere Corpus Christi Holdings LLC
-4 C 1444, 405 02/02/2034 UsD 2,463, 357 2,399, 320 0.07 51954 30/06/021 UsD 420,000 421,051 0.01
Cameron LNG LLC, 144A 3.302% Cheniere Corpus Christi Holdings LLC
15/01/203 UsD 2,200, 000 1,875,212 0.05 370 15/11/20%9 UsD 1,200, 000 1,103,516 0.03
Camillo LLC, Series 2016-SFR 1 5% Chevron Phillips Chemical Co. LLC,
05/12/2023 USD 4,181,310 4,214,778 0.12 144k 5. 195% 01/04/20% [IN)] 1, 955, 000 2,015, 069 0. 06
. . g o |
Canillo UTCY —S’erlyes 2018-SFR1 A", ) 4,232,320 4,285, 385 0.12 Ch.evron ESA, Inc. 3.9%15/11/2024  USD 400, 000 403, 843 0.01
1444 5. 25% 05/06/2028 Children’ s Health System of Texas
, Lo o te oo UsD 2,430, 000 1,661, 498 0.05
(Capital One Financial Corp., FRN 2.511% 15/08/2050
, = onor UsD 7,000, 000 6,901, 367 0.19 R cor
4.166% 09/05/2025 Children’ s Hospital Corp. (The) 2.585%
. . . 0o Jons USh 1, 387, 000 966, 024 0.03
Capital One Financial Corp., FRN UsD 1407, 000 1394 218 0.04 01/02/2050
4.927% 10/05/2028 Y T ' Children” s Hospital/DC 2.928%
. . . - [IN))] 1, 580, 000 1, 133, 200 0.03
Capital One Financial Corp., FRN 15/07/2050
) USD 1, 365, 000 1,096, 385 0.03
2.618% 02/11/2032 CHL Mortgage Pass Through Trust
. R UsD 2,161 2,175 0.00
Carmax Auto Owner Trust, Series 4.5% 25/06/2021
o - USD 14, 452 14, 468 0.00
2018-4  ‘A3” 3.36% 15/09/2023 CHL Mortgage Pass-Through Trust,
L ) . G r RE oF I UsD 77,884 75, 362 0.00
Charter Communications Operating USD L 146, 000 L 053 720 0.03 Series 2004-5 “1M° 5.5% 25/06/2034
LLC 3.75% 15/02/2028 Y T ’ CHL Mortgage Pass-Through Trust,
Charter Communications Operating FRY, Series 2004-T ‘241" 3.064%  USD 15,538 14,958 0.00
LLC 6.384% 23/10/2035 UsD 215,000 216,509 0.01 25/06/2034
Charter Communications Operating CHL Nortgage Pass-Through Trust,
LLC 5.375% 01/04/2038 UsD 400, 000 366,871 0.01 FRY, Series 2005-22 ‘241" 2.486%  USD 110, 526 99, 581 0.00
Charter Communications Operating 25/11/2035
LLC 3.5% 01/06/2041 Ush 1, 315, 000 918, 212 0.03 CHL Mortgage Pass-Through Trust,
L ) . Com momy om it UsD 112,528 105, 549 0.00
Charter Communications Operating Series 2004-3 “A26" 5.5% 25/04/2034
h . UsD 2,585, 000 2,071,299 0.06
LLC 4.8% 01/03/2050 CHL Mortgage Pass-Through Trust,
L . . G or o USD 56, 264 53,020 0.00
Charter Communications Operating USD 5 570,000 L 741, 763 0.05 Series 2004-3 A" 5.75% 25/04/2034
LLC 3.7% 01/04/2051 T Y ' Cigna Corp. 4.5% 25/02/2026  USD 1, 366, 000 1,381, 562 0.04
Charter Communications Operating ) 350,000 353,271 0.01 Cllgr?a Colrp,‘ 4. 8% 15/07/2046  USD 156, 000 149, 086 0.00
LLC 6.834% 23/10/2055 Cincinnati Financial Corp. 6.92%
) ) UsD 290, 000 329, 381 0.01
Chase Funding Trust, STEP, Series 15/05/2028
g e USD 98, 274 96, 384 0.00 L . .
2003-4 ‘105 4.944% 25/05/2033 Cincinnati Financial Corp. 6. 125%
. ) UsD 1,000, 000 1,157, 820 0.03
Chase Funding Trust, STEP, Series USD 59,918 58. 062 0.00 01/11/2034
2003-6 ‘1A 4.904% 25/11/2034 ! ! ’ Citicorp Mortgage Securities RENIC
Chase Mortgage Finance Trust, FRN, Pass-Through Certificates Trust, Series ush 3,037 2,876 0.00
Series 2007-A1 ‘1A3" 2.416% UsD 179, 368 174,321 0.01  2005-3 ‘242" 5% 25/04/2020
25/02/2037 Citicorp Mortgage Securities Trust,
Chase Mortgage Finance Trust, FRN, Series 2006-4 ‘142" 6% 25/08/2036 UsD 43,050 40,853 0.00
Series 2007-A1 ‘201" 2.776% USD 16, 009 15,714 0.00  Citicorp Mortgage Securities, Inc., USD 165, 057 159, 001 0.01

25/02/2037

Series 20043 ‘45" 5.25% 25/05/2034
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Citigroup Global Markets Mortgage COMM Mortgage Trust, FRN, Series
Securities VII, Inc., FRN, Series ~ USD 20,007 20, 346 0.00  2018-HOME ‘A’ , 1d4A 3.815% Uush 13, 840, 000 12,999, 489 0. 36
2003-HYBL ‘A" 2. 24% 25/09/2033 10/04/2033
Citigroup Global Markets Mortgage COMM Mortgage Trust, Series
Securities VII, Inc., PO, Series ~ USD 52 49 0.00  2015-CR25 ‘A4™ 3.759% 10/08/2048 USD 1, 260, 000 1,227,543 0.03
2003-UP2 “POL” 0% 25/06/2033 Commercial Mortgage Trust, 10, FRN,
Citigroup Mortgage Loan Trust, Inc., Series 2012-CR2 “XA" 1.435% [IN))] 123,053 8 0.00
Series 2005-2 ‘211" 5.5% 25/05/2035 UsD 54, 964 52,461 0.00 15/08/2045
Citigroup Mortgage Loan Trust, Inc., CommonSpirit Health 1.547%
Series 2003-1 ‘245" 5.25% 25/10/2033 UsD 5,217 5,069 0.00 01/10/2025 USD 1, 385, 000 1,273, 677 0.04
Citigroup Mortgage Loan Trust, Inc., CommonSpirit Health 2.782%
Serios W0B-1 344 5. 950 95/09/ 2033 USD 16, 254 15, 165 0.00 01/10/2030 Uush 1,385, 000 1,184, 062 0.03
Citigroup Mortgage Loan Trust, Inc., CommonSpirit Health 3.91%
Series 2003-UP3 ‘A3 T4 25/09/2033 UsD 166 163 0.00 01/10/2050 UsD 1, 365, 000 1, 100, 542 0.03
(itigroup Mortgage Loan Trust, Inc., Commonweal th Edison Co. 5.875%
FRY, Series 2004-USTL “A3" 2.032% USD 9,623 9,408 0.00  01/02/2033 UsD 1, 000,000 1, 096, 136 0.03
"r‘ ’r‘f) 1 v 1
20j 08: 2034 ) ConsFellétloln Enrergy Generation LLC UsD 1,230, 000 1,178,302 0.03
Citigroup, Inc., FRN 3.352% 3. 25% 01/06/2025
UsD 1, 175, 000 1,152,619 0.03 . .
24/04/2025 Constellation Energy Generation LLC
s . o UsD 1, 000, 000 1,028, 040 0.03
Citigroup, Inc., FRN 3.887% 6. 25% 01/10/2039
USD 4,700, 000 4,516, 736 0.13 . .
10/01/2028 Constellation Energy Generation LLC
s . Sy in UsD 114, 000 111,753 0.00
Citigroup, Inc., FRN 3.668% USD 1305, 000 1067, 290 011 5.75% 01/10/2041
24/07/2028 B B ' Continental Airlines Pass-Through
Citigroup, Inc., FRN 3.52% 27/10/2028  USD 750, 000 700, 640 0.02  Trust, Series 2012-2 ‘A" 4% UsD 310,612 298, 256 0.01
Citigroup, Inc., FRN 4.075% USD 9, 226, 000 9, 125, 630 0.06 29;04,'.2026 o N
23/04/2029 Corebridge Financial, Inc., 1444 3.85% USD 985. 000 909,682 0.03
Citigroup, Inc., FRY 2.52% 03/11/2082  USD 1, 740, 000 1,411,327 0.04  05/04/2029 ’ ! ’
Citigroup, Inc., FRN 3.057% Cottage Health Obligated Group
95/01/2033 USD 569, 000 482, 878 0.01 3.301% 01/11/2049 Uush 1,220, 000 991,010 0.03
Citigroup, Inc., FRN 3.878% Cox Communications, Inc., 1444 3.35%
94/01/2039 USD 200, 000 173, 350 0.01 15/08/2006 Ush 503, 000 480, 811 0.01
Citizens Financial Group, Inc. 2.638% Cox Communications, Inc., 1444 3. 5%
30/00/20 USD 199, 000 158,978 0.00 15,/08/2027 Ush 162, 000 153,648 0.00
City of Los Angeles Department of Cox Communications, Inc., 1444 2.95%
Lirports 6,582 15/05/2030 USD 275,000 315, 855 0.01 01102050 Ush 1,485,000 989, 865 0.03
(leveland Electric I1luminating Co. CPS Auto Receivables Trust, Series
(The), 1444 3.5% 01/04/2028 UsD 867,000 808,825 0.02 2018-D ‘D", 144A 4. 34% 16/09/2024 USD 1708, 784 709,979 0.02
Comcast Cable Communications LLC Credit Suisse First Boston Mortgage
§.5% 01/05/2027 USD 394,000 460, 168 0.01 Securities 5 %/08/2022 UsD 8,146 5,988 0.00
Comcast Corp. 3.375% 15/02/2025 UsD 793, 000 787, 608 0.02  Credit Suisse First Boston Yortgage
Comcast Corp. 3.55% 01/05/2028  USD 886, 000 857, 636 0.02  Securities Corp., Series 200321 ‘I UsD 49, 438 47,153 0.00
Comcast Corp. 4.25% 15/01/2033  USD 2,133,000 2,094, 516 0.06  5.25% 25/09/2033
Comcast Corp. 4.2%15/08/2034  USD 676, 000 649, 888 0.02  Credit Suisse First Boston Mortgage
Comcast Corp. 3.2%15/07/2036  USD 850, 000 723,071 0.02  Securities Corp., FRN, Series 2004-AR2  USD 49, 364 48, 344 0.00
Comcast Corp. 3.9%01/03/2038  USD 2,000, 000 1,813,161 0.05 ‘201" 2.273% 25/03/2034
Comcast Corp. 3.25% 01/11/2039  USD 1, 260, 000 1,037, 467 0.03  Credit Suisse First Boston Yortgage
Comcast Corp. 3.75% 01/04/2040  USD 2, 155, 000 1, 890, 690 0.05  Securities Corp., Series 20045 ‘341’ Ush 9,097 5,217 0.00
Comcast Corp. 2.887% 01/11/2051  USD 1,439, 000 1, 033, 560 0.03  5.25% 25/08/2019
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Credit Suisse First Boston Nortgage (VS Pass-Through Trust, Series 2014,
Securities Corp., PO, Series 2003-21 usD 9,222 7,697 0.00 1444 4.163% 11/08/2036 UsD 371,310 339,53 0.01
AP 0% 25/09/2033 Daimler Finance North America LLC,
S UsD 355, 000 347,447 0.01
Credit Suisse First Boston Nortgage 1444 3. 3% 19/05/2025
?ectyjrm‘es Corp:, PO, Series 2004-3  USD 11,313 7,854 0.00 Dell International LLC 5.45% UsD 992, 000 995, 640 0.01
AP" 0% 25/06/2034 15/06/2023
Credit Suisse First Boston Mortgage Delmarva Pover & Light Co. 4% UsD 141, 000 122,715 0.00
Securities Corp., FRY, Series 2003-1  USD 23,839 23,477 0.00 01/06/2042 _
B . e e e o B sy 1,000,000 894,734 0.03
America Finance, Inc., 144A 3, 4%
09/05/2027 Usb 298,000 284,508 001 peytsche Vortgage Securities, Inc.
CRH America, Inc., 144A 3.875% Mortgage Loan Trust, STEP, Series ush 1,798 1, 760 0.00
18/05,/2025 Usb 200,000 199,356 0.01 0011 ‘36’ 5204 25/12/2033
: 5 1980 Devon Energy Corp. 5.25% 15/09/2024  USD 1, 300, 000 1, 326, 488 0.04
CRH Anerica, Tnc., 1444 5. 125b UsD 200, 000 194, 561 0.01  Diamondback Energy, Inc. 3.25%
18/05/2045 01/12/209 ! ! [IN)] 1, 435, 000 1,401, 227 0.04
Crown Castle Towers LLC, 144A USD 900. 000 873, 800 0.02 S L "
3.663% 15/05/2045 B 3 . Discovery Comnunications LLC 5. 2% USD 1,280, 000 1,101, 578 0.03
. _ 20/09/2047
(SFB Nortgage-Backed Pass-Through i o ications LLC 44
Certificates Trust, Series 20048 ‘I’ USD 883,996 83,852 0.00 1;;;;;;3;5 omunications LA pgp 257, 000 182,137 0.01
5.5% 25/12/2034 . .
(5P Montgge-Beked Pas-Through et s e g 1,350,000 1,254,014 0.04
Certificates Trust, Series 20044 ‘244’ UsD 50, 705 49,091 0. 00 D.u ue;ne Iii };[ Holdings. Tne.. 1444
5.5 25/08/2034 uosne LIBAL T CIES, e, USD 2,320, 000 1,907,776 0.05
o 2.532% 01/10/2030
CSFB Hortgage-Backed Pass-Through Eastern Gas Transnission & Storage
ge;g;&fégfiiéjorsusst, Series 2003-27 ‘5M UsD 5, 147 4,849 0. 00 Tne., 1443 4.6% 15/12/2041 USh 900, 000 825, 509 0.02
o8 2O/ 11/ 4 Eastern Gas Transmission & Storage,
ESFB }flortgageT-Backeti)OPaZs-Thro;gga2 . - o - Tne., 1444 3.9% 15/11/2049 usb 1,119, 000 904, 135 0.03
ertificates Trust, eries 2003-27 . :
Jaes L T g g Emera US Finance LP 4. 75%
AP 0% 95/11/2033 15/06/2046 Ush 1,200, 000 1,066, 376 0.03
B Nortgage-Backed Pass-Through Bnergy Transfer LP 5.5 01/06/2027  USD 254, 000 27,244 0.01
fertlfl:ﬂates Trust, PO, Series 2005-10  USD 16, 880 11, 453 0.00 Bquinix, Inc., REIT2.9% 18/11/2026  USD 2, 850, 000 2,647,710 0.07
AP0 25/11/20% ERAC USA Finance LLC, 144A %
CSC OA LLC, Series 014-USA D’ , 15/10/9037 usb 510, 000 598,988 0.02
o USD 6, 000, 000 5,051, 289 0.14
1444 4.373% 15/09/2037 i 5
ERAC USA Finance LLC, 144A 5.625% UsD 9. 000 9. 784 0.00
CSX Corp. 6% 01/10/2036  USD 500, 000 555,471 0.02 15/03/2042 : : -
CSX Corp. 4.1% 15/03/2044  USD 165, 000 145, 822 0.00  F&G Global Funding, 144A 1.75%
CSX Corp. 4.75% 15/11/2048  USD 910,000 890,031 0.03  30/06/2026 USD 1,575,000 1,396,429 0.04
CSX Corp. 3.35% 15/09/2049  USD 230,000 181,102 0.01 i i
‘, 0}"}3 % 15/09/ “ Fells Fomt Funding Trust, 144A UsD 4,370,000 4,030,395 ol
(VS Pass-Through Trust, 144A 5. 298% UsD 108,817 110, 020 0.00 3.046% 31/01/2027
11/01/2027 ’ ’ ' FHLMC 4% 01/07/2048 UsD 4,645,120 4,639, 385 0.13
(VS Pass-Through Trust, 144A 7.507% FHLMC, Series T-54 ‘20" 6.5%
10/01/2032 UsD 932, 565 1,015, 865 0.03 95/02/2043 usb 15, 417 16, 757 0.00
(VS Pass-Through Trust, 144A 5. 773% FHLNC, FRY, Series T-76 ‘24" 1.512%
10/01/203 UsD 507, 485 514,118 0.01 %5/10/2031 [IN)] 265, 110 252,818 0.01
(VS Pass-Through Trust, 144A 5. 926% FHLNC, FRY, Series T-41 ‘34" 4.50%
10/01/2034 UsD 510, 818 519, 696 0.02 95072032 UsD 10, 405 10, 432 0.00
01 PssThrough Trst, Series 208,51 249,196 100 001 L Series TR TR g 19,707 20,99 0.00

1444 8. 363% 10/07/2031

25/02/2043
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FHLUC, Series KPLB ‘A" 2.77% FHLMC, FRN 1K0046 2. 48%
o505 05 UsDb 2,000, 000 L9 0.06 T o Usp 61,534 61,143 0.00
FHLC, Series KO37 ‘A2’ 3.49% FALYC, FRY L1286 3.25% 01/05/2036  USD 20, 744 21,498 0.00
25/01/2024 UsD 2,500, 000 2,503,193 0.07 e, FRN 1N0206 1. 995%
_ o UsD 23,316 23,813 0.00
FILIC, R, Seies K088 30 5 000,000 pates  oog 0L/08/2036
95/06/20%5 » 000, 90, % FHLYC, FRY N0353 2.396% | 20,900 s 0.0
PG, Series 084 ‘12" 2.708% | 4 000,000 sero oy 01022037 : ' :
95/01/2026 e » O : FHLMC, FRN IN1463 2. 804% UsD 6. 049 5 992 0.00
FHLIC, Series KOG ‘42" 3.203% o ) 983 000 Dok 0.08 01/05/2037 ' '
95/04/2027 » 909 > 9% : FHLMC, FRN 1Q0007 2. 39% USD 15.872 15. 953 0.00
FHLAC, Series KOS8 ‘A2" 3.60% 01/12/2035 ' '
95/01/2029 USD 1,156, 000 1,159,601 0.03  pypyc, FRN 100737 1. 988% UsD - w0l 0.0
FHLAC, Series K152 ‘A2’ 3.08% 01/11/2036
25/01/2031 USD 3, 761, 000 3, 611, 538 0.10 FHLMC, FRN 1Q0739 2. 236%
UsD 66,906 68,999 0.00
FHLUC, Series K11 ‘42" 2.93%% 01/03/2037
25/01/2023 Ush 508, 762 507, 387 0.01 FHLMC, FRN 782760 2. 307%
UsD 33,301 34,559 0.00
LG, Series KJ26 '02° 2,608 | 0,000,000 . 01/11/2036
25/07 /2027 , 000, 117, 21 FHLMC, FRN 782870 2.457% | 05, 14 o6 0.0
01/09/2034 108,1 112,01 :
FILIC, Series T-42 05" 7.6% 200,667 wr 001 1
25/02/2042 ’ ’ o THLC, FRY 782979 2. 3758 gy 140,279 144,214 0.00
- 01/01/2035 ' '
PIIC, Series 156 46" 5.281% 501761 621 0.0
95/05/2043 , , {02 FHLMC, FRN 782980 2.375% | - e 000
: 01/01/2035 ' '
LI, RY Series WY 4PV 3200 P LI 006 G FRN 847621 2. 585
25/04/2028 e o T oL/08/2033 0990 usp 33, 195 33,737 0.00
FALIC, Series K065 “AC 3.308% o) 1,600, 000 1,574,902 0.04 FHLMC, FRN 848365 2. 337%
25/05/2027 o o C oLoT 20 222 usp 129, 125 133,741 0.00
fes21 T 6.25% 25/11/202 , , .
A Series24 7 6 0 USD 3,473 3519 0.00 o N Sasast 2. 360%
FHLIC, Series 29 ‘L 1. M4 USD 15, 044 1536 000 e UsD 73,800 75,912 0.00
FHLMC, FRN 1AL082 2. 071% o) 19, 266 19,897 0.00 FHLMC, FRN 848699 2. 105%
01/07/2036 ' ' T oL/07 /2040 SR usp 16, 389 47,755 0.00
FHLMC, FRN 1A1085 2. 042% ‘ : ,
01/08/2036 UsD 11,346 12,610 0.00 ?1%2/222% 972200 2. 155% .o 15,951 B85 0.0
g’f“‘fg 2%2\2 1A1096 2.307% \cp 18, 683 50,117 0.00 FHLIC AGI376 6.5% 01/07/2032  USD 71,421 4,95 0.00
710/ o FHLMC ASS871 7% 01/01/2031  USD 59, 461 62,576 0.00
FHLAC, FRY 141097 2.57% A0S USD 54,419 85,901 0.00 g pooaol 7.5% 01/01/2032  USD 54, 093 S0 0.00
FHLMC, FRN 1B1665 2.862% 7,98 .98 0,00 FHLMC CT5791 5.5% 01/01/2033  USD 13,288 13,914 0.00
01/04/2034 FHLMC C90985 6.5% 01/08/2026  USD 10,196 10,571 0.00
FHLMC, FRN 162557 2.562% |y 81,641 80,506 0,00 FHLMC GOI448 T 01/08/2032  USD 1,266 4554 0.00
01/06/2036 FHLVC 602436 6.5% 01/09/2036  USD 61,825 67,625 0.00
FHLMC, FRN'1J1399 2.375% o1 5,497 5466 0,00 TPHLC GO4077 6.5% 01/03/2038  USD 46, 646 50,566 0.00
01/12/2086 FHLIC G04952 7.5% 01/01/2038  USD 57,015 6,443 0.00
FHLAC, FRY 171418 1.94% 01/12/2036  USD 18,638 18,524 0.00  pyye 05671 5.5% 01/08/2038  USD 80, 256 85,501 0.0
FHLMC, FRN'1J1516 2.074% o 19,830 90,234 0.00 PHLIC GOG493 4.5% 01/05/2041  USD 1,025, 455 1,056,142 0.03
01/02/2037 FHLMC 631099 4% 01/01/2038  USD 3,427, 447 3,514,829  0.10
FHLMC, FRN 1J1574 2.728% 9 561 9519 000 FHLMC 660214 5% 01/07/2035  USD 4,403,074 4,625,069 0.13
01/04/2037 FHLMC 110221 6% 01/01/2034  USD 25,104 25,134 0.00
FHLNC, FRN'1]2945 2% 01/11/2037  USD 9,808 9,723 0.00  FHLMC L10224 6% 01/12/2034  USD 108, 559 112,332 0.00
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FHLMC Q42657 3.5% 01/08/2046  USD 2,184, 544 2,127,485 0.06  FHLMC REMICS, 10, FR, Series 3260 USD 91,905 9 800 0.00
FHLMC Q49329 4.5% 01/07/2047  USD 553, 655 563, 976 0.02  ‘CS" 4.816% 15/01/2037 ! ’ :
FHLMC Q52834 4% 01/12/2047  USD 2,259, 222 2,255, 461 0.06  FHLNC REMICS, Series 3684 ‘CY" 4.5%
FHLMC U63546 5% 01/11/2043  USD 44,719 46, 165 0.00  15/06/2025 UsD 207,999 210,759 0.01
FHLMC U69030 4. 5% 01/01/2046  USD 2,087, 365 2, 136, 102 0.06  FHLMCREMICS, Series 3928 ‘D’ 4%
FHLMC U90673 4% 01/01/2043  USD 344, 940 345, 480 0.01  15/09/2041 UsD 2,165, 967 2,047,801 0.06
FHLMC U90690 3.5% 01/06/2042  USD 983, 892 957, 406 0.03  FHLMCREMICS, Series 4900 ‘D’ 3%
FHLMC U90975 4% 01/06/2042  USD 856, 070 858, 873 0.02  25/07/2049 UsD 1, 686, 581 1, 616, 463 0.05
FHLMC U91253 4% 01/04/2043  USD 2,263, 295 2,210, 752 0.06  FHLNCREMICS, 10, Series 3219 ‘DI’ 6%
FHLMC U91305 3.5% 01/04/2043  USD 403, 629 393, 115 0.01  15/04/2036 UsD 23,342 4,725 0.00
FHLMC U91484 4% 01/05/2043  USD 2,462, 175 2,470, 267 0.07  FHLNC REMICS, FR, Series 3051 ‘DP’ UsD 7101 7439 0.00
FHLMC U93007 3.5% 01/07/2045  USD 649,611 634, 083 0.02  22.202% 15/10/2025 ! ’ !
FHLMC U93024 3.5% 01/08/2045 ~ USD 659, 065 641,992 0.02  PHLNC REMICS, Series 3704 ‘DI 7.5%
FHLMC U93089 3.5% 01/12/2035  USD 405, 568 403, 386 0.01  15/11/2036 Usb 125,049 139,521 0.00
FHLMC U93090 3.5% 01/11/2045  USD 494,795 480,075 0.01 FHL’MC’REMICS, 10, Series 3795 ‘EI" 5% UsD 67,553 1718 0.00
FHLMC U93143 3.5% 01/04/2046  USD 623, 620 610, 458 0.02  15/10/2039
FHLMC U93154 3.5% 01/05/2046  USD 86, 988 83,876 0.00  FHLYC REMICS, PO, Series 3117 ‘B0’
FHLMC U99051 3.5% 01/06/2043  USD 1,133,191 1,102, 894 0.03 0% 15/02/2036 Usb 11,094 9,584 0.00
FHLMC U99134 4% 01/01/2046  USD 1, 268, 946 1,273,103 0.04  FHLYC REMICS, PO, Series 3153 ‘B0’
FHLMC V85515 4% 01/03/2049  USD 301,989 298, 587 0.01 0% 15/05/2036 Usb 5, 243 48,326 0.00
FHLMC 740024 5. 5% 01/04/2036  USD 26, 736 28,249 0.00  FHLYC REMICS, PO, Series 4280 ‘B0’
FHLMC Pool REO011 2. 5% 01/12/2049  USD 4,552,673 4,264, 579 0.12 0% 15/12/2043 Usb 460, 392 386,916 0.01
FHLMC REMICS, Series 2619 ‘AE" 5% FHLUC REMICS, Series 3704 ‘BT’ 7.5%
15/05/2023 USD 26,001 26, 085 0.00 15/12/20% Ush 114, 200 128, 805 0.00
FHLMC REMICS, 10, STEP, Series 3422 FHLC REMICS, Series 2388 ‘EZ" 8.5%
AT 0.25% 15/01/2038 USDh 186, 415 1,585 0.00 16/06/2031 usDh 12,493 14,108 0.00
FHLMC REMICS, PO, Series 3607 ‘A0’ FHLMC REMICS, FRN, Series 3349 ‘FA’
o 15/04/203% USDh 24,632 20, 835 0.00 9 504 15/07/20% usDh 10, 465 10, 649 0.00
FHLMC REMICS, Series 3181 ‘AZ" 6.5% FHLMC REMICS, FRY, Series 2388 ‘FB’
15/07/20% USDh 161,016 176, 090 0.01 L9044 15/01/2009 usDh 14,930 14,984 0.00
FHLMC REMICS, Series 3453 ‘B’ 5.5% FHLMC REMICS, FRN, Series 4048 ‘FJ’
15/05/20% USDh 10, 783 11, 332 0.00 0855 15/07/2087 usDh 665, 199 660, 661 0.02
FHLMC REMICS, Series 3957 ‘B’ 4% FHLMC REMICS, FRN, Series 3275 ‘FL’
15/11/2041 USDh 65, 976 66, 321 0.00 L7604 15/02/2087 usDh 7,637 7,624 0.00
FHLC RENICS, Series 2694 ‘BA" 4% FHLMC RENICS, Series 2544 ‘HC' 6%
15/06/2031 USDh 4,011 4,021 0.00 15/12/2032 usDh 17,961 19,533 0.00
FHLMC REMICS, Series 3143 ‘BC’ 5.5% FHLMC REMICS, 10, FRN, Series 3202
15/09/2036 Ush 94, 061 99,992 0.00 WD 53964 15/08/2036 ush 235,503 30, 642 0.00
FHLMC REMICS, FRY, Series 3966 ‘BF’ FHLUC REMICS, Series 2483 ‘HZ' 4.5%
L 8084 15/10/200 USD 620 620 0.00 15/08/20%2 USD 380,477 394,994 0.0l
FHLMC REMICS, PO, Series 3607 ‘B0’ FHLUC REMICS, 10, Series 3714 ‘IP” 5%
0 15/04/20% USD 18,474 16, 033 0.00 15/08/2010 Ush 81,517 7,446 0.00
FHLMC REMICS, PO, Series 3621 ‘B0’ FHLMC REMICS, Series 1621 ‘] 6.4%
o 15/01/2040 USD 42,939 36, 988 0.00 15/11/2023 Ush 18,538 18, 762 0.00
FHLNC REMICS, FRY, Series 3632 ‘BS’ FHLMC REMICS, Series 2033 ‘] 5.6%
13,087 15/02/2040 USD 109, 747 120, 920 0.00 15/06/2023 Ush 2,990 3,015 0.00
FHLMC REMICS, Series 3501 “CB™ 5.5% UsD 144,024 152, 356 0.00 FHLMC REMICS, PO, Series 3316 °JO UsD 7404 6,519 0.00

15/01/2039

0% 15/05/2037
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E:LTE%Z“IZ%SSZPO Serfes 395 0" g 295,739 257,005 0.01 E:UI'E'BEQ“IZ%S%PO Srfes 3L yqy) 59, 641 51,520 0.00
I;ngIgRZEOMZISCS Series 678 K 6.9% 2 061 st 0w Z:L\llgl;};\llzCOS%PO Series 200 P0' 50,916 T
T?LE%{;S Series 283 K B3 2,923 2,970 0.00 ::L\I'E'BEQ“IZCO;PO Series 07 00"y 132, 548 110,814 0.00
g:L?E%ESMIZ%SMPO Series 285 10"y 50, 968 12,8% 000 ::L\I'E'B%“IZ%SMPO Sries 1Ly 14,909 13,014 0.00
FE;“CRIE\;@ {g’/(if{/%oignes B2 usp 175, 487 6,200 0.00 ::L\l'gﬁmz%iopo Sries 3021 0"y, 73,265 63,103 0.00
Tﬂfiigm Serles 254U 65 9,965 10,656 0.00 ?;L\l'g';%\;ics Series 36140 4 418,453 21,791 0.01
mg%cs Series 61 L6 qpy 18,233 19,572 0.00 m%ﬁ Series 2120 T g 41,067 44,415 0.00
Hg‘;ﬁglf Series 2575 64 qpy 24, 436 26,108 0.00 iﬁflﬁﬁﬂfigﬁm Serlos 520 gy 126, 241 125,931 0.00
gfﬂ”fg];imz%s%m Serfes 3152 0" 111, 034 96,314 0.00 E:UI'EEMQ%S%PO Srfes 10" gy 119,419 101,198 0.00
gfﬂ”fg];%s%m Serfes 1TLA0" 17, 104 15,495 0.00 fg?ggf;ﬁ“f;ﬁ%;gg’%s”ies BIS yep 8,969 10,126 0.00
I;‘j”fg‘;f)glfs Serfes 346 W4 gy 634, 128 644,934 0.02 gz.LgES';E“fSC/%;,ES’Z;”ies WS g 9,612 9,510 0.00
?:ng%cs Seres 20 W B3 5 130 st 00 fl;I;L}CR;M;;;%; {g/oik/%ogzms LT, - T
?Hggggi“ Serles ST 550 108, 980 112,954 0.00 F;‘;%‘“;‘?”g;;; {g‘/ﬁk/%oifi“ B ysp 93, 654 10,934 0.00
Tjul'fgigm Serles B4 OE" 55 228,393 242,764 0.01 fgk”,ml?gfﬁs%; ig’/o}:zk/héo;;m B usp 60,773 6,18  0.00
g:L?E%EZMIZ%S%PO T 32, 506 28,800 0.00 TELEESEET;CSGEEZB Serles IO SE gy 15,206 17,47 0.00
g:L?E%ESMIZ%S%PO Series 1220y 33,709 29,602 0.00 ZHE?E%RTESZ?;Z Serles T3S gy 219,743 272,790 0.01
g:L?E%EZMIZ%S%PO Serfes T 0K 13,134 1,201 0.00 FSEMC IZEFGIYCGS%; ig}oik/héo??m W usp 162, 383 18,668 0.00
Tm? Series 71020 qpy 5,638 5675 0.00 fggmfhgfﬁsﬁg ig’/ﬂf}?’oigm M0 ysp 119, 645 16,993 0.00
TELEE%CS Series 216 P68 qp) 93,739 98,637 0.00 EH?«IE%RTE???;S Serles 75 S gy 12,200 1,953 0.00
I;‘j”gg‘;%gl;s Serfes 210167 66 qpy 22,616 23,766 0.00 Fg?}“f”g;;%; {g‘/ozl%oggms ) 169, 752 16,843 0.00
Hggﬁg?s Serles 25 M 650 5,586 5919 0.00 T?}CR;M;;%; {g‘/ozl%oizms B usp 2,550, 940 54,045 0.01
FE%“C];E\LI% ig;&%gg““ - usp 51,473 8,114 0.00 Eﬂgfﬁciigo Serlos WG4 S gy 64, 035 77,970 0.00
gfﬂ”fg];imz%s%m Serfes L0 2,738 2,426 0.00 E%gﬁﬁ?%iﬁ Serlos 206 S gy 1,695 1,685 0.00
FAICRBNIC, P, Series 3138 'P0° 1012 o oo PHICRIICS 10 FRY Series3sl o 15,359 R

0% 15/04/2036

SIT4.526% 15/08/2038
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FHINC RENICS, FRY, Series 2990 ‘SL’ FHLMC REMICS, Series 2259 “ZM" 7%
19,6994 15/06/2034 [IN)) 7,504 7,721 0.00 16/10/2030 [IN)} 5,485 5,979 0.00
FHLC REMICS, 10, FRN, Series 3385 FHLYC REMICS, Series 2691 ‘ZU" 5.5%
V46760 15/11/2037 USD 14, 954 1,521 0.00 15/09/2023 [IN)} 1,013,082 1,076, 550 0.03
FHNC RENICS, FRY, Series 3029 ‘SP’ FHLYC STRIPS, 10, Series 283 ‘11" 5%
97610 15/09/20% [IN)) 54,022 70, 381 0.00 15/09/20%5 [IN)} 30,129 6, 550 0.00
FHLNC REMICS, 10, FRN, Series 3232 FHLYC STRIPS, 10, Series 283 ‘13" 5%
ST 53764 15/10/2036 USD 35,390 4,727 0.00 15/09/20%5 [IN)} 77,989 16, 665 0.00
FHNC RENICS, FRY, Series 2571 ‘SY’ FHLMC STRIPS, Series 262 ‘35" 3.5%
15,4920 15/12/2082 [IN)) 59, 284 65,849 0.00 15/07/2042 [IN)} 1,450, 132 1,416, 416 0.04
FHNC RENICS, FRY, Series 3022 ‘SY’ FHLMC STRIPS, FRN, Series 264 ‘F1’
19,3854 15/08/2005 [IN)) 15, 344 14,999 0.00 L§TH 15/07/2082 [IN)} 900, 386 912,535 0.03
FHLNC REMICS, Series 2169 ‘TB T4 FHLMC STRIPS, FRY, Series 270 ‘F1’
15/06/2029 UsD 7,572 8, 137 0.00 8244 15/08/2042 UsD 266, 784 271,755 0.01
FHLNC RENICS, Series 2423 ‘TB 6.5% FHLNC STRIPS, 10, FRN, Series 239
503/ UsD 51,625 54,414 0.00 30’ 6.376% 15/08/2036 UsD 133,482 22,236 0.00
FHLNC REMICS, Series 2434 ‘TC" T4 Fifth Third Bank NA 3. 85% 15/03/2026 ~ USD 200, 000 195,403 0.01
15/04/2032 UsD 6,081 6, 658 0.00 Fiserv, Inc. 3.2% 01/07/2026  USD 690, 000 655, 847 0. 02
FHLNIC BEM/ICS,FPO, Series 3077 “T0 USD 33,011 31,52 0.00 Fiserv, Inc; 4.4% 01/07/2049  USD 660, 000 570, 068 0.02
0% 15/04/2035 Flex Internediate Holdeo LLC, 144A
Canry fmy o e UsD 2,255, 000 1,863, 877 0.05
FHLNC REMICS, FRY, Series 3852 ‘TP 3.363% 30/06/2031
A UsD 134, 635 133,139 0.00 .
5.5% 15/05/2041 Flex Internediate Holdeo LLC, 144A
. o o 10 ) UsD 1,145, 000 893, 675 0.03
FHLNC REMICS, Series 3578 “VZ' 5.5% USD 105. 155 112,331 0.00 4.317% 30/12/2039
15/08/2036 ’ ’ ' FNMA 1.27% 01/12/2029 [IN)} 4,680, 289 4,023,677 0.11
FHINC RENICS, FRY, Series 3085 ‘TF’ FNMA 1.5% 01/01/2031 [IN)} 10, 500, 000 8,876, 490 0.25
2.124% 1/08/2035 UsD 146, 444 148, 668 0.00 FNMA 5.5% 01/01/2058 [IN)] 5,869, 159 6,425, 528 0.18
FHNC RENICS, FRY, Series 2990 ‘TP’ USD 967 L 055 0.00 FNMA 2. 5% 01/07/2061 [IN)} 7,563, 030 6,680,513 0.19
14.771% 15/06/2035 ! ' FNMA 2. 5% 01/09/2061 [IN)} 11,899, 798 10,511, 232 0.29
FHLNC RENICS, Series 1863 ‘2" 6. 5% FNMA, Series 2004-T2 ‘1M’ 7.5%
15/07/20% [IN)) 4,220 4,302 0.00 95/11/2043 [IN)} 160, 868 173,200 0.01
FHLNC RENICS, Series 2061 ‘2" 6. 5% FNMA, Series 2004-W1 ‘242" T%
15/06/2028 [IN)) 3,065 3,245 0.00 95/12/2033 [IN)} 35,451 38,623 0.00
FHINC RENICS, Series 3035 ‘7 5.83% FNMA, Series 2004-W2 ‘242" T%
1509205 [IN)) 370, 087 391,743 0.01 95/02/2014 [IN)} 8,561 9,264 0.00
FHLAC REMICS, Series 3220 ‘7" 6% FNMA, FRY, Series 2005-W3 ‘2AF’
15/09/20% [IN)) 6, 444 6,729 0.00 L9968 95/03/2045 [IN)} 354,934 354, 085 0.01
FHLMC REMICS, Series 3461 ‘7" 6% FNMA, FRY, Series 2003-W8 ‘3F1’
16/06/2038 Usb 329, 576 350, 105 0.01 1. 406% 25/05,/2042 UsD 42, 443 42,235 0.00
FHLNC REMICS, Series 1927 ‘ZA" 6.5% FNMA, 10, FRY, Series 2003-W6 ‘4T’
5 UsD 22,113 23,280 0.00 0.35% 25/09/2042 UsD 1, 698, 865 28,094 0.00
FHLNC REMICS, Series 2763 ‘ZA" 6% FNMA, Series 2000-T6 ‘AL 7.5%
15/03/2034 UsD 3,167, 399 3,397, 068 0.10 95/11/2040 UsD 106, 557 107,796 0.00
FHLNC REMICS, Series 2945 ‘ZB 5.5% FNMA, Series 2001-T7 ‘A" 7.5%
15037208 UsD 1,221, 445 1, 256, 459 0. 04 95/09/2041 UsD 92, 468 102, 241 0.00
FHLNC REMICS, Series 2779 ‘ZC" 6% FNMA, Series 2002-T16 ‘A2’ T%
15/04/2034 UsD 1,944, 401 2,094, 384 0. 06 95/07/2042 UsD 13,028 14, 262 0.00
s 0L T B . gy
FHLMC REMICS, Series 2344 ZD" 6.5 USD 20,193 91,628 0.00 FNMA, FRN; Series 2004-T3 ‘PT1 USD 95,549 106, 146 0.00

1/08/2031

10. 189% 25/01/2044
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FNMA 252409 6. 5% 01/03/2029  USD 2, 358 2,453 0.00 FNMA, FRN 888829 5. 888%
FNMA 257172 5. 5% 01/04/2038  USD 11, 837 12, 366 0.00 01/06/2037 Usb 456, 266 469, 483 0.01
FNMA 257183 7% 01/03/2038  USD 66, 468 68, 317 0.00 FNMA, FRN 896463 2. 418%
FNMA 257209 5. 5% 01/05/2038  USD 15, 063 15, 685 0.00 01/10/2034 UsD 32,821 34, 268 0.00
FNMA 468571 4.45% 01/07/2026  USD 822,581 851,919 0.02  FNMA 900177 7.5% 01/08/2036  USD 20, 176 21,497 0.00
FNMA 471828 2.65% 01/08/2022  USD 6, 000, 000 6, 000, 000 0.17  FNMA, FRN 900197 2. 325%
FNMA 650236 5% 01/12/2032 USDh 1,212 1,222 0.00 01/10/2036 UsD 17,805 18,584 0.00
FNMA, FRN 722985 2.152% 01/07/2033  USD 8,608 8,595 0.00 FNMA, FRN 905694 2. 068%
FNMA, FRN 735332 2. 45% 01/08/2034  USD 19, 624 19, 866 0.00 01/12/2036 UsD 12, 162 12,461 0.00
FNMA, FRN 745445 2.501% FNMA, FRN 920843 2. 779%
01/01,/2036 USDh 35, 187 36,415 0.00 01/03/2036 usDh 136, 483 143, 698 0.00
FNMA, FRN 745446 2. 553% FNMA, FRN 920954 1. 697%
01/04/2033 USDh 10,972 11,249 0.00 01/01/2037 usDh 55, 172 56, 639 0.00
FNMA 754922 5. 5% 01/09/2033  USD 10, 791 11,231 0.00  FNMA 932355 6% 01/12/2039  USD 561,919 586, 948 0.02
FNMA, FRN 766610 1.965% UsD 6. 410 6. 376 0.00 FNMA 933032 6% 01/10/2037  USD 9,043 9, 140 0.00
01/01/2034 ! ! ’ FNMA 961192 7% 01/01/2038  USD 25,695 26, 437 0.00
FNMA 771959 5. 5% 01/02/2034  USD 14, 656 14, 878 0.00 FNMA, FRN 966946 2. 285%
FNMA, FRN 777132 2.42% 01/06/2034  USD 54,278 55,942 0.00 01/01/2038 Usb 18,572 18,504 0.00
FNMA, FRN 781309 2.31% 01/07/2034  USD 11, 595 11,571 0.00  FNMA 995783 8% 01/11/2037  USD 11, 326 11, 880 0.00
FNMA, FRN 790235 1. 894% UsD 15.767 15.722 0.00 FNVA AD7270 4. 125% 01/07/2040  USD 125,400 123,957 0.00
01/08/2034 ! ! ’ FNMA AD8548 5.5% 01/01/2033  USD 64, 472 65,559 0.00
FNMA, FRN 791961 1. 688% UsD 12,010 11901 0.00 FNMA AE0346 6% 01/05/2037  USD 57,812 60, 333 0.00
01/09/2034 ! ! ’ FNVA AE4168 4.25% 01/07/2040  USD 107, 426 107,438 0.00
FNMA, FRN 801342 1. 855% UsD 33 741 33 513 0.00 FINVA AE4183 4. 125% 01/09/2040  USD 98, 632 98,471 0.00
01/09/2034 ! ! ’ FNMA AL2606 4% 01/03/2042  USD 54, 898 53,252 0.00
FNMA, FRN 810896 1. 862% FNMA AL6167 3.5% 01/01/2044  USD 1,491, 199 1,449, 879 0.04
01/01/2035 Usb 28,09 28,781 0.00 FNMA, FRN AL6805 3. 782% USD 1,820, 164 1835 119 0.05
FNMA, FRN 816597 2. 045% UsD 10.332 10,964 0.00 01/01/2026 Y T :
01/02/2035 : : ’ FNVA AL7395 5.55% 01/03/2038  USD 1,823, 125 1,937, 404 0.05
FNMA, FRN 823660 2. 429% UsD 91657 91504 0.00 FNVA AM1769 2.34% 01/12/2022  USD 1,617, 648 1,614,924 0.05
01/05/2035 : : ’ FNVA AM3244 2.52% 01/05/2023  USD 2,000, 000 1,991, 850 0. 06
2 2 0 N \f
FNMA, FRN 843026 1.945% UsD 29, 356 30, 151 0.00 FINVA AM4660 3. 765% 01/12/2025  USD 1,885, 184 1,910, 193 0.05
01/09/2035 FNVA AM5940 3.24% 01/06/2026  USD 855, 925 846, 733 0.02
FNMA, FRN 843028 1.982% UsD 17.721 18.173 0.00 FNVA AM6448 3.25% 01/09/2026  USD 2,798, 885 2,770,010 0.08
01/09/2035 : : ’ FNVA AM7514 3.07% 01/02/2025  USD 6, 000, 000 5,940, 790 0.17
FNMA 847108 6. 5% 01/10/2035  USD 52,832 54,029 0.00  FNMA AM7649 2. 885% 01/01/2025  USD 5, 547, 420 5,450, 161 0.15
FNMA, FRN 849251 2.113% 01/01/2036  USD 48, 225 50,413 0.00  FNMA AM7785 3.17% 01/02/2030  USD 1,846, 078 1,786, 933 0.05
FNMA, FRN 851432 2. 607% UsD 121, 985 121, 851 0.00 FNMA AM7836 3.11% 01/03/2027  USD 2,776, 140 2,724, 453 0.08
01/10/2035 FNMA AM8251 2. 7% 01/04/2025  USD 4,595, 007 4,488, 964 0.13
FNMA, FRN 872502 2.121% 01/06/2036  USD 39,044 40, 462 0.00  FNMA AM8544 3.08% 01/04/2030  USD 1,848, 124 1,777,720 0.05
FNMA, FRN 884066 2. 107% UsD 92 988 92 409 0.00 FINVA AM8846 2.68% 01/05/2025  USD 3,470, 199 3, 387, 170 0.10
01/06/2036 ! ! ’ FNVA AM9188 3.12% 01/06/2035  USD 3, 000, 000 2,744, 463 0.08
FNMA, FRN 886558 2. 023% UsD 16,431 16,989 0.00 FNVA AM9548 3.17% 01/08/2025  USD 3, 000, 000 2,966, 601 0.08
01/08/2036 ! ! ’ FNVA AM9934 3.08% 01/10/2025  USD 5,180, 203 5,108, 334 0.14
FNMA 888408 6% 01/03/2037  USD 14, 356 14, 935 0.00  FNMA AN1243 2.64% 01/06/2026  USD 2,999, 000 2,900, 192 0.08
FNMA, FRN 888605 2. 384% UsD 8 386 8 959 0.00 FNVA AN1247 2.64% 01/06/2026 ~ USD 2,462, 000 2, 380, 885 0.07
01/07/2035 ! ! ’ FNMA AN1583 3.04% 01/05/2031  USD 1,413, 646 1, 347,170 0.04
FNMA 888796 6% 01/09/2037  USD 48,134 49, 741 0.00  FNMA AN1590 2. 4% 01/05/2026 ~ USD 2,630, 437 2,526, 156 0.07
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202246 H30B IR
MEEIC WEEIC
aHsd aHsd
BEXR BE KR /EESE BE CRFL) 2E (%) BEXER BE HY/BESE Bl CRFL) EE (%)
TUATISUOEE S L 00 R e sy s o
WIS 0 e LN L8 MERG T g e s
I I (T R S
T L T
WSO 1D I AT 0 MR e s o
whmmimMI [ i WS L WERSOC  ma me
fos Q01719 Y
WESBNIG 1D e e L RERS Y s
) i
O R Y
.
WA [ LMW MG L MBS e sman o
e
WEmImAMN D LGN LM 18 MERSNS Y o s e
i
AN [ e LS L MER NS o g uw
e
WA [N LT MR g e o
T L
RSN DL 0 MRy
MIBIALGIG 0 WS WO 2 M e e
T R T
WLMLANBEG 6 LW 8 GRS e
MEmImA [ M LS LS S ARSI g o
WEmIBAG [ LEN M L R e g
MMEISUNDG [ w8 ML MR g um
I A T I
ggt}?ﬁ’%%séssmeszom—ws W g 2,082,413 1,989,013 0.06 Fg;m IZLE];E;EISTQ%I; 10 Serles 385 yyqp) 30, 426 8,773 0.00
g%%%iiﬁ;;&;g N0 A g 6, 657, 943 6,106,662 0.17 F??%ﬁgif;g%g;ﬁg Serfes 12 yyqy) 359, 237 361,523 0.01
WA ACES, Series 203092 280 575,082 s oop PWNG SN0 o 265, 50 w586 001

20/12/2022 ' 6% 25/05/2044
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202246 H30B IR
MEEIC MEEIC
aHsd aHsd
BEXR BE KR /EESE BE CRFL) 2E (%) BEXER BE HY/BESE Bl CRFL) EE (%)
ZN‘B': ];Eamlcoszosgl“ AL g 267,451 288,93 0.01 thsm Rf‘fé;;‘;g/os;/?ozz WOETE ysp 34, 082 35,454 0.00
MELR SN g e e WESRENS w am e
WML g e e WESEESNO g g e
2?“3;‘%125 Seres 013 W 86 .08 I gm;zgglg%%m Sres 06 W 5901 w00
FEX?RE%C; /f)i%oiezms 206 gy 19,301 19,680 0.00 TKIA RTE%%&%%S;; e TOFT2 gy 284,178 36,476 0.00
;21\1?21(2\:)14%5 Series 00HL N 64 0115 w0683 0.0 gm}zﬁlwllczs%go Seres 006111 B .22 s 0.0
Fi\;A RE()“IS)%SS%F;?/OZZ;:Z WLy, 61, 678 60,85  0.00 g?‘;;?ﬁa;g Series 0046 By 34,324 32,697 0.00
F‘i\ﬁ Ri“éclsgggﬂzjg;; 006 gy 53,171 57,217 0.00 thsm R}iglgij;';%/lso%e; W90 g 28, 986 32,350 0.00
gr:w&k%;gs Seres S4B 70, 462 72,460 0.00 EMOI: g?‘égszozz““ SR e 41,608 42,395 0.00
MBI g o BRI g o o
EN‘B';: 1;EOM11%52§:51% DT e 193,500 526,517 0.02 thcm Rg“gii% 2‘3035;2?;; WIS sp 4,072 4110 0.00
g%}%ﬁliso%m Serles G2y 19,245 16,661 0.00 th])m Rg\'gi% 2‘3055;2?435 W0 ygp 135, 952 136,912 0.00
E?L;R%Tg%ﬂm Serlos 0T AT gy 6,948 6,124 0.00 ngMREMIfZi%Fgg“Z%Z; ) 88,755 88,914 0.00
FQEA Rgglgz'/oﬁg’mi%”“ WL yp 52,125 15,465 0.00 THM Rg“igi% 2‘31 ls/e;rolge; HOEEL gy 125,340 126,859 0.00
gﬂqﬂ“;f?:l;%%')o Serles 0655y 14,842 12,726 0.00 TJM Rg“gi% 2‘3045/221? W0 g 74,521 4,88 0.00
FEQAREQ\'ECZZ%IEQ?;NZS;I“ 0T ysp 221,193 3,713 0.00 g?/‘gfgggg Serles ML 66y 75,913 81,372 0.00
EN\B'“: ii”ﬁ%sz(f;;m W0 W 501, 791 531,520 0.02 ?2?5\R?Bgsé%lgém’zgze;m2006_94 Usb 79, 642 2,68 0.00
EN\B'“: Ef”égszoiim WS gy 54,717 57,306 0.00 g?/‘g;}ggégg Serles W60 L5y 382, 081 396,432 0.01
ETL&R%I;S Serles IOAST B850 gy 3,007, 799 3,219,349 0.09 FEEA REO”;ICZZ /52}2?)93?“2006_44 Usb 11,077 9,645 0.00
gi‘“gg%s Series 0742 BB 115, 869 124,253 0.00 Fégm RT%}1205/,35‘2’03;% W6 ysp 48,533 6,867 0.00
i”éf%jﬁs Sertes UL BT 55, 994 59,678 0.00 %MEMIOCOS%F;{?/S%Z ) 43,303 5,435 0.00
Fg}” Ringsﬁ% Izoog;%og;““ WL ysp 69, 388 7,961 0.00 E?,%;gﬂ;gs Serlos W95 gy 168, 490 174,518 0.01
F?FMREI“IS)Z%F??/OZ%EE WIEBT ygp 283,818 282,692 0.01 g“j: ggwggsmzzms S e 166, 384 178,038 0.01
FUIRBNICS, 10, PR Series 200853 31961 350 oo TWARBICS 10, FR, Series ush L 679 s 0.0

‘1 5.576% 25/07/2038

2007-116 “HI” 0. 774% 25/01/2038
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202246 H30B IR
MEEIC MEEIC
aHsd aHsd
BEXR BE KR /EESE BE CRFL) 2E (%) BEXER BE HY/BESE Bl CRFL) EE (%)
FS}'AR%\'%Z%I&Z’;NZSQ};”S 06 s 11,775 2,013 0.00 gE‘g;}fgizggm Seres G4 P 33, 145 28,560 0.00
ZNVBL“: ];?%?201303 Serles 08T gy 61,599 1,234 0.00 g”jﬁ: g?'igszozim S e 28, 862 30,503 0.00
MERRE s e e o MRS g
ENVBL“: ];TIIE]S/ZOISOQ Serles OG-y 47,105 8752 0.00 g”jﬁ: gg“égszozzm WETR g 51,557 5,992 0.00
T R L T
gﬂr:w:okﬁonllgsmm Seres 200550 51162 o 0.0 Ezmggkgggs Seres 2044 W T " Lo o
sa‘r?w:okiglc?smm Seres 20340 o119 v 00 EEMSSREZI\(I)ISCIS Series 0T WM Lo Lo o0
%3%635 Serlos 1505 T3 gy 198 503 0.00 Egtgﬁ]}%s Serlos WL W5 gy 1,224, 055 1,215,163 0.04
Fg}'AR?'L%Sﬁ%ISOZ';NQS;;”S 0T g 66, 840 8,045 0.00 m;g\?/cz%agm Serles 0982 H gy 35, 146 6,471 0.00
FSEAR?'T?SS%ISOZ';NQSEIGS W ysp 74, 564 8,617 0.00 Eg“éﬁﬂiﬁs Serlos 1960 Th gy 13,203 13,503 0.00
ETL;R%S Serlos WIS 187 Ty 486, 102 541,413 0.02 g“jﬁ: ';EB“II%SZOS;;”S gy 7,521 7,667 0.00
FE;MEI\HQCZZ%IEQZﬁNzgﬁles W0 ysp 130,471 6,933 0.00 ZE'Q;EEZSU%PO Serles 0540 gy 7,145 6,84 0.00
FEgA R?;IZL%FEﬁ /Osbe/rzl(;z 20638 gy 31,525 A1 0.00 F%A Rg;lgz,/ﬁ(},zos;eries 060 g 11,892 10,220 0.00
;N\;:%Rgglggzgg?“ WS g 32, 653 34,017 0.00 m‘;;gggi%m Serles 0636 Wy 40, 069 35,819 0.00
FGEA RE“E&ZJ?;S%;S W10 gy 39,941 11,608 0.00 SE';R/?%E%PO Serles 0658 Wy 35,741 30,801 0.00
ggw?lkﬁzgcls Seres LIS I T 16,295 L oo gm%ﬁg 7Po, Sres T8 W 5303 sl 0.0
ZN:_L: ESM(I);SQO?Z““ e W g 22, 455 24,450 0.00 g?‘;;%ﬁa;g Serles 00980 gy 62,297 53,261 0.00
g’:”%l%gs Seres UG W 3 1,982, 364 1,922,764 0.05 53“25‘3%1,2243” Sries WL W gy 237,039 197,603 0.01
ETL;%? Serlos WS AT Ty 518, 369 570,706 0.02 thsm R}iglgiﬂmégms;/;f; WO g 40,957 54,808 0.00
g%}%ﬁliso%m Serlos GST gy 21,785 19,206 0.00 thsm Rgglﬁ%még/;e/%e; HOE2 s 7,694 10,972 0.00
g%}?gcfo%m Serles 065y 64, 460 54,823 0.00 EMOI: ggwggsmz;nes TS T ygp 433,599 456,463 0,01
E%OR%IC?SWPO Serlos 0086 OT gy 143, 882 120,865 0.00 m“:;?%%aﬁpo Serles 0665 " gy 10,236 8,957 0.00
FURBNICS, Series 200063 7' 8% - 5ot 0o TRRBICS I0 FY Series BT . sei 0.0

25/03/2037

‘08" 5.026% 25/03/2039
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202246 H30B IR
MEEIC MEEIC
aHsd aHsd
BEXR BE KR /EESE BE CRFL) 2E (%) BEXER BE HY/BESE Bl CRFL) EE (%)
WIS e o DRSS 5w e o
WHRRIS s MERRESE s aw
WSRO gy w e WESBACRT g aw e
MESATLE s ow e WSRO e
MEEARIS 1w sw WESEGS g ow
MESATIE s ww awo DU ww e
T L T
F?F R?élf)z% };gof/egroiazs W g 2,965 3,387 0.00 Eg%;gﬂ;gs Serlos W9 W TH gy 10,479 1,244 0.00
MEOL R e e e DSESORMe
MHSARS e e MERATER o mes a
FZEAR%S&%ISOZ';NQSE”S W5 ysp 51,845 5,640 0.00 wRT;%%%I;)%”;];?’ZS;;M2007’88 UsD 152,097 20,540 0.00
Fg\cm RgMiz% };?}‘Ogs/zroi:; WO ygp 116,937 125,063 0.00 EMOI: g?‘égszozz““ WV g 503, 031 530,953 0.02
g’;&;aﬁff'lg,’(];gafe’ies WS g 20, 326 43,926 0.00 2“2"0‘21”21?5022%’“4059““ MW g 70,315 4,55 0.00
ST g aam e WIS g
SR 1 amaas e WESEMN g gn
Fgg'\ R?S,ICY?)Yﬁ%F};[\;’/1S()e/IZi(;Sﬁ2006_95 UsD 17,344 21,307 0.00 g?/‘gﬁfggé? Serles WG58 T 66y 479,782 514,310 0.01
FggA R%E.IZEE%F?;/()T;%?2007_29 UsDh 18,243 23,316 0.00 F‘h;m R?Izgz%g%gblzogznes WES g 655, 541 84,55  0.00
Fg'\{mi\'ﬁ%lga2?25;1“200753 UsD 60, 604 6,901 0.00 SE@B?E%%W Seres UGS W 178,784 147,564 0.00
WERT N g wm e WERURM
WERTIETY gy aw WERSOROY iy e s
I R L
Fg\]{m Rﬁg?%ﬁ};{%gf;&i2004746 UsD 34,358 36,413 0.00 zkgg%RggI%ZZ;ﬁm WS e 25,637 2,758 0.00
Fg\]{m Rﬁ?gg;%gﬁg2005’74 UsDb 34, 082 35,581 0.00 ?ﬁg?RTllcssé%Igéw’zggi“2007’92 UsD 119, 125 14,53 0.00
WA REVICS, FRY, Series 200785 0902 stz o TS Sries 99U T Do 10,639 0 00

SLT12.091% 25/09/2037

25/08/2023
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20225%F6 A30BIR*E
MEEIC MEEIC
aHsd aHsd
BEXR BE KR /EESE BE CRFL) 2E (%) BEXER BE HY/BESE Bl CRFL) EE (%)
FNA REMICS, Series 1993-99 ‘7" 7% FREMF Mortgage Trust, FRN, Series
S5 07208 UsD 8,418 85 0.00 ey e VP 6,179, 000 5,922,189 0.17
FNVA REMICS, Series 1996-48 ‘2" 7% USD 93 871 24 504 0.00 FREMF Mortgage Trust, FRY, Series
95/11/2026 ’ ’ U 2016K122 B, 1444 3.89% USD 4,050,000 4,040,289 0.11
PNARBICS, Series 2002-80 7' 6% o0 o w0431 o000 B/07/2089
25/05/2032 ! ’ ’ FREMF Mortgage Trust, FRY, Series
WA BBMICS, Series G261 2" T4y - oss 000 DITKIS B, 1444 388 USD 6, 606, 000 6,513,963 0.18
95/10/2022 25/02/2030
FNv\I‘f REk{ICSf, Series 1998-44  "IA UsD 224,762 236, 648 0.01 RO Mortga‘gey Trust, FRY, Series
6.5% 20/07/2028 , 2017-K728 ‘B, 1444 3.648% UsD 6,000, 000 5,912,803 0.17
FIF}}R-EEMICS, Series 2002-50 ‘ZA" 6% UsD 103, 619 108, 955 0.00 95/11/2050
£5/05/2031 FREVF Mortgage Trust, FRY, Series
i ﬁgmgs, Serfes 01189 T4 66 o) 932,745 018,339 0.01 0I8KIST B, 144A 4298 Usp 5,150, 000 4,750,321 0.13
25/11/2032 25/08/2033
FNMA REMICS, Series 2011-47 ‘74’ FREVF Nortgage Trust, FRY ‘B, 1444
5.5 25/07/2038 UsD 195, 015 95000 ot USD 10,000,000 9,834,829  0.28
PUATEMICS, Series 19927145 18y 190 190 0.00 PREVF Nortgage Trust, FRY, Series
ﬁ*ﬁ\f%%ﬂé%“whls B 018-K132 B, 144 4057 USD 4,910,000 4,828,820 0.1
‘zﬁé 62\,’ 2_‘/07/502;““1 9 usp 8,675 8775 0.00 2/05/202%
0 & ! . FREMF Mortgage Trust, FRN, Series
e e S g 987 LO3M 000 ISKM B, 44008 USD 3,570,000 3,436,328 0.10
FN;LA i’zﬁmcs Series 200776 ‘6" 6 Lo/t
MA REMICS, Series 2007 i . o
95/08/207 USD 68, 772 73,809 0.00 ER?IIT%“;?E?;OEUH FRY B, 1444 UsD 1, 040, 000 1, 005,970 0.03
Ford Foundation (The) 2.815% e .
01/06/2070 UsD 825, 000 570,275 0.02 ER?,IE%“Z?(ngg;ogUSt FRV B, 1444 UsD 6,526, 000 6,292, 557 0.18
Foundation Finance Trust, Series o ¢
WK 3 s oD 383, 235 383,479 0.01 PR ortgage Trust, BV B, 1WAy, 12,000,000 11,525,818  0.32
) 4,184 25/10/2028
FREAF Vortgage Trust, FRY, Series FREVF Vor tgage Trust, FRY, Series
015K B, 1444 3.718% UsD 13,563,000 13,258,766 0.37 20187”52%‘;, om0 USD 1,615, 442 1,600,115 0.05
25/01/2048 o )
A Mortgage Trust, TR, Series Zﬁ?xﬁﬁtgagﬁe TrulinAFgNézss)e%ms USD 10,000,000 9,350,705 0.2
01545 B, 1444 3.611% UsD 8,250, 000 8,074,796  0.23 ' d e 900 :
25/04/2043 %/11/202%
FREVF Nortgage Trust, FRY, Series FREUF Nortgage Trust, FRY, se%“es
WG48 T . 148 3, 6% Ush 1L95,000 1160260 03 MSHOT B, 144 4.083 USD 5,516,000 5,186,970 0.1
A
FREF Mortgage Trust, FRY, Series ortgage rust, ¥, series
L 7,149, 000 6,992,835 0.20  9018-KL2B BB’ , 1444 3.709%  USD 7,724, 300 7,174,216 0.20
FREVF lortgage Trust, FRY, Series 25/01/20%5 ,
NI5KT2L B, 1440 3.74% UsD 2, 665, 000 2,662,902 0,08 FREUF lortgage Trust, FRY, Series
- 2017-KeLL BFL’, 1441 3.303%  USD 5,822, 989 5,816,352 0.16
25/11/2047
FRIVF Vortgage Trust, FRY, Series 25/10/2027 ‘
016855 ‘B, 1444 4. 167% USD 5,000, 000 4,920,561 0,14 RO Nortgage Trust, FRY, Series
95/04/2019 21T-KGYL CBFX, 1444 3.593%  USD 5,000,000 4,611,116 0.13
FREF Vortgage Trust, FRY, Series 25/10/2027 .
2016-K58 ‘B, 1444 3.738% UsD 7,215, 000 6,965,382 0,20  FREUF Nortgage Trust, FRY, Serdes UsD 9,000, 000 LO87.892 0,06

25/09/2049

2013-K27 ‘", 1444 3. 495% 25/01/2046
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202246 H30B IR
WEEIC WEEIC
aHsd aHsd
BERR BE RE/EESE BE CRFL) EE8(%) BERR BE  BE/EERE BE CKFL) B8 (%)
FREMF Mortgage Trust, FRN, Series Glencore Funding LLC, 144A 4. 125%
2013-K30 ‘C’, 1444 3.555% USD 4,910, 000 4,854,009 0.14  30/05/2023 USD 1,062, 000 1,061,363 0.03
25/06/2045 . Glencore Funding LLC, 144A 4.625% USD 700, 000 702, 171 0.02
FREMF Mortgage Trust, FRY, Series 29/04/2024
UK C LA 41554 USD 2,500, 000 2,466,467 0.07  Glencore FundingLL, MA2.5% o 5,585, 000 458,910 0.13
25/08/2047 01/09/2030
FRENF Nortgage Trust, FRN, Series GLS Auto Receivables Trust, Series UsD
e ey 1,136,438 1,138,636 0.03
2014-K40 “C, 1444 4.074% IN)] 3,521, 000 3, 465, 997 0.10 20183y °C", 1444 4.18% 15/07/2024
95/11/2047 GMACM Mortgage Loan Trust, FRN,
FREVF Nortgage Trust, FRY, Series Series 2005-AR3 ‘34" 3.001%  USD 46, 243 43,847 0.00
WG T, WAL ey oy oD 2,5%, 000 013,153 0-07 19/06/2035
FREVF Vortgage Trust, FRY, Series GNMA, 10, FRY, Series 2019-HI7 — yo) 18,910, 406 L086.670  0.03
016651 “C’, 1444 4.052% USD 3,000, 000 2,883,207 0,08 1.726% 20/11/2069 T T
95/04/2048 GNMA 2.5% 20/08/2051 ush 68, 425, 341 62, 335, 305 1.74
FREVF Nortgage Trust, FRY, Series GNMA 2.5% 20/10/2051 UsD 13,016,902 11,879,681 0.33
2016-K722 ‘C’ , 1447 3.89% USD 8, 635, 000 8, 578, 892 0.24 GNMA, FRN 3. 479% 20/03/2072 ush 6,497, 259 6, 903, 337 0.19
23/07/2019 GNMA, FRN 3.436% 20/04/2072  USD 7,695, 473 8,094,676  0.23
FREVF Vort gage Trust, FRY, Series GNMA, FRN 3.454% 20/04/2072  USD 8,079, 812 8,474,965 0.24
VK T 1444 3 59T USD 6 325, 000 6194508 017 N, FRN3.694% 20/05/2072  USD 6,662, 775 6,981,772 0.20
25/12/2049 %%4 /529011;5 A 35 g 3,927, 155 3,816,280  0.11
FREMF Mortgage Trust, FRN, Series A (o
WIKTB 0, 1443888  USD 9,255,000 2,218,284  0.06 OMIb Series 009104 BT Th o) 11,527 0767 0.00
25,/02/2050 16/08/2039
FRBVE Yortgage Trust, FRY, Series ?ngbg,g%w;% /gge/r?lgglzo“’ﬂog W usp 485,955 182,691 0,01
017-K126 “C, 144A 3.999% UsD 4,409, 000 L3I 012 o s W0 0
25/07/2049 b U deTes BT usp 29,232 26,858 0.00
. 20/05/2036
FREMF Mortgage Trust, FRN, Series ONIA. PO, Series 2007-38 ‘A0 0%
017-K728 “C, 1444 3.648% USD 5, 540, 000 5,396,709 015 o0 /26379““ T usp 410, 660 380,918 0.0l
25/11/2030 ’ e
FREVF Vortgage Trust, FRY, Series 3“113’5%102’05';2’,2%3?“ IS5 s 61, 957 6,800 0.00
2018-K731 “C, 1444 3.939% USD 4,725,000 1,613,988 013 ’FRV’ Sries 0105 15"
Eﬁéﬂi/\?ﬂf S L 801 16/11/209 USD 160, 553 18,292 0.00
MF Mortgage Trust, FRN, Series . G
GNMA, FRY, Series 2010-129 ‘AW
2018733 “C, 144A 4.081% Usb 2,083, 000 208,81 006 gr 20/046;215357 USD 153,298 162,774 0.01
25/09/2025 R ot
GNMA, Series 2005-72 ‘A7 5.5%
FREVF Nortgage Trust, FRY, Series by /28?5“ USD 373,389 388,566 0.01
018-K76 “C, 1444 4.207% USD 4,061, 000 3,812,574 0.11 ) -
UIsThio L A » Vol 8l GNMA, FRY, Series 2013-H08 ‘BF
E;Em%bl . 0,835 20/03/2063 Ush 999, 524 989,369 0.03
ortgage Trust, FKY, Serles GMA, PO, Series 2010-14 ‘B0’ 0%
WA C, 0L IS 17,000 bEsml 0 20/11/20% USD 73,452 64,217 0.00
FREMF \lortgage TTUSI, FRN, Series GNMA, FRN. Series 2012-H21 ‘CF'
20}8—5&1 O, 1441 3.829% UsD 8,000, 000 7,206,877 0.20 | 509 90/05/2061 UsD 5,983 598 0.00
25/11/2025 GNMA, PO, Series 2010-14 ‘CO” 0%
FREVF Trust, FRY, Series 2018-K04 90/08/2035 Usb 52,838 46,117 0.00
o ey USD 6,775, 000 6,223,058  0.17
B, 1444 3.913% 25/09/2028 ! ; 130 ‘o’ T
13 2 G, Series 2010-130 ‘¢ T o 9 503 LTS 000
GeneralMﬂoytor’s Financial Co., Inc., FRY USD 1, 000, 000 985, 952 003 16/10/2040 N ) )
2,164 17/11/2023 G, FRY, Series 2012121 ‘DF o 10,672 068 0.00
Gilead Sciences, Inc. 2.6% 01/10/2040  USD 3,070, 000 2,252,837 0.06 | 453% 20/05/2061 ' ' :
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202246 H30B IR
WEEI HEEIC
=) [=1os)
REXME BE HRE/BEESE B CREL) EE (%) RERNZ BE BE/BESE BE CREL) EE (%)
flhggé%ﬂzhd/g;rziggfo”'Hog Wy amnas aenie 010 ?N”ILQS%F};% /g;/rgoe;gzom—ﬂzz T s 103,952 03165 0.00
e T T L L UL I CO L
f?‘?’W;;RT’T/%25123252005_68 P s 50,913 52,148 0.00 ?ﬂlg’g%ﬂé%/fg/r;gg52015_*|26 s 841,260 833,343 0.02
A L UG I I
ZNE:B%IZOFSSZ%Z?“ M g 109, 673 15,414 0.00 ?%?’S%F};%/;;Eggﬁzow_ﬂﬂ s 5,000,306 5,003,367  0.14
g.hggé;ghd/g;;;gt.foIHOT B s 1,037,455 1,028,631 0,03 (1;%12’3;};%/5525%2015_*[15 T usp 1,150,580 1,138,200 0.03
im;g,g;];ﬁ,ﬂze/r210222016—ﬂga T s 2,500,972 2,491,752 0.07 f‘“‘ﬁ‘a%F];%/s;/r;giog(’?O’HOkE LS 5,499,175 5,405,446 0.1
T.MS‘LS’S%F];%/f;gggfmg’mo s 1,186,074 1,179,328 0.03 f%‘i‘a%F];%/sfgggﬁg(’lt_”Hlﬁ T s L8IT, 478 1,797,389 0.05
?2@5{%5;2;;220IHH’ s 2 29 0.00 fﬁ?ﬁ‘a%ﬂg/s;;;gggow’ﬂm s 2,603,511 2,595,635  0.07
flk;hg’g%ﬂ;%/s;gg&%IHM s 17,739 17,519 0.00 Tﬁ&;ﬂ/;ﬁ;ﬁ@u—ﬂu& B s 630, 897 628,019 0.0
flms‘hg’g%ﬂ%/sgggg22oIH% s 8,600 8,560 0.0 f%‘g‘a%ﬂg/sggggfo”’HM s 3,790,556 3,733,024 0.11
?.kg‘;\é%Fl;Nd/ng/rZigg;()l2*H29 W s 983, 641 917,389 0.03 ﬂ“:gﬂﬂl[;og?m?;“es MO yy  ghessed 298,265 0.08
gg\lglzggges HIAOL L 6,171 6,02 0.00 %%7 /529011795 I 63 g 2,518,956 2,250,672 0.0
(l}lhkilgé%flzhd/ggfzigZOQO13-1-103 s 943 931 0.00 gm/ﬁ%’msm“ ML B 6,194, 995 905,800 0.03
B . I C I L
flk'\;gé%mzhd/gg/rzigg520IHM s 2,606,391 2,581,485  0.07 (I;WQ’S%F};%/ES;:SZOIS_H()l W usp 738, 306 L5 0.02
flhggé%ﬂzhd/ggggggoIHQS B s 1,296,095 1,284,093  0.04 ?ggl%n)l;gfz%?”s T 112,736 12,84 0.00
f,““é'ﬁg{'%ﬁiﬁﬁfoW T e 70167 st oo m;g& Series 05T D0 134 o 550 I,
TF;LQ’S%F];%;E;;;OIH% s 1,569,798 1,553,843 0.04 ikggo%lgol:gg;;?“ A g 199, 173 24,224 0.00
?2@5{%5;2;;520IS’W T ush somas 000120 0.08 ggh}gg /Szzrgiges 20570 16 B g 135,163 5,856 0.01
TF;LQ’S%F];%/SE;;;;OIHM s 1,639,994 1,637,902 0.05 ?%3115\,3;122%/05;;215;22012—1{26 W s 2,931 2,907 0.00
flk;‘hg’g%ﬂ;%/f;ggg;mﬁ’ﬁ% s 1,325,160 1,327,743 0.04 ikfgo%lgol:fm;?“ AT g 124,592 5,98 0.00
?.ME’S%F];%/IS;;;;??OIHSl s 875, 892 866,493 0.02 gggg’&yfz%gsm“ HELEAT 65 g 14,279 8200 0.00
OO, FRY, Series 016-H1 A Llonses Losnis ooz CWb PR Seies s o - a0

2.572% 20/05/2066

17.692% 20/04/2037
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hHd hHd
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??/L; Z%;mes A9 0 p 53,731 41,764 0.00 zk!ggl%lowﬂfwz”s MIETES p 109, 502 13,130 0.00
ggz\)‘?’zj,z%;osmes BIIET W0 105,579 91,08 0.0 zhggaﬁﬂzﬁ?“ HIE0SC g 133, 262 19,970 0.00
?2:‘)‘?6/,12%375”195 MO ESygp 17,969 33 0.00 ?1131%1016??2?3?98 T 89,865 7,498 0.00
glhg%%ﬂihé/ff/rzig:;o12_138 T s 321,523 323,683 0.01 ??%02;“16 /298?;3352005'66 S s 37,515 4,922 0.00
ZI\\/]?I%FEIZ/OZG/IZBZZ AT p 6,095,379 6,237,711 0.1 Ehggaﬂn[%fggz%z?“ M S g 11,394 189 0.00
gg%y%gg% A0 LSS g 732,779 739,160 0.02 ??%Z%FEE/OE%@ WS g 22,981 26,31 0.00
s ST RS g 541, 138 556,669 0.02 jhggo%I%OF'fg;;?eS TS gp 82,872 3,52 0.00
MR e MRS
ENESB%IOZOFSEZ%?“ HEASE S p 10,874 4316 0.00 ggb/ﬂo\a /12(1)‘326““2009’33 g 29,738 6,991 0.00
BARTOY ST o am
B L e I T S
EN‘S':%IOZOFSQZSO%M S s 92,476 6,93 0.0 ikggo%lgol:gg%;?“ BT p 175,215 12,009 0.00
ENEQB%IOZOFSEZ%Z?“ MRSE S p 117,789 9,414 0.00 gg”/“?o /52%1;“ IS 85y L42,TIZ 1,337,956 0.04
gN\J:B%IZOFg?Z%Z?“ M S g 95,973 8,606 0.00 EN]EDI\S%FEE/I?)G/;)ZE WEITT g 957,913 1,018,384  0.03
gN\J:B%IZOFg?Z%Z?“ S g 56, 276 8,071 0.00 g%;i%/;;/rggjozou_m W s 1,226,067 1,324,156 0.04
gNg:B%IZOF]f;Z%Z?“ MO g 159, 550 2,25 0.00 g%lgé%ﬂé%/ls;gg;gzou_m W s 305,215 325,831 0.01
ZNXSB%IOZOFSEZ%Z?“ LS g 94,608 1,370 0.00 ?%l;\é%FE{?%/ISg/rQi()eSZZOIQ-HZS W s 323,433 20,310 0.01
gN\BB;OZOF]ESZZ‘:;“ M g 72,53 9,116 0.00 g%;i%ﬁf};fjfm_l“ T s 502, 438 502,122 0.01
ENESB%IOZOFﬁZSO?“ MO Sy 162, 659 18,918 0.00 Z% Z%P;ws/e;g:as IS 799,908 832,805 0.02
f?%lm‘()/%;;?%%og’m s 40, 665 43,607 0.00 ?Vg:l%lgog?mz;“es B gy 6,685, 270 219,375 0.01
B e I B C LT
G, 10, Y Series 20767 S 5. 061 s 000 CWh Series 20375 6o 05,069 Gt oo

4.915% 20/11/2037

16/09/2033
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20226 A30HIRTE
MEE wAE
Ty Y
BERE BE HWEERE BE GKEL) A% BERE BE  BAR/EERE BE GEEL) BE(%)
GNMA 4189 6. 5% 20/07/2038  USD 37, 266 38, 843 0.00  GNMA AX6215 4% 15/04/2047  USD 7178, 303 794,103 0.02
GNMA 4285 6% 20/11/2038  USD 8,211 8, 647 0.00  GNMA AX6607 4% 15/06/2047  USD 539, 640 551, 870 0.02
GNMA 456388 7. 5% 15/03/2028  USD 7,348 7,369 0.00  GNMA AX8715 4% 15/12/2046  USD 1,691, 967 1,730, 327 0.05
GNMA 465505 7. 5% 15/06/2028  USD 7,020 7,343 0.00  GNMA BA7567 4. 5% 20/05/2048  USD 1, 858, 522 1,879, 641 0.05
GNMA 530795 6. 5% 15/01/2023  USD 885 889 0.00  GNMA BB3340 4% 15/07/2047  USD 84,099 86,619 0.00
GNMA 569568 6. 5% 15/01/2032  USD 39, 061 41, 886 0.00  GNMA BI6104 4. 5% 20/09/2048  USD 1,291, 373 1, 320, 184 0.04
GNMA 591882 6. 5% 15/07/2032  USD 2,821 2,964 0.00  GNMA BJ1314 5% 20/06/2049  USD 1, 085, 825 1, 139, 639 0.03
GNMA 607645 6. 5% 15/02/2033  USD 3,046 3,195 0.00  GNMA BK7198 4. 5% 20/03/2049  USD 1, 320, 566 1, 340, 253 0.04
GNMA 607728 6% 15/03/2033  USD 1,024 1,077 0.00  GNMA BM2163 5% 15/07/2049  USD 3,593, 317 3,810, 957 0.11
GNMA 611453 7% 15/04/2032 USDh 3,460 3,503 0.00  GNMA BM2262 4. 5% 20/07/2049  USD 567,909 588, 309 0.02
GNMA 621970 6% 15/02/2034  USD 3, 666 3,889 0.00  GNMA BM9691 4. 5% 15/07/2049  USD 4,586, 670 4,738, 083 0.13
GNMA 742051 4.25% 20/07/2040  USD 545, 336 548,532 0.02  GNMA BM9692 4. 5% 20/07/2049  USD 4,928,772 5,009, 789 0.14
GNMA 742052 4. 4% 20/06/2040  USD 468,575 467, 386 0.01  GNMA BM9701 4. 5% 20/08/2049  USD 3,719,910 3,710, 745 0.11
GNMA 742147 4.25% 20/07/2040  USD 812,705 848, 757 0.02  GNMA BM9713 4. 5% 20/09/2049  USD 2,987, 448 3,039, 118 0.09
GNMA 742155 4.25% 20/07/2040  USD 716,479 715,637 0.02  GNMA BM9734 4% 20/10/2049  USD 3,552, 143 3,595, 929 0.10
GNMA 742178 4.25% 20/07/2040  USD 240, 067 241, 361 0.01  GNMA BN3949 5. 5% 20/07/2049  USD 2,549, 438 2,663, 950 0.08
GNMA 742196 4. 4% 20/07/2040  USD 261,054 262, 303 0.01  GNMA B03248 4. 5% 20/08/2049  USD 6,029, 107 6, 241, 465 0.18
GNMA 742197 4.25% 20/08/2040  USD 1,938, 291 2,015, 505 0.06  GNMA B08204 4. 5% 20/09/2049  USD 3,261, 358 3,306, 204 0.09
GNMA 742203 4.25% 20/08/2040  USD 655, 457 688, 716 0.02  GNMA BP7143 4. 5% 20/09/2049  USD 1, 886, 096 1,947,079 0.05
GNMA 742310 4.25% 20/06/2040  USD 360, 384 361,939 0.01  GNMA BS7412 4. 5% 15/04/2050  USD 2,518, 103 2,574,574 0.07
GNMA 745389 4. 25% 20/06/2040  USD 839, 768 882,873 0.03  GNMA BS7592 4. 5% 20/03/2050  USD 1,424, 857 1,452,079 0.04
GNMA 745410 4.25% 20/08/2040  USD 383, 422 383, 232 0.01  GNMA BT8093 3. 5% 20/04/2050  USD 13, 378, 523 13, 254,571 0.37
GNMA 748766 6. 5% 20/01/2039  USD 50, 531 50, 884 0.00  GNMA BU7638 2. 5% 20/09/2050  USD 6, 584, 905 6, 062, 487 0.17
GNMA 748803 4. 4% 20/06/2040  USD 84,091 84, 443 0.00  GNMA BU7669 3% 20/07/2050  USD 6,311, 840 5,924, 041 0.17
GNMA 748951 4. 4% 20/06/2040  USD 85,195 85, 557 0.00  GNMA REMICS, FRN, Series 2013-H0T
GNMA 748952 4.25% 20/09/2040  USD 802, 052 829,614 0.02  ‘HA" 1.213% 20/03/2063 UsD 414,891 411,094 0.01
GNMA 752485 4.25% 20/09/2040  USD 559, 781 563, 439 0.02  Gold Key Resorts LLC, Series 2014-A
GNMA 752521 4.25% 20/09/2040  USD 850, 048 884, 530 0.03 ‘A", 1444 3.22% 17/03/2031 UsD 22,824 22,510 0.00
GNMA 752523 4. 85% 20/07/2040  USD 70,818 72,066 0.00  Goldman Sachs Group, Inc. (The), FRN
GNMA 752597 4% 15/10/2040  USD 799, 535 816, 812 0.02  3.272% 29/09/2025 UsD 1,773, 000 1,726,213 0.05
GNMA 752598 4.25% 20/09/2040  USD 195, 502 196, 583 0.01  Goldman Sachs Group, Inc. (The), FRN
GNMA 752636 4. 25% 20/10/2040  USD 202, 700 202,573 0.01  1.431% 09/03/2027 UsD 5,730, 000 5, 146,412 0.14
GNMA 752667 4.25% 20/09/2040  USD 111, 480 111,735 0.00  Goldman Sachs Group, Inc. (The), FRN
GNMA 752668 4% 15/10/2040  USD 344, 836 348, 135 0.01  1.948% 21/10/2027 UsD 1, 365, 000 1,213, 167 0.03
GNMA 752721 4.25% 20/09/2040  USD 244, 285 244, 259 0.01  Goldman Sachs Group, Inc. (The), FRN
GNMA 757072 4% 15/11/2040  USD 420, 725 4217, 658 0.01  2.988% 28/10/2027 Usb 1, 200, 000 1, 187, 221 0.03
GNMA 757076 4. 25% 20/10/2040  USD 171,948 171,667 0.01  Goldman Sachs Group, Inc. (The), FRN
GNMA 757125 4.25% 15/09/2040  USD 134, 404 136, 308 0.00  2.64% 24/02/2028 Usb 2,262,000 2,078,746 0.06
GNMA 781328 7% 15/09/2031  USD 60, 033 64, 766 0.00  Goldman Sachs Group, Inc. (The), FRN
GNMA 781614 7% 15/06/2033  USD 2,514 2,765 0.00  3.691% 05/06/2028 Usb 4,09, 000 3,873, 821 0.11
GNMA 781648 6% 15/08/2033  USD 11,243 12,412 0.00  Goldman Sachs Group, Inc. (The), FRN
GNMA 782615 7% 15/06/2035  USD 73,011 79, 156 0.00  2.383% 21/07/2032 Usb 975,000 787,951 0.02
GNMA 783123 5. 5% 15/04/2033  USD 149, 761 163,119 0.01  Goldman Sachs Group, Inc. (The), FRN
GNMA 783389 6% 20/08/2039  USD 153,718 167, 245 0.01  4.411% 23/04/2039 Usb 2,300,000 2,094,112 0.06
GNMA 783444 5. 5% 20/09/2039  USD 133, 406 145, 293 0.00  Goodgreen Trust, Series 2017-1A ‘A",
GNMA 784045 4. 5% 20/07/2045  USD 471,532 483, 837 0.01 1444 3.74% 15/10/2052 Usb 696, 248 660, 958 0.02
GNMA AT7628 4% 15/07/2046  USD 3,005, 484 3,062, 666 0.09  Goodgreen Trust, Series 2017-24 ‘A",

GNMA AVT478 4% 15/09/2046  USD 2,095, 999 2,146, 073 0.06 1444 3.26% 15/10/2053 Usb 2,064,733 1,900, 712 0.05
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Goodman US Finance Three LLC, REIT, Hyundai Capital America, 1444 1.15%
1404 3. T4 15/03/2008 UsD 431,000 412,298 0.01 10/11/2022 UsD 3,763, 000 3,736, 382 0.11
Graphic Packaging International LLC, Hyundai Capital America, 144A 1.8%
L L5124 15/04/2006 USD 2,710, 000 2,446, 057 0.07 15/10/20%5 [IN)] 1, 340, 000 1,224, 463 0.03
Gray Oak Pipeline LLC, 144A 2% Hyundai Capital America, 144A 1.3%
15/09/2023 USD 1, 355, 000 1, 320, 601 0.04 08/01/20%6 [IN))] 1, 005, 000 896, 202 0.03
Gray Oak Pipeline LLC, 144A 2.6% Hyundai Capital America, 144A 1.5%
15/10/20%5 USD 3,150, 000 2,942,699 0.08 15/06/202 [IN))] 1, 005, 000 890, 561 0.03
GSK Consumer Healthcare Capital US Hyundai Capital America, 144A 3%
LG, 414 3, 375% 24/03/202 USD 1,970, 000 1, 843, 355 0. 05 10/02/2027 [IN)] 605, 000 557, 456 0.02
GSMPS Mortgage Loan Trust, FRN, Hyundai Capital America, 144A 2.375%
Series 2004-4 IAF’, 1441 1.406%  USD 65, 489 56,470 0.00  15/10/2027 Usb 1, 330, 000 1, 169, 588 0.03
25/06/2034 Hyundai Capital America, 144A 1.8%
GNPS Nortgage Loan Trust, FRY, 10/01/2028 UsD 1, 940, 000 1, 638,440 0.05
Series 2005-RP1 “IAF, 144A 1.974% USD 25,392 23,033 0.00  Impac Secured Assets CMN Owner
25/01/2035 Trust, Series 20032 ‘Al" 5.5%  USD 23,675 20,035 0.00
(3PS Mortgage Loan Trust, FRY, 25/08/2033
Series 2005-RP2 ‘IAF, 1444 1.974% USD 102, 555 99, 304 0.00  Independence Plaza Trust, Series
25/03/2035 2018-INDP ‘A” 1444 3.763% UsD 3,660, 000 3,545, 928 0.10
GSUPS Mortgage Loan Trust, 10, FRY, 10/07/2035
Series 2006-RP2 ‘142", 144 3.576%  USD 458,928 38,560 0.00  IndyMac INDX Mortgage Loan Trust,
25/04/2036 FRY, Series 2004-AR7 ‘Al" 2.064%  USD 2,297 2,065 0.00
GSR Mortgage Loan Trust, Series 25/09/2034
2003-7F “1A4" 5. 25% 25/06/2033 UsD 103, 345 9,59 0.00 Intact US Holdings, Inc. 4.6%
) UsD 1,000, 000 1,004, 143 0.03
GSR Mortgage Loan Trust, Series 09/11/2022
T - USD 58, 432 56, 947 0.00 .
2004-6F ‘304" 6.5% 25/05/2034 International Flavors & Fragrances,
. e USh 1,995, 000 1,716, 547 0.05
GTP Acquisition Partners I LLC, 144A Ine., 1444 1.832% 15/10/2027
o USD 225,000 221,806 0.01 .
3. 482% 15/06/2050 International Flavors & Fragrances,
. PR USh 1, 140, 000 871,763 0.02
Guardian Life Insurance Co. of Anerica Inc., 1444 3.268% 15/11/2040
v 04 /0 /o7 UsD 250,000 227,546 0.01 .
(The), 1444 4.83% 24/01/2077 International Flavors & Fragrances,
o ot o fon USD 836, 000 622, 222 0.02
Hackensack Meridian Health, Inc. Inc., 1444 3.468% 01/12/2050
oy - USD 2,000, 000 1,458, 905 0.04 .
2.875% 01/09/2050 ITC Holdings Corp., 144A 2.95%
- - [IN)] 910, 000 801,435 0.02
Hartford HealthCare Corp. 3.447% USD 9 680,000 9 190, 858 0.06 14/05/2030
01/07/2054 Y T ’ J.P. Morgan Mortgage Trust, FRY,
HCA, Tne., 144A 4.625% 15/03/2052  USD 190, 000 153, 851 0.00 Series 2004-A ‘1AL’ 2.242% USD 6, 055 5,707 0.00
Headlands Residential LLC, STEP, 25/09/2034
Series 2017-RPLL ‘A, 144A3.875%  USD 2,454, 635 2,390, 402 0.07  J.P. Morgan Mortgage Trust, FRN,
25/11/2024 Series 2004-A3 “4A1" 2.756% UsD 1,531 1,516 0.00
HERO Funding Trust, Series 2016-34 25/07/2034
AL, 1444 3.08% 20/09/2042 usb 253,007 246, 247 0.01 J.P. Morgan Mortgage Trust, FRN,
HERO Funding Trust, Series 2016-44 Series 2006-A2 ‘AL’ 2.442% UsD 18,607 18, 846 0.00
‘AL, 1444 3.57% 20/09/2047 UsD 1,202,450 1182, 145 0.05 25/08/2034
HF Sinclair Corp., 144A 2.625% J.P. Morgan Mortgage Trust, FRN,
01/10/2023 UsD 2, 365, 000 2,297,421 0.06 Series 2006-A2 ‘BA3’ 2.283% Ush 46, 602 45,776 0.00
HF Sinclair Corp., 144A 5.875% 25/11/2033
01/04/2026 usb 1, 960, 000 1, 981, 905 0.06 J.P. Norgan Resecuritization Trust,
Hilton Grand Vacations Trust, Series USD 448, 606 142,120 0.01 FRY, Series 2009-7 “1TAI" , 144A ush 2,217 2,215 0.00

201744 A, 1444 2.66% 26/12/2028

4.967% 27/07/2037
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B Hunt Transport Services, Inc. 3.85% MASTR Alternative Loan Trust, Series
15/03/2004 UsD 1, 200, 000 1,199, 219 0.03 N4 UL 556 25/05/2034 [IN)] 54,749 53,108 0.00
JB Hunt Transport Services, Inc. MASTR Alternative Loan Trust, Series
3.875% 01/03/2026 UsD 860, 000 819,793 0.02 2005-6 ‘31" 5.5% 25/12/2035 USD 14,884 12,276 0.00
Jersey Central Power & Light Co., 1444 MASTR Alternative Loan Trust, Series
154 15/01/20%6 USD 460, 000 454, 898 0.01 N4 T 6 2507203 [IN))] 27,591 26, 139 0.00
John Sevier Combined Cycle MASTR Alternative Loan Trust, Series
Generation LLC 4.626% 15/01/2012 U0 308, 481 SIBI65 000 o o 556 35/04/00 USD 53,090 51,608 0.0
Keurig Dr Pepper, Inc. 4.417% MASTR Asset Securitization Trust
UsD 81, 000 81,774 0.00 ’
25/05/2025 Series 2004-4 ‘106" 5.25% 26/12/2033 USD 2,344 27,808 0.00
Keurig Dr Pepper, Inc. 3.43% ) 450,000 129,588 007 WSTR Reperform}ng L?an Trust, FRY,
15/06/2027 Series 2005-2 “IAIF" , 1444 1.974%  USD 300, 448 166, 577 0.01
Keurig Dr Pepper, Inc. 3.2% 95/05/2035
USD 1,500, 000 1, 341, 869 0.04 e
01/05/2030 MASTR Seasoned Securitization Trust,
Keurig Dr Pepper, Inc. 4.42% UsD 500, 000 148,750 0,01 RV Series 2004-2 “AL" 6.5k UsD 31,714 30,517 0.00
15/12/2046 25/08/2032
KeyCorp, FRN 4.789% 01/06/2033  USD 400, 000 394,753 0.01  \ASTR Seasoned Securitization Trust,
KSY;SDB/H Gas East Corp., 1444 2.742% USD 148,000 192,343 0.01 RV Series 2004-2 2 6.5% UsD 102, 542 99, 055 0.00
15/08/2026 25/08/2032
KLA Corp. 3.3% 01/03/2050  USD 1,000, 000 795,178 0.02  yead Johnson Nutrition Co. 4. 125%
Kraft Heinz Foods Co. 4.625% 15/11/2025 usb 502, 000 507, 247 0.01
USD 1,600, 000 1,404, 178 0.04
01/10/20?9 Mead Johnson Nutrition Co. 5.9% UsD 50,000 5. 143 0.00
Krf;ft Heinz Foods Co. 4.375% USD 1, 158, 000 964, 555 0.03 01/11/2039 ) ) :
01/06/2046 ) Mead Johnson Nutrition Co. 4. 6% UsD 500000 185, 857 0.01
%ehm'fm hlor;g%geJTrust, Series 2008-2 UsD 291,620 87,948 0.00 01/06/2044 ) ) A
1_A6 6 25/03/2038 Memorial Health Services 3.447% UsD 9 440,000 9 016. 807 0.06
illfzgéyoh%ga/go(;?”p' fne., WL gy 258, 000 253,046 0.01 01/11/2049 T o :
"b o 0L Memorial Sloan-Kettering Cancer UsD 334000 307317 0.01
glgfr:,ylhﬁu/tgjéo%"”p' fne. B yp 1, 120, 000 859,628 0,02 Center 4.25 01/07/2055 ' ' '
X 51 15/10/205 Werrill Lynch Mortgage Investors Trust,
Liberty ltual Tngurance (o, 1444y 100,000 196,768 0.01 PR Series M1 U’ 16 usD 88, 434 85,296 000
8.5% 15/05/2025 %/12/2034
gaggi‘zh]ﬁ%;;;zm“c Co., 1444 UsD 483,000 405, 637 0,01  Nerrill Lynch Nortgage Investors Trust
“' “’ bl 6lobel Funding 1L 1444 MLAI, FRY, Series 2003-A4 ‘24’ [IN))] 24,332 23,136 0.00
'Za;f'%”;;a,% ,,2321 e LB s 1,000, 000 980,938 003 2.T73) 25/07/2033
“'L\S;‘R L\d" ! Ve fate Merrill Lynch Nortgage Investors Trust
WOIR Adjustable Rate ortgages LML, FRY, Series 20044 ‘A2 UsD 11,851 10,212 0.00
Trust, FRN, Series 2004-13 “2A1 USD 51,255 49,703 0.00 9 869% 95/08/20%4
2. Tods 217042084 Netropolitan Life Glokal Funding I,
VASTR Adjustable Rate Mortgages 1444 3% 19/09/2027 usb 1,100, 000 1, 036, 681 0.03
Trust, FRY, Series 2004-13 ‘347" 2.844  USD 150,719 144, 431 0.00 Microéhi /Tec’hnolo  Toc. 0.972%
w1/ 502 /203 \ R 1) 3,045,000 2,893,138 0.08
MASTR Adjustable Rate Mortgages Microchin Technology. Tnc. 0. 9834
Trust, FRY, Series 2004-3 ‘442’ UsD 7,010 6, 569 0.00 01/09/2034 A 1) 2,397, 000 2,235, 360 0. 06
iﬁgggtlﬁﬁf{\i%ian Trust. Serdes Microsoft Corp. 3.5% 12/02/2035  USD 1,907, 000 1,830, 647 0.05
'200474‘ 00 5 25J05J209’4 [IN)) 7,174 7,045 0.00  Microsoft Corp. 3.041%17/03/2062  USD 536, 000 418, 160 0.01
e Mid-Atlantic Interstate Transmission
VASTR Alternative Loan Trust, Series USD 598 583 0.00 LG L4k 4 1% 15/05/2028 ush 410, 000 399, 944 0.01

200410 ‘1AL 4.5% 25/09/2019
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MidMichigan Health 3.409% Northwestern Mutual Global Funding,
01/06/2050 USD 780, 000 628, 326 0.02 1444 1,75 01/06/2028 [IN)] 1, 685, 000 1,491, 038 0.04
r 0 09/19/
Morgan Stanley, FRN 2.188% UsD 4,740, 000 4,447,733 0.12 NRG Energy, Inc., 1444 2%02/12/2025  USD 1, 770, 000 1,603, 587 0.05
28/04/2026 NRG Energy, Inc., 144A 2.45%
[IN)] 1,975, 000 1,691, 775 0.05
Morgan Stanley, FRN 2.475% 02/12/2027
UsD 264, 000 240, 135 0.01
21/01/2028 NRG Energy, Inc., 144A 4.45%
[IN)] 1, 080, 000 966, 309 0.03
Morgan Stanley, FRN 3.971% USD 000, 000 493, 895 0.03 15/06/2029
22/07/2038 e ’ ’ NRZ Excess Spread-Collateralized
Morgan Stanley, FRN 3.217% Notes, Series 2021-FNT2 ‘A", 1444 USD 5,792, 757 5, 287, 856 0.15
22/04/2042 Ush 2,000, 000 1,579, 404 0.04 3.208% 25/05/2026
Norgan Stanley Mortgage Loan Trust, Nucor Corp. 2.979% 15/12/2055  USD 1,470, 000 985, 118 0.03
FRY, Series 2004-3 ‘4A" 5.649% UsD 107,759 105, 905 0.00  NYU Langone Hospitals 3. 38%
25/04/2034 01/07/2055 UsD 1,010, 000 769, 252 0. 02
Mount Sinai Hospitals Group, Inc. Office Properties Income Trust, REIT
3.981% 01/07/2048 UsD 366, 000 323,769 0.01 L3 0L/0/20%5 UsD 1,667, 000 1,597, 704 0.05
MultiCare Health System 2.803% Office Properties Income Trust, REIT
15/08/2050 USD 1, 115, 000 817, 228 0.02 9 4% 01022027 [IN)] 2,030, 000 1,662, 032 0.05
Mylan, Inc. 5.4% 29/11/2043  USD 1, 265, 000 1,077, 110 0.03  Ohio Power Co. 6.6% 01/03/2033  USD 240, 000 280, 503 0.01
i Iniversity i
WMmIm,&%lW%M%8 UsD 1,500, 000 1,214,929 0.03  Ohio State University (The) 4.8% UsD 716,000 oL 471 0.02
Nationwide Children’ s Hospital, Inc. 01/06/2111
- e UsD 451,000 455,101 0.01 . A o
4.556% 01/11/2052 Ohio State University (The) ‘A" 4.048%
} ) . o on UsD 325, 000 314,156 0.01
New York and Presbyterian Hospital USD 1.330.000 866, 377 0.02 01/12/2056
(The) 2.606% 01/08/2060 B ’ ’ Oncor Electric Delivery Co. LLC 5.75%
. . . o USh 150, 000 162, 767 0.01
New York Life Global Funding, 144A 15/03/2029
. " UsD 503, 000 474,188 0.01 -
2.35% 14/07/2026 Oncor Electric Delivery Co. LLC 3. 1%
- . o [IN)] 1,990, 000 1, 547, 567 0.04
New York Life Insurance Co., 144A 15/09/2049
- - UsD 1, 040, 000 903, 657 0.03 L -
4.45% 15/05/2069 Oncor Electric Delivery Co. LLC 5.35%
A . . - [IN)] 295, 000 326, 602 0.01
New York State Dormitory Authority 01/10/2052
o USD 175,000 194,274 0.01 S . ,
5. 6% 15/03/2040 0" Reilly Automotive, Inc. 3.6% UsD 556, 000 536, 627 0.02
NGPL PipeCo LLC, 144A 3.25% 01/09/2027 ’ ’
USD 1, 755, 000 1,463, 455 0.04 -
15/07/2031 0Otis Worldwide Corp. 2.565%
. Ush 2,750, 000 2, 367, 887 0.07
Niagara Mohawk Power Corp., 144A 15/02/2030
USD 2,250, 000 1,861, 995 0.05 . .
1.96% 27/06/2030 Pacific Gas and Electric Co. 3.45% USD L 535, 000 L 443 947 0.04
Nonura Asset Acceptance Corp. 01/07/2025 T T ’
AMternative Loan Trust, Series 2003-Al ~ USD 248 238 0.00  Pacific Life Global Funding I1, 144A
AU 5.5% 25/05/2033 1.2% 24/06/2025 Usb 1, 560, 000 1,433, 057 0.04
Nomura Asset Acceptance Corp. Pacific Life Insurance Co., FRN, 1444
Alternative Loan Trust, Series 2003-A1  USD 1,128 1,097 0.00  4.3% 24/10/2067 UsD 627,000 530, 881 0.02
K2 6% 25/0/2033 Paramount Global 4% 15/01/2026  USD 750, 000 731,790 0.02
Nomura Asset Acceptance Corp. Paramount Global 2.9% 15/01/2027  USD 198, 000 182, 245 0.01
AMternative Loan Trust, Series 2003-A1 ~ USD 1,691 1,677 0.00  Paramount Global 4.85%01/07/2042  USD 150, 000 124, 942 0.00
45" Th 25/04/2033 PECO Energy Co. 2.8% 15/06/2050  USD 900, 000 662, 520 0.02
\ 5% vani i 04
Nordstrom, Inc. 4.25% 01/08/2031  USD 2,510, 000 1, 899, 950 0.05 Pen’nsy’hama Electric Co., 1444 3.25% UsD 75,000 69, 624 0.00
Norfolk Southern Corp. 5.59% 15/03/2028
USD 4,000 4,130 0.00
17/05/2025 Penske Truck Leasing Co. LP, 144A
. UsD 177,000 167,855 0.01
Norfolk Southern Corp. 4.05% USD 1973, 000 L 113,938 0.03 3.4% 15/11/2026
15/08/2052 T T ' Pepco Holdings LLC 7.45% 15/08/2032  USD 174,000 203, 854 0.01
) ey . . .
Northern Trust Corp., FRN 3.375% UsD 893, 000 777,022 0.02 Pepperdine University 3.301% UsD 1,170, 000 872, 401 0.02

08/05/2032

01/12/2059
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PGRE Wildfire Recovery Funding LLC Sabra Health Care LP, REIT 3, 2%
1,963 01/06/2038 USD 815, 000 819,676 0.02 01/19/2031 [IN)] 1, 685, 000 1, 340, 409 0.04
Phillips 66 Co., 144A 3.605% SCE Recovery Funding LLC 2. 51%
15/02/2025 USD 700, 000 692, 007 0.02 15/11/2043 usDh 1, 140, 000 857,875 0.02
Phillips 66 Co., 144A 3.55% Schlumberger Holdings Corp., 144A
01/10/2026 USD 147,000 142,510 0.00 3.75% 01/05/2024 [IN))] 640, 000 637,371 0.02
Phillips 66 Co., 1444 4.9% 01/10/2046  USD 306, 000 292,303 0.01  Schlumberger Holdings Corp., 144A
Phillips 66 Co., FRY, 1444 3. 15% 3,94 17/05/2028 USD 455, 000 429,510 0.01
15/12/2029 ts 1,140,000 1,016, 1958 008 Seasoned Credit Risk Transfer Trust
G oiang £ . o’ o ey or /) o USh 2,718,090 2,683, 653 0.08
g%zg;i Realty LP, REIT 2. 625% ) 1, 050,000 815, 189 0.02 :erles ZC?ICHd' M; k&Ta% 25;03,?098
easoned Credit Risk Transfer Trust
. y s o [IN)] 6,537, 659 6, 222, 962 0.17
Piednont Natural Gas Co., Inc. 3.5% UsD 1550, 000 1441, 116 0.04 NTU3.95% 25/11/2061
01/06/2029 T Y ' Seasoned Credit Risk Transfer Trust,
P%a’ins’ ALl American Pipeline LP 3.85% . 2,770,000 - 003 Series 28 W35 5/08/2058 usb 7,616, 021 6, 765, 823 0.19
19"}0"2023 o Seasoned Loans Structured
mzszgg foerican Pipeline IP5.I50 ) L455,000 L2316l 0,03 Trnsaction, Series 1 4 35 USD 2,700,550 2,667,861  0.08
10/ 25/06/2028
Plains ALL Anerican Pipeline LP 4.Th USD 1, 110, 000 885. 934 0.03  Securitized Asset-Backed Receivables
15/06/20t4 . ’ LU0 Toust, STED, Series 20681 ‘12 USD 28, 763 23,688 0.00
PNC Bank NA 2. 5% 27/08/2024  USD 1, 750, 000 1,701, 490 0. 05 9,904 %/01/20%
Port Authority of New York & New Sle uoia “v‘OT[ age Trust, FRN, Series
Jersey 5. 647% 01/11/2040 UsD 285,000 319,962 0.01 0 LT e USD 54,091 53,063 0.00
Port Authority of New York & New N e o
USD 650, 000 729,739 0.02  Sequoia Yortgage Trust, FRN, Series
" ) ,
geifeAyui 6;111% Oi/V“/ QYOii o MW LT oz D &, 162 9o 0.00
0. 0 Y oI hew Yo v New . .
Jersey 4. 458% 01/10/2062 USD 1, 330, 000 1,298, 575 0.04 Sequﬁla ,\Io‘ngyage Trus}, F]}h, /Senres UsD 19,582 16,866 0.00
Potomac Electric Power Co. 6. 5% 202 A" 06328 20/01/2085
15/11/2037 o [IN)] 200, 000 233,630 0.01  Sierra Timeshare Receivables Funding
0 LG, Series 2018-34 ‘A", 1441 3.69%  USD 632,710 625, 462 0.02
Providence St Joseph Health Obligated USD 980, 000 268, 941 001 0/09/20%
Group 2 T4 OL/10/206 ’ ’ " Saithfield Foods, Tnc., 144528
Prudential Insurance Co. of America T N 1)) 1, 600, 000 1,572,589 0.04
(The), 1414 8.3 01/07/2025 UsD 1, 350, 000 1,495, 532 0. 04 21;%/2(;29 N ”
Public Service Co. of Colorado 6.5 ot Trocsstone) Lo Progtan L
01/08/2038 USD 135, 000 160, 237 0.01  Series 2016-C ‘A2B", 144A 2.36% [IN)] 12, 285 12, 280 0.00
o . 21/12/2032
Public Service Co. of Oklahoma 6. 625%
s UsD 300,000 39,122 0.00 SouthemnNatural GasCo. LG, 144 0 07000 wlose 0.0l
RUP Truse, Series 204512 N3 T4 4.8 15/03/2047 ' ’ '
95/10/203] UsD 105, 220 102, 685 0.00  Southwestern Electric Pover Co. 2.75% USD 500, 000 167,650 0.01
e 01/10/20%6 ' ' '
Realty Income Corp., REIT 4.875% H
y USD 1,500, 000 1,529,914 0.04 . ; i 5
01/06/2026 ?guél;w;zzm Public Service Co. 4.5% UsD 950,000 939,754 0.01
T;ﬁ;;?;g;opmmmmls’ el s 3,100,000 2,487,656 007 Spiris hirlines Pass Through Trust,
Regents of the nivesiy o Calforia Seies 20714 M 3375 UsD 598, 412 2311 0.02
Vedical Center Pooled 3. 7064 UsD 2,540, 000 1,856,911 0.05  15/08/2031 .
15/05/2120 Spruce ABS Trust, Series 2016-E1 ‘B,
SEP Global, Tnc., 144A 2.9% LA 6.9 15/06/2028 s 105608 Ane 00
01/03/2032 Usp 1,450, 000 1,290,240 0.0 i) hymanics, Inc. 1.63% 15/10/2027  USD 1,519, 000 1,303,165 0.04
) . ) ) P I !
it Fos LiowlietinICS 650 g g 000 pomos 0.06 g o s smoe Lo oo

01/03/2025

2.691% 15/09/2031
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Structured Asset Mortgage MBS 622534 3% 01/09/2031  USD 99, 939 93, 180 0.00
Investments 11 Trust, FRY, Series USD 100, 948 96, 680 0.00  UMBS 622542 5.5% 01/09/2031  USD 102, 943 108, 548 0.00
2004-AR5 “1A1" 1.588% 19/10/2034 UMBS 674349 6% 01/03/2033  USD 1,578 1, 660 0.00
Structured Asset Mortgage UMBS 689977 8% 01/03/2027  USD 6,751 7,038 0.00
Investments I1 Trust, FRN, Series ~ USD 159, 639 149, 347 0.00  UMBS 695533 8% 01/06/2027  USD 3,761 3,931 0.00
2005-AR5 ‘A3" 1.845% 19/07/2035 UMBS 725704 6% 01/08/2034  USD 2,636 2,852 0.00
Structured Asset Securities Corp. UMBS 745148 5% 01/01/2036  USD 31,049 32,616 0.00
Vortgage Pass-Through Certificates UMBS 745418 5. 5% 01/04/2036  USD 41, 182 44, 022 0.00
Trust, FRY, Series 2003-34A ‘343 UsD 63, 583 63, 347 0.00 UMBS 755973 8% 01/11/2028  USD 12,333 13, 167 0.00
3.09% 25/11/2033 UMBS 755994 8% 01/10/2028  USD 2,934 3,047 0.00
Structured Asset Securities Corp. UMBS 775902 8. 5% 01/04/2030  USD 23,1782 24, 864 0.00
Nlortgage Pass-Through Certificates UMBS 788150 6% 01/03/2032  USD 17,563 18, 446 0.00
Trust, STEP, Series 2004-615 ‘A3B’ UsD 4, 882 48,345 0.00 UMBS 870770 6. 5% 01/07/2036  USD 17,889 19, 084 0.00
6.05% 25/03/2034 UMBS 888892 7. 5% 01/11/2037  USD 60, 759 67, 869 0.00
Structured Asset Securities Corp. UMBS 889519 5. 5% 01/12/2035  USD 48,950 52, 346 0.00
Pass-Through Certificates Trust, Series USD 34,875 22,200 0.00  UMBS 889573 6. 5% 01/03/2023  USD 5,782 5,797 0.00
200411 ‘A 3,454 25/02/2032 UMBS 889757 5% 01/02/2038  USD 35,379 37,511 0.00
Teachers Insurance & Annuity UMBS 924857 8. 5% 01/09/2037  USD 15,563 15, 668 0.00
Association of America, 14444.9%  USD 400, 000 384, 403 0.01  UMBS 929560 7% 01/06/2038  USD 55, 748 61,519 0.00
15/09/2044 UMBS 945870 6. 5% 01/08/2037  USD 30,951 34,283 0.00
Teachers Insurance & Annuity UMBS 946338 7% 01/09/2037  USD 56, 552 60, 440 0.00
Association of America, 1444 4.27%  USD 800, 000 714, 984 0.02  UMBS 960150 6% 01/11/2037  USD 32,250 33,999 0.00
15/05/2047 UMBS 976871 6. 5% 01/08/2036  USD 136,135 145, 200 0.00
Texas Eastern Transnission LP, 1444 UMBS 995149 6. 5% 01/10/2038  USD 68, 795 74, 400 0.00
2.8% 15/10/2022 UsD 854,000 853,210 0.02 UMBS 995456 6. 5% 01/02/2024  USD 11,287 11,375 0.00
Texas Eastern Transnission LP, 1444 MBS 995505 8% 01/01/2038  USD 37,891 40,571 0.00
3.5% 15/01/2028 UsD 9, 000 84,910 0.00 UMBS AA0922 6% 01/09/2036  USD 81,615 89, 256 0.00
Texas Heal th Resources 2. 328% UMBS AA1019 6% 01/11/2036  USD 50, 446 54,545 0.00
15/11/2050 UsD 1, 260, 000 831,513 0.02 UMBS AB9551 3% 01/06/2043  USD 1,701, 567 1,615, 046 0.05
Texas Health Resources 4.33% UMBS AC3407 5. 5% 01/10/2039  USD 27,543 28,547 0.00
15/11/2055 UsD 700, 000 683, 221 0.02 UMBS ADO133 5% 01/08/2024  USD 9,900 10, 147 0.00
Time Warner Cable LLC 6. 55% UMBS AD0364 5% 01/05/2023  USD 911 934 0.00
01/05/2037 UsD 400, 000 400,519 0.01 UMBS AD0O753 7% 01/01/2039  USD 60, 273 68, 509 0.00
Time Warner Cable LLC 6. 75% UMBS ADO755 7% 01/06/2035  USD 3, 158, 252 3, 445, 550 0.10
15/06/2039 UsD 1, 560, 000 1,667, 332 0.04 UMBS BH4683 4% 01/06/2047  USD 1,476, 990 1,474, 858 0.04
Tri-State Generation and Transmission UMBS BH4684 4% 01/06/2047  USD 2,000, 938 2,000, 695 0. 06
Association, Inc. 4.25% 01/06/2046 UsD 202,000 176, 324 0.01 UMBS BH4685 4% 01/06/2047  USD 1,949, 306 1,973,811 0. 06
UMBS 4% 01/06/2048 USD 3,958,182 3,937,431 0.11  UMBS BH7663 4% 01/10/2047  USD 3,479, 564 3,503, 744 0.10
UMBS 2. 5% 01/01/2052 USD 7,940, 608 7,116, 392 0.20  UMBS BK0319 4. 5% 01/03/2049 ~ USD 657, 925 659, 991 0.02
UMBS 3% 01/01/2052 USD 7,102, 612 6,590, 843 0.18  UMBS BK8753 4. 5% 01/06/2049  USD 1,977, 816 1,981, 401 0. 06
UMBS 255052 4% 01/11/2023  USD 269 270 0.00  UMBS BK9929 4. 5% 01/09/2048  USD 3,978, 921 3,986, 137 0.11
UMBS 255843 5. 5% 01/09/2035  USD 38,253 40,904 0.00  UMBS BM1213 4% 01/04/2047  USD 3,737, 069 3,760, 782 0.11
UMBS 257055 6. 5% 01/12/2027  USD 19, 169 20, 154 0.00  UMBS BM3254 4% 01/01/2038  USD 2,640, 467 2,672,832 0.08
UMBS 257510 7% 01/12/2038  USD 55, 276 60, 990 0.00  UMBS BM3566 4% 01/02/2038  USD 3, 267, 835 3,292,572 0.09
UMBS 357639 5. 5% 01/11/2034  USD 1,543 1,648 0.00  UMBS BM5430 5% 01/01/2049  USD 3,249,919 3,376, 812 0.09
UMBS 555791 6. 5% 01/12/2022  USD 10 10 0.00  UMBS BN5899 5% 01/02/2049  USD 790, 667 812,651 0.02
UMBS 598559 6. 5% 01/08/2031  USD 3, 766 4,047 0.00  UMBS BN9169 4. 5% 01/04/2049  USD 853, 038 856, 630 0.02
UMBS 602589 7% 01/09/2031  USD 15, 688 16, 528 0.00  UMBS B02504 5% 01/08/2049  USD 805, 607 840, 865 0.02
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UMBS B03950 5% 01/08/2049  USD 885, 835 917,940 0.03  University of Miami 4.063%
UMBS B04194 5% 01/09/2049  USD 250, 694 263, 535 0.01  01/04/2052 USD 880, 000 801,428 0.02
UMBS B04199 5% 01/08/2049  USD 520, 623 536, 834 0.02  University of Southern California
UMBS B04200 5% 01/08/2049  USD 1,876, 453 1,950, 756 0.06  3.226% 01/10/2120 USD 1,090, 000 733,773 0.02
UMBS B04201 5% 01/08/2049  USD 2,817, 656 2,916, 873 0.08  US Treasury STRIP Coupon 0%
UMBS B04202 5% 01/08/2049  USD 1,393, 776 1,452, 825 0.04 15/08/2022 USD 3,460,000 3,454, 413 0.10
UMBS B04203 5% 01/08/2049  USD 1,920, 116 2,022, 598 0.06  US Treasury STRIP Coupon 0%
UMBS B05594 4% 01/09/2049  USD 2,662, 582 2,656, 115 0.07 15/11/2022 USD 16, 400, 000 16, 285, 760 0.46
UMBS B05625 3. 5% 01/08/2049  USD 6, 833, 886 6, 740, 256 0.19  US Treasury STRIP Coupon 0%
UMBS B06078 3. 5% 01/10/2049  USD 2,132,459 2, 066, 488 0.06 15/02/2023 USD 15, 076, 000 14,861, 588 0.42
UMBS B06817 3. 5% 01/10/2049 ~ USD 1,733,946 1,674, 958 0.05  US Treasury STRIP Coupon 0%
UMBS BQ1623 3% 01/08/2050  USD 3,941, 282 3,679,775 0.10  15/08/2023 UsD 11, 765, 000 11,418,013 0.32
UMBS CA1234 4% 01/02/2038  USD 1,009, 214 1,033,973 0.03  US Treasury STRIP Coupon 0%
UMBS CA1238 4% 01/02/2038  USD 1,122,701 1,157, 224 0.03  15/02/2024 UsD 1,713,000 7, 364, 29 0.21
UMBS CA5729 3% 01/05/2050  USD 6, 542, 706 6, 060, 662 0.17  US Treasury STRIP Coupon 0%
UMBS FM1219 4% 01/07/2049  USD 898, 777 895, 633 0.03  15/05/2024 UsD 4,150,000 3,930,579 0.1
UMBS FM1758 3.5% 01/09/2049  USD 2,355,532 2,286,978 0.06  US Treasury STRIP Coupon 0%
UMBS MA0406 4. 5% 01/05/2030  USD 86, 955 87,750 0.00 15/05/2026 UsD 1, 000,000 889,643 0.03
UMBS MA0948 5% 01/11/2031  USD 100, 610 103, 142 0.00  US Treasury STRIP Coupon 0%
(MBS QA9332 2. 5% 01/05/2050  USD 4,275,978 3,852, 853 0.11  15/08/2026 UsD 100,000 8, 264 0.00
(MBS QB1061 3. 5% 01/06/2050  USD 727,204 701, 412 0.02  US Treasury STRIP Coupon 0%
UMBS RA2008 4% 01/01/2050  USD 3,356, 055 3,331, 741 0.09  15/08/2033 UsD 1, 600,000 1,126,650 0.03
United Airlines Pass-Through Trust, US Treasury STRIP Coupon 0%
Sertes 20131 X 4.3% 15/02/2021 UsD 940, 166 904, 622 0.03 15/11/2033 UsD 3,920, 000 2,738,896 0.08
United Airlines Pass-Through Trust, US Treasury STRIP Coupon 0%
Series 20041 4% 11/10/2027 [IN)) 598,922 561, 166 0.02 16/11/2034 [IN)} 3,600, 000 2,428,033 0.07
United Airlines Pass-Through Trust, US Treasury STRIP Coupon 0%
Series 20142 X 5,754 03/03/2008 [IN)) 444,754 415,949 0.01 15/02/2035 [IN)} 1,515,000 1,012, 592 0.03
United Airlines Pass-Through Trust, US Treasury STRIP Coupon 0%
Seres 2016-2 X 3,14 07/04/20%0 [IN)) 2,202,530 1,809, 122 0.05 15/05/2035 [IN)} 2,600, 000 1,722,052 0.05
United Airlines Pass-Through Trust, US Treasury STRIP Coupon 0%
Sertes 2018-1 4 3.7 01/09/2031 [IN)) 2,977,009 2,641, 387 0.07 15/11/2043 [IN)} 10, 000, 000 4,658,572 0.13
United Airlines Pass-Through Trust, Utah Acquisition Sub, Inc. 3.95%
Series 2019-1 X 4,35 55/00/2083 [IN)) 1,195,770 1,054, 236 0.03 15/06/20%6 [IN)} 1,215, 000 1, 146, 256 0.03
United Airlines Pass-Through Trust, Vendee Nortgage Trust, Series 1998-2
Series 2016-2 ‘A" 2.875% 07/04/2030 UsD 1,021,242 919, 662 0.03 ‘16" 6.75% 15/06/2028 UsD 102,561 108, 526 0.00
United Airlines Pass-Through Trust, Vendee Mortgage Trust, Series 1998-1
Series 2018-1 ‘A" 3.5% 01/09/2031 UsD 3, 383, 961 3, 062, 081 0.09 ‘98 T4 15/03/2028 UsD 13,464 13,938 0.00
United Airlines Pass-Through Trust, Verizon Communications, Inc. 1.68%
Serfes 20191 M4 164 25/02/2083 UsD 1,337, 838 1, 248, 006 0.04 30/10/2030 UsD 585, 000 470, 556 0.01
United Airlines Pass-Through Trust, Verizon Communications, Inc. 2. 355%
Serfes 2010 W 2,74 0L/11/208 UsD 2, 124, 060 1,795, 614 0.05 15/03/20%2 UsD 528, 000 438,102 0.01
e inli g o Ly
Lancd Alrhncs‘Peyxss Thrgugh ‘Tru‘st, USD 1,318, 759 1,214,824 0.03 ‘l,l.atrls' Inc.'3.8o% 22/06/‘20)40 ush 1, 326, 000 952,073 0.03
Series 2016-1 ‘B" 3.65% 07/07/2027 VDO Trust, Series 2016-350P ‘A",
i e UsD 5, 294, 000 5,017,728 0.14
United Airlines Pass-Through Trust, 1447 3.805% 10/01/2035
. . ot USD 954, 660 886, 963 0.03 -
Series 2018-1 “B" 4. 6% 01/09/2027 Volkswagen Group of America Finance
. . ot UsD 1,760, 000 1,502,997 0.04
Universal Health Services, Inc., 1444 USD 3043, 000 9 456, 107 0.07 LLC, 1444 1.625% 24/11/2027
2.65% 15/10/2030 Y T ' Walt Disney Co. (The) 8.875426/04/2023  USD 300, 000 315,510 0.01
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Valt Disney Co. (The) 9.5% 15/07/2024  USD 480, 000 532,743 0.02  Wells Fargo & Co., FRN 3.196%
Valt Disney Co. (The) 7.7% 30/10/2025  USD 170, 000 189,999 0.01  17/06/2027 USD 3,599, 000 3,410,833 0.10
Walt Disney Co. (The) 7.625% Workday, Inc. 3.5%01/04/2027  USD 2,123,000 2,029, 876 0.06
30/11/2028 UsD 200, 000 235,608 0.01 WRKCo, Inc. 3.75% 15/03/2025  USD 800, 000 793,029 0. 02
Walt Disney Co. (The) 6.4% 15/12/2035  USD 382,000 445,298 0.01  Xilinx, Inc. 2.375% 01/06/2030  USD 1,700, 000 1,501, 705 0.04
Wallu Nortgage-Backed Pass-Through Yale-New Haven Health Services Corp.
Certificates Trust, Series 2003-83 ‘1A4’ UsD 45, 547 43,890 0.00  2.496% 01/07/2050 USD 1,710, 000 1, 187,799 0.03
5. 5% 25/06/2033 1,698,153,370  47.48
Wellu Mortgage-Backed Pass-Through EHAE 1,906, 268,033 53.30
Certificates Trust, Series2004-83 ‘145" USD 13,807 13,542 0.00
5% 25/07/2034 S L e S
WaMlu Mortgage-Backed Pass-Through T AR
Certificates Trust, FRY, Series USD 95,933 91,882 0.00  Tennessee Valley Authority 0%
200389 1467 2.528% 25/09/2033 01/11/2025 USD 1, 150, 000 1,028,541 0.03
Tllu Yortgage-Backed Pass-Through Tennessee Valley Authority 0%
Certificates Trust, Series 200452 4 USD 18,727 47,215 0.00  15/03/2032 UsD 800, 000 559,623 0.02
5.5 25/06/2034 Tennessee Valley Authority 0%
Walfu Yortgage-Backed Pass-Through 15/06/2035 Usb 2,000, 000 1,203,871 0.03
Certificates Trust, Series 200453 ‘342" USDh 108, 587 105, 130 0.00 2,791,935 0.08
h 25/07/2184 TT— e A= 2,791,935  0.08
WaMu Mortgage-Backed Pass-Through ZDMOBEEITHIETIREI SN BEER -
Certificates Trust, FRY, Series ~ USD 7,601 T2 000 mpperse e ;Uﬁ%ﬁﬁ?ﬂﬂii&ﬁﬁ&gé 1,909,059, 968 53.38
2003-AR8 ‘A" 2.741% 25/08/2033 . —
Wallu Mortgage-Backed Pass-Through UCITS & 5865 i e - .
Certificates Trust, Series 2004-RS2  USD 99, 134 95,271 0.00 %&Eé;&;b__n;:, UCI{FSF FrEORARAER
WA\i4 Il | 25/8111\223; Through LTy
allu Mortgage-Backed Pass-Throug] SR,
, J4ll USD Liquidity LVNAV Fund -
Certificates Tust, Series 00351 45" USD 61,379 60,371 0,00 oorsan IS Lioutdity LV Ewnd = pp on 1ag g0s 030,749,400 6.45
.56 %/040% JPUUSD Liquidity LVWNAV X (dist.) T
W‘ ‘vi “v]‘ ﬁ Backed Pass-Through 230, 149, 404 6.45
allu Mortgage-Backed Pass-Throug e o A= T
Certificates Trust, FRN, Series USDh 133,593 127,972 0.00 %}%ﬁ%&\’ A_ UCITS & &t - s Mﬂ
ORI A6 25198 25/10/205 UWCITSERDON1=y FELBIMOKERESEEH 230,749,404  6.45
s es 3 Sfg A 3506 797 094
WaMu Mortgage-Backed Pass-Through RARIMIES S5 M 100.57
Certificates Trust, FRY, Serfes  USD 79,839 6,98 0.0 HE _ 5000028 _ 0.14
200345 AT 5,189 25/06/209) TOmDAES (BF) __(5564.378) (.70
Wallu Mortgage-Backed Pass-Through MEEAS 3,576,326, 744 100.00
Certificates Trust, FRN, Series USDh 13,149 12, 468 0.00
2003-4R7 AT’ 2.304% 25/08/2033 t FIEERADT7FUR
Washington Vutual Nortgage-Becked * HEES SRR OERICEY A EMECTESA TS,
Pass-Through Certificates WIALT
Trust, Series 2005-4 ‘CBT’ 5.5% UsD 80,625 75, 606 0.00
25/06/2035
Washington Mutual Mortgage-Backed
Pass-Through Certificates WALT USD 299, 806 50,945 0.00

Trust, 10, Series 2005-3 ‘CX" 5.5%
25/05/2035
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20225%F6 A30BIR*E
20224 6 A30HRED MEEIC
BEHMEEE 0 Hhig Bl AR HHBEE (%)
TAVH 83.98
Ny TIY 6. 57
PE LS 1.79
75U 1.33
AA 0.99
TA~ U 0.94
I H 0. 82
F—=AKZ VT 0.69
TANT YR 0.68
Axa 0.53
AA A 0. 47
7K 0.24
R 0. 20
PO AN 0.19
KA 0.18
A2V T 0.14
Frow— 0.14
[EI R 0.13
—a—U—F UK 0.09
PP 0.08
S{ AT 0.06
Ty —U— 0.05
R a—i 0.05
ik 0.05
Wy — TV 0.05
SUH AL 0. 04
FY 0.03
FIITIET 0.03
EREN v 0. 02
T 7 0.01
BERMIISHEE 100. 57
B L OEoiEiE,/ (Aff) (0.57)
&it 100. 00
TBAZZH]
- N —— il KREREBR FEEIC
=24 A& B BEAH K EL) K EL) 58 HEA (%)
TAVH UMBS, 3.50%, 25/07/2052 USD 46, 865, 000 44, 836, 624 (852, 860) 1.25
TAVH UMBS, 4. 00%, 25/07/2052 UsD 42, 605, 000 41, 844, 434 (647,991) 1.17
TAVH UMBS, 4.50%, 25/07/2052 USD 6, 105, 000 6, 105, 954 (45, 788) 0.17
TBASZHERZAF 92,787,012 (1, 546, 639) 2.59
TBAZZ##li%E 92,787,012 (1,546, 639) 2.59
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AUD 1, 426 UsDh 983 03/08/2022 Barclays 2 —
AUD 565, 818 usDh 389, 900 03/08/2022 BNP Paribas 730 —
AUD 1, 598 Ush 1, 100 03/08/2022  HSBC 4 —
CHF 2,310 usDh 2,394 05/07/2022 Barclays 23 —
CHF 335, 493 usDh 350, 702 05/07/2022 BNP Paribas 432 —
CHF 1, 806 Ush 1, 884 05/07/2022  Goldman Sachs 6 —
CHF 1, 381 usDh 1, 444 05/07/2022 RBC 2 —
CHF 2,921 usDh 3, 055 03/08/2022 Barclays 8 —
EUR 1, 989 Ush 2,068 05/07/2022  RBC 4 —
GBP 2,946, 253 usDh 3, 575,530 03/08/2022 Barclays 8, 981 —
JPY 786, 540, 362 usDh 5, 781, 284 03/08/2022 Barclays 17, 153 —
USD 5, 746 AUD 8, 205 05/07/2022  Barclays 83 —
USD 1, 284 AUD 1, 836 05/07/2022 BNP Paribas 16 —
USD 1,292 AUD 1,788 05/07/2022 Citibank 58 —
USD 2,632 AUD 3, 800 05/07/2022  Goldman Sachs 9 —
USDh 1,474 AUD 2,051 05/07/2022 RBC 59 —
USD 1, 361 AUD 1, 949 05/07/2022 State Street 15 —
USD 1, 628 AUD 2,342 03/08/2022  RBC 11 —
USD 1,132 CHF 1,079 03/08/2022 BNP Paribas — —
USD 1,375 CHF 1,310 03/08/2022 Merrill Lynch 1 —
USD 17, 296, 720 EUR 16, 346, 798 05/07/2022  Barclays 267, 683 0.01
USD 194, 967 EUR 187, 043 05/07/2022 BNP Paribas 118 —
USD 3, 554, 044 EUR 3, 322, 007 05/07/2022 Citibank 93, 393
USD 6, 637,313 EUR 6, 184, 470 05/07/2022  RBC 194, 732 0.0
USD 42,710, 447 EUR 40, 772,973 05/07/2022 Standard Chartered 235,801 0.0
USDh 9,172, 757 EUR 8,679, 229 05/07/2022 State Street 131, 297
USD 6, 915 EUR 6, 553 03/08/2022  Barclays 75 —
USD 3,292, 107 EUR 3, 125, 796 03/08/2022 Citibank 29, 386 —
USDh 91, 266 EUR 86, 102 03/08/2022 Merrill Lynch 1, 392 —
USD 4, 666 EUR 4, 459 03/08/2022  RBC 12 —
USDh 754, 688 EUR 713,916 03/08/2022 Standard Chartered 9, 500 —
USDh 7,014, 660 EUR 6, 638, 591 03/08/2022 State Street 85, 266 —
USD 13, 395 GBP 10, 962 05/07/2022  BNP Paribas 65 —
USD 62, 351 GBP 50, 576 05/07/2022 Citibank 851 —
USDh 12,499 GBP 9, 955 05/07/2022 HSBC 393 —
USD 18, 620 GBP 14, 810 05/07/2022  RBC 611 —
USDh 46, 518 GBP 36, 889 05/07/2022 State Street 1, 662 —
USDh 12, 241 GBP 10, 050 03/08/2022 BNP Paribas 14 —
USD 14, 862 GBP 12, 105 03/08/2022  State Street 134 —
USD 49, 230 JPY 6,618, 424 05/07/2022 Goldman Sachs 526 —
USD 57, 526 JPY 7,701,978 05/07/2022 HSBC 849 —
USD 60, 233 JPY 7,879,301 05/07/2022  Merrill Lynch 2,250 —
USDh 174, 341 JPY 22,798, 228 05/07/2022 RBC 6,572 —
USDh 24, 707 JPY 3, 345, 769 03/08/2022 HSBC 42 —
USD 21, 254 SGD 29, 537 05/07/2022  Citibank 48 —
USDh 96, 475 SGD 133, 957 05/07/2022 Goldman Sachs 297 —
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USDh 66, 564 SGD 92, 138 05/07/2022 HSBC 411 —
USDh 141, 348 SGD 196, 092 05/07/2022 Merrill Lynch 558 —
USD 64, 078 SGD 87, 960 05/07/2022  RBC 925 —
USDh 16, 802 SGD 23,313 05/07/2022 Standard Chartered 63 —
USDh 46, 193 SGD 64, 085 03/08/2022 BNP Paribas 181 —
FHEABRZORERMESE 1,092, 704 0.03
AUD 371, 090 Uush 267, 145 05/07/2022  BNP Paribas (11, 006) —
AUD 853 usDh 607 05/07/2022 Merrill Lynch (18) —
AUD 1, 187 ush 842 05/07/2022  RBC (23) -
AUD 208, 195 ush 148, 308 05/07/2022  Standard Chartered (4, 605) -
AUD 4,121 usDh 2,878 05/07/2022 State Street (33) —
AUD 3, 596 Ush 2,486 03/08/2022  State Street (3) -
EUR 790, 146 ush 830, 541 01/07/2022  State Street (7, 470) —
EUR 2,101, 255 usDh 2, 250, 022 05/07/2022 Barclays (61,071) —
EUR 958, 525, 293 Ush 1, 030, 282, 030 05/07/2022  BNP Paribas (31, 752, 375) (0. 89)
EUR 6, 701, 877 Ush 7, 056, 104 05/07/2022  Citibank (74, 523) —
EUR 2,641 usDh 2,769 05/07/2022 Merrill Lynch (19) —
EUR 5, 790, 422 Ush 6, 192, 784 05/07/2022  RBC (160, 696) (0.01)
EUR 5,034, 319 Ush 5, 388, 964 05/07/2022  Standard Chartered (144, 536) (0.01)
EUR 29, 058, 400 usDh 31,170, 026 05/07/2022 State Street (898, 865) (0.03)
EUR 2,315,491 ush 2,419, 028 03/08/2022  Barclays (2,107) —
EUR 926, 382, 945 ush 969, 234, 641 03/08/2022  BNP Paribas (2,271, 522) (0. 06)
EUR 8,623, 498 usDh 9, 101, 475 03/08/2022 HSBC (100, 225) —
EUR 3,178 Ush 3, 344 03/08/2022  RBC 27 -
EUR 1, 459 Ush 1, 547 03/08/2022  Standard Chartered (25) -
EUR 806, 890 usDh 851, 659 03/08/2022 State Street (9, 424) —
GBP 3, 041, 623 ush 3, 828, 456 05/07/2022  Barclays (129, 864) —
GBP 9, 650 ush 12, 127 05/07/2022  BNP Paribas (393) -
GBP 21,249 usDh 26,012 05/07/2022 Merrill Lynch (174) —
GBP 12,603 Ush 15,916 05/07/2022  RBC (591) -
GBP 6,932 Uush 8, 696 05/07/2022  Toronto-Dominion Bank (267) -
GBP 8, 360 usDh 10, 192 03/08/2022 Barclays (21) —
GBP 18,476 ush 22,716 03/08/2022  HSBC (238) -
JPY 819, 250, 841 Ush 6,421, 468 05/07/2022  Barclays (392, 718) (0.01)
JPY 1,953,218 usDh 15, 391 05/07/2022 BNP Paribas (1,017) —
JPY 5, 789, 009 Ush 43,018 05/07/2022  HSBC (417) -
JPY 2,507, 887 Uush 19, 827 05/07/2022  Standard Chartered (1, 372) -
JPY 5, 055, 435 usDh 37, 567 03/08/2022 Goldman Sachs (298) —
JPY 2,344,721 ush 17, 332 03/08/2022  State Street (46) -
SGD 21, 877 ush 15,972 05/07/2022  BNP Paribas (265) -
SGD 66, 535 usDh 48, 417 05/07/2022 Citibank (646) —
SGD 9, 018, 225 Ush 6, 585, 189 05/07/2022  Goldman Sachs (110, 312) —
SGD 17, 649 ush 12, 783 05/07/2022  HSBC (111) -
SGD 16,971 usDh 12, 379 05/07/2022 Merrill Lynch (195) —
SGD 61, 109 Ush 44, 083 05/07/2022  State Street (208) —
)

SGD 8, 660, 769 UsD 6, 226, 732 03/08/2022  Goldman Sachs (8,435
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SGD 53, 446 usDh 38, 503 03/08/2022 HSBC (129) —
SGD 24, 709 usDh 17, 768 03/08/2022 State Street 27 —
USD 1, 334 AUD 1,939 03/08/2022  BNP Paribas (4) -
USDh 3, 365 CHF 3, 336 05/07/2022 BNP Paribas (126) —
USDh 2,348 CHF 2,251 05/07/2022 Citibank (8) —
USD 3,423 CHF 3,378 05/07/2022  Goldman Sachs (113) -
USDh 1,776 CHF 1, 760 05/07/2022 HSBC (66) —
USDh 2,863 CHF 2,764 05/07/2022 RBC (30) —
USD 3, 425, 283 EUR 3,293, 022 05/07/2022  HSBC (5,174) —
USDh 12, 349 GBP 10, 213 05/07/2022 Goldman Sachs (69) —
USDh 23,920 GBP 19,812 05/07/2022 HSBC (171) —
USD 20, 349 JPY 2, 765, 815 03/08/2022  BNP Paribas (41) —

EEABRNRERIBAS (36, 152, 119) {.o1)

EEABINRERMER (35, 059, 415) (0. 98)
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