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[EfFES | TSY INFL IX N/B I/L 1.875 18, 420 18,073 2,960,829 | 2036/1/15
TSY INFL IX N/B I/L 2.375 7,890 7,202 1,179,994 | 2056/ 2/15

US TREASURY FRN 3.721876 5, 770 5,774 946,018 | 2028/1 /31

US TREASURY FRN 3. 766616 5, 180 5,183 849,119 | 2028/4 /30

US TREASURY N/B 4.125 26, 540 26, 220 4,295,473 | 2031/5/31

US TREASURY N/B 4.25 8, 470 8, 240 1,349,912 | 2035/8/15

US TREASURY N/B 4.75 3, 440 3,238 530,531 | 2055/8/15

Hppkfii% | Fannie Mae - CAS 8. 11608 1,090 1,108 181,581 | 2042/1/25
(Br< &@if%) | Fannie Mae — CAS 6. 61608 689 696 114,049 | 2042/1 /25
Fannie Mae — CAS 8.11608 1,020 1,044 171,064 | 2042/4 /25

Fannie Mae — CAS 7.51608 450 469 76,897 | 2043/ 4 /25

Freddie Mac 4. 76608 632 633 103,742 | 2054/11/25

Freddie Mac — STACR 8.11608 1, 680 1,733 284,004 | 2042/6 /25

Freddie Mac — STACR 9. 61608 720 753 123,405 | 2042/ 7 /25

Freddie Mac — STACR 9. 36608 1,080 1,138 186,540 | 2042/9/25

Freddie Mac — STACR 7.31608 3, 055 3,144 515,198 | 2042/9/25

Freddie Mac — STACR 9.11674 1, 640 1, 744 285,791 | 2043/3/25

Freddie Mac — STACR 5. 21608 740 743 121,879 | 2046/ 3/25

G2 MA9306 6.0 1,737 1,787 292,821 | 2053/11/20

62 MA9363 6.0 1,762 1, 804 295,639 | 2053/12/20

G2 MA9489 6.0 1,545 1,578 258,518 | 2054/ 2 /20

G2 MA9606 6.0 1,054 1,074 176,063 | 2054/ 4 /20

G2 MA9669 6.0 1,945 1,983 324,855 | 2054/ 5 /20

62 MA9726 6.0 2,013 2,051 336,078 | 2054/ 6 /20

G2 MA9780 6.0 2,969 3,024 495,486 | 2054/ 7 /20

G2 MA9852 6.0 890 907 148,691 | 2054/ 8 /20

G2 MA9907 6.0 2,709 2,760 452,306 | 2054/ 9 /20

G2 MB0093 6.0 1,597 1,632 267,387 | 2054/12/20

G2 MB0148 6.0 1,857 1,896 310,685 | 2055/1/20

G2 MB0366 5.5 2, 636 2, 631 431,043 | 2055/ 5 /20

G2 MB0424 5.5 2,954 2, 958 484,641 | 2055/ 6 /20

G2 MB0485 5.5 2,956 2,951 483,494 | 2055/ 7 /20

G2 MB0873 6.0 3,048 3,104 508,618 | 2056/ 1 /20

Government National Mort 4.87139 1,095 1,100 180,293 | 2055/12/20

W@ A% | AMERICAN EXPRESS CO 3.55 290 288 47,262 | 2099/8/3
(BOREEMES) | ANGLO AMERICAN CAPITAL 3.875 210 205 33,614 | 2029/3/16
ANGLO AMERICAN CAPITAL 2.625 200 182 29,856 | 2030/ 9/10

AREIT CRE Trust 5. 22946 610 611 100, 148 | 2043/ 7 /25

ARES CAPITAL CORP 7.0 200 201 33,070 | 2027/1/15

ARES CAPITAL CORP 2.875 530 507 83,104 | 2028/6/15

BANK OF AMERICA CORP 4.33 490 391 64, 141 | 2050/ 3/15

BANK OF AMERICA CORP 4.083 587 448 73,453 | 2051/3/20

BANK OF NY MELLON CORP 3.75 830 824 135,132 | 2099/11/18

BARCLAYS PLC 5.674 590 593 97,201 | 2028/3/12

BARCLAYS PLC 5. 69 490 497 81,463 | 2030/3/12




TI0T 494 VREEHEBIF—T7 K

El b BN
4 i L - ¥ o
U S R H R R | TR EEFA R
TAIYA % FHX R X TH
A% | BENCHMARK Mortgage Trust 2.577 490 435 71,295 | 2054/4/15
(AURFEAIS) | BENCHMARK Mortgage Trust 5. 8053 280 284 46,603 | 2057/1/10
BLUE OWL CAPITAL CORP 2.875 630 597 97, 828 2028/ 6 /11
BOEING CO 3.2 575 552 90,432 | 2029/3/1
BSPDF TIssuer Ltd 5.11961 660 660 108,154 | 2043/9/18
BX Trust 5. 37637 640 639 104, 713 2045/ 3 /15
Barclays Commercial Mort 3.674 520 516 84, 571 2050/ 2 /15
CF Hippolyta Issuer LLC 5.97 265 263 43, 224 2062/ 8 /15
CHARTER COMM OPT LLC/CAP 4.2 250 246 40,316 | 2028/ 3/15
CHARTER COMM OPT LLC/CAP 6.1 670 679 111,304 | 2029/6/1
CITIZENS BANK NA/RI 4.575 520 519 85, 059 2028/8/9
CSAIL Commercial Mortgag 4. 2244 490 482 79, 058 2051/8/15
Cantor Commercial Real E 2. 8744 320 299 49,103 | 2052/11/15
CarMax Select Receivable 4.12 980 973 159,487 | 2030/3/15
Compass Datacenters Issu 5.852 160 159 26,206 | 2050/ 2 /25
Compass Datacenters Issu 4. 897 740 724 118, 740 2056/ 2 /25
Compass Datacenters Issu 5.289 410 401 65, 807 2056/ 2 /25
Consolidated Communicati 6. 506 450 453 74,249 | 2055/5 /20
DC Commercial Mortgage T 7. 140486 360 364 59, 701 2040/ 9 /12
FORD MOTOR CREDIT CO LLC 5.303 490 485 79,584 | 2029/9/6
GOLUB CAPITAL BDC 2.5 1,330 1,327 217,424 2026/ 8 /24
GS Mortgage Securities T 3. 448 248 245 40, 137 2052/ 5 /10
Iskandar Enterprise LLC 5. 049 400 393 64,399 | 2056/4 /17
JP Morgan Mortgage Trust 4.81608 886 886 145,300 | 2066/ 3 /25
JP Morgan Mortgage Trust 5. 161 540 526 86, 309 2066/ 4 /25
Lohrasp Enterprise IT LL 5.512 170 169 27,782 2056/ 7 /15
MetroNet Infrastructure 5.4 1,535 1,533 251, 271 2055/ 8 /20
Nissan Auto Lease Trust 4.92 2, 060 2, 064 338,245 | 2027/11/15
ORACLE CORP 6.7 450 393 64,381 | 2056/2/4
PMT Loan Trust 4. 96608 1,649 1, 650 270, 424 2056/11/25
PRUDENTTAL FINANCIAL INC 3.935 364 266 43, 690 2049/12/ 7
PRUDENTTAL FINANCIAL INC 4. 35 542 427 70, 062 2050/ 2 /25
QTS FAYETTEV T DC1-2/TRS 5.7 1,220 1, 098 179,924 | 2036/4 /15
SALESFORCE INC 2.9 742 409 67,147 | 2051/7/15
US BANCORP 5.3 820 819 134, 280 2099/ 2 /13
WENDYS FUNDING LLC 5.422 756 734 120, 284 2055/12/15
Zayo Issuer LLC 6. 088 460 460 75,411 | 2055/3/20
Zayo Issuer LLC 6. 586 1,230 1,243 203,678 | 2055/ 6 /20
Zayo Issuer LLC 6. 035 530 526 86,174 | 2056/ 4 /20
it 24, 582, 887
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