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Kot AP Ck /L)

B (%)

AEGIS ASSET BACKED SEC TR 2005-2 06/35
AMERICAN AIRLINES INC 04/28/2023

APPLE INC 3.2 05/13/2025

APPLE INC 2.4% 5/3/2023

ABBVIE INC 1.8 05/14/2018

ABBVIE INC 3.6 05/14/2025
ANHEUSER-BUSCH INBEV FIN 1.25 01/17/18
ANHEUSER-BUSCH INBEV FIN 3.65 02/01/26
ABBOTT LABORATORIES 2.95 03/15/2025
ACE INA HOLDINGS 3.35 05/03/2026

AECOM 10/15/2022

AECOM 5.875 10/15/2024

ACCESS MIDSTREAM PARTNER 4.875% 5/15/23
ACTAVIS FUNDING SCS 3.8 03/15/2025
AMERICAN INTL GROUP 8.175% 5/15/2058

AIR LEASE CORP 3.875% 12/1/2018
ALBERTSON'S LLC 08/22/2021

AAMES MORTGAGE INVESTMENT 1.17385 10/35
AMERICAN TOWER CORP 4 06/01/2025
AMERICAN EXP CRED ACCT MAS TR 1.49 4/20
ANTHEM INC 3.5 08/15/2024

AMERIGAS PART/FIN CORP 5.875 08/20/2026
ANTERO RESOURCES CORP 5.625 06/01/2023
ARAMARK CORP TL F 1L USD 2/24/2021
ADJUSTABLE RATE MORTGAGE TRUST 4/25/35
ASIAN DEVELOPMENT BANK 3.25% 7/20/2017
ASIAN DEVELOPMENT BANK 4.625 03/06/2019
ASIAN DEVELOPMENT BANK 5% 3/9/2022
ASIAN DEVELOPMENT BANK 6.45 08/08/2021
ASIAN DEVELOPMENT BANK 6.95 01/16/2020
AUD/USD VANILLA 20170630

AMERICAN AXLE & MFG INC 6.625% 10/15/22
ASTRAZENECA PLC 1.75 11/16/2018

BANK OF AMERICA CORP 0.221% 12/18/2014
BEAR STEARNS ALT-A TRUST 1/25/2035
BEAR STEARNS ALT-A TRUST 11/25/2034
COTT BEVERAGES INC 07/01/2022

BERRY PLASTICS G TL 1L USD 2/8/2020
BERRY PLASTICS GROUP INGC 10/01/2022
B&G FOODS INC 4.625% 6/1/2021
BANKUNITED INC 4.875 11/17/2025

BALL CORP 4% 11/15/2023

BALL CORP 4.375 12/15/2020

BALL CORP 5.25 07/01/2025

BANK OF MONTREAL 1.4 09/11/2017

BANK OF MONTREAL 1.45% 4/9/2018

BEAR STEARNS ARM TRUST 05-5 0 8/25/35
BEAR STEARNS ARM TRUST 1/25/2035
BAYLOR SCOTT & WHITE HOL 2.65 11/15/26
CITIGROUP INC FRN 05/04/2021

CITIGROUP INC 6.25% 6/29/2017

CARDINAL HEALTH INC 3.2 03/15/2023
CARDINAL HEALTH INC 3.75 09/15/2025
CANADIAN GOVERNMENT 1.25% 03/01/2018
CANADIAN GOVERNMENT 1.5 02/01/2017
CONNECTICUT AVENUE SECURITIES 05/25/24
FANNIE MAE CONNECTICUT AVE SECS 01/29
CBS CORP 3.5 01/15/2025

OUTFRONT MEDIA CAP LLC/C 02/15/2022
OUTFRONT MEDIA CAP LLC/C 02/15/2024
CITI CREDIT CARD ISSUANCE TR 5.65% 9/19
CROWN AMER/CAP CORP IV 4.5% 01/15/2023
CROWN CORK & SEAL CO INC 7.375% 12/2026
CHASE ISSUANCE TRUST 1.62 07/15/2020
CHASE ISSUANCE TRUST 1.26% 07/15/2019
CHASE ISSUANCE TRUST 1.59 02/18/2020
CHARTER COMMUNICATIONS OPER 01/15/2024
CCO HLDGS LLC/CAP CORP 5.75% 1/15/2024
CINEMARK USA INC 05/08/2022

15,000.00
60,000.00
115,000.00
100,000.00
70,000.00
65,000.00
100,000.00
160,000.00
65,000.00
60,000.00
125,000.00
75,000.00
70,000.00
60,000.00
180,000.00
180,000.00
52,000.00
37,026.95
60,000.00
102,000.00
80,000.00
145,000.00
45,000.00
39,897.44
24,008.55
125,000.00
75,000.00
90,000.00
4,160,000.00
1,180,000.00
460,000.00
115,000.00
25,000.00
175,000.00
65,502.45
30,525.51
125,000.00
34,955.96
14,000.00
145,000.00
85,000.00
150,000.00
90,000.00
115,000.00
50,000.00
110,000.00
33,747.09
54,342.75
95,000.00
67,000.00
70,000.00
37,000.00
115,000.00
370,000.00
740,000.00
21,243.98
53,686.66
130,000.00
75,000.00
75,000.00
50,000.00
140,000.00
40,000.00
65,000.00
75,000.00
105,000.00
115,000.00
145,000.00
10,000.00

14,235.22
60,287.40
115,967.92
97,758.47
70,217.07
64,687.22
100,479.84
164,863.73
63,186.77
61,098.49
133,642.36
81,000.96
71,742.80
60,742.01
229,580.25
242,456.25
52,574.08
36,142.39
60,353.18
102,298.97
80,830.66
150,274.88
46,279.69
40,239.94
24,031.81
88,872.46
54,950.83
72,810.44
64,783.27
18,468.92
4,427.06
120,196.40
25,099.36
156,981.80
63,441.45
29,849.82
130,546.88
35,195.31
14,137.60
148,458.85
84,673.54
147,766.67
96,018.75
123,193.75
50,216.39
110,103.71
33,698.21
52,946.05
90,447.23
48,981.42
49,570.12
37,682.99
120,044.90
278,946.15
555,662.26
21,295.29
54,050.77
130,870.60
78,315.63
78,726.56
52,343.91
145,705.00
44,931.11
65,176.81
75,087.97
105,373.18
115,595.70
155,369.51
10,085.40

0.05
0.21
0.40
0.33
0.24
0.22
0.34
0.56
0.22
0.21
0.46
0.28
0.24
0.21
0.78
0.83
0.18
0.12
0.21
0.35
0.28
0.51
0.16
0.14
0.08
0.30
0.19
0.25
0.22
0.06
0.02
0.41
0.09
0.53
0.22
0.10
0.44
0.12
0.05
0.51
0.29
0.50
0.33
0.42
0.17
0.38
0.11
0.18
0.31
0.17
0.17
0.13
0.41
0.95
1.89
0.07
0.18
0.45
0.27
0.27
0.18
0.50
0.15
0.22
0.26
0.36
0.39
0.53
0.03
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COBIZ FINANCIAL INC VAR 06/25/2030 15,000.00 15,426.56 0.05
CAPITAL ONE FINANCIAL CO 3.75 07/28/26 60,000.00 59,119.95 0.20
CAPITAL ONE MULTI-ASSET EX TR1.48 7/20 100,000.00 100,272.41 0.34
CO BLDG-TXB-D-QSCB 6.817 03/15/2028 25,000.00 31,670.56 0.11
CVS HEALTH CORP 3.875 07/20/2025 95,000.00 99,648.34 0.34
ALTERNATIVE LOAN TRUST 2004-J5 08/25/34 70,000.00 66,737.29 0.23
CONCHO RESOURCES INC 4.375 01/15/2025 65,000.00 64,894.35 0.22
DARLING INGREDIENTS INC 5.375 1/15/2022 95,000.00 100,917.05 0.34
DISCOVER CARD EXEC NOTE TR 5.65% 3/20 75,000.00 71,457.06 0.26
DELL INTERNATIONAL LLC 09/07/2023 90,000.00 91,491.24 0.31
QUEST DIAGNOSTIC INC 4.25% 4/1/24 20,000.00 21,072.02 0.07
DANAHER CORP 01/22/2021 50,000.00 148,687.50 0.51
DANAHER CORP 1.65 9/18 65,000.00 65,402.57 0.22
DAVITA HEALTHCARE PARTNE 5 05/01/2025 100,000.00 99,208.33 0.34
DAVITA HEALTHCARE PARTNE 5.125% 7/15/24 105,000.00 107,218.85 0.37
ELECTRONIC ARTS INC 4.8 03/01/2026 10,000.00 10,748.54 0.04
EXPORT DEVELOPMNT CANADA 3.25% 8/8/17 65,000.00 47,990.82 0.16
EAGLE BANCORP INC VAR 08/01/2026 20,000.00 20,986.20 0.07
EAGLE BANCORP INC 5.75% 09/01/2024 40,000.00 42,619.47 0.15
EMERA INC VAR 06/15/2076 115,000.00 123,395.00 0.42
ENBRIDGE INC 4.25 12/01/2026 120,000.00 123,320.25 0.42
ENTERPRISE PRODUCTS OPER 3.95 02/15/27 70,000.00 72,752.07 0.25
ENTERPRISE PRODUCTS OPER 5.2 09/01/2020 25,000.00 27,729.76 0.09
EXPRESS SCRIPTS HOLDING 3.5 06/15/2024 147,000.00 145,495.10 0.50
ENERGY TRANSFER PARTNERS 4.75 01/15/26 45,000.00 47,508.52 0.16
EUR/USD VANILLA 20170206 585,000.00 2,830.32 0.01
EUR/USD VANILLA 20180619 730,000.00 11,716.62 0.04
FREEPORT-MCMORAN C & G 3.55% 3/1/2022 150,000.00 141,275.00 0.48
FIRST DATA CORPORATION 07/10/2022 65,306.75 65,973.53 0.22
FLUSHING FINANCIAL CORP VAR 12/15/2026 30,000.00 30,462.72 0.10
FIRST FRANKIN MTGE LOAN TR 05-FF7 07/35 31,223.18 30,573.85 0.10
FL ST BRD OF ADMIN 2.638 07/01/2021 90,000.00 91,523.70 0.31
FL HURRICANE-SER A 2.995% 7/1/2020 75,000.00 77,918.63 0.27
FIRST MIDWEST BANCORP 5.875 09/29/2026 20,000.00 20,902.34 0.07
FIDELITY NATL FINANCIAL 4.25 8/15/2018 50,000.00 97,959.03 0.33
FIRST NIAGARA FIN GRP 7.25% 12/15/2021 135,000.00 161,106.20 0.55
FORD CR AUTO OWNER TR 14-C 1.06 05/19 40,017.72 40,013.03 0.14
21ST CENTURY FOX AMERICA 6.2 12/15/2034 50,000.00 58,876.78 0.20
FOUR SEASONS HOLDINGS INC 11/21/2023 98,000.00 99,049.58 0.34
US 5YR NOTE (CBT) MAR17 -1,200,000.00 - 0.00
GA ST-SER H 4.503 11/01/2025 30,000.00 33,248.85 0.1
GBP/USD VANILLA 20170926 585,000.00 24,715.16 0.08
GREENWICH CAPITAL COMMERCIAL FUNDING 38 81,828.45 82,196.36 0.28
GENERAL ELECTRIC CO VAR 12/29/2049 176,000.00 183,026.31 0.62
GENERAL ELEGC CAP CORP 6.25% 09/29/2020 25,000.00 37,290.63 0.13
GENERAL MOTORS FINL CO 4.375 09/25/2021 90,000.00 94,408.26 0.32
GRIFOLS WORLDWIDE OP LTD 5.25 04/22 125,000.00 131,015.63 0.45
GSAA HOME EQUITY TR 2005-MTR1 10/25/35 35,686.29 34,373.13 0.12
GSAA HOME EQUITY TRUST 2005-11 10/25/35 101,578.11 96,208.80 0.33
GSR MORTGAGE LOAN TRUST 5/25/2034 35,148.72 35,045.46 0.12
HONDA AUTO RCVBLS 14-1 OWNER TR 0.67 17 3,744.94 3,744.63 0.01
HONDA AUTO RCVS 15-4 OWNR TR 1.23 09/19 50,000.00 49,895.02 0.17
HYUNDAI AUTO REC TR 2016-A 1.21 06/19 87,875.47 87,904.44 0.30
HCA INC 4.5 02/15/2027 60,000.00 59,970.00 0.20
HCA INC 5% 3/15/2024 95,000.00 99,129.86 0.34
HCA HOLDINGS INC 6.25% 2/15/2021 215,000.00 236,470.14 0.81
HCA INC 7.5% 2/15/2022 220,000.00 255,933.33 0.87
HOME DEPOT INC 3 04/01/2026 35,000.00 35,195.34 0.12
HI ST-TXB-DX-BABS 5.33 02/01/2026 40,000.00 47,627.53 0.16
HILTON WORLDWIDE FINANCE 10/25/2023 64,949.87 65,651.65 0.22
HOLOGIC INC 03/01/2042 45,000.00 61,331.25 0.21
HOUSTON REF-TXB-A-PEN 6.29 03/01/2032 98,000.00 118,604.17 0.40
HOST HOTELS & RESORTS 5.25% 3/15/2022 80,000.00 87,768.99 0.30
HUMANA INC 3.85 10/01/2024 43,000.00 44,432.98 0.15
INTER-AMERICAN DEVEL BK 3.75% 10/9/2018 120,000.00 89,921.96 0.31
INTER-AMERICAN DEVEL BK 6.5% 8/20/2019 110,000.00 89,805.02 0.31
IBM CORP 1.95 02/12/2019 104,000.00 105,421.18 0.36
IBM CORP 2.75% 12/21/2020 100,000.00 132,672.19 0.45
INTL BK RECON & DEVELOP1.375% 6/23/2019 850,000.00 97,451.67 0.33
INTL BK RECON & DEVELOP 2.125% 5/29/17 600,000.00 70,877.02 0.24
INTL BK RECON & DEVELOP 2.8 01/13/2021 100,000.00 73,596.03 0.25
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INTL BK RECON & DEVELOP 3.375% 8/13/17 75,000.00 53,305.51 0.18
INTL BK RECON & DEVELOP 3.5 01/22/2021 110,000.00 78,135.88 0.27
INTL BK RECON & DEVELOP 3.625 06/22/20 360,000.00 45,924.93 0.16
INTL BK RECON & DEVELOP 4.625 10/06/21 100,000.00 73,774.65 0.25
INTL BK RECON & DEVELOP 4.625% 2/26/19 135,000.00 98,993.19 0.34
INTL BK RECON & DEVELOP 3.75% 1/23/2019 70,000.00 53,010.53 0.18
INDEPENDENT BANK GRP INC 5.875% 8/1/24 70,000.00 71,502.63 0.24
INTL FINANCE CORP 3.25 07/22/2019 136,000.00 101,975.61 0.35
INTL FINANCE CORP 3.625 05/20/2020 110,000.00 7783413 0.27
INTL FINANCE CORP 3.875% 2/26/2018 100,000.00 71,710.43 0.24
INTL FINANCE CORP 6.45 10/30/2018 6,770,000.00 101,760.99 0.35
INDONESIA GOVERNMENT 8.75 05/15/2031 470,000,000.00 36,747.41 0.13
INDONESIA GOVERNMENT 7% 5/15/2022 1,310,000,000.00 95,170.75 0.32
INDONESIA GOVERNMENT 7% 5/15/2027 279,000,000.00 19,758.07 0.07
INDONESIA GOVERNMENT 8.25% 7/15/2021 1,200,000,000.00 94,647.15 0.32
INDONESIA GOVERNMENT 8.375 09/15/2026 1,029,000,000.00 80,348.40 0.27
INDONESIA GOVERNMENT 8.375% 3/15/24 2,468,000,000.00 191,886.87 0.65
INTEL CORP 3.25% 8/1/2039 120,000.00 213,200.00 0.73
INTEL CORP 3.7 07/29/2025 80,000.00 85,630.18 0.29
JPMORGAN CHASE & CO 4.25% 11/2/2018 230,000.00 163,338.36 0.56
JP MORGAN CHASE COMMERCIAL MORT SEC COR 7,299.49 7,324.43 0.02
JP MC COMMCL MOR 5.44% 6/12/2047 7,493.73 7,522.50 0.03
JP MORGAN MORTGAGE TRUST 7/25/2035 110,743.73 110,159.75 0.38
KFW 3.75 05/29/2020 55,000.00 38,963.27 0.13
KFW 6% 8/20/2020 150,000.00 123,264.74 0.42
KLA-TENCOR CORP 4.65 11/01/2024 34,000.00 36,256.31 0.12
KIMBERLY-CLARK CORP 2.75 02/15/2026 70,000.00 68,930.18 0.23
COCA-COLA CO/THE 0.875 10/27/2017 65,000.00 64,978.20 0.22
KRAFT FOODS GROUP INC 6.125% 8/23/2018 86,000.00 93,546.91 0.32
KANSAS ST DEV FIN AUT 3.941 04/15/2026 75,000.00 78,259.49 0.27
KANSAS ST DEV FIN AUT 4.091 04/15/2027 65,000.00 68,210.78 0.23
KENNEDY-WILSON INC 5.875% 4/1/2024 115,000.00 118,845.31 0.40
LAMAR MEDIA CORP 5% 5/1/2023 115,000.00 119,408.33 0.41
LAMAR MEDIA CORP 5.875 02/01/2022 65,000.00 68,541.15 0.23
L BRANDS INC 6.875 11/01/2035 100,000.00 103,145.83 0.35
LAKELAND BANCORP INC VAR 09/30/2026 20,000.00 20,271.56 0.07
ELILILLY & CO 2.75 06/01/2025 80,000.00 78,167.17 0.27
LOCKHEED MARTIN CORP 2.9 03/01/2025 140,000.00 138,417.11 047
LOCKHEED MARTIN CORP 3.55 01/15/2026 100,000.00 103,808.14 0.35
LOWE'S COS INC 2.5 4/15/26 13,000.00 12,414.24 0.04
LIFEPOINT HOSPITALS INC 5.5 12/01/2021 130,000.00 135,795.83 0.46
L BRANDS INC 5.625% 10/15/2023 115,000.00 125,278.13 0.43
LEGACYTEXAS FIN GRP VAR 12/01/2025 15,000.00 15,155.69 0.05
MEX BONOS DESARR FIX RT 10% 12/5/2024 4,552,500.00 256,764.67 0.87
MEX BONOS DESARR FIX RT 4.75 06/14/2018 3,700,000.00 174,801.51 0.60
MEX BONOS DESARR FIX RT 6.5 06/10/2021 3,269,000.00 155,217.711 0.53
MEX BONOS DESARR FIX RT 7.75% 5/29/2031 1,554,000.00 75,568.36 0.26
MEX BONOS DESARR FIX RT 8.5% 12/13/2018 2,262,000.00 113,413.68 0.39
MEX BONOS DESARR FIX RT 8% 12/7/2023 2,342,500.00 118,374.94 0.40
MARYLAND ST-A-BAB 4.4 03/01/2023 35,000.00 39,331.83 0.13
LIN TELEVISION CORP 5.875 11/15/2022 65,000.00 66,462.95 0.23
METLIFE INC 6.4% 12/15/2036 38,000.00 41,148.09 0.14
ML MTGE INVSTRS TR SERIES 05-A8 8/36 60,099.66 56,268.91 0.19
3M COMPANY 3 08/07/2025 75,000.00 76,394.40 0.26
MAGELLAN MIDSTREAM PARTN 5 03/01/2026 25,000.00 27,830.84 0.09
MONTEFIORE MEDICAL CENT 2.895 04/30/32 54,000.00 49,779.77 0.17
MERCK & CO INC 1.3 05/18/2018 105,000.00 105,054.05 0.36
MERCK & CO INC 2.75 02/10/2025 150,000.00 148,894.93 0.51
MICROSOFT CORP 3.125 11/03/2025 115,000.00 116,863.43 0.40
MORGAN STANLEY MTGE LOAN TRUST 10/25/34 74,011.36 74,519.99 0.25
MS MTGE LOAN TR 2005-6AR 11/35 70,000.00 66,589.49 0.23
FIRST MARYLAND CAP I FRN 1/15/2027 15,000.00 13,711.10 0.05
FIRST MARYLAND CAPTL Il FRN 02/01/2027 35,000.00 31,952.95 0.11
MATCH GROUP INC 6.75 12/15/2022 115,000.00 121,670.00 0.41
MGIC INVESTMENT CORP 2% 4/1/2020 25,000.00 37,187.50 0.13
MGIC INVESTMENT CORP 5.75 08/15/2023 80,000.00 85,265.56 0.29
MICRON TECHNOLOGY INC 5.5 02/01/2025 15,000.00 15,268.75 0.05
NATIONAL AUSTRALIA BANK 6% 2/15/2017 130,000.00 96,701.94 0.33
NISSAN AUTO RCVBLS 13-C OWNER TR 1.3 20 90,000.00 90,039.92 0.31
NEW CENTURY HOME EQUITY LOAN TR 3/25/35 45,000.00 42,275.86 0.14
NORDEA KREDIT REALKREDIT 2 10/01/2017 515,000.00 74,679.85 0.25
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NEWFIELD EXPLORATION CO 5.375 01/01/26 35,000.00 36,626.62 0.12
NEWFIELD EXPLORATION CO 5.625 7/1/2024 26,000.00 27,836.25 0.09
NORWEGIAN GOVERNMENT 3.75% 5/25/2021 825,000.00 108,909.11 0.37
NORWEGIAN GOVT 4.5% 5/22/2019 835,000.00 108,261.06 0.37
NISOURCE FINANCE CORP 4.8% 2/15/2044 90,000.00 96,383.46 0.33
NORDIC INVESTMENT BANK 1.375 07/15/2020 370,000.00 43,400.61 0.15
NATIONAL RURAL UTIL COOP VAR 04/20/2046 35,000.00 36,820.64 0.13
NEW S WALES TREASURY CRP 6% 3/1/2022 88,000.00 75,845.73 0.26
NEW S WALES TREASURY CRP 6% 5/1/2020 205,000.00 167,829.11 0.57
NEW ZEALAND GOVERNMENT 3 04/15/2020 215,000.00 153,203.14 0.52
NEW ZEALAND GOVERNMENT 5% 03/15/2019 228,000.00 170,580.46 0.58
NEW ZEALAND GOVERNMENT 5.5% 4/15/2023 100,000.00 80,588.29 0.27
NEW ZEALAND GOVERNMENT 6% 05/15/2021 240,000.00 191,328.09 0.65
NZ LOCAL GOVT FUND AGENC 5 03/15/2019 127,000.00 93,819.63 0.32
NZ LOCAL GOVT FUND AGENC 6 12/15/2017 85,000.00 61,412.26 0.21
OMNICOM GROUP INC 3.6 04/15/2026 65,000.00 64,822.62 0.22
ONTARIO (PROVINCE OF) 6.25 09/29/2020 35,000.00 28,624.88 0.10
OPTION ONE MORTGAGE LOAN TRUST 5/25/35 32,515.69 31,358.24 0.1
ORACLE CORP 1.2% 10/15/2017 90,000.00 90,249.33 0.31
OLD REPUBLIC INTL CORP 3.75% 3/15/2018 80,000.00 100,983.33 0.34
OR SCH BRDS-TXB-B-PEN 5.55 06/30/2028 40,000.00 46,885.37 0.16
OLD SECOND BANCORP INC VAR 12/31/2026 20,000.00 20,130.89 0.07
BANK OF THE OZARKS VAR 07/01/2026 30,000.00 31,827.22 0.1
PACIFIC CONTINENTAL CORP VAR 06/30/2026 5,000.00 5,030.39 0.02
PETROLEOS MEXICANOS 6% 3/5/2020 100,000.00 107,408.33 0.37
REPUBLIC OF PHILIPPINES 4.95% 1/15/2021 11,000,000.00 226,322.86 0.77
PHILIP MORRIS INTL INC 3.375 08/11/2025 100,000.00 102,983.20 0.35
PINNACLE FINANCIAL PARTN VAR 11/16/2026 20,000.00 20,356.25 0.07
PRINCETON UNIVERSITY 1.845 07/01/2021 30,000.00 29,772.09 0.10
PRINCETON UNIVERSITY 2.612 07/01/2026 35,000.00 33,747.91 0.1
PRUDENTIAL FINANCIAL INC 5.875% 9/15/42 80,000.00 85,283.89 0.29
MORROW PORT TRANS FAC 3.521 09/01/2027 30,000.00 31,380.50 0.1
PVH CORP 4.5% 12/15/2022 140,000.00 142,380.00 0.49
PRAXAIR INC 3.2 01/30/2026 10,000.00 10,169.64 0.03
QUEENSLAND TREASURY CORP 4 6/21/2019 52,000.00 39,370.12 0.13
QUEENSLAND TREASURY CORP 5.5% 6/21/2021 180,000.00 147,000.66 0.50
QUEENSLAND TREASURY CORP 6 07/21/2022 135,000.00 117,316.64 0.40
QUEENSLAND TREASURY CORP 7.125% 9/18/17 67,000.00 49,201.13 0.17
QVC INC 02/15/2025 85,000.00 83,133.41 0.28
QVC INC 5.95% 3/15/2043 70,000.00 64,217.75 0.22
RASC SERIES 2005-KS7 TRUST 08/25/2035 20,000.00 19,248.03 0.07
RADIAN GROUP INC 5.25 06/15/2020 95,000.00 99,496.67 0.34
LANDWIRTSCH. RENTENBANK 6.5% 4/12/2017 80,000.00 59,465.40 0.20
RIO TINTO FIN USA LTD 7.125% 7/15/2028 20,000.00 26,504.88 0.09
RENASANT CORP VAR 09/01/2026 15,000.00 15,268.75 0.05
PHILIPPINE GOVERNMENT 3.375 08/20/2020 3,300,000.00 65,586.53 0.22
PHILIPPINE GOVERNMENT 3.5 04/21/2023 1,510,000.00 29,525.61 0.10
PHILIPPINE GOVERNMENT 4.625 09/09/2040 1,122,000.00 21,283.05 0.07
PHILIPPINE GOVERNMENT 7.375% 3/3/2021 2,600,000.00 58,197.90 0.20
PHILIPPINE GOVERNMENT 8% 7/19/2031 2,755,000.00 75,457.93 0.26
PHILIPPINE GOVERNMENT 6.5% 4/28/2021 8,000,000.00 176,559.22 0.60
REDWOOD TRUST INC 4.625% 4/15/2018 119,000.00 119,938.78 0.41
RBS GLOBAL INC 08/21/2023 45,000.00 45,184.76 0.15
STRUCTRD ASST INVT LN TR 05-2 03/25/35 40,000.00 38,119.87 0.13
STRUCTURED ASSET SECURITIES CORP 12/33 50,904.26 50,247.50 0.17
SAXON ASSET SEC TRUST 2006-2 09/25/2036 51,165.04 49,640.16 0.17
SERVICEMASTER COMPANY LLC 11/08/2023 90,000.00 90,241.35 0.31
STIFEL FINANCIAL CORP 4.25% 7/18/2024 215,000.00 217,660.64 0.74
SWEDISH GOVERNMENT 1.5 11/13/2023 1,210,000.00 145,845.72 0.50
SWEDISH GOVERNMENT 3.5 06/1/22 790,000.00 105,809.59 0.36
SWEDISH GOVERNMENT 5.0% 12/01/2020 210,000.00 28,116.06 0.10
SHIRE ACQ INV IRELAND DA 3.2 09/23/2026 70,000.00 66,013.23 0.22
SINGAPORE GOVERNMENT 2 3/8 04/01/17 300,000.00 209,525.04 0.71
SINGAPORE GOVERNMENT 2 1/2 06/01/19 300,000.00 212,873.77 0.73
SINGAPORE GOVERNMENT 3.25% 9/1/2020 325,000.00 239,797.01 0.82
SCRIPPS NETWORKS INTERAC 3.95 06/15/25 70,000.00 70,941.54 0.24
SYNOVUS FINANCIAL CORP VAR 12/15/2025 110,000.00 114,681.11 0.39
SYNOVUS FINANCIAL CORP 5.125% 6/15/2017 200,000.00 201,803.56 0.69
SYNOVUS FINANCIAL CORP 7.875% 2/15/2019 170,000.00 191,632.50 0.65
SPECTRUM BRANDS INC 06/23/2022 31,974.68 32,387.65 0.11
SPECTRUM BRANDS INC 5.75 07/15/2025 130,000.00 138,321.81 0.47
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FREDMAC STRC AGY CR RISK DEBT NOTES 27
STRUC AGCY CR RISK DEBT NT 10/25/2028
FREDDIE MS AGCY CR RISK DN 03/29

STATE PUB SCH-C-QSCB 5.088 09/15/2029
CONSTELLATION BRANDS INC 4.25% 5/1/2023
CONSTELLATION BRANDS INC 4.75 12/01/25
TOYOTA AUTO REC 15-C OWNER TR 1.44 6/19
TEMASEK FINANCIAL I LTD 3.265% 2/19/20
TEXAS CHILDRENS HOSPITAL 2.668 10/01/22
THORNBURG MTGE SEC TR 2007-4 9/37
T-MOBILE USA INC 11/09/2022

T-MOBILE USA INC 6.125% 1/15/2022
T-MOBILE USA INC 6.5 01/15/2026

T-MOBILE USA INC 6.836% 4/28/2023
TRIBUNE MEDIA CO 5.875 07/15/2022
TRANSCANADA PIPELINES 4.875 01/15/2026
TX ST TRANSN-1ST TIER 5.028 04/01/2026

US 10YR NOTE (CBT)MAR17

HOUSTON UNIV-B-REF 2.8 02/15/2024
HOUSTON UNIV-B-REF 2.86 02/15/2026
HOUSTON UNIV-B-REF 3.06 02/15/2027
UNITED RENTALS NORTH AM 4.625 07/15/23
UNITED RENTALS NORTH AM 5.5 05/15/2027
UNITED RENTALS NORTH AM 6.125% 6/15/23
US BANCORP VAR 12/29/2049

USD PUT/CAD CALL Vanilla 20180118
USD/KRW VANILLA 20170929

USD Put/CAD Call Vanilla 20171010

USD/KRW VANILLA 20171030

USD PUT/CAD CALL VANILLA 20171103
USD/CAD VANILLA 20171109

USD/JPY VANILLA 20171115

USD/CAD VANILLA 20171208

USD/CAD VANILLA 20171213

USD/CAD VANILLA 20171215

US LONG BOND(CBT) MAR17

STATE OF UTAH 4.554 07/01/2024

VA PBA-B2 -BABS 5.25 08/01/2025

VECTOR GROUP LTD 2.5% 1/15/2019

VIACOM INC 5.85% 9/1/2043

VIACOM INC 6.875 04/30/2036

VALLEY NATIONAL BANCORP 4.55 06/30/2025
VERISK ANALYTICS INC 4 06/15/2025
VERIZON COMMUNICATIONS 4.272 01/15/2036
WESTERN ALLIANCE BANK VAR 07/15/2025
WAMU MORTGAGE PASS THRU CERT 4/25/2045
WAMU MPT CERT SERIES 04-AR14 TRUST 1/35
WAMU MPT CERT SE 05-AR3 TRUST 3/25/35
WASHINGTON ST 1.71 08/01/2020
WALGREENS BOOTS ALLIANCE 3.8 11/18/2024
WACHOVIA BANK TRUST 5.591% 4/15/2047
WESTERN DIGITAL CORP 04/29/2023

WELLS FARGO & COMPANY FRN 07/27/2021
WISCONSIN-A-REF-TXBL 2.049 05/01/2023
WELLPOINT INC 2.75% 10/15/2042

WASTE MANAGEMENT INC 2.9 09/15/2022
WSFS FINANCIAL CORP VAR 06/15/2026
WESTPAC BANKING CORP 5% 10/21/2019
WESTPAC BANKING CORP 7.25% 2/11/2020
EXXON MOBIL CORPORATION 2.709 03/06/25
ZEBRA TECHNOLOGIES CORP 10/27/2021
ZEBRA TECHNOLOGIES CORP 7.25 10/15/2022

HEHES A
ZotEE
HAERE

70,000.00
80,000.00
29,451.36
45,000.00
150,000.00
100,000.00
65,000.00
250,000.00
50,000.00
40,429.71
59,911.84
190,000.00
55,000.00
130,000.00
11,000.00
15,000.00
40,000.00
-2,100,000.00
30,000.00
30,000.00
15,000.00
70,000.00
115,000.00
65,000.00
75,000.00
260,000.00
540,855.00
1,190,000.00
375,000.00
1,065,000.00
625,000.00
395,000.00
605,000.00
610,000.00
730,000.00
-300,000.00
40,000.00
40,000.00
60,000.00
110,000.00
65,000.00
35,000.00
60,000.00
50,000.00
50,000.00
51,331.00
59,088.68
41,570.46
35,000.00
115,000.00
150,000.00
44,887.22
45,000.00
75,000.00
115,000.00
70,000.00
45,000.00
50,000.00
100,000.00
115,000.00
63,723.49
175,000.00

71,027.64
81,054.63
29,487.64
46,463.91
156,596.00
106,395.83
65,042.05
181,812.84
50,381.95
39,608.44
60,605.25
205,816.18
61,117.22
143,039.39
11,476.74
17,004.35
46,279.20

30,720.60
29,902.05
14,793.08
72,892.85
115,086.25
69,076.94
78,272.40
5,121.48
21,072.79
2,005.15
10,888.13
2,923.43
8,491.25
3,032.02
6,681.62
5,371.05
2,829.48

45,201.20
47,099.00
93,764.63
109,945.11
71,636.32
34,679.34
60,949.01
48,841.23
5143278
48,206.69
59,194.41
41,900.19
34,894.48
117,566.10
151,647.76
45,585.72
32,904.93
72,228.28
229,517.64
70,962.35
46,017.99
69,546.46
83,405.28
112,943.89
64,440.48
192,990.97

27,658,359.02
1,695,182.12
29,353,541.14

0.24
0.28
0.10
0.16
0.53
0.36
0.22
0.62
0.17
0.13
0.21
0.70
0.21
0.49
0.04
0.06
0.16
0.00
0.10
0.10
0.05
0.25
0.39
0.24
0.27
0.02
0.07
0.01
0.04
0.01
0.03
0.01
0.02
0.02
0.01
0.00
0.15
0.16
0.32
0.37
0.24
0.12
0.21
0.17
0.18
0.16
0.20
0.14
0.12
0.40
0.52
0.16
0.11
0.25
0.78
0.24
0.16
0.24
0.28
0.38
0.22
0.66

94.22
5.78
100.00
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3 AR 12, 030 2.5 12, 068 2.6 — 99. 3 —
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F110EIFIFHERE (5 4F) 0.3 200, 000 201, 284 2018/ 3 /20
FELLLEFRIMSEE (5 4) 0.4 250, 000 251, 875 2018/ 3 /20
FE14EFIGHER (5 4) 0.3 200, 000 201, 770 2018/ 9 /20
F15EFIGHER (5 4F) 0.2 150, 000 151, 087 2018/ 9 /20
FLeEFIEE (5 4) 0.2 100, 000 100, 840 2018/12/20
F122EFIGHER (5 4) 0.1 200, 000 201, 540 2019/12/20
F123EFIGHERE (5 4F) 0.1 800, 000 806, 320 2020/ 3 /20
%1 EFISERE (404) 2.4 120, 000 169, 058 2048/ 3 /20
% 6 [EIFIFEE (404F) 1.9 50, 000 64, 766 2053/ 3 /20
%7 RIS EE (404F) 1.7 20, 000 24, 758 2054/ 3 /20
289 R EE (1047) 1.5 230, 000 233, 390 2017/12/20
FE297EIFIGHER (104) 1.4 210, 000 216, 358 2018/12/20
F300EIFIHEE (104F) 1.5 210, 000 217, 541 2019/ 3 /20
#5305 FIfEE (1047) 1.3 400, 000 416, 708 2019/12/20
FE309EIFIFHER (104) 1.1 480, 000 499, 953 2020/ 6 /20
5 310[EIFIHEE (104F) 1.0 100, 000 104, 074 2020/ 9 /20
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FI12EFIFHER (104) 1.2 210, 000 220, 731 2020/12/20
F31AEFIFEE (1047) 1.1 100, 000 104, 986 2021/ 3 /20
F315EFIEE (1047) 1.2 100, 000 105, 708 2021/ 6 /20
#3116 R EME (1047) 1.1 100, 000 105, 272 2021/ 6 /20
HE317EFIAEE (104F7) 1.1 200, 000 211, 064 2021/ 9 /20
F319EIFIFHERE (104F) 1.1 200, 000 211, 616 2021/12/20
321 EIFIFHER (1048) 1.0 100, 000 105, 514 2022/ 3 /20
322 R EE (1047) 0.9 50, 000 52, 501 2022/ 3 /20
324 R EE (1047) 0.8 120, 000 125, 592 2022/ 6 /20
5 325[E R EE (1047) 0.8 100, 000 104, 822 2022/ 9 /20
326 FIfHEE (104F7) 0.7 300, 000 313, 266 2022/12/20
F328EIFIFHERE (104F) 0.6 200, 000 207, 934 2023/ 3 /20
F331EFIFHERE (1048) 0.6 200, 000 208, 386 2023/ 9 /20
332 R EE (1047) 0.6 400, 000 417,124 2023/12/20
% 333EFIFEE (1047) 0.6 300, 000 312, 861 2024/ 3 /20
334 FIFEE (1047) 0.6 300, 000 312, 861 2024/ 6 /20
5 335[EFIfHEE (104F) 0.5 200, 000 207, 194 2024/ 9 /20
F336[EIFIFHERE (104F) 0.5 150, 000 155, 451 2024/12/20
FE339EIFIFHER (1047) 0.4 200, 000 205, 810 2025/ 6 /20
340 R EE (1047) 0.4 150, 000 154, 423 2025/ 9 /20
344 R EE (1047) 0.1 100, 000 100, 190 2026/ 9 /20
345 R EE (1047) 0.1 200, 000 200, 292 2026/12/20
% 2 BRI ERE (304F) 2.4 400, 000 509, 628 2030/ 2 /20
%6 [ R EE (304F) 2.4 41, 000 52,978 2031/11/20
F12[EFFEE (304F) 2.1 130, 000 163, 111 2033/ 9 /20
B 15EIFIfTER (304F) 2.5 50, 000 66, 218 2034/ 6 /20
5 I8EIFIfTEE (304F) 2.3 110, 000 142, 366 2035/ 3 /20
F21mIFIfFERE (3047) 2.3 100, 000 129, 430 2035/12/20
F2sEIFfTERE (304F) 2.3 120, 000 155, 750 2036/12/20
281 EE  (304F) 2.5 120, 000 161, 464 2038/ 3 /20
20 mIFF [EE (304F) 2.4 190, 000 252, 709 2038/ 9 /20
FH32mEFTERE (304F) 2.3 50, 000 66, 161 2040/ 3 /20
H34mEFITERE (304F) 2.2 90, 000 117, 945 2041/ 3 /20
H35mEIFIfTERE (304F) 2.0 150, 000 190, 507 2041/ 9 /20
H36EIFIfTERE (3047) 2.0 50, 000 63, 665 2042/ 3 /20
3RS ELE (304F) 1.9 100, 000 125, 361 2042/ 9 /20
S 38[EIF T [EfE (304F) 1.8 150, 000 184, 966 2043/ 3 /20
F39EIFIfTERE (304F) 1.9 50, 000 62, 853 2043/ 6 /20
HA0EIFIfTERE (304F) 1.8 50, 000 61, 706 2043/ 9 /20
FaEFIfTERE (3047) 1.7 50, 000 60, 544 2043/12/20
Ha4EIFIfFERE (3047) 1.7 50, 000 60, 581 2044/ 9 /20
A5 FI EE (304F) 1.5 50, 000 58, 101 2044/12/20
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HaeEIFIfTER (304F) 1.5 50, 000 58, 092 2045/ 3 /20
HASEIFIfTEE (304F) 1.4 50, 000 56, 914 2045/ 9 /20
FAEIFIFTER (304F) 1.4 100, 000 113, 925 2045/12/20
F51EIFITER (304F) 0.3 100, 000 85, 578 2046/ 6 /20
FH2EIFIfTER (304F) 0.5 50, 000 45, 326 2046/ 9 /20
FAEFITERE (204) 2.9 100, 000 108, 011 2019/ 9 /20
FATEIFITERE (204) 2.2 150, 000 162, 612 2020/ 9 /21
FesmEIFIfTER (204) 1.9 20, 000 22,629 2023/12/20
Fe8mEIFIfTER (204F) 2.2 53, 000 61, 282 2024/ 3 /20
FET2EFITERE (204) 2.1 220, 000 254, 577 2024/ 9 /20
BTARFITERE (204) 2.1 35, 000 40, 649 2024/12/20
BT6EIFITER (204) 1.9 100, 000 114, 989 2025/ 3 /20
BI8EIFIfTERE (204) 1.9 54, 000 62, 319 2025/ 6 /20
FEeIEIFIfTER (204) 2.0 100, 000 116, 627 2025/ 9 /20
He2mEIFIfTERE (204F) 2.1 20, 000 23, 496 2025/ 9 /20
FHeIMEFFTEE (204) 2.1 100, 000 117, 883 2025/12/20
FeAREIFITER (204) 2.0 100, 000 117, 004 2025/12/20
FIOREIFIfTERE (204F) 2.2 100, 000 120, 231 2026/ 9 /20
FILEIFITERE (204) 2.3 100, 000 121, 183 2026/ 9 /20
Fo2mEIFITER (204) 2.1 50, 000 59, 829 2026/12/20
FoAREIFITERE (204) 2.1 70, 000 84, 061 2027/ 3 /20
FOSEIFITER (204) 2.3 200, 000 245,016 2027/ 6 /20
F100[EFIFFEE (2047) 2.2 140, 000 171, 480 2028/ 3 /20
F108[EIFIFFEE (2047) 1.9 340, 000 408, 020 2028/12/20
FI21EFIEE (204) 1.9 100, 000 121, 366 2030/ 9 /20
124 R EE (2047) 2.0 80, 000 98, 331 2030/12/20
125 FIFFEE (2047) 2.2 100, 000 125, 761 2031/ 3 /20
BRI EE (204) 1.9 100, 000 121, 704 2031/ 3 /20
129 R EE (2047) 1.8 20, 000 24, 074 2031/ 6 /20
13RI EE (204) 1.8 50, 000 60, 226 2031/12/20
B I3AEFIEE (204) 1.8 150, 000 180, 904 2032/ 3 /20
F136[EFIFFEE (2047) 1.6 70, 000 82, 359 2032/ 3 /20
B I39EFIFFEE (2047) 1.6 100, 000 117, 766 2032/ 6 /20
FLALEFRISEE (204) 1.7 180, 000 214, 693 2032/12/20
B 142E R EE (2047) 1.8 100, 000 120, 762 2032/12/20
B 144ERIGEE  (2047) 1.5 150, 000 174, 276 2033/ 3 /20
B 145[EFIFHEE (2047) 1.7 150, 000 178, 806 2033/ 6 /20
FATEIFIEE (204) 1.6 50, 000 58, 815 2033/12/20
5 148[EIFIFFEE (204F7) 1.5 350, 000 406, 049 2034/ 3 /20
B 154EFIFTEE (2047) 1.2 100, 000 110, 218 2035/ 9 /20
TR EE (2047) 0.2 200, 000 183, 124 2036/ 6 /20
158 [EIFIHEE (204F) 0.5 100, 000 96, 721 2036/ 9 /20
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H13[E AR AT AN E 1.93 100, 000 120, 833 2042/ 3 /19
H5668[E] B RUAR A TEAME 1.54 150, 000 154, 866 2019/ 3 /20
SRR 284 BEEE 2[R F ) R A BN 0.08 200, 000 197, 858 2026/ 3 /19
F155[mI LRI AT I A SR T 0.22 100, 000 100, 222 2026/ 2 /25
16 1AL [FFAT AT (& 0.06 100, 000 98, 600 2026/ 8 /25
ERR204E B A 4 [IRR I T A RN E 1.71 100, 000 102, 965 2018/11/16
5537 (B0 7 2\ HE [T A G: FlAAR (i 0. 852 200, 000 208, 524 2022/ 6 /28
FEA0[B] 1t 7 2 H [ G Rl AR 1 0. 825 200, 000 208, 622 2022/ 9 /28
BB AR I 7 2\ HE TR G AR (i 0. 791 200, 000 208, 482 2023/ 1 /27
/h it 1, 350, 000 1, 400, 972
FrkfE S (B < &mbfE)
55 O [0 BT RIE 5 28 HE [ IR & R R 1 25 0.32 200, 000 201, 488 2019/ 4 /25
881 EIBUR PRAF L E AR SEAE I 1.5 130, 000 131, 840 2018/ 1 /23
SO BURFIRAE A A R SR A« (ER MR 1.6 100, 000 101, 670 2018/ 2 /28
SE190[TBURIRAE H A Bl R AT - RSk A (5 0. 605 249, 000 258, 240 2023/ 5 /31
H53500] H A il B IR - A A 1.65 200, 000 203, 598 2018/ 3 /20
H55IaI R A B ASBOR 4 Rl A A AE 0. 001 100, 000 100, 009 2018/8/9
551 [ S HEME AR B A il S RS 2.13 21, 741 23, 060 2042/ 5 /10
57 ISR S TR Sl A RS 2.25 18,575 19, 796 2037/5/10
5010 ST MEH AR B A il S TR 1.67 48, 903 51, 863 2046/ 7 /10
57510 A HE M LR B A Rl S PR 1.26 63, 635 66, 636 2048/ 8 /10
FE5710] H H AR i AR A A 0. 294 100, 000 100, 604 2019/ 3 /20
/N it 1, 231, 854 1, 258, 806
S FME
VN T565 A 0.3 100, 000 100, 380 2018/ 5 /25
/N it 100, 000 100, 380
WimiES: (BOREEAMES)
553890 1 [E T SRR A 0.3 100, 000 99, 070 2026/ 4 /24
%5 1 [AIBVAZE A A 2014 55 45 E B 9 A 0.51 100, 000 100, 390 2019/8/7
81 [F = ZE g PR St IR AR A 1.518 100, 000 108, 953 2032/ 6 /25
FIEMEAS LA 77 7 A T o A LR AL 0.26 100, 000 100, 336 2019/ 6 /20
55501/~ FH B HE ik 2 f SR LR A 1.367 100, 000 104, 554 2020/12/17
569151 3 H AHR & SRl R T 1 MR AR S A 1.222 100, 000 103, 906 2020/ 7 /22
%630 A AE(G Bk S EE BRI S 0. 69 100, 000 102, 701 2023/ 3 /20
WREA—ANT YT « 2FL T b AHYTHEHE 0. 407 100, 000 100, 449 2019/5/2
/I it 800, 000 820, 359
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