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APPLE INC 0.875 05/24/2025
AECOM 5.125 03/15/2027
AECOM 5.875 10/15/2024

PROVINCE OF ALBERTA 3.4 12/01/2023

AMAZON.COM INC 08/22/2027
SAUDI ARABIAN OIL CO 3.5 04/16/2029
SAUDI ARABIAN OIL CO 4.25 04/16/2039

ARAMARK SERVICES INC 5 04/01/2025

BROADCOM INC 4.75 04/15/2029

BBCMS 2018-TALL MT 03/15/2037
1011778 BC / NEW RED FIN 4.25 0524

TACO BELL FUNDING LLC 4.97 5/25/46
BHMS 2018-ATLS 07/15/2035
BHMS 2018-ATLS 07/15/2035

BALL CORP 4% 11/15/2023
BALL CORP 4.375 12/15/2020
BALL CORP 4.875 03/15/2026
BALL CORP 5.25 07/01/2025

BMW FINANCE NV 1 11/14/2024

BOC AVIATION LTD 2.75 09/18/2022
BOC AVIATION LTD FRN 05/02/2021
POPULAR INC 6.125 09/14/2023
BROOKFIELD PPTY RI 5.75 05/15/2026

CITIGROUP INC FRN 03/21/2023
CITIGROUP INC FRN 05/04/2021

St SR Ok Fv) BRI (%)

380,000.00 454,613.38 0.16

1,290,000.00 1,361,066.46 0.48

785,000.00 859,891.18 0.30

ADANI GREEN ENERGY UP 6.25 12/10/2024 265,000.00 271,547.05 0.10
ALLERGAN FUNDING SCS 1.25 06/01/2024 370,000.00 432,657.38 0.15
ALLERGAN FUNDING SCS 2.625 11/15/2028 155,000.00 196,824.38 0.07
AMERICAN INTL GROUP VAR 05/15/2058 690,000.00 890,407.63 0.31
415,000.00 339,7471.77 0.12

AMERICAN TOWER CORP 1.95 05/22/2026 380,000.00 462,556.12 0.16
AMERICAN EXP CR ACC MASTR 2.04 5/23 1,000,000.00 1,000,349.87 0.35
AMERICAN ECA MSTER TRUST2.87 10/15/2024 410,000.00 419,601.48 0.15
805,000.00 855,276.18 0.30

320,000.00 326,450.49 0.1

470,000.00 479,976.06 0.17

SAUDI ARABIAN OIL CO 4.375 04/16/2049 700,000.00 716,253.60 0.25
650,000.00 667,875.00 0.23

ARAMARK SERVICES INC 5.125 01/15/2024 320,000.00 336,362.22 0.12
ARROYO MORTGAGE TRUST 2018-1 04/25/2048 393,452.53 402,252.30 0.14
ARROYO MORTGAGE TRUST 2019-1 01/25/2049 647,284.23 661,390.84 0.23
ARROYO MORTGAGE TRUST 2019-2 04/25/2049 1,044,985.49 1,059,312.73 0.37
ASIAN DEVELOPMENT BANK 5% 03/09/2022 190,000.00 148,330.92 0.05
AMERICAN TIRE DISTRIBUTORS 09/01/2023 74,889.11 74,624.62 0.03
AMERICAN TIRE DISTRIBUTORS 09/01/2024 1,300,273.33 1,216,014.15 0.43
760,000.00 788,978.57 0.28

AVAYA HOLDINGS CORP 2.25 06/15/2023 725,000.00 631,837.56 0.22
BANK OF AMERICA CORP VAR 03/15/2025 320,000.00 335,436.89 0.12
BANK OF AMERICA CORP VAR 12/20/2028 1,091,000.00 1,123,774.38 0.39
260,000.00 261,369.66 0.09

935,000.00 963,842.15 0.34

1011778 BC / NEW RED FIN 5 10/15/2025 990,000.00 1,008,172.00 0.35
BECTON DICKINSON EURO 1.208 06/04/2026 465,000.00 539,979.29 0.19
1,168,160.00 1,234,955.39 043

315,000.00 315,692.23 0.1

175,000.00 175,312.57 0.06

BANK OF IRELAND GROUP 4.5 11/25/2023 546,000.00 570,623.08 0.20
1,300,000.00 1,350,519.44 0.47

570,000.00 595,008.75 0.21

600,000.00 644,612.50 0.23

870,000.00 964,612.50 0.34

BANFF MERGER SUB INC 9.75 09/01/2026 715,000.00 643,500.00 0.23
210,000.00 249,702.27 0.09

BK NEDERLANDSE GEMEENTEN 0.25 2/22/2023 670,000.00 783,400.36 0.27
BK NEDERLANDSE GEMEENTENO0.25 06/07/2024 430,000.00 504,353.36 0.18
NOTA DO TESOURO NACIONAL 10 01/01/2021 6,635,000.00 1,911,239.48 0.67
NOTA DO TESOURO NACIONAL 10 01/01/2023 11,785,000.00 3,531,594.42 124
525,000.00 528,064.03 0.19

200,000.00 202,128.54 0.07

935,000.00 1,009,290.30 0.35

447,000.00 464,693.75 0.16

BRASKEM NETHERLANDS 4.5 01/10/2028 210,000.00 216,903.75 0.08
FED REPUBLIC OF BRAZIL 4.5 05/30/2029 230,000.00 238,883.75 0.08
BRITISH COLUMBIA PROV OF 6.6 01/09/2020 22,800,000.00 339,549.43 0.12
BERKSHIRE HATHAWAY FIN 2.375 06/19/2039 355,000.00 460,118.23 0.16
BX COMMERCIAL MT 2018-BIOA 03/15/2037 575,000.00 578,275.97 0.20
485,000.00 552,971.11 0.19

237,000.00 169,535.26 0.06

CANADIAN GOVERNMENT 0.75 09/01/2020 2,005,000.00 1,622,243.29 0.53
CANADIAN GOVERNMENT 1.5 03/01/2020 1,230,000.00 944,603.26 0.33
CANADIAN GOVERNMENT 2.25 03/01/2024 3,576,000.00 2,862,575.72 1.00
CANADA HOUSING TRUST 2.35 06/15/2023 1,745,000.00 1,372,101.60 0.48
FANNIE MAE CONNECTICUT AVE SEC 10/25/28 36,293.88 36,572.88 0.01
FANNIE MAE CONNECTICUT AVE SECS 01/29 112,991.53 113,398.64 0.04
FANNIE MAE CONNECTICUT AVE SEC 1029 1,128,048.24 1,131,633.93 0.40
FANNIE MAE CONNECTICUT AVE SEC 11/25/29 320,035.98 320,494.62 0.1
FANNIE MAE CONNECTICUT AVE SECS 01/30 58,076.46 58,078.00 0.02
FANNIE MAE CONNECTICUT ASECS 06/25/2039 570,000.00 570,000.00 0.20
CITIBANK CR CARD ISSUANCE TRUST1.92 422 1,030,000.00 1,032,447.07 0.36
CITIBANK CREDIT CARD IT 2.49 01/20/2023 1,055,000.00 1,073,959.02 0.38
735,000.00 806,527.50 0.28

CROWN CASTLE INTL CORP 4.3 02/15/2029
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CROWN AMER/CAP CORP 1V 4.5% 01/15/2023 885,000.00 939,870.00 0.33
CROWN CORK & SEAL CO INC 7.375% 12/2026 510,000.00 588,171.67 0.21
CHASE ISSUANCE TRUST 04/17/2023 750,000.00 751,506.81 0.26
CHESAPEAKE ENERGY CORP 5.5 09/15/2026 883,000.00 719,091.31 0.25
CHESAPEAKE ENERGY CORP 7 10/01/2024 1,090,000.00 997,350.00 0.35
CHESAPEAKE ENERGY CORP 8 03/15/2026 832,000.00 771,310.22 0.27
CHESAPEAKE ENERGY CORP 8 06/15/2027 1,250,000.00 1,106,006.94 0.39
CCO HLDGS LLC/CAP CORP 5 02/01/2028 465,000.00 484,545.50 0.17
CHARTER COMM OPT LLGC/CP 5.05 03/30/2029 1,025,000.00 1,155,838.80 0.41
CCO HLDGS LLC/CAP CORP 5.125 05/01/2027 1,075,000.00 1,122,194.29 0.39
CONTINENTAL RESOURCES 4.375 01/15/2028 1,405,000.00 1,505,658.94 0.53
CIMPRESS NV 7 06/15/2026 565,000.00 578,052.13 0.20
CENGAGE LEARNING INC 06/07/2023 280,820.76 268,881.48 0.09
COINSTAR FNDNG LLC SER 17-1 5.216 0447 857,500.00 886,174.86 0.31
REPUBLIC OF COLOMBIA 4 02/26/2024 325,000.00 344,788.89 0.12
REPUBLIC OF COLOMBIA 4.5 01/28/2026 1,000,000.00 1,098,625.00 0.39
TITULOS DE TESORERIA B 10 07/24/2024 3,545,500,000.00 1,441,798.67 0.51
TITULOS DE TESORERIA B 11 07/24/2020 2,395,800,000.00 874,223.08 0.31
TITULOS DE TESORERIA B 7 05/04/2022 3,861,000,000.00 1,283,169.44 0.45
TITULOS DE TESORERIA B 7 09/11/2019 1,559,000,000.00 516,004.59 0.18
CAPTALONE MULT-ASSET EXE TR 1.99 07/23 800,000.00 799,628.84 0.28
CSUISSE MCAP CERTS 2019-ICE4 05/15/2036 500,000.00 502,296.01 0.18
CSC HOLDINGS LLC 5.375 02/01/2028 530,000.00 562,407.29 0.20
CSC HOLDINGS LLC 5.5 04/15/2027 1,010,000.00 1,072,227.22 0.38
CABLEVISION SYS CORP 5.875% 9/22 130,000.00 138,748.82 0.05
CONCHO RESOURGES INC 4.3 08/15/2028 1,920,000.00 2,098,582.72 0.74
DBGS 2018-BIOD MTG TR 05/15/2035 604,218.45 601,765.69 0.21
DISCOVER CARD EXEC NOTE TRUST 1.67 1/22 960,000.00 960,424.53 0.34
DISCOVER CARD EXEC NOTE TRUST 1.39 3/22 345,000.00 344,478.04 0.12
DISCOVER CENOTE TRUST 3.04 07/15/2024 400,000.00 410,536.20 0.14
DCP MIDSTREAM OP 5.125 05/15/2029 620,000.00 641,551.46 0.23
DCP MIDSTREAM OPERATING5.375 07/15/2025 1,215,000.00 1,310,419.69 0.46
DELL INT LLC / EMC CORP 5.3 10/01/2029 885,000.00 945,772.49 0.33
DIAMOND 1 FIN/DIAMOND 2 8.1 07/15/2036 348,000.00 442,027.35 0.16
DIAMOND 1 FIN/DIAMOND 2 8.35 07/15/2046 1,292,000.00 1,680,891.97 0.59
AKER BP ASA 4.75 06/15/2024 410,000.00 423,236.17 0.15
DISH NETWORK CORP 3.375 08/15/2026 420,000.00 413,672.32 0.15
DB MASTER FINANCE LLC 3.629 11/20/2047 229,505.00 234,001.70 0.08
DB MASTER FINANCE LLC 3.787 05/20/2049 480,000.00 502,162.49 0.18
DB MASTER FINANCE LLC 4.021 05/20/2049 260,000.00 269,947.82 0.09
DOMINOS PIZZA MSTRISS LLC 4.474 10/45 582,000.00 610,437.88 0.21
DPIZZA MASTER ISSUER LLC 07/25/2047 751,612.50 752,693.71 0.26
DCP MIDSTREAM OPERATING 3.875% 3/15/23 35,000.00 35,661.84 0.01
ECOLAB INC 1 01/15/2024 100,000.00 118,749.07 0.04
EFSF 0.125 10/17/2023 895,000.00 1,044,988.98 0.37
EFSF 0.5 01/20/2023 415,000.00 490,213.99 0.17
EFSF 1.875 05/23/2023 660,000.00 822,092.75 0.29
EUROPEAN INVESTMENT BANK 1.5 05/12/2022 6,110,000.00 718,167.44 0.25
EMERA INC VAR 06/15/2076 1,640,000.00 1,763,820.00 0.62
ENBRIDGE INC VAR 01/15/2077 865,000.00 893,256.67 0.31
ENBRIDGE INC 4.25 12/01/2026 1,120,000.00 1,221,265.03 0.43
ENTERPRISE PRODUCTS OPER 3.9 02/15/2024 1,380,000.00 1,482,153.86 0.52
EXPEDIA INC 5 02/15/2026 950,000.00 1,052,718.30 0.37
EXPEDIA INC 02/15/2028 987,000.00 1,018,825.86 0.36
DIAMONDBACK ENERGY INC 4.75 11/01/2024 665,000.00 689,383.33 0.24
DIAMONDBACK ENERGY INC 5.375 05/31/2025 1,355,000.00 1,430,715.33 0.50
FINANCIAL & RISK US HOLD8.25 11/15/2026 895,000.00 929,942.29 0.33
FIDELITY NATL INFO SERV 1.5 05/21/2027 605,000.00 719,900.07 0.25
FISERV INC 1.125 07/01/2027 165,000.00 189,044.99 0.07
FISERV INC 3.5 07/01/2029 955,000.00 982,278.78 0.34
FOCUS BRANDS FUNDING LLC 5.093 04/47 490,000.00 515,969.90 0.18
FORD CR AUTO OWNER TR 16-C 1.22 03/21 254,709.19 253,901.59 0.09
FTS INTERNATIONAL INC 6.25 05/01/2022 465,000.00 436,131.25 0.15
FORTIVE CORPORATION 0.875 02/15/2022 845,000.00 876,411.74 0.31
US 5YR NOTE (CBT) SEP19 -900,000.00 0.00 0.00
GCI LLC 6.625 06/15/2024 865,000.00 910,326.60 0.32
GRAHAM HOLDINGS CO 5.75 06/01/2026 615,000.00 653,309.38 0.23
GREENKO DUTCH BV 5.25 07/24/2024 475,000.00 477,534.52 0.17
GCI LIBERTY INC 1.75 09/30/2046 745,000.00 870,891.46 0.31
GOLDMAN SACHS GROUP INC FRN 02/23/2023 840,000.00 840,274.09 0.29
GOLDMAN SACHS GI 1.375 05/15/2024 488,000.00 576,609.20 0.20
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GSAA HOME EQUITY TR 2005-MTR1 10/25/35
GS MTGE SECS CORP TR2018TWR 07/15/2031
HCA INC 5% 03/15/2024

HCA INC 5.375 02/01/2025

HCA HOLDINGS INC 6.25% 2/15/2021

HCA INC 7.5% 02/15/2022

HC2 HOLDINGS INC 11.5 12/01/2021

HOME PRTNRS OF AM 2018-1 TR 07/17/2037
IAC FINANCECO 2 INC 0.875 06/15/2026
INTER-AMERICAN DEVEL BK 6.5 08/20/2019
IBM CORP 2.75% 12/21/2020

INTL BK RECON & DEVELOP 2.5 03/12/2020
INTL BK RECON & DEVELOP 2.8 01/13/2021
INTL BK RECON & DVLP 3.375 12522

INTL BK RECON & DEVELOP 3.5 01/22/2021
INTL BK RECON & DEVELOP 3.625 6/22/2020
INTL BK RECON& DEVELOP 4.625 10/06/2021
INTL BK RECON & DEVELOP 7.45 08/20/2021
INTL FINANCE CORP 2.8 08/15/2022
INDONESIA GOVERNMENT 7.5 05/15/2038
INDONESIA GOVERNMENT 7.5 08/15/2032
INDONESIA GOVERNMENT 8.25 05/15/2029
INDONESIA GOVERNMENT 8.75 05/15/2031
INDONESIA GOVERNMENT 5.625 5/15/23
INDONESIA GOVERNMENT 7% 05/15/2022
INDONESIA GOVERNMENT 7% 05/15/2027
INDONESIA GOVERNMENT 9% 03/15/2029
INDONESIA GOVERNMENT 6.125% 5/15/2028
INDONESIA GOVERNMENT 6.625 5/15/33
INDONESIA GOVERNMENT 8.25% 07/15/2021
INDONESIA GOVERNMENT 8.375 09/15/2026
INDONESIA GOVERNMENT 8.375% 03/15/2024
PERUSAHAAN PENERBIT SBSN 4.15 0327
REPUBLIC OF INDONESIA 2.15 07/18/2024
REPUBLIC OF INDONESIA 2.625 06/14/2023
INDIKA ENERGY Il PTE 5.875 11/09/2024

IHS MARKIT LTD 4.75 08/01/2028

IRISH TSY 3.4% 2024 3.4 03/18/2024

IRISH TSY 3.9% 2023 3.9 03/20/2023

ISRAEL ELECTRIC CORP LTD 5 11/12/2024
ISRAEL ELECTRIC CORP LTD 6.875% 6/21/20
JACK IN THE BOX FUNDLLC4.476 08/25/2049
JBS INVESTMENTS Il GMBH 7 01/15/2026
JAPAN (5 YEAR ISSUE) 0.1 12/20/2023
JPMORGAN CHASE & CO VAR 01/23/2029
JPMORGAN CHASE & CO VAR 05/06/2030
JPMORGAN CHASE & CO 3.625 12/01/2027
JPMC COMM MTGE SECS CORP 07/05/2031
J.P. MORGAN CCMST 2018-PHH 06/15/2023
JP MORGAN MORTGAGE TRUST 7/25/2035
JASA MARGA (PERSERO) 7.5 12/11/2020
KFW 0 09/15/2023

KFW 0.375 03/15/2023

KFW 2.125 08/15/2023

KFW 2.625 02/28/2024

KFW 6 08/20/2020

KRAFT HEINZ FOODS CO 3 06/01/2026
KLA-TENCOR CORP 4.1 03/15/2029

LIONS GATE CAPITAL HOLD 0 01/31/2024
LIONS GATE CH 5.875 11/01/2024
MCGRAW-HILL GLOBAL ED 7.875 05/15/2024
MICROCHIP TECH INC 4.333 06/01/2023
MILL CITY MTGE LT 2018-3 08/25/2058
MEDCO OAK TREE PTE LTD 7.375 05/14/2026
MALAYSIA GOVERNMENT 3.62 11/30/2021
MALAYSIAN GOVERNMENT 3.733% 6/15/2028
MALAYSIA GOVERNMENT 3.844% 04/15/2033
MALAYSIA GOVERNMENT 3.882 03/14/2025
MALAYSIA GOVERNMENT 3.899 11/16/2027
MALAYSIA GOVERNMENT 4.059 09/30/2024
MALAYSIA GOVERNMENT 4.16% 07/15/2021

16,369.22
505,000.00
915,000.00
940,000.00
830,000.00
167,000.00
345,000.00
235,000.00
760,000.00
430,000.00
199,000.00
695,000.00
520,000.00

1,022,000.00
1,525,000.00
360,000.00
1,185,000.00
7,305,000,000.00
1,340,000.00
3,196,000,000.00
424,000,000.00
2,619,000,000.00
13,143,000,000.00
820,000,000.00
7,609,000,000.00
10,304,000,000.00
3,808,000,000.00
11,344,000,000.00
2,499,000,000.00
1,462,000,000.00
7,721,000,000.00
10,237,000,000.00
400,000.00
290,000.00
550,000.00
415,000.00
390,000.00
1,855,000.00
1,790,000.00
200,000.00
210,000.00
355,000.00
240,000.00
320,400,000.00
670,000.00
220,000.00
440,000.00
110,000.00
125,000.00
51,082.13
2,530,000,000.00
115,000.00
560,000.00
965,000.00
700,000.00
895,000.00
815,000.00
740,000.00
720,000.00
275,000.00
700,000.00
665,000.00
838,700.69
690,000.00
865,000.00
620,000.00
2,596,000.00
2,455,000.00
3,087,000.00
3,045,000.00
2,960,000.00

16,380.72
505,259.68
1,010,306.78
1,035,664.58
889,022.22
188,849.17
306,906.25
233,053.02
764,116.85
311,100.63
262,876.07
495,575.75
378,106.89
726,440.88
1,070,104.29
43,063.42
857,741.75
558,026.26
992,303.95
218,289.60
29,943.61
198,459.43
1,020,631.50
55,848.66
541,525.01
718,368.09
304,064.54
745,508.04
162,101.89
109,709.95
593,696.26
781,544.81
423,030.22
358,055.03
678,649.38
408,756.93
433,762.55
2,514,398.50
2,395,046.19
217,801.11
238,328.94
355,000.00
267,666.67
3,021,169.59
706,874.22
233,205.72
454,748.41
117,335.50
125,353.19
52,794.21
175,978.22
133,639.50
659,724.13
1,239,475.46
732,590.79
675,128.34
795,103.50
787,001.79
775,642.50
284,567.71
647,543.75
695,830.97
863,037.57
698,669.54
211,548.99
151,160.26
627,931.79
612,189.56
763,083.80
764,844.28
742,411.09

0.01
0.18
0.35
0.36
0.31
0.07
0.1
0.08
0.27
0.1
0.09
0.17
0.13
0.25
0.38
0.02
0.30
0.20
0.35
0.08
0.01
0.07
0.36
0.02
0.19
0.25
0.1
0.26
0.06
0.04
0.21
0.27
0.15
0.13
0.24
0.14
0.15
0.88
0.84
0.08
0.08
0.12
0.09
1.06
0.25
0.08
0.16
0.04
0.04
0.02
0.06
0.05
0.23
043
0.26
0.24
0.28
0.28
0.27
0.10
0.23
0.24
0.30
0.25
0.07
0.05
0.22
0.21
0.27
0.27
0.26
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ML MTGE INVSTRS TR SERIES 05-A8 8/36 32,482.65 32,461.32 0.01
MARATHON PETROLEUM CORP 12/15/2026 635,000.00 695,186.23 0.24
MPLX LP 4 03/15/2028 1,475,000.00 1,544,952.20 0.54
MARATHON OIL CORP 4.4 07/15/2027 1,365,000.00 1,475,988.19 0.52
MSC I TRUST 2017-CLS 11/15/2034 100,000.00 100,106.25 0.04
MSDB TRUST 2017-712F 07/11/2039 200,000.00 205,813.39 0.07
MICROSOFT CORP 2.4 08/08/2026 840,000.00 852,255.18 0.30
MORGAN STANLEY MTGE LOAN TRUST 10/25/34 46,373.82 47,965.22 0.02
FIRST MARYLAND CAP I FRN 1/15/2027 1,265,000.00 1,180,365.61 0.41
FIRST MARYLAND CAPTL Il FRN 02/01/2027 800,000.00 740,648.20 0.26
MGIC INVESTMENT CORP 5.75 08/15/2023 355,000.00 392,886.39 0.14
MICRON TECHNOLOGY INC 5.327 02/06/2029 980,000.00 1,059,749.66 0.37
MURPHY OIL CORP 6.875 08/15/2024 521,000.00 560,581.53 0.20
MVW OWNER TRUST 2018-1 3.45 01/21/2036 235,044.98 241,883.77 0.08
NOBLE ENERGY INC 3.85 01/15/2028 363,000.00 376,594.49 0.13
NORDEA EIENDOMSKREDITT FRN 06/21/2023 5,000,000.00 588,547.26 0.21
NORDEA EIENDOMSKREDITT FRN 06/19/2024 3,000,000.00 352,679.14 0.12
NETFLIX INC 5.375 11/15/2029 685,000.00 733,941.16 0.26
NEXTGEAR FLRPLN MTR OT 3.69 10/16/2023 425,000.00 437,254.96 0.15
NORWEGIAN GOVERNMENT 2 05/24/2023 14,045,000.00 1,697,820.99 0.60
NORWEGIAN GOVERNMENT 3.75% 5/25/2021 16,475,000.00 2,029,329.69 0.7
TARGA RESOURCES PTNERS 5.875 04/15/2026 570,000.00 611,269.58 0.21
NORDIC INVESTMENT BANK 1.375 07/15/2020 1,820,000.00 216,010.62 0.08
NORDIC INVESTMENT BANK 4.125 03/19/2020 715,000.00 494,544.90 0.17
NRG ENERGY INC 6.625 01/15/2027 1,205,000.00 1,345,742.33 0.47
NRG ENERGY INC 2.75 06/01/2048 660,000.00 706,445.99 0.25
NEW S WALES TREASURY CRP 4 04/08/2021 560,000.00 416,344.25 0.15
NTPC LTD 7.25 05/03/2022 40,000,000.00 575,726.48 0.20
NXP BV/NXP FUNDING LLC 4.625 06/01/2023 1,050,000.00 1,110,851.88 0.39
NYKREDIT REALKREDIT AS 1 01/01/2024 5,500,000.00 896,058.51 0.31
OASIS PETROLEUM INC 2.625 09/15/2023 975,000.00 899,525.91 0.32
ONTARIO (PROVINCE OF) 3.5% 6/2/2024 1,585,000.00 1,310,906.29 0.46
PARSLEY ENERGY LLC/FINAN 5.375 01/15/25 1,065,000.00 1,118,020.73 0.39
PARSLEY ENERGY LLC/FINAN 5.625 10/15/27 1,110,000.00 1,173,131.25 0.41
PBF HOLDING CO LLC 06/15/2025 1,005,000.00 1,055,975.83 0.37
PERTAMINA PERSERO PT 4.3 05/20/2023 575,000.00 602,511.23 0.21
PETROBRAS GLOBAL FIN 5.75 02/01/2029 1,005,000.00 1,071,690.12 0.38
PETROBRAS GLOBAL FINANCE 6.9 03/19/2049 480,000.00 520,584.00 0.18
PETROBRAS GLOBAL FINANCE 7.375 01/2027 765,000.00 900,861.88 0.32
PETROBRAS GLBL FNGCE 8.75 52326 330,000.00 410,555.02 0.14
PETROLEOS DEL PERU SA 5.625 06/19/2047 400,000.00 455,750.00 0.16
OBRIGACOES DO TESOURO 3.85 04/15/2021 1,045,000.00 1,291,078.62 0.45
REPUBLIC OF PHILS 0.875 05/17/2027 910,000.00 1,050,373.52 0.37
REPUBLIC OF PHILIPPINES 4.95% 1/15/2021 22,270,000.00 445,889.00 0.16
PT PELABUHAN INDO II 4.25 05/05/2025 650,000.00 677,859.72 0.24
PLN 4.125 05/15/2027 600,000.00 615,425.12 0.22
PNC FINANCIAL SERVICES 3.5 01/23/2024 270,000.00 288,489.85 0.10
REPUBLIC OF PORTUGAL 5.125 10/15/2024 1,260,000.00 1,421,682.50 0.50
POST HOLDINGS INC 5 08/15/2026 945,000.00 975,843.75 0.34
POST HOLDINGS INC 5.625 01/15/2028 650,000.00 684,734.38 0.24
POST HOLDINGS INC 5.75 03/01/2027 955,000.00 1,004,341.67 0.35
STATE OF QATAR 4 03/14/2029 565,000.00 615,504.72 0.22
STATE OF QATAR 4.817 03/14/2049 685,000.00 794,844.68 0.28
1011778 BC / NEW RED FIN 4.625 01/15/22 890,000.00 908,980.49 0.32
QUEENSLAND TREASURY CORP 5.5 06/21/2021 1,300,000.00 990,477.24 0.35
QUEENSLAND TREASURY CORP 6 1/4 02/21/20 1,025,000.00 759,035.25 0.27
REPUBLIC OF AUSTRIA 0.5 02/20/2029 665,000.00 799,188.96 0.28
REPUBLIC OF HUNGARY 6.375% 3/29/2021 1,518,000.00 1,645,043.95 0.58
REPUBLIC OF HUNGARY 6.25% 01/29/2020 1,500,000.00 1,671,203.33 0.55
FINNISH GOVERNMENT 0.5 09/15/2028 555,000.00 670,844.90 0.24
PHILIPPINE GOVERNMENT 3.375 01/12/2020 5,570,000.00 109,589.93 0.04
PHILIPPINE GOVERNMENT 3.375 08/20/2020 39,350,000.00 763,339.29 0.27
PHILIPPINE GOVERNMENT 3.5 04/21/2023 20,110,000.00 374,781.72 0.13
PHILIPPINE GOVERNMENT 3.5 03/20/2021 55,500,000.00 1,066,827.02 0.37
PHILIPPINE GOVERNMENT 4.25 04/11/2020 21,375,000.00 418,882.44 0.15
PHILIPPINE GOVERNMENT 4.625 09/09/2040 212,000.00 3,790.03 0.00
PHILIPPINE GOVERNMENT 5.5 03/08/2023 11,440,000.00 231,201.27 0.08
PHILIPPINE GOVERNMENT 6.25 03/12/2024 20,075,000.00 413,726.52 0.15
PHILIPPINE GOVERNMENT 7.375% 3/3/2021 10,200,000.00 207,533.23 0.07
PHILIPPINE GOVERNMENT 8% 07/19/2031 50,620,000.00 1,277,617.32 0.45
PHILIPPINE GOVERNMENT 3.875% 11/22/19 13,380,000.00 261,150.53 0.09

— 25
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PHILIPPINE GOVERNMENT 6.5% 04/28/2021
STRUCTRD ASST INVT LN TR 05-2 03/25/35
SBA TOWER TRUST 3.448 03/15/2023

SBA COMM CORP 4.875 09/01/24

SEALED AIR CORP 4.875 12/01/2022

SEALED AIR CORP 5.125 12/01/2024

SEALED AIR CORP 5.5 09/15/2025

SEALED AIR CORP 6.5% 12/01/2020
SINGAPORE GOVERNMENT 3.25 09/01/2020
SIRIUS XM RADIO INC 5 08/01/2027

SIRIUS XM RADIO INC 5.375 07/15/2026
SIRIUS XM RADIO INC 4.625% 5/15/2023
SCHLUMBERGER HLDGS CORP 3.9 05/17/2028
SM ENERGY CO 1.5 07/01/2021

SM ENERGY CO 6.625 01/15/2027

SONY CORPORATION 09/30/2022

SYNOVUS FINANCIAL CORP VAR 12/15/2025
FREDMAC STRC AGY CR RISK DEBT NOTES 27
STRUC AGCY CR RISK DEBT NT 10/25/2028
FREDDIE MAC STAC RISK DEBT NOTES 0729
FREDDIE MAC STAC RISK DEBT NOTES 10/29
FMSA CREDIT RISK DEBT NOTES 03/25/2030
ESH HOSPITALITY INC 5.25 05/01/2025
SUZANO AUSTRIA GMBH 5.75 07/14/2026
KINGDOM OF SWEDEN 0.125 04/24/2023
SWISS INSURED BRAZIL 9.85 07/16/2032

US TREASURY N/B 2 11/15/2026

US TREASURY N/B 2.375 02/29/2024

US TREASURY N/B 2.375 04/30/2026

US TREASURY N/B 2.375 05/15/2029

US TREASURY N/B 2.5 01/31/2024

US TREASURY N/B 2.5 02/15/2022

US TREASURY N/B 2.625 02/15/2029

US TREASURY N/B 2.75% 11/15/2042

US TREASURY N/B 3 02/15/2049

US TREASURY N/B 3.125% 2/15/2043

US TREASURY NOTE/BOND

MOLSON COORS BREWING CO 1.25 07/15/2024
TEMASEK FIN I LTD 3.265% 02/19/2020

TEXT MAR CONT VII LTD 4.11 08/20/2043
THERMO FISHER SCI 0.75 09/12/2024
THERMO FISHER SCIENTIFIC 1.4 01/23/2026
THORNBURG MTGE SEC TR 2007-4 9/37
T-MOBILE USA INC 4.5 02/01/2026
T-MOBILE USA INC 5.125 04/15/2025
T-MOBILE USA INC 6 04/15/2024

T-MOBILE USA INC 6.375 03/01/2025
T-MOBILE USA INC 6.5 01/15/2026

TOWD POINT MTGE TRUST 2018-3 05/25/2058
TOWD POINT MTGE TRUST 2018-4 06/25/2058
TOWD POINT MTGE TR 2019-1 03/25/2058
UBER TECHNOLOGIES INC 8 11/01/2026
UNITEDHEALTH GROUP INC 2.375 10/15/2022
UNITED RENTALS NORTH AM 4.875 01/28
UNITED RENTALS NORTH AM 5.5 05/15/2027
US BANCORP VAR 12/29/2049

US BANCORP 0.85 06/07/2024

US BANK NA CINCINNATI 2.65 05/23/2022

US BANK NA CINCINNATI 2.8 01/27/2025

US BANK NA CINCINNATI 3 02/04/2021

US BANCORP 3.15 04/27/2027

US BANCORP 3.375 02/05/2024

US BANCORP 3.6 09/11/2024

USD/MXN VANILLA 20200220

USD/CNH VANILLA 20190711

USD/MXN VANILLA 20191220

US LONG BOND(CBT) SEP19

VERUS SEC TR 2018-1 VAR 02/25/2048
VIACOM INC VAR 02/28/2057

VIACOM INC 4.375% 03/15/2043

VISTRA OPERATIONS CO LLC3.55 07/15/2024

27,220,000.00
23,932.26
900,000.00
735,000.00
425,000.00
750,000.00
625,000.00
965,000.00
4,830,000.00
130,000.00
685,000.00
260,000.00
480,000.00
700,000.00
1,285,000.00
51,000,000.00
970,000.00
45,901.57
125,959.57
146,677.30
371,438.58
697,587.33
400,000.00
220,000.00
1,060,000.00
6,075,000.00
1,625,000.00
3,360,000.00
1,480,000.00
4,315,000.00
1,005,000.00
1,600,000.00
1,465,000.00
3,495,000.00
3,640,000.00
3,835,000.00
2,795,000.00
215,000.00
250,000.00
128,892.00
110,000.00
310,000.00
16,215.02
280,000.00
64,000.00
55,000.00
45,000.00
710,000.00
291,131.77
946,742.43
498,473.27
905,000.00
1,150,000.00
650,000.00
495,000.00
985,000.00
300,000.00
2,240,000.00
250,000.00
1,005,000.00
585,000.00
291,000.00
272,000.00
3,885,500.00
5,970,000.00
3,665,000.00
—4,400,000.00
93,494.75
740,000.00
280,000.00
680,000.00

550,938.96
23,977.30
926,757.58
768,993.75
447,445.31
790,703.13
675,746.53
1,004,002.08
3,674,412.16
134,970.33
726,808.78
264,136.53
503,662.59
649,353.95
1,227,879.97
611,312.48
991,878.89
46,414.56
126,434.19
147,338.32
373,813.50
698,749.67
413,000.00
246,218.19
1,236,472.21
1,760,681.58
1,641,528.75
3,481,303.52
1,634,253.26
4,472,202.91
1,048,456.88
1,646,465.13
1,659,335.93
3,676,018.21
4,038,769.16
4,321,348.76
3,740,689.71
254,400.97
188,455.75
130,396.72
128,756.57
375,154.87
16,588.82
291,900.00
67,302.36
58,034.17
47,688.75
788,832.88
302,882.70
959,018.08
521,790.75
976,000.27
1,159,153.65
677,611.46
531,272.50
1,027,977.47
353,132.50
2,278,215.23
258,190.01
1,029,496.06
611,035.91
308,507.43
288,625.14
66,655.75
5,952.09
52,123.63
0.00
93,771.85
781,702.08
2717,505.16
685,341.33

0.19
0.01
0.33
0.27
0.16
0.28
0.24
0.35
1.29
0.05
0.25
0.09
0.18
0.23
0.43
0.21
0.35
0.02
0.04
0.05
0.13
0.25
0.14
0.09
043
0.62
0.58
122
0.54
1.57
0.37
0.58
0.55
129
1.42
1.52
1.31
0.09
0.07
0.05
0.05
0.13
0.01
0.10
0.02
0.02
0.02
0.28
0.11
0.34
0.18
0.34
0.41
0.24
0.19
0.36
0.12
0.80
0.09
0.36
0.21
0.11
0.10
0.02
0.00
0.02
0.00
0.03
0.27
0.10
0.24
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VISTRA OPERATIONS CO LLC 5 07/31/2027 190,000.00 197,151.39 0.07
VISTRA OPERATIONS CO LLC 5.5 09/01/2026 245,000.00 263,272.92 0.09
VISTRA OPT CO LLC 5.625 02/15/2027 140,000.00 151,396.88 0.05
VERIZON OWNER TR 16-1 2.06 09/21 381,808.87 381,527.19 0.13
WELLS FARGO & COMPANY FRN 07/27/2021 380,000.00 271,190.35 0.10
WELLS FARGO & COMPANY 3.25 04/27/2022 235,000.00 172,060.80 0.06
WELLPOINT INC 2.75% 10/15/2042 210,000.00 820,760.38 0.29
WILLIAMS COMPANIES INC 3.6 03/15/2022 700,000.00 725,7317.21 0.25
WILLIAMS COMPANIES INC 4.55% 06/24/2024 932,000.00 1,005,094.19 0.35
WMG ACQUISITION CORP 5.5 04/15/2026 930,000.00 970,930.33 0.34
WORLDWIDE PLAZA TR 2017-WWP 11/10/2027 165,000.00 165,966.42 0.06
WPX ENERGY INC 5.75 06/01/2026 1,215,000.00 1,267,903.13 0.44
WILLIAMS PARTNERS LP 4.3% 3/4/2024 205,000.00 220,324.45 0.08
WESTPAC BANKING CORP 5% 10/21/2019 275,000.00 366,368.31 0.13
WESTPAC BANKING CORP 7.25% 02/11/2020 100,000.00 74,616.50 0.03
EXXON MOBIL CORPORATION 2.397 03/06/22 510,000.00 518,141.32 0.18
KFC HLD/PIZZA HUT/TACO 4.75 06/01/2027 345,000.00 354,990.63 0.12
KFC HLD/PIZZA HUT/TACO 5 06/01/2024 590,000.00 612,370.83 0.21
KFC HLD/PIZZA HUT/TACO 5.25 06/01/2026 1,080,000.00 1,137,364.20 0.40
AHifEEH & 275,728,255.78 96.70
Z DA E 9,404,532.77 3.30
MAERE 285,132,788.55 100.00
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7HE (201642 A15R) 11, 738 3.7 11, 767 3.7 — 99.1 — 20, 370

S8H#l (20174£2 A15H) 11, 851 1.0 11, 880 1.0 — 98.5 — 20, 091

9] (201842 A15H) 11, 967 1.0 11, 996 1.0 — 98.7 — 17, 683

108 (201942 A15H) 12, 156 1.6 12, 185 1.6 — 98.7 — 14, 666

1134 (202042 A17H) 12, 296 1.2 12, 328 1.2 — 99.4 — 13, 257

(FE1) EMEMAIL L TR Y4720 TERRLTOVET,
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20194 2 150 12, 156 — 12,185 — — 98.7 —

2 AKX 12, 148 AO0. 1 12, 179 AO0. 1 — 98.1 —

3 AR 12, 232 0.6 12, 264 0.7 — 98.8 —

4 AR 12,195 0.3 12, 227 0.3 — 99. 1 —

5 K 12, 271 0.9 12, 302 1.0 — 99. 1 —

6 HR 12, 343 1.5 12, 376 1.6 — 99.0 —
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WIAAZEDOBEM (202042 A 17 HEHE)
(A) EHEERRT
EN GREH) AthfE

- . . B B#L oA MM OB OAN M o=
S L N e TR ER TN Ew =
T TH % % % % %
E 4 i % | 9 473,000 | 10,842,399 81.8 — 59. 6 15. 4 6.8
( 340,000) | 424,752) (3.2 (=) (3.2 (=) (=)
% B % | 500 000) | 954, 039) (19 () (D) ) (-
LS S - 648, 694 660, 694 5.0 — 1.6 3.4 —
B < 4 @b ) | 648,694) | 660, 694) (5.0 (=) (1.6) (3.4 (—)
G WK 100000 | 100,09) (09 O (o] (9 0.9
Wwom K 600, 000 617, 029 4.7 — 1.6 1.5 1.5
(BLEEAMESR) [ 600,000) |( 617,029) (4.7 (—) (1.6) ( 1.5) 1.5)
~N 2 11,721,694 | 13,175, 099 99. 4 — 68.5 21.9 9.0
o i ( 2,588,694) |( 2,757, 452) (20.8) (—) (12.0) (6.5 (2.3)
(FE1) () PIEIE B THEE T,
(FE2) MALHRIL, YHEROME FEREIC AT 2 MO A T,
(FE3) i A « FTARE D HAAMIEE 0 35T T,
(E4) —ENIMANLR D D XA,
(B) ARt
EN ORER) AttE
R 3 i E i S
&5 gl k4 Al | Mom 4 | M | EHEEAR
EE LS % THM T
%5 1 BRI ERE (4047) 2.4 120, 000 185, 749 2048/ 3 /20
%6 R EE (404F) 1.9 50, 000 73,633 2053/ 3 /20
&7 RIS EE (404) 1.7 20, 000 28, 437 2054/ 3 /20
FE1LEFIAT ER (4047) 0.8 50, 000 57,176 2058/ 3 /20
FE312EIFIAHERE (104F) 1.2 130, 000 131, 466 2020/12/20
FE3L4EIFIGHER (1048) 1.1 100, 000 101, 349 2021/ 3 /20
F316[EFAHERE (104F) 1.2 100, 000 101, 798 2021/ 6 /20
FE316EIFIFHERE (104F) 1.1 100, 000 101, 664 2021/ 6 /20
FE3LTEIFIGER (1048) 1.1 200, 000 203, 958 2021/ 9 /20
F319EFIAHERE (104F) 1.1 200, 000 204, 582 2021/12/20
F321EIFIGHERE (104F) 1.0 100, 000 102, 391 2022/ 3 /20
F322EIFIAHERE (104F) 0.9 50, 000 51,091 2022/ 3 /20
F324EFAHERE (104F) 0.8 120, 000 122, 655 2022/ 6 /20
5 325EIFIFHEE (104F) 0.8 100, 000 102, 453 2022/ 9 /20
F326EIFIFHERE (104F) 0.7 300, 000 307, 260 2022/12/20
F331[EFIAHERE (104F) 0.6 200, 000 205, 444 2023/ 9 /20
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F332EIFIAHEE (104F) 0.6 200, 000 205, 826 2023/12/20
H333EIFIFHEE (104F) 0.6 300, 000 309, 303 2024/ 3 /20
F334EFIAHERE (104F) 0.6 200, 000 206, 542 2024/ 6 /20
#5335 EIFIFHEE (104F) 0.5 200, 000 206, 002 2024/ 9 /20
H336EIFIFHERE (104F) 0.5 100, 000 103, 216 2024/12/20
F339[EFAHEME (L04F) 0. 4 200, 000 205, 858 2025/ 6 /20
H340EIFIFHEE  (104F) 0.4 150, 000 154, 647 2025/ 9 /20
F344EFIAERE (104) 0.1 100, 000 101, 629 2026/ 9 /20
F345[ElFAHEME (104F) 0.1 200, 000 203, 382 2026/12/20
H346EIFIFHERE (104F) 0.1 70, 000 71,227 2027/ 3 /20
350 FAHERE (104F) 0.1 200, 000 203, 590 2028/ 3 /20
F351EIFIFHEE (104F) 0.1 300, 000 305, 169 2028/ 6 /20
% 2[RI EE (304) 2.4 200, 000 248, 772 2030/ 2 /20
%5 6 BRI ERE (3047) 2.4 41, 000 52,411 2031/11/20
FE12EfI A EE (304F) 2.1 130, 000 165, 293 2033/ 9 /20
15 EE (304) 2.5 50, 000 67, 005 2034/ 6 /20
5 18[EIFI T [EE (3047) 2.3 110, 000 145, 631 2035/ 3 /20
21 EE (304F) 2.3 100, 000 133, 566 2035/12/20
26 EIFI T ER (3047) 2.3 120, 000 162, 232 2036/12/20
F28lE R EE (304F) 2.5 120, 000 168, 901 2038/ 3 /20
F20lE R EE (304F) 2.4 190, 000 265, 620 2038/ 9 /20
FE320mIFIF ERE (3047) 2.3 50, 000 70, 136 2040/ 3 /20
FE34EFI EE (304F) 2.2 90, 000 125, 775 2041/ 3 /20
FE3plEFITEE (304) 2.0 150, 000 204, 390 2041/ 9 /20
H36EIFIfT ER (3047) 2.0 50, 000 68, 454 2042/ 3 /20
3T EE (304F) 1.9 100, 000 135, 275 2042/ 9 /20
FE38IEFIfTELME (304) 1.8 150, 000 200, 518 2043/ 3 /20
F39mEIFIT E (304F) 1.9 50, 000 68, 114 2043/ 6 /20
40 R EE (3048) 1.8 50, 000 67,112 2043/ 9 /20
FEALEFIAT ERE (3047) 1.7 50, 000 66, 085 2043/12/20
44 EE  (304F) 1.7 50, 000 66, 484 2044/ 9 /20
F4slEFIATEE (304F) 1.5 50, 000 64, 239 2044/12/20
FA6EIFI ER (3047) 1.5 50, 000 64, 371 2045/ 3 /20
FASIEIFITEE (304F) 1.4 50, 000 63, 294 2045/ 9 /20
AR EE  (3047) 1.4 100, 000 126, 678 2045/12/20
FE51EIFI ERE (304F) 0.3 100, 000 99, 273 2046/ 6 /20
FEh2[alFI T EE (304F) 0.5 50, 000 52, 141 2046/ 9 /20
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