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WA | M COMPANY 1.75 120 123 13,312 2023/2/14
(4bBEEMEE) | ABBOTT LABORATORIES 3.75 110 124 13,450 | 2026/11/30
ABBVIE INC 2.9 50 51 5,602 | 2022/11/6

ABBVIE INC 2.95 150 160 17,390 | 2026/11/21

ABBVIE INC 4.25 200 230 24,854 | 2028/11/14

ADOBE INC 2.3 50 51 5,519 | 2030/2/1

AETNA INC 2.8 20 20 2,258 | 2023/6/15

AFLAC INC 3. 625 100 110 11,887 | 2024/11/15

AIR LEASE CORP 3.25 60 63 6,869 | 2025/3/1

AIR LEASE CORP 4.625 70 78 8,433 | 2028/10/ 1

ALEXANDRIA REAL ESTATE E 3.8 30 33 3,604 | 2026/4/15

ALLY FINANCIAL INC 3.875 30 32 3,508 | 2024/ 5/21

ALPHABET INC 3.375 20 21 2,349 | 2024/2/25

ALTRIA GROUP INC 2.35 100 104 11,262 | 2025/5/6

AMAZON. COM INC 3.15 70 77 8,339 | 2027/8/22

AMAZON. COM INC 1.5 120 115 12,525 | 2030/6/3

AMERICAN CAMPUS CMNTYS 3.875 40 43 4,739 | 2031/1/30

AMERICAN ELECTRIC POWER 1.0 100 99 10,699 | 2025/11/1

AMERICAN EXPRESS CO 3.4 100 107 11,652 | 2024/ 2 /22

AMERICAN HONDA FINANCE 2.15 200 209 22,592 | 2024/ 9/10

AMERICAN INTL GROUP 4.25 30 34 3,687 | 2029/3/15

AMERICAN INTL GROUP 3.4 60 64 6,960 | 2030/6 /30

AMERICAN INTL GROUP 5.75 20 22 2,446 | 2048/4/1

AMERICAN TOWER CORP 5.0 200 222 24,072 | 2024/2/15
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WS | AMERICAN WATER CAPITAL 2.95 30 32 3,492 | 2027/9/1
(ABEEENER) | AMERIPRISE FINANCIAL INC 2.875 20 21 2,323 | 2026/9/15
AMERISOURCEBERGEN CORP 2.7 100 101 10,937 | 2031/3/15
AMGEN INC 1.9 160 166 17,954 | 2025/2 /21
ANALOG DEVICES INC 3.5 20 22 2,384 | 2026/12/5
ANHEUSER-BUSCH INBEV WOR 4.75 210 247 26,705 | 2029/1 /23
ANTHEM INC 2.375 100 104 11,344 | 2025/1/15
AON CORP 2.2 50 51 5,553 | 2022/11/15
APPALACHIAN POWER CO 3.3 60 65 7,054 | 2027/6/1
APPLE INC 2.4 60 62 6,762 | 2023/5/3
APPLE INC 1.8 100 104 11,245 | 2024/9 /11
APPLE INC 1.125 180 182 19,709 | 2025/5/11
APPLE INC 3.0 140 153 16,573 | 2027/11/13
APPLIED MATERIALS INC 3.3 20 22 2,381 | 2027/4/1
ARES CAPITAL CORP 3.5 20 20 2,252 | 2023/2/10
ARES CAPITAL CORP 2.15 90 88 9,570 | 2026/ 7 /15
ASTRAZENECA PLC 3.5 50 53 5,769 | 2023/8/17
AT&T INC 4.35 140 159 17,188 | 2029/3/1
AT&T INC 4.3 100 112 12,208 | 2030/2/15
AUTOZONE INC 3.75 30 33 3,571 | 2029/4/18
AVALONBAY COMMUNITIES 3.2 90 96 10,433 | 2028/1/15
AVANGRID INC 3.2 80 86 9,336 | 2025/4/15
AXA EQUITABLE HOLDINGS I 4.35 20 22 2,447 | 2028/4 /20
BAIDU INC 3.075 200 211 22,824 | 2025/4/7
BAKER HUGHES LLC/CO-OBL 3.138 30 31 3,443 | 2029/11/7
BANCO SANTANDER SA 3.848 200 212 22,950 | 2023/4 /12
BANK OF AMERICA CORP 3. 458 100 107 11,584 | 2025/3/15
BANK OF AMERICA CORP 3.875 380 422 45,640 | 2025/8/1
BANK OF AMERICA CORP 2.015 200 205 22,256 | 2026/2/13
BANK OF AMERICA CORP 4. 45 50 56 6,111 | 2026/3/3
BANK OF AMERICA CORP 4.183 90 100 10,871 | 2027/11/25
BANK OF AMERICA CORP 3.974 130 145 15,688 | 2030/2/7
BANK OF AMERICA CORP 2.496 100 100 10,872 | 2031/2/13
BANK OF MONTREAL 1.85 140 144 15,625 | 2025/5/1
BANK OF MONTREAL 3.803 20 22 2,386 | 2032/12/15
BANK OF NOVA SCOTIA 1.625 50 51 5,535 | 2023/5/1
BANK OF NOVA SCOTIA 4.5 30 34 3,675 | 2025/12/16
BANK OF NY MELLON CORP 2.1 80 84 9,113 | 2024/10/24
BANK OF NY MELLON CORP 3. 442 120 132 14,350 | 2028/2/7
BARCLAYS PLC 4.338 200 214 23,146 | 2024/5/16
BARCLAYS PLC 4.836 200 223 24,198 | 2028/5/9
BAT CAPITAL CORP 3.222 30 31 3,449 | 2024/8/15
BAT CAPITAL CORP 3. 462 30 31 3,406 | 2029/9/6
BAT INTL FINANCE PLC 1. 668 160 159 17,245 | 2026/ 3 /25
BB&T CORPORATION 3.875 50 56 6,072 | 2029/3/19
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W% | BECTON DICKINSON AND CO 3.7 33 36 3,958 | 2027/6/6
(4t#&ENEE) | BERKSHIRE HATHAWAY ENERG 3.5 50 54 5,865 | 2025/2/1
BERKSHIRE HATHAWAY INC 3.125 130 142 15,394 | 2026/ 3/15
BIOGEN INC 4.05 50 55 6,025 | 2025/9/15
BLACKROCK INC 3.2 20 22 2,383 | 2027/3/15
BNP PARIBAS 3.25 50 52 5,703 | 2023/3/3
BOARDWALK PIPELINES LP 4.95 80 89 9,687 | 2024/12/15
BOEING CO 2.7 140 143 15,454 | 2022/5/1
BOEING €O 5.04 210 240 26,030 | 2027/5/1
BOOKING HOLDINGS INC 4.625 40 47 5,085 | 2030/4/13
BOSTON PROPERTIES LP 2.75 130 138 14,931 | 2026/10/ 1
BOSTON SCIENTIFIC CORP 3.75 30 33 3,600 | 2026/3/1
BP CAP MARKETS AMERICA 3.41 180 197 21,357 | 2026/2/11
BP CAPITAL MARKETS PLC 3.506 80 87 9,486 | 2025/3/17
BRISTOL MYERS SQUIBB 3.875 100 111 12,098 | 2025/8/15
BRISTOL-MYERS SQUIBB CO 2.9 50 53 5,794 | 2024/ 7 /26
BRISTOL-MYERS SQUIBB CO 3.2 100 110 11,890 | 2026/6/15
BRITISH TELECOM PLC 9. 625 30 47 5,082 | 2030/12/15
BRIXMOR OPERATING PART 3.65 70 75 8,179 | 2024/6 /15
BROADCOM CORP 4.11 100 110 11,912 | 2028/9/15
BROADCOM INC 4.25 270 301 32,590 | 2026/4 /15
BROOKFIELD FINANCE LLC 4.0 80 86 9,382 | 2024/4/1
BURLINGTN NORTH SANTA FE 3.25 30 32 3,548 | 2027/6/15
CAMPBELL SOUP €O 4.15 100 113 12,240 | 2028/3/15
CANADIAN NATL RESOURCES 2.95 50 51 5,605 | 2023/1/15
CAPITAL ONE FINANCIAL CO 3.9 230 249 26,990 | 2024/ 1 /29
CARDINAL HEALTH INC 3.41 20 21 2,362 | 2027/6/15
CARRIER GLOBAL CORP 2.722 110 112 12,137 | 2030/2/15
CATERPILLAR FINL SERVICE 2.85 180 192 20,779 | 2024/ 5 /17
CBS CORP 3.7 30 32 3,546 | 2028/6/1
CENTERPOINT ENERGY RES 4.25 30 33 3,673 | 2028/11/1
CHARLES SCHWAB CORP 3.55 30 32 3,514 | 2024/2/1
CHARLES SCHWAB CORP 0.9 100 99 10,709 | 2026/ 3 /11
CHARLES SCHWAB CORP 1.65 60 56 6,152 | 2031/3/11
CHARTER COMM OPT LLC/CAP 4.908 150 170 18,470 | 2025/7/23
CHENIERE CORP CHRISTI HD 3.7 60 64 6,944 | 2029/11/15
CHEVRON CORP 2.895 160 170 18,440 | 2024/3/3
CHUBB INA HOLDINGS INC 3.15 20 21 2,347 | 2025/3/15
CIGNA 3.4 130 141 15,337 | 2027/3/1
CIGNA CORP 4.375 40 45 4,966 | 2028/10/15
CINTAS CORPORATION NO. 2 3.7 20 22 2,411 | 2027/4/1
CISCO SYSTEMS INC 2.5 30 32 3,488 | 2026/ 9 /20
CITIGROUP INC 3.875 100 108 11,728 | 2023/10/25
CITIGROUP INC 4. 044 30 32 3,468 | 2024/6/1
CITIGROUP INC 4.6 120 136 14,773 | 2026/3/9
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WS | CITIGROUP INC 3.2 70 75 8,160 | 2026/10/21
(GUREEMES) | CITIGROUP INC 1.122 200 196 21,229 | 2027/1/28
CITIGROUP INC 4.125 120 134 14,522 | 2028/ 7 /25
CITIGROUP INC 2.976 60 62 6,709 | 2030/11/5
CITIGROUP INC 2. 666 50 50 5,476 | 2031/1 /29
CITIZENS FINANCIAL GROUP 3.25 80 85 9,245 | 2030/4 /30
CNA FINANCIAL CORP 3.9 40 44 4,838 | 2029/5/1
CNH INDUSTRIAL CAPITAL L 3.85 100 111 12,035 | 2027/11/15
COCA-COLA CO/THE 2.9 100 108 11,720 | 2027/5/25
COCA-COLA CO/THE 1.45 120 120 13,003 | 2027/6/1
COMCAST CORP 3.7 100 109 11,786 | 2024/4/15
COMCAST CORP 3.375 280 307 33,255 | 2025/8/15
COMMONWEALTH EDISON €O 2.55 60 63 6,888 | 2026/6 /15
CONAGRA BRANDS INC 4.85 20 23 2,557 | 2028/11/1
CONOCOPHILLIPS COMPANY 4.95 40 46 5,046 | 2026/3/15
CONSTELLATION BRANDS INC 4.4 40 45 4,904 | 2025/11/15
CONTINENTAL AIRLINES INC 5.983 7 7 795 | 2022/4/19
COSTCO WHOLESALE CORP 2.3 20 20 2,208 | 2022/5/18
CREDIT SUISSE GROUP AG 3.8 250 265 28,679 | 2023/6/9
CROWN CASTLE INTL CORP 4.3 110 125 13,530 | 2029/2/15
CSX CORP 3.8 20 22 2,417 | 2028/3/1
CVS HEALTH CORP 3.7 22 23 2,519 | 2023/3/9
CVS HEALTH CORP 2.625 220 233 25,175 | 2024/8/15
CVS HEALTH CORP 3.875 50 55 5,999 | 2025/7 /20
DELL INT LLC/EMC CORP 4.0 120 130 14,145 | 2024/7 /15
DEUTSCHE BANK AG 4.1 150 164 17,800 | 2026/1 /13
DEUTSCHE TELEKOM INT FIN 8.75 60 89 9,712 | 2030/6/15
DIAGEO CAPITAL PLC 2.625 100 104 11,253 | 2023/4 /29
DIAMOND 1 FIN/DIAMOND 2 6. 02 100 119 12,925 | 2026/6/15
DIAMONDBACK ENERGY INC 3.5 50 52 5,652 | 2029/12/1
DIGITAL REALTY TRUST LP 4.45 100 114 12,416 | 2028/7/15
DISCOVER FINANCIAL SVS 4.5 100 113 12,247 | 2026/1 /30
DISCOVERY COMMUNICATIONS 3.625 100 107 11,636 | 2030/5/15
DOLLAR GENERAL CORP 3.875 70 78 8,501 | 2027/4/15
DOLLAR TREE INC 4.2 30 34 3,679 | 2028/5/15
DOMINION ENERGY INC 3.3 80 86 9,347 | 2025/3/15
DOMINION ENERGY INC 3.375 20 21 2,331 | 2030/4/1
DOW CHEMICAL CO/THE 4.8 90 106 11,525 | 2028/11/30
DOWDUPONT INC 4,493 60 68 7,378 | 2025/11/15
DOWDUPONT INC 4.725 100 117 12,677 | 2028/11/15
DTE ENERGY CO 3.3 20 20 2,219 | 2022/6/15
DTE ENERGY CO 2.85 120 128 13,856 | 2026/10/ 1
DUKE ENERGY CORP 3.4 150 162 17,537 | 2029/6/15
DUKE ENERGY OHIO INC 3.8 90 96 10,423 | 2023/9/1
DUKE REALTY LP 4.0 100 112 12,153 | 2028/9/15
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WiBAE S | EBAY INC 2.6 50 51 5,526 | 2022/7/15
(ABEEENE) | ECOLAB INC 4.8 30 36 3,901 | 2030/3/24
ELI LILLY & CO 3.375 30 33 3,598 | 2029/3/15
ENBRIDGE INC 2.5 150 157 16,984 | 2025/1/15
ENERGY TRANSFER 4.25 100 105 11,390 | 2023/3/15
ENERGY TRANSFER OPERATNG 4.95 130 146 15,816 | 2028/6/15
ENTERGY ARKANSAS LLC 3.5 70 77 8,362 | 2026/4/1
ENTERPRISE PRODUCTS OPER 3.35 50 52 5,656 | 2023/3/15
ENTERPRISE PRODUCTS OPER 5.375 200 202 21,856 | 2078/2/15
EOG RESOURCES INC 4.15 100 113 12,233 | 2026/1/15
EQUINIX INC 2.625 50 52 5,694 | 2024/11/18
ERP OPERATING LP 3.0 30 31 3,418 | 2029/7/1
ESSEX PORTFOLIO LP 3.0 30 31 3,377 | 2030/1/15
EVERSOURCE ENERGY 3.8 100 107 11,662 | 2023/12/1
EXELON CORP 4.05 40 45 4,878 | 2030/4/15
EXPEDIA INC 3.8 20 21 2,318 | 2028/2/15
EXXON MOBIL CORPORATION 2.992 200 215 23,259 | 2025/3/19
EXXON MOBIL CORPORATION 2.44 90 92 10,013 | 2029/8/16
FEDEX CORP 3.2 20 21 2,347 | 2025/2/1
FEDEX CORP 3.8 60 66 7,175 | 2025/5/15
FIDELITY NATL INFO SERV 1.15 160 158 17,117 2026/3/1
FIFTH THIRD BANCORP 4.3 50 54 5,907 | 2024/1/16
FISERV INC 3.85 30 33 3,584 | 2025/6/1
FISERV INC 3.2 90 97 10,563 | 2026/7/1
FLEX LTD 3.75 100 108 11,769 | 2026/2/1
FOX CORP 4.03 50 54 5,862 | 2024/1 /25
FRANCE TELECOM 9.0 60 94 10,199 | 2031/3/1
GATX CORP 4.35 20 21 2,365 | 2024/2/15
GE CAPITAL FUNDING LLC 4.05 200 223 24,198 | 2027/5/15
GENERAL DYNAMICS CORP 2.375 20 21 2,286 | 2024/11/15
GENERAL ELECTRIC CO 5.55 100 119 12,886 | 2026/1/5
GENERAL ELECTRIC CO 3.625 40 43 4,709 | 2030/5/1
GENERAL MILLS INC 4.2 30 34 3,718 | 2028/4 /17
GENERAL MOTORS FINL CO 3.55 60 62 6,705 | 2022/7/8
GENERAL MOTORS FINL CO 2.9 160 168 18,251 | 2025/2/26
GENERAL MOTORS FINL CO 4.35 100 111 12,076 | 2027/1/17
GEORGIA POWER CO 2.65 70 72 7,881 | 2029/9/15
GILEAD SCIENCES INC 3.65 50 55 5,979 | 2026/3/1
GILEAD SCIENCES INC 1.2 50 48 5,237 | 2027/10/1
GLAXOSMITHKLINE CAPITAL 3.0 70 74 8,093 | 2024/6/1
GLOBAL PAYMENTS INC 1.2 80 79 8,538 | 2026/3/1
GLP CAPITAL LP / FIN II 5.3 30 34 3,700 | 2029/1/15
GOLDMAN SACHS GROUP INC 3.5 200 217 23,524 | 2025/4/1
GOLDMAN SACHS GROUP INC 5.95 30 36 3,931 | 2027/1/15
GOLDMAN SACHS GROUP INC 3.85 250 275 29,768 | 2027/ 1 /26

— 23




KEFREBFELEI-10ES VTV IR - BBEAY DEF (BEEEERERER)

ki 17 ' . . BEfli # .
U i A NERGE | RERT fEiEEH A
TAVN % Tk B Tk R FH

WA | GOLDMAN SACHS GROUP INC 2.6 60 61 6,613 | 2030/2/7
(AEEAES) | HALLIBURTON CO 3.5 2 2 229 | 2023/8/1
HCA INC 4.125 90 100 10,886 | 2029/ 6 /15
HCP INC 3.25 100 109 11,795 | 2026/ 7 /15
HOME DEPOT INC 3.75 50 54 5,872 | 2024/2/15
HOME DEPOT INC 2.5 130 138 14,917 | 2027/4 /15
HONEYWELL INTERNATIONAL 1.95 60 59 6,476 | 2030/6/1
HOST HOTELS & RESORTS LP 3.875 100 106 11,497 | 2024/4/1
HP ENTERPRISE €O 2.25 140 144 15,592 | 2023/4/1
HP INC 2.2 120 125 13,514 | 2025/6 /17
HSBC HOLDINGS PLC 4.95 200 236 25,516 | 2030/ 3/31
HSBC USA INC 3.5 300 325 35,127 | 2024/ 6 /23
HUMANA INC 3.95 40 45 4,863 | 2027/3/15
IBM CORP 3.0 200 214 23,181 | 2024/5/15
IBM CORP 1.7 100 100 10,895 | 2027/5/15
ILLINOIS TOOL WORKS INC 2. 65 20 21 2,328 | 2026/11/15
ING GROEP NV 3.55 200 215 23,332 | 2024/4/9
INGERSOLL-RAND LUX FINAN 3.8 24 26 2,893 | 2029/3/21
INTEL CORP 2. 875 140 149 16,185 | 2024/5 /11
INTEL CORP 2. 45 30 31 3,357 | 2029/11/15
INTERCONT INENTALEXCHANGE 3.75 140 155 16,854 | 2028/9 /21
INTL LEASE FINANCE CORP 5. 875 100 106 11,521 | 2022/8/15
JEFFERTES GRP LLC / CAP 4.15 30 33 3,615 | 2030/1/23
JOHN DEERE CAPITAL CORP 3.45 120 133 14,435 | 2029/3/7
JOHNSON & JOHNSON 2.9 60 65 7,040 | 2028/1/15
JP MORGAN CHASE & CO 4.203 40 45 4,905 | 2029/ 7 /23
JPMORGAN CHASE & CO 3.875 70 76 8,288 | 2024/9/10
JPMORGAN CHASE & CO 3.3 280 305 33,002 | 2026/4/1
JPMORGAN CHASE & CO 2.083 200 206 22,322 | 2026/ 4 /22
JPMORGAN CHASE & CO 3.96 200 222 24,050 | 2027/1 /29
JPMORGAN CHASE & CO 3.625 30 32 3,551 | 2027/12/1
JPMORGAN CHASE & €O 2.739 130 133 14,409 | 2030/10/15
KELLOGG CO 2. 65 80 84 9,112 | 2023/12/1
KEURIG DR PEPPER INC 4. 597 130 151 16,394 | 2028/ 5 /25
KEYCORP 4.15 30 33 3,667 | 2025/10/29
KILROY REALTY LP 3.45 80 85 9,274 | 2024/12/15
KIMBERLY-CLARK CORP 3.1 100 108 11,753 | 2030/ 3 /26
KIMCO REALTY CORP 3.3 40 43 4,652 | 2025/2/1
KINDER MORGAN ENER PART 3.95 50 51 5,609 | 2022/9/1
KINDER MORGAN INC 4.3 70 79 8,538 | 2028/3/1
KROGER CO 2.8 50 51 5,561 | 2022/8/1
L3 HARRIS TECH 3.85 50 53 5,763 | 2023/6/15
LABORATORY CORP OF AMER 2.95 40 41 4,516 | 2029/12/1
LAM RESEARCH CORP 3.75 30 33 3,622 | 2026/3/15
LAS VEGAS SANDS CORP 3.2 30 31 3,398 | 2024/8/8
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WA S | LENNAR CORP 4.75 60 69 7,500 | 2027/11/29
(4#&EMEE) | LINCOLN NATIONAL CORP 3.8 110 122 13,270 | 2028/3/1
LLOYDS BANKING GROUP PLC 4.55 200 231 24,963 | 2028/8/16
LOWE'S COS INC 4.0 70 77 8,399 | 2025/4/15
LOWE'S COS INC 3.1 30 32 3,518 | 2027/5/3
LYB INTERNATIONAL FINANC 3.5 40 43 4,730 | 2027/3/2
MARATHON PETROLEUM CORP 3.8 40 43 4,748 | 2028/4/1
MARRIOTT INTERNATIONAL 3.75 20 21 2,321 | 2025/3/15
MARSH & MCLENNAN COS INC 4.375 30 34 3,770 | 2029/3/15
MASCO CORP 1.5 100 97 10,496 | 2028/ 2/15
MASTERCARD INC 3.35 40 44 4,820 | 2030/ 3/26
MCDONALD’ S CORP 3.25 100 107 11,649 | 2024/6/10
MEDTRONIC INC 3.5 16 17 1,912 | 2025/3/15
MERCK & CO INC 2.8 50 52 5,685 | 2023/5/18
METLIFE INC 3.0 20 21 2,336 | 2025/3/1
MICRON TECHNOLOGY INC 4.185 30 33 3,648 | 2027/2/15
MICROSOFT CORP 2. 875 100 106 11,528 | 2024/2/6
MICROSOFT CORP 3.3 100 111 12,002 | 2027/2/6
MID-AMERICA APARTMENTS 3.6 30 33 3,572 | 2027/6/1
MITSUBISHI UFJ FIN GRP 3. 407 110 118 12,769 | 2024/3/7
MITSUBISHI UFJ FIN GRP 2.801 200 212 22,918 | 2024/7/18
MITSUBISHI UFJ FIN GRP 3.741 30 33 3,590 | 2029/3/7
MIZUHO FINANCIAL GROUP 3.549 200 211 22,891 | 2023/3/5
MONDELEZ INTERNATIONAL 2.75 20 20 2,239 | 2030/4/13
MORGAN STANLEY 0. 864 330 328 35,504 | 2025/10/21
MORGAN STANLEY 3.625 180 199 21,553 | 2027/1/20
MORGAN STANLEY 3.95 130 145 15,688 | 2027/4 /23
MORGAN STANLEY 4.431 130 149 16,198 | 2030/1 /23
MOSAIC €O 3.25 20 20 2,248 | 2022/11/15
MOTOROLA SOLUTIONS INC 4.6 20 23 2,494 | 2028/2/23
MPLX LP 144A 4.5 120 128 13,917 | 2023/7/15
NASDAQ INC 3.85 20 22 2,414 | 2026/6 /30
NATIONAL RURAL UTIL COOP 2.3 30 30 3,321 2022/9/15
NATIONAL RURAL UTIL COOP 3.4 40 43 4,703 | 2028/2/7
NATWEST GROUP PLC 3. 875 200 214 23,183 | 2023/9/12
NEXTERA ENERGY CAPITAL 2.8 50 51 5,608 | 2023/1/15
NEXTERA ENERGY CAPITAL 3.5 60 65 7,121 2029/4/1
NIKE INC 2.85 30 32 3,464 | 2030/ 3/27
NISOURCE FINANCE CORP 3.49 100 109 11,805 | 2027/5/15
NORFOLK SOUTHERN CORP 2.55 30 30 3,337 | 2029/11/1
NORTHERN TRUST CORP 3.375 30 32 3,504 | 2032/5/8
NORTHROP GRUMMAN CORP 3.25 50 54 5,853 | 2028/1/15
NOVARTIS CAPITAL CORP 3.0 100 108 11,740 | 2025/11/20
NUTRIEN LTD 3.375 30 32 3,507 | 2025/3/15
NXP BV/NXP FDG/NXP USA 3.4 80 85 9,236 | 2030/5/1
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WA | 0 REILLY AUTOMOTIVE INC 3.9 30 33 3,606 | 2029/6/1
(5REEAES | OMEGA HLTHCARE TNVESTORS 4.75 100 111 12,016 | 2028/1/15
OMNICOM GROUP INC 3.6 40 44 4,781 | 2026/4/15
ONCOR ELECTRIC DELIVERY 2.75 20 21 2,291 | 2024/6/1
ONEOK INC 2.75 120 126 13,676 | 2024/9/1
ORACLE CORP 2.95 260 217 29,990 | 2024/11/15
ORACLE CORP 3.25 100 106 11,453 | 2030/5/15
ORIX CORP 3.25 70 75 8,179 | 2024/12/4
OTIS WORLDWIDE CORP 2. 565 30 30 3,311 | 2030/2/15
PACCAR FINANCIAL CORP 2.65 70 73 7,921 | 2023/4/6
PACIFIC GAS & ELECTRIC 3.15 80 83 9,000 | 2026/1/1
PACIFIC GAS & ELECTRIC 4.55 120 130 14,128 | 2030/7/1
PACIFICORP 3.5 20 22 2,378 | 2029/6/15
PARKER-HANNIFIN CORP 3.25 30 32 3,514 | 2029/6/14
PAYPAL HOLDINGS INC 2. 65 90 95 10,364 | 2026/10/ 1
PEPSICO INC 2.75 90 94 10,190 | 2023/3/1
PEPSICO INC 2. 625 200 215 23,235 | 2027/3/19
PFIZER INC 2.75 100 108 11,680 | 2026/6/3
PHILIP MORRIS INTL INC 3.25 50 54 5,875 | 2024/11/10
PHILLIPS 66 3.9 40 44 4,783 | 2028/3/15
PIEDMONT NATURAL GAS CO 3.5 20 21 2,376 | 2029/6/1
PIONEER NATURAL RESOURCE 1.125 100 98 10,673 | 2026/1/15
PLAINS ALL AMER PIPELINE 3.85 50 52 5,714 | 2023/10/15
PNC FINANCIAL SERVICES 3.9 70 76 8,275 | 2024/4 /29
PNC FINANCIAL SERVICES 3.45 30 33 3,577 | 2029/4 /23
PPL CAPITAL FUNDING INC 3.1 20 21 2,327| 2026/5/15
PRAXAIR INC 3.2 20 21 2,374 | 2026/1/30
PRINCIPAL FINANCIAL GRP 3.7 80 89 9,626 | 2029/5/15
PROCTER & GAMBLE CO/THE 2.15 50 51 5,541 | 2022/8/11
PROCTER & GAMBLE CO/THE 2.85 100 108 11,712 | 2027/8/11
PROGRESSIVE CORP 4.0 20 23 2,487 | 2029/3/1
PROLOGIS LP 3.25 30 33 3,566 | 2026/10/ 1
PRUDENTIAL FINANCIAL INC 1.5 100 101 10,993 | 2026/3/10
PRUDENTTAL FINANCIAL INC 5. 875 50 52 5,722 | 2042/9/15
PRUDENTIAL FINANCIAL INC 5.7 80 92 9,945 | 2048/9/15
PUBLIC SERVICE ELECTRIC 3.65 20 22 2,419 | 2028/9/1
QUALCOMM INC 2.6 40 41 4,494 | 2023/1/30
QUALCOMM INC 1.3 120 116 12,566 | 2028/ 5 /20
REALTY INCOME CORP 3.875 60 66 7,172 | 2025/4/15
REPUBLIC SERVICES INC 2.5 100 105 11,408 | 2024/8/15
ROPER TECHNOLOGIES INC 2.95 100 105 11,402 | 2029/9/15
ROYAL BANK OF CANADA 3.7 50 53 5,832 | 2023/10/5
ROYALTY PHARMA PLC 1.2 90 89 9,636 | 2025/9/2
RYDER SYSTEM INC 4. 625 60 68 7,348 | 2025/6/1
S&P GLOBAL INC 2.95 50 53 5,821 | 2027/1/22
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WA S | SABINE PASS LIQUEFACTION 5.0 120 137 14,900 | 2027/3/15
(ABEEENEE) | SALESFORCE. COM INC 3.25 30 31 3,423 | 2023/4/11
SANDS CHINA LTD 5.4 200 227 24,572 | 2028/8/8
SANTANDER HOLDINGS USA 3.5 50 53 5,792 | 2024/6/7
SEMPRA ENERGY 4.05 100 107 11,660 | 2023/12/1
SHELL INTERNATIONAL FIN 3.25 200 218 23,566 | 2025/5 /11
SHERWIN-WILLIAMS CO 3.45 100 110 11,915 | 2027/6/1
SHIRE ACQ INV IRELAND DA 3.2 130 141 15,252 | 2026/9/23
SIMON PROPERTY GROUP LP 3.75 70 75 8,141 | 2024/2/1
SIMON PROPERTY GROUP LP 3.3 120 129 14,011 | 2026/1/15
SOUTHERN CAL EDISON 4.2 30 33 3,668 | 2029/3/1
SOUTHERN CALIF GAS CO 3.2 20 21 2,344 | 2025/6/15
SOUTHERN €O 3.25 50 54 5,838 | 2026/7/1
SOUTHWEST AIRLINES CO 5.25 70 80 8,663 | 2025/5/4
STARBUCKS CORP 3.1 110 115 12,465 | 2023/3/1
STATE STREET CORP 2.653 60 61 6,644 | 2023/5/15
STATE STREET CORP 2.354 40 42 4,546 | 2025/11/1
STEEL DYNAMICS INC 2.8 80 84 9,158 | 2024/12/15
STRYKER CORP 1.95 50 48 5,278 | 2030/6 /15
SUMITOMO MITSUI FINL GRP 0.948 200 196 21,231 | 2026/1/12
SUMITOMO MITSUT FINL GRP 3. 544 150 164 17,769 | 2028/1 /17
SUNTRUST BANK 3.0 20 20 2,259 | 2023/2/2
SUZANO AUSTRIA GMBH 3.75 80 82 8,947 | 2031/1/15
SYNCHRONY FINANCTAL 3.95 20 21 2,347 | 2027/12/1
SYSCO CORPORATION 3.55 30 32 3,529 | 2025/3/15
T-MOBILE USA INC 3.75 100 110 11,899 | 2027/4/15
T-MOBILE USA INC 3.875 80 87 9,445 | 2030/4/15
TARGET CORP 3.375 30 33 3,594 | 2029/4/15
TD AMERITRADE HOLDING CO 3.3 20 21 2,364 | 2027/4/1
TELEFONICA EUROPE BV 8.25 60 86 9,301 | 2030/9/15
TEXAS INSTRUMENTS INC 2.9 70 76 8,258 | 2027/11/3
TEXTRON INC 3.0 100 104 11,271 2030/6/1
THERMO FISHER SCIENTIFIC 2.95 30 32 3,495 | 2026/9/19
TJX COS INC 3.5 50 54 5,930 | 2025/4 /15
TORONTO-DOMINION BANK 3.25 50 53 5,821 | 2024/3/11
TORONTO-DOMINION BANK 1.15 100 100 10,856 | 2025/6 /12
TOTAL CAPITAL INTL SA 2.434 50 52 5,689 | 2025/1/10
TOTAL SYSTEM SERVICES IN 4.0 30 32 3,467 | 2023/6/1
TOYOTA MOTOR CREDIT CORP 1.15 100 98 10,600 | 2027/8/13
TOYOTA MOTOR CREDIT CORP 3.375 160 176 19,095 | 2030/4/1
TRANSCANADA PIPELINES 4,25 30 34 3,682 | 2028/5/15
TRUIST FIN CORP 2.2 160 165 17,861 | 2023/3/16
TYSON FOODS INC 4.35 30 34 3,743 | 2029/3/1
UNILEVER CAPITAL CORP 1.375 100 95 10,277 | 2030/9/14
UNION ELECTRIC CO 2.95 100 108 11,705 | 2027/6/15
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WA | UNTON PACIFIC CORP 2.75 70 74 8,074 | 2026/3/1
(42fBHEAES) | UNTON PACIFIC CORP 3.7 130 145 15,694 | 2029/3/1
UNITED PARCEL SERVICE 2.2 50 52 5,685 | 2024/9/1

UNITED TECHNOLOGIES CORP 3.125 130 141 15,241 | 2027/5/4
UNITEDHEALTH GROUP INC 3.75 200 222 24,075 | 2025/7 /15

US BANCORP 2.4 140 147 15,989 | 2024/7 /30

VALE OVERSEAS LIMITED 3.75 40 42 4,572 2030/7/8

VALERO ENERGY PARTNERS 4.5 30 33 3,628 | 2028/3/15

VENTAS REALTY LP/CAP CRP 3.5 120 129 14,022 | 2024/4/15

VEREIT OPERATING PARTNER 4.625 30 34 3,677 | 2025/11/1

VERISK ANALYTICS INC 4.125 30 33 3,653 | 2029/3/15

VERIZON COMM INC 4.016 200 226 24,432 | 2029/12/ 3

VERIZON COMMUNICATIONS 4.125 160 182 19,691 | 2027/3/16

VF CORP 2.4 50 52 5,690 | 2025/4 /23

VIATRIS INC 1.65 100 101 10,918 | 2025/ 6 /22

VIRGINIA ELEC & POWER CO 3.15 50 54 5,855 | 2026/1/15

VISA INC 3.15 100 109 11,842 | 2025/12/14

VMWARE INC 2.95 20 20 2,225 | 2022/8/21

VMWARE INC 4.7 100 116 12,601 | 2030/5/15

VODAFONE GROUP PLC 4.125 50 56 6,056 | 2025/5/30

WABTEC 4.95 30 34 3,743 | 2028/9/15

WALGREENS BOOTS ALLIANCE 3.2 50 53 5,732 | 2030/4/15

WALMART INC 2.85 180 193 20,893 | 2024/7/8

WALMART INC 3.7 50 56 6,147 | 2028/ 6 /26

WALT DISNEY COMPANY/THE 3.0 170 184 19,965 | 2026/2/13

WASTE MANAGEMENT INC 2.4 30 31 3,364 | 2023/5/15

WELLPOINT INC 3.3 50 52 5,669 | 2023/1/15

WELLS FARGO & COMPANY 4.125 100 108 11,682 | 2023/8/15

WELLS FARGO & COMPANY 3.75 190 205 22,225 | 2024/ 1 /24

WELLS FARGO & COMPANY 2.188 200 207 22,411 | 2026/ 4 /30

WELLS FARGO & COMPANY 3. 584 100 109 11,819 | 2028/5/22

WELLS FARGO & COMPANY 2.879 40 41 4,471 | 2030/10/30

WELLTOWER INC 4.0 50 55 5,977 | 2025/6/1

WESTPAC BANKING CORP 2.65 140 148 16,040 | 2030/1/16

WESTPAC BANKING CORP 2.894 50 51 5,598 | 2030/2/4

WILLIAMS PARTNERS LP 4.3 150 163 17,713 | 2024/3/4

WILLIS NORTH AMERICA INC 2.95 30 31 3,392 | 2029/9/15

WRKCO INC 4.0 100 112 12,109 | 2028/3/15

XCEL ENERGY INC 3.3 30 32 3,507 | 2025/6/1

ZIMMER BIOMET HOLDINGS 3.55 50 54 5,851 | 2030/3/20

ZOETIS INC 3.0 80 86 9,302 | 2027/9/12
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US TREASURY N/B 2.0 2,000 2,117 230,354 | 2026/11/15
US TREASURY N/B 1. 625 1, 000 1,038 112,912 | 2026/11/30
US TREASURY N/B 1.5 900 927 100,845 | 2027/1 /31
US TREASURY N/B 2.25 3,000 3,216 349,878 | 2027/2/15
US TREASURY N/B 0.625 1, 000 978 106, 441 | 2027/3 /31
US TREASURY N/B 0.5 2,000 1,938 210,843 | 2027/4 /30
US TREASURY N/B 2.375 1,737 1,874 203,915 | 2027/5/15
US TREASURY N/B 0.375 1,000 957 104, 104 | 2027/ 7 /31
US TREASURY N/B 2.25 2,000 2,142 233,082 | 2027/8/15
US TREASURY N/B 0.5 1, 000 962 104,729 | 2027/8/31
US TREASURY N/B 0.375 3,000 2,861 311,192 | 2027/9/30
US TREASURY N/B 2.25 1,234 1,321 143,712 | 2027/11/15
US TREASURY N/B 0.625 2,000 1,932 210,215 | 2027/11/30
US TREASURY N/B 2.75 1, 820 2,005 218,167 | 2028/2/15
US TREASURY N/B 1.125 4, 000 3,981 433,023 | 2028/ 2 /29
US TREASURY N/B 2.875 2,198 2,442 265,617 | 2028/5/15
US TREASURY N/B 2.875 2,000 2,223 241,877 | 2028/ 8 /15
US TREASURY N/B 3.125 3,500 3,956 430,378 | 2028/11/15
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[Ef#ZE% | US TREASURY N/B 2.625 2,126 2,326 253,104 | 2029/2 /15
US TREASURY N/B 2.375 1, 300 1,398 152,116 | 2029/5/15

US TREASURY N/B 1.625 1, 800 1,830 199, 105 | 2029/ 8 /15

US TREASURY N/B 0. 625 2, 150 1,988 216,261 | 2030/5/15

US TREASURY N/B 0. 625 3, 100 2, 855 310,567 | 2030/8/15

US TREASURY N/B 0.875 7, 300 6, 860 746,162 | 2030/11/15

US TREASURY N/B 5.375 500 675 73,517 | 2031/2/15

US TREASURY N/B 4.5 800 1,074 116,914 | 2036/2/15

US TREASURY N/B 4.375 1,000 1,361 148,139 | 2039/11/15

US TREASURY N/B 4.625 1,093 1,536 167,108 | 2040/ 2/15

US TREASURY N/B 1.125 1,200 1,007 109,558 | 2040/ 5/15

US TREASURY N/B 1.125 700 585 63,668 | 2040/8/15

US TREASURY N/B 1.375 900 786 85,591 | 2040/11/15

US TREASURY N/B 4.75 100 143 15,619 | 2041/2/15

US TREASURY N/B 3.125 300 349 37,999 | 2041/11/15

US TREASURY N/B 2.75 922 1,013 110,251 | 2042/8/15

US TREASURY N/B 2.75 1, 300 1,427 155,287 | 2042/11/15

US TREASURY N/B 3.125 1, 350 1,572 171,068 | 2043/2/15

US TREASURY N/B 3.625 1,000 1,255 136,608 | 2043/ 8/15

US TREASURY N/B 3.625 1,000 1,258 136,858 | 2044/ 2/15

US TREASURY N/B 3.375 1,178 1,427 155,293 | 2044/ 5/15

US TREASURY N/B 3.125 1,500 1,748 190,190 | 2044/ 8 /15

US TREASURY N/B 2.5 1,030 1,079 117,429 | 2045/ 2/15

US TREASURY N/B 2.875 919 1,028 111,907 | 2045/8/15

US TREASURY N/B 2.5 1,000 1,046 113,872 | 2046/2/15

US TREASURY N/B 2.5 3,491 3, 654 397,544 | 2046/5/15

US TREASURY N/B 2.25 1,000 997 108,527 | 2046/ 8/15

US TREASURY N/B 2.875 1,500 1,682 182,994 | 2046/11/15

US TREASURY N/B 3.0 901 1,034 112,479 | 2047/2/15

US TREASURY N/B 3.0 1,000 1,148 124,885 | 2047/5/15

US TREASURY N/B 2.75 1,403 1,541 167,644 | 2047/11/15

US TREASURY N/B 3.125 2, 000 2, 354 256, 119 | 2048/5/15

US TREASURY N/B 3.0 2, 300 2, 650 288,253 | 2048/8/15

US TREASURY N/B 3.375 1,800 2,219 241,382 | 2048/11/15

US TREASURY N/B 3.0 2, 084 2, 405 261,607 | 2049/2 /15

US TREASURY N/B 2.875 670 755 82,181 | 2049/5/15

US TREASURY N/B 2.25 1,930 1,921 208,974 | 2049/8/15

US TREASURY N/B 2.375 1,850 1,893 205,909 | 2049/11/15

US TREASURY N/B 2.0 600 565 61,496 | 2050/2/15

US TREASURY N/B 1.25 500 390 42,426 | 2050/5/15

US TREASURY N/B 1.375 1, 400 1,127 122,661 | 2050/ 8/15

US TREASURY N/B 1. 625 900 773 84,130 | 2050/11/15

US TREASURY N/B 1.875 800 730 79,497 | 2051/2/15

/N t 21, 300, 212
Va4 THFHZ RN ThFHH R

[Ef#zE% | CANADIAN GOVERNMENT 1.5 200 202 18,176 | 2022/5/1
CANADTAN GOVERNMENT 0.25 500 500 44,880 | 2022/11/1
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[Ef#zE% | CANADIAN GOVERNMENT 1.5 300 307 27,588 | 2023/6/1
CANADTAN GOVERNMENT 2.25 500 525 47,158 | 2024/3/1
CANADIAN GOVERNMENT 2.5 535 567 50,954 | 2024/6/1
CANADTAN GOVERNMENT 2.25 100 106 9,544 | 2025/6/1
CANADTAN GOVERNMENT 0.5 1, 300 1,285 115,355 | 2025/9/1
CANADIAN GOVERNMENT 0.25 500 485 43,542 | 2026/3/1
CANADTAN GOVERNMENT 1.0 1,093 1,090 97,815 | 2027/6/1
CANADIAN GOVERNMENT 2.25 160 171 15,421 | 2029/6/1
CANADIAN GOVERNMENT 1.25 1,500 1,476 132,474 | 2030/6/1
CANADTAN GOVERNMENT 0.5 1,000 911 81,764 | 2030/12/1
CANADIAN GOVERNMENT 5.75 496 714 64,123 | 2033/6/1
CANADTAN GOVERNMENT 2.75 165 189 17,008 | 2048/12/1
CANADTAN GOVERNMENT 2.0 1,000 982 88,188 | 2051/12/1
CANADIAN GOVERNMENT 2.75 450 531 47,658 | 2064/12/ 1
/) i 901, 656
PR THAR K THRAV R
[Ef&FES: | UK TREASURY 2.25 600 631 96,336 | 2023/9/7
UK TREASURY 5.0 100 118 18,080 | 2025/3/7
UK TREASURY 0.125 500 495 75,695 | 2026/ 1 /30
UK TREASURY 1.5 450 477 72,823 | 2026/ 7 /22
UK TREASURY 0.125 600 583 89,100 | 2028/1/31
UK TREASURY 1.625 640 689 105,253 | 2028/10/22
UK TREASURY 0.875 500 507 77,458 | 2029/10/22
UK TREASURY 0. 375 770 740 113,025 | 2030/10/22
UK TREASURY 4.75 614 839 128,149 | 2030/12/7
UK TREASURY 0.625 200 186 28,494 | 2035/ 7 /31
UK TREASURY 4.25 614 879 134,212 | 2036/3/7
UK TREASURY 1.25 1,100 1,095 167,264 | 2041/10/22
UK TREASURY 3.5 105 152 23,289 | 2045/ 1 /22
UK TREASURY 1.625 200 218 33,347 | 2054/10/22
UK TREASURY 1.75 230 263 40,281 | 2057/7 /22
UK TREASURY 4.0 100 186 28,406 | 2060/ 1 /22
UK TREASURY 2.5 161 233 35,645 | 2065/ 7 /22
UK TREASURY 3.5 150 277 42,298 | 2068/ 7 /22
UK TSY 0 5/8% 2050 0.625 400 333 50,948 | 2050/10/22
UNTTED KINGDOM (GOVERNMEN 4.25 210 386 58,966 | 2055/12/7
/) i 1,419,079
AT = —F FAyz—F o=+ | FAVz—Fy/u—+F
EffzZE% | SWEDISH GOVERNMENT 1.0 2,760 2,913 38,167 | 2026/11/12
SWEDISH GOVERNMENT 0.75 1, 200 1,248 16,360 | 2029/11/12
SWEDISH GOVERNMENT 3.5 500 734 9,624 | 2039/3/30
7N 2t 64, 152
Ve F)vyz—ra—%| F)Vyz—)a—%
Ef#FE%: | NORWEGIAN GOVERNMENT 1.75 2, 000 2,070 27,454 | 2025/3/13
NORWEGIAN GOVERNMENT 1.5 1,086 1,114 14,777 | 2026/2/19
NORWEGIAN GOVERNMENT 1.75 2,000 2,072 27,474 | 2027/ 2 /17
NORWEGIAN GOVERNMENT 2.0 1, 400 1,475 19,559 | 2028/4 /26
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| [EMERES |NORWEGIAN GOVERNMENT 1.375 700 701 9,306 | 2030/8/19
s al 98, 572
Frw—U TFv/v=)yu—x | T7vv—))a—%
[EfEFES: | KINGDOM OF DENMARK 1.5 500 525 9,344 | 2023/11/15
KINGDOM OF DENMARK 1.75 640 703 12,517 | 2025/11/15
KINGDOM OF DENMARK 0.5 400 420 7,473 | 2027/11/15
KINGDOM OF DENMARK 0.5 1,500 1,577 28,064 | 2029/11/15
KINGDOM OF DENMARK 4.5 970 1,711 30,447 | 2039/11/15
KINGDOM OF DENMARK 0.25 100 92 1,650 | 2052/11/15
/N it 89, 497
o—n Ta—n Fa—n
KA [Ef#3E% | BUNDESOBLIGATION — 500 513 67,892 | 2025/4 /11
BUNDESREPUB. DEUTSCHLAND 1.5 1,000 1,039 137,534 | 2023/2/15
BUNDESREPUB. DEUTSCHLAND 6.25 600 712 94,285 | 2024/1/4
BUNDESREPUB. DEUTSCHLAND 1.0 300 321 42,538 | 2025/8/15
BUNDESREPUB. DEUTSCHLAND 0.5 1,200 1,265 167,425 | 2026/ 2/15
BUNDESREPUB. DEUTSCHLAND 0.25 355 371 49,188 | 2027/2/15
BUNDESREPUB. DEUTSCHLAND 0.5 190 202 26,775 | 2027/8/15
BUNDESREPUB. DEUTSCHLAND 5. 625 200 283 37,491 | 2028/1/4
BUNDESREPUB. DEUTSCHLAND 0.5 130 138 18,359 | 2028/2/15
BUNDESREPUB. DEUTSCHLAND 0.25 608 638 84,544 | 2028/8/15
BUNDESREPUB.  DEUTSCHLAND 0.25 300 315 41,722 | 2029/2/15
BUNDESREPUB.  DEUTSCHLAND - 110 113 14,983 | 2029/8/15
BUNDESREPUB.  DEUTSCHLAND - 450 462 61,196 | 2030/2/15
BUNDESREPUB.  DEUTSCHLAND 5.5 361 566 75,010 | 2031/1/4
BUNDESREPUB.  DEUTSCHLAND 4.75 440 724 95,909 | 2034/7/4
BUNDESREPUB.  DEUTSCHLAND 4.0 265 430 57,024 | 2037/1/4
BUNDESREPUB. DEUTSCHLAND 4.75 100 188 24,983 | 2040/ 7/4
BUNDESREPUB. DEUTSCHLAND 3.25 532 877 116,058 | 2042/ 7/4
BUNDESREPUB. DEUTSCHLAND 2.5 380 589 78,003 | 2046/ 8/15
BUNDESREPUB. DEUTSCHLAND 1.25 240 299 39,607 | 2048/ 8/15
AH)T [Ef#3E% | BUONI POLIENNALI DEL TES 1.45 200 204 27,102 | 2022/ 9/15
BUONI POLIENNALI DEL TES 0.95 340 347 46,006 | 2023/3/15
BUONI POLIENNALI DEL TES 0.6 200 203 26,953 | 2023/6/15
BUONI POLIENNALI DEL TES 0. 65 230 234 31,084 | 2023/10/15
BUONI POLIENNALI DEL TES - 400 401 53,145 | 2024/1/15
BUONI POLIENNALI DEL TES 1.75 947 1,001 132,537 | 2024/ 7/1
BUONI POLIENNALI DEL TES 0.35 600 607 80,424 | 2025/2/1
BUONI POLIENNALI DEL TES 2.0 667 723 95,759 | 2025/12/1
BUONI POLIENNALI DEL TES 0.85 700 720 95,310 | 2027/1/15
BUONI POLIENNALI DEL TES 2.05 1,200 1,319 174,583 | 2027/8/1
BUONI POLIENNALI DEL TES 4.75 200 259 34,307 | 2028/9/1
BUONI POLIENNALI DEL TES 2.8 900 1,045 138,296 | 2028/12/1
BUONI POLIENNALI DEL TES 5.25 1,607 2, 204 291,718 | 2029/11/ 1
BUONI POLIENNALI DEL TES 1.35 1, 400 1,466 193,991 | 2030/4/1
BUONI POLIENNALI DEL TES 1.65 700 749 99,192 | 2030/12/1
BUONI POLIENNALI DEL TES 6.0 2, 657 3, 950 522,755 | 2031/5/1
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A X7 [EE RS BUONT POLIENNALI DEL TES 2.45 500 574 75,971 2033/9/1
BUONT POLIENNALI DEL TES 5.0 500 727 96, 282 2034/ 8/ 1
BUONT POLIENNALI DEL TES 3.35 630 794 105, 085 2035/3/1
BUONI POLIENNALI DEL TES 2.25 1,876 2,102 278, 144 2036/9/1
BUONIT POLIENNALI DEL TES 2.95 336 411 54,418 2038/9/1
BUONI POLIENNALI DEL TES 5.0 1, 100 1, 707 225, 998 2039/8/1
BUONI POLIENNALI DEL TES 5.0 907 1,417 187,618 2040/9/1
BUONIT POLIENNALI DEL TES 4. 75 421 661 87, 526 2044/9/1
BUONI POLIENNALI DEL TES 3.25 1, 000 1, 286 170, 163 2046/9/1
BUONT POLIENNALI DEL TES 2.7 512 600 79, 522 2047/3/ 1
BUONT POLIENNALI DEL TES 3.45 695 930 123, 082 2048/ 3/ 1
BUONT POLIENNALI DEL TES 2.45 710 791 104, 675 2050/9/1
BUONT POLIENNALI DEL TES 1.7 500 471 62, 334 2051/9/1
7T A [EME A5 FRANCE (GOVT OF) — 1, 646 1,674 221, 544 2024/ 3 /25
FRANCE (GOVT OF) 0.5 600 624 82,678 2025/5/25
FRANCE (GOVT OF) 0.5 539 564 74, 638 2026/ 5 /25
FRANCE (GOVT OF) 0.75 300 320 42, 385 2028/5/25
FRANCE (GOVT OF) 0.75 100 106 14, 137 2028/11/25
FRANCE (GOVT OF) 0.5 1, 280 1, 340 177, 429 2029/5/25
FRANCE (GOVT OF) 2.5 2,500 3, 067 405, 908 2030/ 5 /25
FRANCE (GOVT OF) — 400 397 52, 584 2030/11/25
FRANCE (GOVT OF) 1.25 2, 250 2,512 332, 397 2034/ 5 /25
FRANCE (GOVT OF) 1.25 557 621 82, 281 2036/ 5 /25
FRANCE (GOVT OF) 1.75 400 482 63, 825 2039/ 6 /25
FRANCE (GOVT OF) 1.5 1, 323 1,522 201, 433 2050/ 5 /25
FRANCE (GOVT OF) 1.75 800 997 132, 025 2066/ 5 /25
FRANCE GOVERNMENT 0.A. T 8.5 200 236 31, 259 2023/ 4 /25
FRANCE GOVERNMENT 0.A. T — 1, 200 1,224 161, 981 2026/ 2 /25
FRANCE GOVERNMENT 0.A. T 2.75 400 479 63, 428 2027/10/25
FRANCE GOVERNMENT 0.A. T 5.5 1, 310 1,901 251, 590 2029/ 4 /25
FRANCE GOVERNMENT 0.A. T 1.5 770 878 116, 208 2031/ 5/25
FRANCE GOVERNMENT 0. A. T 4,75 730 1, 169 154, 770 2035/ 4 /25
FRANCE GOVERNMENT 0. A. T 4.0 1, 000 1, 581 209, 264 2038/10/25
FRANCE GOVERNMENT 0. A. T 4.5 2,041 3,528 466, 848 2041/ 4 /25
FRANCE GOVERNMENT 0.A. T 3.25 320 494 65, 474 2045/ 5 /25
FRANCE GOVERNMENT 0.A.T 4.0 740 1, 390 184, 008 2055/ 4 /25
FRANCE GOVERNMENT 0. A. T 4.0 730 1,433 189, 629 2060/ 4 /25
FT K [EERES: NETHERLANDS GOVERNMENT — 900 917 121, 374 2024/ 1 /15
NETHERLANDS GOVERNMENT 0.25 512 530 70, 151 2025/ 7 /15
NETHERLANDS GOVERNMENT 0.75 300 323 42, 788 2028/ 7 /15
NETHERLANDS GOVERNMENT 2.5 437 565 74, 872 2033/1/15
NETHERLANDS GOVERNMENT 4.0 220 352 46, 631 2037/1/15
NETHERLANDS GOVERNMENT 0.5 210 219 29, 065 2040/ 1 /15
NETHERLANDS GOVERNMENT 3.75 200 341 45, 141 2042/ 1 /15
NETHERLANDS GOVERNMENT 2.75 200 319 42, 249 2047/1/15
NETHERLANDS GOVERNMENT — 150 131 17,412 2052/ 1 /15
ARA [EfE RIE S BONOS Y OBLIG DEL ESTADO — 200 202 26, 735 2023/ 4 /30
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ARA [EE RS BONOS Y OBLIG DEL ESTADO 0.35 800 815 107, 907 2023/ 7 /30
BONOS Y OBLIG DEL ESTADO 3.8 120 135 17,903 2024/ 4 /30
BONOS Y OBLIG DEL ESTADO 2.75 1, 430 1, 587 210, 048 2024/10/31
BONOS Y OBLIG DEL ESTADO 1.6 500 538 71,275 2025/ 4 /30
BONOS Y OBLIG DEL ESTADO 1.95 100 110 14, 660 2026/ 4 /30
BONOS Y OBLIG DEL ESTADO 1.3 700 755 100, 011 2026/10/31
BONOS Y OBLIG DEL ESTADO 0.8 600 630 83, 456 2027/ 7 /30
BONOS Y OBLIG DEL ESTADO 1.4 590 644 85, 228 2028/ 4 /30
BONOS Y OBLIG DEL ESTADO 1.4 1, 000 1,092 144, 506 2028/ 7 /30
BONOS Y OBLIG DEL ESTADO 0.6 700 718 95, 060 2029/10/31
BONOS Y OBLIG DEL ESTADO 0.5 300 303 40, 221 2030/ 4 /30
BONOS Y OBLIG DEL ESTADO 1.95 439 501 66, 415 2030/ 7 /30
BONOS Y OBLIG DEL ESTADO 1. 25 1, 130 1,219 161, 393 2030/10/31
BONOS Y OBLIG DEL ESTADO 0.1 100 95 12, 696 2031/4 /30
BONOS Y OBLIG DEL ESTADO 2.35 1,170 1, 395 184, 616 2033/ 7 /30
BONOS Y OBLIG DEL ESTADO 4.9 130 216 28, 624 2040/ 7 /30
BONOS Y OBLIG DEL ESTADO 4.7 510 837 110, 826 2041/ 7 /30
BONOS Y OBLIG DEL ESTADO 5.15 526 942 124, 762 2044/10/31
BONOS Y OBLIG DEL ESTADO 2.9 825 1,103 146, 048 2046,/10/31
BONOS Y OBLIG DEL ESTADO 2.7 1,710 2,220 293, 846 2048/10/31
SPANISH GOVERNMENT 6.0 1,195 1,729 228, 840 2029/ 1 /31
SPANISH GOVERNMENT 5.75 700 1, 095 145, 012 2032/ 7 /30
SPANISH GOVERNMENT 4.2 887 1, 316 174, 251 2037/1/31
L — [EE A5 BELGIUM KINGDOM 0.8 200 211 27,933 2025/ 6 /22
BELGIUM KINGDOM 4.5 300 373 49, 462 2026/ 3 /28
BELGIUM KINGDOM 0.8 100 106 14, 155 2027/ 6 /22
BELGIUM KINGDOM 0.8 270 290 38,373 2028/ 6 /22
BELGIUM KINGDOM 0.9 127 137 18,195 2029/ 6 /22
BELGIUM KINGDOM 0.1 500 505 66, 841 2030/ 6 /22
BELGIUM KINGDOM 1.0 300 328 43,424 2031/ 6 /22
BELGIUM KINGDOM 1.25 700 786 104, 035 2033/ 4 /22
BELGIUM KINGDOM 4,25 534 891 117,926 2041/ 3 /28
BELGIUM KINGDOM 1.6 1,229 1, 436 190, 053 2047/ 6 /22
BELGIUM KINGDOM 2.25 100 137 18, 237 2057/ 6 /22
BELGIUM KINGDOM 2.15 200 275 36, 445 2066/ 6 /22
BELGIUM KINGDOM GOVT 5.5 219 307 40, 663 2028/ 3 /28
BELGIUM KINGDOM GOVT 5.0 965 1,574 208, 302 2035/ 3 /28
F—=ARNUT | EUEFESR REPUBLIC OF AUSTRIA — 150 152 20, 229 2024/ 7 /15
REPUBLIC OF AUSTRIA 0.75 646 688 91,072 2026/10/20
REPUBLIC OF AUSTRIA 0.75 74 79 10, 498 2028/ 2 /20
REPUBLIC OF AUSTRIA — 950 956 126, 614 2030/ 2 /20
REPUBLIC OF AUSTRIA 2.4 160 205 27,220 2034/ 5/23
REPUBLIC OF AUSTRIA 1.5 413 501 66, 419 2047/ 2 /20
T4 V7R | EERES FINNISH GOVERNMENT — 210 213 28, 223 2023/ 9/15
FINNISH GOVERNMENT 0.5 180 188 24, 990 2026/ 4 /15
FINNISH GOVERNMENT 0.5 100 105 13,991 2028/ 9 /15
FINNISH GOVERNMENT 0.75 192 206 27,270 2031/4 /15
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74v 7R | EERES: | FINNISH GOVERNMENT 1.125 200 223 29,577 | 2034/4 /15
FINNISH GOVERNMENT 2.625 160 230 30,497 | 2042/ 7/4
FINNISH GOVERNMENT 1.375 200 241 31,904 | 2047/4 /15
TANT VR | EMERES: | TRISH GOVERNMENT 0.9 100 107 14,236 | 2028/5/15
IRISH TSY 0.4% 2035 0.4 205 204 27,041 | 2035/5/15
IRISH TSY 1% 2026 1.0 400 428 56,644 | 2026/5/15
IRISH TSY 1.10% 2029 1.1 300 327 43,364 | 2029/5/15
IRISH TSY 1.5% 2050 1.5 150 172 22,793 | 2050/5/15
IRISH TSY 2% 2045 2.0 295 374 49,561 | 2045/2/18
IRISH TSY 2.4% 2030 2.4 430 522 69,079 | 2030/5/15
IRISH TSY 2031 - 500 490 64,864 | 2031/10/18
REPUBLIC OF IRELAND 3.9 500 542 71,727 | 2023/ 3/20
/N it 13,888, 177
F—F K = B =
[Ef#ZE% | POLAND GOVERNMENT BOND 2.5 140 145 4,235| 2023/1/25
POLAND GOVERNMENT BOND 4.0 2, 400 2, 628 76,361 | 2023/10/25
POLAND GOVERNMENT BOND 2.25 600 636 18,507 | 2024/10/25
POLAND GOVERNMENT BOND 3.25 1,407 1,561 45,378 | 2025/ 7 /25
POLAND GOVERNMENT BOND 2.5 1,700 1,838 53,421 | 2026/ 7 /25
POLAND GOVERNMENT BOND 2.75 3, 100 3,379 98,179 | 2029/10/25
POLAND GOVERNMENT BOND 1.25 500 481 13,995 | 2030/10/25
N 2 310, 080
IR FYUHR=M R | FYVAR=L R
[Ef#7E% | SINGAPORE GOVERNMENT 3.125 260 269 22,106 | 2022/9/1
SINGAPORE GOVERNMENT 2.0 200 207 17,057 | 2024/2/1
SINGAPORE GOVERNMENT 2.375 200 213 17,520 | 2025/6/1
SINGAPORE GOVERNMENT 2.125 610 646 53,032 | 2026/6/1
SINGAPORE GOVERNMENT 3.5 500 567 46,580 | 2027/3/1
SINGAPORE GOVERNMENT 2.625 540 588 48,334 | 2028/5/1
SINGAPORE GOVERNMENT 2.875 528 587 48,257 | 2029/7/1
SINGAPORE GOVERNMENT 2.875 300 335 27,578 | 2030/ 9/ 1
SINGAPORE GOVERNMENT 3.375 400 473 38,823 | 2033/9/1
SINGAPORE GOVERNMENT 2.25 300 316 25,976 | 2036/8/1
SINGAPORE GOVERNMENT 2.375 100 107 8,843 | 2039/7/1
SINGAPORE GOVERNMENT 2.75 200 232 19,067 | 2046/3/1
SINGAPORE GOVERNMENT 1.875 200 200 16,452 | 2050/3/1
N B 389, 631
F—=ALTVT e A T
[Ef#FE% | AUSTRALTAN GOVERNMENT 5.5 450 497 42,494 | 2023/4 /21
AUSTRALTAN GOVERNMENT 2.75 500 538 46,041 | 2024/4 /21
AUSTRALIAN GOVERNMENT 3.25 395 438 37,462 | 2025/4 /21
AUSTRALTAN GOVERNMENT 4.25 200 234 20,075 | 2026/4 /21
AUSTRALTAN GOVERNMENT 0.5 2, 000 1,966 167,992 | 2026/9 /21
AUSTRALTAN GOVERNMENT 4.75 800 979 83,658 | 2027/4/21
AUSTRALTAN GOVERNMENT 2.25 1,745 1,876 160, 364 | 2028/ 5 /21
AUSTRALIAN GOVERNMENT 2.75 1, 400 1,552 132,618 | 2029/11/21
AUSTRALTAN GOVERNMENT 2.5 1,012 1,100 94,005 | 2030/5 /21




YRIIT4 Ty MERE - ANy DRYRY
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# 1 . , . B .
R R i s
F—2ALF YT % T5 L T ML T
{5 A& AUSTRALIAN GOVERNMENT 1.0 1, 000 948 81, 059 2030/12/21
AUSTRALIAN GOVERNMENT 1.5 1, 100 1, 087 92,924 2031/ 6 /21
AUSTRALTAN GOVERNMENT 1.0 1, 150 1,074 91, 790 2031/11/21
AUSTRALIAN GOVERNMENT 4.5 600 778 66, 534 2033/ 4 /21
AUSTRALIAN GOVERNMENT 2.75 1, 050 1, 109 94, 761 2041/ 5 /21
AUSTRALIAN GOVERNMENT 1.75 500 408 34, 936 2051/ 6 /21
7N &t 1, 246, 720
A AT T TH =N | THv =L
[EMEFES ISRAEL FIXED BOND 0.75 150 151 5,063 2022/ 7 /31
ISRAEL FIXED BOND 0.15 300 299 10, 028 2023/ 7 /31
ISRAEL FIXED BOND 1.5 500 516 17, 283 2023/11/30
ISRAEL FIXED BOND 2.25 500 547 18, 331 2028/ 9 /28
ISRAEL FIXED BOND 1.0 690 681 22, 800 2030/ 3 /31
ISRAEL FIXED BOND 1.5 800 755 25, 283 2037/5/31
ISRAEL FIXED BOND 5.5 700 1,102 36, 909 2042/ 1 /31
ISRAEL FIXED BOND 3.75 810 1, 028 34, 438 2047/ 3 /31
7N 2t 170, 138
AXy o TAX oY | TAF aY
[Esfies MEX BONOS DESARR FIX RT 5.75 11, 500 11, 445 62, 520 2026/3/5
MEX BONOS DESARR FIX RT 8.5 12, 330 13,898 75,919 2029/ 5 /31
MEX BONOS DESARR FIX RT 7.75 2,000 2,149 11, 743 2031/5/29
MEX BONOS DESARR FIX RT 7.75 7,900 8, 397 45, 872 2034/11/23
MEX BONOS DESARR FIX RT 8.5 3, 000 3,302 18, 042 2038/11/18
MEX BONOS DESARR FIX RT 7.75 8, 400 8, 508 46, 479 2042/11/13
MEX BONOS DESARR FIX RT 8.0 5,000 5,162 28, 200 2047/11/ 7
MEXICAN FIXED RATE BONDS 8.0 21, 750 23,297 127, 261 2023/12/ 7
N B 416, 039
& it 40, 293, 958
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gL - m— L ZOfh 1,902, 268 4.5
BEA(E e PERR AR 42, 196, 226 100.0
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A &E 82, 827, 869, 054 (A) BEEHZIRE 363, 558, 638
R = - -+ 270, 428, 612 Z BRI 363, 973, 276
AR GEIER) 40, 293, 958, 178 TR A 414, 638
ERIN 42, 008, 570, 223 (B) HiMEHTEIBLE A1,997, 787, 639
ERIEINSS 154, 067, 474 FEHE A 3, 563, 272, 069
AiTEAEE H 97, 848, 380 FEEH A5, 561, 059, 708
FEANFFEREL G 2,996, 187 (C) &YESIEmEI1ELE A 10,005, 478

B afE 41,971, 667, 713 ICIEA 38, 969, 570
Hefhdx 41,970, 710, 421 JHTCIE= A 48,975,048

RN O 957, 266 D) REERZE A 2,335,882
AEFE 26 (B) HyEH#L(A+B+C+D) A1, 646, 570, 361

(C) #EEMRIE(A—B) 40, 856, 201, 341 (F) wifAfEHiIansE 174, 758, 689
JEA 36, 528, 087, 936 @) EMEEEEES 8,499,471, 7713

W R 75 4 4,328, 113, 405 H) BRHEEES A2, 699, 546, 696

(D) ZIELOHK 36, 528, 087, 9360 (I) BH(E4+F+G+H) 4,328, 113, 405
1ROH-Y BEEEMEE(C/D) 11,185 REAIEHIBEES (1) 4,328,113, 405

(V) 1 o0 A HH 131, 200, 425, 720 [ . # o 5B 0 3% E T A4 1
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BRiEE

2021 E10A31BICR TL=-EE
BN
Bl — BEEETCLS $ 931
Bl — BREET 27,231
FIE — BEEETTLS 249,620,924
AR SIS — BEEEGE — Mg 1,704,385
ZOMIEE — HFREFTELSL 326,834
g EA T 251,680,305
M
A R 15,434,254
ZOfth 173
T A 15,434,427
FERR
s bRE e AR 15,434,427
PEE R 2% 236,245,878
EBRBLUREBNE (R
SEBHFIRE (HR)
B — BEEETLA 31,477,884
& — BUEEIER (68,855)
BmEE — BEEEeLst 91,158,094
EBHFIRE 122,567,123
REBLFHNFIZE (FBR) ORI EhEE:
B — BEEETL 91,958,313
g — BEREE: (31,713)
AREBFHIF 2 B DML HER 91,926,600
EBRBLUREB M2 214,493,723
TE N L HHE PE MG INEE $ 450,739,601




REHME
20214108318

(RERDNA—EUMIEECE D)
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S Hiif (1) Al FHIA i (1) Al
HAES Ford Motor Co.
BE — 02% 8.50%, 04/21/23 15,690 17,198,986
Clear Channel Intemational BV, 6.63%, 0801125 (Call 0201/22) 3,560 3,706,405 9.00%, 04/22/25 (Call 03/22/25) 16,194 19,473,285
Qutfron e Captal LLC Oufont Medi Capial C 7, 01505 Call o152 4,315 4,532,548 Ford Motor Credit Co. LLC
Summer BC Bidco BLLC, 5.50%, 10/31/26 (Call 07/15/ zzw’ 4,265 4,337,292 2.70%, 08/10/26 (Call 07/10/26) 6,400 6,383,991
12,576,245 2.98%, 08/03/22 (Call 07/03/22) 4,110 4,149,309
T B — 3.5% 3.09%, 01/09/23 7,247 7,367,663
. - 35% 3.10%, 05/04/23 4,466 4,545,074
Bombardier Inc. 3.22%, 01/09/22 2,884 2,894,975
7.13%, 06/15/26 (Call 06/15/23)® 11,875 12,453,906 3.34%, 03/28/22 (Call 02/28/22) 3,930 3,953,782
7.50%, 12/01/24 (Call 11/29/21)® 10,119 10,536,409 3.35%, 11/01/220 6,080 6,171,200
7.50%, 03/15/25 (Call 11/29/21)@® 13,910 14,275,137 337%. 11/17/23 4,440 456,550
i;l[!mﬂe SpAcF;BKu\e USILC, Sem]XR, 73854, 091526 (Call 8152 4,725 4,767,445 3.38%, 11/13/25 (Call 10/13/25) 10791 11,087,753
OWMCT crospace Inc. 0,
5.13%, 10/01/24 (Call 07/01/24) 12,002 13,245,407 i;ﬁ},njj ) ?,‘ 58,923 ESZ}} ,' (l)fg?gi;b, 2;3? 3%;232
6.88%, 05/01/25 (Call 04/01/25) i 9,929 11,517,441 413%, 08/04/250) 6215 6.564.793
gﬂ'isr‘i':‘)/{“;?scvy;gfs'10:2’25 (Call 07114725 10,280 10,485,600 4.14%, 02/15/23 (Call 01/15/23) 4,100 4218213
- )
5.50%, 01/15/25 (Call 10/15/22)@® 5,135 5,356,276 jg;n;“ gggggg g’ggg g,gggéig
7.50%, 04/15/25 (Call 04/15/22)@®) 12,111 12,755,911 o ’ Dot
SSL Robotics LLC, 9.75%, 123123 (Call 1215/21)% 7.157 7,732,494 4.39%, 01/08/26 6,142 6,572,778
TransDigm In, ’ I 4.54%, 08/01/26 (Call 06/01/26) 3,550 3,822,569
6.25%, 03/15/26 (Call 03/15/22)® 41,150 43,001,750 4.69%, 06/09/25 (Call 04/09/25) 2,400 2,565,720
6.38%. 06/15/26 (Call 11/29/21)® 8825 0111813 5.13%, 06/16/25 (Call 05/16/25) 7,899 8,587,705
8.00%, 12/15/25 (Call 04/08/22)@1® 10,370 11,027,977 5.58%, 03/18/24 (Call 02/18/24) 7,186 7,742,915
TransDign UK Holdings PLC, 6.88%, 0511526 (Call 1129121 4,487 4,731,407 5.60%, 01/07/22 ) 7,506 7,561,779
Triumph Group Inc. Jaguar Land Rover Automotive PLC
6.25%, 09/15/24 (Call 11/29/21)9®) 5444 5442421 5.63%, 02/01/23 (Call 11/29/21)® 3,749 3,764,090
7.75%, 08/15/25 (Call 11/29/21)® 4,805 4.883.153 7.75%, 10/15/25 (Call 10/15/22)@ 7,460 8,010,699
8.88%, 06/01/24 (Call 02/01/23)@® 6,082 6,705,405 JB Poindexter & Co. Inc., 7.13%, 04/15/26 (Call 11/29/21) 5,175 5,441,997
188.029.952 Molaren Finance PLC, 7.50%, 08/01/26 (Call 08/01/23) 5,960 5,946,988
Navistar International Corp., 9.50%, 05/01/25 0© -
REMEBEE — 3.2% 189,670,598
Air Canada, 3.88%, 08/15/26 (Call 02/15/26)® 11,960 12,119,855
American Airlines Group Inc. BEYEEHR-ER — 1.4%
3.75%, 03/01/25@®) 4,858 4,432,196 AdientGlobal Holdings Lid. 488%, 08/15726 (Cal 1129/21)"0 7,550 7,691,260
5.00%, 06/01/2241®) 7,617 7,650,324 Adient U.S. LLC,9.00%, 04/15/25 (Call 04/15/22)® 5,917 6,335,450
American Airlines Inc., 11.75%, 07/15/25® 24,560 30,423,700 American Axle & Manufacturing Inc, 6.25%, 03/15126 (Call 11/0921)") 4,263 4,385,561
American Airlines Inc./AAdvantage Loyalty IP Ltd,, 5.50%, 04/20/26®) 35,023 36,717,238 Clarios Global LP, 6.75%, 05/15/25 (Cal 105/15,22)“1 5,348 5,636,409
Delta Air Lines Inc. Cleios Globl LP/Clarios US Finance Co, 625% /19 8,040 8,411,850
2.90%, 10/28/24 (Call 09/28/24)® 8,605 8,780,187 Dana Financing Luxembourg Sarl, 5.75%, 04/15/25 (Call 11/29/21)° 3,820 3,934,600
3.63%, 03/15/22 (Call 02/15/22) 8,521 8,578,195 Goodyear Tire & Rubber Co. (The)
3.80%, 04/19/23 (Call 03/19/23)® 4,767 4,936,525 5.00%, 05/31/26 (Call 11/29/21)® 7,620 7,799,729
7.38%, 01/15/26 (Call 12/1.5/25)@ 10,871 12,767,989 9.50%, 05/31/25 (Call 05/31/22) 8,739 9,524,983
HavainBrad el Propety L MawaioEs Lopaly L, S 5 12,339 12,955,950 Tenneco Inc., 5.00%, 07/15/26 (Call 11/29/21)®) 4,715 4,580,622
)l]-)}mL_ot)mgl Egn?anlL}d Spunl}Tz;;ngn_Lll RUD]n 5,690 6,376,590 ZF North America Capital Inc.
nited Airlines Holdings Inc. 0, (a)
425%, 10017220 3776 32 45 Qyaoas 10436 11158436
4.88%, 01/15/25® 3342 3,456,525 S ’ 504977
United Airlines Inc., 4.38%, 04/15/26 (Call 10/15/25)®) 20,139 20,830,732 R
173,880,358 BT — 1.8%
< _ o CIT Group Inc.
Z;ﬂ c‘:;;nds ?iA’ 3.93%, 06/19/24 (Call 06/19/23)(:‘“‘) 4,398 4,574,165
4.63%, 05/15/24 (Call 02/15/24)® 8,693 9,084,988 4.75%, 02/16/24 (Call 11/16/23)® 4,542 4,834,883
4.88%, 05/15/26 (Call 02/15/26)® 8,825 9,431,719 3.00%, 08/15/22 10,643 10,979,537
5.38%, 05/15/25 (Call 05/15/22)@® 6,810 7,096,659 5.00%, 08/01/23 6,721 7,145,797
Michael Kors USAInc.,4.50%, 11/01/24 (Call 09/01/24) 4310 4,557,006 5.25%, 03/07/25 (Call 12/07/24)® 4,602 5,065,594
Under Armour Inc, 3.25%, 06/15/26 (Call 03/15/26) 5,270 5,419,701 Commerzbank AG, 8.13%, 09/19/23¢/ 10,263 11,490,425
William Catter Co. (The), 5.50%, 05/15/25 (Cal 4,433 4,640,243 Deutsche Bank AG, 4.50%, 04/01/25® 15,398 16,500,651
40,230,316 Freedom Mortgage Corp.
7.63%, 05/01/26 (Call 05/01/23)@® 5,935 5,805,666
BB ESLE — 3.5% 8.13%, 11/15/24 (Call 11/29/21)@ 4,846 4,899,760
Aston Martin Capita Holdings L, 10.50%, 113012 (Call 1101124 11,763 12,875,449 8.25%, 04/15/25 (Call 11/29/21)® 7,021 7,113,823
Intesa Sanpaolo SpA, 5.02%, 06/26/24@(®) 19,956 21,501,830
99,912,131

50
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KA e (T) TR il i (T) ATATAE
BB — 0.4% Diebold Nixdorf Inc.
Fortera Finance LLC/FRTA Finance Corp, 6.30%, 07/15/25 (Call ) 5,405 5,760,378 8.50%, 04/15/24 (Call 11/29/21)® 3,417 3,412,216
Jeld-Wen Inc., 4.63%, 12/15/25 (Call 11/29/21)@®) 4,884 4,943,829 9.38%, 07/15/25 (Call 07/15/22)® 8,094 8,686,380
Koppers Inc., 6.00%, 02/15/25 (Call 11/29/21)@® 4,882 4,980,519 Excla ntermediate LLC/Exele Finance Inc., 10.00%, 0711523 (Call 129,21 9,800 8,207,500
New Enterprise Stone & Lime Co. Inc, 6.15%, 03/15/26 (Call 1107721 5,271 5,444,375 Seagate HDD Cayman
21,129,101 4.75%, 06/01/23 4,650 4,859,250
4.75%, 01/01/25® 5,160 5,566,350
% — 1.9% 4.88%, 03/01/24 (Call 01/01/24)® 5,500 5,857,775
CF Industries Inc., 3.45%, 06/01/23 4,383 4,545,478 Vericast Corp., 11.00%, 09/15/26 (Call 09/15/23)® 12,332 12,887,327
Cornerstone Chemical Co., 6.75%, 08/15/. ’4 Call 11/ 79‘71)\%) 4,384 3,945,600 Western Digital Corp., 4.75%, 02/15/26 (Call 11/15/25)® 22,815 25,067,981
CVR Partoers LPICVR Nitogen Finance Corp, i b 1,618 1,619,011 89,422,098
GCP Applied Technologies Inc., 5.50%, 04/15/26 (Call 11/15121)"" 300 307,200
GPD Companies Inc., 10.13%, 04/01/26 (Call 04/01/22)®) 4,886 5,239,930 AEBER - =V F VR — 0.4%
INEOS Group Holdings SA, 5.63%, 08/01/24 (Call 11/09/21)eX®) 4,356 4,362,195 Avon Products Inc., 6.50%, 03/15/23 1,867 1,960,350
INEOS Quattro Finance 2 PLC, 3.38%, 01/15/26 (Call 0 5,150 5,124,405 Coty Inc.
Kraton Polymers LLC/Kraton PolymersCapital Carp, 425%, 1215 4,211 4,358,385 5.00%, 04/15/26 (Call 04/15/23)® 9,165 9,409,980
NOVA Chemicals Corp. 6.50%, 04/15/26 (Call 11/29/21)@® 5,725 5,889,594
4.88%, 06/01/24 (Call 03/03/24)@ 10,339 10,779,648 Oriflame Investment Holding PLC, 5.13%, 03/04/26 (Call 05/15/23)" 5,050 4,970,867
5.00%, 05/01/25 (Call 01/31/25)@® 4,839 5,117,394 22,230,791
Nufarm Austalia Ld. Nufarm Americas Inc. .75%, 0413016 (Cal 11292119 1,200 1,225,733
OCINV JR7E-HIZED — 0.6%
4.63%, 10/15/25 (Call 10/15/22)@® 3,829 3,986,252 Avient Corp.
5.25%, 11/01/24 (Call 11/01/21)@® 5,664 5,818,202 5.25%, 03/15/23 4,916 5,180,235
Olin Corp., 9.50%, 06/01/25 (Call 03/01/25)®®) 6,012 7,410,005 5.75%, 05/15/25 (Call 05/15/22)® 7,128 7,463,037
Rain CII Carbon LLCICII Carbon Corp., 7.25%, 04/01/25 (Call 11/2921) 4,995 5,098,646 G-III Apparel Group Ltd., 7.88%, 08/15/25 (Call 08/15/22)” 4,693 5,003,911
Rayonier AM Products Inc. KAR Auction Services Inc., 5.13%, 06/01/25 (Call 11/29/21)10) 9,941 9,993,273
5.50%, 06/01/24 (Call 11/29/21)@® 4,950 4,900,500 Wolverine Escrow LLC, 8.50%, 11/15/24 (Call 11/29/21)®) 6,010 5,574,275
7.63%, 01/15/26 (Call 01/15/24)@® 4,920 5,079,900 33,214,731
SCIL IV LLC/SCIL USA Holdings LLC, 5.38%, 110126 (Call 3,210 3,250,125
TPC Group Inc., 10.50%, 08/01/24 (Call 11/29/21)%) 8,857 8,077,268 EREESAY—ER — 42%
Trseo Mo Opering SCATTrso Mot i e, 5385, 90125 Call 91 5,340 5,443,943 Ally Financial Inc., 5.75%, 11/20/25 (Call 10/21/25)® 11,253 12,767,654
Tronox Inc., 6.50%, 05/01/25 (Call 05/01/22)® 4,993 5,242,650 Credit Acceptance Corp.
Venator Finance SarVenator Materials LLC, 5.75%, 0715125 (Call 129121219 3,645 3,404,685 5.13%, 12/31/24 (Call 12/31/21)@® 4,684 4,777,680
104,337,155 6.63%, 03/15/26 (Call 03/15/22)® 3,445 3,597,355
Curo Group Holdings Corp., 8.25%, 09/01/25@ 0(c) -
AR — 0.1% Enact Holdings Inc., 6.50%, 08/15/25 (Call 02/15/25) 7,860 8,633,231
lioe R Opeatng Pt P A e Resure Fiace (Calsatye 3,575 3,652,602 Enova International Inc., 8.50%, 09/15/25 (Call 11/29/21)® 3,870 3,986,100
Coronado Finance Pty Ltd., 10.75%, (Call 05/15/23) 3,530 3,841,628 Finance of America Funding LLC, 7.88%, 11/15/25 (Call 11/15/22)%%) 3,208 3,105,695
7.494.230 goeasy Lid., 5.38%, 12/01/24 (Call 12/0121)® 6,127 6,298,765
Home Point Capital Inc., 5.00%, 02/01/26 (Call 02/01/23)®) 5,299 4,746,579
RS —ER — 2.9% LD Holdings Group LLC, 650% 110125 (Call 4,700 4,617,456
ADT Security Corp. (The), 4.13%, 06/15/23 6,765 7,036,249 Navient Corp.
Ahern Rentals Inc., 7.38%, 05/15/23 (Call 11/29/21)®®) 4,820 4,639,973 5.50%, 01/25/23® 8,875 9,268,251
Alvon Financing | Sar Aggreko Holdings nc, 6.13% 10/15.26 (Call 1015123 5,655 5,708,044 5.88%, 10/25/24 5,025 5,364,188
Al Unvesel Holgeo LLCIAUod Unversel Finance Crp, 663%, 171512 (Call 07152 19,425 20,432,672 6.13%, 03/25/24® 8,558 9,156,268
Aptim Corp., 7.75%, 06/15/25 (Call 11/15/21)"’“’ 4,810 3,913,555 6.50%, 06/15/22 11,250 11,564,677
Brink's Co. (The), 5.50%, 07/15/25 (Call 07/15/22) 3,389 3,539,810 6.75%, 06/25/25® 4,930 5,404,255
Cimpress PLC, 7.00%, 06/15/26 (Call 11/29/21)@® 6,225 6,481,781 6.75%, 06/15/26® 4,705 5,195,143
CoreCivic Inc., 8.25%, 04/15/26 (Call 04/15/24) 6,785 6,912,558 7.25%, 09/25/23® 5,252 5,719,136
Graham Holdings Co., 5.75%, 06/01/26 (Call 11/09/21)‘” 75 78,128 OneMain Finance Corp.
Jaguar Holding Co. 1/PPD Development LP, 4.63%, 0615/ )¢ 6,021 6,264,850 5.63%, 03/15/23 8,160 8,582,035
Legnts oy Hofing o L gl ooy Co 3,920 3,996,440 6.13%, 05/15/22 9,780 10,021,334
Modulaire Global Finance PLC, 8,007 5,705 5,818,030 6.13%, 03/15/24 (Call 09/15/23) 13,059 13,891,511
MoneyGram International Inc., 5.38%, 08/01/26 (Call 08 4,175 4,197,763 6.88%, 03/15/25® 12,284 13,704,419
Niclsen Co Luxembourg SARL (The), 5.00%, 02/01/25 (Call 1129721)0®) 5,229 5,317,239 7.13%, 03/15/26 16,010 18,191,362
Prime Security Services Borrower LLC/Prime Finance Inc. 8.88%, 06/01/25 (Call 06/01/22) 6,016 6,501,240
5.25%, 04/15/24@(®) 7,499 7,973,783 PennyMac Financial Services Inc. 5.38%, 10/15/25 (Call 7,065 7,276,244
5.75%, 04/15/26@ 13,935 14,890,633 PHH Mortgage Corp., 7.88%, 03/15/26 (Ca 3) 4,120 4,171,500
Ritchie Bros. Auctioneers Inc., 5.38%, 01/15/25 (Call 11/29/21)% 5,918 6,031,182 Rocket Mortgage LLC Rocket Mortage Colsuer e, 288%, 101326 (Call 101323 9,822 9,754,474
Sabre GLBL Inc. SLM Corp
7.38%, 09/01/25 (Call 09/01/22)@® 8,843 9,418,154 3.13%, 11/02/26 (Call 10/02/26) 5,025 4,987,313
9.25%, 04/15/25 (Call 03/16/25)@® 7,892 9,120,469 4.20%, 10/29/25 (Call 09/29/25) 5,449 5,766,404
Square Inc., 2.75%, 06/01/26 (Call 05/01/26)® 9,990 10,116,102 StoneX Group Inc., 8.63%, 06/15/25 (Call 06/15/22)“‘“" 2,526 2,690,935
Team Health Holdings Inc., 6.38%, 02/01/25 (Call 11/15/21)10) 6,989 6,179,674 TMX Finance LLC/TideMax Finance Corp.,11.13%, 4/ 901y 4,726 4,831,390
Verscend  Escrow  Corp., 9.75%, 08/15/26 (Call 200 211,862 United Wholesale Mortgage LLC, 5.50%, 8,051 8,022,353
WASH Multifanmily Acquisition Inc., 5.75%, 04/15126 (Call 04/15/23)% 8,645 8,915,156 Vistalet Ml Finan PLCIXO Management Holinglnc., 0.5 6,518 7,035,611
157,194,107 229,630,558
2 a—F — 1.6% '/h - 12%
Dell International LLC/EMC Corp., 7.13%, 06/15/24 (Call 11/0221)* 14,582 14,877,319 Calpine Corp., 5.25%, 06/01/26 (Call 11/29/21)® 7,640 7,858,460
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DPL Inc., 4.13%, 07/01/25 (Call 04/01/25) 4,739 5,012,109 REEHE - 0.6%
Drax Finco PLC, 6.63%, 11/01/25 (Call 11/09/21)® 4,355 4,487,682 Covanta Holding Corp., 5.88%, 07/01/25 (Call 11/29/21)® 3,450 3,559,969
FirstEnergy Corp. GFL Environmental Inc.
Series A, 3.35%, 07/15/22 (Call 05/15/22) 6,141 6,212,481 3.75%, 08/01/25 (Call 08/01/22)® 8,075 8,308,771
Series B, 4.75%, 03/15/23 (Call 12/15/22) 6,960 7,216,145 4.25%, 06/01/25 (Call 06/01/22)@® 5,712 5,889,619
FirstEnergy  Transmission LLC, 435%, 01/15025 (Call 5,600 6,060,822 Stericycle Inc., 5.38%, 07/15/24 (Call 11/15/21)® 5,481 5,623,506
InterGen NV, 7.00%, 06/30/23 (Call 11/29/21)® 4,179 4,129,409 Tervita Corp., 11.00%, 12/01/25 (Call 12/01/23)® 3,188 3,665,403
NextEra Energy Operating Partners LP Waste Pro USA Inc., 5.50%, 02/15/26 (Call 11/29/21)®) 4,905 4,855,950
3.88%, 10/15/26 (Call 07/15/26)® 5,000 5,315,815 31,903,218
4.25%, 07/15/24 (Call 04/15/24)@® 6,977 7,386,550
4.25%, 09/15/24 (Call 07/15/24)® 430 455,962 i — 2.0%
Talen Energy Supply LLC Albertsons Companics Inc. Safeway Inc./New Albertsons LP/Albertsons LLC
6.50%, 06/01/25 (Call 11/29/21) 2,240 1,349,600 3.25%, 03/15/26 (Call 09/15/22)® 8,460 8,604,731
10.50%, 01/15/26 (Call 01/15/22)@® 5,460 3,562,650 3.50%, 02/15/23 (Call 12/15/22)@® 7,601 7,734,090
Terraform Global Operating LLC, 6.13%, 03/01/26 (Call 11/29/21)") 3,230 3,311,622 7.50%, 03/15/26 (Call 03/15/22)® 5,573 5,997,941
TransAlta Corp., 4.50%, 11/15/22 (Call 08/15/22)® 3,285 3,351,727 B&G Foods Inc., 5.25%, 04/01/25 (Call 11/29/21)® 8,380 8,562,265
65,711,034 Chobani LLC/Chobani Finance Corp.nc, 7.50%, 0415125 (Call 11/29721)" 5,070 5,268,652
Del Monte Foods Inc., 11.88%, 05/15/25 (Call 05/15/22)® 5,818 6,534,341
BRI M — 0.3% FAGE Inernational SAFAGE USA Daity Industry lne, 3.63%, 081156 (Call 3,750 3,840,112
WESCO Distribution Inc, 7.13%, 06/15/25 (Call 06/15/22)) 15,492 16,464,623 Fresh Market Inc. (The), 9.75%, 05/01/23 (Call 11/29/21)% 4,900 5,041,474
H-Food Holdings LLC Hearthside Finane Co.Ic, 8.50%, 060126 (Call 112921)" 4,025 4,164,869
BFEB-HE — 0.4% IBS USA Food Co., 7.00%, 01/15/26 (Call 01/15/22)® 9,459 9,863,669
Brightstar Escrow Corp., 9.75%, 10/15/25 (Call 10/15/22) 4,359 4,677,116 Kraft Heinz Foods Co.
Sensata Technologies BV 3.00%, 06/01/26 (Call 03/01/26) 18,075 18,876,988
4.88%, 10/15/23@® 4,716 5,007,508 3.50%, 06/06/22® 3,030 3,082,557
5.00%, 10/01/25@(b) 7,384 8,075,462 Lamb Weston Holdings Inc.,4.63%, 11/01/24 (Call 11/18/21) 7,568 7,746,478
5.63%, 11/01/24® 4,075 4,492,691 Performance Food Group Inc., 5.50%, 06/01/24® 0 -
22,252,777 Sigma Holdco BV, 7.88%, 05/15/26 (Call 11/09/21)® 4,665 4,550,801
U.S. Foods Inc., 6.25%, 04/15/25 (Call 04/15/22)® 10,184 10,676,798
TRVE— — REIAE—R - 02% 110,545,766
Sunnova Energy Corp., 5.88%, 09/01/26 (Call 09, 4,075 4,161,594
TermaForm Power Operating LLC, 4.25%, 01/31/23 (Call 1031/ 5,334 5,462,831 AR —EX — 04%
9,624,425 Aramark Services Inc.
5.00%, 04/01/25 (Call 11/29/21)®® 5,848 5,986,890
ER-AR - 07% 6.38%, 05/01/25 (Call 05/01/22)® 15,367 16,174,889
Artera Services LLC, 9.03%, 12/04/25 (Call 02/04/23)®) 9,770 10,436,802 22,161,779
Brand Industrial Services Inc., 8.50%, 25 (Call 11 U 9,788 9,809,534
Brudage-Boe Coneete Pumping Holdings e, 0126 (Call 0 4,160 4,355,520 FERLEL - REESR — 0.1%
Fluor Corp., 3.50%, 12/15/24 (Call 09/15/24) 5,155 5,361,200 Schweitzer-Mauduit International Inc., 6.88%, 10/01/26 (Call 11129.21) 3,500 3,649,505
Tutor Perini Corp., 6.88%, 05/01/25 (Call 11/15/21)® 5,369 5,468,103
35,431,159
HR — 0.5%
EE — 3.5% AmeriGas Partners LP/AmeriGas Finance Corp.
AMC Entertainment Holdings Inc., 10.50%, 4,385 4,713,875 5.50%, 05/20/25 (Call 02/20/25)® 7,007 7,606,589
Banijay Entertainment SASU, 5.387% 3,650 3,756,215 5.63%, 05/20/24 (Call 03/20/24)® 6,235 6,742,217
Caesars Entertainment Inc., 6.2 33,896 35,636,729 5.88%, 08/20/26 (Call 05/20/26)® 6,400 7,148,000
Caesars Resort Colletion LLCICRC Finco Inc, 9,755 10,250,066 Rockpoint Gas Storage Canada Ltd., 7.00%, 03/31/23 (Call 11/29/21)¢ 2,981 2,992,978
CerFir P Caad' Wondernd Co Magnum MomaemntCop, 3 3,245 3,276,385 24,489,784
(et P el ondrod (o ogoem Mg Cop Ml O 304,150 10,970 11,399,559
Cinemark USA Inc., 5.88%, 03/15/26 (Call (. 4,135 4,156,765 AVATT — B - 0.0%
Golden Entertainment Inc., 7.63%, 04/15/26 (Call 04/ 4,560 4,806,810 Orto-Cliica Diagosis n Ot Cincel Dignosics $4,738%, DR 01L2S (Call 60122 446 467,653
International Game Technology PLC
4.13%, 04/15/26 (Call 04/15/23)® 8,475 8,740,098 NVATT — P—ER = 4.6%
6.50%, 02/15/25 (Call 08/15/24)@® 10,566 11,738,276 Air Methods Corp., 8.00%, 05/15/25 (Call 11/29/21)®) 4,000 3,070,000
Jacobs Entertainment Inc., 7.88%, 02/01/24 (Call 11/29/21)" 3,840 3,960,800 Akumin Inc., 7.00%, 11/01/25 (Call 11/01/22)@® 4,400 4,198,821
Live Nation Entertainment Inc. , 11101124 5,924 5,990,645 CHS/Community Health Systems Inc.
Merlin Entertainments Ltd., 5.75%, 3/17/26)%0) 3,850 3,982,560 6.63%, 02/15/25 (Call 02/15/22)® 14,275 14,902,108
Mohegan Gaming & Entcrtammcnt 8.00%, 03/15/26 (Call 03/15/22)@ 20,582 21,739,737
7.88%, 10/15/24 (Call 11/15/21)@®) 4,083 4,236,113 Encompass Health Corp., 5.75%, 09/1 2,990 3,061,352
8.00%, 02/01/26 (Call 02/01/23)@ 11,770 12,151,054 (Global Medical Response Inc., 6.50%, 6,330 6,244,545
Scientific Games International Inc. HCA Inc.
5.00%, 10/15/25 (Call 11/29/21)® 12,466 12,840,656 5.38%, 02/01/25 25,094 27,917,075
8.25%, 03/15/26 (Call 03/15/22)@® 10,803 11,464,684 5.38%, 09/01/26 (Call 03/01/26)® 8,600 9,785,834
8.63%, 07/01/25 (Call 07/01/22)@® 5,846 6,318,795 5.88%, 05/01/23 11,367 12,162,916
Six Flags Entertainment Corp., 4.88%, 07/31/24 (Call 11/29/21) 9,843 9,954,467 5.88%, 02/15/26 (Call 08/15/25) 14,563 16,592,791
Six Flags Theme Parks Inc., 7.00%, 07/01125 (Call 07/01/22)% 7,069 7,510,812 IQVIA Inc., 5.00%, 10/15/26 (Call 11/29/21)®® 3,150 3,237,311
Vail Resorts Inc., 6.25%, 05/15/25 (Call 03/15/22)®) 6,095 6,421,971 Legacy LifePoint Health LLC, 6.75%, 04/15/25 (Call 04/15/22)¢" 6,192 6,510,468
Wy ResorsFinance LLC/Wyen ResorsCapilConp, 1751, 1525 Call WS 2 6,115 6,441,602 Magellan Health Inc., 4.90%, 09/22/24 (Call 07/22/24) 3,869 4,235,665
189,748,937 ModivCare Inc., 5.88%, 11/15/25 (Call 11/15/22)®) 5,880 6,166,650
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Molina Healthcare Inc., 5.38%, 11/15/22 (Call 08/15/22)1® 7311 7,530,330 A F—Fvk — 15%
Prime Healtheare Services Inc., 7.25%, 11/01/25 (Call 11/01/22)" 10,304 11,001,066 Cogent Communications Group Inc.
Quorum Health Corp., 11.63%, 04/15/23¢0 2,653 - 3.50%, 05/01/26 (Call 02/01/26)@®) 5,035 5,073,417
RP Escrow Issuer LLC, 5.25%, 12/15/25 (Call 12/15/22) 10 8,340 8,340,000 5.38%, 03/01/22 (Call 12/01/21)@® 2,457 2,466,249
Select Medical Corp., 6.25%, 08/15/26 (Call 08/15/22)® 11,425 11,957,308 Millennium Escrow Corp., 6.63%, 08/01/26 (Call 08/01/23)® 7,940 8,075,900
Surgery Center Holdings Inc., 6.75%, 07/01/25 (Call 3,420 3,489,896 Netflix Inc.
Tenet Healthcare Corp. 3.63%, 06/15/25 (Call 03/15/25)® 4,915 5,228,918
4.63%, 07/15/24 (Call 11/29/21) 6,528 6,633,794 5.50%, 02/15/22 5,828 5,908,135
4.63%, 09/01/24 (Call 11/15/21)® 5,830 5,909,434 5.75%, 03/01/24 3,054 3,363,218
4.88%, 01/01/26 (Call 03/01/22) 20,798 21,343,948 5.88%, 02/15/25 7.657 8.681.124
6.75%, 06/15/23 17,889 19,221,731 NortonLifeLock Inc.
7.50%, 04/01/25 (Call 04/01/22)® 6,885 7,306,706 3.95%, 06/15/22 (Call 03/15/22) 3,526 3,560,357
U.S. Acute Care Solutions LLC, 6.38%, 03/01/26 (Call 03/01/23)®) 5,065 5,254,938 5.00%, 04/15/25 (Call 11/09/21)® 11,121 11,270,160
247,814,424 Photo Holdings Merger Sub Inc., 8.50%, 1011126 (Call 10/01/22/9% 7,750 8,149,125
TripAdvisor Inc., 7.00%, 07/15/25 (Call 07/15/22)® 5,349 5,678,097
D — —_
RIS — A = 0 o1 s J36.038 UneTecmolagies e, 7.50%, 011525 (Call 05/15722) 10,059 10,717,271
nergy & Power Fund,7.50%, 08/15/23 (Call 0515/23) > 205 VeriSign Inc., 5.25%, 04/01/25 (Call 01/01/25) 700 782,250
Icahn Enterprises LP/Icahn Enterprises Finance Corp. 78.954.221
4.75%, 09/15/24 (Call 06/15/24) 11,185 11,592,637 >0
6.25%, 05/15/26 (Call 05/15/22) 10,756 11,272,697 _
6.38%, 12/15/25 (Call 11/29/21)® 7,850 8,012,839 G- — 0.6% "
6.75%, 02/01/24 (Call 11/29/21)® 5011 5,078,990 ArcelorMittal SA, 4.55%, 03/11/26 4,323 4,745,155
Stena AB, 7.00%, 02/01/24@®) 4837 5,012,583 Befnlandlron Mines Corp Bz»lﬂn]znd[mn\hnc&l?.&Jw‘ﬂsIBIEKCQHHIDIH““” 5,095 5,377,773
Stena International SA Clcv::land-Cllffs Inc. )
5.75%, 03/01/24@ 2,470 2,561,884 6.75%, 03/15/26 (Call 03/15/22) 9,075 9,650,193
6.13%, 02/01/25 (Call 02/01/22)® 3,315 3,397,851 9.88%, 10/17/25 (Call 10/17/22) 5,878 6,724,890
32,366,119 United States Steel Corp., 6.25%, 03/15/26 (Call 10/3121)® 3,857 3,979,508
30,477,519
EEER — 1.0%
Empire Communities Corp., 7.00%, 12/15/25 (Call 1 5,130 5,340,731 Vo%— — 11%
0, 115/ / i % 15125
Egsw}lr;ilrziplnc., 3.85%, 05/15/26 4,500 4,488,750 flogsglezllla)‘l:?n Merger Sub Inc, 850%, 09/1525 (Call 3,987 3,839,897
7.50%, 09/15/22®) 3,622 3,820,576 Life Time Inc.
7.63%, 05/15/23 (Call 11/15/22) 4,013 4,269,914 5.75%, 01/15/26 (Call 01/15/23)® 8,990 9,240,551
Meritage Homes Corp., 6.00%, 06/01/25 (Call 03/01/25)® 5,180 5,813,902 8.00%, 04/15/26 (Call 02/01/23)@® 5,101 5,356,050
Picasso Finance Sub Inc., 6.13% 125 (Call 06/15/22)®) 5,396 5,670,690 NCL Corp. Ltd.
Taylor Morrison Communities Inc. Taylor Morrison Holdings Il Inc. 3.63%, 12/15/24 (Call 12/15/21)@® 5,388 5,105,130
5.63%, 03/01/24 (Call 12/01/23)@® 4,035 4,314,373 5.88%, 03/15/26 (Call 12/15/25)@® 14,047 14,130,165
5.88%, 04/15/23 (Call 01/15/23)® 3,413 3,568,647 10.25%, 02/01/26 (Call 08/01/23)@®) 7,423 8,492,756
Toll Brothers Finance Corp. o 12.25%, 05/15/24 (Call 02/15/24)® 6,517 7,697,196
4.38%, 04/15/23 (Call 01/15/23)® 5,194 5,380,413 Viking Cruises Lid., 13.00%, 05/15/25 (Call 05/15/22) 7,336 8,420,697
5.88%, 02/15/22 (Call 11/15/21) 4,570 4,580,720 62.282.442
TRI Pointe Group Inc. TRI Pointe Homes Inc., 5.88%, 06/15/24") 4,895 5,413,707 T
52,662,423 B — 3.1%
Boyd Gaming Corp., 8.63%, 06/01/25 (Call 06/01/22)¢ 5,989 6,462,430
FEAM-HEE — 01% 4 i .
) Genting Neww York LLCIGENNY Captal Inc., 3.30%, 021512 / 4,700 4,674,961
0, fi (b)
Spectrum Brands Inc., 5.75%, 07/15/25 (Call 11/29.21)® 3,559 3,651,485 il Donesc Opeing o e, 53 4491 4682683
CD&R Smokey Buyer Inc.,6.75%, 07/1525 (Call 07/15/22)") 8,429 8,920,411 :
Newell Bands e (Callomsz) g 220 4.88%, 06/06/25 (Call 11/29/21)®® 9,285 9,205,084
4.35%, 04/01/23 (Call 02/01/23) 10,716 11,180,110 5.25%, 04/26/26 (Call 04/26/22) 5,552 5,496,561
4.70%, 04/01/26 (Call 01/01/26) 17,437 19,105,942 MGM China Holdings Ltd. o
4.88%, 06/01/25 (Call 05/01/25)® 5300 5.805.302 5.25%, 06/18/25 (Call 06/18/22) 4,475 4,430,514
35.011.765 5.38%, 05/15/24 (Call 11/09/21)@®) 7,379 7,395,736
5.88%, 05/15/26 (Call 05/15/22)@®) 7,670 7,679,326
R — 1.2% MGM Resorts International
Acrisure LLC/Acrisure Finance Inc. 4.63%, 09/01/26 (Call 06/01/26)) 4,200 4,394,355
7.00%, 11/15/25 (Call 11/29/21)@® 8,910 9,009,509 5.75%, 06/15/25 (Call 03/15/25)® 6,703 7,272,546
10.13%, 08/01/26 (Call 08/01/22)@®) 3,400 3,771,779 6.00%, 03/15/23 11,608 12,263,504
AssuredPartners Inc., 7.00%, 08/15/25 (Call 11/29/21) 4910 4,973,011 6.75%, 05/01/25 (Call 05/01/22)® 7,432 7,844,476
Genworth Holdings Inc. 7.75%, 03/15/22 10,939 11,205,040
4.80%, 02/15/24 4,051 4,128,860 Studio City Finance Ltd., 6.00%, 07/15/25 (Call 07/15/22)¢ 5,052 4,901,703
4.90%, 08/15/23 3,251 3,332,438 Travel + Leisure Co.
HUB International Ltd., 7.00%, 05/01/26 (Call 11/09/21)¢) 16,150 16,691,933 3.90%, 03/01/23 (Call 12/01/22) 3,086 3,175,494
NMI Holdings Inc., 7.38%, 06/01/25 (Call 03/30/25)X®) 4,506 5,182,891 4.25%, 03/01/22 (Call 12/01/21) 7,159 7,174,750
Radian Group Inc. 6.60%, 10/01/25 (Call 07/01/25) 3,578 3,997,878
4.50%, 10/01/24 (Call 07/01/24) 4,739 5,028,201 6.63%, 07/31/26 (Call 04/30/26)@®) 6,350 7,082,282
6.63%, 03/15/25 (Call 09/15/24)® 5,223 5,829,211 Universal Entertainment Corp., 8.50%, 12/11/24 (Call 12/11/23) 6,135 6,414,143
USI Inc./NY, 6.88%, 05/01/25 (Call 11/29/21)@1) 6,440 6,534,454 Wynn Las Vegas LLC/Wynn Las Vegas Capital Corp.
64,482,287 4.25%, 05/30/23 (Call 02/28/23)@ 4,309 4,350,140
5.50%, 03/01/25 (Call 12/01/24)® 18,005 18,320,087
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Wynn Macau Ltd. FTLAEERME — 0.5%
4.88%, 10/01/24 (Call 11/09/21)@® 6,001 5,689,636 CDW LLC/CDW Finance Corp.
5.50%, 01/15/26 (Call 06/15/22)@® 10,165 9,576,523 4.13%, 05/01/25 (Call 05/01/22) 5318 5,487,112
166,501,409 5.50%, 12/01/24 (Call 06/01/24) 5,630 6,166,710
Xerox Corp., 4.38%, 03/15/23 (Call 02/15/23) 9,891 10,216,612
B — 0.5% Xerox Holdings Corp, 5.00%,08/15/25 (Call 07/15/25) 1 7,540 7,841,600
Cleaver-Brooks Inc., 7.88%, 03/01/23 (Call 11/29/21)e¥®) 3,568 3,528,879 29,712,034
Colfax Corp., 6.38%, 02/15/26 (Call 02/15/22)® 1,565 1,632,599
Maxim Crane Wk Holdings Captal LLC, 10.13%, 0801124 (Call 11292101 3,574 3,676,753 FM-HR — 9.0%
Stevens Holding Co. Inc., 6.13%, 10/01/26 (Call 10/01/23) 4,000 4,324,000 Acthon United BR LP/Aethon United Finance Corp, §.25% 6,895 7,406,678
Titan Acquisition Ld/Titan CoBomower LLC, 775%, 041526 (Call 6,840 6,964,579 Antero Resources Corp., 5.00%, 03/01/25 / 5,319 5,396,126
Weir Group PLC (The), 2.20%, 03/13/26 (Call 04/13126)°4) 3,470 3,446,404 Apache Corp., 4.63%, 11/15/25 (Call 08/15/25) 4,354 4,693,568
Welbilt  Inc., 9.50%, 02/1524 (Call 3,523 3,612,837 Baytex Energy Corp., 5.63%, 06/01/24 (Call 11/29/21) 381 384,187
27,186,051 Berry Petroleu Co. LLC, 7.00%, 02/15/26 (Call 11/29721)¢ 3,773 3,824,803
Bonanza Creek Energy Inc., 5.00%, 10/15/26 (Call 10/15/23) 4,017 4,057,973
BlE — 0.5% California Resources Corp., 7.13%, 02/01/26 (Call 02/01/23)1®) 4,961 5,233,855
FXIHoldings Inc., 7.88%, 11/01/24 (Call 11/29/21)) 5,667 5,773,256 Callon Petroleum Co., 6.13%, 10/01/24 (Call 11/29/21) 4223 4,153,203
Gates Global LLC/Gates Corp, 6.25%, 01/15126 (Call 01/15/22)4®) 6,970 7,211,476 Calumet Specialty Products Partners LP/Calumet Finance Corp.
Hillenbrand Inc. 9.25%, 07/15/24 (Call 11/15/21)® 17 18,470
5.00%, 09/15/26 (Call 07/15/26)® 3,900 4,382,586 11.00%, 04/15/25 (Call 11/29/21)@® 5,240 5,691,950
5.75%, 06/15/25 (Call 06/15/22) 3,375 3,557,180 Chesapeake Energy Corp., 5.50%, 02/01/26 (Call 02/05/23) " 4,460 4,659,362
Trinity Industries Inc., 4.55%, 10/01/24 (Call 07/01/24) 4,640 4,915,152 Citgo Holding Inc., 9.25%, 08/01/24 (Call 11/29/21)4®) 13,058 13,329,784
25,839,650 CITGO Petroleum Corp.
6.38%, 06/15/26 (Call 06/15/23)® 6,635 6,834,050
AFAT — 4.4% 7.00%, 06/15/25 (Call 06/15/22)@ 11,465 11,808,606
AMC Networks Inc. Comstock Resources Inc., 7.50%, 05/15/25 (Call 11/29/21)% 297 308,011
4.75%, 08/01/25 (Call 11/29/21)® 7,500 7,687,500 Continental Resources Inc./OK
5.00%, 04/01/24 (Call 11/29/21) 4,726 4,783,108 3.80%, 06/01/24 (Call 03/01/24) 8,935 9,381,750
CCO Holdings LLC/CCO Holdings Capital Corp. 4.50%, 04/15/23 (Call 01/15/23) 5,517 5,738,673
4.00%, 03/01/23 (Call 11/15/21)® 5,467 5,476,260 CrowRock LPICrownRock Fiance e, 563%, 101525 (Call 12921010 12,036 12,328,371
5.50%, 05/01/26 (Call 11/29/21)® 250 258,250 CVR Energy Inc., 5.25%, 02/15/25 (Call 02/15/22) 5,607 5,549,436
Cengage Learning Inc.,9.50%, 06/15/24 (Call 11/29/21)®) 5,857 5,992,434 Devon Energy Corp.
CSC Holdings LLC 5.25%, 09/15/24 (Call 06/15/24)® 1,752 1,918,952
5.25%, 06/01/24® 7,507 7,891,533 8.25%, 08/01/23 (Call 06/01/23)® 565 627,093
5.88%, 09/15/22 6,683 6,865,947 Endeavr Eergy Resoures LPEER Finane e, 6.63%, 07155 (Call 071572 5,493 5,792,573
6.75%, 11/15/21 9,989 10,012,744 Energean Isracl Finance Ltd.
Cumulus Media New Holdings Inc.,6.75%, 07101126 (Call 07/01/22) 4,685 4,880,013 4.50%, 03/30/24 (Call 12/30/23)® 5,700 5,812,860
Diamond Spors Group LLC Dimnd Spors Finae /1526 (Call0815122)"" 22,750 12,853,750 4.88%, 03/30/26 (Call 12/30/25)® 6,410 6,514,163
DISH DBS Corp. Ensign Drilling Inc., 9.25%, 04/15/24 (Call 11/29/21)® 6,034 5,973,660
5.00%, 03/15/23 14,908 15,431,643 EQT Corp.
5.88%, 07/15/22 19,359 19,879,273 3.00%, 10/01/22 (Call 09/01/22)® 3,839 3,883,110
5.88%, 11/15/24 20,299 21,604,226 3.13%, 05/15/26 (Call 05/15/23)@ 5,826 5,872,972
7.75%, 07/01/26® 20,012 22,262,221 6.63%, 02/01/25 (Call 01/01/25) 9,214 10,356,207
Gannett Holdings LLC, 6.00%, 11/01/26 (Call 11/01/23)®) 1,520 1,516,580 Gulfport Energy Operating Corp.
Gray Television Inc., 5.88%, 07/15/26 (Call 11/29/21)eX¢) 5,650 5,831,271 8.00%, 05/17/26 (Call 05/17/24)® 5,400 5,065,380
iHeartCommunications Inc., 6.38%, 05/01/26 (Call 05/01/22)®) 7,225 7,568,188 8.00%, 05/17/26 (Call 05/17/24)® 75 82,853
Meredith Corp., 6.88%, 02/01/26 (Call 12/01/21)) 10,604 11,005,892 Harbour Energy PLC, 5.50%, 10/15/26 (Call 10/15/23)9 4,840 4,836,418
Quebecor Media Inc., 5.75%, 01/15/23 8,280 8,714,700 o Enery 1 LPlconp FinanceCo, 75%, 00105 Cal 1715200 880 897,644
Radite Holdco LLCRadite Finance e, 450% 091526 (Call 915231 9,000 9,144,360 epndeneErery Fiare LG, T 4.805 4,992,996
Sirius XM Radio Inc.,3.13%, 09/01/26 (Call 09/01/23) 10,075 10,100,187 Yaca Enery Nt Sea PLC, .00% 07 6.070 6257354
TEGNA Inc., 4.75%, 03/15/26 (Call 03/15/23)"” 6,169 6,416,068 Laredo Petroleum Inc.,9.50%, 01/15/25 (Call 01/15/22) 5,478 5,641,427
Townsquare Media Ine, 6.88% 0201126 (Cal 020123) 5,765 6,067,045 Leviathan Bond Ltd.
Univision Communications Inc. 5.75%, 06/30/23 (Call 03/30/23)® 4,835 5,018,204
5.13%, 02/15/25 (Call 11/09/21)@® 12,811 13,036,474 6.13%, 06/30/25 (Call 03/30/25)® 5,589 6.032.832
9.50%, 05/01/25 (Call 05/01/22)® 3,488 3,783,645 M1 oLV 3G, 0, I G L2 3,500 3,591,875
Videotron Ltd., 5.38%, 06/15/24 (Call 03/15/24) 6,669 7,185,090 Matador Resources Co., 5.88%, 09/15/26 (Call 1/15/21)" 10,500 10,840,316
236,248,402 MEG Energy Corp, 650%, 011525 (Call 4,249 4,349,914
Moss Creek Resources Holdings Inc, 7.50%, 01/15126 (Call 112921 6,855 6,238,050
ﬁcﬁic_c;p'? Z?)o%, 05/15/25 (Call 05/15/22)) 6,530 6,844,397 24;1;'5/]1 yO(;/ii Sc/‘z’s'p('(:an 11/29/21)® 4053 5.075.999
Constellium SE, 5.88%, 02/15/26 (Call 11/29/21)) 4,947 5,031,655 6‘880/2 ” 08/15/24 (Call 11/29/21)® 3,958 4037488
FMG Resources August 2006 Pty Lt. 5.13%, 0515124 (Call 0211524 7,324 7,806,560 Nabors Industries Inc. 5.75% 02/01/25 (Call 101240 5886 5591.700
Freeport-McMoRan Inc. Tt 7950 0115 10\6) ’ 200,
3.88%, 03/15/23 (Call 12/15/22) 9,141 9,415,230 Qusis Petroleum Inc., 6.38%, 06/01/26 (Call 06001/23)140 3,705 3,918,038
4.55%, 11/14/24 (Call 08/14/24) 7,097 7,673,773 Oceidental Petroleum Corp
Novelis Corp., 3.25%, 11/15/26 (Call 11/15/23) 2,105 2,097,106 2.70%, 02/15/23 (Call 11/15/22) 7674 7.766.906
Perenti Finance Pty LId., 6.50%, 10/07/25 (Call 10/07/22)010 4,507 4,708,801 5 '90% 08/15/24 ’ o0
‘ ) .90%, (Call 07/15/24) 26,779 27,279,767
Tascko Mines Ltd., 7.00%, 02/15/26 (Call 02/15/23)0 3,725 3,857,275 3 13%, 02/15/22 (Call 11/29/21) 6260 6260.926
53.977.074 3.20%, 08/15/26 (Call 06/15/26) 3,600 3,651,570
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3.40%, 04/15/26 (Call 01/15/26) 8,590 8,755,601 Owens-Brockway Glass Container Inc.,5.88%, 08/15/23¢10 7,719 8,104,950
3.50%, 06/15/25 (Call 03/15/25) 6,275 6,488,171 Plastipak Holdings Inc., 6.25%, 10/15/25 (Call 1129721 5,615 5,716,800
5.50%, 12/01/25 (Call 09/01/25) 7,169 7,882,244 Sealed Air Corp.
5.55%, 03/15/26 (Call 12/15/25) 10,035 11,076,131 5.13%, 12/01/24 (Call 09/01/24)@® 5,013 5,400,479
5.88%, 09/01/25 (Call 06/01/25) 8,675 9,629,250 5.25%, 04/01/23 (Call 01/01/23)® 3,668 3,834,894
6.95%, 07/01/24 5275 5,927,781 5.50%, 09/15/25 (Call 06/15/25)@® 4,145 4,576,309
8.00%, 07/15/25 (Call 04/15/25)® 4,170 4,935,275 Trivium Peckaging Finance BY, $.50%,08/1512 (Call 08152204 8,425 8,755,651
Ovintiv Exploration Inc. 154,333,650
5.38%, 01/01/26 (Call 10/01/25)® 6,385 7,099,622
5.63%, 07/01/24 9,430 10,379,412 EER — 3.3%
PBF Holding Co. LLC/PBF Finance Corp. Bausch Health Americas Inc., 9.25%, 04/01/26 (Call 04/01/22)¢ 15,220 16,188,916
7.25%, 06/15/25 (Call 11/29/21) 5,990 4,660,220 Bausch Health Companies Inc.
9.25%, 05/15/25 (Call 05/15/22)® 11,878 11,491,965 5.50%, 11/01/25 (Call 11/29/21)® 16,910 17,188,124
PDC Energy Inc. 6.13%, 04/15/25 (Call 11/29/21)@ 23,832 24,288,264
5.75%, 05/15/26 (Call 11/29/21) 7,545 7,761,919 9.00%, 12/15/25 (Call 12/15/21)@ 14,660 15,413,341
6.13%, 09/15/24 (Call 11/29/21)® 3,779 3,838,897 Elanco Animal Health Inc., 5.27%, 08/28/23 (Call 07/28/23) 7,765 8,302,726
Penn Virginia Escrow LLC, 9.25%, 08/15/26 (Call 3,775 3,942,044 Herblife Nurtion Lid/HLF Financing e, 788%, 9/01/25 (Call 090122 5,994 6,443,310
Puma International Financing SA, 5.13 6124 (Call 11/09/21)%) 4,500 4,527,500 Lannett Co. Inc., 7.75%, 04/15/26 (Call 23)@ 3,415 3,158,631
Range Resources Corp. L Dexclopment LLCLD Finace Corp, 175%, 111525 (Call 111522) 4,855 4,993,374
4.88%, 05/15/25 (Call 02/15/25)® 6,600 6,884,916 Perrigo Finance Unlimited Co.
5.00%, 08/15/22 (Call 05/15/22) 4,142 4,205,051 3.90%, 12/15/24 (Call 09/15/24) 5,025 5,302,234
5.00%, 03/15/23 (Call 12/15/22) 4,529 4,644,605 4.38%, 03/15/26 (Call 12/15/25) 6,825 7,269,446
9.25%, 02/01/26 (Call 02/01/22) 7,950 8,611,804 PRA Health Sciences Inc., 2.88%, 07/15/26 (Call 07/15/23) %) 4,475 4,512,944
SM Energy Co. Teva Pharmaceutical Finance Netherlands I11 BV
6.75%, 09/15/26 (Call 11/29/21) 3,925 4,024,005 2.80%, 07/21/23 28,563 28,771,510
10.00%, 01/15/25 (Call 06/17/22)® 3,991 4,447,414 3.15%, 10/01/26® 17,000 16,017,754
Southwestern Energy Co., 6.45%, 01/23/25 (Call 10123/24) 7,289 7,954,121 6.00%, 04/15/24 (Call 01/15/24)® 12,060 12,694,948
Strathcona Resources Ltd., 6.88%, 08/01/26 (Call 08/01/23) 4,700 4,678,192 7.13%, 01/31/25 (Call 10/31/24)® 9,358 10,045,251
Talos Production Inc. 12.00%, 01/15/26 (Call 01/15/23) 6,180 6,706,880 180.590.773
Tap Rock Resources LLC, 7.00%, 10/01/26 (Call 10/01/23)% 2,730 2,811,900
Transocean Guardian Ltd., 5.88%, 01/15/24 (Call 11/29/21)% 3,974 3,900,275 RATSLY — 4.1%
Transoccan Inc. At i s P i Fae i 4,910 5,358,038
7.25%, 11/01/25 (Call 11/09/21)® 4,091 3,375,525 Bl Racer Midsream LLC/Ble Racer Finance Cor, 763 5,447 5,848,716
7.50%, 01/15/26 (Call 11/09/21)@ 5,435 4,375,175 Buckeye Partners LP
Tesocean Ponts L, .13% 08013 (Call 1292119 2,958 2,068,114 4.13%, 03/01/25 (Call 02/01/25)® 4973 5,091,730
Transocean Sentry Ltd, 5.38%, 05/15/23 (Call 11/29/21)® 4,891 4,817,408 4115%: 07/01/23 (Call 04/01/23) 3:669 3:786:958
Vantge Drlﬂmzlmcmanonalr.“)zs@f,. 1}:‘15@3 i 102?«‘21?"2’ 2,850 2,633,685 o MlmPres P Ceson Ve o, 539, W15 0921 4,343 4,450,706
W&T Offshore Inc., 9.75%, 11/01/23 (Call 11/2921) 4,933 483,2;,(1)2 DCP Midstream Operating LP b
-390, 3.88%, 03/15/23 (Call 12/15/22)® 4,264 4,391,920

. 4.95%, 04/01/22 (Call 01/01/22) 2,936 2,947,010
B HALE SR ~ 10% 5.38%, 07/15/25 (Call 04/15/25)® 7,659 8486,792
(CS] Compressco L CS1 Compresseo Finance Inc, 7.50%, 40125 (Call 1129.21)"" 3,340 3,306,600 EnLink Midstream Partners LP
Eterman Energy Solutions LP/EES Finance Corp, 8130 3,580 3,459,175 4.15%, 06/01/25 (Call 03/01/25) 7,550 7.831.147
KCA Deutag UK Finance PLC, 9.88%, (Calll ) 4,410 4,801,435 4.40%, 04/01/24 (Call 01/01/24) 4897 5 111,244
Oceaneering International Inc., 4.65% 124 (Call 08/15/24) 4,315 4,479,509 4A85%’ 07/15/26 (Call 04/15/26)® 4’875 5§066§547
TechnipFMC PLC, 6.50%, 02/01/26 (Call 02/01/23)¢) 9,235 9,868,098 EQM Midstream Partners LP ’ v
Transocean Phoenix 2 L., 7.75%, 10/15/24 (Call 11/29/21)") 1,225 1,243,373 4.00%, 08/01/24 (Call 05/01/24)® 5174 5.355.00
USA CompressionPrrs LPIUSA CompressionFivance Cor, 5881, 040026 (Call 12921 6,630 6,855,950 4‘75%' 07/15/23 (Call 06/15/23)® 5'570 5,863‘038
Weatherford Intemational Ltd., 11.00%, 12/01/24 (Call 12001/21)4®) 17,472 18,214,560 6A00%, 07/01/25 (Call 04/01/25)® 6,405 6’966’505

52,228,700 Genesis Energy LP/Genesis Energy Finance Corp.

. e 6.25%, 05/15/26 (Call 11/29/21)® 3,470 3,365,280
ﬁfﬁ Pac@k‘aﬁg L s USA e 6.50%, 10/01/25 (Call 112921)® 5,195 5,120,712
4.13%, 08/15/26 (Call 08/1522)® 11325 11,557,099 ?&i&‘i"ﬁiﬁfﬁi’i“?ﬁ;ﬁﬂffiMﬁ (i 7,200 7.450,200

0 o -

é':ﬁ 2‘02:/ 30/25 (Call 04/3022) 8114 8,417,630 6.50%, 09/30/26 (Call 03/31/23)@®) 14,950 14,538,875

4.00%, 11/15/230) 9,656 10,151,104 675%,409/15‘/25 (Ca}l 09('1:5/2%)fa> - 12,420 12,113,474

4.88%, 03/15/26 (Call 12/15/25) 7415 8.129.258 NG Energy Operating LLCINGL Enrgy Finance Corp. 751 UI;E\CKH 0y 20,507 20,802,916

5.25%. 07/01/25® 10,021 11.171.536 NGL Energy Partners LP/NGL Energy Finance Corp.

Berry Global Inc, 4.50%, 0211526 (Cal 11/29/21)010 2,800 2,844,075 6.13%, 03/01/25 (Call 11/29/21) 3,650 3,101,405

J s 4 4 > 4 0,
Cotaes ne Casades USA ne, 5.13%, 011526 Call 011523 4012 4247394 7.50%, 11/01/23 (Call 11/29/21) 3,534 5,324,784
» > » 0, (b)
(o Ans LLOCon Ay o g 3,700 3,949,750 7.50%, 04/15/26 (Call 04/15/22) 2.805 2,400,379
Crown e LLCCon Ancis o Cop. V1,475% 0136 ol 1921 8910 9,187,156 ﬁ“hg‘f’M“‘Ls"“"?Fl'{ﬁm LLP*;‘“""‘" 21306 Call 01322 4,650 4,811,878
P udsStar Logistics
glgg.,fcg;’}ig;‘z“s‘ Co. Inc. @ 5.75%, 10/01/25 (Call 07/01/25) 5,949 6,365,430
.88%, (Call 11/29/21) 7,614 7,652,070 !

7.88%, 07/15/26 (Call 11/29/21)@® 4,600 4,807,993 6.00%, 06/01/26 (Call 03/01/26) 5,097 5,421,934

LABL Inc., 6.75%, 07/15/26 (Call 07/15/22)® 7,100 7,352,228 PBFLoglxuts'LP‘PBF Logistics Fmancue Corp, 6.88%, 05/15123 (Call L12921)" 4,909 4,755,594

Mauser Packaging Solutions Holding Co. Ratler Midstream LP, $.63%, 0ﬂ7/15_ ¢ 4,922 5,142,260

5.50%, 04/15/24 (Call 11/29/21)@®) 15,304 15,326,956 RocklesExpressPlpeImeLLC,}q.?:]/n,O‘J 125 ) 3,387 3,513,239

7.25%, 04/15/25 (Call 11/29/21)@® 13,572 13,150,318 Southeast Supply Header LLC, 4.25%, 06/ 4 -’1)"" 3,470 3,600,288
Sunmit st Holing LLC v idteam Finan Corp, R30%, 101326 (Cal 01523 3,260 3,278,908
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TellrassEncgy Paters LP el Enery Finance Cop, .50%, 100125 Cal 100112 5,284 5,713,325 8.50%, 10/30/25 (Call 11/29/21)@® 5,685 5,902,167
TngoResouress Prters L Targ Resoures Pt Fiane Cop, 388%, 41526 (Call 1921 5,400 5,642,503 Ferrellgas LP/Ferrellgas Finance Corp, 5.38%, 04/01/26 (Call 04101123 6,606 6,428,449
Western Midstream Operating LP Golden Nugget Inc.
3.95%, 06/01/25 (Call 03/01/25) 4,437 4,658,451 6.75%, 10/15/24 (Call 11/29/21)®® 13,507 13,557,651
4.00%, 07/01/22 (Call 04/01/22)® 5,781 5,839,460 8.75%, 10/01/25 (Call 11/29/21)®® 5,675 5,908,775
4.35%, 02/01/25 (Call 01/01/25) 8,472 8,894,910 Guitar Center Inc., 8.50%, 01/15/26 (Call 01/15/23)® 1,993 2,117,363
4.65%, 07/01/26 (Call 04/01/26) 4,655 5,041,598 IRB Holding Corp.
223,453,244 6.75%, 02/15/26 (Call 11/29/21)® 3,217 3,294,394
7.00%, 06/15/25 (Call 06/15/22)® 7,875 8,336,769
TEIE — 0.6% LSF9 Atanis Holdings LLCVitra Finance Corp, 7.75%, 0215126 (Call 02/ 7,480 7,581,429
Five Pont Operating Co. LPFive Point Capial Corp, Al 5,877 6,122,365 Macy's Retail Holdings LLC
Greystar Real Estate Partners L (Call 11729214 4,838 4,922,665 2.88%, 02/15/23 (Call 11/15/22) 4,145 4,191,631
Newmark Group Inc., 6.13%, 11/15/23 (Call 10/15/23) 5,383 5,806,911 3.63%, 06/01/24 (Call 03/01/24)® 4,560 4,706,832
Realogy Group LLC/Realogy Co-Issuer Corp. NG HoldingCo. e Neiman MarusGroup LLC, 7. 3%, 40126 (Call 601234 11,295 11,876,221
4.88%, 06/01/23 (Call 03/01/23)@ 4,130 4,253,900 Party City Holdings Inc, 8.75%, 02/15126 (Call 08/15/23) 7,195 7,376,674
7.63%, 06/15/25 (Call 06/15/22)@® 5,880 6,282,486 Penske Automotive Group Inc., 3.50%, 09/01/25 (Call 09/01/22) 5,454 5,603,985
WeWork Companies Inc., 7.88%, 05/01/25® 4,750 4,797,738 QVC Inc.
32,186,065 4.38%, 03/15/23 6,159 6,414,085
4.45%, 02/15/25 (Call 11/15/24)® 5,752 6,142,848
FEIEZEEIE — 3.7% 4.85%, 04/01/24® 6,933 7,436,509
Blackstone Mortgage Trust Inc., 3.75" 6)0) 3,700 3,685,015 Rite Aid Corp.
B ET . B ol LB s LG i 10,360 10,717,420 7.50%, 07/01/25 (Call 07/01/22)®® 5,635 5,663,175
Diversified Healthcare Trust, 9.75%, 0 5 (Call ) 9,915 10,801,798 8.00%, 11/15/26 (Call 01/15/23)@ 440 444,060
HAT Holdings I LLC/HAT Holdings Il LLC Sally Holdings LLC/Sally CapitalInc, 5.63%, 101125 (Call 112921)") 2,959 3,018,180
3.38%, 06/15/26 (Call 03/15/26)@® 9,450 9,420,461 Sizzlng Phater LLCSizzing Plater Finance Corp, 8.5 25 (Call 128122 3,620 3,667,663
6.00%, 04/15/25 (Call 04/15/22)® 4,010 4,181,227 Scialty Buldng roduts HoldingsLLCISB Finance Corp. 93026 (Call 93022y 7,100 7,404,590
iStar Inc. Staples Inc., 7.50%, 04/15/26 (Call 04/15/22)@) 19,265 19,409,487
4.25%, 08/01/25 (Call 05/01/25) 5,411 5,555,342 Yum! Brands Inc., 7.75%, 04/01/25 (Call 04/01/22) 5,846 6,211,375
4.75%, 10/01/24 (Call 07/01/24)® 6,950 7,325,300 198,992,786
5.50%, 02/15/26 (Call 08/15/22) 4,690 4,887,041
L CoielFane Holings LLLP Lakr il Fiace Cop, 325%, 100135 (Call 11501 2,765 2,796,989 PR — 0.3%
'MGM Growth Properties Operating Partnership LPIMGP Finance Co-Ister nc. ams AG, 7.00%, 07/31/25 (Call 07/31/22)®® 4,965 5,244,281
4.63%, 06/15/25 (Call 03/15/25)® 7,611 8,183,886 Microchip Technology Inc., 4.25%, 09/01/25 (Call 09/01/22)"" 12,182 12,658,517
5.63%, 05/01/24 (Call 02/0I/24)“” 10,286 11,133,034 17,902,798
MPT Operaing Patnership LPIMPT Finance (¢ 4, 08101026 (Call 1129121) 3,000 3,093,400
New Residential Investment Corp,,6.25" o 5,535 5,548,837 VZNWET — 1.1%
e L0 e gy LLCPK Frue Cob . 5,070 5,379,270 Boxer Parent Co. Inc.
RLJ Lodging Trust LP, 3.75%, 0 5215 5,267,150 7.13%, 10/02/25 (Call 06/01/22)@® 6,575 6,971,979
SBA Communications Corp., 4.88%, 09/01/24 (Call 11/ 10,620 10,742,661 9.13%, 03/01/26 (Call 11/09/21)® 3,710 3,884,941
Service Properties Trust CDK Global Inc., 5.00%, 10/15/24 (Call 07/15/24)® 4,674 5,168,587
4.35%, 10/01/24 (Call 09/01/24) 8,747 8,838,231 Change el e Holings LLCIChang et Fianc e, 75%, 0301128 (Call 0421 13,099 13,206,029
4.50%, 06/15/23 (Call 12/15/22)® 4,515 4,625,110 Dun & Bradstreet Corp. (The), 6.88%, 08/15/26 (Call 02/15 )‘” 3,275 3,424,139
4.50%, 03/15/25 (Call 09/15/24)® 3,344 3,336,643 Fair Isaac Corp., 5.25%, 05/1 5/26 (Call 02/15/26)® 4,800 5,373,750
4.65%, 03/15/24 (Call 09/15/23) 3,030 3,060,300 Open Text Corp., 5.88%, 06/01/26 (Call 11/29/21)@) 500 517,274
4.75%, 10/01/26 (Call 08/01/26) 4,500 4,456,125 PTC Inc., 3.63%, 02/15/25 (Call 02/15/22)® 5,737 5,836,210
5.00%, 08/15/22 (Call 02/15/22) 4,360 4,381,800 Veritas .S, Inc. Veritas Bermuda Ltd, 7.50%, 09/01/23 (Call 1129.21)" 17,175 17,797,594
5.25%, 02/15/26 (Call 08/15/25) 3,080 3,102,145 62,180,503
7.50%, 09/15/25 (Call 06/15/25) 7,601 8,400,625
Starwood Property Trust Inc. BXEE — 6.9%
3.63%, 07/15/26 (Call 01/15/26)® 4,010 4,009,198 Cincinnati Bell Inc.
4.75%, 03/15/25 (Call 09/15/24)® 5,252 5,519,327 7.00%, 07/15/24 (Call 11/29/21)® 6,374 6,491,674
5.00%, 12/15/21 (Call 11/29/21)® 3,047 3,056,446 8.00%, 10/15/25 (Call 11/29/21)® 1,000 1,042,167
Uniti Group LP/Uniti Fiber Holdings Inc./CSL Capital LLC CommScope Inc., 6.00%, 03/01/26 (Call 03/01/22)® 15,515 16,044,659
7.13%, 12/15/24 (Call 12/15/21)® 4,975 5,099,485 CommScope Technologies LLC, 6.00%, 06/15/25 (Call 11/09.21)°" 12,451 12,324,373
7.88%, 02/15/25 (Call 02/15/22)® 22,229 23,378,239 Connect Finco Sar Connect U.S. Finco LLC, 6.75%, 1001/26 (Call 1000122 17,275 17,922,813
VICI Properties LPIVIC Note Co. In., 3.50%, 02/15125 (Call 0215122 7,710 7,859,998 DKT Finance ApS, 9.38%, 06/17/23 (Call 11/09/21)®) 3,441 3,502,972
XHR LP, 6.38%, 08/15/25 (Call 08/15/22)®® 5,245 5,533,475 Hughes Satellite Systems Corp
203,375,978 5.25%, 08/01/26 7,525 8,409,468
6.63%, 08/01/26® 7,800 8,835,450
TR — 3.7% Tliad Holding SAS, 6.50%, 10/15/26 (Call 10/15/23)® 12,055 12,421,713
1011778 BC ULC/New Red Finance Inc., .75%, 04/15/25 (Call 04/15/22) 4,491 4,681,391 Intelsat Jackson Holdings SA
99 Escrow Issuer Inc., 7.50%, 01/15/26 (Call 01/15/23)4® 3,425 3,110,114 8.00%, 02/15/24 (Call 11/29/21)@® 10,811 11,039,382
Abercrombie & Fitch Management Co, 8.75%, 07115125 (Call 07/15/22)¢) 2,860 3,091,985 9.50%, 09/30/22@®H 3,595 4,215,138
Bath & Body Works Inc., 9.38%, 07/01/25® 4,990 6,221,550 Intrado Corp., 8.50%, 10/15/25 (Call 11/29/21)®) 9,815 9,698,202
Brinker International Inc., 5.00%, 10/01/24 (Call 07/01/24)1®) 3,694 3,911,023 Level 3 Financing Inc., 5.38%, 05/01/25 (Call 11/29/21) 6,950 7,110,825
Carvana Co., 5.63%, 10/01/25 (Call 10/01/22)@® 5,353 5,460,060 Lumen Technologies Inc.
CEC EmenammentLLC 6.75%, 05/01/26(Call 05/01/23)® 6,291 6,275,928 5.63%, 04/01/25 (Call 01/01/25)® 4,834 5,196,928
Dave & Buster's Inc., 7.63%, 11/01/25 (Call 11/01/22)® 5,157 5,537,896 Series T, 5.80%, 03/15/22 14,078 14,255,805
¢G Global Fmancc PLC Series W, 6.75%, 12/01/23 7,283 7,996,661
6.75%, 02/07/25 (Call 11/09/21)@ 7,820 8,008,527 Series Y, 7.50%, 04/01/24 (Call 01/01/24)® 9,934 10,925,662

56



T 7—X 0-5 F/NA-A—JLRIEETF

KA e (T) TR il H¥ () ATATAE
Nokia OYJ, 3.38%, 06/12/22 3,427 3,469,838 HiEHR
Qwest Corp., 6.75%, 12/01/21 8,088 9,029,261
Sprint Communications Inc. NIVARTT T7)aP— — 0.0%
6.00%, 11/15/22® 22,035 23,114,274 Quincy Health LLC® 26 274,960
11.50%, 11/15/21 9,217 9,250,181
Sprint Corp. HFEERRAH — 0.0%
7.13%, 06/15/24 25,006 28,256,780 (BUS IRt : $2,673,769) 274,960
7.63%, 02/15/25 (Call 11/15/24) 14,965 17,415,519
7.63%, 03/01/26 (Call 11/01/25)® 14,675 17,591,656 g5
7.88%, 09/15/23 42,592 47,265,407
: . N

TC]CC(/)mlﬂ‘lh‘ Italia  SpA/Milano, 5.30%, 15,194 16,181,610 rgtg‘— 0.0% )
05/30/24 Affinion Group Inc. (Expires 12/12/23) 9 0
T-Mobile USA Inc.
2.25%, 02/15/26 (Call 02/15/23) 9,645 9,705,281 U MEE — 0.0%
2.25%, 02/15/26 (Call 02/15/23)® 7,520 7,567,000 (ARIRE: $0) -
2.63%, 04/15/26 (Call 04/15/23) 11,510 11,704,711
4.00%, 04/15/22 (Call 03/16/22)® 4,783 4,837,492 Sy
Triogynenaoe ouh P LLC/TISP e, 8.8, 515 (Cal 12921 2,145 2,090,946
ViaSat Inc., 5.63%, 09/15/25 (Call 11/09/21)® 7,255 7,359,291 e ol TR — 12.9%

372,273,139 BlackRock Cash Funds: Institutonal, SL Agency Shares, 0,054/ 527,696 527,959,918

BlackRock Cash Funds: T y, SL Agency Shares,

BB S he B — 0.1% 0;{;@;\)& ash Funds: Treasury ency  Shares 174,820 174,829,000
Mattel Inc., 3.38%, 04/01/26 (Call 04/01/23)® 7,186 7,406,071 702.788.018
i — 0.4% . SRR AR — 120%
Ahfmlnfmxtruc\u{eLP‘Tfe‘kayomhmemece[mp.hﬂ' 1805 (Cal sl 5,879 4,495,377 (RAEUE: $702,626,125) 702,788,918
Western Global Airlines LLC, 10.38%, 08/15/25 (Call 03 ake) 3,413 3,796,323
XPO Logistics Inc., 6.25%, 05/01/25 (Call 0/01/22) 11,229 11,829,190 BEARES A — 108.4%

20,120,890 (BB $5,814,879,443) 5,888,997,199
RGIEE- gL 2L — 0.2% TOMDETE (REHRE) — 3.9% 455,150,903
Fly Leasing Ltd., 7.00%, 10/15/24 (Call 11/29/21)® 3,810 3,765,372
Fortress Transportationand frasrctue nvestors LLC, 6.50%, 100125 Call 1029.21)1 8,709 I;,?gg,;zg Wi pE $  5,433,846,296

T (a) 19334FFE S48 (IR & T0) DOHLBIAAAITRE R GRA SRS A lFE S, =
A — 0.1% NHOHMFEESRIT, B iRE RS HS | TS BB IR R RIS IR T 528
Solars Midstream oldings LLC, 7.63%, 040126 (Call 401232 3,525 3,717,818 WCED, )
(b) ZOHREHOEH E T —HIT BT HNTOD,

HEESR — 955% (c) 1,000A 510 #5C,

(BRASRAE: $5,109,579,549)

5,185,933,321
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() AfliFESRIFEERBEARRRAL 7 M AWM TRY, AEffifie =
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©) AV DEAEFROAMRES,
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75,506

75,506

345
3,499
1,614

541

479

118

38
23
54

130

13
8
5

6,867

68,639

81,417

(133,475)

16,581

1 77 ROBESHNOOZ BURLE., EHMFILE (B | B ROSREBFHMAR (B) 1%, ZhE 4L, $20,000, $1,000, 3550 ($2,000) THY, 7EH I

R B B B A THD,
2 BRI T HMA 2k (FR2K) $11,839,00025 5 £ TD,
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K E B - BORFSREAE (99.8%) United States Treasury Note/Bond 2.500%  8/15/23 269,720 281,773
KEBRFE (99.8%) United States Treasury Note/Bond ~ 6.250%  8/15/23 10,525 11,758
United States Treasury Note/Bond 8.000% 11/15/21 21,340 21,660 United States Treasury Note/Bond 0.125%  8/31/23 83,325 83,195
United States Treasury Note/Bond 1.750%  4/30/22 2 2 United States Treasury Note/Bond 1.375%  8/31/23 216,070 221,067
United States Treasury Note/Bond 7.250%  8/15/22 17,525 18,702 United States Treasury Note/Bond 2.750%  8/31/23 66,499 69,866
United States Treasury Note/Bond 0.125%  9/30/22 291,770 291,861 United States Treasury Note/Bond 0.125%  9/15/23 280,125 279,600
United States Treasury Note/Bond 1.750%  9/30/22 61,435 62,529 United States Treasury Note/Bond 1.375%  9/30/23 219,725 224,978
United States Treasury Note/Bond 1.375% 10/15/22 224,943 228,141 United States Treasury Note/Bond 2.875%  9/30/23 86,630 91,381
United States Treasury Note/Bond 0.125% 10/31/22 297,210 297,256 United States Treasury Note/Bond 0.125% 10/15/23 291,280 290,643
United States Treasury Note/Bond 1.875% 10/31/22 145,149 148,143 United States Treasury Note/Bond 1.625% 10/31/23 185,205 190,761
United States Treasury Note/Bond 2.000% 10/31/22 57,966 59,234 United States Treasury Note/Bond 2.875% 10/31/23 217,640 230,018
United States Treasury Note/Bond 1.625% 11/15/22 385,310 392,294 United States Treasury Note/Bond 0.250% 11/15/23 351,185 351,240
United States Treasury Note/Bond 0.125% 11/30/22 341,465 341,518 United States Treasury Note/Bond 2.750% 11/15/23 245,590 259,097
United States Treasury Note/Bond 2.000% 11/30/22 292,660 299,519 United States Treasury Note/Bond 2.125% 11/30/23 74,495 77,615
United States Treasury Note/Bond 1.625% 12/15/22 258,335 263,340 United States Treasury Note/Bond 2.875% 11/30/23 75,770 80,222
United States Treasury Note/Bond 0.125% 12/31/22 280,205 280,205 United States Treasury Note/Bond 0.125% 12/15/23 324,375 323,361
United States Treasury Note/Bond 2.125% 12/31/22 144,640 148,482 United States Treasury Note/Bond 2.250% 12/31/23 46,434 48,567
United States Treasury Note/Bond 1.500%  1/15/23 146,770 149,522 United States Treasury Note/Bond 2.625% 12/31/23 77,220 81,431
United States Treasury Note/Bond 0.125%  1/31/23 248,575 248,536 United States Treasury Note/Bond 0.125%  1/15/24 313,225 312,050
United States Treasury Note/Bond 1.750%  1/31/23 125,960 128,833 United States Treasury Note/Bond 2.250% 1/31/24 160,343 167,934
United States Treasury Note/Bond 2.375%  1/31/23 34,680 35,780 United States Treasury Note/Bond 2.500% 1/31/24 91,190 96,035
United States Treasury Note/Bond 1.375%  2/15/23 220,835 224,303 United States Treasury Note/Bond 0.125%  2/15/24 395,205 393,661
United States Treasury Note/Bond 2.000%  2/15/23 266,005 273,195 United States Treasury Note/Bond 2.750%  2/15/24 300,175 318,232
United States Treasury Note/Bond 0.125%  2/28/23 215,105 215,038 United States Treasury Note/Bond 2.125%  2/29/24 77,314 80,829
United States Treasury Note/Bond 1.500%  2/28/23 130,902 133,561 United States Treasury Note/Bond 2.375%  2/29/24 74,195 78,021
United States Treasury Note/Bond 2.625%  2/28/23 148,900 154,437 United States Treasury Note/Bond 0.250%  3/15/24 261,360 260,952
United States Treasury Note/Bond 0.500%  3/15/23 225,435 226,668 United States Treasury Note/Bond 2.125%  3/31/24 219,453 229,637
United States Treasury Note/Bond 0.125%  3/31/23 188,640 188,552 United States Treasury Note/Bond 0.375%  4/15/24 377,815 378,228
United States Treasury Note/Bond 1.500%  3/31/23 222,025 226,743 United States Treasury Note/Bond 2.000%  4/30/24 55,170 57,610
United States Treasury Note/Bond 2.500%  3/31/23 205,995 213,623 United States Treasury Note/Bond 2.250%  4/30/24 144,546 151,864
United States Treasury Note/Bond 0.250%  4/15/23 301,820 302,292 United States Treasury Note/Bond 0.250%  5/15/24 372,355 371,308
United States Treasury Note/Bond 0.125%  4/30/23 220,215 220,077 United States Treasury Note/Bond 2.500%  5/15/24 257,534 272,503
United States Treasury Note/Bond 1.625%  4/30/23 47,215 48,366 United States Treasury Note/Bond 2.000% 5/31/24 172,845 180,596
United States Treasury Note/Bond 2.750%  4/30/23 55,200 57,572 United States Treasury Note/Bond 0.250%  6/15/24 334,685 333,639
United States Treasury Note/Bond 0.125%  5/15/23 271,505 271,335 United States Treasury Note/Bond 1.750%  6/30/24 129,485 134,543
United States Treasury Note/Bond 1.750%  5/15/23 155,548 159,753 United States Treasury Note/Bond 2.000%  6/30/24 55,347 57,890
United States Treasury Note/Bond 0.125%  5/31/23 188,540 188,393 United States Treasury Note/Bond 0.375%  7/15/24 324915 324,813
United States Treasury Note/Bond 1.625%  5/31/23 55,495 56,900 United States Treasury Note/Bond 1.750%  7/31/24 62,540 65,032
United States Treasury Note/Bond 2.750%  5/31/23 91,890 96,025 United States Treasury Note/Bond 2.125%  7/31/24 61,748 64,864
United States Treasury Note/Bond 0.250%  6/15/23 270,820 271,159 United States Treasury Note/Bond 0.375%  8/15/24 502,745 502,352
United States Treasury Note/Bond 0.125%  6/30/23 188,810 188,663 United States Treasury Note/Bond 2.375%  8/15/24 178,772 189,219
United States Treasury Note/Bond 1.375%  6/30/23 164,400 167,996 United States Treasury Note/Bond 1.250%  8/31/24 112,505 115,353
United States Treasury Note/Bond 2.625%  6/30/23 56,910 59,444 United States Treasury Note/Bond 1.875%  8/31/24 82,905 86,545
United States Treasury Note/Bond 0.125%  7/15/23 289,485 289,168 United States Treasury Note/Bond 1.500%  9/30/24 123,554 127,647
United States Treasury Note/Bond 0.125%  7/31/23 181,860 181,661 United States Treasury Note/Bond 2.125%  9/30/24 49,501 52,077
United States Treasury Note/Bond 1.250%  7/31/23 94,747 96,657 United States Treasury Note/Bond 2.250% 10/31/24 54,050 57,124
United States Treasury Note/Bond 2.750%  7/31/23 66,637 69,886 K E BURF - BOFHSBI A E (SR $16,900,893) 16,921,694
United States Treasury Note/Bond 0.125%  8/15/23 267,415 267,039
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1 Vanguard Market Liquidity Fund
(BRIl $25,593) 0.068% 255,931 25,593
BEAF (99.9%) BASFE $16,926,486) 16,947,287
ZOMOBER LA E—HME (0.1%) 14,396
MIEPE (100%) 16,961,683




