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A2BERI S R ERB—4 T 567,761.74
N2BEA X B EMB— £ T — 1,883.379.01
ADERZ S M EMH—E T 1,019.,474.15
ND#EA % 54 Bl — £ 7T 3,077,321.98
A2FRAN % BAE BB — ARY 638.383.17
N2JERI X B A B B — A RU 1,898.329.11
ADBEA % G BB — AR 1,103,615.36
ND#EA % S B — ARY 4,325,025.65
A2JAR % BAE B — R 151,414.23
N2FEAR % BA B — A% 03,257.81
ADFAA % B A B 4u — R 48,663.22
ND#a A & &5 48 B 4 35— 0% 648.525.36
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BURF AR -4 WA
US TREASURY 0.5% 28FEB2026 $ 211,380,015 0.01 6.03
US TREASURY 0.125% 15JAN2031 128.673.328 0.01 3.67
AN 340,053,343 9.70
o B fl—# AR SHE
FREEPORT-MCMORAN (REG) 5.45%

15MAR2043 46,826,661 0.07 1.34
EUROPEAN INVESTMENT BANK (REG)

0.375% 26MAR2026 104,904,894 0.08 2.99
HILTON DOMESTIC OPERATIN SER

REGS (REG S) 3.625% 15FEB2032 26,189,018 0.06 0.75
UNITED AIR 2020-1 B PTT 4.875%

15JAN2026 71,788,468 0.42 2.05
INTL BK RECON & DEVELOP (REG)

0.75% 11MAR2025 104,796,192 0.11 2.99
ISTAR INC (REG) 5.5% 15FEB2026 21,919,517 0.19 0.63
ANGLOGOLD HOLDINGS PLC 3.75%

010CT2030 52,141,899 0.26 1.49
ENLINK MIDSTREAM PARTNER (REG)

5.45% 01JUN2047 38,219,280 031 1.09
FMG RESOURCES AUG 2006 SER REGS

(REG) (REG S) 4.375% 01APR2031 36,348,163 0.08 1.04
ALCOA NEDERLAND HOLDING SER

REGS (REG) (REG S) 4.125%

31MAR2029 36,318,094 0.25 1.04
AMERICAN AIRLINES/AADVAN SER

REGS (REG) (REG S) 5.75% 20APR2029 60,309,835 0.03 1.72
HAT HOLDINGS I LLC/HAT SER REGS

(REG S) 3.375% 15JUN2026 21,086,852 0.08 0.60

M R MM R IRA )

: 484 |Niaofeng| wmwm: zgz|HE HERHEE [FE
¥ i ocleng) s wan[H eutagcas




RE——O%4 A=+ E

B e
i CBATIRI Y (53 EAE
£ %R ZABmk
1% T 4R 110.6.30 110.6.30 110.6.30
ANGLO AMERICAN CAPITAL SER REGS

(REG) (REG S) 2.25% 17MAR2028 $ 35,233,394 0.25 1.01
WILLIAMS COMPANIES INC 5.75%

24JUN2044 18,342,125 0.08 0.52
DELTA AIR LINES INC 7.375% 15JAN2026 81,832,493 0.20 2.33
INTERNATIONAL PAPER CO (REG) 7.3%

15NOV2039 21,768,208 0.07 0.62
HOWMET AEROSPACE INC 6.875%

01IMAY2025 19,484,159 0.05 0.56
ENERGY TRANSFER OPERATNG (REG)

3.75% 15SMAY2030 28,041,072 0.06 0.80
SPRINGLEAF FINANCE CORP (REG)

6.625% 15JAN2028 19,261,324 0.08 0.55
BOEING CO 3.625% 01FEB2031 56,980,678 0.14 1.63
ENABLE MIDSTREAM PARTNER (REG)

4.95% 15MAY2028 67,107,659 0.26 1.91
FORD MOTOR CREDIT CO LLC (REG)

5.584% 18MAR2024 72,570,236 0.16 2.07
APPLE INC (REG) 4.375% 13MAY2045 81,859,346 0.12 2.34
AVOLON HOLDINGS FNDG LTD SER

REGS (REG) (REG S) 4.25% 15APR2026 60,471,218 0.20 1.72
COMMERCIAL METALS CO (REG) 5.375%

15JUL2027 30,127,235 0.34 0.86
ENERGY TRANSFER PARTNERS (REG)

4.2% 15APR2027 21,606,473 0.12 0.62
BOEING CO 5.805% 01IMAY?2050 16,936,352 0.01 0.48
KINDER MORGAN INC/DELAWA SER

GMTN (REG) 7.75% 15JAN2032 32,197,842 0.08 0.92
ENTERPRISE PRODUCTS OPERATING

LLC (REG) 7.55% 15APR2038 103,662,118 0.60 2.96
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AT&T INC (REG) 5.25% 01MAR2037 $ 96,820,363 0.15 2.76
PHILLIPS 66 PARTNERS LP SER * (REG)
3.75% 01MAR2028 30,535,402 0.20 0.87
GLP CAPITAL LP/FIN 1l (REG) 5.75%
01JUN2028 14,110,805 0.09 0.40
MASS INSTITUTE OF TECH (REG) 4.678%
01JUL2114 61,291,379 0.27 1.75
MARRIOTT INTERNATIONAL SER X
(REG) 4% 15APR2028 73,639,870 0.53 2.10
NISSAN MOTOR CO (REG) (REG S) (SER
REGS) 4.81% 17SEP2030 78,680,960 0.10 2.24
BRITISH AIR 20-1 A PPT SER REGS (REG)
(REG S) 4.25% 15MAY2034 49,094,406 0.61 1.40
CENOVUS ENERGY INC (REG) 6.75%
15NOV2039 58,671,745 0.11 1.67
TEVA PHARMACEUTICALS NE 3.15%
010CT2026 53,090,906 0.06 1.51
MICROSOFT CORP (REG) 2.921%
17MAR2052 44,401,442 0.02 1.87
an 3t 1,948.668.083 55.60
£ R -4 TR A
UNICREDIT SPA SER REGS (REG) (REG
S) VAR 30JUN2035 53,228,422 0.12 1.52
LLOYDS BANKING GROUP PLC (REG)
VAR 07NOV2028 19,805,994 0.04 0.57
BARCLAYS PLC (REG) VAR 24JUN2031 20,484,527 0.07 0.58
o)y 3t 93.518.943 2.67
GEECRGE Lot S k) i
SLG OFFICE TRUST (SER OVAX CL A)
2.5854% 15JUL2041 72,256,586 0.16 2.06
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BENCHMARK MORTGAGE TRUST (SER

B21 CL AS) 2.2543% 15DEC2053 103,747,487 3.73 2.96
WELLS FARGO COMMERCIAL

MORTGAG (SER LC24 CL A3) 2.684%

150CT2049 58,623,682 0.73 1.67
CITIGROUP COMMERCIAL MORTGAGE

(SER GC46 CL A5) 2.717% 15FEB2053 73,738,865 0.49 2.10
SANTANDER DRIVE AUTO RECEIVABL

(SER 4 CL B) 0.73% 17MAR2025 27,980,477 0.59 0.80
CITIGROUP COMMERCIAL MORTGAGE

(SER B2 CL AS) VAR 10MAR2051 31,139,337 1.30 0.89
JP MORGAN CHASE COMMERCIAL MOR

(SER JP2 CL A4)2.8218% 15AUG2049 29,584,131 0.33 0.84
GM FINANCIAL SECURITIZED TERM

(SER 1 CL B)2.03% 16APR2025 11,459,211 1.97 0.33
CNH EQUIPMENT TRUST (SER A CL B)

2.3% 150CT2027 28,709,668 5.58 0.82
BENCHMARK MORTGAGE TRUST (SER

B20 CL C) 3.3856% 150CT2053 14,694,516 1.23 0.42
COMM MORTGAGE TRUST (SER 2015-

PC1 CL A4) 3.62% 10JUL2050 21,007,870 0.54 0.60
BARCLAYS COMMERCIAL MORTGAGE

S (SER C2 CL A4) 4.047% 15DEC2051 35,072,577 0.69 1.00
CARMAX AUTO OWNER TRUST (SER 4

CL B) 0.85% 15JUN2026 16,721,591 1.25 0.48
FORD CREDIT FLOORPLAN MASTER O

(SER 2 CL A) 1.06% 15SEP2027 19,499,135 0.09 0.55
UBS-BARCLAYS COMMERCIAL

MORTGA (SER C3 CL C) VAR

10AUG2049 3,912,902 0.37 0.11
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COMM MORTGAGE TRUST (SER CR26
CL A3) 3.359% 100CT2048 $ 30,413,865 0.45 0.87
CARVANA AUTO RECEIVABLES TRUST
(SER P1 CL A4) 0.61% 080CT2026 27,984,482 1.32 0.80
SANTANDER DRIVE AUTO RECEIVABL
(SER 2 CL B) 2.79% 16JAN2024 5,571,418 2.32 0.16
JPMBB COMMERCIAL MORTGAGE SECU
(SER C31 CL AS) 4.1058% 15AUG2048 30,573,516 1.85 0.87
DRIVE AUTO RECEIVABLES TRUST
(SER 2 CL A2B) FRN 17JUL2023 2,729,469 15.71 0.08
CSAIL COMMERCIAL MORTGAGE TRUS
(SER C4 CL AS) VAR 15NOV2048 30,854,226 1.77 0.88
BARCLAYS COMMERCIAL MORTGAGE
S SER C2 CL C VAR 15DEC2051 16,063,698 1.28 0.46
A3t 692.338.709 19.75
FEAEBEHRLLTHREFR-BLPRIMA
MPT OPER PARTNERSP/FINL (REG) 3.5%
15MAR2031 26,073,449 0.07 0.74
ISTAR INC (REG) 4.75% 010CT2024 42,704,191 0.10 122
MPT OPER PART 5% 150CT2027 22,192,231 0.05 0.63
A 3t 90,969.871 2.59
BRI T AR 3,165,548,949 90.31
BATHR 302,367,933 8.63
HsEE G ) 37.205.011 1.06
FREAEAH $  3,505,121,893 100.00
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1104£1 5 £6 B
A2 N2 AD#RT ND#A
2,102,253.56 1,612,386.79 1,449,585.85 2,462,222 .87
85,216.68 448.392.12 298,134.37 §69,636.48
(1.619.708.50) (177.399.90) (728.246.07) (254,537.37)
567,761.74 1,883.379.01 1,019.474.15 3,077,321.98
110518 £6 4
A28 N2 ADB ND#
1,874,739.83 1,511,153.87 1,604,410.36 3,403.,774.44
38,567.54 702,263.25 113,578.32 1,148,504.72
(1,274,924 .20) (315,088.01) (614,373.32) (227,253.51)
638,383.17 1,898.329.11 1,103.615.36 4.325,025.65
1105618 26 8
A28 N2 &) ADH ND#
196,242.78 08,925.56 89,012.92 597,229.59
57,411.51 11,383.43 4,937.99 74,030.85
(102,240.06) (17,051.18) (45,287.69) (22,735.08)
151.414.23 93,257.81 48,663.22 648,525.36
1105418 £6 A
A2ma N2 ! ADT ND# %!
2,598.451.15 1,473,702.80 1,858,646.72 4,769,989.49
222,736.18 170,146.57 99,6595.24 606,349.91
(1.968.426.40) (446,810.54) {1.344.140.26) (1,591.230.52)
852.760.93 1,197,038.83 614.201.70 3,785,108.88
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BEMHENELTE A FHER ADBERENDEUL I MEMR T PERRA TR AR

(FREHR) HAABFLIAMERN S B2 RBHE -~ Bl CTREAHNERREAR

Bk (AECTARAERFABLR) ARA PR EB X LEARAATRAANE U BN A

AL RAMEMBEAEEL  HALSZ PRSIV SR ERZ THEMNSE - LT H
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