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£ R 105 | 106 | 107 | 108 | 109 | 110 111 112 113 114

A2 %7 | N/A| N/A| N/A| N/A| N/A | -2.53 | -5.59 | 4.97 6.25 1.90

#ro | AD#4] | N/A| N/A| N/A| N/A| N/A | -2.66 | -5.65 | 4.98 6.27 1.97
| N2#E4] | N/A| N/A| N/A| N/A| N/A | -2.63 | -560 | 4.87 6.36 1.80
ND #£4] | N/A| N/A| N/A| N/A| N/A | -2.66 | -554 | 4.86 6.26 1.97

A2 # 74 | N/A| N/A| N/A| N/A| N/A | 029 |-1491| 483 | -032 | 6.24

%% AD #7] | N/A| N/A| N/A| N/A| N/A | 030 |-1490| 481 | -0.24 | 6.12
N2 #3] | N/A| N/A| N/A| N/A| N/A | 0.19 |-1483 | 483 | -032 | 6.24

ND #E4] | N/A| N/A| N/A| N/A| N/A| 030 |-1490 | 4.81 | -0.37 | 6.26

A% | A2#%4 | N/A| N/A| N/A| N/A| N/A| 267 |-1488 | 1.75 | -3.33 | 3.67
# | AD#EA] | N/A| N/A| N/A| N/A| N/A| 260 |-1464 | 191 | -3.67 | 3.59
(¥ | N2#g3] | N/A| N/A| N/A| N/A| N/A| 258 |-1473 | 1.86 | -3.33 | 3.55
**) | ND#3] | N/A| N/A| N/A| N/A| N/A | 259 | -1456 | 1.76 | -3.40 | 3.60
- A2 %7 | N/A| N/A| N/A| N/A| N/A | -0.10 | -15.98 | 2.98 | -1.45 | 576
(‘5@ AD %4 | N/A| N/A| N/A| N/A| N/A | -0.21 | -16.07 | 3.05 | -1.64 | 5.79
@) N2 # 4] | N/A| N/A| N/A| N/A| N/A| 019 |-1590| 3.09 | -1.33 | 5.74
ND #4] | N/A| N/A| N/A| N/A| N/A | -0.11 | -16.09 | 2.93 | -1.37 | 5.80

s 28 | A2#4] | N/A| N/A| N/A| N/A| N/A | 427 | -12.19 | 7.46 2.22 9.34
e | AD#EA] | N/A| N/A| N/A| N/A| N/A | 417 | -11.91 | 7.55 2.36 9.07
(¥ | N2#4 | N/A| N/A| N/A| N/A| N/A | 512 | -1191 | 7.58 2.38 9.30
%) | ND#73] | N/A| N/A| N/A| N/A| N/A | 472 | -11.98 | 7.91 2.12 9.36

FH KR ¢ Lipperfia(114/12/31) » # & Iy 2 fFIU -

(Z)aFRPEINEpa-F AR EEFTAFERT=ZB ~» B~
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—ENZENTENLEZ AL P ARE 2 R R (%)
R = 2 1B - z & IE - & PRE
P
A2 #E] 0.00 1.30 8.69 11.36 8.26 NA 8.80
som D #3 -0.05 1.23 8.70 11.40 7.97 NA 8.60
N2 %74 0.00 1.31 8.60 11.38 8.06 NA 8.60
ND # 3 -0.05 1.22 8.56 11.39 8.07 NA 8.60
A2 53 0.41 0.00 2.07 8.93 -5.45 NA -1.20
. AD #i3 0.33 -0.01 1.96 8.85 -5.46 NA -1.24
e N2 %74 0.41 0.00 2.07 8.93 -5.45 NA -1.20
ND #g % 0.34 -0.01 1.97 8.85 -5.45 NA -1.23
A2 #E] -0.32 -1.29 -0.65 0.33 -13.11 NA -7.81
AR | AD #EE -0.27 -1.34 -0.68 -0.13 -13.17 NA -7.83
(&) | N2 %3 -0.32 -1.29 -0.65 0.33 -12.95 NA -7.81
ND #g % -0.27 -1.33 -0.67 0.15 -12.96 NA -7.71
A2 #E] 0.54 0.00 1.52 6.12 -9.47 NA -6.21
Bu (g | AD %7 0.43 -0.13 1.41 5.85 -10.18 NA -6.53
%) N2 % 4] 0.54 0.00 1.62 6.34 -9.28 NA -6.01
ND #7 % 0.58 0.02 1.70 6.16 -9.84 NA -6.37
A2 # 3 0.95 1.12 4.46 17.20 9.64 NA 16.97
4 2E% | AD #) 1.07 1.05 4.29 17.03 9.50 NA 17.06
(%) | N2#2 0.93 1.11 4.39 17.62 10.00 NA 18.56
ND #g 4] 0.94 0.94 431 17.35 9.56 NA 17.66
AL kR ¢ Lipperi®4p(115/6/30) » K = BIZH G A o &2 2 p 5109107 6P
(2) hiTT ER L ERAEL Y &
ER 110 111 112 113 114
Ve 1.78% 1.78% 1.78% 1.77% 1.77%
FrAEESRT LR QRRELHLE Y (el B LRAA G
EFEFIZ R —EIF SRR RERA AL FE) Jlfﬂikizipéx%. B2
109 Rz § % S ikdpp A&+ 2 p P (109/10/06)% % & A2 § * % -
(I) BT EREERZFRE A2 £ ¢
Bl E R 105|106 (107|108| 109 110 111 112 113 114
AD #E 3] 374 %3 i NA | NA | NA [ NA | 0.0384 | 0.4608 | 0.4608 | 0.4554 | 0.4322 | 0.4318
ND %3] %74 %3 i} NA | NA | NA [ NA | 0.0384 | 0.4608 | 0.4608 | 0.4554 | 0.4322 | 0.4318
AD %73 % A3 i) NA | NA|NA [NA| 0.039 | 0.4680 | 0.4680 | 0.4607 | 0.4009 | 0.3794
ND #f4] ¥ ~ 3 1) NA | NA |NA [NA| 0.039 | 0.4680 | 0.4680 | 0.4607 | 0.4009 | 0.3794
AD #F7] 4 % % (&% )3 % | NA | NA | NA | NA | 0.0566 | 0.6792 | 0.6593 | 0.5403 | 0.3205 | 0.2746
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ND #F 3] & * % (#'&)3* % | NA| NA [ NA | NA | 0.0565 | 0.6780 | 0.6581 | 0.5393 | 0.3204 | 0.2757
AD #E 3R (# %)% | NA|NA|NA|NA| 0.0389 | 0.4668 | 0.4668 | 0.4588 | 0.3172 | 0.3575
ND #E 3] /2% (&%) % | NA | NA | NA | NA| 0.0389 | 0.4668 | 0.4668 | 0.4588 | 0.3172 | 0.3575
D#FAlm 20 (8% )3 % | NA | NA | NA | NA | 0.0741 | 0.8892 | 0.8693 | 0.7567 | 0.6537 | 0.6256

D#FAlm 257 (&) % | NA| NA|NA|[NA| 0.074 | 0.8880 | 0.8681 | 0.7558 | 0.658 | 0.6293
Hi:~/f5 %5 iroAsa>p 5109210% 67 o
D R ERAAEL GPFAPERL FTALRHLE CRFM A o
bt:f% B 5&;4 —gl- N \]ﬁa‘i/{.‘;‘rﬁ EAN ?j\ 5»—»:’%@1%‘\ N uﬁgj—_; M m
;%;LEL [~ ] > 77 3 OB TRl hig o
Es BT EREASERP I T - T AELAEIPR Y RESTR
ST 2 RIFLHE - AAGEIFLIST 2L
) s N HEFHFG A
AR T E
jﬁ(v Fy&E ;?F‘ i3 £ ISRES
e ?3%;+?’ P 50 (374 Ee
P EXT LA 3% WATE S R
=)
R % Hw &3 (F®) | (%)
CITIGROUP GLOBAL 0 325,710.79 0 325,710.79 0 0
MARKETS INC
WELLS FARGO 0  254,099.40 0 254,099.40 0 0
114 |SECURITIES LLC
BMO CAPITAL 0| 208,499.56 0 208,499.56
ER 0 0
MARTETS CORP
J.P. MORGAN SEC'S - 0 182,392.26 0 182,392.26 0 0
FIXED INC.
MERRILL LYNCH 0| 165,138.95 0 165,138.95 0 0
CITIGROUP GLOBAL 0 365,047.79 0 365,047.79 0 0
MARKETS INC
AR
MITSUBISHI UFJ 0 224,453.16 0 224,453.16 0 0
(115 #) |SECURITIES (USA) INC.
# % 7] [J.P. MORGAN SEC'S - 0| 219,211.74 0 219,211.74 0 0
e p 4 [FIXEDINC.
£ MERRILL LYNCH 0 193,524.53 0 193,524.53 0 0
- 1=
GOLDMAN SACHS AND 0| 170,007.77 0 170,007.77 0 0
CO (NY)
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02JUL2034
R

LEF

UNITED MEXICAN STATES

HR75000 % 13MAY2037
4wt

B A st

A a4k —&F R

£y |
BANK OF AMERICA CORP
VAR (MFEB2033
BAMK OF AMERICA CORP
VAR 22IULZ033
BOEING CO 5, 805%
O1MAY 2050

HHAm E(K)
RE——wfEA——=Z%+=-A=+-—8
Ba:MeHn
15 LE TR AT it T
o ) s Tk
114.12.31 113.12.31 114.12.31 1131231 114.12.31 113120
5 - 46,532,374 - 1.16 = (.95
94,037 08 04,270,985 0.01 ik 214 1.9%
208,650,815 0.0 - 4,75 -
44,045,013 - 0.iH - 1.2 -
1922213499 2328 776,191 431.76 49.15
3 18,623,765 18,391 224 0ol LIXIE 0,42 039
18,623,765 18,391,824 0,42 0,39
£ - 19860 441 - 0.04 - X e
- 19861 441 - 0.42
3 7.056.5 14 - 0.01 - .16 -
7.056,5 14 - 0.16 =
1,047,893 778 _2.367.029.456 44,34 49.96
3 - 28,209,874 - 0.03 0,60
- 32,657,641 - .02 0.69
13,954,792 13,712,480 0.01 (X121 0.32 0.29
(3 3 ) 0 o o 4R A )
MierE AR I ERCHEE

FER:EAY
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B He%a

15 2847 R b

£ W _ Eek R RAEGE
114.12.31 1131231 1141231 1131231 1141231 1131231

: ES e L]

DELTA AIR LINES INC 7.375%

15TAN2026 5 - 33,530,673 - 014 . 071
KINDER MORGAN

INCDELAWA SER GMTN

(REG) 7.75% 15JAN2032 29,237,803 20 843 422 0.08 0,08 0.67 0.63
EMLINK MIDSTREAM

PARTMER (REG) 5.45%

O1TUN2047 - 4,135,317 = 003 . 0.0
ENTERPRISE PRODUCTS

OPERATING LLC (REG)

7.55% 15APR2035 75,376,641 76,564,339 0.50 0.50 1.72 162
JPMORGAN CHASE & CO

VAR 25IUL2033 - 31,929,351 - 0,02 - 0.67
MPT OPER PART 5%

1SOCT2027 - 20,837,526 - .05 . 044
WILLIAMS COMPANIES INC

5.75% 24JUN2044 15,643,368 15,913,077 008 0,08 0.36 034
AMGEN INC 5.25%

DZMAR2033 9,610,661 5,609,294 0.0 .01 0.22 0.20
CW5 HEALTH CORP (REG)

5.25% IDTAN2031 2,600,367 2,565,312 001 0.01 0.06 0,05
DARDEM RESTAURANTS INC

(REG) 6.3% 100CT2033 17.610,503 17,711,161 010 010 0.4 0.37
HYUNDAI CAPITAL

AMERICA SER REGS (REG

5) 5.8% 01 APR2030 9,389,423 9,536,804 0006 0.0 0.21 0.20
HYLUNDAL CAPITAL

AMERICA SER REGS [REG

5) 6.2% 21SEP2030 10,735,114 10,921,842 006 0.06 0.24 023
KEYSPAN GAS EAST CORP

SER REGS (REG 5) 5.99%4%

aMARZI0II 24,339,379 11,138,989 015 0,07 (.55 0.24
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(FibsERE SR TEOARGA M)
EHEZE ok SRS ELARTREELE
(BsEELA ok FERRTRERES)

157 o da A ()
BER——mERA——=f+_H=+-—8

Bia:Me¥a
BB RENEE
e & Ttk
o 114.12.31 1130231 1141231 1131231 1141231 1131231
PENSKE TRUCK
LEASING/PTL SER REGS
(REG 5) 6.05% DIAUG2028  § 6,223,402 6,412,682 0.402 0.02 0.14 0.14
ALLY FINANCIAL INC VAR
26IUL2035 21696494 21,561,540 0.09 0.09 0.49 0.46
FLEVANCE HEALTH INC
(REG) 5.375% 15JUN2034 16.257.647 16,261,935 0.05 0.05 037 0,34
BOEING CO 2.95% 01FEB2030 14,903,620 14,635,705 0.07 0.07 034 0.31
BROWN & BROWN INC (REG)
5.65% 11JUN2034 17,249,610 0.09 . 0.36
CDW LLC/CDW FINANCE
(REG) 5.55% 22AUG2034 12,607,000 21,570,959 0.07 0.11 0.29 0.46
CNO FINANCIAL GROUP INC
(REG) 6.45% | 5TUN2034 19,641,055 19,998,165 0.08 0.08 0.45 0.42
CVS HEALTH CORP (REG)
5,74 01JUN2034 16,403,447 16,123,876 0.04 0.04 038 0.34
CAPITAL ONE FINANCIAL
€0 VAR 26JUL2033 . 24,233,739 0.07 - 0.51
CELANESE US HOLDINGS
LLC (REG) 6.7% 15NOV2033 16,619,585 17,036,925 0.02 0.01 0.38 0.36
CNO GLOBAL FUNDING SER
REGS 4875000 %
10DEC2027 5,257,844 5,388,347 0.04 0.04 0.12 011
ENERGY TRANSFER LP (REG)
5.6% 01SEP2034 21,724,730 0.05 . 0.46
META PLATFORMS INC
(REG) 5.4% 1SALG2054 9,813,172 10,656,753 0.01 0.01 0.22 o
META PLATFORMS INC
(REG) 5.55% | SAUG2064 11,996,670 13,151,506 0.01 0.01 0.27 0.28
FLEX LTD (REG) 5.25%
15JAN2032 - 24,244,139 0.15 . 0.51
(o 33 0 e ot A e 8E)
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3 LETEIE )

BEH——wfER——=Z4+-_HA=+—8

BEa:#HeWi
15 €8 7 M
& ik  pREAESG
8 W 1140231 1131231 1140231 1131231 1141231 1131231
FORD MOTOR CREDIT CO
LLC 6.125% 0EMARZO34 5 31,965,043 32,088,504 0.06 1153 0,73 (.68
GENERAL MOTORS CO[RECG)
5% DIAPR203S 10,802,964 10,757,694 .05 [LX1 025 0.23
GEMERAL MOTORS FIMNL CO
(REG) 6.1% 07JAN2034 16,673,572 16,655,943 003 0.03 038 035
GEMERAL MOTORS FINL CO
(REG) 5. 75% 04FEB2051 4 465,256 4 485,468 0,02 0.01 .00 0.09
GENERAL MOTORS FINL CO
{REG) 5.95% (MAPR2034 10,7 10,082 10,715,750 0.03 003 .24 0,23
JEFFERIES FIN GROUP INC
(REG) 6.2% 14APR2034 26,417,550 26,882,323 0.0z 0,05 0.60 0.57
KROGER CO (REG) 5.5%
1 58EP20054 - T.571,868 - 0.01 - 0.Lé
KROGER CO (REG) 5.65%
1 55EP2064 - 7,570,380 - 0.02 - 016
LABORATORY CORP OF
AMER 4.550000 %
O1APR2N32 - 2,479 284 - 0.02 - 005
LAS VEGAS SANDS CORP
(REG) 6% 15AUG2029 21,017,680 21,262,627 013 0,13 048 045
MICROCHIP TECHNOLOGY
INC 5050004 % 15FEB2030 18,292 049 18,571,851 0.0y .06 0.42 .39
SEMPRA VAR 01 APR2O55 16,0640, 956 16,311,394 0,08 0.0E 037 0.34
OMNEMAIN FINANCIAL
CORPORATION {REG)
6.625% ISTAN2O28 19,380,418 19,947 310 .08 0,08 044 042
SYMNCHRONY FINAMCIAL
VAR 0ZAUGZ030 4420618 4 468,933 0oz 0,02 0,10 0.0u
TOYOTA MOTOR CREDIT
CORP SER MTHN 4.6%
10OCT2Z03] - B, 140,194 - 0.03 - 017
(SR 38 B 4 B A4 B 3 % R E)
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WA - 141231 L3123 11402310 1130231 1140231 113124
UBER TECHNOLOGIES INC
4.8% 155EP2034 5 - 4,543,034 - 0.01 0L10
UNITED AIR 2i20-1 B PTT
(REG) 4.875% 15IUL2027 | 8,002,8%5 32,621,372 1.82 104 041 .69
VALERO ENERGY CORP
(REG) 6.625% 13JUN2037 17,338,130 17,264,615 0.04 004 0.39 0.36
DT MIDSTREAM INC SER
REGH (REG) 5800000 %
ISDEC2034 7,194,854 7,256,037 0.03 0.03 0.6 .15
HEALTH CARE SERVICE
CORP SER REGS (REG 8)
5.2% 15TUN2029 4,514,446 4,612,228 0oz (L2 .10 0.10
HILTON GRAND VAC BOR
ESC SER REGS (REG 5)
6.625% 15JANZOE2 5,002,027 5,1, 661 02 0.02 .11 USY
ITC HOLDIMGS CORP SER
REGS (REG 8) 5.65%
09MAY 2034 19,057,846 16,528 649 15 0,13 0.43 035
MISEAN MOTOR
ACCEPTANCE S3ER REGS
(REG) (REG 8) 2.75%
D9RLAR2O2E 74,549,066 74,577,413 042 0.42 L7 13T
PENSKE TRUCK
LEASING/PTL SER REGS
(REG 5) 5.25% 0LJUL202% 7112200 7. 240,192 (.03 0,03 .16 0.15
VISTRA OPERATIONS CO
LLC SER REGS 5. 700000 %
MDEC2034 13,152,302 6,807,140 0.03 0.03 030 0.14
AFFILIATED MANAGERS
GROU 5.5 % | 5-FEB-2036 15,419,811 . 012 - 0.35 -
AMERICAN ELECTRIC
POWER VAR 15MAR2056 9,523,232 s 0.03 = 02z
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EFEREAB R SRS ESRTERES
(RspEE LA L o AR FERRTEEES)
ES LT IC )

BEf——wER——=%t+-_H=+—8H

Bl He¥a
px 3 2Tt Tl
& = a9 BAREE T
114.12.31 113.12.31 114.12.31 1131231 1141231 1131131
AMERICAN ELECTRIC
POWER VAR 15MAR2056 b 371,401 - 0.03 - 008 -
AMERICOLTY REALTY OFER
PA 5600000 % 1 5MAY 2032 4,341,599 - 0.03 . 010 =
AUTODESK INC 5300000 %
150UMN2035 3,552,512 . 0.0z - 0.08 -
AUTOMATION INC 5880000 %
| SMAR2035 7,663,727 - 0.05 - 017 -
BAXTER INTERNATIONAL
INC 4.900000 % |5-DEC-
2030 1,742,505 - .01 . 0.04 -
BAXTER INTERNATIONAL
INC 5650000 % 1 5-DEC-
2035 1,754 K38 - 0.01 = i -
BROADOCOM INC 4600000 %
I5IUL2030 6, M2, 642 - 000 - 0.16 -
CMO FINAMCIAL GROUP INC
(REG) 5.25% 30MAY 2029 4,375,006 - .03 - oo =
COPT DEFENSE PROF LP
4. 500000 % | 5-0CT-2030 2.348.511 - 02 - 0.05 =
CUMMINS TNC 5, 30000 %
OOMAY 2035 21,526,758 - 0.07 . 51
DENTSPLY SIRONA INC VAR
I2Z5EP2055 19,162,676 . 0.45% - a4 -
ENTERGY TEMAS INC
S250000 % 15APRI0O3S 11,138,102 - 0.07 = 025 -
FORD MOTOR CREDIT CO
LLC 6532000 % 19MAR2032 0,706,707 - .04 - 022 -
GE HEALTHCARE TECH INC
5500000 ¥ |5IUN2035 5,595,185 - 0.02 - 012 -
(3 3 P £ o R AR AR 3E)
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HYUNDAI CAPITAL
AMERICA SER REGSE
5300000 % 0RJAN2030

MNVITATION HOMES OF
4950000 %5 15TANZ033

LEXINGTON REALTY TRUST
2.375% 010CT200 1

ELT LILLY & CO 5.550000 %
15-0CT-2035

MBECT NG 5250000 %%
OISEF20335

ONEOK INC (RECG) 5.45 %
OLIUN204T

ORACLE CORP 5950000 % 26-
SEP-2053

RAYMOND JAMES
FINANCIAL 4500000 % 11-
SEP-2035

UBER TECHNOLOGIE
4,800000 % 1 35EP2035

USs BANCORP VAR 12FEB2031

YALERO ENERGY CORP
515000 ¥ | SFER2030

BASIN ELECTRIC PWR COOP
SER REGS 5850000 % 15-
OCT-2055

COREWEAVE INC SER REGS
Q000000 % (1FER2031

ENERFLEX INC SER REGS
6,873 %% 15-JAN-2031

b3

12 9 9 4w A (BR)
BEl——ws&R——=%+=-H=+—*H
NGRS
15 LAt =
] = ik 00 @ RATEE
114.12.31 113.12.31 114.12.31 1131231 1141231 113.12.31

23,650,003 . 0.09 i 0.54
15,862,029 - 0.0% - .36 -
13,742,796 0.13 - 031 -
15,878,360 0.03 - 0.36 .
16,158,996 " 0,04 0.37

4,062,742 - 003 - 0,04
13,351,960 s a . 0.30 )
10,321,073 0.05 - 0.23 s
22,648,280 0,06 - 0.52 -

ROB2,458 - 0,02 018

5,067,820 - 0.03 - 0.13 -

5,400,101 - 0.03 - 0.12 E
14,403,992 0.03 - 0.33 -

1,447,135 0.01 - 0.3 -

(5% 5 00 6 4 B 7 L 4 35)
LR S ] FIHEF _HER
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HILTOM DOMESTIC
OPERATIN SER REGS 5.5 %
31-MAR-2034 £ 1585296 5 - . .04 -
JANE STREET GRIISG FIN
SER REGS 6. 750000 %
O1IMAY2033 23,986,607 - 005 = 0.55
S&P GLOBAL INC SER REGS
4.8 % (4-DEC-2033 2,154,258 - 0.02 = 0.08 -
VU 1,034,167,263 _ 083,528.579 23.54 20.76
R
ANGLOGOLD HOLDINGS PLC
3.75% 01OCT2030 554364331 53,378,196 0,26 0.2 124 _ 113
o 54364331 __ 53,378.1% 1.24 1.13
A R
EUROPEAN INVESTMENT
BANK (REG) 0.375%
TEMARZ026 § 120088204 120,247,582 008 008 273 2.54
INTL BK RECON & DEVELOP
(REG) 0,75% 11 MAR2025 = 122,070,877 - 011 ; 2.58
3 E8,2 42318459 2,73 5.11
&
TEVA PHARMACEUTICAL
INDU {REG) 5.125%
D9MAY 2029 $_ 11,597,145 11, 6RA,613 .04 0.04 0.26 0,23
o wt 11,597,145 11,686,613 0.26 0.25
& B
DANONE SA SER REGS (REG
§) 2.947% 02NCQV2026 §_ 40,534,502 41,321,093 007 0.07 .92 0.E7
o it 40,534,502 A1.321,0Mm3 .92 0.87
(O3 ) 4 Mt Rt B 40 I EE)
FFER:IAN CEE R Y i EE HEL
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ES LETEIE B
BER——wfRE——=4%+-_H=+—8

B Me¥n
5 ST AL R
& W B R RAGSE
BN 114.12.31 1131231 1141231 1131231 1141231 113.12.31
B
HARBOUR ENERGY PLC SER
REGS (REG 5) 5.5%
150CT2026 § 34,606,133 15,875,718 0,46 0.22 0,79 076
CHH INDUSTRIAL CAP LLC
(REG) 4.55% I0APR2Z028 39,581,970 40,422 977 .21 .21 0540 0.85
ROYALTY PHARMA PLC
(REG) 5.4% 02SEP2034 = 15,975,634 - 0.10 - .34
UNILEVER CAPITAL CORP
(REG) 4.625% 1240062034 - 9,635 978 - 0.03 - 0020
A it 74198103 _ 100,910,307 1.69 215
AW
AVOLON HOLDINGS FNDG
LTD SER REGS (REG) {REG
£) 4.25% 15APR2026 $ 62859792 64,785,393 020 0,20 1.43 1.37
AERCAP IRELAND
CAMGLOBA (REG) 3.4%
WOCT2033 21,338,651 20,958,805 0,03 0.05 (.49 044
CRH SMW FINANCE DAC
5125000 % 091 AN2030 8,580,033 - 0.08 - 0.20 -
AVOLON HOLDINGS FNDG
LT SER REGS 4.7 % 30-
JTAMN-2031 1,887,151 - 0.04 - 027 .
o] i | 04,674,627 £3.744. 108 2.38 LEI
&
NOMURA HOLDINGS TN
2909000 % 22JAN2032 §_ 13342707 - .06 - 030 -
o i 13,342 707 . 30 =
9
AKFR BF ASA SER REGS
(REG 5) 6% 13JUN2033 £ 30,160,294 3,116,402 0,09 .09 .69 0,64
| it 30,160,294 30,116,402 0.649 064
5k 8 B 18 R 8 B 9 A R 4E)
¥R AN LY 3 S :F FHEF ®HE¥2R
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o SHHEm 0 1141231 113123 114.12.31 1131231 1141231 113123
“®8
DAIMLER TRUCK FINAN NA
SER REGS (REG ) 5.125%
255EP2029 §  19.H57.563 20,219,981 0.11 1 045 043
Be s 19,857,563 20,219,981 045 .43
ol o
ENBRIDGE INC VAR
15TAN2064 £ 12,624,090 12,753,424 0.03 0,03 029 0.27
EMBRIDGE INC (REG) VAR
27IUN2054 3,836,130 3,884,944 0.02 .02 (.09 .08
EMBRIDGE INC (REG) VAR
15MARZOSS 1,534,969 3,900,996 002 .02 (0% 0,08
SOUTH BOW CAN INFRA
HOLD SER REGS (REG 5)
VAR 01MAR2035 - 4,919,810 . 0.02 - 010
SOUTH BOW CAN INFRA
HOLD (REG) VAR
DIMAR2055 4,879,460 - (.01 . 0,11 -
4 H 25,174,658 _ 25479174 (.57 .54
LEE
EMEL FINAMCE INTL NV 3ER
REGS 5.000000 % 30-5EP-
035 £ 15630617 - 004 - 1,36 -
o it 15,630,617 . 036 0,54
4 8 ik & 5f 4 014 _1,595.703.002 35.14 33.68
(3 35 B 4 P A B 4 B 3E)
FEERIAE Migrf . ¥ EE FHEF H¥ES
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AE
CITIGROUP INC VAR
24MAY2033 § 16,547,952 16,430,140 0.0z 002 038 0.35
MORGAN STANLEY VAR
2LUL2034 11,950,081 11,896,663 L 0.1 0.27 0,25
CITIZENS FINANCIAL GROUT
VAR 23JANI030 2,953,220 2,995,141 0.l 001 o007 .06
CITIZENS FINANCIAL GROUP
{REG) VAR 23IUL2032 8,549,955 14,149,046 0.02 003 019 .30
KEYCORP VAR DEMAR2035 - 16,058,476 - 0.05 . 0,34
KEY BANK NA 4,15%
08ALG2O2S - 16,304,930 - 004 - 0,34
REGIONS FINANCIAL CORP
(REG) VAR 065EP2035 13,392,249 24,009 074 04 0,08 0.30 051
TRUIST FINANCIAL CORP
SER MTN VAR 241 AM2050 20,022,203 20,348,587 .04 0.04 0.46 (43
RANK OF AMERICA CORP
VAR 04FEB2033 28,773,003 - 003 - 0,65 s
BANK OF AMERICA CORP
VAR 22JUL2033 312577074 - 0.0z - 0.74 -
CITIZENS FINANCIAL GROUP
VAR 0SMAR2031 7,502,346 - .03 - 017 -
IPMORGAN CHASE & CO
VAR 250012033 31,900,728 - 002 - 0.73
KEYCORP SER GMTHN VAR
MAPRIUZI 0,042 937 - (X% - 0.21 -
o "t 183,301,744 122,242 079 4,17 258
(5 0F ) 4 Rt A 5 3 R AE)
¥R TRY i AR #HEF ¥R
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BARCLAYS PLC (REG) VAR
24JUNI03] § 21,105,608 20,663,858 .07 o7 0,48 0,44
LLOYDS BANKING GROUP
PLC(REG) VAR 0TNOVZ2E 20,273,892 20,482,794 (.04 04 .46 0.4%
HSBC HOLDINGS PLC VAR
2INOV2032 13,371,206 g 0,03 - 0.30
STANDARD CHARTERED PLC
SER REGS VAR 21JAN2036 13,329,295 . 0,04 . 030
EIT < 6%, 080,001 41,146,652 1.55 0.87
LEX
INTESA SANPADLD SPA SER
REGS (REG 5) 7.8%
2BNOVI0E3 by - 19,230,003 - 0,04 - .41
oJv it - 19,230,015 - .41
2%
MITSUBISHI UF] FIN GRP
VAR 24APR2036 £ 13,243,091 - 0.03 . 0,30 =
MIZUHO FINANCIAL GROLUP
VAR 13MAY 2036 13,336,342 - 0,05 - 030 -
NORTMCHUEIN BANEK
4 ATAD00 % GISEF2030 6,330,185 - 0.04 - 14 F
o 1t 12,000,618 - 0,75
#HE
UBS GROUT AG SER REGS
(REG 5) VAR 2XSEP2034 §_ 13,213,834 - 0.02 - .30 =
o it 13,213,834 - 0.30 -
(3 9% B 48 F B4 B5 30 & REEE)
& 2 EN L EE 3 BHE 3D #HEFHEE
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i
MACQUARIE GROUP LTI
SER REGS (REG 5) VAR
23UN2032 ¥ 13.536.265 - 0.05 - 0.30

BE

1131231

o it 13,336,265 2 0.30

& e 1k A3 310,84 1 466 182,618,746 1.08
B W - e
AE
BARCLAYS COMMERCIAL
MORTGAGE S (SER C2 CL
Ad)4.047% ISDEC2051 £ 34356080 34,052,352 0.69 (.65 (.78
BARCLAYS COMMERCIAL
MORTGAGE § SER C2 CLC
VAR 15DEC2051 14,283,615 15,018,421 1.28 1.2% 0.33
BARCLAYS COMMERCIAL
MORTGAGE 5 (SER C12 CL
ASY 29029 [SNOVIO54 67,728,065 A%, 157,061 288 288 1.54
BANK (SER BN3s CL B)
2.867% 155EP2064 9,451,663 9344, 155 L X7 0.66 0.22
BANK 2019BM23 A3 2.92%
15DEC2052 74,485,927 73,833,305 05l 0.51 1.70
REMCHMARK MORTGAGE
TRUST {SER B24 CL A4)
2.2638% | SMARZ054 £4,508,808 /4,013,300 1.41 1.41 1.93
CEAIL COMMERCIAL
MORTGAGE TRUS (SER C4
CL AS) VAR 1SNOV2048 - 32,373,966 . 1.77 -
CARVANA AUTO
RECEIVABLES TRUST
(SER P1 CL A4) 0.61%
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