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KEEEROFE —40.5%
$ 100,150,000 U.S. Treasury Bond...........coceievieiieieiniinenieeieicee e 4.63% 05/15/44 $ 104,328,133
205,710,000  U.S. Treasury Bond...........ccceverieriinienienieieeieie e 4.13% 08/15/44 200,776,173
259,327,000 U.S. Treasury Bond..........ccceverieiiinienienieiesieieseeieeeiee 4.25% 08/15/54 260,988,314
30,658,000  U.S. Treasury NOLe......ccceeeeruererieieiieieeiesieeeeeieete e 4.38% 07/31/26 30,890,330
179,590,000  U.S. Treasury NOte.......cccereerrereeriereerienieeiesieeeesreeeeneeseennes 3.75% 08/31/26 178,997,213
129,995,000  U.S. Treasury NOtE........cceeeruereerieeerieieiteseeneeeeneereeveeeeseeneeneas 3.75% 08/15/27 129,857,896
474,053,000  U.S. Treasury NOTC......ccecieverierierieeieieseeeeseeresreeseseeenenne 4.00% 07/31/29 479,719,412
462,290,000  U.S. Treasury NOtE........ccerirrerierieiereeteieenienieieeereereseeseeneeneas 3.63% 08/31/26 460,430,004
294,540,000  U.S. Treasury NOe.......ccoecerirererieieiieerteeieeee e 3.88% 08/15/34 293,504,509
KEE B TR DRREE. ..o
(B2 $2,129,580,939) 2,139,491,984
KEBUFRE— 7 —ViEHF— 36.3%
RENFERR M FEAARES — 0.3%
HOR Y BT AT
296,820 Series 4656, Class EZ ........cccoovvvevieieeneeeeeeeeene 4.00% 02/15/47 283,699
K EE Y Mt 2
1,446,473 Series 2012-20, Class ZT .....cooeveeveerieiienieeieieeeeieseeenen 3.50% 03/25/42 1,377,727
1,609,181 Series 2012-84, Class VZ ....ccoovveeveevveeecieeieeeeeeie e 3.50% 08/25/42 1,533,587
172,396 Series 2018-38, Class PA......cccoovveeieeieiereeieeeeee e 3.50% 06/25/47 168,145
553,151 Series 2018-43, Class CT.....ooovvvveeieerieiecieeiereeeeeee e 3.00% 06/25/48 497,782
111,806 Series 2018-86, Class JA ....c.oovvveveeieieceeieeeeee e 4.00% 05/25/47 110,513
66,469 Series 2018-94, Class KD ..........cooeveeiviieeiieieceeeeeeeeens 3.50% 12/25/48 62,107
80,108 Series 2019-1, Class KP ....c.covevevvieieiecieieceeeeeene 3.25% 02/25/49 73,518
22,721 Series 2019-20, Class BA .....coooieeievieieeeieeeeee e 3.50% 02/25/48 22,277
39,590 Series 2019-52, Class PA......cccooeeovieieiiiieieeeeeeee 3.00% 09/25/49 35,280
K EBURF Y 4 e
150,829 Series 2018-115, Class DE ......ccccoceviveievenieieeeeieeneen 3.50% 08/20/48 140,004
163,776 Series 2018-124, Class NW ......cccovvvieieriieieieeeeie e 3.50% 09/20/48 151,951
12,298,440 Series 2018-78, Class NZ  ...ccoeeeviieieievieeeeeeene, 3.50% 06/20/48 11,187,635
287,359 Series 2019-12, Class QA .....oovevievieieieeeecreeeee e 3.50% 09/20/48 275,452
24,861 Series 2019-71, Class PT.....c.oovvvveeienieieeeieieeeee e 3.00% 06/20/49 22,657
311,448 Series2019-119, Class JE.......ccocvevvieieeeeieeieieceeeeeveee 3.00% 09/20/49 279,281
968,229 Series 2024-30, Class CF, 30 Day Average SOFR + 1.25%,
6.50% CaP (Q) -evevereneeneenieierienieeeee et 6.50% 02/20/54 967,822
17,189,437
IXAR A J—FEH— 36.0%
B EHCY B At
45,865 POOL COTI8T oottt 3.00% 02/01/38 43,150
44,734 P00l GOT961 ..ottt 3.50% 03/01/45 42,025
43,176 P00l GOBO92 ...ttt 3.00% 02/01/46 39,413
1,266,004 P00l GOBT1S oottt 3.00% 08/01/46 1,154,107
24,905 P00l GOBT21 oottt 3.00% 09/01/46 22,694
288,826 POOL GOBT26 ..ottt 3.00% 10/01/46 263,029
695,326 P00l GOBT732 oottt 3.00% 11/01/46 633,223
90,955 P00l GOBT738 ..ottt 3.50% 12/01/46 85,088
182,920 P00l GOBT41 ..ot 3.00% 01/01/47 165,819
127,577 POOL GOBTAT oottt 3.00% 02/01/47 116,265
88,351 P00l GOBT48 ...ttt 3.50% 02/01/47 82,637
417,007 P00l GOBT750 ..ottt 3.00% 03/01/47 379,281
94,963 POOL GOBTO6 ..ottt 3.50% 06/01/47 88,801
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$ 254,989 PoOl GO8T8Y ... 3.50% 11/01/47 $ 238,232
842,462 POOL GO8T92 ...ttt 3.50% 12/01/47 787,098
113,945 P00l GO88BO0 ... 3.50% 02/01/48 106,454
171,645 POOL GOBSBILO ...ttt 3.50% 06/01/48 160,360
45,366 PoOL GO8833 ... 5.00% 07/01/48 45,985
8,604 P00l GOB838 ... 5.00% 09/01/48 8,712
157,556 POOL GO88A3 ... 4.50% 10/01/48 155,796
34,998 Po0l GO88A4 ... 5.00% 10/01/48 35,352
87,532 POOL GO88AI ...t 5.00% 11/01/48 88,624
1,103,470 P00l GO0038 ... 3.50% 01/01/44 1,039,157
292,636 P00l GOOO08O ... 3.50% 06/01/45 274,728
593,446 POOL GO0344 ... 4.00% 12/01/45 578,076
189,939 P00l GO0440 ... 3.50% 03/01/46 178,278
583,964 POOL GOOS82 ...ttt 3.50% 05/01/46 547,025
554,074 Po0l GOOOSS ... 3.50% 07/01/46 523,962
245,766 POOL GOLSS56 ..ttt 3.50% 08/01/48 229,661
1,719,428 POOL GOLT48 ... 3.50% 11/01/48 1,609,052
578,373 P00l GOT7700 ...t 3.50% 08/01/46 542,594
4,794,517 POOL GOTT06 ...t 3.50% 12/01/47 4,490,776
1,173,694 POOL GOTT07 .. 3.50% 01/01/48 1,098,978
1,350,202 POOL GOTTI4 ..ttt 4.00% 07/01/48 1,308,416
1,852,634 POOL GOTTLT it 4.00% 11/01/48 1,795,296
2,854,718 P00l GOTTI8 ... 4.00% 01/01/49 2,743,955
104,228 POOL Q44452 ... 3.00% 11/01/46 94,878
179,892 P00l Q50135 ..o 3.50% 08/01/47 168,071
7,562,994 POOL QAT837 ettt 3.50% 03/01/50 7,060,650
19,892,179 P00l QD825 ...t 3.00% 03/01/52 17,679,064
13,847,375 POOl QEO3 12ttt 2.00% 04/01/52 11,346,494
20,019,641 PoOl QEOS521 ... 2.50% 04/01/52 17,194,244
12,491,085 POOI RAB0T78 ..o 3.00% 07/01/50 11,270,968
16,839,539 POOL RAZLTO oo 2.50% 12/01/50 14,491,970
5,678,521 Pool RA4528 2.50% 02/01/51 4,886,939
29,860,593 Pool RA6973 2.00% 03/01/52 24,485,081
345,206 Pool RE6029 3.00% 02/01/50 301,437
11,708,867 Pool SD0231 3.00% 01/01/50 10,611,451
27,053,743 Pool SD3246 4.00% 08/01/52 25,690,250
59,557,810 Pool SD5323 4.00% 01/01/54 56,525,112
3,122,446 Pool SD7511 3.50% 01/01/50 2,912,842
9,695,951 Pool SD7513 3.50% 04/01/50 9,052,954
5,785,201 Pool SD7518 3.00% 06/01/50 5,241,749
153,132 Pool SD8043 2.50% 02/01/50 132,876
1,935,968 Pool SD8107 2.50% 11/01/50 1,666,201
13,336,536 Pool SD8189 2.50% 01/01/52 11,466,311
16,891,109 Pool SD8194 2.50% 02/01/52 14,514,306
24,339,900 Pool SD8199 2.00% 03/01/52 19,949,203
7,138,603 Pool SD8204 2.00% 04/01/52 5,847,792
20,659,523 Pool SD8205 2.50% 04/01/52 17,673,872
29,348,912 Pool SD8211 2.00% 05/01/52 24,048,515
17,808,537 Pool SD8212 2.50% 05/01/52 15,231,351
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$ 58,068,505 POl SD8220 oo 3.00% 06/01/52 $ 51,609,060
21,765,244 POOL SDB245 ... ees s eeeeeee 4.50% 09/01/52 21,201,568
6,121,577 POOL SDB257 ..o eeeeee s 4.50% 10/01/52 5,963,040
10,524,566 POOL SDB265 ..o eeeeeeeseeeeeeeeeeseeeeesse s 4.00% 11/01/52 9,988,653
218,101 S RO 3.50% 01/01/43 205,573
262,142 POOL UIDT 14 oo 3.50% 02/01/44 247,089
542,732 POOL ZAA692......eveeeeeeeeeeeeeeeeeeeeeeeeeee e ees e eesse s 3.50% 06/01/46 507,814
261,515 1 A (111X FO 4.00% 08/01/45 252,396
12,628,726 I A i LT 3.00% 09/01/46 11,493,909
2,700,862 1 AT 3.00% 06/01/46 2,459,701
4,468,353 POOL ZSA688 ... ese e 3.00% 11/01/46 4,064,520
7,141,640 POOL ZSAT35 v eeesee e eeeseee 3.50% 09/01/47 6,664,602
511,371 L AL SO 3.50% 07/01/46 478,469
1,361,975 POOL ZT0277 coveoeeeeeeeeeeeeeeeeeeeeeeeeseeees e eeseeeeeeseseesees 3.50% 10/01/46 1,274,359
639,413 POOL ZT053 1 oo sees e 3.50% 04/01/47 598,588
621,433 POOL ZT0536 v eeeeeeeseeeee e eeeseeeeseeseeseee 3.50% 03/01/48 580,040
1,957,095 POOL ZT0537 v eeeseeeeeeeeeeesseee e seeseen 3.50% 03/01/48 1,829,352
334,384 POOL ZTOS42 .o eeseee 4.00% 07/01/48 323,666
943,442 POOL ZT 1703 v eeeeesseeeesseseeseee 4.00% 01/01/49 905,795

KEE AU M

2,180,118 POOL ALBB25 oo ees oo 3.50% 06/01/46 2,039,903
874,742 Pool AS0225......... 4.00% 08/01/43 850,726
1,103,252 Pool AS3134.......... 3.50% 08/01/44 1,035,924
252,731 Pool AS6620.......... 3.50% 02/01/46 236,472
61,010 Pool AS9749......... 4.00% 06/01/47 58,680
65,176 Pool BD7081 4.00% 03/01/47 62,339
5,004,614 Pool BE3774.......... 4.00% 07/01/47 4,810,626
668,661 Pool BJ2692........... 3.50% 04/01/48 623,989
807,729 Pool BM1903 3.50% 08/01/47 755,686
221,104 Pool BM2000 3.50% 05/01/47 206,565
568,414 Pool BM3260 3.50% 01/01/48 530,444
682,702 PoolBM4472......... 3.50% 07/01/48 638,149
1,494,592 Pool BM5585 3.00% 11/01/48 1,360,396
11,200,795 Pool BN7755 3.00% 09/01/49 10,150,881
26,288,747 Pool BQ6913 2.00% 12/01/51 21,593,130
44,663,636 Pool BQ7006 2.00% 01/01/52 36,681,176
23,982,679 Pool BQ7056 2.00% 01/01/52 19,700,744
22,264,487 Pool BT6179...coe..... 2.50% 07/01/51 19,181,611
10,258,564 Pool BV2784 2.50% 02/01/52 8,805,433
15,624,595 Pool BV3101 2.00% 03/01/52 12,831,619
20,888,838 Pool BV4133 2.50% 03/01/52 17,948,265
8,469,137 Pool BV8515 3.00% 05/01/52 7,527,827
21,112,960 Pool BW8980 4.00% 10/01/52 20,063,219
19,887,707 Pool BW9886 4.50% 10/01/52 19,354,975
855,052 Pool CA0854 3.50% 12/01/47 797,938
398,845 Pool CA0907 3.50% 12/01/47 372,205
333,637 Pool CA0996 3.50% 01/01/48 311,352
2,399,151 Pool CA1182 3.50% 02/01/48 2,232,430
405,433 Pool CA1187 3.50% 02/01/48 379,549
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$ 278,936 Pool CA1710 4.50% 05/01/48 $ 275,419
174,458 Pool CA1711 4.50% 05/01/48 172,133
106,470 Pool CA2208 4.50% 08/01/48 104,682
397,834 Pool CA2327 4.00% 09/01/48 385,917
2,546,580 Pool CA3633 3.50% 06/01/49 2,377,656
10,781,796 Pool CA4534 3.00% 11/01/49 9,770,895
28,002,639 Pool CB0290.......... 2.00% 04/01/51 23,018,914
7,787,227 Pool CB2404.......... 2.50% 12/01/51 6,687,649
10,956,662 Pool CB4818.......... 4.00% 10/01/52 10,398,746
13,823,789 Pool CB6854.......... 4.50% 08/01/53 13,471,098
3,593,829 Pool FM2870 3.00% 03/01/50 3,254,152
6,194,778 Pool FM5397 3.00% 12/01/50 5,597,478
26,914,116 Pool FS1598 .......... 2.00% 04/01/52 22,074,576
10,875,000 Pool FS8864 .......... 4.00% 02/01/53 10,326,843
188,824 Pool MA1146 4.00% 08/01/42 183,690
347,469 Pool MA1373 3.50% 03/01/43 327,133
334,039 Pool MA2077 3.50% 11/01/34 324,507
98,783 Pool MA2145 4.00% 01/01/45 95,337
403,047 Pool MA2670 3.00% 07/01/46 367,122
391,476 Pool MA2806 3.00% 11/01/46 354,473
10,917 Pool MA2896 3.50% 02/01/47 10,197
349,699 Pool MA3057 3.50% 07/01/47 326,414
155,313 Pool MA3088 4.00% 08/01/47 148,933
368,566 Pool MA3210 3.50% 12/01/47 343,947
4,148,297 Pool MA3238 3.50% 01/01/48 3,871,201
349,369 Pool MA3239 4.00% 01/01/48 335,016
173,735 Pool MA3276 3.50% 02/01/48 162,128
499,927 Pool MA3332 3.50% 04/01/48 466,528
131,050 Pool MA3336 3.50% 04/01/38 126,071
118,988 Pool MA3537 4.50% 12/01/48 117,427
521,201 Pool MA3846 3.00% 11/01/49 455,233
451,200 Pool MA4078 2.50% 07/01/50 390,404
751,619 Pool MA4093 2.00% 08/01/40 655,090
166,978 Pool MA4120 2.50% 09/01/50 143,834
5,645,377 Pool MA4128 2.00% 09/01/40 4914,513
4,767,856 Pool MA4158 2.00% 10/01/50 3,935,542
12,167,154 Pool MA4364 2.00% 06/01/41 10,531,515
1,189,587 Pool MA4379 2.50% 07/01/51 1,020,793
125,640 Pool MA4438 2.50% 10/01/51 107,743
4,702,285 Pool MA4547 2.00% 02/01/52 3,855,314
17,034,662 Pool MA4548 2.50% 02/01/52 14,586,585
14,517,030 Pool MA4577 2.00% 04/01/52 11,899,956
4,132,088 Pool MA4598 2.50% 05/01/52 3,533,191
7,686,679 Pool MA4656 4.50% 07/01/52 7,487,613
11,521,270 Pool MA4733 4.50% 09/01/52 11,219,474
12,184,021 Pool MA4902 3.50% 01/01/53 11,226,609
53,767,268 Pool MA4917 4.50% 02/01/53 52,332,241
33,894,563 Pool MA4978 5.00% 04/01/53 33,681,132
93,325,000 Pool TBA (b) 2.00% 09/15/54 76,386,400
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$ 48275000 Pool TBA (b) 2.50% 09/15/54 $ 41,174278
51,175,000 Pool TBA (b) 3.00% 09/15/54 45,406,846
150,975,000 Pool TBA (b) 3.50% 09/15/54 139,008,066
99,250,000 Pool TBA (b) 4.00% 09/15/54 94,190,096
98,150,000 Pool TBA (b) 4.50% 09/15/54 95,489,946
65,200,000 Pool TBA (b) 5.00% 09/15/54 64,740,884
70,150,000 Pool TBA (b) 5.50% 09/15/54 70,637,289

KEBURF Y 4

155,773 Pool MA1157 3.50% 07/20/43 148,106
453,783 Pool MA2825 3.00% 05/20/45 418,548
152,998 Pool MA3521 3.50% 03/20/46 144,576
6,487,482 Pool MA3662 3.00% 05/20/46 5,958,228
584,788 Pool MA3663 3.50% 05/20/46 552,234
396,350 Pool MA3735 3.00% 06/20/46 363,964
8,065,806 Pool MA3937 3.50% 09/20/46 7,613,134
111,644 Pool MA4069 3.50% 11/20/46 105,239
64,757 Pool MA4195 3.00% 01/20/47 59,424
77,486 Pool MA4196 3.50% 01/20/47 73,046
389,488 Pool MA4261 3.00% 02/20/47 357,459
99,286 Pool MA4262 3.50% 02/20/47 93,596
2,482,647 Pool MA4322 4.00% 03/20/47 2,409,111
2,638,481 Pool MA4382 3.50% 04/20/47 2,486,241
31,169 Pool MA4453 4.50% 05/20/47 30,953
33,000 Pool MA4586 3.50% 07/20/47 31,075
209,195 Pool MA4588 4.50% 07/20/47 208,006
582,187 Pool MA4651 3.00% 08/20/47 533,784
850,630 Pool MA4652 3.50% 08/20/47 801,341
289,760 Pool MA4719 3.50% 09/20/47 272,684
34,501 Pool MA4722 5.00% 09/20/47 34,981
28,952 Pool MA4777 3.00% 10/20/47 26,513
722,687 Pool MA4778 3.50% 10/20/47 679,450
697,414 Pool MA4836 3.00% 11/20/47 637,904
719,190 Pool MA4837 3.50% 11/20/47 676,795
238,903 Pool MA4838 4.00% 11/20/47 231,599
40,050 Pool MA4901 4.00% 12/20/47 38,763
187,456 Pool MA4961 3.00% 01/20/48 171,739
249,347 Pool MA4962 3.50% 01/20/48 234,540
358,203 Pool MA4963 4.00% 01/20/48 346,380
181,360 Pool MA5078 4.00% 03/20/48 175,614
502,203 Pool MA5136 3.50% 04/20/48 472,529
375,811 Pool MA5399 4.50% 08/20/48 372,159
150,749 Pool MA5466 4.00% 09/20/48 145,716
39,767 Pool MA5467 4.50% 09/20/48 39,456
102,161 Pool MA5597 5.00% 11/20/48 103,541
127,591 Pool MA5976 3.50% 06/20/49 117,968
31,364 POOI MAGO30......... oo 3.50% 07/20/49 28,946
188,074 POOL MAGOBO..........ooeeeeeeeeeeeeee e 3.00% 08/20/49 169,253
26,259,614 POOI MAB3AT..ooeeeeeeeoeeeeeeeeeee e 4.50% 10/20/52 25,758,529
83,250,000 POOL TBA (D) ..o 2.50% 09/15/54 72,799,917
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$ 62,475,000 POOL TBA (D) 1ottt 4.50% 09/15/54 $ 61,208,417
34,250,000 POOL TBA (D) voveeeiiiieieeieeiere ettt 5.50% 09/15/54 34,479,940
80,500,000 POOL TBA (D) ceveeieiieieeieeeeeeeeeee et 5.00% 10/15/54 80,316,045
~ 1,899.451439
KEBFRE— 7 — VLR OREE
(B2 $1,950,772,273) 1,916,640,876
HEROFE (00— 12.5%
MZETH - Bif—0.2%
3,208,000 BAE Systems Holdings, Inc. (d) .....cocoevevevevevererieieeerererere, 3.85% 12/15/25 3,164,459
1,610,000  Boeing (The) COu.veveuruieiiieiirereieeeeiieeeieve s 4.88% 05/01/25 1,603,604
2,470,000 Boeing (The) Co. (A)..oveoveveeereeeeierieeieeeieeeieeeeeee e 6.53% 05/01/34 2,617,630
5,400,000  Boeing (The) CO...ovvvevevereeiireiiieiereieieeeessesese s 5.81% 05/01/50 5,100,973
12,486,666
BE—0.1%
1,400,000 BAT Capital COrp......ccouerueeierierieniieienienitenieeeesiesieeeesieeeeee 2.73% 03/25/31 1,231,815
409,000  BAT Capital COTP.....ccveveeereeeererieeereeereeeeveeeeeereeesees e 4.76% 09/06/49 343,083
3,735,000 Reynolds American, INC. ........ccoveveveueviieeeiererereeceeeeseevevenes 5.85% 08/15/45 3,661,198
~ 5236,096
FLZE % —0.3%
757,686 American Airlines Pass-Through Trust, Series 2014-1, Class A 3.70% 10/01/26 729.605
93,152 American Airlines Pass-Through Trust, Series 2015-2, Class AA 3.60% 09/22/27 90,294
3,097,051  American Airlines Pass-Through Trust, Series 2016-1, Class AA 3.58% 01/15/28 2,966,398
3,804,121 Delta Air Lines Pass-Through Trust, Series 2020-1, Class AA 2.00% 06/10/28 3,538,149
6,938,735  JetBlue Pass-Through Trust, Series 2020-1, Class A ............ 4.00% 11/15/32 6,539,383
13,863,829
$IT—3.5%
8,965,000 Bank of America Corp. (€)....cevvererreerrreieerieneeieneereeseeeaenes 2.55% 02/04/28 8,550,676
13,606,000 Bank of America COrp. (€) ....cocvvvrvrveverereriiiriererererenneseenenas 2.09% 06/14/29 12,458,973
2,000,000 Bank of America Corp. (€) ....cvovrururrrrererereiririererererenesssessenas 2.59% 04/29/31 1,794,768
5,265,000 Bank of America Corp. (€) .....cevevevevrereeerererererereeieeseneneresennns 1.92% 10/24/31 4,482,640
1,195,000  Bank of America COrp. (€) ...cecvrerurrrrerereeerirerierererennssennenes 2.57% 10/20/32 1,034,075
2,020,000 Bank of America Corp. (€) ....ooveveveeuereeeereeereeeeeerreereeeeeeenes 2.97% 02/04/33 1,781,600
21,290,000  Bank of America Corp., Series N (€)......ccccoverrerrrrererererennne. 1.66% 03/11/27 20,332,112
10,000 Citigroup, INC. (€)..eveeveveeereeiereeieeerieeteeeeeeeeeeeee e 3.52% 10/27/28 9,696
4,110,000 Citigroup, INC. (€)...evrveverereriereeiereiererereeseeseeese e 2.98% 11/05/30 3,784,801
3,917,000  Citigroup, INC. (€)..vvrvrverererrereririeierereeeeesiiseesesesesesesssssesenens 3.06% 01/25/33 3,447,892
1,995,000  Goldman Sachs Group (The), Inc., SOFR + 0.49% (a)......... 5.85% 10/21/24 1,995,242
950,000  Goldman Sachs Group (The), Inc. (€) ....ccevereeirirrerererennnne. 3.27% 09/29/25 948,092
860,000 Goldman Sachs Group (The), Inc. (€) ...c.eoveveureverirerenenennee. 1.43% 03/09/27 816,860
18,965,000  Goldman Sachs Group (The), Inc. (€) ......ceveverrvrrererererrnnn. 1.54% 09/10/27 17,810,171
8,015,000  JPMorgan Chase & C0. (€) ....oeveverererreriririererereiesesessesesesenns 1.56% 12/10/25 7,929,746
1,895,000  JPMorgan Chase & Co. (€) c.ovevrvrvvvevererererieieeiererereeenesenennas 1.04% 02/04/27 1,801,239
10,455,000  JPMorgan Chase & Co. (€) ..ccvovrvrrrrrrerereriiirieeererereeneisnrnenas 1.58% 04/22/27 9,951,111
2,625,000  JPMorgan Chase & CO0. (€) c.cveveveveeveeieereeereeeeeeeeeee e 4.01% 04/23/29 2,576,446
1,445,000  JPMorgan Chase & CO. (€) c.cevrrrrrerererereririieiererereennsssnenenas 2.07% 06/01/29 1,322,714
3,855,000  JPMorgan Chase & CO. (€) ..ueovevevverereereriererieereeeeeeeeeeeieeeenenns 1.95% 02/04/32 3,257,167
5,955,000  JPMorgan Chase & C0. (€) ....ceevevevrureerererererereeeeeeesesesesenns 2.58% 04/22/32 5,215,041
905,000  JPMorgan Chase & CO0. (€) .voveveveriririeiererereniisieiereseseenannns 2.55% 11/08/32 783,004
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$ 13,355,000  Morgan Stanley (€).........ceveveveveeeeerreverererieeeeeeeseseseseesessenenenas 1.16% 10/21/25 $ 13,275,203

495,000  Morgan Stanley (€)........ccevereriirirrerirereireerieiereieieeseses e 0.99% 12/10/26 470,878

610,000  Morgan Stanley (€)....ececvererrrrrrererrriiiririeiereeeeseeeeseseseenens 1.51% 07/20/27 575,507
6,500,000  Morgan Stanley (€).......cccevvirireerererererrieriesereseseesseeesesesesenns 1.93% 04/28/32 5,427,307

760,000  Morgan Stanley (€).....ceeveerurrrrererereririririererereseesesseseseseensnns 2.24% 07/21/32 643,399
2,490,000 PNC Financial Services Group (The), Inc. (€) ....cceeverrurennnen. 5.07% 01/24/34 2,491,654
4,215,000  PNC Financial Services Group (The), Inc. (€) ...eevvvevrereenee. 6.88% 10/20/34 4,748,438
1,210,000 US BANCOIP (€) cvovvvrerreeirerieeieeeereeeeieeeereeeeeaeeevees e 5.85% 10/21/33 1,271,819
6,145,000 US BANCOIP (€) +vvvreremeereeeeeeieiririsieeeeeeeieieseesesesessessssseaeseenes 4.84% 02/01/34 6,043,749

670,000  US BaNCorp (€) «..c.eueeveveeereeeereeeeeeeeeeeeeeeveeeeseaeeeevesesees e 5.84% 06/12/34 704,281

770,000 US Bancorp (€) ...cceveveveveueeeeierereresisreseseseresesssssssseseseseseananas 5.68% 01/23/35 801,305
2,520,000 Wells Fargo & Co. (€) .vevvievueriereeniieieieseeieseeeieneeeenseenenns 2.16% 02/11/26 2,485,856
6,809,000 Wells Fargo & Co. (€) .evveeeerverueeneneeieniieienieeeeieeeeie e 2.39% 06/02/28 6,424,614
8,000,000 Wells Fargo & Co. (€) «.eeverververuerieieiesienieieiececeie e 5.57% 07/25/29 8,263,696
5,790,000 Wells Fargo & Co. (€) veoveveervieierierieeienieeienieeieie e 2.88% 10/30/30 5,309,331
3,795,000 Wells Fargo & Co. (€) «.eeverververuerieieieeienieieieiceeeie e 2.57% 02/11/31 3,406,243
3,425,000 Wells Fargo & Co. (€) cvevveevervreierienieieeeeiesieeienie e sie e 3.35% 03/02/33 3,082,989
5,920,000 Wells Fargo & Co. (€) «veveveeveruerienieieieeiieiesieieieieeieeeeieeeneas 5.39% 04/24/34 6,069,752

183,580,087
RNAZFT I 7 ad——0.0%
1,510,000 Regeneron Pharmaceuticals, InC. ........ccccceeveveveveveveriiian. 1.75% 09/15/30 1,291,290
bL%—0.2%

610,000 International Flavors & Fragrances, Inc. (d) ........cccccveveneeee. 1.83% 10/15/27 559,785
8,003,000 International Flavors & Fragrances, Inc. (d) .......cccovevevvenenen. 2.30% 11/01/30 6,943,381
1,040,000 International Flavors & Fragrances, Inc. (d) .......ccceevvvvennne 3.27% 11/15/40 777,648
1,480,000  International Flavors & Fragrances, Inc............c.ccccovuveennnnnnn. 4.38% 06/01/47 1,215,765
1,235,000 International Flavors & Fragrances, Inc. (d) .......ccoceeurerenenee. 3.47% 12/01/50 857,052

10353631
A% —E2—0.0%
1,118,000 Adtalem Global Education, Inc. (d) .....ccecvevvieievienieiieiennenns 5.50% 03/01/28 1,100,595
HEREEMY—EZX—02%

360,000  AQr Lease COIpP....cocomireueueriririrerieieieieeninenieseseseseesesessenenenenes 2.30% 02/01/25 355,313
1,890,000  Air Lease Corp....ccereerieneeienieeienieeienieeiesieeeenieseteseesneenee e 3.25% 03/01/25 1,870,739

940,000  Air Lease COorp.....ooereeeirenerieieieieeceie et 3.38% 07/01/25 926,722
3,000,000  Air Lease COIP....ciccierereerienieierieeieneeeeesieeeressessnensesseensennas 4.63% 10/01/28 2,984,801
3,755,000 Discover Financial SErvices............ocoocovvevereeveeceeveeeeenenennes 3.95% 11/06/24 3,743,089

9,880,664
B—1.8%
2,655,000  Alliant Energy Finance LLC (d) .....ccooeevivieieveveriiereeeeeea, 1.40% 03/15/26 2,506,155

200,000  Ameren IHN0IS CO....oovvvieveeieeieeieeeceeeeeeeeeeeeeeee e 3.70% 12/01/47 158,797
3,415,000  Appalachian POWer CO...........coeveverrvimiierierereeeeeeeeeeenese e 5.65% 04/01/34 3,533,188
3,000,000  Appalachian Power Co., SETies Z.......ocveveverererrreierierererenenn. 3.70% 05/01/50 2,183,111

12,605,000  Arizona Public Service Co. ....cocoeveoveeeeeeeeeeeeeeeeeeeeeeeeeennn 6.35% 12/15/32 13,691,080
4,000,000  Black Hills COTP....cvrririiriererereieiiniisierereieieeseses e seissssnenas 6.15% 05/15/34 4,247,993
5,953,000 Commonwealth EdiSON CO. ...oveveeveeeeeeeeeeeeeeeeeeeeeeeeeeeeene 6.45% 01/15/38 6,737,733
1,695,000 Dominion Energy, Inc., SErieS A .......cccevevivieeeererereeeieenaes 3.30% 03/15/25 1,676,975
2,375,000  Duke Energy Carolinas LLC...........ccoceevriririniererereneiinnas 5.35% 01/15/53 2,379,185
2,000,000 Duke Energy Corp. (EUR) 3.75% 04/01/31 2,215,757
2,000,000 Duke Energy Corp. (EUR) 3.85% 06/15/34 2,193,740
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3,500,000 Duke Energy Progress LLC .......ccoceeieieveveveverieieeeeevevnes 5.25% 03/15/33 3,625,306

750,000 Entergy Texas, INC.......cccocooiiiiiiiiiiiiicciecccccee 3.45% 12/01/27 721,023

3,000,000  Eversource ENETgy .........cccceeeveveeeverierereeereeereeeeeeveseeesennns 5.95% 02/01/29 3,146,681

830,000 FirstEnergy Pennsylvania Electric Co. (d) ...c.cccovevrvevrvnnnee. 4.00% 04/15/25 822,766

2,253,000 FirstEnergy Pennsylvania Electric Co. (d) .....cccocvvvverveneenenne 4.30% 01/15/29 2,227,247

9,101,000  FirstEnergy Transmission LLC (d) 2.87% 09/15/28 8,530,021

3,855,000 Interstate Power and Light Co.......... 2.30% 06/01/30 3,410,260

1,450,000 Interstate Power and Light Co......ccceceveeienieienienieieieee 5.70% 10/15/33 1,522,978

1,750,000  Jersey Central Power & Light Co. (d)....cocoovvveveverereeiiianes 4.30% 01/15/26 1,737,202

1,605,000 MidAmerican Energy Co. .......cocceoveveveeveveeeereniieereeeeeeeneeeees 5.85% 09/15/54 1,729,915
10,000,000  Niagara Mohawk Power Corp. (d) ......cccoevevieeerveieierernireennn. 3.03% 06/27/50 6,586,971

2,820,000  Oncor Electric Delivery Co., LLC ....cccccovivivieiererereniiiinnas 4.95% 09/15/52 2,678,633

825,000  Public Service Co. of New MeXiCO.......ccevrvrvrereervererererrnrnnnes 3.85% 08/01/25 814,572
7,305,000  Southwestern Electric POWET CO. ..ooveeveeeeeeeeeeeeeeeeeeeeeeenns 5.30% 04/01/33 7,417,950
3,480,000  Southwestern Public Service Co., Series 9...........ceevevvenenee. 5.15% 06/01/52 3,249,894

700,000  Trans-Allegheny Interstate Line Co. (d)....cccoovvvevrvevererevrnnnnne. 3.85% 06/01/25 693,376
1,505,000  Xcel Energy, INC....ccovuvviiriererereieiiieieieieieiseeee e 4.80% 09/15/41 1,358,787

91,797,296
BFHEAR—0.1%
1,165,000 Honeywell International, Inc. (EUR) 4.13% 11/02/34 1,352,164
3,325,000 Honeywell International, Inc. (EUR) 3.75% 03/01/36 3,700,323
5,052,487
BR - 1ARK—0.0%
745,000  Artera Services LLC (d)...cvvrvevererereeiiiiierereieieeeeseieveveeeens 8.50% 02/15/31 747,374
BE—0.5%

5,435,000 Warnermedia Holdings, InC........c.cceoeviriiininiiiiniincnee, 4.28% 03/15/32 4,753,261
18,840,000 Warnermedia Holdings, INC........ccceoveiiiiininineiiecceee 5.05% 03/15/42 15,107,986
11,190,000 Warnermedia HOIAINES, TNC..vv.cevrmmrreeeeereeeesseeeeeeseeesessreeens 5.14% 03/15/52 8,517,453

28378700
Eim—0.1%
4,075,000  Pilgrim’s Pride COrp.......cceevuereeruenieienienieieeierieseeeeseenenes 3.50% 03/01/32 3,606,590
T A—0.4%

2,765,000  East Ohio Gas (The), CO. (d).rrrrrrrrrrrrrrrrrerrereeeeeeereeeeeeeeeeeeeeee 2.00% 06/15/30 2,379,013

2,180,000 KeySpan Gas East Corp. (d) ....ocoovevevereeriieieiererereieeeeeenennns 5.99% 03/06/33 2,263,101

1,080,000  NiSOUICE, INC. ...eoveeieeeieeieeeeeeeeeeeeeee e 5.40% 06/30/33 1,109,962

4,125,000  Piedmont Natural Gas Co., INC.......c.ccooveveeereieerieceeeeen 5.40% 06/15/33 4,266,495

5,800,000 Piedmont Natural Gas Co., INC........ccoeevvveviiiiniecieeieeceeee 5.10% 02/15/35 5,793,307

500,000 Piedmont Natural Gas Co., INC.......cccoeeviecrieiiieriecieeiieee 3.35% 06/01/50 353,421
2,856,000 Southern Co. Gas Capital COIp. .......cccevveiveeverererereeiieeeenena. 5.88% 03/15/41 2,998,594

19,163,893
VAT T Rih—0.1%

525,000  Alcon Finance Corp. (d)....cccvevevereuriirieierererinseseeeeveveieenennns 2.75% 09/23/26 505,988

980,000 Medtronic, Inc. (EUR) .......cocoeueiveeieeeeeeeeeeeeeeeee e 3.65% 10/15/29 1,110,024
5,000,000  ReVVIty, INC..c.ovivieiierreieiceiieeeeeieve et 2.55% 03/15/31 4,325,661

5,941,673

NVART T P —EA—04%
2,105,000 Bon Secours Mercy Health, Inc., Series 20-2..........c.co.o.e..e.. 2.10% 06/01/31 1,805,680
2,130,000  Catalent Pharma Solutions, Inc. (EUR) ()........ccoeveveurvnee.e. 2.38% 03/01/28 2,297,575

HEBZEICET 52 &ER

- 15 -



FIXD

JLA A EJIES ER %R
1,845,000  Centene COIP ....ooveveveveverreeeeerereeeeieeesesesesessesesse e sesesesenenes 4.25% 12/15/27 $ 1,805,305
473,000  Fortrea Holdings, InC. (d)...ocoovvveverereriniiieiereieieccieeveves 7.50% 07/01/30 482,832
1,750,000 HCA, INC. ..vovrriniiieieieieiiiieieieteieie ettt 3.13% 03/15/27 1,688,414
7,530,000  TQVIA, INC. covivivieieiiieiereeeiccee ettt 5.70% 05/15/28 7,768,099
4,875,000 ModivCare Escrow Issuer, Inc. (d)......c.ccooveveeeverievcecerenene. 5.00% 10/01/29 3,492,351
200,000 New York and Presbyterian (The) Hospital..............ccoeuene.. 3.56% 08/01/36 178,093
2,630,000  Universal Health Services, INC. ......c.ccovveveveieeiicicieeeeeeenes 1.65% 09/01/26 2,470,585
_ 21,988,934
FIE FH—0.0%
362,000 Spectrum Brands, Inc. (d)....cccocevimiimiiniieiiniiinieiees 3.88% 03/15/31 321,861
RER—0.6%
2,145,000  Athene Global Funding (d) ..........cccooeieveeeveieiercececeeeee 3.21% 03/08/27 2,045,567
3,395,000  Athene Global Funding (d) .......cccoeevueereeueieerirnnincccicieeeenns 1.99% 08/19/28 3,049,702
2,605,000  Athene Global Funding (d) .......coeueueueirininincceicieieeerencnne 2.72% 01/07/29 2,389,082
1,650,000  Farmers Exchange Capital (d).........cccecererrieiriierererereinienenen. 7.05% 07/15/28 1,742,276
2,200,000  Farmers Exchange Capital IT (d) (€)...ccceovrvrvruerererereriirirnnnas 6.15% 11/01/53 2,062,870
1,770,000  Farmers Exchange Capital IIT (d) (€) ..ceovvvrvevererereeiririines 5.45% 10/15/54 1,550,867
3,495,000  Farmers Insurance Exchange (d) (€) ....coeveverereiirvenererenenen. 4.75% 11/01/57 2,754,654
4,645,000 Metropolitan Life Global Funding I (d) ......cceceveveveiriririnnnee 3.45% 12/18/26 4,554,218
1,380,000  Metropolitan Life Global Funding I (d) ........ccooveveverereirnnenen. 5.15% 03/28/33 1,417,561
1,525,000 Nationwide Mutual Insurance Co., 3 Mo. Synthetic USD
LIBOR +2.29% (@) (d) c.eveveeerieeieeieinieinieereeiceneeseeveeenenes 7.89% 12/15/24 1,523,807
1,665,000 New York Life Insurance Co. (d) ....ccceevevevereirrreeererererenne. 3.75% 05/15/50 1,295,588
1,790,000  Teachers Insurance & Annuity Association of America (d)... 4.90% 09/15/44 1,678,168
3,910,000  Teachers Insurance & Annuity Association of America (d)... 4.27% 05/15/47 3,318,859
1,980,000 Teachers Insurance & Annuity Association of America (d) (e)
.............................................................................................. 4.38% 09/15/54 1,977,328
31,360,547
BERHE—0.1% -
1,175,000 Icahn Enterprises, L.P. / Icahn Enterprises Finance Corp. (d) 9.75% 01/15/29 1,235,468
517,000 Icahn Enterprises, L.P. / Icahn Enterprises Finance Corp...... 4.38% 02/01/29 454,104
2,082,000 Icahn Enterprises, L.P. / Icahn Enterprises Finance Corp. (d) 9.00% 06/15/30 2,108,196
3,797,768
FEVARIRR—0.1%
4,385,000 Hyatt HOtelS COIp. ..ovvueuireeeeieieieieereieeeie e 1.80% 10/01/24 4,372,281
AT 4T —0.8%
875,000 Cable One, INC. (d)...voveveeeeeeeceeeeeeeeeeeeeeeeeeee e 4.00% 11/15/30 672,368
490,000 CCO Holdings LLC / CCO Holdings Capital Corp. (d)........ 4.75% 03/01/30 447,097
635,000 CCO Holdings LLC / CCO Holdings Capital Corp. (d)........ 4.25% 02/01/31 551,526
340,000 Charter Communications Operating LLC / Charter
Communications Operating Capital ...........ccceverievenircnennene 4.91% 07/23/25 338,961
1,410,000 Charter Communications Operating LLC / Charter
Communications Operating Capital ...........cccceeveverererereennns 2.30% 02/01/32 1,126,846
1,471,000 Charter ~Communications Operating LLC / Charter
Communications Operating Capital ..........cccocecvevrerireeneenenes 5.38% 04/01/38 1,339,410
6,920,000 Charter Communications Operating LLC / Charter
Communications Operating Capital ..........cccccecvvenenenennnne 5.38% 05/01/47 5,774,343
10,230,000 Charter ~Communications Operating LLC / Charter
Communications Operating Capital ...........cccoeceerercvereneenne 3.70% 04/01/51 6,499,238
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4,767,000 Charter Communications Operating LLC / Charter
Communications Operating Capital ...........cccooervenerieniennen. 3.90% 06/01/52 3,124,520
4,670,000 Cox Enterprises, INC. (d) ....cocvevevevieveriieieeeieeeeceeeeeeeee 7.38% 07/15/27 4,943,842
1,990,000 CSC Holdings LLC (d) ...ccvoveveveeeiieiererereieieeeereeveieeeeeeeennas 11.75% 01/31/29 1,758,428
7,736,000  CSC Holdings LLC (d) .eveevvreeiererereeriirieieieieieeeieessesevevenons 6.50% 02/01/29 5,846,722
1,280,000  CSC Holdings LLC (d) ...ccvoveveveeeiieiereiereieeieeeeieeieiesseeennas 5.75% 01/15/30 512,345
4,250,000 Time Warner Cable LLC ........c.ccoooivivieeiiieieieeeeeeeeeeeeeens 5.88% 11/15/40 3,840,253
8,320,000  Time Warner Cable LLC .......c.cocoevueoieeeeeeeeeeeeeeeeeeeeen, 5.50% 09/01/41 7,208,033
43,983,932
Ll e AR« P —EZX—0.0%
1,030,000  Archrock Partners, L.P. / Archrock Partners Finance Corp. (d)
.............................................................................................. 6.63% 09/01/32 1,043,491
I - AH—0.3%
3,000,000  Amcor Finance USA, INC. .......ccccoeveveveeveeeereeeeeeeeeesereeees 3.63% 04/28/26 2,941,475
1,000,000  Amcor Flexibles North America, InC. .......c.ccoevevevvecvevenennn. 2.63% 06/19/30 889,454
3,948,000  Berry Global, INC........c.coovevieveriiereeeieeceeeeeeeeeveee e 1.57% 01/15/26 3,776,110
989,000  Berry Global, Inc. (d)....ccceeeirierirerereiiiieieieieieeeeeeeeenes 4.88% 07/15/26 980,697
2,809,000 Berry Global, INC.....c.cueuiirieveiereiriiisieieieieseeeeeieveveesssnnes 1.65% 01/15/27 2,617,602
1,005,000  Berry Global, Inc. (d) .....cccceeevvererereiieieeeeeieeeeeeeeee e 5.65% 01/15/34 1,023,229
1,350,000  Clearwater Paper Corp. (d)....coovrerrrrrrererereiririeierereresnesienenas 4.75% 08/15/28 1,261,500
13,490,067
ERH—0.7% e
625,000 Bayer US Finance IT LLC (d)...c.ccoovvvveieieieiieieieieeeeveeienne 2.85% 04/15/25 613,473
7,880,000 Bayer US Finance IT LLC (d)....cccoooveveieeieieiieieceeeeieeennene 4.25% 12/15/25 7,791,258
815,000 Bayer US Finance IT LLC (d)..ccoevervrieerieiieeeeieesieeeeeene 4.63% 06/25/38 723,572
1,750,000 Bayer US Finance Il LLC (d)....cccccevveeienieneeienieiereseeenne, 4.40% 07/15/44 1,405,910
2,540,000 Bayer US Finance IT LLC (d)...ccceovvveeireinieeieeeeieeeeenees 4.88% 06/25/48 2,164,326
7,245,000 Bayer US Finance LLC (d) ...ccccooveveieieieicieieieeeeeeeienes 6.50% 11/21/33 7,728,185
6,490,000 Bayer US Finance LLC (d) .ovocvoveveieveieieeieieeieieeeeeceieeeens 6.88% 11/21/53 7,071,923
2,107,000  Becton Dickinson & CO. ......cvcveveureeveeieieeieeeeeeeeee e 3.73% 12/15/24 2,096,704
2,000,000 Cigna Group (The) .....cccoeieiierieiiieiereeerc et 3.40% 03/01/27 1,949,807
75,000  Cigna Group (ThE) ...cceeeeeeirieeiieieieieesieeeeee e 3.05% 10/15/27 72,139
1,225,000  CVS Health Corp. ..cccovverieiieieieniieieeiieieseeteeee e 1.75% 08/21/30 1,031,520
926,000 CVS Health COIp. .c.ooveveeiereeiieiiieieieieieieeeieeeeee e 5.13% 07/20/45 836,897
1,200,000  Johnson & Johnson (EUR).........c.ccccoeveueeveeeeeeceeeeeeeeeeeee 3.55% 06/01/44 1,343,206
34,828,920
RATTA—01%
3,640,000  NGPL PipeC0 LLC (d) c.vovevveveeererieeieeeeveeeeeeeeeteee e 4.88% 08/15/27 3,634,269
1,360,000  Rockies Express Pipeline LLC (d) .......cooveveveveeeeiererererennne. 6.88% 04/15/40 1,319,143
979,000  Venture Global LNG, Inc. (d) ..c.ecevevervirrieiereeniiiierevenenas 9.50% 02/01/29 1,103,885
6057297
FHEREREFE (REIT) —1.4%
612,000  Alexandria Real Estate Equities, InC.........cccceceeviririeverenennnen. 4.50% 07/30/29 607,143
500,000  American Assets Trust, L.P. ..........cocoooveviveveiceeeeeeeeeenenn 3.38% 02/01/31 425,460
4,665,000 American Homes 4 Rent, L.P. .......cooooviiviieiiiiceececee 3.38% 07/15/51 3,208,517
300,000 American Homes 4 Rent, L.P..........cooovvveviiiiiiiicieeeieees 4.30% 04/15/52 242230
2,230,000  American TOWEr COTIp. .....coereruirierenieieieeneeeneeeeeeeee e 2.70% 04/15/31 1,964,337
6,465,000 American TOWEr COIp. ....cveveeverieieerierienieeeeriesereeeseesaeneeens 5.55% 07/15/33 6,705,233
6,901,000  Crown Castle, INC..........cooveveeveeeeereeeeeeeeeeeeeeeeeeee e 2.50% 07/15/31 5,909,043
750,000  CubeSmart, L.P. .......ccoccoioeeiieeieeeeeeeeeeeeeeeeee e 4.38% 02/15/29 740,690
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$ 475,000 DOCDR LLC .....coiioiiitietieieeteeteeteeee ettt evens 4.30% 03/15/27 471,259
54,000 DOC DR LLC ....coioieiiieeieieeiesieeeesie et 3.95% 01/15/28 52,880
543,000 Extra Space Storage, L.P. ......ccccooviiiiiiiiiiieieeee 3.90% 04/01/29 525,190
1,135,000  Extra Space Storage, L.P. ....cccccoeviiiiniiiiniiicneeee 2.20% 10/15/30 980,897
615,000 Extra Space Storage, L.P. .....cocveviiiiiieeeee 2.55% 06/01/31 529,708
872,000 Extra Space Storage, L.P. .....cccooiiiiiiniiiiieeee 2.40% 10/15/31 741,369
2,210,000  Extra Space Storage, L.P. ......ccccoviviiiiniiieeeeeeee 2.35% 03/15/32 1,833,784
8,490,000 GLP Capital, L.P. / GLP Financing IL, InC..........oevvveeerreenne.. 4.00% 01/15/30 8,030,432
615,000 GLP Capital, L.P. / GLP Financing II, Inc.........ccccecvevrurnene. 4.00% 01/15/31 572,390
895,000 Healthcare Realty Holdings, L.P. ......ccccoevviviiiiniiiieiees 3.63% 01/15/28 851,902
1,300,000 Healthcare Realty Holdings, L.P. ....cc.cccooiiiiiiiiiiiiiieee 3.10% 02/15/30 1,183,183
220,000 Healthcare Realty Holdings, L.P. ........cccoovevieviviiiinieieenns 2.00% 03/15/31 180,988
453,000 Healthcare Realty Holdings, L.P. .......ccccooiiiiiiniiiiines 2.05% 03/15/31 367,832
4,950,000 Hudson Pacific Properties, L.P.......cccccooeeiniiineiiiiiiiens 3.95% 11/01/27 4,402,870

65,000 Hudson Pacific Properties, L.P.........ccccoocereniininiiiiiieee 5.95% 02/15/28 58,139
2,515,000 Hudson Pacific Properties, L.P.......ccccooeiiininiiccce 4.65% 04/01/29 2,081,937
1,255,000  Hudson Pacific Properties, L.P........ccccevevieiinieieneeiee, 3.25% 01/15/30 928,607
4,569,000 Invitation Homes Operating Partnership, L.P............c...c..c... 2.00% 08/15/31 3,774,369
1,960,000 Invitation Homes Operating Partnership, L.P........................ 5.50% 08/15/33 2,001,178

860,000 Kilroy Realty, L.P......cccccooveieiiieiiriiieieiee e 2.50% 11/15/32 670,502
1,093,000 Kilroy Realty, L.P.....ccoooiiiiiiiieeeeeeeeee 2.65% 11/15/33 838,251
1,605,000 LXP Industrial Trust........ccccevveirierenieieieieeeiesieieeee e 2.70% 09/15/30 1,410,273
3,852,000 LXP Industrial TruSt....c..covevviiieviieieieerieieeie e 2.38% 10/01/31 3,184,251

670,000  Piedmont Operating Partnership, L.P. .........ccccecervririrrrinnnen. 3.15% 08/15/30 574,856
3,000,000  Prologis Euro Finance LLC (EUR)........cccccooveveveverereiinanes 4.25% 01/31/43 3,343,671
1,700,000  Realty Income Corp. (EUR).....cccoviriiieiiiniiieeeeeee 4.88% 07/06/30 1,991,423
3,510,000 Realty Income Corp. (EUR)......cceoveieieiniiiiieieieieeeeee s 5.13% 07/06/34 4,256,959

170,000  Rexford Industrial Realty, L.P.......ccccoveviririerereiriiieierererne, 2.15% 09/01/31 141,505
1,000,000  Ventas Realty, L.P........cccocorirriieeeieieieirinncceeeeee e 2.65% 01/15/25 989,044

715,000  VICI Properties, L.P. .......cccoeoiiiriiiieieieeeeee e 4.95% 02/15/30 712,935
1,274,000  VICI Properties, L.P.........cccocvevieieririiiiieeeecreeeeeeeie s 5.13% 05/15/32 1,260,148

320,000  VICI Properties, L.P. / VICI Note Co., Inc. (d).... 4.63% 06/15/25 317,664

732,000  VICI Properties, L.P. / VICI Note Co., Inc. (d)..... 4.50% 01/15/28 722,093
1,000,000  VICI Properties, L.P. / VICI Note Co., Inc. (d).... 3.88% 02/15/29 950,036
1,570,000  VICI Properties, L.P. / VICI Note Co., Inc. (d) 4.13% 08/15/30 1,482,401

72,217,579
/NFED —0.1%
3,140,000  Ferrellgas, L.P. / Ferrellgas Finance Corp. (d)........c.c.......... 5.88% 04/01/29 2,946,484
5,035,000  Michaels (The) Cos., InC. (d) c.voveeveveereeeeeeeeeeeeeeeeeee 7.88% 05/01/29 2,997,940
5,944,424
V7 b7 x2T7—0.0%
2,093,000  OTaCIe COTP..cvieererrerrrerieieiesireteeieaeseeesesseeaesseessesseessensenes 3.95% 03/25/51 1,619,647
BRIEE—0.4%

80,000  Frontier Communications Holdings LLC (d)........cccceevenenne. 5.88% 10/15/27 79,780
2,666,000 Frontier Communications Holdings LLC (d) ......cccccecevuennen. 8.63% 03/15/31 2,823,720
3,500,000  Ses Global Americas Holdings, Inc. (d) ........cceeveveeriiinnnnes 5.30% 03/25/44 2,750,292

101,063 Sprint Spectrum Co. LLC / Sprint Spectrum Co. I LLC / Sprint

Spectrum Co. IIT LLC (d)..ecvevieieiieieieeieieeieeseeveeeeaene 4.74% 03/20/25 100,788
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S 15.858.750 Sprint Spectrum Co. LLC / Sprint Spectrum Co. II LLC / Sprint
T Spectrum Co. IIT LLC (d)..cvevveeieiieieienieieeieieseeieeeeiee 5.15% 03/20/28 $ 15,946,790
1,415,000 T-Mobile USA, INC....ocuveririieieiieieieeeeeeeee e 3.75% 04/15/27 1,389,532
23,090,902
HER O FHORE
(HU51%: $679,054,986) 656,598,521
REHRAF—10.3%
ACE Securities Corp. Home Equity Loan Trust
13,622,756 Series 2007-HE1, Class A1, 1 Mo. CME Term SOFR + CSA
F0.30% () vevereeereeieie et 5.69% 01/25/37 7,407,589
11,958,641 Series 2007-WM2, Class Al, 1 Mo. CME Term SOFR +
CSA +0.21% (8)eeevereeeeieeeeieeeeeesieeeereeeeaeseeeaenes 5.60% 02/25/37 5,093,978
Allegro CLO X Ltd.
10,925,000 Series 2019-1A, Class BRR, 3 Mo. CME Term SOFR +
1.60% (2) (d)eeeveeieriieienieeiereeeee e 6.73% 04/20/32 10,925,000
AMSR Trust
5,000,000 Series 2021-SFR3, Class G (d) .cveovveveeveerienieienieeiene 3.80% 10/17/38 4,625,429
Argent Securities, Inc.
53,269 Series 2005-W2, Class M1, 1 Mo. CME Term SOFR + CSA
F0.74% () oot 6.13% 10/25/35 52,284
Asset Backed Funding Certificates Trust
7,596,523 Series 2006-HE1, Class A2B, 1 Mo. CME Term SOFR +
CSA + 0.119% (8)eeeeeeieeiieienieeiereeeerie e 5.61% 01/25/37 4,286,343
Bardot CLO Ltd.
10,400,000 Series 2019-2A, Class BR, 3 Mo. CME Term SOFR + CSA
F1.60% (2) (A).vveorierieiecrieieee et 7.14% 10/22/32 10,418,844
Barings CLO Ltd.
14,275,385 Series 2018-4A, Class AIR, 3 Mo. CME Term SOFR +
1.15% (2) (A)eveereeieeieeieeieeieeie et 6.45% 10/15/30 14,284,515
12,500,000 Series 2019-2A, Class A2R, 3 Mo. CME Term SOFR + CSA
F 1.70% (2) (A)vveerierieiecieeieee et 7.26% 04/15/36 12,510,442
BlueMountain CLO Ltd.
13,000,000 Series 2018-3A, Class BR, 3 Mo. CME Term SOFR + 1.85%
(2) () rereeeeeeieee e 7.13% 10/25/30 13,007,077
Carrington Mortgage Loan Trust
18,000,000 Series 2006-NC4, Class A4, 1 Mo. CME Term SOFR + CSA
F0.24% () vevveeereirieieieeeeie et 5.63% 10/25/36 14,778,882
170,678 Series 2006-OPT1, Class M1, 1 Mo. CME Term SOFR +
CSA +0.53% (8)veeveereerieiecieeieeie ettt 5.92% 02/25/36 168,804
Carvana Auto Receivables Trust
70,350 Series 2022-P3, Class R (d) cveoueevreeeeereeerceenreeeeeeeineeone. (8 09/10/29 8,108,424
CIFC Funding Ltd.
5,610,000 Series 2021-7A, Class A1, 3 Mo. CME Term SOFR + CSA
F 1.13% (2) (A)eevereeeieieeeeeee e 6.67% 01/23/35 5,611,320
CIM Trust
2,901,343 Series 2021-NR3, Class A1, steps up to 6.57% on 04/01/25
(A) () ettt 5.57% 06/25/57 2,895,000
12,123,817 Series 2021-NR4, Class A1, steps up to 5.82% on 10/01/24
(A) () et 2.82% 10/25/61 12,031,755
12,014,341 Series 2023-NR1, Class A1, steps up to 9.00% on 01/01/26
(A) () ettt 6.00% 06/25/62 12,135,376
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2,500,000

522,344
11,709,142

7,600,000

1,169,676

13,400,000

10,000

14,817,104

11,178,421

202,557

5,000,000

11,896,592

8,506,842

9,750,000

2,094,090

16,598,215

17,561,552

2,484,818

285,845

250,000

12,115,404

Dryden 70 CLO Ltd.
Series 2018-70A, Class B, 3 Mo. CME Term SOFR + CSA
F 1.70% (2) (A)vvevrieeieieeeeieeeee e
Dryden Senior Loan Fund
Series 2013-26A, Class AR, 3 Mo. CME Term SOFR + CSA
+0.90% (2) (A)ererreerieierieieee e
Series 2015-40A, Class AR2, 3 Mo. CME Term SOFR +
1.15% (2) (A)evevieieeieeieeieeieee et
Series 2017-54A, Class BR, 3 Mo. CME Term SOFR +
1.50% (@) (d) eeveeveerieeeieeieeeeeee e
ECMC Group Student Loan Trust
Series 2017-2A, Class A, 30 Day Average SOFR + 1.16%
(2) () ceeeeeee e
Elmwood CLO VI Ltd.
Series 2020-3A, Class BRR, 3 Mo. CME Term SOFR +
1.70% (2) (A)ereoreererieeireiieiere ettt
Exeter Automobile Receivables Trust
Series 2021-4A, Class R (d)..ccceevvevvieierieeieiieieieeeee
First Franklin Mortgage Loan Trust
Series 2006-FF13, Class A2C, 1 Mo. CME Term SOFR +
CSA +0.32% (@) eeeveeeeeieerieiesieeieeieeee et eee e eenens
Series 2007-FF2, Class A1, 1 Mo. CME Term SOFR + CSA
F0.28% () vevveeererietieie ettt
GE-WMC Mortgage Securities LLC
Series 2005-1, Class M1, 1 Mo. CME Term SOFR + CSA +
0.60% () ceveeveeveeeieieeieeiesteeieste et este et e e b e st e
GoldenTree Loan Management US CLO Ltd.
Series 2020-8A, Class AR, 3 Mo. CME Term SOFR + CSA
F 1.15% (2) (A)eveeeeeieieceeeee e
GSAMP Trust
Series 2006-NC2, Class A2C, 1 Mo. CME Term SOFR +
CSA +0.30% (8).veeveereereeierieeieneerenieseeieseeseeseeenenns
Series 2007-FM2, Class A1, 1 Mo. CME Term SOFR + CSA
F0.14% () evveeererieieieeeereee et
HPS Loan Management Ltd.
Series 2024-19A, Class B2, 3 Mo. CME Term SOFR +
2.25% (@) () eveeererreieieeieeee e
JP Morgan Mortgage Acquisition Trust
Series 2006-WF1, Class A6
Series 2006-WMC?2, Class A4, 1 Mo. CME Term SOFR +
CSA +0.30% (8).reevvereereereireeieeie et eaenns
Series 2006-WMC?2, Class A5, 1 Mo. CME Term SOFR +
CSA + 0.50% (8).eeeveenveereeienieeienieeierie et
Lehman XS Trust
Series 2006-9, Class A1C, 1 Mo. CME Term SOFR + CSA
F0.52% (8) vevveeererieiieie ettt
Long Beach Mortgage Loan Trust
Series 2006-1, Class 1A, 1 Mo. CME Term SOFR + CSA +
0.44% () cveevrereeeeereeeeee sttt et e e nre e
Madison Park Funding Ltd.
Series 2018-27A, Class A2, 3 Mo. CME Term SOFR + CSA
F 1.35% (2) (A)erereerieiecieeee et
Series 2018-29A, Class AR, 3 Mo. CME Term SOFR +
1.18% (8) (A)erevieeieieeeiereereete et
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2,138,045

280,616
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JLA A EJIES g B fili%8
Magnetite Ltd.
9,063,364 Series 2015-12A, Class AR4, 3 Mo. CME Term SOFR +
L.15% (@) (d) v 6.45% 10/15/31 $ 9,071,726
Mastr Asset Backed Securities Trust
6,768,509 Series 2006-WMC3, Class A2, 1 Mo. CME Term SOFR +
CSA 4 0.10% (2)eeeveeverreeeieieirieeeneeeeeee e 5.49% 08/25/36 2,398,111
Merrill Lynch First Franklin Mortgage Loan Trust
112,064 Series 2007-3, Class A2B, 1 Mo. CME Term SOFR + CSA
F10.26% () ceveveeeeeieeienieee e 5.65% 06/25/37 110,799
Mid-State Trust
61,411 Series 11, Class Al ....cocieieierieieieierieeee e 4.86% 07/15/38 60,901
Morgan Stanley ABS Capital I, Inc. Trust
9,431,307 Series 2006-HE4, Class A3, 1 Mo. CME Term SOFR + CSA
F10.30% () ceveveeeeeieeienteeee e 5.69% 06/25/36 4,873,348
5,177,759 Series 2006-HES8, Class A2B, 1 Mo. CME Term SOFR +
CSA 4 0.10% (2)-eeeveeeeeeeeeeieeienieeieeeeecee e 5.49% 10/25/36 2,298,662
97,627 Series 2006-NC1, Class M1, 1 Mo. CME Term SOFR + CSA
F0.57% () cveneeneeieeieeieeiee et 5.96% 12/25/35 96,786
5,495,853 Series 2007-HE1, Class A2D, 1 Mo. CME Term SOFR +
CSA +0.23% (8)eeeeeeeeieieneeieseeeeseeeeie et 5.62% 11/25/36 3,115,690
24,279,967 Series 2007-HE2, Class A2D, 1 Mo. CME Term SOFR +
CSA 4 0.21% (2)eeeverveieeeieeeiseseeeeeesee e 5.60% 01/25/37 10,953,276
5,746,316 Series 2007-NC3, Class A2D, 1 Mo. CME Term SOFR +
CSA 4 0.26% (2)eeeveeeeeeeeieiieieeieeie e 5.65% 05/25/37 4,390,831
Navient Student Loan Trust
114,388 Series 2014-1, Class A3, 30 Day Average SOFR + CSA +
0.51% (@) cveveneeneeiieieeiereeee et 5.97% 06/25/31 112,092
220,712 Series 2017-3A, Class A3, 30 Day Average SOFR + 1.16%
(8) () et 6.51% 07/26/66 221,429
New Residential Mortgage Loan Trust
16,615,000 Series 2022-SFR2, Class B (d) ...coveveveeeneniiiecceiiee 3.75% 09/04/39 15,847,576
15,000,000 Series 2022-SFR2, Class E1 (d)...cccceveveeriinieienceieene 4.00% 09/04/39 13,796,979
OCP CLO Ltd.
8,502,067 Series 2014-6A, Class A1R2, 3 Mo. CME Term SOFR +
1.15% (2) (d)eeeveeieieeieeeeieeeeee e 6.44% 10/17/30 8,506,843
6,200,000 Series 2020-19A, Class AR, 3 Mo. CME Term SOFR + CSA
F 1.15% (2) (d)eveveereieeieeeereeeee e 6.69% 10/20/34 6,205,307
8,530,000 Series 2021-21A, Class B, 3 Mo. CME Term SOFR + CSA
F 1.70% (2) (d)-vveveeeeieeeieeeeeee e 7.24% 07/20/34 8,537,313
Octagon Investment Partners 46 Ltd.
14,000,000 Series 2020-2A, Class AR, 3 Mo. CME Term SOFR + CSA
F1.16% (2) (d)evveveererieeeieieeeeeeee e 6.72% 07/15/36 14,011,546
OHA Credit Funding 4 Ltd.
12,685,000 Series 2019-4A, Class BR, 3 Mo. CME Term SOFR + CSA
F1.65% (2) (d)eveeverreieieieiiereee e 7.19% 10/22/36 12,694,403
OHA Credit Partners XI Ltd.
14,000,000 Series 2015-11A, Class A2R2, 3 Mo. CME Term SOFR +
1.70% (2) (A)eveveeneeieeiieieeieie et 6.98% 04/20/37 14,059,431
Progress Residential Trust
9,120,000 Series 2021-SFR2, Class G (d) .oveoveeveeveeieniieienieeieene 4.25% 04/19/38 8,623,798
4,130,000 Series 2021-SFR3, Class G (d) ...eoevevvreneriieiececnens 4.25% 05/17/26 3,881,739
19,690,000 Series 2021-SFRS, Class F (d)..cccovveeveveeriiiieieneeiee 3.18% 10/17/38 18,346,955
8,116,602 Series 2021-SFR10, Class F (d) ....ccoevvevveeviereeieciiciiene 4.61% 12/17/40 7,489,422
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PRPM LLC
$ 7,383,237 Series 2021-7, Class Al, steps up to 5.87% on 08/25/25 (d)
() e 4.87% 08/25/26 $ 7,339,166
14,227,229 Series 2021-10, Class A1, steps up to 5.49% on 10/25/24 (d)
() e 2.49% 10/25/26 14,251,015
8,038,178 Series 2022-4, Class Al, steps up to 9.00% on 08/25/2025
(A) () ettt 5.00% 08/25/27 7,976,207
Rad CLO 14 Ltd.
10,000,000 Series 2021-14A, Class B, 3 Mo. CME Term SOFR + CSA
F 1.65% (2) (d)eevveveereieieieeeeeee e 7.21% 01/15/35 10,005,727
RCKT Mortgage Trust
14,984,910 Series 2024-CES3, Class ATA (d) .coceverveneneenieneeenne. 6.59% 05/25/44 15,207,653
Residential Asset Securities Corp.
51,290 Series 2006-EMX3, Class A3, 1 Mo. CME Term SOFR +
CSA +0.28% (8).veevvereereeieeieeieeieeeeereeeere e 5.95% 04/25/36 51,110
294,982 Series 2006-KS3, Class M1, 1 Mo. CME Term SOFR + CSA
F0.33% () vevvereeeeieieeie et 5.89% 04/25/36 291,489
Rockford Tower CLO Ltd.
4,805,625 Series 2017-3A, Class A, 3 Mo. CME Term SOFR + CSA +
1.19% (2) (A)eeeveeieieeieieeereeeeeee et 6.73% 10/20/30 4,811,234
1,625,000 Series 2019-2A, Class AR, 3 Mo. CME Term SOFR + CSA
F 1.10% (2) (A)eerereeieieiieieeieeee e 6.49% 08/20/32 1,626,846
Saxon Asset Securities Trust
506,029 Series 2007-2, Class A2C, 1 Mo. CME Term SOFR + CSA
F0.24% () wevveeeeeeeeiieie et 5.63% 05/25/47 361,904
Securitized Asset-Backed Receivables LLC Trust
21,090,952 Series 2006-WM4, Class Al, 1 Mo. CME Term SOFR +
CSA +0.38% (2) (d) ceeeveeveeeeeieieieeieieeeeeeeee e 5.77% 11/25/36 9,649,564
Skyline Aircraft Finance LLC
11,194,020 Series 2020-1, Class A (1) (§) «oveovereeeereerenenenierieeeeeeeenens 3.23% 05/10/38 10,274,991
SLC Student Loan Trust
724,718 Series 2008-1, Class A4A, 90 Day Average SOFR + CSA +
1.60% (2) cvenveneenienieiieieeeeee ettt 7.21% 12/15/32 733,135
SLM Student Loan Trust
80,000 Series 2007-7, Class B, 90 Day Average SOFR + CSA +
0.75% () cveeveeieeieeieeeeie sttt ettt 6.37% 10/27/70 79,992
130,000 Series 2008-2, Class B, 90 Day Average SOFR + CSA +
1.20% (8) cveeeeeieeeeieeie ettt 6.82% 01/25/83 134,155
700,000 Series 2008-3, Class B, 90 Day Average SOFR + CSA +
1.2090 (8) wovveeeeeieieeieieeeie ettt 6.82% 04/26/83 714,253
2,449,263 Series 2008-6, Class A4, 90 Day Average SOFR + 1.36% (a) 6.72% 07/25/23 2,441,507
320,000 Series 2008-7, Class B, 90 Day Average SOFR +2.11% (a) 7.47% 07/26/83 325,156
411,458 Series 2012-2, Class A, 30 Day Average SOFR + 0.81% (a) 6.16% 01/25/29 401,588
143,737 Series 2012-6, Class A3, 30 Day Average SOFR + 0.86% (a) 6.21% 05/26/26 141,006
2,173,566 Series 2012-7, Class A3, 30 Day Average SOFR + 0.76% (a) 6.11% 05/26/26 2,124,184
555,000 Series 2012-7, Class B, 30 Day Average SOFR + CSA +
1.80%0 (@) ceveveeeeerieeieieeieerieitesieseeente e eae e eaesaeesnenseees 7.26% 09/25/43 556,668
77,322 Series 2013-2, Class A, 30 Day Average SOFR + 0.56% (a) 5.91% 06/25/43 75,870
Soundview Home Loan Trust
5,674,472 Series 2007-OPT4, Class 1A1, 1 Mo. CME Term SOFR +
CSA + 1.00% (8).recvvereerieieireeieeieeeeereee et 6.39% 09/25/37 4,001,637
Structured Asset Investment Loan Trust
459,179 Series 2004-6, Class A3, 1 Mo. CME Term SOFR + CSA +
’ 0.80%0 (@) cvveveereereeeieieeieetesteetesie et e ste e eb e e sae e e 6.19% 07/25/34 466,350
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$ 427,151

7,065,000

6,644,500

13,000,000

389,971

1,021,777
3,545,740

7,598,014

Structured Asset Securities Corp. Mortgage Loan Trust
Series 2005-NC2, Class M5, 1 Mo. CME Term SOFR + CSA
F0.93% () evveeererierieie et
TAL Advantage VII LLC
Series 2020-1A, Class A (d) .ooeeeverreeeerieeieireeiesieeeeevene
TIF Funding II LLC
Series 2020-1A, Class A (d) .ooeevververienenieneeierenceeee
Voya CLO Ltd.
Series 2020-1A, Class AR, 3 Mo. CME Term SOFR + CSA
F 1.15% (2) (A)vverieeieieeeeeeeeeeeee e
Wachovia Student Loan Trust
Series 2006-1, Class A6, 90 Day Average SOFR + 0.43% (a)
(A) et
WaMu Asset-Backed Certificates WaMu Trust
Series 2007-HE2, Class 2A1, 1 Mo. CME Term SOFR +
CSA +0.11% (8)eeevereeeeieeieiereeeese e
Series 2007-HE2, Class 2A2, 1 Mo. CME Term SOFR +
CSA +0.19% (8).eeevveieeieieeieieseeeesteee e
Series 2007-HE2, Class 2A3, 1 Mo. CME Term SOFR +
CSA +0.25% (8)veeveereereeieeieeieeeeeeeteee e

6.32%

2.05%

2.09%

6.70%

5.79%

05/25/35

09/20/45

08/20/45

07/16/34

04/25/40

04/25/37

04/25/37

04/25/37

B PE LRI DFBEE ..ot

(3% - $580,285,944)

T — AR —T7.7%

1,832,776

4,474,135
5,085,454

4,768,409
2,523,983

11,688,332

1,309,344

7,390,328

302,226
81,876
1,958,904
2,822,846

149,514

2,368,482

RENEEH Y FESF IR BT —4.6%
Ajax Mortgage Loan Trust
Series 2019-F, Class Al, steps up to 3.86% on 11/25/26 (d)
() e
Alternative Loan Trust
Series 2005-16, Class A4, 1 Mo. CME Term SOFR + CSA
F0.48% (@) vvveeerenerieierieieeete et
Series 2005-56, Class 1A1, 1 Mo. CME Term SOFR + CSA
F 1.46% () et
Series 2005-67CB, Class Al......cccccoovvieieiieeeciiieeeiieeen,
Series 2007-13, Class Al ....cccoeeveoeeieeieeeeeeeeeeeeeeeeeeene
American Home Mortgage Assets Trust
Series 2007-1, Class A1, 12 Mo. Treasury Average + 0.70%

American Home Mortgage Investment Trust
Series 2005-4, Class 1A1, 1 Mo. CME Term SOFR + CSA
F0.58% (@) cuveveeeeeieeienieeee e
Angel Oak Mortgage Trust
Series 2024-1, Class Al, steps up to 6.21% on 01/01/28 (d)
(R) s
Banc of America Funding Trust
Series 2014-R6, Class 2A13 (d) (K) .ooveveevveneeieiercenne,
Bear Stearns Mortgage Funding Trust
Series 2006-AR1, Class 1A1, 1 Mo. CME Term SOFR +
CSA 4 0.42% (2).eeeveevereieeeieinieeneeeeeese e
Series 2006-AR3, Class 1A1, 1 Mo. CME Term SOFR +
CSA 4 0.36% (2).eeeveeveeeieieieiriseneeeeese e
Series 2006-ARS5, Class 2A1, 1 Mo. CME Term SOFR +
CSA 4 0.38% (2)eeeveeveveeeeeiieienienieneeee e
Series 2007-ARS5, Class 1A1G, 1 Mo. CME Term SOFR +
CSA 4 0.32% (2)eeeveereireieeieieeieee et
CIM Trust
Series 2019-R1, Class A (d)..ccceevvevvieierieeienieeieieeeeenee
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2.86%

5.87%

6.85%
5.50%
6.00%

5.86%

5.97%

5.21%

5.72%

5.81%

5.75%

5.77%

5.71%

3.25%

07/25/59

06/25/35

11/25/35
01/25/36
06/25/47

02/25/47

11/25/45

08/25/68

07/26/36

07/25/36

10/25/36

01/25/37

06/25/47

10/25/58

S 426,643
6,575,140

6,166,198

13,010,789

384,574

385,644

1,340,125

2,873,540

543,779,394

1,756,896

3,967,436

4,698,362
3,562,557
1,339,964

4,180,771

1,190,854

7,378,078

299,908

74,582
1,766,277
2,666,200

130,467

2,151,560
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2,643,364 Series 2019-R4, Class Al (d)...cooveeveeieveeieiieieieeeeennne. 3.00% 10/25/59 $ 2,460,903
4,174,087 Series 2020-R3, Class ATA (d).ccveeeeeeveeieiieieieeeeinne, 4.00% 01/26/60 4,078,807
6,655,000 Series 2020-R3, Class AI1B (d) .ccccoveeeveveeeeeniieieienceene, 4.00% 01/26/60 6,304,929

21,112,000 Series 2020-R7, Class A1B (d) (I) ccovveveeevveerreierieeeienene. 2.25% 12/27/61 15,652,591
11,367,699 Series 2021-R3, Class ATA (d).ccveeveecverienieieeeeeeieenne. 1.95% 06/25/57 10,415,307
18,717,406 Series 2023-R1, Class ATA (d).ccoovvevveveeeierieieieeveeene. 5.40% 04/25/62 18,727,615
13,298,630 Series 2023-R3, Class ATA (d).coeeveeveveeieiieieieeeeeene, 4.50% 01/25/63 13,158,120
Connecticut Avenue Securities Trust
6,232,592 Series 2019-R04, Class 2B1, 30 Day Average SOFR +
5.36% (2) (A)eeeeerieeiieieeeeteeeeeee e 10.71% 06/25/39 6,614,927
Credit Suisse Mortgage Trust
8,694,988 Series 2007-2, Class 1A4.......cccooveviecieveeieeeeeeeeee 5.75% 03/25/37 4,418,767
25,957,185 Series 2007-3, Class 1ATA ...cooovevieieeeeeeeee 5.84% 04/25/37 6,426,708
5,905,921 Series 2021-NQM7, Class Al (d)...... 1.76% 10/25/66 5,151,421
10,763,675 Series 2021-RP11, Class A1 (d) .... 2.25% 10/25/61 8,725,381
13,091,042 Series 2021-RP11, Class PT (d)...ccccevvvevrveeiieieeiieiieee, 3.75% 10/25/61 9,247,047
CSMCM Trust
561,159 Series 2021-RP11 (d).eeveeeeeiereeiiniieierieeeceeeeeee e 3.78% 10/27/61 451,369
GMACM Mortgage Loan Trust
1,234,381 Series 2006-AR1, Class 1A1 (K)..oovvevereeerenieieieeeene 3.62% 04/19/36 1,001,705
1,030,235 Series 2006-J1, Class Ad .........coooveeeeiieeeiieeeeieeeeeeeeeae 5.75% 04/25/36 905,586
GreenPoint Mortgage Funding Trust
58,848 Series 2006-AR1, Class A1A, 1 Mo. CME Term SOFR +
CSA +0.58% (8).veevvereeeeeieeieeieeieeeecreee et 5.97% 02/25/36 52,022
GSR Mortgage Loan Trust
21,406,942 Series 2006-OA1, Class 2A2, 1 Mo. CME Term SOFR +
CSA +0.52% (8).veeveerierieiecieeieee et 5.91% 08/25/46 5,125,528
HarborView Mortgage Loan Trust
157,503 Series 2005-10, Class 2A1A, 1 Mo. CME Term SOFR +
CSA +0.62% (@) .eecvvereeereieeiieieeeeeesteeieieeeesae e e 6.08% 11/19/35 105,448
959,572 Series 2007-7, Class 1A1, 1 Mo. CME Term SOFR + CSA
F 2,009 () veveeererierieie et 7.39% 10/25/37 749,664
HomeBanc Mortgage Trust
424,486 Series 2004-2, Class A1, 1 Mo. CME Term SOFR + CSA +
0.74% () cveevveeeeeeereeieeeeeteeie ettt e et e 6.13% 12/25/34 400,782
Impac CMB Trust
122,202 Series 2005-2, Class 1A1, 1 Mo. CME Term SOFR + CSA
F0.52% () evveeererieieie et 5.91% 04/25/35 116,945
378,967 Series 2005-4, Class 1A1A, 1 Mo. CME Term SOFR + CSA
F0.27% () ceoveeeeerieieereeeee et 5.93% 05/25/35 352,301
IndyMac INDX Mortgage Loan Trust
1,129,459 Series 2005-AR14, Class 2A1A, 1 Mo. CME Term SOFR +
CSA +0.60% (@) .eeeveieeereerieiesieeieereeeesieeeesseesesseeenens 5.99% 07/25/35 907,380
15,178,225 Series 2005-AR29, Class Al (K)..ocoovereereneieieceieens 3.91% 01/25/36 12,446,963
2,713,027 Series 2006-AR6, Class 2A1A, 1 Mo. CME Term SOFR +
CSA +0.40% (@) .eeevereeeereeieieseerenieeeesieseeseeseeenens 5.79% 06/25/46 2,142,204
3,270,241 Series 2007-FLX4, Class 2A2, 1 Mo. CME Term SOFR +
CSA +0.50% (@) .eeevveereeereieeiieieseeeesieeeesieeeesae e 5.89% 07/25/37 3,010,740
JP Morgan Mortgage Trust
1,239,167 Series 2006-A4, Class TA1 (K) vooeeveevreveeriieieieceeieee 5.31% 06/25/36 871,260
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Lehman XS Trust
$ 211,081 Series 2006-16N, Class A4A, 1 Mo. CME Term SOFR +
CSA 4 0.38% (2)eeeveeeerreieieieieeieeiesieee e 5.77% 11/25/46 $ 185,918
4,061,114 Series 2007-16N, Class 1A1, 1 Mo. CME Term SOFR +
CSA 4+ 0.94% (2)) wevveveereeeeneeeeeeeeeeee e 6.33% 09/25/47 3,730,531
2,003,785 Series 2007-16N, Class 2A1, 1 Mo. CME Term SOFR +
CSA + 0.80% (8).eeeveenveereeienieeienieeienieeieieseeee e 6.19% 09/25/47 1,755,103
Merrill Lynch Alternative Note Asset Trust
2,614,334 Series 2007-OAR3, Class Al, 1 Mo. CME Term SOFR +
CSA +0.19% (8)veeveereeeieiecieeieee et 5.77% 07/25/47 2,373,627
Morgan Stanley Mortgage Loan Trust
17,810 Series 2005-2AR, Class A, 1 Mo. CME Term SOFR + CSA
F0.26% () veoveeererieiieieereeieee et 5.65% 04/25/35 17,726
MortgagelT Trust
33,285 Series 2005-5, Class A1, 1 Mo. CME Term SOFR + CSA +
0.52%0 (&) <veveneemeeneeieeienie et 5.91% 12/25/35 32,502
Nomura Resecuritization Trust
47,071 Series 2015-5R, Class 1A1 (d)..coeevvevrereeriinieierieeieeee 4.00% 08/26/37 46,831
OBX Trust
3,829,724 Series 2021-NQM2, Class Al (d) ..cccceveeverriereieeeeennenne. 1.10% 05/25/61 3,123,812
9,120,897 Series 2021-NQM3, Class Al (d)..cccoererevenrreieiereennne. 1.05% 07/25/61 7,430,059
Opteum Mortgage Acceptance Corp.
703,295 Series 2005-5, Class 1A1D, 1 Mo. CME Term SOFR + CSA
F0.760% () vevveeererieiieieeieie et 6.15% 12/25/35 689,565
231,265 Series 2006-1, Class 1APT, 1 Mo. CME Term SOFR + CSA
F0.42% () evveeererieieie et 5.81% 04/25/36 214,498
PRKCM Trust
15,678,675 Series 2021-AFC2, Class Al (d)..ccvvevvereeienrieierieeeienene, 2.07% 11/25/56 13,637,454
RALI Trust
5,631,865 Series 2007-QS7, Class 1AL .....cceviecieveeieieeieieeeeee 6.00% 05/25/37 4,521,242
2,690,137 Series 2007-QS9, Class A33.....cccoovevieveeierieeeeieeeeienes 6.50% 07/25/37 2,199,811
RFMSI Trust
5,863,653 Series 2007-S6, Class 1A4........c.oooveeveeecveeeeeeieeeeeveene 6.00% 06/25/37 4,622,508
Structured Adjustable Rate Mortgage Loan Trust
8,957 Series 2004-12, Class 3AT (K) coooveeeevieveeiiciieieceeieee 5.90% 09/25/34 8,741
22,156,416 Series 2006-2, Class 4A1 (K) .oeevveeieveereeieneeiereeieeene 4.65% 03/25/36 11,933,523
Structured Asset Mortgage Investments II Trust
1,277,743 Series 2006-AR1, Class 3A1, 1 Mo. CME Term SOFR +
CSA 4 0.46% (2)..eeververeeieieieinieseneeeese e 5.85% 02/25/36 1,016,657
6,233,801 Series 2006-AR7, Class A1A, 1 Mo. CME Term SOFR +
CSA +0.42% (@) .eeeveeeeereereeiesieeieereeee e eee e eenens 5.81% 08/25/36 5,108,629
4,525,384 Series 2007-AR6, Class Al, 12 Mo. Treasury Average +
1.50% (8) cveeeneeneeneeieee e 6.66% 08/25/47 3,750,606
WaMu Mortgage Pass-Through Certificates Trust
59,134 Series 2005-AR1, Class A2A1, 1 Mo. CME Term SOFR +
CSA +0.68% (@) .eeeveieeeieerieiesieeiesieeiesreeeesreesesseeenens 6.07% 01/25/45 57,719
122,181 Series 2005-AR15, Class A1A1, 1 Mo. CME Term SOFR +
CSA +0.52% (8).recveeveerieiecreeieeeeeeeveee et 5.91% 11/25/45 115,112
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$ 168,199 Series 2006-AR3, Class A1A, 12 Mo. Treasury Average +
1.0090 () cveeereveenienieeienieeiesie ettt 4.04% 02/25/46 $ 154,750
256,431 Series 2006-AR4, Class 1A1A, 12 Mo. Treasury Average +
0.94% (@) cveveneeneeiieieeereee e 4.52% 05/25/46 237,657
242,150,913
PAEABEEARIES—3.1% -
BAMLL Commercial Mortgage Securities Trust
7,651,000 Series 2015-200P, Class F (d) (K) eeeeeereneieiecicniens 3.72% 04/14/33 7,297,566
BX Commercial Mortgage Trust
12,546,000 Series 2020-VIV2, Class C (d) (K)..eooveereneenieieeiieiens 3.66% 03/09/44 11,193,353
9,320,000 Series 2020-VIVA, Class D (d) (K)..ooooveeeverrieienieneenienne. 3.67% 03/11/44 8,200,969
3,519,541 Series 2021-XL2, Class J, 1 Mo. CME Term SOFR + CSA
+3.89% (2) (d)-vveveeveeeieieiee e 9.34% 10/15/38 3,417,802
BX Trust
8,670,000 Series 2019-OC11, Class D (d) (K) «eeeeerereenieeeencniens 4.08% 12/09/41 7,917,655
BXHPP Trust
5,200,000 Series 2021-FILM, Class E, 1 Mo. CME Term SOFR + CSA
+2.00% (2) (A)-vveveerereeeeieiee e 7.45% 08/15/36 4,691,467
BXP Trust
8,500,000 Series 2017-CC, Class B (d) (K)..cveoveeeererenieiececnenns 3.67% 08/13/37 7,769,687
1,440,000 Series 2017-CC, Class D (d) (K) «eoveoveverenenenieiecncnienns 3.67% 08/13/37 1,229,496
5,000,000 Series 2017-GM, Class D (d) (K) .veovevveeeerieieiececeiene 3.54% 06/13/39 4,573,352
BXSC Commercial Mortgage Trust
8,450,000 Series 2022-WSS, Class D, 1 Mo. CME Term SOFR +
3.19% () (A) cveneeeeeeieieeieeee e 8.53% 03/15/35 8,347,203
CAMB Commercial Mortgage Trust
9,150,000 Series 2019-LIFE, Class F, 1 Mo. CME Term SOFR + CSA
F2.55% (2) (A)evveveereieieieieeeee e 8.18% 12/15/37 9,112,707
CENT Trust
6,470,000 Series 2023-CITY, Class A, 1 Mo. CME Term SOFR +
2.62% () (A) cuvemeeeeeeeeereee e 7.96% 09/15/38 6,500,024
Century Plaza Towers
3,500,000 Series 2019-CPT, Class A (d) ..coceveeevvrenenieieeeenesens 2.87% 11/13/39 3,120,686
CRSO Trust
1,700,000 Series 2023-BRND, Class B.......ccccceireneneieieeicnens 7.91% 07/10/28 1,781,303
DC Office Trust
3,600,000 Series 2019-MTC, Class A (d)....coceeereenenieieieceeeens 2.97% 09/15/45 3,169,028
DROP Mortgage Trust
8,933,000 Series 2021-FILE, Class B, 1 Mo. CME Term SOFR + CSA
F 1.70% (2) (A)-vveveereieeeieieeeee e 7.15% 10/15/43 8,124,388
Grace Trust
5,080,000 Series 2020-GRCE, Class D (d) (K) ..cceoeevereerieieeeieienns 2.77% 12/10/40 4,062,142
Hilton U.S.A. Trust
7,000,000 Series 2016-HHV, Class F (d) (K)....cccoveervvenieieiincenne. 4.33% 11/05/38 6,618,674
Hudson Yards Mortgage Trust
3,537,000 Series 2019-30HY, Class D (d) (K)..cccevereverveeeeiereeinne. 3.56% 07/10/39 3,038,578
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Life Mortgage Trust
$ 3,965,671 Series 2021-BMR, Class F, 1 Mo. CME Term SOFR + CSA
F2.35% (@) (d)eeveeveeeeneeeeeeeeeeee e 7.80% 03/15/38 3,776,944
6,345,074 Series 2021-BMR, Class G, 1 Mo. CME Term SOFR + CSA
F2.95% (2) (A)-vveveereieieieeeeeee e 8.40% 03/15/38 6,073,907
Manhattan West Mortgage Trust
3,855,000 Series 2020-1MW, Class A (d) ...cocevveveeeereciieieieeereereneas 2.13% 09/10/39 3,532,513
MKT Mortgage Trust
2,719,000 Series 2020-525M, Class D (d) (K) ..cocveeeververieieeeiieienns 3.04% 02/12/40 1,900,849
SFAVE Commercial Mortgage Securities Trust
9,265,000 Series 2015-5AVE, Class A2A (d) (K)..ccevevvevvereeiennne 3.66% 01/05/43 8,243,154
SLG Office Trust
7,600,000 Series 2021-OVA, Class A (d)....coevveieereviiieieeeierenns 2.59% 07/15/41 6,478,795
5,000,000 Series 2021-OVA, Class E (d) .cccveveeveveneeninienenceene 2.85% 07/15/41 3,973,548
5,000,000 Series 2021-OVA, Class F (d) ..eeoeerireneniieeciceene 2.85% 07/15/41 3,804,309
SREIT Trust
7,100,000 Series 2021-PALM, Class E, 1 Mo. CME Term SOFR +
CSA 4+ 1.91% (2) (d) ceeeveeeeeeeeeeeeeeeeee e 7.36% 10/15/34 6,905,695
6,430,000 Series 2021-PALM, Class G, 1 Mo. CME Term SOFR +
CSA +3.62% (2) (d) cveeveeveeieeeiieeeieeeeee e 9.07% 10/15/34 6,279,941
TPGI Trust
3,600,000 Series 2021-DGWD, Class E, 1 Mo. CME Term SOFR +
CSA +2.35% (2) (d) ceeevereeeeeeeeeeeeeeeeee e 7.80% 06/15/26 3,566,694
164,702,429
T DFEFR DR ..o
(B - $443,647,062) 406,853,342
AEEBERTFE (0—2.9%
BE—0.0%
2,295,000 Imperial Brands Finance PLC (d) .......cccoooveveieveriniereieienennen 3.50% 07/26/26 2,237,931
fZEE%—0.0%
519,600 Air Canada Pass-Through Trust, Series 2017-1, Class AA (d)
.............................................................................................. 3.30% 01/15/30 482,460
#$UT—0.4%
1,830,000 HSBC Holdings PLC (€)....cceoeeveriieierierienieeierieeiereeeieiene 2.10% 06/04/26 1,787,432
1,765,000 HSBC Holdings PLC (€)....cccveeeenierienieiienieeienienieeeieiee 4.76% 06/09/28 1,765,354
3,355,000 HSBC Holdings PLC (€)...ceovveviereeieniieienierieieeeeie e 2.01% 09/22/28 3,097,764
6,025,000 HSBC Holdings PLC (€)...cueeveeverierieniirienienieiceeeeseeee 2.21% 08/17/29 5,466,476
730,000  Lloyds Banking Group PLC (e) 3.57% 11/07/28 705,807
930,000 Santander UK Group Holdings PLC (€)......ccccevvrveriereennnne. 1.53% 08/21/26 897,535
5,250,000 Santander UK Group Holdings PLC (€).....ccccevereeriruennennee 1.67% 06/14/27 4,958,589
1,735,000  Santander UK Group Holdings PLC (€)......cccccevvevverurecrennnne 2.47% 01/11/28 1,640,107
BE—0.3% 20,319,064
1,000,000  Anheuser-Busch InBev S.A. /N.V. (EUR) (f) ....coeovirrnnne 3.95% 03/22/44 1,110,982
6,260,000  Bacardi Ltd. (d).....cccevveveeieieriieieeeeeeeeeeeeee e 4.45% 05/15/25 6,220,485
7,000,000 Becle SAB de C.V. (d)..ovevevieiieieiireieieeieeeieieieeeeeeee s 2.50% 10/14/31 5,766,242
4,230,000  JDE Peet’s N.V. (d).cvoeeeeeceeieeeeeeeeeeeeeeeeeeee e 2.25% 09/24/31 3,507,605
16,605,314
AR — E2—04%
1,000,000  AerCap Ireland Capital DAC / AerCap Global Aviation Trust
.............................................................................................. 3.50% 01/15/25 992,959
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$ 1,296,000  AerCap Ireland Capital DAC / AerCap Global Aviation Trust
.............................................................................................. 4.45% 10/01/25 $ 1,288,791
11,200,000  AerCap Ireland Capital DAC / AerCap Global Aviation Trust
.............................................................................................. 3.00% 10/29/28 10,479,130
1,755,000  Avolon Holdings Funding Ltd. (d).......cccccerieviereniinieiennene 2.88% 02/15/25 1,732,409
670,000 Avolon Holdings Funding Ltd. (d).......ccccocerinevecincncncnnnn 3.25% 02/15/27 642,052
5,256,000  Avolon Holdings Funding Ltd. (d).....cccceoevinineneiniicnee 2.53% 11/18/27 4,867,781
20,003,122
BS1—0.3% -
2,500,000 Amprion GmbH (EUR) (£)...ccoiiineieiniiiiieeecece 0.63% 09/23/33 2,152,967
500,000 Amprion GmbH (EUR) (f)..ccveeiviviiiiieiiiicieceeeeee 4.00% 05/21/44 548,229
1,100,000  Elia Group S.A./N.V. (EUR) ()..cocvevevererriiriererereieeiienas 3.88% 06/11/31 1,223,339
1,200,000  Elia Transmission Belgium S.A. (EUR) ()....ccccocvverrirrrinnnes 3.75% 01/16/36 1,341,969
210,820  Mong Duong Finance Holdings B.V. (£)..c.ccocceviiveinicinncnee 5.13% 05/07/29 203,070
625,000 MVM Energetika Zrt (f)....ccoccvevereerienieieneeieseeeese e 7.50% 06/09/28 661,687
1,500,000 MVM Energetika Zrt (£)......cccceeverieiienieienieieneeieceieniene 6.50% 03/13/31 1,541,196
4,375,000 TenneT Holding B.V. (EUR) (f) ..ccveoieieiiiiiieeeee 4.50% 10/28/34 5,270,560
1,590,000 TenneT Holding B.V. (EUR) (f) cceevveviieiiicieieieieieee 2.75% 05/17/42 1,553,182
14,496,199
BH—0.3%
3,600,000  ELO SACA (EUR) (f)..veviieeiieieeeceeeieeeeeeveeeteeeeeee e 6.00% 03/22/29 3,720,249
7,976,000 JBS USA Holding Lux S.A.R.L./JBS USA Food Co./JBS Lux
CO.y SSAARL. () eovvivieiieieeieieeeeeeeeteee et 6.75% 03/15/34 8,749,313
3,000,000 JBS USA Holding Lux S.A.R.L./JBS USA Food Co./JBS Lux
CO.y SLAR L. 4.38% 02/02/52 2,358,223
1,220,000 JBS USA Holding Lux S.A.R.L./JBS USA Food Co./ JBS Lux
CO.y SAA R L.ttt 6.50% 12/01/52 1,285,961
1,670,000 JBS USA Holding Lux S.A.R.L./JBS USA Food Co. /JBS Lux
CO., SSARL. () eovveiieierieeiesieeieie ettt 7.25% 11/15/53 1,918,102
18,031,848
W A—0.0%
1,555,000 National Gas Transmission PLC (EUR) ().........ccccovvrrnennnee 4.25% 04/05/30 1,783,231
VAT T RE—0.0%
300,000 Medtronic Global Holdings S.C.A. (EUR) ......cccccevuveeennenne. 3.38% 10/15/34 330,125
1,000,000 Medtronic Global Holdings S.C.A. (EUR) ......ccccceevirienncne 1.75% 07/02/49 735,780
1,065,905
NVAT TP —EA—0.1%
3,410,000  Kedrion S.p.A. (A).ecvevevereeiiiieiereieieieeee et 6.50% 09/01/29 3,213,835
2,260,000 Lonza Finance International N.V. (EUR) ()........ccccevevene.... 3.88% 04/24/36 2,517,698
5,731,533
AT 4T —0.0%
714,000 VZ Secured Financing B.V. (d) .....ccoovoveieveieieieeieee 5.00% 01/15/32 647,406
HE01%
2,790,000  Corp. Nacional del Cobre de Chile () ...coooovvveverereenririinnas 5.13% 02/02/33 2,755,948
600,000 Indonesia Asahan Aluminium PT / Mineral Industri Indonesia
Persero PT (d) .ooveeieeeieieeeieieeeceeee e 5.45% 05/15/30 606,201
3,362,149
M - HR—0.1% o
450,000  ECOPELIOl S.A. ....cvieieiiievereieeiiieiere ettt 8.88% 01/13/33 477,466
1,383,000 KazMunayGas National Co. JSC (f) .....ccocvevervverirereecrennnen 5.38% 04/24/30 1,369,343
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1,200,000 KazMunayGas National Co. JSC (d) ...ccccevverviereniiininieiene 3.50% 04/14/33 1,023,457
2,504,000 Pertamina Persero PT (d) ...ococoveveiieiniiiiiieecceec 3.10% 08/27/30 2,287,360

47,000 Petroleos MEXICan0S ......cceceeeeriereerieeeenienieenienieeeeseeeeennes 6.75% 09/21/47 32,200
768,000  Petroleos MEXICANO0S ....c..ccveeveecreeeeeeerieereeereeeeeeeaeeeeeeeaeea 6.35% 02/12/48 508,481
5,698,307
Y - BEB—0.1%
760,000 Ardagh Packaging Finance PLC / Ardagh Holdings USA, Inc.
(@)t 4.13% 08/15/26 656,443
4,021,000 Ardagh Packaging Finance PLC / Ardagh Holdings USA, Inc.
(@)t e 5.25% 08/15/27 2,423,176
1,050,000 Ardagh Packaging Finance PLC / Ardagh Holdings USA, Inc.
() et 5.25% 08/15/27 632,762
3,712,381
EREdh—0.2%
3,870,000 1375209 BC Ltd. (d) .eoeoerveveerreinieiieeeniceneceeeiceneveenes 9.00% 01/30/28 3,768,776
3,485,000  Grifols S.A. (EUR) (£)..eeeerieeieierieiecieeeeee e 3.88% 10/15/28 3,625,094
785,000  Grifols S.A. (d)  ceerveeieee e 4.75% 10/15/28 746,380
2,520,000 MSD Netherlands Capital B.V. (EUR) ......ccccccevveriinieiennns 3.70% 05/30/44 2,760,998
10,901,248
RAT A —01%
1,458,720  Galaxy Pipeline Assets Bidco Ltd. (d) ..c..cocevevveveincncnnnns 2.16% 03/31/34 1,286,229
3,010,000 TMS Issuer SLAR.L. (£)..eeoeiieiiiniiiiiiieieieceeeeeee 5.78% 08/23/32 3,146,591
275,000 TransCanada PipeLines Ltd. ........c.cccoceoevevennecnccinecnnenne 5.85% 03/15/36 286,601
4,719,421
TRENE— 0.3%
1,270,000  Annington Funding PLC (GBP) (f) ..ccceceovinineniiiniine 3.18% 07/12/29 1,503,872
1,700,000  Annington Funding PLC (GBP) (f) ..ccceoevieiieniniiieieiene 2.31% 10/06/32 1,757,116
650,000 Annington Funding PLC (GBP) (f) ..ccoceviiviiiiieeene 4.75% 08/09/33 796,038
900,000  Annington Funding PLC (GBP) (f) ..cceoevieviinieiieee 3.69% 07/12/34 999,093
1,560,000 Blackstone Property Partners Europe Holdings S.A.R.L. (EUR)
(B) et 1.00% 05/04/28 1,553,419
1,350,000 Blackstone Property Partners Europe Holdings S.A.R.L. (EUR)
(D) e 1.75% 03/12/29 1,351,096
2,285,000 Blackstone Property Partners Europe Holdings S.A.R.L. (EUR)
(B) o 1.63% 04/20/30 2,211,847
700,000 LEG Immobilien SE (EUR) (£) .ccveovevvinininicieencecice 0.88% 03/30/33 609,721
500,000 Vonovia SE (EUR) () ..ccevevininiiiciiininencceceececnee 2.25% 04/07/30 518,779
400,000 Vonovia SE (EUR) (f) eeoeeiriiieieieereeeeeceeeene 5.00% 11/23/30 472,549
1,800,000 Vonovia SE (EUR) () ..eoeveveirriiieirieiceecreeeceiee 0.75% 09/01/32 1,575,674
13,349,204
AREEREREFE (REIT) —0.1% -
4,065,000 Digital Intrepid Holding B.V. (EUR) (f).....ccceocvrvveninieinnnens 0.63% 07/15/31 3,629,470
BT - B —0.1% -
4,055,000 Nationwide Building Society (d) (€) ....ceevverrvereerierrvereesienienns 2.97% 02/16/28 3,882,527
BRIEE—0.0%
255,000  Altice France S.A. (d) .cveecvevveeieriieieieeieiecceie e 8.13% 02/01/27 205,381
1,150,000  Altice France S.A. (d) .c.eooveveerieriinieiereeieeceeeeeecee e 5.50% 10/15/29 799,268
200,000 C&W Senior Finance Ltd. (d)......ccccovvevvievienieeiieciecieeee 6.88% 09/15/27 197,111
500,000 Ooredoo International Finance Ltd. (f) ....cccevvveverieneeiennnnne, 2.63% 04/08/31 446,622
900,000 TDC Net A/S (EUR) (£) c.eevveerieienieiienieeieneeieiceeeeseeee 6.50% 06/01/31 1,080,995
2,729,377
SMEFAE R ONTTE DFREE ..ottt 153,388,007

(5% $154,954,144)
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V=T EHeH - F5—1.4%
RLZEFH - B —0.0%
$ 1,685,773 TransDigm, Inc., Term Loan I, 3 Mo. CME Term SOFR +
2.75%, 0.00% FIOOT ......cccviieiiieriecieeieeeee e 8.08% 08/24/28 $ 1,694,699
78— N AREEREETE—0.0%
523,813  Invitation Homes Operating Partnership, L.P., Term Loan
A, 1 Mo. CME Term SOFR + CSA + 1.00%, 0.00% Floor 6.35% 01/31/25 521,193
FEEAt - BEEASK - BGBIFT—0.0%
166,531 Deerfield Dakota Holding LLC, Term Loan B, 3 Mo. CME
Term SOFR + 3.75%, 1.00% FI0OT .........ccovveeuiieiieiieennenns 9.08% 04/09/27 165,570
1,098,697 Jane Street Group LLC, Term Loan B, 1 Mo. CME Term
SOFR + CSA +2.50%, 0.00% F1oor ......cccevveveiieienienene 7.86% 01/26/28 1,100,894
1,266,464
r—7N - EmET L E—00%
516,036 CSC Holdings LLC, Term Loan B, 1 Mo. Synthetic LIBOR
+2.50%, 0.00% FIOOT......cccoieerieiaiieiieiiereeie e 7.95% 04/15/27 436,308
725,000 Virgin Media Bristol LLC, Term Loan N, 1 Mo. CME Term
SOFR + CSA + 2.50%, 0.00% FIoOr ........c.cccvevrveeriarennen. 7.95% 01/31/28 701,942
1,138,250
b2 —0.0%
951,086 Chemours (The) Co., Term Loan B2, 1 Mo. CME Term
SOFR + 3.50%, 0.50% F1OOT ......cceecverierieieieeeieieeeeienens 8.75% 08/18/28 951,086
—RIBE /M —0.1%
115,234 8 Avenue Food & Provisions, Inc., Term Loan B, 1 Mo.
CME Term SOFR + CSA + 3.75%, 0.00% Floor............... 9.11% 10/01/25 110,625
346,227 Arches Buyer, Inc., Term Loan, 1 Mo. CME Term SOFR +
CSA +3.25%, 0.50% FlOOT ..c..ccvvevieiieiecieeiecreeeerecveee 8.60% 12/06/27 335,083
291,096 Buzz Finco LLC, Term Loan B, 1 Mo. CME Term SOFR +
CSA +2.75%, 0.00% FIOOT ......coooviieeiierieeiieereeciieeieeeieeae 8.10% 01/29/27 289,823
426,071 Delivery Hero Finco LLC, Term Loan B, 3 Mo. CME Term
SOFR + 5.00%, 0.50% F1OOT ......ccceecveririeieniieieieeeeieeenn 10.32% 12/12/29 427,848
221,266 ~ Match Group Holdings II LLC, Term Loan B, 3 Mo. CME
Term SOFR + CSA + 1.75%, 0.00% Floor...........ccccvenne... 7.24% 02/16/27 221,543
388,089 StubHub Holdco Sub LLC, Term Loan B, 1 Mo. CME
Term SOFR + 4.75%, 0.00% FloOr .....c.ccovevvierreiereceienene 10.00% 03/15/30 387,767
646,649 TruGreen, L.P., Term Loan B, 1 Mo. CME Term SOFR +
CSA +4.00%, 0.75% FlOOT ..c..ooeeiieieiesieieieeeceee 9.35% 11/02/27 630,483
HEEBERD—0.0% 2,403,172
431,344 Al Aqua Merger Sub, Inc., Term Loan B, 1 Mo. CME Term
SOFR + 3.50%, 0.50% F1OOT ......ccereeiiiieieirieeeeeeene 8.84% 07/31/28 432,342
AREHE—0.0%
768,590 Alliance Laundry Systems, Term Loan B, 1 Mo. CME
Term SOFR + 3.50%, 0.00% FloOr .....c.ccovevvierieierecnienenee. 8.84% 08/19/31 771,814
B1—-0.0%
358,261 Edgewater Generation LLC, Term Loan B, 1 Mo. CME
Term SOFR + 4.25%, 0.00% FloOr .....cccovevvierieierecnrenenee. 9.50% 07/26/30 361,917
175,841 Lackawanna Energy Center, Term Loan B2, 1 Mo. CME
Term SOFR + 5.00%, 0.50% FI0OT .........ccovveeuvieiieiieeiene 10.25% 08/06/29 177,489
38,328  Lackawanna Energy Center, Term Loan C, 1 Mo. CME
Term SOFR + 5.00%, 0.50% F1oOr ......ccovevviereieniierenenee, 10.25% 08/06/29 38,687
291,439 South Field Energy LLC, Term Loan B, 1 Mo. CME Term
SOFR + 3.75%, 0.00% F1OOT ......cceceerierieieieeieieeeeienene 9.04% 08/15/31 292,167
17,875 South Field Energy LLC, Term Loan C, 1 Mo. CME Term
SOFR + 3.75%, 0.00% FIOOT ......ccccverierieierieieieereeenenn 9.29% 08/15/31 17,920
213,639 Vistra Operations Co. LLC, Term Loan B, 1 Mo. CME
Term SOFR + 2.00%, 0.00% FI0OT .........cccvveevieerieiieenrenne 7.25% 12/20/30 214,474
1,102,654
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BREEHE —0.0%
$ 1,313,982 Clean Harbors, Inc., Term Loan B, 1 Mo. CME Term SOFR
+ CSA + 1.75%, 0.00% FIOOT .......coeevviieiieiieciieeieeeie e 7.11% 10/10/28 $ 1,321,374
161,619  Patriot Container Corp., Term Loan, 1 Mo. CME Term
SOFR + CSA +3.75%, 1.00% F1oor ......ocovvvvereieienene 9.10% 03/20/25 158,669
1,480,043
SRR —0.0%
829,177 Avolon TLB Borrower 1 (U.S.) LLC, Term Loan B, 1 Mo.
CME Term SOFR + 2.00%, 0.50% Floor.........cccoveuvenen.. 7.31% 06/22/28 833,282
Z D@ —0.0%
658,456 Trans Union LLC, Term Loan B7, 1 Mo. CME Term SOFR
+2.00%, 0.50% FIOOT......cccoiiirieieiieiieiiere et 7.25% 12/01/28 660,174
312,214 Trans Union LLC, Term Loan B8, 1 Mo. CME Term SOFR
+ 1.75%, 0.00% FLOOT.....cc.eeiiiieieiicieeeeeeeeeeeee 7.00% 06/24/31 312,721
972,895
b - KE—0.1%
287,180 City Brewing Co. LLC, Term Loan, 1 Mo. CME Term
SOFR + 6.25%, 0.75% F1OOT ......ccvevveerierieiecrieiecreeeeienee 11.55% 04/05/28 272,821
689,857 City Brewing Co. LLC, Term Loan, 3 Mo. CME Term
SOFR + CSA + 3.50%, 0.75% FIoOr .......ccccevveeriieriarenee. 9.09% 04/05/28 586,379
1,038,613 City Brewing Co. LLC, Term Loan, 3 Mo. CME Term
SOFR + CSA +5.00%, 0.75% F1oOr .....ccoevverveieieieenee 10.59% 04/05/28 699,765
2,572,465  Naked Juice LLC, Term Loan, 3 Mo. CME Term SOFR + 8.68%-
CSA +3.25%, 0.50% F1OOT .....ccoviirieieriieiesieeiesieeeeeveeiene 8.69% 01/24/29 2,239,884
560,255 Naked Juice LLC, Term Loan, 3 Mo. CME Term SOFR +
CSA +6.00%, 0.50% FlOOT .....ccvevvieieiieiieiecieeieerecree 11.43% 01/24/30 419,844
547,265 Triton Water Holdings, Inc., Term Loan B, 3 Mo. CME
Term SOFR + 3.25%, 0.50% FI0OT .........ccovveeriiciieiieenienne 8.85% 03/31/28 547,386
1,158,372 United Natural Foods, Inc., Term Loan B, 1 Mo. CME
Term SOFR + 4.75%, 0.00% FI0OT .........ccovveviierieiieenens 10.00% 05/01/31 1,166,701
5,933,280
= 2—0.0%
1,325,623 Caesars Entertainment, Inc., Term Loan B1, 3 Mo. CME
Term SOFR + 2.75%, 0.50% FloOr .....c.ccovevvierieierecieenenee. 8.00% 02/06/31 1,328,566
150,555 Churchill Downs, Inc., Term Loan B, 1 Mo. CME Term
SOFR + CSA + 2.00%, 0.00% FIoOr ........c.cccvveerieeriarennee. 7.35% 03/17/28 150,931
1,479,497
~NIVRTT —02%
848,033 Bausch & Lomb Corp., Term Loan, 1 Mo. CME Term
SOFR + 4.00%, 0.00% F1OOT .......cccceevrierreieiieieieeieeienene 9.25% 09/29/28 842,733
1,598,828 Catalent Pharma Solutions, Inc., Term Loan B3, 1 Mo.
CME Term SOFR + CSA +2.00%, 0.50% Floor............... 7.43% 02/22/28 1,599,332
1,111,587 Gainwell Acquisition Corp., Term Loan B, 3 Mo. CME
Term SOFR + CSA + 4.00%, 0.75% Floor........c..ccocveu... 9.43% 10/01/27 1,014,323
534,259 Medline Borrower, L.P., Term Loan B, 1 Mo. CME Term
SOFR + 2.75%, 0.50% F1OOT ......ccevierinieieieeieieeeeieeene 8.00% 10/23/28 536,190
2,981,591 Modivcare, Inc., Term Loan B, 3 Mo. CME Term SOFR +
CSA +4.75%, 0.00% F1OOT .....ccvevrieieieiieieeieeieeeeeee 10.08% 07/01/31 2,916,369
365,936 NSM Top Holdings Corp., Term Loan, 1 Mo. CME Term
SOFR + 5.25%, 0.00% F1OOT ......ccecveerierieieeieeieereeeeerenee 10.59% 08/06/29 366,699
751,921 Star Parent, Inc., Term Loan B, 3 Mo. CME Term SOFR +
4.00%, 0.00% FIOOT ......ccoveiiiierieeieereeetee e 9.08% 09/30/23 748,887
8,024,533
NIVRY T REERERE—0.0%
817,573  Healthpeak Op LLC, Delayed Draw Term Loan, 1 Mo.
CME Term SOFR + CSA + 0.85%, 0.00% Floor............... 6.27% 02/22/27 803,266
817,573  Healthpeak Op LLC, Delayed Draw Term Loan, 1 Mo.
CME Term SOFR + CSA + 0.85%, 0.00% Floor............... 6.27% 08/20/27 803,265
1,606,531
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ZDMBEARR - —EZ2—0.0%
$ 757,286 Artera Services LLC, Term Loan, 1 Mo. CME Term SOFR
+4.50%, 0.00% FLOOT.....cceoiiiieieiieieieeeeceee e 9.83% 02/10/31 $ 751,962
HB—0.2% -
2,014,091 Acrisure LLC, Term Loan B1, 1 Mo. CME Term SOFR +
3.00%, 0.50% FLOOT ...c..eoviieiieiiriieiieceeseeee e 8.34% 11/06/30 2,012,963
2,882,608 AmWINS Group, Inc., Term Loan B, 1 Mo. CME Term
SOFR + CSA +2.25%, 0.75% F10Or .....ccvevveriereiieieeene 7.61% 02/22/28 2,891,069
1,659,526 Asurion LLC (fka Asurion Corp.), Term Loan B, 1 Mo.
CME Term SOFR + CSA + 3.25%, 0.00% Floor............... 8.61% 12/23/26 1,654,157
300,000 Asurion LLC (fka Asurion Corp.), Term Loan B4, 1 Mo.
CME Term SOFR + CSA + 5.25%, 0.00% Floor............... 10.61% 01/22/29 278,250
724,776 Hub International Ltd., Term Loan B, 3 Mo. CME Term
SOFR + 3.00%, 0.75% F1OOT .....cccerieiiiieieinieieeeeeeee 8.23% 06/20/30 726,044
382,385 Sedgwick CMS, Inc., Term Loan B, 1 Mo. CME Term
SOFR + CSA + 3.00%, 0.00% F1oor.......cccevvevenreeieiennen. 8.25% 07/31/31 383,341
7,945,824
LP%——01%
1,156,974 Showtime Acquisition LLC, Term Loan B, 1 Mo. CME
Term SOFR + 4.75%, 0.00% FloOr .....c.ccovevvievreierecirenenee. 9.85% 08/13/31 1,154,804
956,932 William Morris Endeavor Entertainment LLC, Term Loan
B1, 1 Mo. CME Term SOFR + CSA + 2.75%, 0.00% Floor 8.11%-
............................................................................................ 8.21% 05/19/25 958,731
2,113,535
fETHHERR —0.0%
181,758 Hilton Domestic Operating Co., Inc., Term Loan B4, 1 Mo.
CME Term SOFR + 1.75%, 0.00% Floor.........c.ceeuvnneee. 7.03% 11/08/30 182,295
AT 4T« #EH—0.0%
303,414 Magnite, Inc., Term Loan B, 1 Mo. CME Term SOFR +
4.50%, 0.00% FlOOT .....ccoevvierierieiieieeieeieereeee e 9.75% 02/06/31 305,595
323,262 MH Sub I LLC, Term Loan, 1 Mo. CME Term SOFR +
4.25%, 0.50% FlOOT ....cceeviieieiieieieceeeeee e 9.50% 05/03/28 322,840
241,895 Research Now Group LLC and Dynata LLC, Term Loan, 3
Mo. CME Term SOFR + CSA + 5.00%, 0.00% Floor........ 10.88% 07/15/28 244314
402,409  Research Now Group LLC and Dynata LLC, Term Loan, 3
Mo. CME Term SOFR + CSA + 5.50%, 1.00% Floor........ 10.88% 10/16/28 379,875
1,252,624
HEE—01%
3,221,342 Berry Global, Inc., Term Loan, 1 Mo. CME Term SOFR +
CSA + 1.75%, 0.00% FlOOT .....cceeiiieiiiieieieieeceee 7.32% 07/02/29 3,236,708
1,495,750 Plaze, Inc., Term Loan B, 1 Mo. CME Term SOFR + CSA
+3.75%, 0.75% FLOOT .....ccoieieiieieieceeeeeeeeeee e 9.11% 08/03/26 1,407,254
4,643,962
#—0.0%
423,489 Mativ Holdings, Inc., Delayed Draw Term Loan, 1 Mo.
CME Term SOFR + CSA +2.50%, 0.00% Floor............... 7.85% 05/06/27 420,312
EEL—0.1%
884,877 Elanco Animal Health, Inc., Term Loan B, 1 Mo. CME
Term SOFR + CSA + 1.75%, 0.00% Floor...........cccuvn...... 7.19% 08/02/27 885,049
1,187,185 Grifols Worldwide Operations Ltd., Term Loan B, 3 Mo.
CME Term SOFR + CSA +2.00%, 0.00% Floor............... 7.40% 11/15/27 1,170,012
3,463,841 Jazz Financing Lux S.A.R.L., Term Loan B, 1 Mo. CME
Term SOFR + CSA +2.25,0.50% F1oOr.......cc.ccoveerveennnnn. 7.50% 05/05/28 3,470,700
736,875 Perrigo Investments LLC, Term Loan B, 1 Mo. CME Term
SOFR + 2.50%, 0.50% F1OOT ......cceecveriereieieeeieieeieeienens 7.60% 04/20/29 736,647
6,262,408
VAR —0.0%
1,146,272 1011778 BC ULC, Term Loan B5, 1 Mo. CME Term SOFR
+ 1.75%, 0.00% FLOOT.....cc.eiiiiieieiieieieeeeceeeeeeee 7.00% 09/23/30 1,139,377
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B —0.1%
$ 754,919 Hanesbrands, Inc., Term Loan A, 1 Mo. CME Term SOFR
+ CSA +2.00%, 0.00% FloOT.......cccovieiieieieneeieeieieee 7.35% 11/19/26 $ 748,314
1,248,264 Peer Holding III B.V., Term Loan B5, 1 Mo. CME Term
SOFR + 3.00%, 0.00% F1OOT .......cceceevreeieieieeieieeieeeene 8.33% 06/26/31 1,253,987
2,002,301
H—EZ—0.0%
891,845 Spin Holdco, Inc., Term Loan, 3 Mo. CME Term SOFR +
CSA +4.00%, 0.75% FIOOT ......ooeivieeiierieeieeeeecieeveeee e 9.60% 03/06/28 762,751
T7)8aY——03%
361,237 Amentum Government Services Holdings LLC, Term Loan
B, 1 Mo. CME Term SOFR + CSA + 4.00%, 0.00% Floor 9.36% 01/29/27 362,254
355,651 Boost Newco Borrower LLC, Term Loan B, 1 Mo. CME
Term SOFR + 2.50%, 0.00% FI0OT .........cccvvevrieeiieiieennenne 7.75% 01/31/31 357,079
1,056,078 Boxer Parent Co., Inc., Term Loan B, 1 Mo. CME Term
SOFR + 3.75%, 0.00% F1OOT ......cceceeririeieieeieieeeeieeen 9.01% 07/30/31 1,054,980
600,000 Central Parent, Inc., Term Loan B, 1 Mo. CME Term SOFR
+3.25%, 0.00% FIOOT......ceciirieieieeiieieetieee et 8.58% 07/06/29 595,725
284,852 Coherent Corp., Term Loan B, 1 Mo. CME Term SOFR +
2.50%, 0.50% FIOOT ......iecviiiiieiieeie ettt 7.75% 07/02/29 286,277
3,620,618 Commscope, Inc., Term Loan B2, 1 Mo. CME Term SOFR
+ CSA +3.25%, 0.00% FloOT.......cccivieiieieieeeeieiceieee 8.61% 04/06/26 3,453,164
143,040 DTI Holdco, Inc., Term Loan B, 1 Mo. CME Term SOFR
+4.75%, 0.75% FLOOT .....ccieieiieieieceeeeeeeeeee e 10.00% 04/26/29 143,786
2,804,536  EagleView Technology Corp., Term Loan B, 3 Mo. CME
Term SOFR + CSA + 3.50%, 0.00% Floor............cccvenn.... 9.10% 08/14/25 2,684,095
1,156,164 Gen Digital, Inc., Term Loan A2, 1 Mo. CME Term SOFR
+ CSA + 1.50%, 0.00% FIOOT......ccooeviieiieeieeciecieeeiieeiiene 6.85% 09/13/27 1,156,742
356,816 Indy US Holdco LLC, Term Loan B, 1 Mo. CME Term
SOFR + 4.75%, 0.50% FIOOT ........ccovvieieeiieeieeieeeie e 10.00% 03/06/28 355,702
451,599 Realpage, Inc., Term Loan B, 1 Mo. CME Term SOFR +
CSA +3.00%, 0.50% F1OOT .....cceevrieieiereeieneeieie e 8.25% 04/24/28 434,004
728,755 Renaissance Holding Corp., Term Loan, 3 Mo. CME Term
SOFR + 4.25%, 0.50%
FIOOT it 9.50% 04/30/30 729,746
333,764 Sabre GLBL, Inc., Term Loan B2, 1 Mo. CME Term SOFR
+ CSA +5.00%, 0.50% FIOOT .......coeoveieiieiieeiiieieeeiie e 10.43% 06/30/28 316,075
887,984 Xerox Corp., Term Loan, 1 Mo. CME Term SOFR + CSA
+4.00%, 0.50% FLOOT.....ccevoieiieieiicieeeieeeeeeceee 9.25% 11/19/29 884,099
12,813,728
TA4¥ L A2—01%
688,987 Altice France S.A., Term Loan B14, 3 Mo. CME Term
SOFR + 5.50%, 0.00% FIOOT ........ccocviriierieeieeie e 10.80% 08/31/28 525,928
608,681 CCI Buyer, Inc., Term Loan B, 3 Mo. CME Term SOFR +
4.00%, 0.75% FLOOT ......occviiiiieteeeieeteeeee e 9.33% 12/17/27 610,583
1,478,697 SBA Senior Finance II LLC, Term Loan B, 1 Mo. CME
Term SOFR + 2.00%, 0.00% F1oOr .......cccvevveeieieieeeienenee, 7.25% 01/27/31 1,482,607
2,619,118
B —0.0%
250,000 Zayo Group Holdings, Inc., Term Loan B, 1 Mo. CME
Term SOFR + 3.00%, 0.00% FI0OT ......c.cccovveerieeireiienienne 8.36% 03/09/27 231,445
1,781,074 Zayo Group Holdings, Inc., Term Loan B, 1 Mo. CME
Term SOFR + 4.25%, 0.50% F10OT .........ccovveeriieiieiieenine 9.50% 03/09/27 1,662,330
1,893,775
V=T EEER| v — Ry DR 75,415,707

(Huf52e © $75,829,286)
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$ 500,000 Brazilian Government International Bond .......................... 6.13% 01/22/32 $ 508,532
500,000  Brazilian Government International Bond.............c..cc.o... 6.00% 10/20/33 502,126
4,330,000  Brazilian Government International Bond........................... 6.13% 03/15/34 4,384,998
5,395,656

anr b7 —01%

1,485,000  Colombia Government International Bond......... 3.00% 01/30/30 1,260,043

1,200,000  Colombia Government International Bond... 3.13% 04/15/31 983,444

2,000,000  Colombia Government International Bond 8.00% 04/20/33 2,130,500

4,373,987
aZEY A —0.0%
2,200,000  Costa Rica Government International Bond (f) .................. 6.55% 04/03/34 2,325,818
I = HFE—-0.1% _
3,235,000  Dominican Republic International Bond (d)..............c......... 4.50% 01/30/30 3,067,261
790,000  Dominican Republic International Bond (f)........................ 4.88% 09/23/32 744,723
3,811,984
TT7TF<T—01%
1,000,000  Guatemala Government Bond (f) 5.25% 08/10/29 988,250
2,800,000 Guatemala Government Bond (f) 3.70% 10/07/33 2,388,890
3,377,140
NH Y ——0.0%
2,630,000  Hungary Government International Bond (d) .........cccceuuev.. 2.13% 09/22/31 2,174,632
AV REXTT—0.0%
500,000  Indonesia Government International Bond......................... 4.85% 01/11/33 506,347
A¥ T a—0.2%

3,016,000 Mexico Government International Bond ............ccccuvveeeen. 2.66% 05/24/31 2,566,928

1,700,000  Mexico Government International Bond .............cccceeeneeee. 4.75% 04/27/32 1,622,399

2,756,000 Mexico Government International Bond ............ccccuvveeeee. 4.88% 05/19/33 2,615,556

3,000,000  Mexico Government International Bond ..........c.ccccceeeeuene 6.35% 02/09/35 3,123,689

9,928,572
F=—r—0.0%
800,000  Oman Government International Bond (f).........cccccvveuvennnns 6.75% 10/28/27 841,365

1,100,000  Oman Government International Bond (f).........cccevvevennenns 5.63% 01/17/28 1,123,518

1,964,883
NF<=—0.1%

3,510,000 Panama Government International Bond...............ccc.......... 3.16% 01/23/30 3,059,721
300,000  Panama Government International Bond..........c.ccccceeeeiine 2.25% 09/29/32 225,947
200,000 Panama Government International Bond..............ccceeenn. 6.40% 02/14/35 199,929
394,000  Panama Government International Bond..........c.ccccceeeeiene 8.00% 03/01/38 435,067

3,920,664
RIZTTA—01%
2,485,000  Paraguay Government International Bond (f)..........cccceueee 4.95% 04/28/31 2,457,646
2,800,000  Paraguay Government International Bond (f) 3.85% 06/28/33 2,547,132
5,004,778
749 EY—0.0%
2,500,000 Philippine Government International Bond .............cc.c..... 2.46% 05/05/30 2,244,891
N—<=7—0.1%
250,000  Romanian Government International Bond (d)................... 6.63% 02/17/28 260,444

3,000,000  Romanian Government International Bond (f) ................... 3.00% 02/14/31 2,585,821

2,846,265
M7 7V 0 EME—-0.1%
730,000  Republic of South Africa Government International Bond. 4.85% 09/30/29 698,828

1,759,000  Republic of South Africa Government International Bond. 5.88% 06/22/30 1,744,284

HEBZEICET 52 &ER
- 34 -



FIXD

LA AL ELEIES #iEA fili%H
AEFHEEELOTFE (B)
7 7Y hiEmE (k)
$ 1,550,000  Republic of South Africa Government International Bond. 5.88% 04/20/32 $ 1,512,575
3,955,687
77 7T HREER—0.0%
1,302,000  Finance Department Government of Sharjah (d)................ 6.50% 11/23/32 1,389,186
A E B HE R VT DFBEE oo 53220490
(B2 : $54,251,496)
(EBFz—Y = —E—0.9%
10,000,000  Federal Home Loan Bank Discount Notes.........ccocceeevrvenen. (2) 10/30/24 9,914,431
35,000,000 Federal Home Loan Bank Discount Notes...........cccoeuveennen. () 03/18/25 34,134,139
KEBIF T =T 2 BRI oot 44,048,570
(5% : $44,040,194)
HTE—0.4%
HY T FN=TH—0.1%
4,545,000  Regents of the Univ of CA Med Ctr Pooled Rev, Ser N...... 3.26% 05/15/60 3,230,471
v Fa—oIM—0.0%
1,845,000  Massachusetts Sch Bldg Auth Rev, Ser B........ccccocveveuinnen. 2.97% 10/15/32 1,684,946
=a—Tr—T—M—0.0%
2,000,000 NJ St Turnpike Auth Rev, Ser B 1.86% 01/01/31 1,731,406
500,000  NJ St Turnpike Auth Rev, Ser F 3.73% 01/01/36 458,250
2,189,656
Za—a—7M—-03%
2,285,000 City of New York NY, Ser F....ccoovviiiiiiiieeeeee 3.62% 04/01/31 2,194,734
970,000  New York City NY Transitional Fin Auth Rev, Ser A3 ..... 3.96% 08/01/32 942,149
6,940,000  New York City NY Transitional Fin Auth Rev, Ser B-3 .... 1.85% 08/01/32 5,771,150
400,000 New York City NY Transitional Fin Auth Rev Qualified
Sch
Constr, Ser BD G-3...ccoiiiiiiieiecieeeee e 5.27% 05/01/27 408,308
5,140,000  NY St Urban Dev Corp., Rev, Ser B .......cccoovvvvvevereririninn. 2.97% 03/15/34 4,509,090
13,825,431
i 5 B DREER 20,930,504
(B2 : $24,965,694)
BN ELE R OFR (0—0.0%
Y —E2X—0.0%
1,638,300  Worldline S.A. (EUR) () covuveoveeveeeieeeeeeeeeeeeeeeere e, (& 07/30/26 1,695,979
(B2 - $1,627,341)
B Ea] fifi%E
@R —0.0%
AT 4T —0.0%
5,520 Dynata LLC and New Insight Holdings, INC. ...........cccocovevuiviviiireeeeseeeeeeeeeeeeeeeeees e 89,010
BAREE Y —EZ2—-00%
59,835 Intelsat Jackson Emergence S.A. (i) (1) (0) (P).eveverrrereerereeeeereeeresseeeeessesseeessesseeesssesessessenassenes 0
BB DOMER 89,010
(52 : $2,002,850)
HE#ARICET 2 F#5F
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$ 47,475,000  U.S. Treasury Bill ......cccoooeiiinininiiiicceeeceeee (2) 10/17/24 $ 47,179,653
16,870,000  U.S. Treasury Bill coo......veeeeveeeeeeeeeeeeeeeeeeeeseeeeeeeseseeeeeeee () 10/29/24 16,736,296
58,160,000  U.S. Treasury Bill ........ccccccoiiiiiiiiiiiiiiiccce, (2) 11/12/24 57,596,251
P T¥x UV —ENVOKRE 121,512,200

(Bf5# : $121,443,163)

B 8o fii%E
TRx— =Ty b T7 U F—-154%
813,626,510  Dreyfus Government Cash Management Fund, Institutional Shares - 5.19% (q)........co......... 813,626,510
(5% : $813,626,510)
RERHE—131.6% 6,947,291,184
(BU52 : $7,076,081,882)
TOMEERUCARE (ME) — (31.6%) (1,667,753,091)
BB PE—100.0% $ 5,279,538,093

2024 £ 8 A 31 HEFROAERETH (UBEZFEOEFLNOETR 2D—AEZBETRE ZSRITZIW,)

202448 A 31 202448 A 31
AEFROMBAM  FRROMKREM REZFIZE 0K

R H W55k TEARH 7 L& il il B A
10/11/2024 BOFA EUR 1,317,000 USD 1,434,070 $
24,5
$ 1,458,604 $ 1,434,070 34
10/11/2024 BOFA EUR 349,000 USD 382,113 386,525 382,113 4,412
10/11/2024 BOFA EUR 845,000 USD 917,173 935,855 917,173 18,682
10/11/2024 Citi EUR 763,000 USD 827,466 845,038 827,466 17,572
10/11/2024 Citi EUR 781,000 USD 848,053 864,973 848,053 16,920
10/11/2024 Citi EUR 165,000 USD 180,435 182,741 180,435 2,306
10/11/2024 Citi EUR 404,000 USD 442,322 447,438 442322 5,116
10/11/2024 Citi EUR 2,592,000 USD 2,839,411 2,870,691 2,839,411 31,280
10/11/2024 Citi EUR 1,193,000 USD 1,334,135 1,321,271 1,334,135 (12,864)
10/11/2024 GSIL EUR 393,000 USD 427,004 435,255 427,004 8,251
10/11/2024 GSIL EUR 741,000 USD 829,085 820,672 829,085 (8,413)
10/11/2024 BOFA USD 541,659 EUR 495,000 541,659 548,222 (6,563)
10/11/2024 BOFA USD 1,196,789 EUR 1,093,000 1,196,789 1,210,519 (13,730)
10/11/2024 BOFA USD 729,784 EUR 668,000 729,784 739,823 (10,039)
10/11/2024 BOFA USD 520,940 EUR 468,000 520,940 518,319 2,621
10/11/2024 Citi USD 67,863,726 EUR 62,404,000 67,863,726 69,113,680 (1,249,954)
10/11/2024 Citi USD 2,511,786 EUR 2,299,000 2,511,786 2,546,188 (34,402)
10/11/2024 Citi USD 1,626,553 EUR 1,485,000 1,626,553 1,644,667 (18,114)
10/11/2024 Citi USD 1,216,567 EUR 1,103,000 1,216,567 1,221,595 (5,028)
10/11/2024 GSIL USD 341,614 EUR 308,000 341,614 341,117 497
10/11/2024 Citi USD 4,597,225 GBP 3,587,000 4,597,225 4,712,406 (115,181)
10/11/2024 GSIL USD 307,635 GBP 237,000 307,635 311,357 (3,722)

REFLOIEGRIEM (Bffh) $ (1,345,819)
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2024 4F 8 A 31 HRFRDEMIG| (WHEROERLNOERL 2C— ez ZSRTEE )

RETEM (B
EMERGIOR W EGIES WA BELA fil)) - A%
U.S. 2-Year Treasury Notes 6,417 Dec-2024 $1,331,828,303 $ (897,439)
FEE 5| DIE Y
Euro-Bobl Futures 116 Sep-2024 $ (15,088,399) $ (281,994)
Euro-Bund Futures 250 Sep-2024 (37,006,024) (861,690)
Euro-Buxl 30 Year Bonds Futures 45 Sep-2024 (6,691,428) (267,768)
Euro-Schatz Futures 3 Sep-2024 (352,280) 271
Long Gilt Futures 6 Dec-2024 (777,737) 5,275
U.S. 10-Year Treasury Notes 323 Dec-2024 (36,680,687) 234,323

$ (96,596,555 $  (1,171,583)

At

$1,235,231,748 $  (2,069,022)

2024 £ 8 A 31 HERE OSSR R U » 7K (UBEHEDELZNDOIE 2E— AV v 78 A T8 ZE0,)

REGM OB
W55 L &F| H A HETA & fili) - A%
Citadel Securities LLC SOFR® 12/20/2053 $ 27,661,000 3.520% " $  (702,525)

Wk7 > o R, HEGFIZ . BBEH %S - T ET, 202448 1 31 H. ZEEFIL. 533%ICELE L,

(a) ZEW&FREEEZELET,
(b) ZDFEHEDEMUTZO—EIL, T—F— « ¥T—n— BT MEBEOERNOETI—E—4F— -

HT7—n— i IHRITZE,)

(c) FEFSNICI N THIB DI 2R Y | JeARITK RV TR EN TV ET,
(d) ZoiEFRIE. FAZE AR REZEOSRMORFAN TIRIE S L. 1933FFEHRE (ZOBOEELZEHRET,) (LT, 19334

(e)
)

H1 VW ETL) OFEANAIZTESNT, FIREOBRENLEREIN TR, @F., BEEREEEAE ~DB K%
BREGBITHIRT 22 ENTEET, FTRAMOZHEAZARIC Lo THRASNIZFRE ISV, ZOERIE, 77
—ARNKTFAN T KRRALHF=ZLP. LATF, [7 AL —] 0N ET,) IZL o TREMERH D L S nE L
Too WHORLEMIZ, &AL LTHGEOEREMEEED D ATREMNH U T2, TR TN OFEHRITH T 2 fidhtt
. EBIHW R LB LTS, FERORREE K OMRHUCE SO TR SV ET, 202448 A31HMNRT, 20k
IR ST EESRIE. 943,052,721 RV TG FED17.9%I23E L E LT,

[ E AR DR~ UG LE T, &R, 2024F8 H 31 &% L= B EAR 2 Kk LT\ E
T, HONUHED LN AT, BESFIIEIESFICEDY 7,

TOFESRRIE. 19335EDO L F o L— a USIZEDE | BASEIMEE R R O RVEMEB IR E R ICHIR SN D Z &
HYFET,

(g) Bur—RofEizmLET,
(hy A7 v 77 v FaHERLET, ZHUE, FIE ISR TR T 5555 T,

@

)

ZORERIE, AT A NOZFEEEERTL > THRIRS N TS, BIESN1940FE0RE R HE (ZOROWEL
GHET, ) OHEROHENGEN, T RS F— Ot FEL BRI LD A EME CREE S v E Lz, 20244F8H31
a\%ﬁ@m# E. 10,274,991 Kb, b BAMEPED0.2% & BHiE SILE Lz,

Z OREFOMAE T, EELSBNAFRERA 7y bEFIH L CRESNE L (WEERICHET 2 EROER
2A-R— N7 U A DOF I Z TS TES W )

(k) ARA FY v 7 - L= FEREZE L ET, REHRL, REOBAROMEMEM LSS . &FIL, EHRIC

HashEd,

() e s — ‘J‘/{a%?abi';‘ KEAFRIT, FEEDRASSFNTIESNTI Y £9725, RilnfIRA 572 5 rTREMED

HYET, REFIRT, OPRLIBMTHEDD AR H Y 7,

mnK7TVPﬁ&%¢éy:7%ﬁ$ﬂm—V%ﬁ(uTTV:7D—VJkwwit)m\fVi7A%mit%@§H

FIREZSZRICEMZH L LOED LN DFETHEZ M WET, 2o OREERMARIRIT, —MRic, () KUH%
B AR R XX % Ofho T LR 2 S B L7z SOFR, (i) > &7 4 v 7 LIBOR D X 97, —oOL o EHER
BRINDEATIZ L D #or s b 8], Gi) — DB EOXREORITICL VIERENDS T T A L L— M, T (iv) GEEME
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