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2.00% 7/1/2051 1.4%
Treasury Bonds
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Treasury Notes
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P ® | TEE i &
HEELUVFE —271% 2.25%, 7/1/2030 (b) 795,000 808,332
2.50%, 12/15/2022 329,000 337,630
& —0.0% (a) 3.13%, 7/1/2050 (b) 269,000 276,607
Interpublic Group of Cos., 3.50%, 3/15/2027 385,000 424,840
Inc.: 3.75%, 11/1/2046 341,000 384,563
2.40%, 3/1/2031 400,000 401,192 3.95%, 8/16/2025 667,000 741,711
3.38%, 3/1/2041 240,000 248,213 4.05%, 5/4/2047 96,000 112,832
Omnicom Group, Inc. 4.13%, 11/16/2028 128,000 147,428
2.45%, 4/30/2030 372,000 377,837 4.35%, 4/15/2047 180,000 220,480
Omnicom Group, 4.45%, 11/16/2038 530,000 641,470
Inc./Omnicom Capital, Inc. 4.50%, 6/1/2042 843,000 1,049,274
3.60%, 4/15/2026 564,000 622,583 4.63%, 11/16/2048 503,000 645,882
WPP Finance 2010: 5.70%, 4/15/2040 390,000 541,499
3.63%, 9/7/2022 158,000 163,716 6.05%, 6/1/2036 100,000 139,796
3.75%, 9/19/2024 191,000 207,987 7.50%, 9/15/2029 604,000 844,368
2,021,528 Teledyne Technologies, Inc.:
BT - B — 0.6% 0.65%, 4/1/2023 250,000 249,918
Bocing Co.: 0.95%, 4/1/2024 150,000 150,197
1.17%, 2/4/2023 220,000 220.821 1.60%, 4/1/2026 250,000 250,760
1.43%, 2/4/2024 335,000 335.861 2.25%, 4/1/2028 250,000 254,717
1.95%, 2/1/2024 246,000 252,103 2.75%, 4/1/2031 265,000 272433
2.20%, 2/4/2026 916,000 924,656 34369211
2.25%, 6/15/2026 230,000 234,821 R¥E —03%
2.70%, 2/1/2027 344,000 355,466 Altria Group, Inc.:
2.75%, 2/1/2026 240,000 250,502 2.35%, 5/6/2025 400,000 418,400
2.80%, 3/1/2023 320,000 330,806 2.45%, 2/4/2032 515,000 497,773
2.80%, 3/1/2024 147,000 153,406 3.40%, 5/6/2030 (b) 143,000 151,517
2.85%, 10/30/2024 100,000 105,035 3.40%, 2/4/2041 415,000 395,167
3.10%, 5/1/2026 235,000 248,790 3.70%, 2/4/2051 548,000 519,394
3.20%, 3/1/2029 234,000 245,780 4.00%, 2/4/2061 158,000 152,285
3.25%, 2/1/2028 350,000 371,168 4.25%, 8/9/2042 250,000 261,175
3.25%, 2/1/2035 137,000 139,266 4.40%, 2/14/2026 362,000 409,498
3.45%, 11/1/2028 175,000 186,737 4.45%, 5/6/2050 190,000 202,177
3.60%, 5/1/2034 326,000 343,506 4.50%, 5/2/2043 508,000 548,447
3.63%, 2/1/2031 205,000 220,504 4.80%, 2/14/2029 831,000 963,669
3.63%, 3/1/2048 195,000 194,474 5.38%, 1/31/2044 444,000 527,588
3.83%, 3/1/2059 250,000 251,767 5.95%, 2/14/2049 561,000 718,164
3.85%, 11/1/2048 232,000 239,387 6.20%, 2/14/2059 1,000 1,296
4.51%, 5/1/2023 620,000 660,827 Archer-Daniels-Midland Co.:
4.88%, 5/1/2025 902,000 1,010,962 2.50%, 8/11/2026 462,000 491,369
5.04%, 5/1/2027 850,000 981,274 2.75%, 3/27/2025 150,000 159,806
5.15%, 5/1/2030 1,094,000 1,296,445 BAT Capital Corp.:
5.71%, 5/1/2040 775,000 999,951 2.26%, 3/25/2028 279,000 277,426
5.81%, 5/1/2050 1,406,000 1,897,102 2.73%, 3/25/2031 (b) 848,000 835,255
5.88%, 2/15/2040 50,000 64,253 2.76%, 8/15/2022 275,000 281,474
5.93%, 5/1/2060 915,000 1,262,096 2.79%, 9/6/2024 184,000 193,471
6.13%, 2/15/2033 315,000 399,978 3.22%, 8/15/2024 150,000 159,339
6.88%, 3/15/2039 415,000 581,390 3.22%, 9/6/2026 380,000 403,191
General Dynamics Corp.: 3.46%, 9/6/2029 242,000 255,859
1.88%, 8/15/2023 175,000 180,150 3.73%, 9/25/2040 350,000 342,724
2.13%, 8/15/2026 120,000 125,441 3.98%, 9/25/2050 590,000 576,235
2.25%, 11/15/2022 350,000 357,588 4.39%, 8/15/2037 507,000 547,007
2.38%, 11/15/2024 125,000 131,808 4.54%, 8/15/2047 577,000 608,418
3.38%, 5/15/2023 282,000 297,248 4.70%, 4/2/2027 1,006,000 1,136,569
3.50%, 5/15/2025 309,000 338,673 4.76%, 9/6/2049 422,000 456,693
3.63%, 4/1/2030 (b) 245,000 277,159 5.28%, 4/2/2050 100,000 115,621
3.75%, 5/15/2028 365,000 415,071 BAT International Finance
4.25%, 4/1/2040 761,000 930,771 PLC
L3Harris Technologies, Inc.: 1.67%, 3/25/2026 200,000 200,248
1.80%, 1/15/2031 180,000 174,955 Bunge, Ltd. Finance Corp.:
3.85%, 6/15/2023 123,000 130,785 1.63%, 8/17/2025 (b) 133,000 134,479
3.85%, 12/15/2026 345,000 387,338 3.00%, 9/25/2022 175,000 179,792
3.95%, 5/28/2024 124,000 134,298 3.25%, 8/15/2026 217,000 233,703
4.40%, 6/15/2028 402,000 466,609 3.75%, 9/25/2027 (b) 272,000 299,926
5.05%, 4/27/2045 300,000 395,241 Philip Morris International,
Lockheed Martin Corp.: Inc.:
1.85%, 6/15/2030 (b) 640,000 642,246 0.88%, 5/1/2026 (b) 200,000 197,480
2.80%, 6/15/2050 (b) 145,000 145,415 1.13%, 5/1/2023 102,000 103,345
2.90%, 3/1/2025 372,000 398,851 1.50%, 5/1/2025 207,000 211,200
3.10%, 1/15/2023 135,000 140,085 1.75%, 11/1/2030 200,000 193,864
3.55%, 1/15/2026 195,000 215,565 2.10%, 5/1/2030 370,000 369,071
3.60%, 3/1/2035 220,000 252,417 2.13%, 5/10/2023 354,000 364,655
3.80%, 3/1/2045 701,000 817,422 2.38%, 8/17/2022 515,000 525,990
4.70%, 5/15/2046 352,000 465,773 2.50%, 8/22/2022 145,000 148,731
Northrop Grumman Corp.: 2.50%, 11/2/2022 357,000 366,703
2.93%, 1/15/2025 355,000 378,490 2.63%, 3/6/2023 130,000 134,980
3.20%, 2/1/2027 153,000 166,606 2.75%, 2/25/2026 140,000 149,404
3.25%, 8/1/2023 119,000 125,904 2.88%, 5/1/2024 106,000 112,726
3.25%, 1/15/2028 209,000 228,096 3.13%, 3/2/2028 (b) 115,000 125,280
3.85%, 4/15/2045 400,000 460,376 3.38%, 8/11/2025 (b) 515,000 561,803
4.40%, 5/1/2030 (b) 515,000 609,085 3.38%, 8/15/2029 (b) 299,000 330,509
4.75%, 6/1/2043 225,000 289,730 3.60%, 11/15/2023 775,000 834,218
5.05%, 11/15/2040 242,000 316,180 4.13%, 3/4/2043 174,000 198,847
5.25%, 5/1/2050 512,000 719,964 4.38%, 11/15/2041 150,000 177,117

Raytheon Technologies Corp.:

WMBHRITT L2 ],

Reynolds American, Inc.:
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4.45%, 6/12/2025 487,000 539,922 3.38%, 3/27/2050 203,000 229,151
5.85%, 8/15/2045 646,000 792,145 3.88%, 11/1/2045 217,000 260,049
6.15%, 9/15/2043 295,000 372,402 PVH Corp.

20,465,547 4.63%, 7/10/2025 90,000 100,421

REMEREE —0.1% Ralph Lauren Corp.:

American Airlines 2015-2 2.95%, 6/15/2030 463,000 492,600
Pass Through Trust 3.75%, 9/15/2025 189,000 208,412
Series 2015-2, Class AA, Tapestry, Inc.

3.60%, 3/22/2029 113,712 117,179 4.13%, 7/15/2027 443,000 484,394

American Airlines 2016-1 VE Corp.

Pass Through Trust 2.40%, 4/23/2025 141,000 __ 147,865
Series AA, Class AA, 3,837,092
3.58%, 7/15/2029 49,494 50,815 BEEESE —0.4%

American Airlines 2016-2 American Honda Finance

Pass Through Trust Corp.:
Series AA, Class AA, Series GMTN, 3.50%,
3.20%, 12/15/2029 211,703 214,504 2/15/2028 270,000 302,945

American Airlines 2016-3 Series GMTN, 3.55%,

Pass Through Trust 1/12/2024 21,000 22,576
Series 2016-3, Class AA, Series MTN, 0.40%,
3.00%, 4/15/2030 282,804 284,868 10/21/2022 150,000 150,239

American Airlines 2019-1 Series MTN, 0.55%,

Pass Through Trust 7/12/2024 150,000 149,480
Series AA, Class AA, Series MTN, 0.65%,
3.15%, 8/15/2033 85,127 87,194 9/8/2023 200,000 200,900

Continental Airlines 2012-1 Series MTN, 0.88%,

Pass Through Trust 7/7/2023 165,000 166,465
Series A, Class A, 4.15%, Series MTN, 1.00%,
10/11/2025 60,625 64,384 9/10/2025 250,000 250,010

Continental Airlines 2012-2 Series MTN, 1.20%,

Pass Through Trust 7/8/2025 250,000 252,003
Series 2-A, Class A, 4.00%, Series MTN, 1.80%,
4/29/2026 26,267 27,775 1/13/2031 (b) 263,000 259,515

Delta Air Lines 2019-1 Pass Series MTN, 1.95%,

Through Trust 5/10/2023 164,000 168,676
Series AA, 3.20%, Series MTN, 2.00%,
10/25/2025 238,000 251,666 3/24/2028 (b) 115,000 117,992

JetBlue 2019-1 Pass Through Series MTN, 2.05%,

Trust 1/10/2023 320,000 328,278
Series 2019, Class AA, Series MTN, 2.15%,
2.75%, 11/15/2033 201,893 205,442 9/10/2024 509,000 532,022

JetBlue 2020-1 Pass Through Series MTN, 2.35%,

Trust 1/8/2027 110,000 116,200
Series 1A, 4.00%, Series MTN, 2.90%,
5/15/2034 348,221 383,434 2/16/2024 412,000 436,423

Southwest Airlines Co.: Cummins, Inc.:

2.63%, 2/10/2030 272,000 278,980 0.75%, 9/1/2025 134,000 133,142
4.75%, 5/4/2023 662,000 710,511 1.50%, 9/1/2030 220,000 212,265
5.13%, 6/15/2027 468,000 551,103 2.60%, 9/1/2050 (b) 750,000 714,240
5.25%, 5/4/2025 205,000 234,172 Daimler Finance North

Spirit Airlines Pass Through America LLC
Trust 8.50%, 1/18/2031 219,000 331,627
Series A, 4.10%, General Motors Co.:

10/1/2029 248,273 258,517 4.20%, 10/1/2027 382,000 426,262

United Airlines 2013-1 Pass 4.88%, 10/2/2023 225,000 244915
Through Trust 5.00%, 4/1/2035 322,000 388,786
Series A, Class A, 4.30%, 5.15%, 4/1/2038 224,000 272,669
2/15/2027 84,735 89,168 5.40%, 10/2/2023 238,000 262,005
United Airlines 2014-2 Pass 5.40%, 4/1/2048 546,000 695,200

Through Trust 5.95%, 4/1/2049 (b) 320,000 435,674
Series A, Class A, 3.75%, 6.13%, 10/1/2025 656,000 776,566
3/3/2028 343,154 362,507 6.25%, 10/2/2043 439,000 605,952

United Airlines 2016-1 Pass 6.75%, 4/1/2046 277,000 399,971
Through Trust 6.80%, 10/1/2027 262,000 329,834
Series AA, Class AA, General Motors Financial Co.,

3.10%, 1/7/2030 293,515 309,634 Inc.:

United Airlines 2018-1 Pass 1.05%, 3/8/2024 165,000 165,998
Through Trust 1.25%, 1/8/2026 284,000 282,114
Series AA, Class AA, 1.70%, 8/18/2023 170,000 173,437
3.50%, 9/1/2031 39,756 41,507 2.35%, 1/8/2031 250,000 246,620

United Airlines 2019-1 Pass 2.40%, 4/10/2028 250,000 253,708
Through Trust 2.70%, 8/20/2027 250,000 259,858
Series AA, Class AA, 2.75%, 6/20/2025 470,000 494,952
4.15%, 2/25/2033 101,110 110,889 3.25%, 1/5/2023 139,000 144,247

United Airlines 2019-2 Pass 3.50%, 11/7/2024 156,000 167,371
Through Trust 3.55%, 7/8/2022 520,000 536,494
Series AA, Class AA, 3.60%, 6/21/2030 710,000 769,612
2.70%, 11/1/2033 302,748 302,315 3.70%, 5/9/2023 269,000 282,493

United Airlines 2020-1 3.85%, 1/5/2028 584,000 643,294
Class B Pass Through 4.00%, 1/15/2025 430,000 468,494
Trust 4.00%, 10/6/2026 203,000 224,238
Series 2020-1, Class B, 4.30%, 7/13/2025 411,000 454,365
4.88%, 1/15/2026 116,460 123,509 4.35%, 4/9/2025 85,000 93,993

United Airlines 2020-1 Pass 4.35%, 1/17/2027 333,000 374,502
Through Trust 5.10%, 1/17/2024 658,000 724,688
Series 20-1, Class A, 5.20%, 3/20/2023 220,000 236,878
5.88%, 4/15/2029 555,764 618,204 5.25%, 3/1/2026 433,000 500,245

5,678,277 PACCAR Financial Corp.:

I —01% Series MTN, 0.35%,

NIKE, Inc. 8/11/2023 225,000 224,840
2.25%, 5/1/2023 540,000 556,648 Series MTN, 0.35%,

2.38%, 11/1/2026 471,000 501,012 2/2/2024 200,000 199,142
2.75%, 3/27/2027 175,000 188,762 Series MTN, 1.90%,
2.85%, 3/27/2030 (b) 348,000 378,112 2/7/2023 125,000 128,021
3.25%, 3/27/2040 264,000 289,666 Series MTN, 2.00%,
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9/26/2022 105,000 107,150 3 Month USD LIBOR +
Series MTN, 2.30%, 0.78%, 3.55%, 3/5/2024
8/10/2022 164,000 167,711 (c) 722,000 758,490
Toyota Motor Corp.: 3 Month USD LIBOR +
0.68%, 3/25/2024 250,000 250,375 0.79%, 3.00%,
1.34%, 3/25/2026 350,000 354,081 12/20/2023 (c) 402,000 416,669
2.16%, 7/2/2022 188,000 191,611 3 Month USD LIBOR +
2.36%, 3/25/2031 (b) 200,000 208,428 0.81%, 3.37%, 1/23/2026
2.76%, 7/2/2029 (b) 56,000 60,338 (©) 378,000 407,412
3.42%, 7/20/2023 150,000 159,236 3 Month USD LIBOR +
3.67%, 7/20/2028 155,000 175,821 1.04%, 3.42%,
Toyota Motor Credit Corp.: 12/20/2028 (c) 1,312,000 1,430,513
3.65%, 1/8/2029 (b) 124,000 141,495 3 Month USD LIBOR +
Series GMTN, 2.70%, 1.51%, 3.71%, 4/24/2028
1/11/2023 204,000 211,373 (c) 228,000 252,116
Series GMTN, 2.80%, 3 Month USD LIBOR +
7/13/2022 300,000 307,869 1.81%, 4.24%, 4/24/2038
Series GMTN, 3.05%, () 550,000 653,664
1/11/2028 85,000 93,283 SOFR + 0.69%, 0.98%,
Series MTN, 0.35%, 4/22/2025 (c) 1,515,000 1,519,757
10/14/2022 740,000 740,784 SOFR +0.96%, 1.73%,
Series MTN, 0.40%, 7/22/2027 (c) 1,125,000 1,134,292
4/6/2023 236,000 236,146 SOFR + 1.32%, 2.69%,
Series MTN, 0.45%, 4/22/2032 (c) 550,000 566,544
7/22/2022 254,000 254,561 SOFR + 1.58%, 3.31%,
Series MTN, 0.45%, 4/22/2042 (c) 1,100,000 1,163,404
1/11/2024 250,000 249,255 SOFR + 2.15%, 2.59%,
Series MTN, 0.50%, 4/29/2031 (c) 806,000 829,704
8/14/2023 310,000 310,608 Series GMTN, 3.30%,
Series MTN, 0.80%, 1/11/2023 1,987,000 2,073,613
10/16/2025 250,000 248,100 Series GMTN, 3.50%,
Series MTN, 0.80%, 4/19/2026 702,000 772,712
1/9/2026 (b) 265,000 261,971 Series GMTN, 3 Month
Series MTN, 1.15%, USD LIBOR + 0.93%,
8/13/2027 250,000 246,153 2.82%, 7/21/2023 (c) 939,000 962,362
Series MTN, 1.35%, Series GMTN, 3 Month
8/25/2023 495,000 504,657 USD LIBOR + 1.37%,
Series MTN, 1.65%, 3.59%, 7/21/2028 (c) 419,000 460,892
1/10/2031 (b) 270,000 264,333 Series L, 3.95%, 4/21/2025 129,000 141,651
Series MTN, 1.80%, Series L, 4.18%,
2/13/2025 821,000 846,894 11/25/2027 521,000 583,353
Series MTN, 1.90%, Series MTN, 2.50%,
4/6/2028 (b) 200,000 203,704 10/21/2022 511,000 514,403
Series MTN, 2.15%, Series MTN, 3.25%,
9/8/2022 191,000 195,103 10/21/2027 617,000 669,285
Series MTN, 2.25%, Series MTN, 3.88%,
10/18/2023 243,000 252,907 8/1/2025 405,000 449,805
Series MTN, 2.63%, Series MTN, 4.00%,
1/10/2023 335,000 346,671 4/1/2024 908,000 989,992
Series MTN, 3.38%, Series MTN, 4.00%,
4/1/2030 233,000 261,293 1/22/2025 310,000 340,039
Series MTN, 3.40%, Series MTN, 4.13%,
4/14/2025 150,000 163,736 1/22/2024 568,000 618,461
25,748,083 Series MTN, 4.20%,
BRIESA - BE — 0.0% @) 8/26/2024 983,000 1,078,941
Aptiv Corp. Series MTN, 4.25%,
4.15%, 3/15/2024 140,000 151,794 10/22/2026 528,000 596,112
Aptiv PLC : Series MTN, 4.88%,
4.35%, 3/15/2029 (b) 191,000 220,191 4/1/2044 | 537,000 700,516
5.40%, 3/15/2049 (b) 150,000 203,620 Series MTN, 5.00%,
BorgWarner, Inc. 1/21/2044 325,000 432,835
2.65%, 7/1/2027 (b) 235,000 249,215 Series MTN, 5.88%,
Lear Corp, 2/7/2042 410,000 589,453
4.25%, 5/15/2029 175,000 197,624 Series MTN, 3 Month USD
Magna International, Inc.: LIBOR +0.64%, 2.02%,
2.45%, 6/15/2030 300,000 307,239 2/13/2026 (¢) 430,000 443,330
3.63%, 6/15/2024 100,000 107.880 Series MTN, 3 Month USD
? T 1437563 LIBOR + 0.87%, 2.46%,
- — 10/22/2025 (c) 371,000 388,226
&40 X \
81T . 54% Series MTN, 3 Month USD
Australia & New Zealand LIBOR + 0.94%. 3.86%
Banking Group, Ltd. 7/23/2024 (c) 971,000 1,034,824
Series MTN, 2.05%, :
Series MTN, 3 Month USD
11/21/2022 845,000 865,449 LIBOR 4. 0.97%. 3.46%.
Ba“/f\‘:g’i;‘g‘:?a‘g;?“ya 3/15/2025 (c) 575,000 614,589
0.88%, 9/18/2023 725,000 727,378 SWLC?BN(I)LNL ?) 249?’/‘1ch L;(S)o[/)u
1.13%, 9/18/2025 425,000 421,553 2132031 (o) 809,000 827,154
Banco Santander SA: Series MTN, 3 Month USD
1.85%, 3/25/2026 450,000 455,175 LIBOR 4 1.06%. 3.56%
2.71%, 6/27/2024 400,000 421,052 P70, 20070
4/23/2027 (c) 607,000 664,568
2.75%, 5/28/2025 542,000 571,105 ;
Series MTN, 3 Month USD
2.75%, 12/3/2030 260,000 257,683 LIBOR 4 1.07%. 3.97%
2.96%, 3/25/2031 780,000 804,032 0 2T
3/5/2029 (c) 556,000 626,818
3.31%, 6/27/2029 105,000 114,045 ;
Series MTN, 3 Month USD
3.49%, 5/28/2030 295,000 318,514 LIBOR 4 1.09%. 3.00%
3.80%, 2/23/2028 285,000 314,988 10/1/2025 (c) 2 ET 62.000 66.034
3.85%, 4/12/2023 434,000 458,773 . ’ ’
Series MTN, 3 Month USD
4.25%, 4/11/2027 291,000 328,030 LIBOR - 1.18%. 3.19%
Bancolombia SA 3 T ’
3.00%, 1/29/2025 522,000 535,207 71232030 (c) 699,000 752,522
Bank of America Corp.: Series MTN, 3 Month USD
. 0 n
4.10%, 7/24/2023 728,000 782,294 LIBOR + 1.19%, 2.88%,
10/22/2030 (c) 463,000 487,405
6.11%, 1/29/2037 265,000 363,673 .
Series MTN, 3 Month USD
6.22%, 9/15/2026 100,000 122,326 LIBOR 4 121%. 3.97%
7.75%, 5/14/2038 313,000 495,864 (S 2T
<157, g ’ 2/7/2030 (c) 736,000 834,536
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Series MTN, 3 Month USD Series MTN, 3.30%,

LIBOR + 1.31%, 4.27%, 8/23/2029 1,035,000 1,147,339
7/23/2029 (c) 829,000 952,720 Series MTN, 3.40%,

Series MTN, 3 Month USD 1/29/2028 131,000 145,875
LIBOR + 1.32%, 4.08%, Series MTN, 3.95%,

4/23/2040 (c) 701,000 819,756 11/18/2025 494,000 554,199

Series MTN, 3 Month USD Series MTN, 3 Month USD
LIBOR + 1.52%, 4.33%, LIBOR + 1.07%, 3.44%,

3/15/2050 (c) 150,000 184,929 2/7/2028 (c) 100,000 110,146

Series MTN, 3 Month USD Bank of Nova Scotia:

LIBOR + 1.58%, 3.82%, 0.55%, 9/15/2023 100,000 100,230
1/20/2028 (c) 549,000 609,730 0.70%, 4/15/2024 100,000 100,097

Series MTN, 3 Month USD 1.05%, 3/2/2026 265,000 262,382
LIBOR + 1.99%, 4.44%, 1.30%, 6/11/2025 (b) 565,000 570,407
1/20/2048 (c) 465,000 576,335 1.95%, 2/1/2023 304,000 311,603

Series MTN, 3 Month USD 2.00%, 11/15/2022 427,000 436,714
LIBOR + 3.15%, 4.08%, 2.20%, 2/3/2025 (b) 475,000 495,919
3/20/2051 (c) 1,304,000 1,556,337 2.38%, 1/18/2023 106,000 109,298

Series MTN, SOFR + 2.70%, 8/3/2026 367,000 391,967
0.74%, 0.81%, 3.40%, 2/11/2024 (b) 212,000 227,029
10/24/2024 (c) 600,000 602,016 4.50%, 12/16/2025 226,000 256,365

Series MTN, SOFR + Series BKNT, 2.45%,

0.91%, 0.98%, 9/25/2025 9/19/2022 374,000 383,788
(©) 550,000 549,356 BankUnited, Inc.:

Series MTN, SOFR + 4.88%, 11/17/2025 140,000 159,551
1.01%, 1.20%, 5.13%, 6/11/2030 199,000 231,905
10/24/2026 (c) 580,000 575,273 Barclays PLC:

Series MTN, SOFR + 3.65%, 3/16/2025 100,000 108,443
1.15%, 1.32%, 6/19/2026 3.68%, 1/10/2023 208,000 211,528
(c) 511,000 512,226 4.34%, 1/10/2028 181,000 202,293

Series MTN, SOFR + 4.38%, 9/11/2024 418,000 456,147
1.37%, 1.92%, 4.84%, 5/9/2028 858,000 962,933
10/24/2031 (c) 515,000 501,960 5.20%, 5/12/2026 855,000 978,676

Series MTN, SOFR + 5.25%, 8/17/2045 393,500 523,111
1.46%, 1.49%, 5/19/2024 1 year CMT + 0.80%,

(c) 469,000 477,287 1.01%, 12/10/2024 (c) 200,000 200,746

Series MTN, SOFR + 1 year CMT + 1.20%,

1.53%, 1.90%, 7/23/2031 2.67%, 3/10/2032 (c) 600,000 604,062
(c) 536,000 520,097 1 year CMT + 1.70%,

Series MTN, SOFR + 3.81%, 3/10/2042 (c) 500,000 527,655
1.88%, 2.83%, 1 year CMT + 1.90%,

10/24/2051 (c) 125,000 122,181 2.65%, 6/24/2031 (c) 200,000 202,424

Series MTN, SOFR + 3 Month USD LIBOR +
1.93%, 2.68%, 6/19/2041 1.36%, 4.34%, 5/16/2024
(c) 1,620,000 1,576,260 (c) 623,000 664,174

Series N, SOFR + 0.91%, 3 Month USD LIBOR +
1.66%, 3/11/2027 (c) 793,000 799,693 1.61%, 3.93%, 5/7/2025

Series N, SOFR + 1.22%, (©) 924,000 996,959
2.65%, 3/11/2032 (c) 705,000 723,739 3 Month USD LIBOR +

Series N, SOFR + 1.65%, 3.05%, 5.09%, 6/20/2030
3.48%, 3/13/2052 (c) 595,000 651,049 (c) 280,000 325,450

Bank of America NA SOFR + 2.71%, 2.85%,

Series BKNT, 6.00%, 5/7/2026 (c) 235,000 248,238

10/15/2036 726,000 1,015,993 5 year CMT + 2.90%,

Bank of Montreal: 3.56%, 9/23/2035 (c) 416,000 433,376

0.45%, 12/8/2023 355,000 355,131 BBVA USA:

USD 5 Year Swap Rate + 2.50%, 8/27/2024 197,000 207,352
1.28%, 4.34%, 10/5/2028 Series BKNT, 3.88%,

(c) 165,000 177,042 4/10/2025 164,000 180,726

Series E, 3.30%, 2/5/2024 625,000 669,331 BNP Paribas SA:

Series MTN, 1.85%, Series MTN, 3.25%,

5/1/2025 (b) 119,000 122,963 3/3/2023 100,000 104,747

Series MTN, 2.35%, Series MTN, 4.25%,

9/11/2022 620,000 635,729 10/15/2024 526,000 582,356

Series MTN, 2.50%, BPCE SA:

6/28/2024 355,000 374,692 4.00%, 4/15/2024 539,000 587,785

Series MTN, SOFR + Series MTN, 3.38%,

0.60%, 0.95%, 1/22/2027 12/2/2026 241,000 265,659
(b) (¢) 315,000 309,475 Canadian Imperial Bank of
Bank of New York Mellon Commerce:

Corp.: 0.50%, 12/14/2023 248,000 247,298

3.40%, 5/15/2024 472,000 508,547 0.95%, 6/23/2023 320,000 322,931

Series 0012, 3.65%, 0.95%, 10/23/2025 365,000 363,376
2/4/2024 125,000 134,734 2.25%, 1/28/2025 127,000 132,767

Series MTN, 0.35%, 3.10%, 4/2/2024 248,000 263,654
12/7/2023 380,000 379,426 3 Month USD LIBOR +

Series MTN, 0.75%, 0.79%, 2.61%, 7/22/2023
1/28/2026 250,000 247,458 (c) 297,000 303,911

Series MTN, 1.65%, Series BKNT, 3.50%,

7/14/2028 (b) 275,000 275,946 9/13/2023 285,000 304,346

Series MTN, 1.65%, Citibank NA
1/28/2031 (b) 250,000 246,818 Series BKNT, 3.65%,

Series MTN, 1.85%, 1/23/2024 1,223,000 1,316,156
1/27/2023 190,000 194,423 Citigroup, Inc.:

Series MTN, 1.95%, 2.70%, 10/27/2022 329,000 338,409
8/23/2022 305,000 310,880 3.20%, 10/21/2026 1,206,000 1,306,665

Series MTN, 2.80%, 3.40%, 5/1/2026 428,000 467,834
5/4/2026 298,000 320,848 3.70%, 1/12/2026 542,000 599,002

Series MTN, 2.95%, 3.75%, 6/16/2024 128,000 139,259
1/29/2023 215,000 223,529 3.88%, 3/26/2025 213,000 233,770

Series MTN, 3.00%, 4.00%, 8/5/2024 192,000 209,169
10/30/2028 (b) 174,000 189,966 4.13%, 7/25/2028 600,000 676,608

Series MTN, 3.25%, 4.30%, 11/20/2026 328,000 370,578
9/11/2024 209,000 225,910 4.40%, 6/10/2025 1,457,000 1,627,658

Series MTN, 3.25%, 4.45%, 9/29/2027 898,500 1,026,177
5/16/2027 187,000 205,580 4.60%, 3/9/2026 860,000 979,609
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4.65%, 7/30/2045 299,000 385,312 3.70%, 5/30/2024 150,000 161,036
4.65%, 7/23/2048 358,000 468,923 3.95%, 2/27/2023 100,000 104,974
4.75%, 5/18/2046 506,000 643,683 4.10%, 1/13/2026 200,000 219,286
5.50%, 9/13/2025 793,000 924,067 SOFR + 0.72%, 3.04%,

5.88%, 2/22/2033 (b) 107,000 140,218 5/28/2032 (c) 335,000 340,762
5.88%, 1/30/2042 140,000 201,565 SOFR + 1.13%, 1.45%,
6.68%, 9/13/2043 496,000 762,560 4/1/2025 (c) 250,000 251,338
3 Month USD LIBOR + SOFR + 1.87%, 2.13%,
0.90%, 3.35%, 4/24/2025 11/24/2026 (c) 420,000 426,476
(©) 1,019,000 1,086,845 SOFR + 2.16%, 2.22%,
3 Month USD LIBOR + 9/18/2024 (c) 200,000 205,368
0.95%, 2.88%, 7/24/2023 SOFR +2.58%, 3.96%,
(©) 1,537,000 1,576,147 11/26/2025 (c) 700,000 757,491
3 Month USD LIBOR + SOFR + 3.04%, 3.55%,
1.02%, 4.04%, 6/1/2024 9/18/2031 (b) (c) 440,000 468,230
(©) 595,000 633,996 Discover Bank:
3 Month USD LIBOR + Series BKNT, 2.70%,
1.15%, 3.52%, 2/6/2030 150,000 157,047
10/27/2028 (c) 404,000 442,420 Series BKNT, 3.35%,
3 Month USD LIBOR + 2/6/2023 372,000 387,884
1.17%, 3.88%, 1/24/2039 Series BKNT, 3.45%,
(b) (¢) 220,000 252,494 7/27/2026 285,000 310,989
3 Month USD LIBOR + Series BKNT, 4.20%,
1.19%, 4.08%, 4/23/2029 8/8/2023 460,000 495,406
© 445,000 505,142 Series BKNT, 4.65%,
3 Month USD LIBOR + 9/13/2028 255,000 299,192
1.34%, 3.98%, 3/20/2030 Fifth Third Bancorp:
(c) 916,000 1,039,486 1.63%, 5/5/2023 115,000 117,298
3 Month USD LIBOR + 2.38%, 1/28/2025 130,000 136,235
1.39%, 3.67%, 7/24/2028 2.55%, 5/5/2027 375,000 396,514
(© 1,171,000 1,293,334 3.95%, 3/14/2028 (b) 214,000 246,496
3 Month USD LIBOR + 4.30%, 1/16/2024 305,000 330,782
1.56%, 3.89%, 1/10/2028 8.25%, 3/1/2038 262,000 437,045
(c) 400,000 445,088 Fifth Third Bank NA:
SOFR + 0.67%, 0.98%, Series BKNT, 3.85%,
5/1/2025 250,000 250,623 3/15/2026 258,000 286,375
SOFR + 0.69%, 0.78%, Series BKNT, 3.95%,
10/30/2024 (c) 565,000 566,333 7/28/2025 300,000 336,276
SOFR + 1.15%, 2.67%, First Horizon Corp.
1/29/2031 (c) 824,000 851,851 3.55%, 5/26/2023 100,000 105,125
SOFR + 1.17%, 2.56%, First Republic Bank
5/1/2032 (c) 300,000 305,628 Series BKNT, SOFR +
SOFR + 1.42%, 2.98%, 0.62%, 1.91%, 2/12/2024
11/5/2030 (c) 461,000 488,992 (c) 150,000 153,108
SOFR + 1.67%, 1.68%, FNB Corp.
5/15/2024 (c) 392,000 400,299 2.20%, 2/24/2023 35,000 35,554
SOFR + 2.11%, 2.57%, Goldman Sachs Capital I
6/3/2031 (c) 879,000 903,340 6.35%, 2/15/2034 160,000 224,005
SOFR + 2.84%, 3.11%, Goldman Sachs Group, Inc.:
4/8/2026 (c) 1,230,000 1,315,903 0.52%, 3/8/2023 365,000 365,215
SOFR + 3.91%, 4.41%, 2.60%, 2/7/2030 285,000 295,571
3/31/2031 (c) 224,000 261,878 3.20%, 2/23/2023 321,000 334,809

Citizens Bank NA/Providence 3.50%, 1/23/2025 771,000 833,505
RI: 3.50%, 11/16/2026 1,535,000 1,668,898
Series BKNT, 2.25%, 3.63%, 1/22/2023 503,000 527,798

4/28/2025 450,000 470,182 3.63%, 2/20/2024 685,000 734,204
Series BKNT, 3.70%, 3.75%, 5/22/2025 247,000 270,265
3/29/2023 165,000 173,667 3.75%, 2/25/2026 393,000 434,772
Series BKNT, 3.75%, 3.85%, 1/26/2027 794,000 875,655
2/18/2026 418,000 463,332 4.00%, 3/3/2024 928,000 1,008,012

Citizens Financial Group, Inc. 4.25%, 10/21/2025 878,000 982,324
3.25%, 4/30/2030 141,000 152,738 4.75%, 10/21/2045 387,000 505,364

Comerica Bank 5.15%, 5/22/2045 495,000 660,152
Series BKNT, 2.50%, 5.95%, 1/15/2027 396,000 482,597
7/23/2024 500,000 526,565 6.25%, 2/1/2041 826,000 1,223,364

Comerica, Inc. 6.75%, 10/1/2037 2,214,000 3,224,115
4.00%, 2/1/2029 214,000 245,950 3 Month USD LIBOR +

Cooperatieve Rabobank UA: 0.99%, 2.91%, 7/24/2023
0.38%, 1/12/2024 (b) 250,000 249,023 (c) 532,000 545,327
2.75%, 1/10/2023 135,000 139,905 3 Month USD LIBOR +
3.95%, 11/9/2022 436,000 456,374 1.30%, 4.22%, 5/1/2029
4.63%, 12/1/2023 100,000 109,295 (c) 590,000 673,585
5.75%, 12/1/2043 475,000 671,294 3 Month USD LIBOR +
Series BKNT, 3.75%, 1.37%, 4.02%,

7/21/2026 345,000 379,327 10/31/2038 (c) 616,000 722,272
Series BKNT, 5.25%, 3 Month USD LIBOR +
5/24/2041 593,000 818,168 1.43%, 4.41%, 4/23/2039
Series MTN, 3.38%, (©) 682,500 831,224
5/21/2025 271,000 296,051 3 Month USD LIBOR +

Credit Suisse AG: 1.51%, 3.69%, 6/5/2028
0.50%, 2/2/2024 385,000 383,606 (c) 864,000 954,210
1.00%, 5/5/2023 785,000 792,999 SOFR +0.57%, 0.67%,

2.95%, 4/9/2025 615,000 659,016 3/8/2024 (c) 500,000 500,900
Series MTN, 3.63%, SOFR + 0.61%, 0.86%,
9/9/2024 817,000 887,254 2/12/2026 (c) 565,000 560,796

Credit Suisse Group AG SOFR + 0.80%, 1.43%,

4.88%, 5/15/2045 (b) 348,000 439,145 3/9/2027 (c) 700,000 697,942

Credit Suisse Group Funding SOFR + 1.09%, 1.99%,

Guernsey, Ltd.: 1/27/2032 (¢) 780,000 757,427
3.80%, 9/15/2022 742,000 771,561 SOFR + 1.28%, 2.62%,
3.80%, 6/9/2023 552,000 584,590 4/22/2032 1,030,000 1,053,381
4.55%, 4/17/2026 378,000 427,779 SOFR + 1.51%, 3.21%,

Deutsche Bank AG: 4/22/2042 (¢) 410,000 429,024
0.90%, 5/28/2024 300,000 298,809 Series FXD, 0.48%,

1.69%, 3/19/2026 150,000 151,326 1/27/2023 790,000 790,024
3.30%, 11/16/2022 512,000 529,823 Series MTN, 3.85%,
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7/8/2024 844,000 912,786 3.88%, 9/10/2024 986,000 1,074,917
Series MTN, 4.80%, 3.90%, 7/15/2025 516,000 570,634
7/8/2044 704,000 918,896 4.13%, 12/15/2026 246,000 278,401
Series VAR, SOFR + 4.25%, 10/1/2027 139,000 158,500
0.54%, 0.63%, 4.95%, 6/1/2045 255,000 337,697
11/17/2023 (c) 535,000 535,289 5.40%, 1/6/2042 832,000 1,143,526
Series VAR, SOFR + 5.63%, 8/16/2043 455,000 642,560
0.79%, 1.09%, 12/9/2026 6.40%, 5/15/2038 683,000 1,005,294
(©) 510,000 502,192 7.63%, 10/15/2026 1,000,000 1,305,640
HSBC Bank USA NA: 8.00%, 4/29/2027 250,000 337,540
Series BKNT, 5.63%, 8.75%, 9/1/2030 128,000 192,058
8/15/2035 411,000 527,284 3 Month USD LIBOR +
Series BKNT, 5.88%, 0.73%, 3.56%, 4/23/2024
11/1/2034 200,000 262,402 (c) 616,000 649,578
HSBC Holdings PLC: 3 Month USD LIBOR +
3.60%, 5/25/2023 567,000 600,306 0.89%, 3.80%, 7/23/2024
3.90%, 5/25/2026 200,000 222,294 (c) 885,000 942,242
4.25%, 3/14/2024 808,000 875,622 3 Month USD LIBOR +
4.25%, 8/18/2025 742,000 820,860 0.95%, 3.51%, 1/23/2029
4.38%, 11/23/2026 518,000 584,542 (c) 483,000 532,145
5.25%, 3/14/2044 792,000 1,027,105 3 Month USD LIBOR +
6.10%, 1/14/2042 174,000 253,191 1.00%, 4.02%, 12/5/2024
6.50%, 5/2/2036 541,000 745,276 (c) 644,000 695,069
6.50%, 9/15/2037 1,764,000 2,457,058 3 Month USD LIBOR +
6.80%, 6/1/2038 846,000 1,217,360 1.12%, 4.01%, 4/23/2029
7.63%, 5/17/2032 100,000 140,544 (c) 200,000 226,534
3 Month USD LIBOR + 3 Month USD LIBOR +
0.99%, 3.95%, 5/18/2024 1.16%, 3.22%, 3/1/2025
(c) 290,000 307,966 (c) 526,000 558,686
3 Month USD LIBOR + 3 Month USD LIBOR +
1.21%, 3.80%, 3/11/2025 1.16%, 3.70%, 5/6/2030
(c) 711,000 764,517 (c) 390,000 436,176
3 Month USD LIBOR + 3 Month USD LIBOR +
1.35%, 4.29%, 9/12/2026 1.22%, 3.90%, 1/23/2049
(c) 575,000 639,946 (©) 428,000 497,349
3 Month USD LIBOR + 3 Month USD LIBOR +
1.53%, 4.58%, 6/19/2029 1.25%, 3.96%, 1/29/2027
(c) 909,000 1,050,668 (©) 421,000 468,771
3 Month USD LIBOR + 3 Month USD LIBOR +
1.55%, 4.04%, 3/13/2028 1.26%, 4.20%, 7/23/2029
(c) 1,011,000 1,121,361 (c) 905,000 1,039,193
3 Month USD LIBOR + 3 Month USD LIBOR +
1.61%, 3.97%, 5/22/2030 1.33%, 4.45%, 12/5/2029
(c) 740,000 827,868 (c) 506,000 591,448
SOFR + 1.29%, 1.59%, 3 Month USD LIBOR +
5/24/2027 (c) 555,000 555,738 1.34%, 3.78%, 2/1/2028
SOFR + 1.40%, 2.63%, (©) 322,000 357,346
11/7/2025 (c) 640,000 671,757 3 Month USD LIBOR +
SOFR + 1.54%, 1.65%, 1.36%, 3.88%, 7/24/2038
4/18/2026 (c) 175,000 177,340 (c) 234,000 269,460
SOFR + 1.73%, 2.01%, 3 Month USD LIBOR +
9/22/2028 (c) 468,000 469,563 1.38%, 3.54%, 5/1/2028
SOFR + 1.93%, 2.10%, (c) 206,000 226,213
6/4/2026 (c) 685,000 704,577 3 Month USD LIBOR +
SOFR + 1.95%, 2.36%, 1.38%, 3.96%,
8/18/2031 (b) (c) 200,000 200,114 11/15/2048 (c) 736,000 862,386
SOFR +2.39%, 2.85%, 3 Month USD LIBOR +
6/4/2031 (c) 266,000 276,034 1.58%, 4.26%, 2/22/2048
Huntington Bancshares, Inc.: (©) 625,000 760,150
2.55%, 2/4/2030 (b) 186,000 193,866 SOFR + 0.42%, 0.56%,
2.63%, 8/6/2024 298,000 314,727 2/16/2025 (b) (c) 150,000 149,064
Huntington National Bank: SOFR + 0.54%, 0.82%,
Series BKNT, 2.50%, 6/1/2025 (c) (d) 335,000 334,276
8/7/2022 175,000 178,932 SOFR + 0.58%, 0.70%,
Series BKNT, 3.55%, 3/16/2024 (c) 897,000 899,861
10/6/2023 220,000 234,502 SOFR +0.58%, 0.97%,
Industrial & Commercial Bank 6/23/2025 (c) 350,000 350,413
of China, Ltd.: SOFR + 0.60%, 0.65%,
2.96%, 11/8/2022 588,000 604,993 9/16/2024 (c) 322,000 322,171
3.54%, 11/8/2027 (b) 190,000 210,400 SOFR +0.70%, 1.04%,
ING Groep NV: 2/4/2027 (c) 515,000 506,199
3.55%, 4/9/2024 251,000 270,237 SOFR + 0.80%, 1.05%,
3.95%, 3/29/2027 401,000 450,267 11/19/2026 (b) (c) 830,000 819,683
4.05%, 4/9/2029 181,000 206,693 SOFR + 1.02%, 2.07%,
4.10%, 10/2/2023 546,000 588,468 6/1/2029 (c) (d) 280,000 282,159
4.55%, 10/2/2028 264,000 309,846 SOFR + 1.07%, 1.95%,
SOFR + 1.32%, 2.73%, 2/4/2032 (c) 276,000 268,391
4/1/2032 (c) 200,000 206,002 SOFR + 1.11%, 1.76%,
Series VAR, SOFR + 11/19/2031 (c) 500,000 480,210
1.01%, 1.73%, 4/1/2027 SOFR + 1.16%, 2.30%,
(c) 200,000 201,762 10/15/2025 (c) 606,000 630,652
Intesa Sanpaolo SpA SOFR + 1.25%, 2.58%,
5.25%, 1/12/2024 120,000 132,620 4/22/2032 (c) 845,000 868,145
JPMorgan Chase & Co.: SOFR + 1.46%, 1.51%,
2.70%, 5/18/2023 428,000 444,880 6/1/2024 (c) 770,000 784,545
2.95%, 10/1/2026 1,045,000 1,125,946 SOFR + 1.46%, 3.16%,
2.97%, 1/15/2023 402,000 407,712 4/22/2042 (c) 300,000 312,372
3.13%, 1/23/2025 445,000 477,534 SOFR + 1.51%, 2.53%,
3.20%, 1/25/2023 774,000 808,489 11/19/2041 (c) 480,000 457,291
3.20%, 6/15/2026 1,005,000 1,094,405 SOFR + 1.51%, 2.74%,
3.25%, 9/23/2022 318,000 329,413 10/15/2030 (c) 993,000 1,041,180
3.30%, 4/1/2026 810,000 885,808 SOFR + 1.58%, 3.33%,
3.38%, 5/1/2023 105,000 110,534 4/22/2052 (c) 1,140,000 1,216,642
3.63%, 5/13/2024 663,000 718,606 SOFR + 1.85%, 2.08%,
3.63%, 12/1/2027 420,000 461,404 4/22/2026 (c) 550,000 568,749
3.88%, 2/1/2024 280,000 303,464 SOFR + 1.89%, 2.18%,
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6/1/2028 (c) 800,000 818,768 1.23%, 5/22/2027 (c) 200,000 197,014
SOFR + 2.04%, 2.52%, 3 Month USD LIBOR +
4/22/2031 (c) 362,000 372,035 0.83%, 2.23%, 5/25/2026
SOFR + 2.44%, 3.11%, (© 175,000 181,046
4/22/2051 (c) 540,000 559,780 3 Month USD LIBOR +
SOFR + 2.46%, 3.11%, 0.84%, 2.72%, 7/16/2023
4/22/2041 (c) 1,010,000 1,046,602 (0) 275,000 281,545
SOFR + 2.52%, 2.96%, 3 Month USD LIBOR +
5/13/2031 (¢) 345,000 362,592 1.00%, 3.92%, 9/11/2024
SOFR + 3.79%, 4.49%, (c) 220,000 235,609
3/24/2031 (c) 1,450,000 1,718,525 3 Month USD LIBOR +
KeyBank NA: 1.07%, 2.59%, 5/25/2031
Series BKNT, 3.38%, (b) (¢) 275,000 282,739
3/7/2023 100,000 105,004 3 Month USD LIBOR +
Series BKNT, 3.90%, 1.13%, 3.15%, 7/16/2030
4/13/2029 100,000 112,173 (©) 200,000 215,474
Series BKNT, SOFR + 3 Month USD LIBOR +
0.34%, 0.42%, 1/3/2024 1.27%, 4.25%, 9/11/2029
(b) (¢) 250,000 249,995 (c) 304,000 350,287
KeyCorp.: SOFR + 0.87%, 0.85%,
Series MTN, 2.25%, 9/8/2024 (c) 215,000 215,965
4/6/2027 (b) 639,000 662,784 SOFR + 1.24%, 2.84%,
Series MTN, 2.55%, 7/16/2025 (c) 207,000 218,478
10/1/2029 218,000 228,314 SOFR + 1.25%, 1.24%,
Series MTN, 4.10%, 7/10/2024 (c) 255,000 258,404
4/30/2028 201,000 232,004 SOFR + 1.36%, 2.56%,
Series MTN, 4.15%, 9/13/2025 (c) 100,000 104,661
10/29/2025 320,000 360,880 SOFR + 1.53%, 1.98%,
Landwirtschaftliche 9/8/2031 (c) 225,000 219,989
Rentenbank: SOFR + 1.77%, 2.20%,
2.00%, 1/13/2025 1,005,000 1,051,351 7/10/2031 (c) 243,000 242,636
Series GMTN, 1.75%, 1 year CMT + 0.870%,
7/27/2026 242,000 251,576 2.17%, 5/22/2032 (c) 200,000 198,748
Lloyds Bank PLC Morgan Stanley:
2.25%, 8/14/2022 101,000 103,166 3.95%, 4/23/2027 697,000 778,605
Lloyds Banking Group PLC: 4.30%, 1/27/2045 378,000 468,814
3.75%, 1/11/2027 409,000 451,372 4.38%, 1/22/2047 140,000 175,475
3.90%, 3/12/2024 190,000 205,838 4.88%, 11/1/2022 886,000 937,379
4.05%, 8/16/2023 383,000 410,511 5.00%, 11/24/2025 620,000 715,108
4.38%, 3/22/2028 335,000 384,721 6.38%, 7/24/2042 1,365,000 2,092,545
4.45%, 5/8/2025 108,000 121,147 7.25%, 4/1/2032 264,000 384,152
4.50%, 11/4/2024 205,000 226,595 3 Month USD LIBOR +
4.58%, 12/10/2025 522,000 586,566 0.85%, 3.74%, 4/24/2024
4.65%, 3/24/2026 150,000 169,680 (c) 772,000 816,297
5.30%, 12/1/2045 350,000 461,013 3 Month USD LIBOR +
1 year CMT + 0.55%, 1.34%, 3.59%, 7/22/2028
0.70%, 5/11/2024 (c) 325,000 325,835 (c) 599,000 663,686
1 year CMT + 0.85%, 3 Month USD LIBOR +
1.63%, 5/11/2027 (c) 205,000 205,289 1.43%, 4.46%, 4/22/2039
1 year CMT + 3.50%, (©) 232,000 286,235
3.87%, 7/9/2025 (c) 996,000 1,079,286 3 Month USD LIBOR +
3 Month USD LIBOR + 1.46%, 3.97%, 7/22/2038
1.21%, 3.57%, 11/7/2028 (c) 505,000 592,491
(© 513,000 560,360 SOFR + 0.526%, 0.79%,
3 Month USD LIBOR + 5/30/2025 (c) (d) 500,000 498,025
0.81%, 2.91%, 11/7/2023 SOFR + 0.62%, 0.73%,
(c) 1,213,000 1,250,858 4/5/2024 (c) 1,062,000 1,064,315
M&T Bank Corp. SOFR +0.72%, 0.99%,
3.55%, 7/26/2023 143,000 151,929 12/10/2026 (c) 1,000,000 985,180
Manufacturers & Traders SOFR + 0.88%, 1.59%,
Trust Co. 5/4/2027 (c) 1,020,000 1,027,028
Series BKNT, 3.40%, SOFR + 1.49%, 3.22%,
8/17/2027 200,000 220,582 4/22/2042 (c) 570,000 603,134
Mitsubishi UFJ Financial Series F, 3.88%, 4/29/2024 691,000 751,241
Group, Inc.: Series GMTN, 3.13%,
1.41%, 7/17/2025 245,000 247,636 1/23/2023 1,391,000 1,450,493
2.05%, 7/17/2030 230,000 229,457 Series GMTN, 3.70%,
2.19%, 2/25/2025 575,000 598,454 10/23/2024 609,000 664,023
2.56%, 2/25/2030 489,000 508,154 Series GMTN, 3.75%,
2.62%, 7/18/2022 1,054,000 1,079,275 2/25/2023 323,000 340,410
2.67%, 7/25/2022 418,000 428,454 Series GMTN, 3.88%,
2.76%, 9/13/2026 168,000 178,732 1/27/2026 648,000 724,296
2.80%, 7/18/2024 505,000 534,593 Series GMTN, 4.00%,
3.20%, 7/18/2029 399,000 431,686 7/23/2025 774,000 861,803
3.29%, 7/25/2027 225,000 247,700 Series GMTN, 4.35%,
3.41%, 3/7/2024 189,000 202,453 9/8/2026 653,000 740,032
3.46%, 3/2/2023 175,000 183,836 Series GMTN, 3 Month
3.68%, 2/22/2027 (b) 202,000 225,646 USD LIBOR + 1.14%,
3.74%, 3/7/2029 (b) 383,000 431,155 3.77%, 1/24/2029 (c) 494,000 554,742
3.75%, 7/18/2039 200,000 227,726 Series GMTN, 3 Month
3.76%, 7/26/2023 260,000 277,597 USD LIBOR + 1.63%,
3.78%, 3/2/2025 (b) 218,000 239,342 4.43%, 1/23/2030 (c) 275,000 322,484
3.85%, 3/1/2026 99,000 110,649 Series GMTN, SOFR +
4.05%, 9/11/2028 (b) 224,000 257,504 1.14%, 2.70%, 1/22/2031
4.15%, 3/7/2039 (b) 593,000 710,023 (©) 1,185,000 1,241,287
4.29%, 7/26/2038 315,000 382,728 Series I, SOFR + 0.75%,
1 year CMT + 0.68%, 0.86%, 10/21/2025 (c) 85,000 84,992
0.85%, 9/15/2024 (c) 765,000 768,672 Series MTN, 3.13%,
Mizuho Financial Group, Inc.: 7/27/2026 952,000 1,030,626
2.60%, 9/11/2022 125,000 128,308 Series MTN, 6.25%,
2.84%, 9/13/2026 397,000 425,092 8/9/2026 200,000 247,348
3.17%, 9/11/2027 171,000 186,127 Series MTN, SOFR +
3.55%, 3/5/2023 267,000 280,953 0.46%, 0.53%, 1/25/2024
3.66%, 2/28/2027 (b) 200,000 221,720 (©) 1,730,000 1,729,446
4.02%, 3/5/2028 210,000 239,518 Series MTN, SOFR +

1 year CMT + 0.67%,

WMBHRITT L2 ],

0.47%, 0.56%,

_15_



% nEE i & W nEE i %
11/10/2023 (c) 550,000 550,605 7/16/2024 384,000 405,166
Series MTN, SOFR + Series GMTN, 3.70%,
1.02%, 1.93%, 4/28/2032 10/5/2023 612,000 656,352
(c) 315,000 306,360 Series MTN, 0.50%,
Series MTN, SOFR + 10/26/2023 370,000 370,370
1.03%, 1.79%, 2/13/2032 Series MTN, 1.15%,
(c) 355,000 341,485 6/10/2025 672,000 675,709
Series MTN, SOFR + Santander Holdings USA,
1.15%, 2.72%, 7/22/2025 Inc.:
(c) 375,000 394,796 3.40%, 1/18/2023 100,000 104,070
Series MTN, SOFR + 3.45%, 6/2/2025 432,000 463,998
1.43%, 2.80%, 1/25/2052 4.50%, 7/17/2025 483,000 535,932
(c) 132,000 129,649 3.50%, 6/7/2024 440,000 470,875
MUFG Americas Holdings Santander UK Group
Corp. Holdings PLC:
3.00%, 2/10/2025 150,000 159,945 3.57%, 1/10/2023 363,000 368,797
National Australia Bank, Ltd.: 3 Month USD LIBOR +
1.88%, 12/13/2022 250,000 255,683 1.08%, 3.37%, 1/5/2024
2.88%, 4/12/2023 243,000 253,728 (c) 200,000 208,166
3.00%, 1/20/2023 206,000 214,419 3 Month USD LIBOR +
Series BKNT, 2.50%, 1.40%, 3.82%, 11/3/2028
7/12/2026 150,000 159,510 (c) 197,000 216,491
National Bank of Canada: 3 Month USD LIBOR +
1 year CMT + 0.77%, 1.57%, 4.80%,
0.90%, 8/15/2023 (c) 250,000 251,305 11/15/2024 (c) 247,000 270,119
Series MTN, 2.10%, SOFR + 0.79%, 1.09%,
2/1/2023 430,000 441,184 3/15/2025 (c) 550,000 552,106
Series MTN, 1 year CMT + 1 year CMT + 1.25%,
0.40%, 0.55%, 1.53%, 8/21/2026 (c) 250,000 250,465
11/15/2024 (c) 250,000 248,905 Santander UK PLC
Natwest Group PLC: 4.00%, 3/13/2024 (b) 517,000 563,287
3.88%, 9/12/2023 593,000 633,472 Signature Bank
4.80%, 4/5/2026 309,000 353,790 4.00%, 10/15/2030 (c) 500,000 529,190
5.13%, 5/28/2024 100,000 111,042 Sumitomo Mitsui Banking
6.00%, 12/19/2023 100,000 112,120 Corp.:
6.10%, 6/10/2023 100,000 109,686 3.20%, 7/18/2022 189,000 194,730
1 year CMT + 2.15%, 3.95%, 7/19/2023 (b) 328,000 351,278
2.36%, 5/22/2024 (c) 180,000 185,483 3.95%, 1/10/2024 300,000 324,256
1 year CMT + 2.55%, Series GMTN, 3.65%,
3.07%, 5/22/2028 (c) 1,211,000 1,277,666 7/23/2025 (b) 150,000 164,979
3 Month USD LIBOR + Sumitomo Mitsui Financial
1.87%, 4.45%, 5/8/2030 Group, Inc.:
(c) 341,000 390,813 0.95%, 1/12/2026 400,000 395,080
3 Month USD LIBOR + 1.47%, 7/8/2025 815,000 824,381
1.91%, 5.08%, 1/27/2030 1.71%, 1/12/2031 250,000 242,978
(c) 1,084,000 1,285,266 2.14%, 9/23/2030 350,000 342,268
5 year CMT + 2.10%, 2.30%, 1/12/2041 (b) 200,000 187,310
3.75%, 11/1/2029 (c) 427,000 454,281 2.35%, 1/15/2025 275,000 287,397
5 year CMT + 2.35%, 2.45%,9/27/2024 164,000 172,092
3.03%, 11/28/2035 (c) 359,000 359,162 2.63%, 7/14/2026 356,000 378,125
Northern Trust Corp.: 2.70%, 7/16/2024 521,000 550,681
1.95%, 5/1/2030 341,000 343,742 2.72%, 9/27/2029 (b) 295,000 309,738
3.15%, 5/3/2029 (b) 120,000 132,035 2.75%, 1/15/2030 300,000 315,459
3 Month USD LIBOR + 2.78%, 7/12/2022 322,000 330,176
1.13%, 3.38%, 5/8/2032 2.78%, 10/18/2022 500,000 515,300
(c) 325,000 353,249 3.01%, 10/19/2026 108,000 116,561
PNC Bank NA: 3.04%, 7/16/2029 608,000 651,788
3.80%, 7/25/2023 163,000 173,641 3.10%, 1/17/2023 405,000 422,046
Series BKNT, 2.70%, 3.20%, 9/17/2029 275,000 292,820
10/22/2029 623,000 660,000 3.36%, 7/12/2027 139,000 151,966
Series BKNT, 2.95%, 3.45%, 1/11/2027 388,000 427,072
2/23/2025 159,000 170,626 3.54%, 1/17/2028 229,000 253,453
Series BKNT, 3.10%, 3.75%, 7/19/2023 125,000 133,353
10/25/2027 245,000 268,280 3.78%, 3/9/2026 594,000 661,140
Series BKNT, 3.25%, SVB Financial Group:
1/22/2028 (b) 225,000 248,400 1.80%, 2/2/2031 435,000 416,138
Series BKNT, 4.05%, 3.13%, 6/5/2030 353,000 376,767
7/26/2028 513,000 593,172 Svenska Handelsbanken AB
PNC Financial Services Series BKNT, 3.90%,
Group, Inc.: 11/20/2023 410,000 444,268
2.20%, 11/1/2024 484,000 507,677 Synovus Financial Corp.
2.55%, 1/22/2030 568,000 598,036 3.13%, 11/1/2022 226,000 232,418
3.15%, 5/19/2027 278,000 304,207 Toronto-Dominion Bank:
3.45%, 4/23/2029 (b) 355,000 397,277 0.55%, 3/4/2024 250,000 249,808
3.50%, 1/23/2024 637,000 683,804 USD 5 Year swap Rate +
3.90%, 4/29/2024 253,000 274,925 2.21%, 3.63%, 9/15/2031
SOFR + 0.98%, 2.31%, (c) 100,000 110,651
4/23/2032 (c) 175,000 179,132 Series GMTN, 3.25%,
Regions Bank 3/11/2024 464,000 496,972
Series BKNT, 6.45%, Series MTN, 0.25%,
6/26/2037 250,000 353,897 1/6/2023 235,000 234,789
Regions Financial Corp.: Series MTN, 0.30%,
2.25%, 5/18/2025 100,000 104,187 6/2/2023 250,000 249,898
3.80%, 8/14/2023 1,270,000 1,354,315 Series MTN, 0.45%,
Royal Bank of Canada: 9/11/2023 625,000 625,400
Series GMTN, 0.43%, Series MTN, 0.75%,
1/19/2024 215,000 214,349 6/12/2023 430,000 433,096
Series GMTN, 0.88%, Series MTN, 0.75%,
1/20/2026 402,000 396,698 9/11/2025 (b) 475,000 470,468
Series GMTN, 1.60%, Series MTN, 0.75%,
4/17/2023 75,000 76,640 1/6/2026 (b) 250,000 246,610
Series GMTN, 1.95%, Series MTN, 1.15%,
1/17/2023 207,000 212,134 6/12/2025 (b) 460,000 463,422
Series GMTN, 2.25%, Series MTN, 1.20%,
11/1/2024 362,000 379,369 6/3/2026 (b) 250,000 250,600

Series GMTN, 2.55%,
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12/1/2022 385,000 393,662 Series MTN, 3.00%,
Truist Bank: 2/19/2025 428,000 458,080
Series BKNT, 2.25%, Series MTN, 3.30%,
3/11/2030 115,000 116,636 9/9/2024 713,000 768,471
Series BKNT, 1.50%, Series MTN, 3.55%,
3/10/2025 (b) 245,000 250,532 9/29/2025 (b) 325,000 357,360
Series BKNT, 2.15%, Series MTN, 4.10%,
12/6/2024 191,000 199,767 6/3/2026 1,112,000 1,248,854
Series BKNT, 2.45%, Series MTN, 4.15%,
8/1/2022 239,000 244,167 1/24/2029 545,000 627,219
Series BKNT, 2.75%, Series MTN, 4.40%,
5/1/2023 245,000 255,349 6/14/2046 968,000 1,168,976
Series BKNT, 3.00%, Series MTN, 4.65%,
2/2/2023 403,000 419,229 11/4/2044 412,000 507,683
Series BKNT, 3.30%, Series MTN, 4.75%,
5/15/2026 171,000 187,488 12/7/2046 488,000 616,778
Series BKNT, 3.63%, Series MTN, 3 Month USD
9/16/2025 268,000 294,966 LIBOR + 0.75%, 2.16%,
Series BKNT, 5 year CMT + 2/11/2026 (c) 810,000 840,399
1.15%, 2.64%, 9/17/2029 Series MTN, 3 Month USD
© 485,000 507,620 LIBOR + 1.17%, 3.20%,
Series BNKT, 3.20%, 6/17/2027 (c) 881,000 951,665
4/1/2024 206,000 220,397 Series MTN, 3 Month USD
Truist Financial Corp.: LIBOR + 1.31%, 3.58%,
4.00%, 5/1/2025 185,000 205,481 5/22/2028 (c) 782,000 860,974
Series MTN, 1.13%, Series MTN, SOFR +
8/3/2027 (b) 345,000 336,772 0.51%, 0.81%, 5/19/2025
Series MTN, 1.20%, (© 180,000 179,674
8/5/2025 (b) 232,000 234,049 Series MTN, SOFR +
Series MTN, 1.95%, 1.09%, 2.41%,
6/5/2030 (b) 198,000 198,267 10/30/2025 (c) 1,046,000 1,094,388
Series MTN, 2.20%, Series MTN, SOFR +
3/16/2023 214,000 220,311 1.26%, 2.57%, 2/11/2031
Series MTN, 2.50%, (© 575,000 595,223
8/1/2024 195,000 205,604 Series MTN, SOFR +
Series MTN, 2.85%, 1.43%, 2.88%,
10/26/2024 648,000 693,172 10/30/2030 (c) 774,000 819,829
Series MTN, 3.70%, Series MTN, SOFR +
6/5/2025 390,000 429,729 1.60%, 1.65%, 6/2/2024
Series MTN, 3.75%, (© 1,041,000 1,063,413
12/6/2023 149,000 160,247 Series MTN, SOFR +
Series MTN, 3.88%, 2.10%, 2.39%, 6/2/2028
3/19/2029 (b) 208,000 236,827 (© 1,310,000 1,358,365
Series MTN, SOFR + Series MTN, SOFR +
0.61%, 1.27%, 3/2/2027 4.03%, 4.48%, 4/4/2031
(© 295,000 294,737 () (¢) 695,000 821,782
US Bancorp: Series MTN, SOFR +
1.45%, 5/12/2025 225,000 230,015 4.50%, 5.01%, 4/4/2051
2.40%, 7/30/2024 393,000 413,758 (©) 715,000 979,493
3.38%, 2/5/2024 263,000 281,444 Wells Fargo Bank NA:
Series DMTN, 3.00%, 5.95%, 8/26/2036 165,000 226,220
7/30/2029 193,000 208,826 Series BKNT, 3.55%,
Series MTN, 1.38%, 8/14/2023 622,000 661,858
7/22/2030 (b) 105,000 100,871 Series BKNT, 5.85%,
Series MTN, 2.95%, 2/1/2037 262,000 359,663
7/15/2022 507,000 520,106 Series BKNT, 6.60%,
Series MTN, 3.10%, 1/15/2038 404,000 596,272
4/27/2026 422,000 459,465 Westpac Banking Corp.:
Series MTN, 3.60%, 1.15%, 6/3/2026 (d) 500,000 500,400
9/11/2024 250,000 272,263 2.00%, 1/13/2023 348,000 356,930
Series MTN, 3.70%, 2.15%, 6/3/2031 (d) 500,000 505,665
1/30/2024 554,000 596,990 2.35%, 2/19/2025 (b) 505,000 530,821
Series V, 2.38%, 7/22/2026 410,000 433,509 2.70%, 8/19/2026 419,000 449,373
Series X, 3.15%, 2.75%, 1/11/2023 473,000 490,515
4/27/2027 334,000 365,824 2.96%, 11/16/2040 175,000 171,813
US Bank NA: 3.30%, 2/26/2024 237,000 254,071
Series BKNT, 2.80%, 3.35%, 3/8/2027 382,000 422,481
1/27/2025 100,000 106,851 3.40%, 1/25/2028 160,000 179,104
Series BKNT, 2.85%, 3.65%, 5/15/2023 (b) 377,000 400,031
1/23/2023 (b) 749,000 777,275 5 year CMT +2.00%,
Series BKNT, 3.40%, 4.11%, 7/24/2034 (b) (c) 555,000 609,168
7/24/2023 315,000 334,013 5 year CMT + 1.75%,
Valley National Bancorp. 2.67%, 11/15/2035 (¢) 275,000 270,760
SOFR + 2.36%, 3.00%, Wintrust Financial Corp.
6/15/2031 (c) 105,000 106,137 4.85%, 6/6/2029 155,000 167,777
Wachovia Corp. Zions Bancorp NA
7.57%, 8/1/2026 (¢) 643,000 825,033 3.25%, 10/29/2029 157,000 164,549
Webster Financial Corp. 330,465,793
4.10%, 3/25/2029 272,000 299,956 B 0.7%
Wells Fargo & Co.: Anheuser-Busch Cos.
3.00%, 4/22/2026 676,000 727,045 LLC/Anheuser-Busch TnBev
3.00%, 10/23/2026 842,000 907,870 Worldwide, Inc.:
3.90%, 5/1/2045 705,000 825,900 3.65%, 2/1/2026 250,000 276,375
4.48%, 1/16/2024 347,000 379,840 4.70%, 2/1/2036 1,439,000 1,764,890
5.38%, 11/2/2043 491,000 657,459 4.90%, 2/1/2046 2,052,000 2,595,595
5.61%, 1/15/2044 446,000 610,016 Anheuser-Busch InBev
SOFR + 2.00%, 2.19%, Finance, Inc.:
4/30/2026 (c) 417,000 432,925 3.65%, 2/1/2026 110,000 121,356
SOER +2.53%, 3.07%, 4.70%, 2/1/2036 50,000 61,238
4/30/2041 (c) 531,000 544,509 4.90%, 2/1/2046 457,000 570,711
Series GMTN, 4.30%, Anheuser-Busch InBev
72212027 745,000 848,942 Worldwide, Inc.:
Series GMTN, 4.90%, 3.75%, 7/15/2042 510,000 555,604
11/17/2045 656,000 839,673 4.00%, 4/13/2028 398,000 453,147
Series M, 3.45%, 4.35%, 6/1/2040 648,000 771,127
2/13/2023 349,000 365,787
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4.38%, 4/15/2038 314,000 374,206 3.60%, 3/1/2024 117,000 125,741
4.44%, 10/6/2048 899,000 1,074,925 3.60%, 8/13/2042 260,000 301,096
4.50%, 6/1/2050 (b) 558,000 680,420 3.63%, 3/19/2050 600,000 701,850
4.60%, 4/15/2048 595,500 728,046 3.88%, 3/19/2060 235,000 289,882
4.60%, 6/1/2060 171,000 210,434 4.00%, 3/5/2042 425,000 516,439
4.75%, 1/23/2029 992,000 1,181,591 4.45%, 4/14/2046 430,000 550,469
4.90%, 1/23/2031 (b) 653,000 803,066 4.60%, 7/17/2045 160,000 208,786
4.95%, 1/15/2042 345,000 435,145 41,142,121
5.45%, 1/23/2039 282,000 372,026 RAFFHI 05— —03% -
5.55%, 1/23/2049 1,286,000 1,768,199 Amgen, Inc.:

s 8»20;4» 1/15/5039 355,000 589,186 2.20%, 2/21/2027 538,000 558,670

rown-Forman Corp.: 2.25%, 8/19/2023 230,000 238,158
3.50%, 4/15/2025 60,000 65,458 230% 21252031 181,000 183,302
4.00%, 4/15/2038 210,000 247,323 2‘45%: 5/21/2030 200.000 206.180

e 4»5(?“?»2/15/2045 40,000 51,627 2.60%, 8/19/2026 224,000 237,805

oca-Cola Co 2.77%, 9/1/2053 513,000 487,576

. 1»‘?“/{»2/1/2027 118,000 119,138 3.13%, 5/1/2025 272,000 292,579

oca-Cola Co.: 3.15%, 2/21/2040 469,000 487,760
1.00%, 3/15/2028 595,000 577,269 3.38"/: 2/21/2050 916.000 965.272
1.38%, 3/15/2031 837,000 799,494 3.63%, 5/22/2024 500,000 538,340
1.50%, 3/5/2028 (b) 145,000 145,336 4.40%, 5/1/2045 948,000 1,149.502
1.65%, 6/1/2030 220,000 216,280 4.56%, 6/15/2048 335,000 ‘021192
1.75%, 9/6/2024 297,000 308,628 4.66%, 6/15/2051 556,000 718,063
2.00%, 3/5/2031 (b) 165,000 166,635 4.95%, 10/1/2041 182,000 235379
2.13%, 9/6/2029 (b) 100,000 103,085 5.15%, 11/15/2041 269,000 353361
2.50%, 6/1/2040 180,000 178,562 Baxalta. Tnc.:

2.50%, 3/15/2051 201,000 189,284 4.00%, 6/23/2025 139,000 153,642
2.60%, 6/1/2050 614,000 591,067 525%, 6/23/2045 137,000 183173
2.75%, 6/1/2060 (b) 185,000 181,361 Biogen, Inc.: ’ ’

2.90%, 5/25/2027 (b) 174,000 190,121 525%. 5/1/2030 517.000 518375
3.00%, 3/5/2051 170,000 176,423 3.15%, 5/1/2050 357,000 351,056
338%, 3/25/2027 670,000 745,730 3.25%, 2/15/2051 (f) 313,000 313,110
3.45%, 3/25/2030 709,000 799,242 4.05%, 9/15/2025 540,000 601,258

Cocg-\(/?ola Femsa SAB de Gilead Sciences, Inc.:

: 0.75%, 9/29/2023 530,000 530,387
1.85%, 9/1/2032 380,000 366,533 120% 10/1/2027 315,000 307,021
2.75%, 1/22/2030 150,000 156,801 1.65%, 10/1/2030 (b) 226,000 218,547
5.25%, 11/26/2043 399,000 536,001 2.60%. 10/1/2040 515.000 496,089

Constellation Brands, Inc.: 2.80%, 10/1/2050 515,000 494740
3.15%, 8/1/2029 505,000 542,820 2.05%. 3/1/2027 400000 430,500
3.60%, 2/15/2028 342,000 379,240 3.50%. 2/1/2025 404000 437758
4.25%, 5/1/2023 475,000 506,540 3.65%, 3/1/2026 982,000 1,083,067
4.40%, 11/15/2025 97,000 109,547 3.70%. 4/1/2024 681.000 "731.803
4.50%, 5/9/2047 436,000 527,251 4.00%, 9/1/2036 170,000 196,945
4.65%, 11/15/2028 260,000 306,098 4.50%, 2/1/2045 537,000 655,784

. 4»75‘?’ ¥:/1115)/ng24 370,000 415,569 4.60%, 9/1/2035 209,000 255,651

iageo Capital PLC: 4.75%, 3/1/2046 605,000 767,140
1.38%, 9/29/2025 200,000 203,288 4.80% 4/1/2044 237000 300068
2.00%, 4/29/2030 237,000 237,424 IHlumina, Inc.: ’ ’
2.13%, 4/29/2032 285,000 286,525 0.55%. 3/23/2023 175.000 175.257
2.63%, 4/29/2023 211,000 218,640 2.55%. 3/23/2031 150,000 152,197
3.50%, 9/18/2023 33,000 35,123 chcmm,; Pharmaceuticals ’ ’
3.88%, 5/18/2028 (b) 210,000 239,847 Tne.: ’

b 3»83°C/«n ‘:{219{)2%3 141,000 166,317 1.75%, 9/15/2030 254,000 240,942

iageo Captial : 2.80%, 9/15/2050 265,000 241,574
2.13%, 10/24/2024 200,000 208,932 Royalty Pharma PLC:

Diaé;gﬁ;elgﬁiﬁoczgrp . 118,000 122,276 0.75%, 9/2/2023 (f) 220,000 220,658

K 1.20%, 9/2/2025 180,000 178,474
4.25%, 5/11/2042 103,000 126,288 1.75%, 9/2/2027 }g 215000 211913
7.45%, 411512035 221,000 348,950 2.20%, 9/2/2030 (f) 105,000 102,997

Fomenta ECO"OmlCZ : 3.30%, 9/2/2040 (f) 660,000 663,538
2’15333/?)3';71565\21(3)5 oe cv: §74.000 109,456 3.55%, 9/2/2050 (b) (f) 162,000 161,742
4.38%, 5/10/2043 375,000 448,009 BEHE _ 0.1% 18448635

Keurig Dr Pepper, Inc.: Cartier Gl b_l T
2.25%, 3/15/2031 (b) 240,000 241,997 ‘“;‘?40 "2/"1 %’rg
2.55%, 9/15/2026 272,000 288,758 MG 660,000 686,651
3.35%, 3/15/2051 (b) 130,000 136,648 e 2 n0s0 682,000 707,064
3.43%, 6/15/2027 296,000 326,293 OMSOD 417,000 438,809
3.80%, 5/1/2050 175,000 197,132 o {; dszo < 477,000 506,321
4.06%, 5/25/2023 166,000 176,936 °’g“;;ri{;"‘“l:c ome
4.42%, 5/25/2025 157,000 176,267 > [nC.

4.42%, 12/15/2046 312,000 376,799 , h4‘°°°/(‘i: o 21{2023 311,000 333,404
4.50%, 11/15/2045 433,000 528,212 o ‘I“"“ ".‘"“’ISPLC,
4.60%, 5/25/2028 242,000 284,205 3"‘“;“*“20'1“3 Kok
4.99%, 5/25/2038 151,000 192,297 428;“ anns 99,000 109,699
5.09%, 5/25/2048 171,000 226259 iy 244,000 306,074

Molson Coors Beverage Co.: 5'130//"’ 9;%42/%2 350’000 337’594
4.20%, 7/15/2046 (b) 393,000 437,429 o 5 1,000 7.812
5.00%, 5/1/2042 393,000 482,038 ° ‘I‘S"“ ".“""lSPLC/T Fi

Molson Coors Brewing Co. grclt;:::atrli(:na}:i é(é’A re
3.00%, 7/15/2026 415 urity ¥inance

PepSiCO/"InC . 000 445,083 1.75%, 9/15/2030 135,000 130,109

ISR Leidos, Inc
0.40%, 10/7/2023 455,000 455373 , e
0.75%, 5/1/2023 277,000 279,307 . 2'30‘}/‘”2”5/_203' . 140,000 137,166
1.40%, 2/25/2031 (b) 372,000 359,731 e“{“;xn“‘er/‘f/‘;‘g;ah Inc.:
1.63%, 5/1/2030 (b) 181,000 178,622 e 135,000 135,883
2.25%, 3/19/2025 494,000 519,268 Lo O 100,000 100,095
2.75%, 3/1/2023 243,000 252,822 Martin ]\/[nz;_rietta Materials, Inc.: 000 20220
2.75%, 4/30/2025 524,000 560,397 » Inc.:
3739 31192030 ®) 320,000 393,730 3.50%, 12/15/2027 263,000 289,676
5%, X . )
2.88%, 10/15/2049 233,000 239,419 v, TR0 119,000 129,870
3.00%, 10/15/2027 353,000 387,894 6“36/51 So30 %,
3.10%, 7/17/2022 490,000 502226 Masco Com 347,000 352,871
3.38%, 7/29/2049 176,000 196,761 ’
3459, 10/6/2046 605,000 679100 1.50%, 2/15/2028 (b) 125,000 121,904
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2.00%, 10/1/2030 125,000 121,956 3.25%, 11/15/2022 260,000 269,139
2.00%, 2/15/2031 260,000 253,557 4.05%, 11/15/2027 216,000 242,080
3.13%, 2/15/2051 90,000 89,312 4.25%, 11/15/2023 121,000 129,931
3.50%, 11/15/2027 45,000 49,452 4.88%, 11/15/2041 305,000 358,704
4.50%, 5/15/2047 275,000 333,677 NewMarket Corp.
Owens Corning: 2.70%, 3/18/2031 365,000 365,610
3.40%, 8/15/2026 86,000 93,285 Nutrien, Ltd.:
3.88%, 6/1/2030 200,000 223,454 1.90%, 5/13/2023 70,000 71,710
3.95%, 8/15/2029 (b) 155,000 175,190 2.95%, 5/13/2030 200,000 211,116
4.30%, 7/15/2047 94,000 109,304 3.00%, 4/1/2025 110,000 117,130
4.40%, 1/30/2048 290,000 342,270 3.15%, 10/1/2022 300,000 307,992
Vulcan Materials Co.: 3.63%, 3/15/2024 190,000 202,884
3.50%, 6/1/2030 380,000 418,836 3.95%, 5/13/2050 200,000 230,164
4.50%, 4/1/2025 135,000 150,711 4.00%, 12/15/2026 138,000 155,497
4.50%, 6/15/2047 299,000 362,606 4.13%, 3/15/2035 160,000 182,930
7,660,841 4.90%, 6/1/2043 190,000 240,122
% — 0.4% 5.00%, 4/1/2049 115,000 151,601
Air Products & Chemicals, 5.63%, 12/1/2040 200,000 272,796
Inc.: 5.88%, 12/1/2036 260,000 353,473
1.50%, 10/15/2025 130,000 133,008 6.13%, 1/15/2041 259,000 370,629
1.85%, 5/15/2027 585,000 600,701 PPG Industries, Inc.:
2.05%, 5/15/2030 270,000 275,227 1.20%, 3/15/2026 340,000 339,293
2.70%, 5/15/2040 263,500 266,667 2.40%, 8/15/2024 168,000 175,775
2.75% 2/3/2023 100,000 103.698 2.55%, 6/15/2030 100,000 103,865
2.80%, 5/15/2050 145,000 145,296 2.80%, 8/15/2029 140,000 148,739
Cabot Corp.: 3.20%, 3/15/2023 100,000 104,403
3.70%, 7/15/2022 100,000 102,514 Praxair, Inc.
4.00%. 7/172029 135.000 145.847 1.10%, 8/10/2030 121,000 113,757
Celanese US Holdings LLC Rohm & Haas Co.
4.63%, 11/15/2022 106,000 111,720 7.85%, 7/15/2029 239,000 330,384
Dow Chemical Co.: RPM International, Inc.:
2.10%, 11/15/2030 (b) 625,000 618,937 3.75%, 3/15/2027 281,000 308,499
3.60%, 11/15/2050 (b) 225,000 242,563 4.25%, 1/15/2048 100,000 110,013
4.38%, 11/15/2042 400,000 476,748 5.25%, 6/1/2045 265,000 331,462
4.63%, 10/1/2044 140,000 171,102 Sherwin-Williams Co.:
4.80%, 11/30/2028 (b) $1.000 97151 2.30%, 5/15/2030 (b) 120,000 121,678
4.80%, 5/15/2049 500,000 640.330 2.95%, 8/15/2029 425,000 456,514
5.25%. 11/15/2041 392,000 510.702 3.30%, 5/15/2050 (b) 200,000 212,234
7.38%, 11/1/2029 256,000 355,320 3.45%, 8/1/2025 95,000 103,332
9.40%. 5/15/2039 94,000 165.522 3.45%, 6/1/2027 409,000 450,702
DuPont de Nemours, Inc.: 3.80%, 8/15/2049 200,000 229,720
421%, 11/15/2023 701,000 758,917 4.00%, 12/15/2042 108,000 124,066
4.49%, 11/15/2025 332,000 377,438 Westlake Chemical Corp.
4.73%, 11/15/2028 433,000 516,049 4.38%, 11/15/2047 (b) 172,000 __ 201,639
5.32%, 11/15/2038 446,000 589,456 24,426,954
5.42%, 11/15/2048 (b) 510,000 708,252 AES—ERX —03%
Eastman Chemical Co.: American University
3.60%, 8/15/2022 249,000 255,867 Series 2019, 3.67%,
4.65%, 10/15/2044 364,000 442,245 4/1/2049 124,000 142,226
4.80%, 9/1/2042 102,000 125,194 Automatic Data Processing,
Ecolab, Inc.: Inc.:
1.30%, 1/30/2031 195,000 184,324 1.25%, 9/1/2030 (b) 262,000 250,278
2.13%, 8/15/2050 (b) 155,000 137,762 1.70%, 5/15/2028 125,000 126,030
2.38%, 8/10/2022 141,000 143,950 3.38%, 9/15/2025 276,000 302,623
2.70%, 11/1/2026 178,000 190,706 Block Financial LLC
3.25%, 12/1/2027 153,000 168,473 3.88%, 8/15/2030 463,000 500,647
4.80%, 3/24/2030 281,000 344,528 California Endowment
5.50%, 12/8/2041 128,000 178,424 Series 2021, 2.50%,
EI du Pont de Nemours & Co. 4/1/2051 125,000 119,979
2.30%, 7/15/2030 230,000 235,847 California Institute of
EI du Pont de Nemours & Co. Technology
1.70%, 7/15/2025 105,000 107,637 3.65%, 9/1/2119 105,000 118,696
FMC Corp.: Duke University:
3.20%, 10/1/2026 220,000 237,131 Series 2020, 2.68%,
3.45%, 10/1/2029 100,000 109,079 10/1/2044 76,000 77,857
4.50%, 10/1/2049 180,000 218,491 Series 2020, 2.83%,
Huntsman International LLC: 10/1/2055 188,000 195,939
2.95%, 6/15/2031 75,000 76,285 Emory University:
4.50%, 5/1/2029 125,000 142,242 Series 2020, 2.14%,
International Flavors & 9/1/2030 (b) 115,000 117,538
Fragrances, Inc. Series 2020, 2.97%,
4.38%, 6/1/2047 475,000 559,555 9/1/2050 82,000 85,902
Linde, Inc.: Equifax, Inc.:
2.00%, 8/10/2050 80,000 68,334 2.60%, 12/15/2025 429,000 452,037
3.20%, 1/30/2026 258,000 282,296 3.95%, 6/15/2023 250,000 265,630
3.55%, 11/7/2042 326,000 375,575 Ford Foundation:
Lubrizol Corp. Series 2020, 2.42%,
6.50%, 10/1/2034 70,000 101,381 6/1/2050 25,000 24,045
LYB International Finance Series 2020, 2.82%,
B.V: 6/1/2070 65,000 65,385
4.00%, 7/15/2023 405,000 432,406 George Washington
4.88%, 3/15/2044 176,000 219,300 University
LYB International Finance Series 2014, 4.30%,
HILLC: 9/15/2044 60,000 75,593
1.25%, 10/1/2025 160,000 159,805 Georgetown University:
2.25%, 10/1/2030 (b) 155,000 154,848 Series A, 5.22%, 10/1/2118 180,000 270,464
3.38%, 5/1/2030 500,000 543,225 Series B, 4.32%, 4/1/2049
3.38%, 10/1/2040 200,000 207,308 (b) 100,000 125,491
3.63%, 4/1/2051 (b) 341,000 361,068 Global Payments, Inc.:
3.80%, 10/1/2060 200,000 211,174 1.20%, 3/1/2026 375,000 371,850
4.20%, 10/15/2049 200,000 229,112 2.65%, 2/15/2025 161,000 169,597
LyondellBasell Industries NV: 2.90%, 5/15/2030 115,000 119,739
4.63%, 2/26/2055 223,000 271,034 3.20%, 8/15/2029 304,000 324,724
5.75%, 4/15/2024 571,000 639,600 4.00%, 6/1/2023 335,000 356,025
Mosaic Co.: 4.15%, 8/15/2049 247,000 284,260
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Johns Hopkins University Series 2020, 2.40%,
Series 2013, 4.08%, 4/15/2050 245,000 _ 237,709
7/1/2053 250,000 322,782 17,497,529
Leland Stanford Junior AVEa1—% —0.7%
University: Amdocs, Ltd.
1.29%, 6/1/2027 35,000 35,055 2.54%, 6/15/2030 250,000 250,588
2.41%, 6/1/2050 120,000 117,016 Apple, Inc.:
3.65%, 5/1/2048 125,000 151,105 0.55%, 8/20/2025 213,000 210,657
Massachusetts Institute of 0.70%, 2/8/2026 500,000 494,505
Technology: 0.75%, 5/11/2023 375,000 378,109
3.89%, 7/1/2116 194,000 237,815 1.13%, 5/11/2025 332,000 335,967
4.68%, 7/1/2114 330,000 482,605 1.20%, 2/8/2028 500,000 492,555
5.60%, 7/1/2111 249,000 423,952 1.25%, 8/20/2030 330,000 316,440
Series F, 2.99%, 7/1/2050 1.65%, 5/11/2030 597,000 591,776
(b) 285,000 314,968 1.65%, 2/8/2031 (b) 660,000 649,499
Moody's Corp.: 1.70%, 9/11/2022 306,000 311,217
2.55%, 8/18/2060 153,000 135,898 1.80%, 9/11/2024 200,000 207,574
2.63%, 1/15/2023 125,000 129,051 2.05%, 9/11/2026 647,000 676,879
4.88%, 2/15/2024 123,000 135,043 2.10%, 9/12/2022 488,000 498,087
4.88%, 12/17/2048 222,000 292,112 2.20%, 9/11/2029 237,000 246,563
5.25%, 7/15/2044 269,000 362,854 2.38%, 2/8/2041 500,000 486,435
Northeastern University 2.40%, 1/13/2023 (b) 622,000 641,518
Series 2020, 2.89%, 2.40%, 5/3/2023 718,000 744,939
10/1/2050 165,000 167,896 2.40%, 8/20/2050 155,000 146,086
Northwestern University 2.45%, 8/4/2026 852,000 906,272
Series 2017, 3.66%, 2.65%, 5/11/2050 367,000 359,700
12/1/2057 225,000 273,031 2.65%, 2/8/2051 (b) 500,000 490,495
Novant Health, Inc.: 2.75%, 1/13/2025 427,000 456,527
2.64%, 11/1/2036 75,000 76,441 2.80%, 2/8/2061 500,000 489,080
3.17%, 11/1/2051 185,000 194,278 2.85%, 2/23/2023 313,000 325,038
3.32%, 11/1/2061 70,000 74,243 2.85%, 5/11/2024 302,000 320,609
PayPal Holdings, Inc.: 2.95%, 9/11/2049 222,000 230,185
1.35%, 6/1/2023 110,000 111,990 3.00%, 2/9/2024 624,000 662,083
1.65%, 6/1/2025 189,000 194,075 3.00%, 6/20/2027 502,000 551,547
2.20%, 9/26/2022 214,000 219,151 3.00%, 11/13/2027 1,048,000 1,147,089
2.30%, 6/1/2030 200,000 207,248 3.20%, 5/13/2025 502,000 547,381
2.40%, 10/1/2024 488,000 514,386 3.20%, 5/11/2027 800,000 883,704
2.65%, 10/1/2026 380,000 407,561 3.25%, 2/23/2026 220,000 241,586
2.85%, 10/1/2029 356,000 384,427 3.35%, 2/9/2027 550,000 610,522
3.25%, 6/1/2050 (b) 247,000 268,667 3.45%, 5/6/2024 661,000 715,506
President and Fellows of 3.45%, 2/9/2045 1,040,000 1,166,412
Harvard College: 3.75%, 9/12/2047 818,000 959,915
3.15%, 7/15/2046 175,000 195,624 3.75%, 11/13/2047 945,000 1,107,209
3.30%, 7/15/2056 (b) 237,500 274,616 3.85%, 5/4/2043 1,095,000 1,303,291
Quanta Services, Inc. 3.85%, 8/4/2046 515,000 611,707
2.90%, 10/1/2030 235,000 243,768 4.25%, 2/9/2047 135,000 170,004
RELX Capital, Inc.: 4.38%, 5/13/2045 682,000 869,373
3.00%, 5/22/2030 188,000 200,885 4.50%, 2/23/2036 320,000 404,083
3.50%, 3/16/2023 227,000 238,141 4.65%, 2/23/2046 544,000 721,823
Rockefeller Foundation Dell International LLC/EMC
Series 2020, 2.49%, Corp.:
10/1/2050 235,000 228,599 4.00%, 7/15/2024 259,000 281,543
S&P Global, Inc.: 4.90%, 10/1/2026 403,000 465,046
1.25%, 8/15/2030 91,000 86,223 5.30%, 10/1/2029 (b) 736,000 887,675
2.30%, 8/15/2060 65,000 55,812 5.45%, 6/15/2023 397,000 430,646
3.25%, 12/1/2049 401,000 432,021 5.85%, 7/15/2025 590,000 692,448
4.00%, 6/15/2025 461,000 512,784 6.02%, 6/15/2026 650,000 779,578
Total System Services, Inc. 6.20%, 7/15/2030 625,000 803,575
4.45%, 6/1/2028 163,000 187,831 8.10%, 7/15/2036 291,000 445,079
Trustees of Boston College 8.35%, 7/15/2046 312,000 510,448
3.13%, 7/1/2052 160,000 169,256 DXC Technology Co.
Trustees of Boston University 4.75%, 4/15/2027 224,000 256,796
Series CC, 4.06%, Fortinet, Inc.:
10/1/2048 205,000 251,826 1.00%, 3/15/2026 95,000 94,036
Trustees of the University of 2.20%, 3/15/2031 60,000 59,899
Pennsylvania: Genpact Luxembourg Sarl
3.61%, 2/15/2119 150,000 170,524 3.38%, 12/1/2024 165,000 176,383
Series 2020, 2.40%, Genpact Luxembourg
10/1/2050 210,000 203,904 SARL/Genpact USA, Inc.
University of Chicago: 1.75%, 4/10/2026 250,000 250,825
3.00%, 10/1/2052 160,000 168,125 Hewlett Packard Enterprise
Series 20B, 2.76%, Co.:
4/1/2045 30,000 30,400 1.45%, 4/1/2024 370,000 376,231
Series C, 2.55%, 4/1/2050 330,000 316,463 1.75%, 4/1/2026 315,000 318,660
University of Notre Dame du 2.25%, 4/1/2023 384,000 395,090
Lac 4.40%, 10/15/2022 285,000 297,449
Series 2017, 3.39%, 4.45%, 10/2/2023 460,000 497,738
2/15/2048 442,000 517,193 6.35%, 10/15/2045 621,000 838,561
University of Southern HP, Inc.:
California: 3.00%, 6/17/2027 (b) 350,000 375,106
2.81%, 10/1/2050 118,000 119,906 3.40%, 6/17/2030 200,000 214,290
3.03%, 10/1/2039 100,000 107,203 4.05%, 9/15/2022 291,000 303,446
Series 2021-A, 2.95%, 6.00%, 9/15/2041 652,000 857,497
10/1/2051 225,000 235,456 International Business
Series A, 3.23%, Machines Corp.:
10/1/2120 175,000 173,460 1.95%, 5/15/2030 270,000 269,749
Verisk Analytics, Inc.: 2.85%, 5/15/2040 310,000 313,432
3.63%, 5/15/2050 100,000 106,981 2.88%, 11/9/2022 1,091,000 1,128,880
4.13%, 3/15/2029 (b) 324,000 368.210 2.95%, 5/15/2050 366,000 367,116
William Marsh Rice University 3.00%, 5/15/2024 1,065,000 1,134,960
3.77%, 5/15/2055 95,000 119,360 3.30%, 5/15/2026 1,544,000 1,697,968
Yale University: 3.45%, 2/19/2026 351,000 387,476
Series 2020, 0.87%, 3.50%, 5/15/2029 271,000 303,390
4/15/2025 200,000 201,186 3.63%, 2/12/2024 864,000 930,519
Series 2020, 1.48%, 4.00%, 6/20/2042 242,000 283,539
4/15/2030 170,000 167,858
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4.15%, 5/15/2039 489,000 581,035 4.25%, 6/15/2026 317,000 344,081
4.25%, 5/15/2049 (b) 488,000 603,607 4.40%, 9/25/2023 40,000 42,835
7.13%, 12/1/2096 150,000 261,837 5.00%, 4/1/2023 198,000 211,812
Leidos, Inc.: Ally Financial, Inc.:
2.95%, 5/15/2023 131,000 136,198 1.45%, 10/2/2023 365,000 370,749
3.63%, 5/15/2025 209,000 226,980 3.88%, 5/21/2024 150,000 161,677
4.38%, 5/15/2030 90,000 102,112 4.63%, 3/30/2025 (b) 195,000 218,176
NetApp, Inc.: 5.13%, 9/30/2024 (b) 357,000 402,414
1.88%, 6/22/2025 207,000 212,972 8.00%, 11/1/2031 820,000 1,155,905
2.38%, 6/22/2027 (b) 150,000 157,449 American Express Co.:
2.70%, 6/22/2030 250,000 260,755 2.50%, 8/1/2022 (b) 1,219,000 1,245,074
3.30%, 9/29/2024 438,000 469,037 2.50%, 7/30/2024 208,000 219,213
44,367,591 2.65%, 12/2/2022 359,000 370,746
BREH — 0.0% (2) 3.00%, 10/30/2024 324,000 347,487
Carrier Global Corp. 3.13%, 5/20/2026 395,000 431,747
2.49%, 2/15/2027 165,000 172,668 3.40%, 2/22/2024 221,000 236,519
E— 3.63%, 12/5/2024 148,000 161,973
3.70%, 8/3/2023 597,000 635,698
18—, —0.1¢ > ’ g
gﬁipalm:l:e)lég-y i 4.05%, 12/3/2042 126,000 150,789
gate ; 4.20%, 11/6/2025 263,000 297,750
Series GMTN, 2.25%, American E s Credit
11/15/2022 128,000 131,420 mg;i;" Xpress Lredt
Series MTN, 3.25%. -
y ’ Series MTN, 3.30%,
31512024 306,000 328,488 5/3/2027 532,000 588,642
Series MTN, 3.70%, Ameriprise Financial, Inc
§/1/2047(b) 273,000 329,536 2.88%, 9/15/2026 273,000 293,360
Estee Lauder Cos., Inc.: And W Mellon Foundati
1.95%, 3/15/2031 (b) 115,000 114,932 n Sre“.’ 202% ‘(’)“95‘;““ ation
2.00%, 12/1/2024 112,000 117,075 871‘/‘;(5)27 » 0.257, 150,000 145.937
2.38%, 12/1/2029 (b) 135,000 141,032 BGC Partners. Tnc. ’ ’
o , Inc.:
3.130A,, 12/1/2049 (b) 445,000 483,314 3.75%, 10/1/2024 50,000 52,937
3.15%, 3/15/2027 190,000 209,055 5 38%. 72412023 110000 118879
4.15%, 3/15/2047 427,000 533,297 =070 ’ ’
Procter & Gamble Co.: Blaik;)?;kvll/gg/:zosl 130,000 130,020
0.55%, 10/29/2025 205,000 202,483 el ’ ’
. 2.40%, 4/30/2030 352,000 368,537
1.20%, 10/29/2030 150,000 142,945
H 3.20%, 3/15/2027 508,000 562,808
2.15%, 8/11/2022 117,000 119,478
. 3.25%, 4/30/2029 (b) 568,000 635,223
2.45%, 11/3/2026 284,000 303,920 3.50% 3/18/2024 (5) 495,000 33011
2.80%, 3/25/2027 100,000 108,279 Blasiet ” 1GSO S ( é ’ ’
3.00%, 3/25/2030 1,995,000 2,200,126 ai:ﬂg?:g Fond coures
0
3.10%, 8/15/2023 220,000 233,240 3.63%, 1/15/2026 (b) (1) 100,000 106,200
Unilever Capital Corp.: Brookfield Fi LLC
0.38%, 9/14/2023 140,000 140,141 “’;’ 4;?)/ 4/‘{‘;‘/“2?50 281,000 289,641
1.38%, 9/14/2030 (b) 210,000 203,032 Brooi(ﬁeloé Fimance, Inc.: ’ ’
0 , Inc.:
2,0004, 7/28/2026 187,000 194,951 2 72%, 41152031 §0,000 82,502
2.60%, 5/5/2024 194,000 204,616
" 3.50%, 3/30/2051 250,000 261,777
2.90%, 5/5/2027 151,000 163,619
H 3.90%, 1/25/2028 399,000 445,871
3.38%, 3/22/2025 116,000 126,376
H 4.25%, 6/2/2026 185,000 208,360
3.50%, 3/22/2028 (b) 287,000 322,611 .
5.90%, 11/15/2032 753,000 1.038.410 4.35%, 4/15/2030 423,000 488,785
TE 023756 4.70%, 9/20/2047 196,000 238,989
. ) — S 4.85%, 3/29/2029 175,000 206,141
e - ﬂ‘]’“ —0.0% (a) Capital One Bank USA NA
WW Grainger, Inc.: 3.38%, 2/15/2023 606,000 633,943
3.75%, 5/15/2046 100,000 114,950 Capital One Financial Corp.:
4.20%, 5/15/2047 250,000 306,442 2.60%, 5/11/2023 256,000 265,836
4.60%, 6/15/2045 302,000 390,015 3.20%, 1/30/2023 361,000 376,003
811,407 3.30%, 10/30/2024 862,000 928,719
SANEMY—ER —0.9% 3.50%, 6/15/2023 100,000 105,740
AerCap Ireland Capital 3.65%, 5/11/2027 201,000 223,492
DAC/AerCap Global 3.75%, 7/28/2026 33,000 36,403
Aviation Trust: 3.75%, 3/9/2027 621,000 690,707
1.75%, 1/30/2026 (b) 230,000 227,357 3.80%, 1/31/2028 (b) 425,000 479,668
2.88%, 8/14/2024 (b) 175,000 183,008 3.90%, 1/29/2024 211,000 227,675
3.15%, 2/15/2024 625,000 655,250 4.20%, 10/29/2025 295,000 329,320
3.88%, 1/23/2028 (b) 193,000 206,730 Cboe Global Markets, Inc.
4.45%, 10/1/2025 267,000 293,938 1.63%, 12/15/2030 (b) 600,000 578,880
4.45%, 4/3/2026 195,000 214,206 Charles Schwab Corp.:
4.50%, 9/15/2023 249,000 267,080 0.75%, 3/18/2024 200,000 201,116
4.63%, 7/1/2022 335,000 348,437 0.90%, 3/11/2026 188,000 186,660
4.63%, 10/15/2027 (b) 230,000 256,963 1.65%, 3/11/2031 (b) 440,000 427,429
6.50%, 7/15/2025 320,000 375,210 2.00%, 3/20/2028 200,000 205,318
Affiliated Managers Group, 2.65%, 1/25/2023 721,000 745,427
Inc. 3.00%, 3/10/2025 118,000 126,484
3.50%, 8/1/2025 100,000 108,699 3.20%, 3/2/2027 357,000 390,783
Air Lease Corp.: 3.20%, 1/25/2028 (b) 203,000 223,832
2.25%, 1/15/2023 (b) 272,000 279,096 3.25%, 5/22/2029 120,000 132,410
2.63%, 7/1/2022 186,000 189,493 3.45%, 2/13/2026 198,000 218,186
2.75%, 1/15/2023 100,000 103,147 4.63%, 3/22/2030 272,000 330,687
3.00%, 9/15/2023 218,000 228,067 CI Financial Corp.
3.13%, 12/1/2030 150,000 152,520 3.20%, 12/17/2030 500,000 513,330
3.25%, 3/1/2025 253,000 269,587 CME Group, Inc.:
3.25%, 10/1/2029 150,000 156,060 3.00%, 3/15/2025 271,000 290,507
3.38%, 7/1/2025 125,000 134,190 3.75%, 6/15/2028 310,000 353,456
4.63%, 10/1/2028 300,000 339,033 4.15%, 6/15/2048 310,000 403,756
Series GMTN, 3.75%, 5.30%, 9/15/2043 277,000 397,775
6/1/2026 330,000 360,957 Credit Suisse USA, Inc.
Series MTN, 0.70%, 7.13%, 7/15/2032 283,000 410,279
2/15/2024 345,000 343,344 Discover Financial Services:
Series MTN, 2.30%, 3.75%, 3/4/2025 124,000 135,315
2/1/2025 (b) 245,000 253,075 3.85%, 11/21/2022 150,000 157,159
Series MTN, 2.88%, 4.10%, 2/9/2027 267,000 299,200
1/15/2026 245,000 257,679 4.50%, 1/30/2026 175,000 198,074
Series MTN, 3.00%, Eaton Vance Corp.
2/1/2030 344,000 348,520 3.50%, 4/6/2027 169,000 184,180
Aircastle, Ltd.: Franklin Resources, Inc.:
4.13%, 5/1/2024 (b) 120,000 128,135 1.60%, 10/30/2030 200,000 192,182
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2.85%, 3/30/2025 317,000 339,396 2.80%, 12/14/2022 1,356,000 1,400,287

GE Capital Funding LLC: 3.15%, 12/14/2025 492,000 538,292
3.45%, 5/15/2025 440,000 478,390 4.15%, 12/14/2035 428,000 526,136
4.05%, 5/15/2027 275,000 311,239 Western Union Co.:

4.40%, 5/15/2030 340,000 396,307 1.35%, 3/15/2026 100,000 99,429
4.55%, 5/15/2032 295,000 351,982 2.75%, 3/15/2031 100,000 99,988

GE Capital International 2.85%, 1/10/2025 223,000 236,092
Funding Co. Unlimited Co.: 6.20%, 11/17/2036 176,000 _ 222,571
3.37%, 11/15/2025 425,000 463,671 58,003,730
4.42%, 11/15/2035 2,862,000 3,437,462 ®h —21%

Intercontinental Exchange, AEP Texas, Inc.

Inc.: Series I, 2.10%, 7/1/2030 380,000 373,103
0.70%, 6/15/2023 232,000 233,021 AEP Transmission Co. LLC:

2.10%, 6/15/2030 179,000 177,978 3.80%, 6/15/2049 225,000 260,444
2.35%, 9/15/2022 150,000 153,264 4.00%, 12/1/2046 527,000 621,496
2.65%, 9/15/2040 238,000 228,080 AES Corp.:

3.00%, 6/15/2050 259,000 254,975 1.38%, 1/15/2026 (f) 390,000 386,116
3.00%, 9/15/2060 255,000 245,797 2.45%, 1/15/2031 (f) 500,000 495,175
3.10%, 9/15/2027 476,000 518,059 Alabama Power Co.:

3.45%, 9/21/2023 165,000 175,266 3.45%, 10/1/2049 400,000 437,076
3.75%, 12/1/2025 415,000 459,679 3.85%, 12/1/2042 69,000 79,109
3.75%, 9/21/2028 202,000 227,406 Series 20-A, 1.45%,

4.00%, 10/15/2023 154,000 165,895 9/15/2030 250,000 238,848
4.25%, 9/21/2048 221,000 261,222 Series A, 4.30%,

Invesco Finance PLC: 7/15/2048 47,000 58,180
3.75%, 1/15/2026 100,000 110,753 Ameren Corp.:

4.00%, 1/30/2024 240,000 260,182 1.75%, 3/15/2028 125,000 123,948

Janus Capital Group, Inc. 2.50%, 9/15/2024 (b) 305,000 321,266
4.88%, 8/1/2025 280,000 316,680 3.50%, 1/15/2031 145,000 158,827

Jefferies Group LLC: Ameren Illinois Co.:

2.75%, 10/15/2032 210,000 211,084 1.55%, 11/15/2030 85,000 81,799
5.13%, 1/20/2023 301,000 321,862 2.70%, 9/1/2022 550,000 561,951
6.45%, 6/8/2027 100,000 124,628 3.70%, 12/1/2047 179,000 204,756
6.50%, 1/20/2043 173,000 239,712 American Electric Power Co.,

Jefferies Group LLC/Jefferies Inc.:

Group Capital Finance, 3.20%, 11/13/2027 264,000 285,376
Inc.: Series J, 4.30%, 12/1/2028 295,000 339,645
4.15%, 1/23/2030 263,000 295,623 Series M, 0.75%, 11/1/2023

4.85%, 1/15/2027 164,000 190,762 () 135,000 135,070

Lazard Group LLC: Series N, 1.00%, 11/1/2025
3.63%, 3/1/2027 (b) 275,000 299,733 (b 125,000 124,043
3.75%, 2/13/2025 76,000 82,952 Appalachian Power Co.:

4.50%, 9/19/2028 200,000 231,154 Series AA, 2.70%,

Legg Mason, Inc. 4/1/2031 265,000 274,042
5.63%, 1/15/2044 245,000 342,770 Series Y, 4.50%, 3/1/2049 150,000 183,870

Mastercard, Inc.: Series Z, 3.70%, 5/1/2050 100,000 110,166
1.90%, 3/15/2031 123,000 124,261 Arizona Public Service Co.:

2.00%, 3/3/2025 260,000 271,765 2.60%, 8/15/2029 200,000 209,556
2.95%, 11/21/2026 391,000 426,511 2.65%, 9/15/2050 160,000 151,442
2.95%, 3/15/2051 60,000 62,901 2.95%, 9/15/2027 (b) 108,000 116,859
3.35%, 3/26/2030 (b) 296,000 333,219 3.15%, 5/15/2025 350,000 376,050
3.38%, 4/1/2024 211,000 227,528 3.35%, 5/15/2050 235,000 250,884
3.50%, 2/26/2028 (b) 215,000 241,830 3.50%, 12/1/2049 125,000 136,343
3.65%, 6/1/2049 339,000 394,589 3.75%, 5/15/2046 135,000 152,430
3.80%, 11/21/2046 (b) 197,000 234,826 4.25%, 3/1/2049 150,000 182,433
3.85%, 3/26/2050 423,000 512,359 Atlantic City Electric Co.

3.95%, 2/26/2048 315,000 383,349 2.30%, 3/15/2031 (b) 125,000 126,743

Nasdagq, Inc.: Avangrid, Inc.:

0.45%, 12/21/2022 53,000 52,990 3.15%, 12/1/2024 638,000 683,272
1.65%, 1/15/2031 (b) 250,000 236,070 3.20%, 4/15/2025 239,000 256,949
2.50%, 12/21/2040 350,000 325,069 3.80%, 6/1/2029 252,000 284,594
3.85%, 6/30/2026 108,000 120,299 Baltimore Gas & Electric Co.:

4.25%, 6/1/2024 100,000 109,381 2.90%, 6/15/2050 (b) 100,000 99,911

Nomura Holdings, Inc.: 3.20%, 9/15/2049 350,000 366,674
1.85%, 7/16/2025 200,000 204,232 3.50%, 8/15/2046 146,000 160,464
2.65%, 1/16/2025 256,000 268,872 3.75%, 8/15/2047 100,000 115,386
2.68%, 7/16/2030 450,000 457,141 Berkshire Hathaway Energy
3.10%, 1/16/2030 407,000 427,118 Co.:

ORIX Corp.: 1.65%, 5/15/2031 105,000 101,047
2.25%, 3/9/2031 265,000 267,162 2.85%, 5/15/2051 179,000 173,800
2.90%, 7/18/2022 95,000 97,449 3.70%, 7/15/2030 500,000 566,670
3.25%, 12/4/2024 191,000 205,772 3.75%, 11/15/2023 239,000 255,491
3.70%, 7/18/2027 (b) 56,000 62,539 3.80%, 7/15/2048 377,000 428,215
4.05%, 1/16/2024 98,000 106,134 4.25%, 10/15/2050 220,000 269,973

Private Export Funding Corp. 4.45%, 1/15/2049 500,000 625,125
Series GG, 2.45%, 6.13%, 4/1/2036 526,000 741,197
7/15/2024 200,000 210,116 Black Hills Corp.:

Raymond James Financial, 2.50%, 6/15/2030 (b) 173,000 176,470
Inc.: 3.15%, 1/15/2027 50,000 53,281
3.75%, 4/1/2051 215,000 236,238 4.25%, 11/30/2023 287,000 308,496
4.95%, 7/15/2046 241,000 311,678 4.35%, 5/1/2033 180,000 209,932

Stifel Financial Corp. CenterPoint Energy Houston
4.00%, 5/15/2030 214,000 238,323 Electric LLC:

Synchrony Financial: 3.95%, 3/1/2048 290,000 346,170
3.70%, 8/4/2026 313,000 342,159 4.50%, 4/1/2044 230,000 297,510
4.25%, 8/15/2024 268,000 292,903 Series AA, 3.00%,

4.38%, 3/19/2024 243,000 264,651 2/1/2027 354,000 381,679
4.50%, 7/23/2025 366,000 409,843 Series AD, 2.90%,
5.15%, 3/19/2029 234,000 277,323 7/1/2050 120,000 121,260

Visa, Inc.: Series AE, 2.35%,

0.75%, 8/15/2027 (b) 235,000 228,274 4/1/2031 140,000 143,685
1.10%, 2/15/2031 (b) 293,000 277,096 Series AF, 3.35%, 4/1/2051 210,000 231,206
1.90%, 4/15/2027 156,000 161,184 Series K2, 6.95%,

2.00%, 8/15/2050 260,000 229,809 3/15/2033 291,000 412,254
2.05%, 4/15/2030 1,370,000 1,409,264 CenterPoint Energy, Inc.:

2.75%, 9/15/2027 821,000 887,747
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2.50%, 9/1/2022 220,000 224,908 3.75%, 8/15/2047 100,000 115,558
2.50%, 9/1/2024 100,000 104,646 3.95%, 3/1/2049 142,000 170,917
2.95%, 3/1/2030 150,000 158,165 Series A, 1.90%, 4/1/2028 210,000 213,581
4.25%, 11/1/2028 318,000 364,298 Series A, 4.05%,

Cleco Corporate 5/15/2048 207,000 251,296
Holdings LLC Series B, 3.25%, 4/1/2051 70,000 75,734
3.74%, 5/1/2026 257,000 281,058 DTE Energy Co.:

Cleveland Electric Illuminating 2.95%, 3/1/2030 254,000 268,714
Co. 6.38%, 4/15/2033 604,000 821,965
5.95%, 12/15/2036 215,000 273,435 Series B, 2.60%, 6/15/2022

CMS Energy Corp.: (b) 278,000 284,077
4.88%, 3/1/2044 395,000 504,802 Series C, 2.53%,

5 year CMT +4.12%, 10/1/2024 480,000 504,274
4.75%, 6/1/2050 (b) (c) 150,000 167,234 Series D, 3.70%, 8/1/2023 359,000 381,337
Commonwealth Edison Co.: Series H, 0.55%,
2.55%, 6/15/2026 100,000 106,396 11/1/2022 305,000 305,647
3.65%, 6/15/2046 134,000 151,861 Duke Energy Carolinas LLC:
4.00%, 3/1/2048 (b) 110,000 131,856 2.45%, 8/15/2029 150,000 156,030
4.00%, 3/1/2049 343,000 411,068 2.50%, 3/15/2023 70,000 72,307
4.70%, 1/15/2044 88,000 112,713 2.55%, 4/15/2031 125,000 129,980
5.90%, 3/15/2036 110,000 155,726 2.95%, 12/1/2026 472,000 510,973
6.45%, 1/15/2038 150,000 219,684 3.45%, 4/15/2051 (b) 160,000 177,438
Series 123, 3.75%, 3.75%, 6/1/2045 311,000 352,329
8/15/2047 450,000 520,654 4.00%, 9/30/2042 446,000 525,178
Series 127, 3.20%, 4.25%, 12/15/2041 297,000 359,717
11/15/2049 315,000 333,207 6.05%, 4/15/2038 120,000 170,521
Series 130, 3.13%, Duke Energy Corp.:
3/15/2051 215,000 224,858 0.90%, 9/15/2025 95,000 94,061

Connecticut Light & Power 2.40%, 8/15/2022 159,000 162,329
Co.: 2.45%, 6/1/2030 (b) 530,000 536,439
4.00%, 4/1/2048 98,000 118,636 3.05%, 8/15/2022 315,000 322,094
Series A, 0.75%, 12/1/2025 3.15%, 8/15/2027 228,000 246,655

(b) 400,000 395,152 3.40%, 6/15/2029 350,000 383,470
Series A, 3.20%, 3.75%, 4/15/2024 506,000 544,891
3/15/2027 161,000 176,908 3.75%, 9/1/2046 349,500 372,633

Consolidated Edison Co. of 3.95%, 8/15/2047 330,000 364,043
New York, Inc.: 4.20%, 6/15/2049 195,000 223,534
3.80%, 5/15/2028 (b) 100,000 112,560 4.80%, 12/15/2045 249,000 305,229
3.85%, 6/15/2046 (b) 575,000 637,997 Duke Energy Florida LLC:

4.45%, 3/15/2044 367,000 441,406 1.75%, 6/15/2030 135,000 132,354
4.50%, 12/1/2045 275,000 332,692 2.50%, 12/1/2029 115,000 120,686
4.50%, 5/15/2058 205,000 248,765 3.20%, 1/15/2027 175,000 191,160
Series 09-C, 5.50%, 3.80%, 7/15/2028 389,000 440,589

12/1/2039 458,000 607,578 4.20%, 7/15/2048 263,000 322,464
Series 2017, 3.88%, Duke Energy Indiana LLC:

6/15/2047 205,000 230,055 2.75%, 4/1/2050 210,000 203,477
Series 20A, 3.35%, 6.12%, 10/15/2035 100,000 137,446

4/1/2030 200,000 220,194 6.35%, 8/15/2038 221,000 322,894
Series 20B, 3.95%, Series WWW, 4.90%,

4/1/2050 287,000 326,405 7/15/2043 177,000 225,974
Series A, 4.13%, Series YYY, 3.25%,

5/15/2049 390,000 455,477 10/1/2049 100,000 105,587
Series B, 3.13%, Duke Energy Ohio, Inc.:

11/15/2027 467,000 506,648 2.13%, 6/1/2030 375,000 376,815
Series C, 3.00%, 3.70%, 6/15/2046 558,000 623,693

12/1/2060 160,000 148,053 3.80%, 9/1/2023 150,000 159,647
Series C, 4.30%, 4.30%, 2/1/2049 195,000 240,741

12/1/2056 225,000 265,313 Duke Energy Progress LLC:
Series E, 4.65%, 3.60%, 9/15/2047 319,000 355,793

12/1/2048 150,000 186,134 4.10%, 3/15/2043 100,000 119,025

Consumers Energy Co.: 4.15%, 12/1/2044 235,000 283,800
0.35%, 6/1/2023 65,000 64,896 4.20%, 8/15/2045 222,000 267,612
2.50%, 5/1/2060 200,000 181,382 Edison International:

3.10%, 8/15/2050 207,000 219,194 2.40%, 9/15/2022 110,000 111,918
3.50%, 8/1/2051 342,000 387,883 2.95%, 3/15/2023 377,000 389,264
3.95%, 5/15/2043 100,000 117,930 3.13%, 11/15/2022 100,000 102,970
4.05%, 5/15/2048 140,000 171,010 3.55%, 11/15/2024 236,000 251,378

Dayton Power & Light Co. Emera US Finance L.P.:

3.95%, 6/15/2049 175,000 195,346 3.55%, 6/15/2026 469,000 512,894

Delmarva Power & Light Co. 4.75%, 6/15/2046 400,000 477,424
3.50%, 11/15/2023 272,000 289,737 Enel Americas SA

Dominion Energy South 4.00%, 10/25/2026 622,000 677,632
Carolina, Inc.: Enel Chile SA
4.60%, 6/15/2043 125,000 160,461 4.88%, 6/12/2028 301,000 347,640
6.05%, 1/15/2038 100,000 141,872 Enel Generacion Chile SA

Dominion Energy, Inc.: 4.25%, 4/15/2024 130,000 139,125
3.07%, 8/15/2024 (c) (e) 671,000 711,830 Entergy Arkansas LLC:

3.90%, 10/1/2025 335,000 370,460 2.65%, 6/15/2051 500,000 476,700
4.25%, 6/1/2028 320,000 367,738 3.35%, 6/15/2052 115,000 123,404
7.00%, 6/15/2038 555,000 823,398 3.50%, 4/1/2026 257,000 282,507
3 Month USD LIBOR + Entergy Corp.:
3.06%, 5.75%, 10/1/2054 0.90%, 9/15/2025 255,000 251,958
(c) 105,000 114,425 1.90%, 6/15/2028 130,000 129,788
Series A, 1.45%, 2.40%, 6/15/2031 130,000 129,905
4/15/2026 55,000 55,408 2.95%, 9/1/2026 57,000 60,895
Series A, 4.60%, Entergy Louisiana LLC:
3/15/2049 365,000 458,962 0.62%, 11/17/2023 200,000 200,258
Series B, 3.30%, 1.60%, 12/15/2030 150,000 143,681
4/15/2041 60,000 62,957 2.35%, 6/15/2032 100,000 101,419
Series B, 5.95%, 2.90%, 3/15/2051 150,000 149,178
6/15/2035 302,000 408,081 3.10%, 6/15/2041 100,000 105,687
Series D, 2.85%, 3.12%, 9/1/2027 (b) 352,000 384,116
8/15/2026 441,000 469,983 4.00%, 3/15/2033 220,000 257,767
Series F, 5.25%, 8/1/2033 359,000 449,780 4.05%, 9/1/2023 228,000 243,283

DTE Electric Co.: 4.20%, 4/1/2050 100,000 122,888

3.70%, 6/1/2046 100,000 114,379 4.95%, 1/15/2045 57,000 62,421
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Entergy Mississippi LLC: Series 12-A, 4.25%,

2.85%, 6/1/2028 595,000 635,508 3/15/2042 391,000 462,107
3.50%, 6/1/2051 145,000 159,828 National Rural Utilities
3.85%, 6/1/2049 215,000 248,869 Cooperative Finance Corp.:

Entergy Texas, Inc.: 1.00%, 6/15/2026 290,000 287,680
1.75%, 3/15/2031 210,000 201,008 1.35%, 3/15/2031 150,000 139,332
3.55%, 9/30/2049 205,000 220,229 2.40%, 3/15/2030 115,000 118,610
4.00%, 3/30/2029 100,000 112,799 2.95%, 2/7/2024 337,000 355,744
4.50%, 3/30/2039 250,000 295,602 3.40%, 2/7/2028 167,000 183,870

Evergy Kansas Central, Inc.: 3.70%, 3/15/2029 310,000 347,643
3.10%, 4/1/2027 250,000 270,837 4.30%, 3/15/2049 467,000 583,773
3.25%, 9/1/2049 370,000 390,150 3 Month USD LIBOR +
4.10%, 4/1/2043 300,000 354,210 2.91%, 4.75%, 4/30/2043
4.13%, 3/1/2042 195,000 229,560 (c) 216,000 226,223
4.25%, 12/1/2045 125,000 151,170 3 Month USD LIBOR +

Evergy Metro, Inc.: 3.63%, 5.25%, 4/20/2046
4.20%, 6/15/2047 115,000 138,712 (b) (¢) 215,000 234,982
Series 2019, 4.13%, Series C, 8.00%, 3/1/2032 110,000 166,057

4/1/2049 250,000 301,720 Series MTN, 2.30%,

Evergy, Inc. 9/15/2022 100,000 102,135
2.90%, 9/15/2029 387,000 409,655 Nevada Power Co.:

Eversource Energy: Series CC, 3.70%,

2.55%, 3/15/2031 250,000 256,298 5/1/2029 167,000 188,064
2.80%, 5/1/2023 156,000 161,633 Series DD, 2.40%,
3.45%, 1/15/2050 465,000 491,286 5/1/2030 100,000 103,098
Series M, 3.30%, Series EE, 3.13%,

1/15/2028 25,000 27,298 8/1/2050 65,000 67,174
Series O, 4.25%, 4/1/2029 275,000 320,639 Series N, 6.65%, 4/1/2036 110,000 160,425
Series Q, 0.80%, Series R, 6.75%, 7/1/2037 505,000 734,245

8/15/2025 80,000 78,958 NextEra Energy Capital
Series R, 1.65%, 8/15/2030 Holdings, Inc.:

(b) 145,000 138,765 0.65%, 3/1/2023 575,000 576,989

Exelon Corp.: 2.25%, 6/1/2030 1,049,000 1,058,745
3.95%, 6/15/2025 388,000 426,955 2.75%, 11/1/2029 241,000 254,653
4.45%, 4/15/2046 313,000 379,700 2.80%, 1/15/2023 166,000 171,583
5.10%, 6/15/2045 421,000 551,556 3.15%, 4/1/2024 184,000 195,724
5.63%, 6/15/2035 245,000 322,444 3.25%, 4/1/2026 37,000 40,125

Exelon Generation Co. LLC: 3.55%, 5/1/2027 292,000 323,010
3.25%, 6/1/2025 (b) 265,000 285,699 3 Month USD LIBOR +
5.60%, 6/15/2042 249,000 292,214 2.41%, 4.80%, 12/1/2077
6.25%, 10/1/2039 454,000 559,278 (b) (c) 376,000 421,786

Florida Power & Light Co.: Northern States Power Co.:

2.85%, 4/1/2025 415,000 443,481 2.15%, 8/15/2022 115,000 116,288
3.13%, 12/1/2025 292,000 317,173 2.25%,4/1/2031 100,000 102,871
3.15%, 10/1/2049 200,000 217,172 2.60%, 6/1/2051 250,000 240,815
3.25%, 6/1/2024 225,000 240,352 2.90%, 3/1/2050 312,500 319,837
3.95%, 3/1/2048 315,000 382,782 3.20%, 4/1/2052 60,000 64,884
3.99%, 3/1/2049 (b) 379,000 466,003 6.25%, 6/1/2036 180,000 257,834
4.05%, 10/1/2044 510,000 620,752 NorthWestern Corp.

5.65%, 2/1/2037 190,000 260,446 4.18%, 11/15/2044 250,000 293,597
5.69%, 3/1/2040 115,000 164,160 NSTAR Electric Co.:

5.96%, 4/1/2039 100,000 146,277 3.20%, 5/15/2027 370,000 404,643

Georgia Power Co.: 3.25%, 5/15/2029 (b) 379,000 416,953
3.25%, 3/30/2027 129,000 139,733 OGE Energy Corp.

4.30%, 3/15/2042 306,000 362,494 0.70%, 5/26/2023 (b) 105,000 104,984
Series A, 2.10%, Oglethorpe Power Corp.:

7/30/2023 612,000 632,135 5.05%, 10/1/2048 185,000 232,615
Series A, 3.25%, 5.38%, 11/1/2040 110,000 139,160

3/15/2051 227,000 230,373 5.95%, 11/1/2039 425,000 567,192
Series B, 2.65%, Ohio Power Co.:

9/15/2029 150,000 157,593 4.00%, 6/1/2049 357,000 422,534
Series B, 3.70%, 4.15%, 4/1/2048 147,000 176,626

1/30/2050 119,000 129,546 Series Q, 1.63%, 1/15/2031

Gulf Power Co. (b) 65,000 62,511
Series A, 3.30%, Oklahoma Gas & Electric Co.:

5/30/2027 223,000 244,678 0.55%, 5/26/2023 145,000 145,025

Iberdrola International B.V. 4.15%, 4/1/2047 245,000 291,557
6.75%, 7/15/2036 193,000 292,864 Oncor Electric Delivery Co.

Indiana Michigan Power Co.: LLC:

4.25%, 8/15/2048 66,000 80,323 0.55%, 10/1/2025 650,000 634,458
Series K, 4.55%, 2.75%, 6/1/2024 (b) 620,000 657,963

3/15/2046 320,000 400,122 3.10%, 9/15/2049 180,000 190,141

Interstate Power & Light Co.: 3.75%, 4/1/2045 125,000 144,255
2.30%, 6/1/2030 200,000 202,660 3.80%, 9/30/2047 270,000 315,927
3.70%, 9/15/2046 110,000 122,716 3.80%, 6/1/2049 445,000 528,170

ITC Holdings Corp.: 4.10%, 11/15/2048 155,000 189,151
2.70%, 11/15/2022 108,000 111,046 5.25%, 9/30/2040 230,000 311,707
3.25%, 6/30/2026 115,000 124,525 5.30%, 6/1/2042 165,000 227,269
3.35%, 11/15/2027 100,000 109,137 7.00%, 9/1/2022 121,000 130,263
3.65%, 6/15/2024 30,000 32,207 Pacific Gas & Electric Co.:

John Sevier Combined Cycle 1.37%, 3/10/2023 165,000 165,017
Generation LLC 2.10%, 8/1/2027 489,000 475,029
4.63%, 1/15/2042 146,532 178,791 2.50%, 2/1/2031 910,000 853,817

Kentucky Utilities Co.: 2.95%, 3/1/2026 100,000 102,237
3.30%, 6/1/2050 225,000 237,701 3.25%, 6/1/2031 (b) 485,000 477,191
4.38%, 10/1/2045 286,000 348,534 3.30%, 12/1/2027 465,000 477,104

Louisville Gas & Electric Co. 3.30%, 8/1/2040 637,000 579,307
4.25%, 4/1/2049 340,000 419,944 3.45%, 7/1/2025 1,125,000 1,178,932

MidAmerican Energy Co.: 3.50%, 8/1/2050 945,000 841,078
3.10%, 5/1/2027 180,000 196,652 3.75%, 7/1/2028 100,000 105,492
3.15%, 4/15/2050 200,000 213,788 4.00%, 12/1/2046 200,000 187,982
3.50%, 10/15/2024 272,000 294,658 4.20%, 6/1/2041 510,000 501,906
3.65%, 8/1/2048 117,000 133,550 4.25%, 3/15/2046 150,000 143,562
4.80%, 9/15/2043 250,000 323,947 4.30%, 3/15/2045 300,000 288,780
6.75%, 12/30/2031 248,000 351,540 4.50%, 7/1/2040 1,715,000 1,715,086

Mississippi Power Co. 4.55%, 7/1/2030 215,000 229,994
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4.75%, 2/15/2044 290,000 292,790 2.90%, 2/1/2023 279,000 288,896
4.95%, 7/1/2050 801,000 825,078 3.40%, 2/1/2028 411,000 451,603

PacifiCorp: 3.80%, 2/1/2038 275,000 306,757
4.10%, 2/1/2042 75,000 88,268 4.00%, 2/1/2048 185,000 207,455
4.13%, 1/15/2049 370,000 443,819 Sierra Pacific Power Co.

4.15%, 2/15/2050 210,000 254,990 2.60%, 5/1/2026 220,000 233,820
6.00%, 1/15/2039 25,000 35,393 South Carolina Electric & Gas

6.25%, 10/15/2037 422,000 601,612 Co.

6.35%, 7/15/2038 330,000 478,401 5.45%, 2/1/2041 (b) 256,000 350,833
7.70%, 11/15/2031 100,000 147,473 Southern California Edison

PECO Energy Co.: Co.:

2.80%, 6/15/2050 195,000 194,401 0.70%, 4/3/2023 75,000 75,095
3.05%, 3/15/2051 65,000 67,863 1.10%, 4/1/2024 190,000 191,366
3.70%, 9/15/2047 115,000 132,221 2.25%, 6/1/2030 413,000 407,590
3.90%, 3/1/2048 375,000 446,850 2.85%, 8/1/2029 250,000 259,590
4.15%, 10/1/2044 115,000 139,171 3.65%, 2/1/2050 (b) 208,000 208,528

Pinnacle West Capital Corp. 4.00%, 4/1/2047 93,000 97,929
1.30%, 6/15/2025 115,000 115,853 4.50%, 9/1/2040 300,000 345,039

Potomac Electric Power Co.: 4.65%, 10/1/2043 248,000 285,183
3.60%, 3/15/2024 147,000 157,680 5.50%, 3/15/2040 275,000 344,360
4.15%, 3/15/2043 280,000 336,588 5.63%, 2/1/2036 211,000 268,928

PPL Capital Funding, Inc. 6.00%, 1/15/2034 130,000 168,955
3.10%, 5/15/2026 116,000 124,750 6.05%, 3/15/2039 543,000 723,319

PPL Electric Utilities Corp.: Series 05-E, 5.35%,

3.95%, 6/1/2047 195,000 231,512 7/15/2035 340,000 424,718
4.13%, 6/15/2044 230,000 274,802 Series 06-E, 5.55%,
4.15%, 10/1/2045 100,000 120,893 1/15/2037 (b) 100,000 124,948
4.15%, 6/15/2048 172,000 211,524 Series 13-A, 3.90%,

Progress Energy, Inc. 3/15/2043 460,000 482,361
7.75%, 3/1/2031 298,000 425,008 Series 20A, 2.95%,

PSEG Power LLC 2/1/2051 175,000 159,511
3.85%, 6/1/2023 250,000 265,260 Series B, 3.65%, 3/1/2028 175,000 192,425

Public Service Co. of Series B, 4.88%, 3/1/2049 310,000 368,819
Colorado: Series C, 4.13%, 3/1/2048 369,000 394,705
1.88%, 6/15/2031 (b) 165,000 164,097 Series D, 3.40%, 6/1/2023 195,000 204,840
3.70%, 6/15/2028 229,000 258,699 Series E, 3.70%, 8/1/2025 110,000 119,877
3.80%, 6/15/2047 150,000 175,217 Southern Co.:

4.05%, 9/15/2049 305,000 376,041 3.25%, 7/1/2026 1,012,000 1,097,868
Series 35, 1.90%, 4.25%, 7/1/2036 1,368,000 1,586,812
1/15/2031 289,000 286,850 4.40%, 7/1/2046 100,000 117,320
Series 36, 2.70%, Series 2021-A, 5 year CMT
1/15/2051 250,000 246,313 +2.915%, 3.75%,

Public Service Co. of New 9/15/2051 (c) 175,000 177,147
Hampshire Series 21-A, 0.60%,

3.60%, 7/1/2049 100,000 113,487 2/26/2024 (b) 306,000 305,409

Public Service Electric & Gas Series 21-B, 1.75%,

Co.: 3/15/2028 310,000 306,925
Series MTN, 0.95%, Southern Power Co.:
3/15/2026 150,000 149,346 0.90%, 1/15/2026 80,000 78,630
Series MTN, 2.05%, 4.15%, 12/1/2025 244,000 273,319
8/1/2050 200,000 173,120 Southwestern Electric Power
Series MTN, 2.25%, Co.:
9/15/2026 230,000 241,394 6.20%, 3/15/2040 260,000 363,535
Series MTN, 2.38%, Series J, 3.90%, 4/1/2045 660,000 724,865
5/15/2023 100,000 103,307 Series K, 2.75%,
Series MTN, 2.45%, 10/1/2026 226,000 239,698
1/15/2030 135,000 140,774 Series L, 3.85%, 2/1/2048 100,000 109,957
Series MTN, 2.70%, Series N, 1.65%,
5/1/2050 203,000 199,752 3/15/2026 250,000 253,303
Series MTN, 3.00%, Southwestern Public Service
3/1/2051 100,000 103,694 Co.:
Series MTN, 3.15%, 3.40%, 8/15/2046 165,000 177,326
1/1/2050 135,000 144,003 3.75%, 6/15/2049 300,000 346,728
Series MTN, 3.20%, 4.50%, 8/15/2041 350,000 431,665
5/15/2029 100,000 109,943 6.00%, 10/1/2036 50,000 64,993
Series MTN, 3.20%, Series 6, 4.40%,
8/1/2049 185,000 198,392 11/15/2048 190,000 238,194
Series MTN, 3.60%, Series 8, 3.15%, 5/1/2050 350,000 367,395
12/1/2047 170,000 193,554 Tampa Electric Co.:
Series MTN, 3.80%, 2.40%, 3/15/2031 55,000 56,341
3/1/2046 315,000 370,490 3.45%, 3/15/2051 65,000 71,342
Series MTN, 3.95%, 4.10%, 6/15/2042 75,000 87,557
5/1/2042 (b) 140,000 165,259 4.30%, 6/15/2048 130,000 159,354

Public Service Enterprise 4.45%, 6/15/2049 203,000 257,185
Group, Inc.: Tucson Electric Power Co.:

0.80%, 8/15/2025 (b) 340,000 336,073 1.50%, 8/1/2030 460,000 437,635
1.60%, 8/15/2030 325,000 307,931 4.85%, 12/1/2048 100,000 130,660
2.65%, 11/15/2022 235,000 241,742 Union Electric Co.:

2.88%, 6/15/2024 163,000 172,901 2.95%, 6/15/2027 218,000 235,536

Puget Energy, Inc.: 3.25%, 10/1/2049 450,000 479,812
4.10%, 6/15/2030 155,000 173,846 3.50%, 3/15/2029 114,000 126,974
5.63%, 7/15/2022 138,000 143,392 3.65%, 4/15/2045 90,000 101,635

Puget Sound Energy, Inc.: 3.90%, 9/15/2042 295,000 338,138
3.25%, 9/15/2049 256,000 272,317 Virginia Electric & Power Co.:

4.22%, 6/15/2048 165,000 202,323 2.45%, 12/15/2050 265,000 244,084
5.64%, 4/15/2041 106,000 146,080 Series A, 2.88%,
6.27%, 3/15/2037 136,000 191,122 7/15/2029 155,000 166,999

San Diego Gas & Electric Co.: Series A, 3.15%,

4.15%, 5/15/2048 316,000 382,799 1/15/2026 506,000 550,842
4.50%, 8/15/2040 128,000 158,633 Series B, 3.80%,
6.00%, 6/1/2039 150,000 210,935 9/15/2047 220,000 252,195
Series RRR, 3.75%, Series B, 4.20%,

6/1/2047 517,000 590,890 5/15/2045 150,000 179,585
Series VVV, 1.70%, Series C, 2.75%,

10/1/2030 196,500 189,947 3/15/2023 270,000 279,315

Sempra Energy:
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11/15/2046 110,000 129,319 Republic Services, Inc.:

WEC Energy Group, Inc.: 0.88%, 11/15/2025 110,000 109,077
0.55%, 9/15/2023 200,000 200,082 1.45%, 2/15/2031 200,000 187,510
0.80%, 3/15/2024 225,000 225,583 1.75%, 2/15/2032 (b) 176,000 167,695
1.38%, 10/15/2027 215,000 210,156 2.30%, 3/1/2030 227,000 230,598
1.80%, 10/15/2030 115,000 110,091 2.50%, 8/15/2024 337,000 353,988

Wisconsin Electric Power Co. 2.90%, 7/1/2026 112,000 120,092
2.05%, 12/15/2024 400,000 418,352 3.05%, 3/1/2050 222,000 226,624

Wisconsin Power & Light Co.: 3.20%, 3/15/2025 125,000 134,435
3.00%, 7/1/2029 (b) 100,000 108,143 3.38%, 11/15/2027 255,000 280,235
3.05%, 10/15/2027 200,000 216,404 3.95%, 5/15/2028 47,000 53,442
3.65%, 4/1/2050 335,000 379,451 4.75%, 5/15/2023 119,000 127,401

Wisconsin Public Service ‘Waste Connections, Inc.:

Corp. 2.60%, 2/1/2030 200,000 206,858
3.67%, 12/1/2042 135,000 153,216 3.50%, 5/1/2029 (b) 210,000 231,336

Xcel Energy, Inc.: 4.25%, 12/1/2028 280,000 323,982
0.50%, 10/15/2023 200,000 199,968 ‘Waste Management, Inc.:

2.60%, 12/1/2029 200,000 208,588 0.75%, 11/15/2025 130,000 128,856
3.40%, 6/1/2030 150,000 164,820 1.15%, 3/15/2028 227,000 219,829
3.50%, 12/1/2049 165,000 178,365 1.50%, 3/15/2031 284,000 268,780
4.00%, 6/15/2028 109,000 124,020 2.00%, 6/1/2029 175,000 176,703

129,265,324 2.50%, 11/15/2050 (b) 52,000 48,488

B - B — 0.0% (a) 2.90%, 9/15/2022 141,000 144,400

Acuity Brands Lighting, Inc. 3.15%, 11/15/2027 208,000 227,621
2.15%, 12/15/2030 100,000 99,146 3,967,950

Emerson Electric Co.: BR —03%

0.88%, 10/15/2026 (b) 411,000 405,234 Campbell Soup Co.:

1.80%, 10/15/2027 (b) 170,000 174,082 3.30%, 3/19/2025 208,000 224,124

1.95%, 10/15/2030 350,000 353,920 3.95%, 3/15/2025 309,000 340,620

2.75%, 10/15/2050 110,000 109,992 4.80%, 3/15/2048 417,000 514,094
1,142,374 Conagra Brands, Inc.:

ILY FAZHR —02% 3.20%, 1/25/2023 90,000 93,128

Agilent Technologies, Tnc.: 4.30%, 5/1/2024 588,000 645,212
2.10%, 6/4/2030 195,000 193,054 4.60%, 11/1/2025 302,000 343,259
2.30%, 3/12/2031 250,000 250,167 4.85%, 11/1/2028 242,000 288,261
2.75%, 9/15/2029 (b) 155,000 162,589 5.40%, 11/1/2048 (b) 200,000 267,326
3.05%, 9/22/2026 198,000 213,769 7.00%, 10/1/2028 133,000 176,740

Allegion PLC 8.25%, 9/15/2030 200,000 296,904
3.50%, 10/1/2029 (b) 100,000 108,657 Flowers Foods, Inc.:

Allegion US Holding Co., Inc.: 2.40%, 3/15/2031 (b) 60,000 60,118
3.20%, 10/1/2024 157,000 167,045 3.50%, 10/1/2026 (b) 306,000 333,519
3.55%, 10/1/2027 92,000 99,820 General Mills, Inc.:

Amphenol Corp.: 2.88%, 4/15/2030 (b) 146,000 154,811
2.80%, 2/15/2030 100,000 105,838 3.20%, 2/10/2027 275,000 299,678
3.20%, 4/1/2024 100,000 106,021 3.70%, 10/17/2023 361,000 386,263
4.35%, 6/1/2029 443,000 519,635 4.00%, 4/17/2025 655,000 725,465

Arrow Electronics, Inc.: 4.20%, 4/17/2028 336,000 387,425
3.25%, 9/8/2024 227,000 241,623 Hershey Co
3.88%, 1/12/2028 139,000 155,698 3.13%, 11/15/2049 350,000 373,138

Avnet, Inc. Hershey Co.:

4.88%, 12/1/2022 186,000 196,686 0.90%, 6/1/2025 160,000 160,472

Flex, Ltd.: 1.70%, 6/1/2030 175,000 174,037
3.75%, 2/1/2026 225,000 245,173 2.05%, 11/15/2024 255,000 266,251
4.75%, 6/15/2025 100,000 111,515 2.65%, 6/1/2050 120,000 117,995
4.88%, 6/15/2029 228,000 263,358 3.38%, 8/15/2046 75,000 83,254
4.88%, 5/12/2030 310,000 359,687 Hormel Foods Corp.:

FLIR Systems, Inc. 0.65%, 6/3/2024 (d) 85,000 85,163
2.50%, 8/1/2030 85,000 85,439 1.70%, 6/3/2028 (d) 180,000 180,986

Fortive Corp. 1.80%, 6/11/2030 140,000 138,988
3.15%, 6/15/2026 180,000 195,563 3.05%, 6/3/2051 (d) 265,000 275,846

Honeywell International, Inc.: Ingredion, Inc.:

0.48%, 8/19/2022 631,000 631,145 2.90%, 6/1/2030 250,000 262,035
1.35%, 6/1/2025 205,000 208,959 3.90%, 6/1/2050 175,000 196,465
1.95%, 6/1/2030 345,000 350,523 JM Smucker Co.:

2.15%, 8/8/2022 157,000 159,989 2.38%, 3/15/2030 (b) 95,000 96,854
2.30%, 8/15/2024 200,000 210,040 3.38%, 12/15/2027 (b) 195,000 213,876
2.50%, 11/1/2026 209,000 222,719 3.50%, 3/15/2025 267,000 290,843
2.70%, 8/15/2029 196,000 210,286 3.55%, 3/15/2050 75,000 80,885
3.81%, 11/21/2047 450,000 537,714 4.25%, 3/15/2035 165,000 193,258
5.70%, 3/15/2037 227,000 315,031 4.38%, 3/15/2045 25,000 29,958

Hubbell, Inc.: Kellogg Co.:

2.30%, 3/15/2031 290,000 291,143 2.10%, 6/1/2030 (b) 125,000 125,680
3.15%, 8/15/2027 140,000 150,223 2.65%, 12/1/2023 100,000 104,995

Jabil, Inc.: 3.25%, 4/1/2026 152,000 165,954
3.00%, 1/15/2031 (b) 240,000 246,890 3.40%, 11/15/2027 607,000 668,289
3.60%, 1/15/2030 268,000 290,158 Koninklijke Ahold Delhaize NV
3.95%, 1/12/2028 109,000 121,200 5.70%, 10/1/2040 (b) 196,000 268,542

Keysight Technologies, Inc. Kroger Co.:

3.00%, 10/30/2029 268,000 283,485 1.70%, 1/15/2031 (b) 280,000 268,514

Roper Technologies, Inc.: 2.20%, 5/1/2030 340,000 341,948
1.00%, 9/15/2025 210,000 208,687 2.65%, 10/15/2026 258,000 273,844
1.40%, 9/15/2027 (b) 350,000 344,582 3.70%, 8/1/2027 308,000 342,866
2.00%, 6/30/2030 193,000 190,294 3.88%, 10/15/2046 415,000 458,181
2.95%, 9/15/2029 477,000 510,128 4.45%, 2/1/2047 214,000 255,773

Trimble. Inc. 4.65%, 1/15/2048 240,000 294,238
4.75%, 12/1/2024 642,000 713,962 5.40%, 7/15/2040 129,000 169,483

Tyco Electronics Group SA: 5.40%, 1/15/2049 119,000 162,228
3.13%, 8/15/2027 289,000 311,765 6.90%, 4/15/2038 149,000 219,858
3.70%, 2/15/2026 148,000 162,291 McCormick & Co., Inc.:

Vontier Corp.: 0.90%, 2/15/2026 115,000 113,015
1.80%, 4/1/2026 (f) 300,000 299,028 1.85%, 2/15/2031 85,000 82,175
2.40%, 4/1/2028 (f) 265,000 263,068 2.50%, 4/15/2030 350,000 359,537
2.95%, 4/1/2031 (f) 290,000 291,122 2.70%, 8/15/2022 140,000 143,298

11305769 3.15%, 8/15/2024 100,000 106,661
—_— 3.40%, 8/15/2027 123,000 135,548

REEE —0.1%
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4.20%, 8/15/2047 200,000 240,796 2.20%, 6/15/2030 (b) 104,000 104,032

Mondelez International, Inc.: 3.70%, 4/1/2028 250,000 277,965
0.63%, 7/1/2022 178,000 178,584 3.80%, 9/29/2046 110,000 118,087
1.50%, 5/4/2025 395,000 401,672 Washington Gas Light Co.:

1.50%, 2/4/2031 105,000 99,458 Series K, 3.80%,

1.88%, 10/15/2032 (b) 155,000 149,921 9/15/2046 157,000 178,569
2.63%, 9/4/2050 275,000 256,041 Series MTN, 3.65%,

2.75%, 4/13/2030 610,000 642,092 9/15/2049 300,000 336,909

Sysco Corp.: 11,464,669
3.25%, 7/15/2027 154,000 166,990 EIR -BBRTR —0.0% ()

3.30%, 2/15/2050 135,000 135,482 Kennametal. Inc.:

3.75%, 10/1/2025 384,000 422,438 2.80%. 3/1/2031 155,000 156,449
4.45%, 3/15/2048 300,000 358,245 4.63%, 6/15/2028 289,000 328,220
4.50%, 4/1/2046 263,000 311,513 Snap-on, Inc.:

4.85%, 10/1/2045 299,000 373,062 3.10%, 5/1/2050 181,000 191,685
5.38%, 9/21/2035 399,000 516,980 4.10%, 3/1/2048 270,000 331239
6.60%, 4/1/2050 205,000 318,576 Stanley Black & Decker, Inc.:

Tyson Foods, Inc.: 2.30%, 3/15/2030 304,000 315,561
3.55%, 6/2/2027 (b) 830,000 918,453 2.75%, 11/15/2050 265,000 258,486
3.90%, 9/28/2023 225,000 241,074 3.40%, 3/1/2026 405,000 445435
3.95%, 8;1 /5/2024 150,000 163,190 207075
4.00%, 3/1/2026 182,000 202,899 o —
4.55%, 6/2/2047 222,000 271,302 :b’;'o i;’;ﬁ:ﬁi; 0.3%

. s:
’ P ——oaseasy 1.40%, 6/30/2030 (b) 126,000 121,877
— AR08 2.95%, 3/15/2025 469,000 503,870

HER - SRR —0.1% 3.40%, 11/30/2023 240,000 255,809

Celulosa Arauco y 3.75%, 11/30/2026 349,000 394,775
Constitucion SA: 3.88%, 9/15/2025 67,000 74,767
3.88%, 11/2/2027 471,000 507,196 4.75%, 11/30/2036 341,000 439,164
4.50%, 8/1/2024 392,000 422,631 4.75%, 4/15/2043 300,000 397,248

Fibria Overseas Finance, Ltd.: 4.90%, 11/30/2046 572,000 780,608
5.25%, 5/12/2024 135,000 151,066 5.30%, 5/27/2040 250,000 346,832
5.50%, 1/17/2027 250,000 290,753 6.00%, 4/1/2039 219,000 320,802

International Paper Co.: Baxter International, Inc.:

3.80%, 1/15/2026 124,000 137,815 1.73%, 4/1/2031 90,000 87,609
4.80%, 6/15/2044 291,000 378,684 2.60%, 8/15/2026 286,000 304,267
5.15%, 5/15/2046 465,000 622,579 3.50%, 8/15/2046 155,000 172,932
6.00%, 11/15/2041 89,000 126,910 Boston Scientific Corp.:

Suzano Austria GmbH: 1.90%, 6/1/2025 100,000 103,183
3.75%, 1/15/2031 250,000 261,758 2.65%, 6/1/2030 520,000 537576
5.00%, 1/15/2030 467,000 528,831 3.45%, 3/1/2024 258,000 275,505
6.00%, 1/15/2029 625,000 __ 744,000 3.75%, 3/1/2026 446,000 495,158

4,172,223 4.00%, 3/1/2029 142,000 161,599

HR —02% 4.55%, 3/1/2039 120,000 146,555

Atmos Energy Corp.: 7.00%, 11/15/2035 345,000 487,571
0.63%, 3/9/2023 185,000 185,050 Danaher Corp.:

1.50%, 1/15/2031 400,000 379,284 3.35%, 9/15/2025 70,000 76,585
3.00%, 6/15/2027 251,000 271,394 4.38%, 9/15/2045 126,000 157,514
3.38%, 9/15/2049 131,000 140,989 Dentsply Sirona, Inc.

4.13%, 10/15/2044 241,000 283,717 3.25%, 6/1/2030 125,000 133,778
4.13%, 3/15/2049 228,000 274,692 DH Europe Finance 11 Sarl:

4.15%, 1/15/2043 108,000 126,460 2.20%, 11/15/2024 228,000 238,075
5.50%, 6/15/2041 200,000 268,330 2.60%, 11/15/2029 583,000 610,448

CenterPoint Energy 3.25%, 11/15/2039 500,000 536,315
Resources Corp.: Edwards Lifesciences Corp.

0.70%, 3/2/2023 425,000 425,026 4.30%, 6/15/2028 245,000 284,126
3.55%, 4/1/2023 163,000 171,207 Koninklijke Philips NV:

National Fuel Gas Co.: 5.00%, 3/15/2042 144,000 191,501
2.95%, 3/1/2031 170,000 171,476 6.88%, 3/11/2038 170,000 258,930
3.75%, 3/1/2023 147,000 153,350 Medtronic Global Holdings
5.20%, 7/15/2025 50,000 56,326 SCA
5.50%, 1/15/2026 370,000 428,486 3.35%, 4/1/2027 297,000 327,068

NiSource, Inc.: Medtronic, Inc.:

0.95%, 8/15/2025 380,000 377,131 4.38%, 3/15/2035 250,000 311,147
1.70%, 2/15/2031 (b) 200,000 189,416 4.63%, 3/15/2045 970,000 1,272,388
3.49%, 5/15/2027 246,000 270,634 PerkinElmer, Inc.:

3.60%, 5/1/2030 225,000 249,100 2.55%, 3/15/2031 210,000 215,521
4.38%, 5/15/2047 467,000 558,616 3.30%, 9/15/2029 (b) 263,000 284,574
4.80%, 2/15/2044 497,000 616,295 Smith & Nephew PLC

5.65%, 2/1/2045 370,000 506,870 2.03%, 10/14/2030 (b) 229,000 224,381

ONE Gas, Inc.: STERIS Irish FinCo UnLtd
0.85%, 3/11/2023 163,000 163,086 Co.:

1.10%, 3/11/2024 400,000 400,496 2.70%, 3/15/2031 150,000 152,915
4.50%, 11/1/2048 240,000 287,431 3.75%, 3/15/2051 160,000 169,938
Piedmont Natural Gas Co., Stryker Corp.:
Inc.: 0.60%, 12/1/2023 210,000 209,956
2.50%, 3/15/2031 240,000 243,146 1.15%, 6/15/2025 225,000 226,247
3.50%, 6/1/2029 408,000 449,265 1.95%, 6/15/2030 203,000 200,791
3.64%, 11/1/2046 450,000 485,613 2.90%, 6/15/2050 100,000 100,454

Southern California Gas Co.: 3.38%, 5/15/2024 500,000 536,300
3.75%, 9/15/2042 200,000 225,056 3.50%, 3/15/2026 306,000 337,111
Series UU, 4.13%, 4.10%, 4/1/2043 250,000 293,055

6/1/2048 590,000 708,667 4.63%, 3/15/2046 460,000 589,025
Series VV, 4.30%, Thermo Fisher Scientific, Inc.:

1/15/2049 400,000 499,552 2.60%, 10/1/2029 493,000 517,793
Series WW, 3.95%, 3.20%, 8/15/2027 484,000 528,455

2/15/2050 253,000 299,970 4.50%, 3/25/2030 414,000 492,979

Southern Co. Gas Capital 5.30%, 2/1/2044 175,000 243,247
Corp.: Zimmer Biomet Holdings, Inc.:

2.45%, 10/1/2023 280,000 291,032 3.55%, 4/1/2025 477,000 517,602
5.88%, 3/15/2041 125,000 173,128 3.70%, 3/19/2023 200,000 210,240
Series 20-A, 1.75%, 4.45%, 8/15/2045 220,000 260,423
1/15/2031 125,000 118,816 17,431,227
Southwest Gas Corp.: AILRYET - H—ER —0.8%
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Adventist Health System: Cottage Health Obligated
2.95%, 3/1/2029 100,000 105,415 Group
3.63%, 3/1/2049 310,000 338,858 Series 2020, 3.30%,
Advocate Health & Hospitals 11/1/2049 135,000 146,335
Corp.: Dartmouth-Hitchcock Health
3.39%, 10/15/2049 209,000 230,650 Series B, 4.18%, 8/1/2048 100,000 117,767
4.27%, 8/15/2048 120,000 151,308 Franciscan Missionaries of
Series 2020, 3.01%, Our Lady Health System,
6/15/2050 112,000 115,488 Inc.
Aetna, Inc.: Series B, 3.91%, 7/1/2049 300,000 342,774
2.75%, 11/15/2022 271,000 278,328 Hackensack Meridian Health,
2.80%, 6/15/2023 400,000 416,336 Inc.:
3.88%, 8/15/2047 325,000 365,076 4.21%, 7/1/2048 190,000 233,620
4.13%, 11/15/2042 147,000 168,443 Series 2020, 2.68%,
4.50%, 5/15/2042 171,000 204,737 9/1/2041 300,000 293,475
4.75%, 3/15/2044 255,000 316,037 Series 2020, 2.88%,
6.63%, 6/15/2036 190,000 276,828 9/1/2050 150,000 148,269
AHS Hospital Corp.: Hartford HealthCare Corp.
5.02%, 7/1/2045 75,000 102,738 3.45%, 7/1/2054 170,000 178,568
Series 2021, 2.78%, HCA, Inc.:
7/1/2051 (b) 150,000 147,602 4.13%, 6/15/2029 389,000 438,668
Allina Health System 4.50%, 2/15/2027 260,000 293,969
Series 2019, 3.89%, 4.75%, 5/1/2023 622,000 666,734
4/15/2049 200,000 231,336 5.00%, 3/15/2024 363,000 401,213
Anthem, Inc.: 5.13%, 6/15/2039 357,000 445,775
0.45%, 3/15/2023 240,000 240,262 5.25%, 6/15/2026 364,700 421,874
1.50%, 3/15/2026 (b) 490,000 495,978 5.25%, 6/15/2049 447,000 570,542
2.25%, 5/15/2030 250,000 252,170 5.50%, 6/15/2047 586,000 763,118
2.55%, 3/15/2031 415,000 428,060 Humana, Inc.:
2.88%, 9/15/2029 843,000 896,910 3.13%, 8/15/2029 173,000 186,279
2.95%, 12/1/2022 292,000 301,916 3.15%, 12/1/2022 447,000 460,870
3.13%, 5/15/2050 225,000 230,157 3.85%, 10/1/2024 125,000 135,720
3.30%, 1/15/2023 375,000 391,260 3.95%, 3/15/2027 191,000 214,105
3.50%, 8/15/2024 241,000 259,480 3.95%, 8/15/2049 (b) 145,000 166,328
3.60%, 3/15/2051 235,000 258,246 4.95%, 10/1/2044 322,000 415,963
3.65%, 12/1/2027 379,000 424,029 IHC Health Services, Inc.
4.10%, 3/1/2028 220,000 251,755 4.13%, 5/15/2048 (b) 85,000 105,762
4.55%, 3/1/2048 160,000 200,544 Indiana University Health, Inc.
4.63%, 5/15/2042 335,000 416,881 Obligated Group
4.65%, 1/15/2043 188,000 234,645 3.97%, 11/1/2048 311,000 373,750
4.65%, 8/15/2044 165,000 206,644 Integris Baptist Medical
5.10%, 1/15/2044 200,000 263,318 Center, Inc.
Ascension Health: Series A, 3.88%,
3.95%, 11/15/2046 390,000 475,901 8/15/2050 165,000 185,777
Series B, 2.53%, Iowa Health System
11/15/2029 217,000 228,870 Series 2020, 3.67%,
Series B, 3.11%, 2/15/2050 123,000 136,897
11/15/2039 210,000 224,475 Johns Hopkins Health System
Banner Health: Corp.
1.90%, 1/1/2031 75,000 73,901 3.84%, 5/15/2046 210,000 248,592
2.34%, 1/1/2030 150,000 153,426 Kaiser Foundation Hospitals:
2.91%, 1/1/2051 150,000 151,863 3.15%, 5/1/2027 155,000 169,748
Series 2020, 3.18%, 4.15%, 5/1/2047 247,000 307,656
1/1/2050 250,000 265,082 Series 2019, 3.27%,
Baylor Scott & White 11/1/2049 255,000 277,004
Holdings: Laboratory Corp. of America
4.19%, 11/15/2045 365,000 449,618 Holdings:
Series 2021, 1.78%, 1.55%, 6/1/2026 215,000 215,017
11/15/2030 25,000 24,502 3.25%, 9/1/2024 240,000 256,915
Series 2021, 2.84%, 3.60%, 2/1/2025 475,000 513,921
11/15/2050 140,000 140,440 4.70%, 2/1/2045 215,000 258,279
Bon Secours Mercy Health, Mass General Brigham, Inc.:
Inc.: Series 2015, 4.12%,
Series 20-2, 2.10%, 7/1/2055 250,000 308,695
6/1/2031 125,000 124,134 Series 2017, 3.77%,
Series 20-2, 3.21%, 7/1/2048 70,000 81,433
6/1/2050 60,000 62,206 Series 2020, 3.19%,
Catholic Health Services of 7/1/2049 150,000 158,309
Long Island Obligated Series 2020, 3.34%,
Group 7/1/2060 305,000 335,445
Series 2020, 3.37%, Mayo Clinic:
7/1/2050 250,000 255,572 Series 2016, 4.13%,
Children's Health System of 11/15/2052 173,000 217,701
Texas Series 2021, 3.20%,
2.51%, 8/15/2050 262,000 243,367 11/15/2061 300,000 323,004
Children's Hospital Corp.: McLaren Health Care Corp.
Series 2020, 2.59%, Series A, 4.39%,
2/1/2050 105,000 99,743 5/15/2048 305,000 379,780
Series 2020, 2.93%, Memorial Sloan-Kettering
7/15/2050 (b) 135,000 132,994 Cancer Center:
Children's Hospital Medical 5.00%, 7/1/2042 100,000 136,072
Center Series 2015, 4.20%,
4.27%, 5/15/2044 250,000 314,390 7/1/2055 264,000 336,840
Cigna Holding Co. Series 2020, 2.96%,
5.38%, 2/15/2042 125,000 153,891 1/1/2050 160,000 163,602
CommonSpirit Health: Methodist Hospital
1.55%, 10/1/2025 104,000 104,911 Series 20A, 2.71%,
2.78%, 10/1/2030 85,000 88,448 12/1/2050 165,000 159,923
3.35%, 10/1/2029 613,000 664,308 Montefiore Obligated Group
3.91%, 10/1/2050 175,000 193,286 Series 18-C, 5.25%,
4.19%, 10/1/2049 317,000 364,059 11/1/2048 155,000 187,254
4.35%, 11/1/2042 197,000 230,228 Mount Sinai Hospitals Group,
Community Health Network, Inc.
Inc. Series 2017, 3.98%,
Series 20-A, 3.10%, 7/1/2048 135,000 150,822
5/1/2050 250,000 248,807 MultiCare Health System
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2.80%, 8/15/2050 165,000 162,806 3.45%, 1/15/2027 508,000 563,844

New York and Presbyterian 3.50%, 8/15/2039 772,000 861,799
Hospital: 3.70%, 12/15/2025 126,000 140,288
2.26%, 8/1/2040 125,000 117,615 3.70%, 8/15/2049 133,000 152,583
2.61%, 8/1/2060 155,000 144,169 3.75%, 10/15/2047 405,000 466,831
4.02%, 8/1/2045 155,000 191,224 3.85%, 6/15/2028 511,000 587,073
Series 2019, 3.95%, 3.88%, 12/15/2028 239,000 275,218

8/1/2119 170,000 200,532 3.88%, 8/15/2059 315,000 373,111

Northwell Healthcare, Inc.: 4.20%, 1/15/2047 231,000 282,324
3.81%, 11/1/2049 132,000 146,816 4.25%, 3/15/2043 200,000 245,166
4.26%, 11/1/2047 330,000 390,291 4.25%, 4/15/2047 406,000 499,262

NYU Langone Hospitals: 4.25%, 6/15/2048 25,000 30,943
4.37%, 7/1/2047 165,000 196,381 4.45%, 12/15/2048 605,000 774,291
4.78%, 7/1/2044 243,000 311,786 4.63%, 7/15/2035 371,000 469,753
Series 2020, 3.38%, 5.80%, 3/15/2036 258,000 364,030

7/1/2055 170,000 179,427 6.88%, 2/15/2038 212,000 328,922

OhioHealth Corp. Universal Health Services,

Series 2020, 3.04%, Inc.
11/15/2050 225,000 234,315 2.65%, 10/15/2030 (f) 210,000 211,033

Orlando Health Obligated West Virginia United Health
Group: System Obligated Group
3.33%, 10/1/2050 100,000 106,836 Series 2020, 3.13%,

4.09%, 10/1/2048 201,000 243,379 6/1/2050 100,000 100,189

PeaceHealth Obligated Willis-Knighton Medical
Group: Center:

Series 2018, 4.79%, Series 2018, 4.81%,

11/15/2048 324,000 432,624 9/1/2048 140,000 179,777
Series 2020, 1.38%, Series 2021, 3.07%,

11/15/2025 65,000 65,573 3/1/2051 205,000 202,263
Series 2020, 3.22%, Yale-New Haven Health

11/15/2050 65,000 67,493 Services Corp.

Providence St. Joseph Health Series 2020, 2.50%,

Obligated Group: 7/1/2050 115,000 106,163
Series 19A, 2.53%, 47,867,954
10/1/2029 244,000 255,771 T 0.1%
Series A, 3.93%, D.R.Horton, Inc.
10/1/2048 70,000 81,237 1.40%, 10/15/2027 (b) 400,000 391,840
Series H, 2.75%, DR Horton, Inc.:
10/1/2026 55,000 58,682 2.50%, 10/15/2024 415,000 435215
Series 1, 3.74%, 10/1/2047 50,000 57,112 475%, 2/15/2023 230,000 243,128

Quest Diagnostics, Inc.: Lennar Corp.:

2.80%, 6/30/2031 550,000 574,651 4.50%, 4/30/2024 275,000 300,908
3.45%, 6/1/2026 107,000 117,470 4.75%, 11/15/2022 221,000 231,204
4.20%, 6/30/2029 126,000 145,337 4.75%, 11/29/2027 (b) 300,000 346,662

RWJ Barnabas Health, Inc.: 5.00%, 6/15/2027 150,000 173,610
3.48%, 7/1/2049 (b) 100,000 111,272 5.88%, 11/15/2024 130,000 147,759
3.95%, 7/1/2046 90,000 105,621 MDC Holdings, Inc.

Seattle Children's Hospital 6.00%, 1/15/2043 300,000 386,853
Series 2021, 2.72%, NVR, Inc.

10/1/2050 375,000 367,871 3.00%, 5/15/2030 (b) 420,000 445,082

Sharp HealthCare PulteGroup, Inc.:

Series 20B, 2.68%, 5.00%, 1/15/2027 (b) 50,000 58,428
8/1/2050 300,000 289,878 6.00%, 2/15/2035 276,000 361,748

Spectru‘m Health System W
Oblnlgatcd Grc)up0 RE - B — 0.0% @ —_—
Tianoss 100,000 110,708 Leggett & Platt, Inc.:

SSM Health Care Corp. ? ? 3.50%, 11/15/2027 312,000 339,696
Series 2018, 3.69% 4.40%, 3/15/2029 215,000 246,046

5 3. 3 Whirlpool Corp.:

Star?;(il{(zioézalth Care 136,000 142,939 3.70%, 5/1/2025 207,000 226,462
Series 2018, 3.80% 4.00%, 3/1/2024 (b) 60,000 65,203
11/15/2048 ’ ’ 115,000 135.457 4.60%, 5/15/2050 200,000 248,112

Sutter Health: : ’ 4.75%, 2/26/2029 218,000 258,444
Series 204, 1.32%, 1,383,963

8/15/2025 190,000 191,718 EMAMRERSH — 0.0% (a)
Series 20A, 2.29%, Avery Dennison Corp.:
8/15/2030 155,000 156,454 2.65%, 4/30/2030 151,000 155,415
Series 20A, 3.16%, 4.88%, 12/6/2028 150,000 178,788
8/15/2040 200,000 209,496 Church & Dwight Co., Inc.:
Series 20A, 3.36%, 3.15%, 8/1/2027 (b) 100,000 109,120
8/15/2050 210,000 223,108 3.95%, 8/1/2047 200,000 234,558

Texas Health Resources Clorox Co.:

2.33%, 11/15/2050 155,000 140,636 1.80%, 5/15/2030 140,000 137,690

Toledo Hospital 3.50%, 12/15/2024 166,000 180,450
5.75%, 11/15/2038 (2) 221,000 266,696 3.90%, 5/15/2028 100,000 113,910

Trinity Health Corp.: Kimberly-Clark Corp.:

4.13%, 12/1/2045 37,000 45,608 1.05%, 9/15/2027 222,000 217,189
Series 2019, 3.43%, 2.75%, 2/15/2026 69,000 74,881
12/1/2048 35,000 38,045 2.88%, 2/7/2050 (b) 115,000 118,652
Series 2021, 2.63%, 3.05%, 8/15/2025 200,000 216,330
12/1/2040 60,000 59,130 3.20%, 4/25/2029 301,000 333,406

UnitedHealth Group, Inc.: 3.95%, 11/1/2028 90,000 104,151
1.15%, 5/15/2026 500,000 500,340 6.63%, 8/1/2037 236,000 367,313
1.25%, 1/15/2026 (b) 140,000 141,201 2,541,853
2.00%, 5/15/2030 (b) 195,000 196,617 R —0.8%

2.30%, 5/15/2031 500,000 512,065 Aflac, Inc.:

2.75%, 5/15/2040 470,000 475,616 1.13%, 3/15/2026 (b) 205,000 205,433
2.88%, 3/15/2023 428,000 446,447 3.25%, 3/17/2025 135,000 146,240
2.88%, 8/15/2029 541,000 583,523 4.75%, 1/15/2049 435,000 572,556
2.90%, 5/15/2050 300,000 302,535 Alleghany Corp.

2.95%, 10/15/2027 258,000 280,854 3.63%, 5/15/2030 150,000 165,510
3.10%, 3/15/2026 822,000 896,276 Allstate Corp.:

3.25%, 5/15/2051 550,000 587,999 0.75%, 12/15/2025 301,000 298,372
3.35%, 7/15/2022 485,000 500,418 1.45%, 12/15/2030 (b) 200,000 191,190
3.38%, 4/15/2027 408,000 453,015 3.28%, 12/15/2026 230,000 253,989

WMBHRITT L2 ],

_29_



SPAB

% nEE i & W nEE i %

3.85%, 8/10/2049 100,000 118,823 CNA Financial Corp.:
4.50%, 6/15/2043 100,000 125,953 2.05%, 8/15/2030 (b) 85,000 83,559
3 Month USD LIBOR + 3.45%, 8/15/2027 228,000 249,815
2.12%, 6.50%, 5/15/2067 CNO Financial Group, Inc.
(c) 355,000 468,650 5.25%, 5/30/2025 124,000 140,676
Series B, 3 Month USD Equitable Holdings, Inc.:
LIBOR + 2.94%, 5.75%, 3.90%, 4/20/2023 215,000 227,421
8/15/2053 (c) 262,000 284,383 4.35%, 4/20/2028 566,000 648,902

American Financial Group, 5.00%, 4/20/2048 271,000 345,701
Inc. Everest Reinsurance
4.50%, 6/15/2047 155,000 185,569 Holdings, Inc.

American International Group, 3.50%, 10/15/2050 120,000 128,075
Inc.: Fairfax Financial Holdings,

2.50%, 6/30/2025 350,000 369,233 Ltd.:

3.40%, 6/30/2030 389,000 426,686 3.38%, 3/3/2031 (f) 300,000 313,212

3.75%, 7/10/2025 252,000 277,525 4.63%, 4/29/2030 150,000 171,605

3.88%, 1/15/2035 255,000 288,229 Fidelity National Financial,

4.13%, 2/15/2024 566,000 616,272 Inc.:

4.20%, 4/1/2028 265,000 304,477 3.40%, 6/15/2030 150,000 161,568

4.25%, 3/15/2029 283,000 326,636 4.50%, 8/15/2028 212,000 243,912

4.38%, 6/30/2050 243,000 295,923 5.50%, 9/1/2022 230,000 242,494

4.38%, 1/15/2055 455,000 552,934 First American Financial Corp.

4.50%, 7/16/2044 245,000 297,388 4.00%, 5/15/2030 130,000 144,437

4.70%, 7/10/2035 238,000 288,232 Globe Life, Inc.:

3 Month USD LIBOR + 2.15%, 8/15/2030 200,000 197,592
4.20%, 8.18%, 5/15/2068 4.55%, 9/15/2028 172,000 201,214
(b) (¢) 450,000 649,363 Hanover Insurance Group,

Aon Corp.: Inc.:

2.80%, 5/15/2030 285,000 299,831 2.50%, 9/1/2030 70,000 70,328
3.75%, 5/2/2029 229,000 257,714 4.50%, 4/15/2026 50,000 56,697
4.50%, 12/15/2028 311,000 363,637 Hartford Financial Services

6.25%, 9/30/2040 323,000 465,944 Group, Inc.:

8.21%, 1/1/2027 120,000 157,393 2.80%, 8/19/2029 (b) 770,000 811,226

Aon PLC: 4.40%, 3/15/2048 62,000 76,165
3.50%, 6/14/2024 170,000 182,816 Kemper Corp.

4.00%, 11/27/2023 105,000 112,645 4.35%, 2/15/2025 120,000 131,537
4.60%, 6/14/2044 171,000 213,718 Lincoln National Corp.:

Arch Capital Finance LLC 3.40%, 1/15/2031 (b) 270,000 297,138
4.01%, 12/15/2026 144,000 162,876 3.63%, 12/12/2026 197,000 218,085

Arch Capital Group US, Inc. 3.80%, 3/1/2028 195,000 218,384
5.14%, 11/1/2043 325,000 427,797 4.00%, 9/1/2023 204,000 219,049

Arch Capital Group, Ltd. 4.38%, 6/15/2050 160,000 192,851
3.64%, 6/30/2050 185,000 199,787 Loews Corp.:

Aspen Insurance Holdings, 3.20%, 5/15/2030 60,000 65,105
Ltd. 3.75%, 4/1/2026 313,000 348,119
4.65%, 11/15/2023 375,000 407,557 4.13%, 5/15/2043 100,000 118,584

Assurant, Inc.: Manulife Financial Corp.:

3.70%, 2/22/2030 78,000 84,731 2.48%, 5/19/2027 155,000 163,674
4.00%, 3/15/2023 100,000 105,760 4.15%, 3/4/2026 676,000 763,535
4.20%, 9/27/2023 (b) 120,000 128,886 5.38%, 3/4/2046 315,000 442,172
4.90%, 3/27/2028 208,000 242,416 5 Year US ISDA + 1.65%,

Assured Guaranty US 4.06%, 2/24/2032 (c) 347,000 382,821
Holdings, Inc. Markel Corp.:

3.15%, 6/15/2031 175,000 181,794 3.50%, 11/1/2027 (b) 124,000 136,308

Athene Holding, Ltd.: 4.30%, 11/1/2047 125,000 147,030
3.50%, 1/15/2031 255,000 272,139 5.00%, 4/5/2046 123,000 158,072
3.95%, 5/25/2051 175,000 187,353 5.00%, 5/20/2049 175,000 226,849
4.13%, 1/12/2028 217,000 242,519 Marsh & McLennan Cos., Inc.:

AXA SA 2.25%, 11/15/2030 (b) 210,000 212,785
8.60%, 12/15/2030 231,000 350,787 3.30%, 3/14/2023 100,000 104,395

AXIS Specialty Finance LLC: 3.50%, 6/3/2024 420,000 451,828
3.90%, 7/15/2029 139,000 153,172 3.50%, 3/10/2025 117,000 127,200
5 year CMT + 3.19%, 3.75%, 3/14/2026 239,000 265,649

4.90%, 1/15/2040 (b) (c) 100,000 105,647 4.20%, 3/1/2048 305,000 377,233

AXIS Specialty Finance PLC 4.35%, 1/30/2047 220,000 275,640
4.00%, 12/6/2027 149,000 165,111 4.38%, 3/15/2029 200,000 234,594

Berkshire Hathaway Finance 4.90%, 3/15/2049 325,000 444,083
Corp.: Mercury General Corp.

1.85%, 3/12/2030 (b) 266,000 268,692 4.40%, 3/15/2027 253,000 285,652
2.50%, 1/15/2051 (b) 291,000 272,292 MetLife, Inc.:

2.85%, 10/15/2050 555,000 553,296 3.60%, 4/10/2024 215,000 232,544
4.20%, 8/15/2048 410,000 506,211 3.60%, 11/13/2025 212,000 234,243
4.25%, 1/15/2049 664,000 824,635 4.05%, 3/1/2045 352,000 422,615
4.40%, 5/15/2042 439,000 551,419 4.60%, 5/13/2046 128,000 165,213

Berkshire Hathaway, Inc.: 4.72%, 12/15/2044 695,000 903,208
2.75%, 3/15/2023 463,000 480,460 4.88%, 11/13/2043 265,000 349,355
3.13%, 3/15/2026 710,000 776,186 5.70%, 6/15/2035 566,000 783,655
4.50%, 2/11/2043 245,000 313,642 5.88%, 2/6/2041 189,000 272,685

Brighthouse Financial, Inc.: 6.40%, 12/15/2066 301,000 385,798
3.70%, 6/22/2027 (b) 349,000 381,021 6.50%, 12/15/2032 100,000 141,920
4.70%, 6/22/2047 216,000 239,751 Series D, 4.37%,

5.63%, 5/15/2030 185,000 225,167 9/15/2023 293,000 317,518

Brown & Brown, Inc.: Nationwide Financial
2.38%, 3/15/2031 440,000 439,908 Services, Inc.

4.50%, 3/15/2029 142,000 163,084 Series JR, 6.75%,

Chubb Corp.: 5/15/2087 210,000 259,606
6.00%, 5/11/2037 362,000 523,173 0Old Republic International
Series 1, 6.50%, 5/15/2038 100,000 151,389 Corp.:

Chubb INA Holdings, Inc.: 3.88%, 8/26/2026 100,000 111,828
1.38%, 9/15/2030 415,000 394,802 4.88%, 10/1/2024 185,000 206,682
2.70%, 3/13/2023 318,000 330,726 PartnerRe Finance B LLC
2.88%, 11/3/2022 259,000 266,723 3.70%, 7/2/2029 (b) 308,000 342,564
3.15%, 3/15/2025 214,000 231,242 Principal Financial Group,

3.35%, 5/3/2026 480,000 527,645 Inc.:

Cincinnati Financial Corp. 3.10%, 11/15/2026 163,000 176,379

6.13%, 11/1/2034 (b) 183,000 249,903 3.30%, 9/15/2022 358,000 370,258
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3.40%, 5/15/2025 90,000 97,583 Alphabet, Inc.:

3.70%, 5/15/2029 119,000 133,699 0.45%, 8/15/2025 110,000 108,829
4.30%, 11/15/2046 176,000 212,925 0.80%, 8/15/2027 294,000 285,550

Progressive Corp.: 1.10%, 8/15/2030 (b) 521,000 494,887
4.00%, 3/1/2029 125,000 143,830 2.05%, 8/15/2050 310,000 274,372
4.13%, 4/15/2047 330,000 404,649 2.25%, 8/15/2060 313,000 277,249
4.35%, 4/25/2044 573,000 713,906 3.38%, 2/25/2024 670,000 720,438

Prudential Financial, Inc.: Amazon.com, Inc.:

3.91%, 12/7/2047 471,000 547,175 0.25%, 5/12/2023 1,150,000 1,150,379
3.94%, 12/7/2049 150,000 176,027 0.40%, 6/3/2023 385,000 385,828
3 Month USD LIBOR + 0.45%, 5/12/2024 560,000 558,914
2.38%, 4.50%, 9/15/2047 0.80%, 6/3/2025 110,000 110,215
(b) (¢) 136,000 147,635 1.00%, 5/12/2026 (b) 450,000 450,157
3 Month USD LIBOR + 1.20%, 6/3/2027 (b) 194,000 193,001
2.67%, 5.70%, 9/15/2048 1.50%, 6/3/2030 261,000 255,749
(b) (¢) 264,000 309,136 1.65%, 5/12/2028 450,000 453,627
3 Month USD LIBOR + 2.10%, 5/12/2031 510,000 518,583
3.03%, 5.38%, 5/15/2045 2.40%, 2/22/2023 827,000 854,084
(c) 343,000 379,557 2.50%, 11/29/2022 50,000 51,321
3 Month USD LIBOR + 2.50%, 6/3/2050 261,000 246,517
3.92%, 5.63%, 6/15/2043 2.70%, 6/3/2060 255,000 242,974
(c) 332,000 357,378 2.80%, 8/22/2024 836,000 889,738
3 Month USD LIBOR + 2.88%, 5/12/2041 450,000 464,575
4.18%, 5.88%, 9/15/2042 3.10%, 5/12/2051 450,000 473,040
(c) 194,000 204,798 3.15%, 8/22/2027 856,000 945,709
5 year CMT + 3.04%, 3.25%, 5/12/2061 450,000 476,383
3.70%, 10/1/2050 (b) (c) 185,000 193,414 3.80%, 12/5/2024 501,000 551,190
Series MTN, 2.10%, 3.88%, 8/22/2037 730,000 868,999
3/10/2030 (b) 151,000 153,806 4.05%, 8/22/2047 656,000 799,802
Series MTN, 3.00%, 4.25%, 8/22/2057 949,000 1,214,264
3/10/2040 100,000 102,511 4.80%, 12/5/2034 509,000 655,653
Series MTN, 3.50%, 4.95%, 12/5/2044 602,000 817,251
5/15/2024 231,000 250,104 Baidu, Inc.:
Series MTN, 3.70%, 2.88%, 7/6/2022 116,000 118,474
3/13/2051 274,000 312,379 3.08%, 4/7/2025 172,000 182,146
Series MTN, 3.88%, 3.43%, 4/7/2030 150,000 162,707
3/27/2028 (b) 185,000 211,949 3.50%, 11/28/2022 410,000 425,490
Series MTN, 4.35%, 3.88%, 9/29/2023 200,000 212,614
2/25/2050 550,000 689,337 4.13%, 6/30/2025 (b) 332,000 366,671
Series MTN, 4.42%, 4.38%, 5/14/2024 270,000 294,724
3/27/2048 230,000 287,100 4.38%, 3/29/2028 (b) 100,000 113,726
Series MTN, 4.60%, 4.88%, 11/14/2028 365,000 431,799
5/15/2044 137,000 174,716 Booking Holdings, Inc.:

Reinsurance Group of 3.55%, 3/15/2028 365,000 406,979
America, Inc.: 3.60%, 6/1/2026 737,000 817,031
3.15%, 6/15/2030 85,000 90,828 E*TRADE Financial Corp.:

3.90%, 5/15/2029 145,000 162,462 2.95%, 8/24/2022 280,000 287,518
Series MTN, 4.70%, 4.50%, 6/20/2028 375,000 434,989
9/15/2023 115,000 124,935 eBay, Inc.:

RenaissanceRe Holdings, Ltd. 1.40%, 5/10/2026 102,000 102,265
3.60%, 4/15/2029 342,000 377,007 1.90%, 3/11/2025 176,000 181,995

Travelers Cos., Inc.: 2.60%, 5/10/2031 130,000 132,302
2.55%, 4/27/2050 (b) 205,000 197,544 2.70%, 3/11/2030 200,000 208,046
4.05%, 3/7/2048 221,000 269,624 2.75%, 1/30/2023 203,000 210,241
4.10%, 3/4/2049 171,000 211,190 3.60%, 6/5/2027 (b) 420,000 466,830
4.30%, 8/25/2045 225,000 280,883 4.00%, 7/15/2042 353,000 395,999
4.60%, 8/1/2043 (b) 200,000 262,858 Expedia Group, Inc.:

5.35%, 11/1/2040 307,000 428,808 2.95%, 3/15/2031 185,000 188,219
Series MTN, 6.25%, 3.25%, 2/15/2030 408,000 426,242
6/15/2037 230,000 338,622 3.80%, 2/15/2028 136,000 148,156

Unum Group 4.50%, 8/15/2024 107,000 117,197
4.00%, 6/15/2029 (b) 187,000 210,195 4.63%, 8/1/2027 115,000 129,939

Voya Financial, Inc.: JD.com, Inc.:

3.65%, 6/15/2026 274,000 303,641 3.38%, 1/14/2030 (b) 165,000 176,235

4.80%, 6/15/2046 150,000 189,896 3.88%, 4/29/2026 313,000 344,801

5.70%, 7/15/2043 250,000 343,563 TD Ameritrade Holding Corp.:

3 Month USD LIBOR + 2.75%, 10/1/2029 (b) 169,000 181,793
2.08%, 4.70%, 1/23/2048 3.30%, 4/1/2027 351,000 385,303
(c) 200,000 210,516 Tencent Music Entertainment

W R Berkley Corp. Group:

3.55%, 3/30/2052 250,000 265,725 1.38%, 9/3/2025 (b) 225,000 223,123

Willis North America, Inc.: 2.00%, 9/3/2030 (b) 535,000 515,713
2.95%, 9/15/2029 238,000 250,321 VeriSign, Inc.:

3.60%, 5/15/2024 396,000 425,862 2.70%, 6/15/2031 (d) 245,000 248,641
3.88%, 9/15/2049 138,000 156,111 5.25%, 4/1/2025 173,000 196,435
4.50%, 9/15/2028 190,000 219,876 Weibo Corp.:

5.05%, 9/15/2048 100,000 131,082 3.38%, 7/8/2030 (b) 165,000 169,630

WR Berkley Corp. 3.50%, 7/5/2024 590,000 622,019
4.75%, 8/1/2044 50,000 62,753 29,613,506

XLIT, Ltd.: BESHITHE —0.1%

4.45%, 3/31/2025 129,000 144,668 Ares Capital Corp.:
5.50%, 3/31/2045 320,000 435.984 2.15%, 7/15/2026 397,000 394,983
51,350,573 3.25%, 7/15/2025 175,000 184,135

AUE—RY bk —05% 3.50%, 2/10/2023 (b) 200,000 207,598

Alibaba Group Holding, Ltd.: 3.88%, 1/15/2026 475,000 509,181
2.13%, 2/9/2031 245,000 240,874 4.20%, 6/10/2024 558,000 599,761
2.70%, 2/9/2041 275,000 263,612 Bain Capital Specialty
3.15%, 2/9/2051 385,000 378,790 Finance, Inc.

3.25%, 2/9/2061 315,000 305,005 2.95%, 3/10/2026 235,000 240,696
3.40%, 12/6/2027 610,000 666,407 Blackstone Secured Lending

3.60%, 11/28/2024 582,000 632,553 Fund

4.00%, 12/6/2037 200,000 224,330 3.65%, 7/14/2023 (f) 247,000 257,394
4.20%, 12/6/2047 190,000 219,243 Blackstone/GSO Secured

4.40%, 12/6/2057 508,000 610,667 Lending Fund

4.50%, 11/28/2034 220,000 256,755 2.75%, 9/16/2026 (f) 265,000 268,628
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FS KKR Capital Corp.: 9/14/2023 355,000 355,476
3.40%, 1/15/2026 271,000 280,301 Series MTN, 0.45%,

4.13%, 2/1/2025 (b) 350,000 372,316 5/17/2024 150,000 149,646

Goldman Sachs BDC, Inc. Series MTN, 0.80%,

2.88%, 1/15/2026 215,000 222,048 11/13/2025 (b) 550,000 546,783

Golub Capital BDC, Inc.: Series MTN, 1.10%,

2.50%, 8/24/2026 255,000 256,311 9/14/2027 473,000 467,215
3.38%, 4/15/2024 300,000 313,293 Series MTN, 1.45%,

Main Street Capital Corp. 5/15/2025 300,000 307,149
3.00%, 7/14/2026 210,000 215,678 Series MTN, 1.95%,

Oaktree Specialty Lending 11/18/2022 234,000 239,204
Corp. Series MTN, 2.85%,

3.50%, 2/25/2025 (b) 55,000 57,673 5/17/2024 200,000 212,776

Owl Rock Capital Corp.: Series MTN, 3.30%,

2.63%, 1/15/2027 100,000 100,296 6/9/2024 122,000 131,551
3.40%, 7/15/2026 250,000 260,712 Caterpillar, Inc.:

3.75%, 7/22/2025 100,000 105,854 1.90%, 3/12/2031 (b) 300,000 300,579
4.00%, 3/30/2025 250,000 266,535 2.60%, 9/19/2029 (b) 175,000 186,788
4.25%, 1/15/2026 300,000 323,988 2.60%, 4/9/2030 194,000 207,062

Prospect Capital Corp. 3.25%, 9/19/2049 167,000 184,133
3.71%, 1/22/2026 315,000 323,650 3.40%, 5/15/2024 250,000 268,500

Sixth Street Specialty 3.80%, 8/15/2042 (b) 444,000 528,098
Lending, Inc.: 4.75%, 5/15/2064 584,000 841,451
2.50%, 8/1/2026 (b) 255,000 257,173 6.05%, 8/15/2036 125,000 180,040
3.88%, 11/1/2024 (b) 185,000 196,766 Oshkosh Corp.

6,214,970 4.60%, 5/15/2028 210,000 242,493

/88 — 0.1% 6,749,776

Nucor Corp.: W — BE —02%

2.00%, 6/1/2025 90,000 93,087 CNH Industrial Capital LLC:

2.70%, 6/1/2030 (b) 80,000 83,574 1.88%, 1/15/2026 (b) 480,000 488,870
2.98%, 12/15/2055 (f) 377,000 364,593 1.95%, 7/2/2023 80,000 82,016
3.95%, 5/1/2028 (b) 195,000 222,257 CNH Industrial NV

4.13%, 9/15/2022 285,000 295,160 Series MTN, 3.85%,

Reliance Steel & Aluminum 11/15/2027 (b) 198,000 219,554
Co.: Crane Co.

1.30%, 8/15/2025 205,000 205,467 4.20%, 3/15/2048 115,000 127,553
2.15%, 8/15/2030 90,000 88,843 Deere & Co.
4.50%, 4/15/2023 191,000 202,322 3.90%, 6/9/2042 205,000 252,070

Steel Dynamics, Inc.: Dover Corp.:

1.65%, 10/15/2027 25,000 24,920 2.95%, 11/4/2029 20,000 21,496
2.40%, 6/15/2025 85,000 89,026 3.15%, 11/15/2025 280,000 301,160
2.80%, 12/15/2024 197,000 207,916 Flowserve Corp.:

3.25%, 1/15/2031 150,000 161,204 3.50%, 10/1/2030 170,000 179,406
3.25%, 10/15/2050 40,000 39,915 4.00%, 11/15/2023 195,000 208,030
3.45%, 4/15/2030 309,000 336,683 IDEX Corp.:

Vale Overseas, Ltd.: 2.63%, 6/15/2031 200,000 203,182
3.75%, 7/8/2030 490,000 521,140 3.00%, 5/1/2030 125,000 132,141
6.25%, 8/10/2026 600,000 721,086 John Deere Capital Corp.:

6.88%, 11/21/2036 531,000 727,698 1.45%, 1/15/2031 (b) 370,000 357,720
8.25%, 1/17/2034 (b) 271,000 394,709 Series MTN, 0.25%,

Vale SA 1/17/2023 250,000 249,883
5.63%, 9/11/2042 (b) 250,000 312,755 Series MTN, 0.40%,

5,092,355 10/10/2023 160,000 160,128

RIB — 0.0% (a) Series MTN, 0.45%,

Harley-Davidson, Inc. 1/17/2024 215,000 214,602
4.63%, 7/28/2045 235,000 259,266 Series MTN, 0.55%,

— 7/5/2022 415,000 416,382
Series MTN, 0.70%.
—0.1% ’ g

gﬁce Hotels International, 71512023 o 426,000 428,935
nc.: Scnlc/slg//lzT(E%O'lzo A)Y 100,000 98,984
3.70%, 12/1/2029 175,000 189,670 el 2)0% ; :
3.70%, 1/15/2031 155,000 167,792 46023 g 70,000 71,051

Hyatt Hotels Corp.: Series MTN. 1.50%

4.38%, 9/15/2028 (b) 248,000 273,579 °”3°/56 0% o 250,000 248705
4.85%, 3/15/2026 25,000 27,949 Series MTN. 1.75% ’ g
Las Vegas Sands Corp.: o027 325,000 332,966
2,90:/.), 6/25/2025 425,000 442,918 Series MTN. 2.05% ’ ’

" 3.20%, 8/8/2024 _ 455,000 477,495 1/9/2025 (b) 200,000 209,000

amottolntcmatlonal, Inc.: Series MTN., 2.15%
g.sgm, 4/15/20024 623,000 663,838 /812022 114,000 116,541
eries FF, 4.63%, Series MTN, 2.25%
6/15/2030 320,000 368,467 9/14/2026 200,000 210,642
Series GG, 3.50%, Series MTN, 2.60%,
1071572032 90,000 95,687 3/7/2024 127,000 133,920
Series HH, 2.85%, Series MTN, 2.65%
4152031 192,000 195114 6/24/2024 243,000 258,571
a0 164,000 174,554 Series MTN, 2.65%,
Seri ) ’ ’ 6/10/2026 275,000 296,172
eries X, 4.00%, 4/15/2028 ; ,
(b) 315,000 346,358 Series MTN, 2.70%,
h ) 1/6/2023 218,000 225,807
Series Z, 4.15%, 12/1/2023 Series MTN. 2.80%
(b) 170,000 182,272 » 20070,
Sands China. Ltd.: 3/6/2023 125,000 130,234
y i 2.80%.
4.38%, 6/18/2030 (b) 500,000 542,520 Ser;;gg;’ » 104.000 12552
4.60%, 8/8/2023 730,000 775,187 Series MTN. 2.80% ’ ’
5.13%, 8/8/2025 303,000 339,215 Tsnoe 270,000 201811
5.40%, 8/8/2028 555,000 644,982 Series MTN. 3.05% ’ ’
—_ 5.907.597 1/6/2028 220,000 241,208

B — B - ER —01% Series MTN, 3.45%,

Caterpillar Financial Services 1/10/2024 105,000 112,768
Corp.: nVent Finance Sarl:

0.25%, 3/1/2023 646,000 645,444 3.95%, 4/15/2023 60,000 62,689
0.65%, 7/7/2023 553,000 555,986 4.55%, 4/15/2028 150,000 164,985
0.90%, 3/2/2026 200,000 199,402

Series MTN, 0.45%,
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2.06%, 4/5/2025 651,000 676,656 5.30%, 5/15/2049 140,000 176,546
3.11%, 2/15/2040 470,000 485,947 Fox Corp.:

Rockwell Automation, Inc. 4.03%, 1/25/2024 424,000 459,340
2.88%, 3/1/2025 400,000 425,108 4.71%, 1/25/2029 472,000 554,562

Westinghouse Air Brake 5.48%, 1/25/2039 588,000 760,255
Technologies Corp.: 5.58%, 1/25/2049 148,000 199,859
3.20%, 6/15/2025 385,000 410,229 Grupo Televisa SAB:

4.95%, 9/15/2028 624,000 724,795 5.00%, 5/13/2045 460,000 548,398

Xylem, Inc.: 5.25%, 5/24/2049 (b) 281,000 353,020
2.25%, 1/30/2031 (b) 266,000 268,341 6.13%, 1/31/2046 (b) 150,000 205,806
3.25%, 11/1/2026 195,000 213.467 6.63%, 3/18/2025 412,000 488,677

10,566,277 6.63%, 1/15/2040 345,000 476,362

AT4T —1.0% NBCUniversal Media LLC:

Charter Communications 4.45%, 1/15/2043 435,000 533,893
Operating LLC/Charter 5.95%, 4/1/2041 479,000 691,369
Communications Operating 6.40%, 4/30/2040 100,000 149,257
Capital: TCI Communications, Inc.:

2.30%, 2/1/2032 183,000 176,253 7.13%, 2/15/2028 107,000 142,947
2.80%, 4/1/2031 106,000 108,438 7.88%, 2/15/2026 195,000 251,774
3.50%, 6/1/2041 145,000 145,983 Thomson Reuters Corp.
3.70%, 4/1/2051 194,000 193,061 5.85%, 4/15/2040 450,000 621,693
3.75%, 2/15/2028 84,000 92,717 Time Warner Cable LLC:
3.85%, 4/1/2061 420,000 412,860 4.50%, 9/15/2042 607,000 676,744
3.90%, 6/1/2052 605,000 615,642 5.50%, 9/1/2041 343,500 427,125
4.20%, 3/15/2028 207,000 234,158 5.88%, 11/15/2040 405,000 522,665
4.40%, 12/1/2061 (d) 350,000 376,443 6.55%, 5/1/2037 345,000 469,090
4.46%, 7/23/2022 734,000 759,785 6.75%, 6/15/2039 370,000 518,000
4.80%, 3/1/2050 660,000 760,393 7.30%, 7/1/2038 419,000 609,704
4.91%, 7/23/2025 514,000 582,814 TWDC Enterprises 18 Corp.:
5.05%, 3/30/2029 281,000 332,170 3.00%, 2/13/2026 64,000 69,512
5.13%, 7/1/2049 330,000 394,188 4.38%, 8/16/2041 225,000 271,378
5.38%, 4/1/2038 220,000 270,965 Series GMTN, 3.15%,
5.38%, 5/1/2047 797,000 977,297 9/17/2025 110,000 119,646
5.75%, 4/1/2048 564,000 719,749 Series GMTN, 4.13%,
6.38%, 10/23/2035 531,000 711,593 6/1/2044 208,000 250,555
6.48%, 10/23/2045 701,000 967,527 Series MTN, 1.85%,
6.83%, 10/23/2055 680,000 1,002,721 713012026 227,000 233,778
Class USD, 4.50%, Series MTN, 2.35%,

2/1/2024 711,000 774,435 12/1/2022 264,000 271,255

Comcast Cable Series MTN, 2.95%,

Communications Holdings, §/1 5/2027 (b) 187,000 203,593
Inc. Series MTN, 3.70%,
9.46%, 11/15/2022 131,000 147,388 o 1212042 419,000 475,393

Comcast Corp.: ViacomCBS, Inc.:

1.95%, 1/15/2031 275,000 271,048 3.70%, 6/1/2028 490,000 545,331
2.35%, 1/15/2027 545,000 571,950 3.88%, 4/1/2024 222,000 238,683
2.45%, 8/15/2052 (b) 430,000 388,204 4.00%, 1/15/2026 291,000 323,682
2.65%, 2/1/2030 734,000 772,315 4.20%, 6/1/2029 419,000 482,064
2.65%, 8/15/2062 175,000 159,716 4.20%, 5/19/2032 (b) 245,000 282,666
2.80%, 1/15/2051 304,000 292,567 4.38%, 3/15/2043 451,000 520,630
3.15%, 3/1/2026 695,000 756,271 4.85%, 7/1/2042 480,000 588,926
3.15%, 2/15/2028 504,000 552,671 4.90%, 8/15/2044 150,000 182,295
3.20%, 7/15/2036 767,000 821,189 4.95%, 5/19/2050 (b) 541,000 683,618
3.25%, 11/1/2039 80,000 85,129 5.25%, 4/1/2044 250,000 319,653
3.30%, 2/1/2027 436,000 478,693 7.88%, 7/30/2030 124,000 177,031
3.30%, 4/1/2027 200,000 220,504 Walt Disney Co.:

3.38%, 2/15/2025 369,000 400,439 1.65%, 9/1/2022 736,000 747,511
3.38%, 8/15/2025 546,000 595,975 1.75%, 8/30/2024 506,000 522,814
3.40%, 7/15/2046 463,000 494,692 1.75%, 1/13/2026 (b) 667,000 685,829
3.45%, 2/1/2050 470,000 509,118 2.00%, 9/1/2029 646,000 652,331
3.60%, 3/1/2024 (b) 100,000 107,985 2.20%, 1/13/2028 294,000 304,649
3.70%, 4/15/2024 698,000 756,541 2.65%, 1/13/2031 1,130,000 1,186,749
3.75%, 4/1/2040 375,000 423,975 2.75%, 9/1/2049 400,000 393,932
3.90%, 3/1/2038 564,000 646,767 3.00%, 9/15/2022 112,000 115,557
3.97%. 11/1/2047 525,000 612,470 3.38%, 11/15/2026 (b) 348,000 383,806
4.00%, 8/15/2047 290,000 337,157 3.50%, 5/13/2040 375,000 417,825
4.00%, 3/172048 663,000 775,942 3.60%, 1/13/2051 208,000 235,749
4.00%, 11/1/2049 668,000 786,710 3.70%, 9/15/2024 129,000 140,355
4.05%, 11/1/2052 686,000 816,319 3.80%, 3/22/2030 470,000 537,078
4.15%, 10/15/2028 215,000 248,953 3.80%, 5/13/2060 250,000 293,868
4.20%, 8/15/2034 654,000 773,028 4.70%, 3/23/2050 379,000 505,870
4.25%, 10/15/2030 622,000 731,453 4.75%, 11/15/2046 85,000 110,641
4.25%, 1/15/2033 394,000 469,116 5.40%, 10/1/2043 250,000 349,063
4.40%, 8/15/2035 408,000 491,379 6.15%, 3/1/2037 200,000 285,126
4.50%, 1/15/2043 325,000 402,808 6.20%, 12/15/2034 250,000 352,253
4.60%, 10/15/2038 813,000 1,007,738 6.40%, 12/15/2035 374,000 547,727
4.60%, 8/15/2045 468,000 588,042 6.65%, 11/15/2037 154,000 232,776
4.65%, 7/15/2042 273,000 344,977 60,013,930
4.70%, 10/15/2048 565,000 732,506 SREE - &M — 0.0% (a)

4.75%, 3/1/2044 269,000 344,420 Precision Castparts Corp.:

4.95%, 10/15/2058 280,000 387,394 2.50%, 1/15/2023 801,000 823,564
5.65%, 6/15/2035 310,000 419,461 4.38%, 6/15/2045 160,000 194,153
6.40%, 5/15/2038 272,000 400,574 Timken Co.:

6.45%, 3/15/2037 100,000 145,317 3.88%, 9/1/2024 95,000 101,769
6.50%, 11/15/2035 146,000 212,449 4.50%, 12/15/2028 (b) 370,000 413364
6.95%, 8/15/2037 350,000 533,323 Valmont Industries, Inc.

Discovery 5.25%, 10/1/2054 111,000 137,447
Communications LLC: 1,670,297
2.95%, 3/20/2023 527,000 548,280 GE —0.1% —
3.63%, 5/15/2030 320,000 349,350 AngloGold Ashanti Holdings
4.00%, 9/15/2055 960,000 1,015,296 PLC
4.13%, 5/15/2029 153,000 171,818 3.75%, 10/1/2030 (b) 375,000 389,310
4.65%, 5/15/2050 609,000 712,786 Barrick Gold Corp.

4.90%, 3/11/2026 193,000 220,506 5.05%, 4/1/2042 204,000 268,607
5.20%, 9/20/2047 231,000 287,745
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Finance LLC: Trane Technologies
5.70%, 5/30/2041 221,000 304,098 Luxembourg Finance SA:
5.75%, 5/1/2043 350,000 492,723 3.80%, 3/21/2029 186,000 209,966
Barrick PD Australia Finance 4.50%, 3/21/2049 421,000 _ 528,961
Pty, Ltd. _ 12,921,095
5.95%, 10/15/2039 163,000 225,589 EHARR — 0.0% (a)
BHP Billiton Finance USA, Steelcase, Inc.
Ltd. 5.13%, 1/18/2029 186,000 215,901
5.00%, 9/30/2043 867,000 1,177,923 —_—
Kinross Gold Corp. . 110
5.95%, 3/15/2024 143,000 159,914 g,;%apﬁﬁMmk;{: :’merica’
Newmont Corp.: Inc.:
2.25%, 10/1/2030 597,000 396,606 1.75%, 8/10/2030 (b) 323,000 315319
4.88%, 3/15/2042 145,000 184,221 275% 5/10/2023 569,000 503222
5.45%, 6/9/2044 150,000 204,934 2.77% 11/10/2050 420,000 390,852
5.88%, 4/1/2035 160,000 215,938 2 04% 4/6/2023 300.000 312,906
6:25%, 10/1/2039 156,000 225,517 2.94% 6/4/2051 393,000 376,895
Rio Tinto Finance USA PLC 3.00%, 2/24/2050 472,000 458,449
 4.13%, 8/21/2042 315,000 383,894 3.02%, 1/16/2027 (b) 264,000 284,779
Rio Tinto Finance USA, Ltd.: 3.12%, 5/4/2026 206,000 223,535
3.75%, 6/15/2025 884,000 979,525 3.22%, 11/28/2023 175,000 185,355
7.13%, 7/15/2028 181,000 245,405 338% 2/8/2061 255,000 256,257
Southern Copper Corp.: o 208
o mon Nom
3.88%, 4/23/2025 100,000 108,980 3.79% 2/6/2004 197,000 212,486
5.25%, 11/8/2042 405,000 517,635 423% 11/6/2028 976,000 1,131,965
5.88%, 4/23/2045 474,000 662,538 BP Capital Markets PLC:
6.75%, 4/16/2040 180,000 257,027 3.98%. 9/19/2027 819.000 896,723
7.50%, 7/27/2035 520,000 754,541 3.51%, 3/17/2025 566,000 619,476
Teck Resources, Ltd.: 3.54%, 11/4/2024 288,000 313,580
6.00%, 8/15/2040 223,000 284,077 381%. 2/10/2024 272,000 204277
6.13%, 10/1/2035 212,000 273,620 3.99%, 9/26/2023 189,000 203,733
6.25%, 7/15/2041 318,000 418,033 Burlington Resources LLC
9,522,565 5.95%, 10/15/2036 324,000 449,061
HES —02% Canadian Natural Resources,
3M Co.: Ltd.:
1.75%, 2/14/2023 288,000 294,457 2.05%, 7/15/2025 265,000 272,550
2.00%, 2/14/2025 142,000 147,936 2.95%, 1/15/2023 170,000 176,137
2.88%, 10/15/2027 364,000 395,442 2.95%, 7/15/2030 200,000 207,452
3.05%, 4/15/2030 (b) 542,000 596,688 3.85%, 6/1/2027 311,000 342,545
3.25%, 8/26/2049 (b) 264,000 288,475 6.25%, 3/15/2038 190,000 254,036
Series MTN, 3.00%, 6.45%, 6/30/2033 103,000 135,823
8/7/2025 250,000 270,880 6.50%, 2/15/2037 225,000 303,754
Series MTN, 3.25%, 6.75%, 2/1/2039 170,000 238,603
2/14/2024 254,000 271,450 Series GMTN, 4.95%,
Series MTN, 3.38%, 6/1/2047 (b) 250,000 311,835
3/1/2029 513,000 574,740 Cenovus Energy, Inc.:
Series MTN, 3.63%, 3.00%, 8/15/2022 100,000 102,061
9/14/2028 (b) 200,000 227,612 4.40%, 4/15/2029 389,000 440,655
Carlisle Cos., Inc.: 5.40%, 6/15/2047 330,000 409,748
2.75%, 3/1/2030 (b) 280,000 292,116 6.75%, 11/15/2039 420,000 569,566
3.75%, 11/15/2022 100,000 103,565 6.80%, 9/15/2037 197,000 259,010
Eaton Corp.: Chevron Corp.:
2.75%, 11/2/2022 191,000 197,190 1.14%, 5/11/2023 55,000 55,818
3.10%, 9/15/2027 183,000 199,108 1.55%, 5/11/2025 ,086,000 1,112,075
3.92%, 9/15/2047 50,000 57,489 2.00%, 5/11/2027 176,000 181,797
4.00%, 11/2/2032 270,000 314,531 2.24%, 5/11/2030 (b) 1,003,000 1,034,364
4.15%, 11/2/2042 392,000 467,825 2.36%, 12/5/2022 100,000 102,419
General Electric Co.: 2.57%, 5/16/2023 279,000 289,577
3.45%, 5/1/2027 ,328,000 1,460,893 2.90%, 3/3/2024 210,000 222,256
3.63%, 5/1/2030 (b) 245,000 273,491 2.98%, 5/11/2040 120,000 125,483
4.13%, 10/9/2042 50,000 57,794 3.08%, 5/11/2050 230,000 238,147
4.25%, 5/1/2040 500,000 584,990 3.19%, 6/24/2023 432,000 453,440
4.50%, 3/11/2044 50,000 60,603 3.33%, 11/17/2025 150,000 164,247
Series A, 6.75%, Chevron USA, Inc.:
3/15/2032 772,000 1,070,633 0.33%, 8/12/2022 (b) 165,000 165,107
Series GMTN, 6.88%, 0.43%, 8/11/2023 75,000 75,083
1/10/2039 48,000 72,037 0.69%, 8/12/2025 165,000 163,710
Tllinois Tool Works, Inc.: 1.02%, 8/12/2027 514,000 500,770
3.50%, 3/1/2024 225,000 240,997 2.34%, 8/12/2050 221,000 200,314
3.90%, 9/1/2042 191,000 228,054 3.25%, 10/15/2029 310,000 343,644
4.88%, 9/15/2041 100,000 133,297 3.85%, 1/15/2028 5,000 5,700
Parker-Hannifin Corp.: 4.20%, 10/15/2049 125,000 153,812
2.70%, 6/14/2024 200,000 210,820 4.95%, 8/15/2047 435,000 582,783
3.25%, 3/1/2027 (b) 218,000 238,398 5.25%, 11/15/2043 304,000 413,328
3.25%, 6/14/2029 139,000 152,049 6.00%, 3/1/2041 99,000 144,801
Series MTN, 3.50%, Cimarex Energy Co.:
9/15/2022 175,000 181,433 3.90%, 5/15/2027 199,000 219,541
Series MTN, 4.20%, 4.38%, 3/15/2029 (b) 400,000 454,784
11/21/2034 295,000 347,091 CNOOC Finance 2013, Ltd.:
Series MTN, 6.25%, 2.88%, 9/30/2029 240,000 248,381
5/15/2038 200,000 283,904 4.25%, 5/9/2043 235,000 253,659
Pentair Finance Sarl CNOOC Finance 2015
4.50%, 7/1/2029 125,000 146,472 Australia Pty, Ltd.
Textron, Inc.: 4.20%, 5/5/2045 150,000 161,698
2.45%, 3/15/2031 155,000 155,795 CNOOC Finance 2015
3.65%, 3/15/2027 394,000 436,241 USA LLC
3.88%, 3/1/2025 55,000 60,012 3.50%, 5/5/2025 400,000 428,596
3.90%, 9/17/2029 536,000 599,639 CNOOC Finance, Ltd.
4.00%, 3/15/2026 50,000 55,865 3.00%, 5/9/2023 870,000 901,546
Trane Technologies Global CNOOC Nexen Finance 2014
Holding Co., Ltd.: ULC:
3.75%, 8/21/2028 (b) 129,000 144,941 4.25%, 4/30/2024 235,000 254,949
4.30%, 2/21/2048 70,000 84,884 4.88%, 4/30/2044 205,000 241,248
5.75%, 6/15/2043 140,000 202,331
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2.40%, 2/15/2031 (f) 251,000 256,956 Pioneer Natural Resources
3.75%, 10/1/2027 (f) 438,000 491,975 Co.:

4.30%, 8/15/2028 (b) () 530,000 614,773 0.55%, 5/15/2023 100,000 100,064
4.85%, 8/15/2048 (f) 75,000 98,753 0.75%, 1/15/2024 135,000 134,993
5.90%, 10/15/2032 247,000 329,980 1.90%, 8/15/2030 (b) 308,000 296,826
5.90%, 5/15/2038 455,000 636,158 2.15%, 1/15/2031 190,000 186,455
6.50%, 2/1/2039 687,000 1,016,128 4.45%, 1/15/2026 (b) 68,000 76,690

ConocoPhillips Co.: Shell International Finance
4.30%, 11/15/2044 267,000 321,770 B.V.:

4.95%, 3/15/2026 234,000 271,674 0.38%, 9/15/2023 500,000 500,030
6.95%, 4/15/2029 (b) 571,000 776,274 2.00%, 11/7/2024 411,000 427,699

Devon Energy Corp.: 2.38%, 8/21/2022 287,000 293,782
4.75%, 5/15/2042 557,000 632,975 2.38%, 11/7/2029 384,000 399,087
5.00%, 6/15/2045 165,000 194,169 2.50%, 9/12/2026 441,000 469,594
5.60%, 7/15/2041 358,000 444,081 2.75%, 4/6/2030 (b) 205,000 218,555
7.95%, 4/15/2032 100,000 142,397 2.88%, 5/10/2026 320,000 345,885

Diamondback Energy, Inc.: 3.13%, 11/7/2049 396,000 409,880
0.90%, 3/24/2023 130,000 130,029 3.25%, 5/11/2025 721,000 782,876
2.88%, 12/1/2024 160,000 169,133 3.25%, 4/6/2050 420,000 447,107
3.25%, 12/1/2026 1,044,000 1,118,876 3.40%, 8/12/2023 293,000 311,286
3.50%, 12/1/2029 297,000 318,336 3.50%, 11/13/2023 515,000 550,581
4.40%, 3/24/2051 107,000 120,865 3.63%, 8/21/2042 285,000 320,377

Ecopetrol SA: 3.88%, 11/13/2028 (b) 334,000 383,399
4.13%, 1/16/2025 790,000 831,538 4.00%, 5/10/2046 719,000 840,971
5.38%, 6/26/2026 356,000 392,529 4.13%, 5/11/2035 381,000 452,510
5.88%, 5/28/2045 748,000 800,180 4.38%, 5/11/2045 950,000 1,165,004
6.88%, 4/29/2030 592,000 714,378 4.55%, 8/12/2043 450,000 561,694
7.38%, 9/18/2043 235,000 289,708 6.38%, 12/15/2038 350,000 519,106

Eni USA, Inc. Suncor Energy, Inc.:

7.30%, 11/15/2027 316,000 412,146 2.80%, 5/15/2023 337,000 350,268

EOG Resources, Inc.: 3.10%, 5/15/2025 267,000 285,861
3.90%, 4/1/2035 580,000 669,888 3.60%, 12/1/2024 296,000 319,769
4.15%, 1/15/2026 100,000 112,604 3.75%, 3/4/2051 340,000 367,605
4.38%, 4/15/2030 (b) 250,000 296,320 4.00%, 11/15/2047 431,000 476,315

Equinor ASA: 6.80%, 5/15/2038 240,000 344,873
1.75%, 1/22/2026 (b) 590,000 607,429 7.15%, 2/1/2032 200,000 279,442
2.38%, 5/22/2030 487,000 502,233 TotalEnergies Capital
2.45%, 1/17/2023 556,000 573,803 International SA:

2.65%, 1/15/2024 100,000 105,137 2.43%, 1/10/2025 284,000 298,671
3.13%, 4/6/2030 102,000 111,097 2.70%, 1/25/2023 326,000 337,922
3.25%, 11/10/2024 140,000 151,459 2.83%, 1/10/2030 (b) 417,000 447,670
3.25%, 11/18/2049 489,000 517,685 2.99%, 6/29/2041 290,000 295,005
3.70%, 3/1/2024 944,000 1,020,473 3.13%, 5/29/2050 617,000 626,162
3.95%, 5/15/2043 185,000 216,154 3.39%, 6/29/2060 250,000 263,980
4.80%, 11/8/2043 365,000 475,493 3.46%, 2/19/2029 410,000 457,138
5.10%, 8/17/2040 75,000 99,772 3.70%, 1/15/2024 315,000 339,583

Exxon Mobil Corp.: 3.75%, 4/10/2024 623,000 676,678
1.57%, 4/15/2023 100,000 102,164 TotalEnergies Capital SA
1.90%, 8/16/2022 245,000 249,562 3.88%, 10/11/2028 (b) 202,000 231,573
2.02%, 8/16/2024 350,000 364,227 Valero Energy Corp.:

2.28%, 8/16/2026 (b) 204,000 215,189 1.20%, 3/15/2024 280,000 282,265
2.61%, 10/15/2030 1,395,000 1,471,404 2.15%, 9/15/2027 265,000 269,463
2.71%, 3/6/2025 743,000 790,285 2.85%, 4/15/2025 287,000 304,309
2.73%, 3/1/2023 436,000 451,452 3.65%, 3/15/2025 54,000 58,850
3.04%, 3/1/2026 305,000 331,056 4.90%, 3/15/2045 (b) 155,000 193,431
3.10%, 8/16/2049 308,000 314,108 6.63%, 6/15/2037 317,000 434,220
3.18%, 3/15/2024 258,000 274,845 7.50%, 4/15/2032 766,000 1,077,632
3.48%, 3/19/2030 360,000 404,320 77,285,853
3.57%, 3/6/2045 100,000 109,558 Bl HZ - H—ER —0.1%

4.11%, 3/1/2046 491,000 580,362 Baker Hughes a GE Co.

4.33%, 3/19/2050 2,131,000 2,645,317 LLC/Baker Hughes

Hess Corp.: Co-Obligor, Inc.:

3.50%, 7/15/2024 100,000 106,221 2.77%, 12/15/2022 477,000 492,684
5.60%, 2/15/2041 380,000 475,239 3.14%, 11/7/2029 290,000 312,533
5.80%, 4/1/2047 127,000 165,790 3.34%, 12/15/2027 46,000 50,314
6.00%, 1/15/2040 138,000 177,180 4.08%, 12/15/2047 (b) 373,500 427,975
7.13%, 3/15/2033 495,000 670,260 4.49%, 5/1/2030 (b) 645,000 761,964
7.30%, 8/15/2031 185,000 250,716 Halliburton Co.:

7.88%, 10/1/2029 100,000 136,215 2.92%, 3/1/2030 (b) 304,000 315,978

HollyFrontier Corp.: 3.50%, 8/1/2023 (b) 152,000 160,178
2.63%, 10/1/2023 150,000 155,221 4.50%, 11/15/2041 195,000 218,903
4.50%, 10/1/2030 (b) 401,000 430,562 5.00%, 11/15/2045 (b) 494,000 603,164
5.88%, 4/1/2026 350,000 404,712 6.70%, 9/15/2038 645,000 883,179

Marathon Oil Corp.: 7.45%, 9/15/2039 360,000 530,445
3.85%, 6/1/2025 100,000 108,924 NOV. Inc.-

6.60%, 10/1/2037 665,000 885,534 3.60%, 12/1/2029 (b) 507,000 530,160
6.80%, 3/15/2032 330,000 433,432 3.95%, 12/1/2042 235,000 231,959

Marathon Petroleum Corp.: Schlumberger Finance
3.80%, 4/1/2028 190,000 211,639 Canada, Ltd.

4.70%, 5/1/2025 324,000 365,404 1.40%, 9/17/2025 240,000 242,993
4.75%, 12/15/2023 176,000 192,020 Schiumberger Investment SA

4.75%, 9/15/2044 350,000 414,641 3.65%, 12/1/2023 369,000 393,952
5.00%, 9/15/2054 109,000 130,330 TTG056381
5.13%, 12/15/2026 67,000 78,876 E—
6.50%, 3/1/2041 468,000 650,567 % - RE —0.1%

Nexen, Inc.: Amcor };mance USA, Inc.

6.40%, 5/15/2037 621,000 815,069 0o, 511572028 (0) 125,000 145,156
7.88%, 3/15/2032 277,000 391,703 )

Phillips 66: ?ge"rlcz/{g?z:mo b 244,000 249,919
0-90%. 271512024 470.000 470470 6o, 232031 165,000 168,216
1.30%, 2/15/2026 40,000 40,009 Berry Gloi] Tho ’ ’

5 , Inc.:
2.15%, 12/15/2030 360,000 354,164 0.95%, 3/15/%024 () 400,000 400,824
3.85%, 4/9/2025 (b) 430,000 473,271 157%, 111512026 (8 $90°000 90761
300%, 1372008, 0T o of s | |
88%, 11/15 1, 89,57 : :
5.88%. 5/1/2042 332,000 452679 3.00%, 12/15/2029 100,000 106,288
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3.40%, 12/15/2027 172,000 189,055 2.40%, 3/15/2030 597,000 609,561
4.05%, 12/15/2049 65,000 76,249 3.00%, 7/15/2023 215,000 225,086
4.50%, 11/1/2023 135,000 145,934 3.05%, 11/30/2022 315,000 326,050

WestRock RKT LLC 3.05%, 10/15/2027 555,000 599,339
4.00%, 3/1/2023 100,000 104,826 3.20%, 3/15/2040 240,000 249,118

WRKCo, Inc.: 3.40%, 3/1/2027 372,000 408,199
3.00%, 6/15/2033 310,000 325,085 3.40%, 3/15/2051 320,000 334,710
3.90%, 6/1/2028 (b) 598,000 675,638 3.75%, 7/15/2023 252,000 268,302
4.00%, 3/15/2028 178,000 201,108 3.88%, 10/15/2047 140,000 156,537
4.20%, 6/1/2032 60,000 69,529 4.13%, 11/15/2025 552,000 618,731

3,448,588 4.38%, 10/15/2028 715,000 832,217

EXH —1.6% 4.50%, 2/25/2026 145,000 165,093

AbbVie, Inc.: 4.80%, 8/15/2038 423,000 526,855
2.30%, 11/21/2022 962,000 987,454 4.80%, 7/15/2046 290,000 367,102
2.60%, 11/21/2024 395,000 416,662 4.90%, 12/15/2048 595,000 769,037
2.90%, 11/6/2022 738,000 762,494 6.13%, 11/15/2041 335,000 478,407
2.95%, 11/21/2026 953,000 1,024,513 CVS Health Corp.:

3.20%, 11/21/2029 1,394,000 1,512,978 1.30%, 8/21/2027 390,000 382,859
3.25%, 10/1/2022 663,000 681,518 1.75%, 8/21/2030 300,000 288,717
3.60%, 5/14/2025 701,000 765,261 1.88%, 2/28/2031 (b) 285,000 276,649
3.75%, 11/14/2023 318,000 341,239 2.63%, 8/15/2024 655,000 691,601
3.80%, 3/15/2025 886,000 968,965 2.70%, 8/21/2040 135,000 130,908
3.85%, 6/15/2024 566,000 613,691 2.75%, 12/1/2022 100,000 102,780
4.05%, 11/21/2039 922,000 1,070,304 2.88%, 6/1/2026 914,000 981,874
4.25%, 11/14/2028 419,000 485,877 3.00%, 8/15/2026 260,000 280,376
4.25%, 11/21/2049 1,260,000 1,510,727 3.25%, 8/15/2029 478,000 519,806
4.30%, 5/14/2036 133,000 157,779 3.38%, 8/12/2024 376,000 404,223
4.40%, 11/6/2042 649,000 788,788 3.50%, 7/20/2022 200,000 205,592
4.50%, 5/14/2035 783,000 945,825 3.75%, 4/1/2030 1,410,000 1,580,695
4.55%, 3/15/2035 1,180,000 1,430,113 3.88%, 7/20/2025 681,000 751,919
4.63%, 10/1/2042 132,000 163173 4.10%, 3/25/2025 358,000 396,893
4.70%, 5/14/2045 377,000 470,368 4.13%, 4/1/2040 350,000 405,734
4.75%, 3/15/2045 574,000 719,308 4.30%, 3/25/2028 1,464,000 1,681,843
4.85%, 6/15/2044 300,000 381.258 4.78%, 3/25/2038 1,331,000 1,637,183
4.88%, 11/14/2048 145,000 188.017 5.05%, 3/25/2048 1,578,000 2,052,126

AmerisourceBergen Corp.: 5.30%, 12/5/2043 930,000 1,229,804

0.74%, 3/15/2023 (b) 430,000 430,851 Eli Lilly & Co.:
2.70%, 3/15/2031 (b) 200,000 205,374 2.25%, 5/15/2050 (b) 500,000 453,060
2.80%, 5/15/2030 150,000 156,444 2.50%, 9/15/2060 450,000 411,880
3.45%, 12/15/2027 218,000 237,886 2.75%, 6/1/2025 179,000 191,351
4.30%, 12/15/2047 395,500 461,382 3.38%, 3/15/2029 214,000 240,161

Astrazeneca Finance LLC: 3.95%, 5/15/2047 300,000 360,219
0.70%, 5/28/2024 200,000 199,772 3.95%, 3/15/2049 191,000 231,851
1.20%, 5/28/2026 435,000 433,486 4.15%, 3/15/2059 391,000 495,878
1.75%, 5/28/2028 430,000 429,789 GlaxoSmithKline Capital PLC:

2.25%, 5/28/2031 (b) 370,000 375,158 0.53%, 10/1/2023 370,000 370,581

AstraZeneca PLC: 3.00%, 6/1/2024 408,000 435,116
0.70%, 4/8/2026 250,000 243,572 3.38%, 6/1/2029 (b) 305,000 339,026
1.38%, 8/6/2030 (b) 470,000 445,344 GlaxoSmithKline Capital, Inc.:

2.13%, 8/6/2050 (b) 115,000 100,367 3.38%, 5/15/2023 217,000 229,109
3.00%, 5/28/2051 200,000 205,614 3.63%, 5/15/2025 366,000 403,797
3.38%, 11/16/2025 396,000 433,656 4.20%, 3/18/2043 391,000 486,584
3.50%, 8/17/2023 163,000 173,134 5.38%, 4/15/2034 530,000 714,472
4.00%, 9/18/2042 212,000 252,941 6.38%, 5/15/2038 548,000 820,487
4.38%, 11/16/2045 225,000 279,904 Johnson & Johnson:

4.38%, 8/17/2048 130,000 163,959 0.55%, 9/1/2025 290,000 287,097
6.45%, 9/15/2037 684,000 1,019,564 0.95%, 9/1/2027 365,000 358,492

Becton Dickinson & Co.: 1.30%, 9/1/2030 (b) 431,000 418,130
1.96%, 2/11/2031 175,000 170,751 2.10%, 9/1/2040 335,000 317,982
3.36%, 6/6/2024 499,000 534,594 2.25%, 9/1/2050 290,000 270,709
3.70%, 6/6/2027 840,000 933,719 2.45%, 3/1/2026 255,000 271,583

Becton Dickinson and Co. 2.45%, 9/1/2060 335,000 315,855
4.67%, 6/6/2047 384,000 478,529 2.63%, 1/15/2025 367,000 390,745

Bristol-Myers Squibb Co.: 2.90%, 1/15/2028 1,038,000 1,135,447
0.54%, 11/13/2023 486,000 486,301 2.95%, 3/3/2027 365,000 399,011
0.75%, 11/13/2025 (b) 690,000 683,811 3.63%, 3/3/2037 348,000 405,705
1.13%, 11/13/2027 227,000 223,284 3.70%, 3/1/2046 658,000 781,408
1.45%, 11/13/2030 (b) 182,000 175,947 4.38%, 12/5/2033 279,000 349,263
2.35%, 11/13/2040 160,000 153,995 4.50%, 9/1/2040 350,000 452,858
2.55%, 11/13/2050 (b) 160,000 153,229 4.50%, 12/5/2043 152,000 197,757
2.75%, 2/15/2023 489,000 506,834 4.85%, 5/15/2041 100,000 133,563
2.90%, 7/26/2024 435,000 463,880 4.95%, 5/15/2033 (b) 144,000 189,978
3.20%, 6/15/2026 608,000 667,468 5.85%, 7/15/2038 250,000 364,847
3.25%, 8/15/2022 297,000 306,584 McKesson Corp.:

3.25%, 2/20/2023 96,000 100,296 0.90%, 12/3/2025 345,000 340,080
3.25%, 2/27/2027 301,000 333,376 2.85%, 3/15/2023 59,000 60,928
3.25%, 8/1/2042 409,000 440,129 3.80%, 3/15/2024 330,000 355,057
3.40%, 7/26/2029 917,000 1,027,223 4.75%, 5/30/2029 74,000 87,978
3.45%, 11/15/2027 555,000 618,903 Mead Johnson Nutrition Co.

3.55%, 8/15/2022 517,000 535,457 5.90%, 11/1/2039 500,000 716,280
3.90%, 2/20/2028 431,000 493,120 Merck & Co., Inc.:

4.13%, 6/15/2039 592,000 715,734 0.75%, 2/24/2026 105,000 104,196
4.25%. 10/26/2049 343,000 433223 1.45%, 6/24/2030 (b) 210,000 204,584
4.35%, 11/15/2047 141,000 178,737 2.35%, 6/24/2040 357,000 345,665
4.50%, 3/1/2044 104,000 133,557 2.40%, 9/15/2022 100,000 102,060
4.55%, 2/20/2048 250,000 326,307 2.45%, 6/24/2050 (b) 200,000 188,526
5.00%, 8/15/2045 384,000 525,450 2.80%, 5/18/2023 415,000 434,107

Cardinal Health, Tnc.: 2.90%, 3/7/2024 136,000 144,476
3.08%, 6/15/2024 416,000 441,384 3.40%, 3/7/2029 536,000 600,717
4.37%, 6/15/2047 509,000 574,335 3.60%, 9/15/2042 185,000 212,321
4.90%, 9/15/2045 243,000 292,154 3.70%, 2/10/2045 708,000 818,703

Cigna Corp.: 3.90%, 3/7/2039 422,000 499,509
0.61%, 3/15/2024 320,000 320,029 4.00%, 3/7/2049 380,000 464,706
1.25%, 3/15/2026 (b) 335,000 336,008 4.15%, 5/18/2043 420,000 518,381
2.38%, 3/15/2031 555,000 562,748 6.50%, 12/1/2033 226,000 333,058

6.55%, 9/15/2037 200,000 303,240
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Mylan, Inc.: Columbia Pipeline Group,
4.55%, 4/15/2028 148,000 169,851 Inc.:
5.20%, 4/15/2048 104,000 127,705 4.50%, 6/1/2025 214,000 240,549
5.40%, 11/29/2043 320,000 397,818 5.80%, 6/1/2045 88,000 120,037
Novartis Capital Corp.: Enable Midstream Partners
1.75%, 2/14/2025 348,000 359,188 L.P:
2.00%, 2/14/2027 336,000 349,386 3.90%, 5/15/2024 165,000 175,717
2.20%, 8/14/2030 235,000 243,028 4.15%, 9/15/2029 297,000 325,167
2.40%, 9/21/2022 498,000 510,779 4.40%, 3/15/2027 418,000 462,145
2.75%, 8/14/2050 (b) 265,000 267,252 5.00%, 5/15/2044 100,000 108,840
3.00%, 11/20/2025 144,000 156,223 Enbridge Energy Partners
3.40%, 5/6/2024 821,000 885,572 L.P:
4.00%, 11/20/2045 138,000 168,516 5.50%, 9/15/2040 163,000 210,043
4.40%, 5/6/2044 604,000 774,038 5.88%, 10/15/2025 320,000 378,080
Perrigo Finance Unlimited Series B, 7.50%,
Co.: 4/15/2038 130,000 191,377
3.15%, 6/15/2030 (b) 435,000 444,466 Enbridge, Inc.:
3.90%, 12/15/2024 195,000 209,654 2.50%, 1/15/2025 (b) 150,000 157,344
4.90%, 12/15/2044 315,000 331,645 2.90%, 7/15/2022 105,000 107,477
Pfizer, Inc.: 3.13%, 11/15/2029 (b) 583,000 624,376
0.80%, 5/28/2025 225,000 225,616 3.70%, 7/15/2027 234,000 258,577
1.70%, 5/28/2030 900,000 895,185 4.00%, 10/1/2023 300,000 320,367
2.55%, 5/28/2040 227,000 227,686 4.25%, 12/1/2026 295,000 332,919
2.75%, 6/3/2026 (b) 262,000 283,479 Energy Transfer L.P.:
2.95%, 3/15/2024 100,000 106,379 2.90%, 5/15/2025 280,000 294,770
3.00%, 12/15/2026 146,000 160,302 3.60%, 2/1/2023 115,000 119,317
3.20%, 9/15/2023 175,000 185,255 3.90%, 7/15/2026 130,000 142,030
3.40%, 5/15/2024 141,000 152,658 4.00%, 10/1/2027 128,000 141,100
3.45%, 3/15/2029 227,000 255,370 4.20%, 4/15/2027 187,000 206,917
3.90%, 3/15/2039 763,000 909,374 4.25%, 4/1/2024 100,000 107,766
4.00%, 12/15/2036 610,000 737,063 4.50%, 4/15/2024 404,000 440,009
4.00%, 3/15/2049 200,000 245,672 4.75%, 1/15/2026 603,000 678,815
4.10%, 9/15/2038 277,000 336,835 4.95%, 1/15/2043 140,000 153,268
4.13%, 12/15/2046 325,000 403,318 5.00%, 5/15/2050 447,000 516,392
4.20%, 9/15/2048 204,000 256,991 5.15%, 2/1/2043 181,000 204,697
4.30%, 6/15/2043 160,000 201,107 5.15%, 3/15/2045 307,000 353,824
4.40%, 5/15/2044 256,000 328,338 5.30%, 4/1/2044 150,000 173,745
5.60%, 9/15/2040 135,000 194,574 5.30%, 4/15/2047 245,000 285,925
7.20%, 3/15/2039 707,000 1,157,995 5.35%, 5/15/2045 965,000 1,116,785
Pharmacia LLC 5.40%, 10/1/2047 474,000 561,036
6.60%, 12/1/2028 180,000 242,071 5.50%, 6/1/2027 278,000 326,583
Sanofi 5.95%, 10/1/2043 180,000 223,679
3.38%, 6/19/2023 425,000 449,017 6.05%, 6/1/2041 120,000 152,518
Shire Acquisitions 6.10%, 2/15/2042 214,000 265,450
Investments Ireland DAC: 6.25%, 4/15/2049 200,000 263,006
2.88%, 9/23/2023 554,000 579,772 6.50%, 2/1/2042 208,000 270,011
3.20%, 9/23/2026 432,000 468,914 7.50%, 7/1/2038 375,000 528,214
Takeda Pharmaceutical Co., Series 30Y, 6.00%,
Ltd.: 6/15/2048 100,000 126,452
2.05%, 3/31/2030 875,000 867,440 Energy Transfer L.P./Regency
3.03%, 7/9/2040 340,000 343,594 Energy Finance Corp.:
3.18%, 7/9/2050 276,000 278,492 4.50%, 11/1/2023 315,000 337,661
3.38%, 7/9/2060 200,000 205,110 5.00%, 10/1/2022 287,000 299,131
4.40%, 11/26/2023 1,038,000 1,126,790 Energy Transfer Operating
5.00%, 11/26/2028 450,000 542,002 L.P:
Upjohn, Inc. 3.75%, 5/15/2030 210,000 228,308
2.30%, 6/22/2027 (f) 162,000 165,264 4.05%, 3/15/2025 307,000 333,227
Utah Acquisition Sub, Inc.: Series 20Y, 5.80%,
3.95%, 6/15/2026 901,000 992,596 6/15/2038 115,000 142,613
5.25%, 6/15/2046 514,000 629,424 Enterprise Products
Viatris, Inc.: Operating LLC:
1.65%, 6/22/2025 (f) 180,000 182,380 2.80%, 1/31/2030 (b) 173,000 182,787
2.70%, 6/22/2030 (f) 205,000 207,159 3.13%, 7/31/2029 350,000 377,632
3.85%, 6/22/2040 (f) 8,000 8,539 3.20%, 2/15/2052 235,000 232,840
4.00%, 6/22/2050 (f) 235,000 249,020 3.70%, 2/15/2026 301,000 333,385
Wyeth LLC: 3.70%, 1/31/2051 150,000 161,178
5.95%, 4/1/2037 527,000 756,187 3.75%, 2/15/2025 195,000 212,587
6.00%, 2/15/2036 229,000 327,484 3.95%, 2/15/2027 141,000 157,833
6.45%, 2/1/2024 110,000 126,758 3.95%, 1/31/2060 425,000 472,481
Zoetis, Inc.: 4.15%, 10/16/2028 347,000 398,571
2.00%, 5/15/2030 246,000 244,381 4.20%, 1/31/2050 505,000 584,477
3.00%, 9/12/2027 119,000 128,494 4.25%, 2/15/2048 250,000 287,560
3.00%, 5/15/2050 130,000 134,358 4.45%, 2/15/2043 430,000 508,256
3.25%, 2/1/2023 100,000 103,856 4.85%, 8/15/2042 250,000 306,100
3.90%, 8/20/2028 163,000 185,615 4.85%, 3/15/2044 338,000 414,702
3.95%, 9/12/2047 102,000 120,742 4.90%, 5/15/2046 459,000 567,985
4.50%, 11/13/2025 483,000 547,988 4.95%, 10/15/2054 129,000 160,890
4.70%, 2/1/2043 399,000 513,665 5.95%, 2/1/2041 326,000 448,393
101,341,535 7.55%, 4/15/2038 15,000 23,029
RLTS540 —1.0% 3 Month USD LIBOR +
Andeavor Logistics 2.57%, 5.38%, 2/15/2078
L.P./Tesoro Logistics (C) 712,000 733,267
Finance Corp. Series D, 3 Month USD
4.25%, 12/1/2027 5,000 4917 LIBOR +2.99%, 4.88%,
Boardwalk Pipelines L.P: 8/16/2077 (c) 735,000 720,418
3.38%, 2/1/2023 99,000 102,189 Series E, 3 Month USD
3.40%, 2/15/2031 (b) 105,000 111,393 LIBOR +3.03%, 5.25%,
4.45%, 7/15/2027 193,000 217,880 - 8/16/2077 (¢) 664,000 695,480
5.95%, 6/1/2026 85,000 100,735 Kinder Morgan Energy
Cheniere Corpus Christi Partners L.P.:
Holdings LLC: 3.50%, 9/1/2023 350,000 369,484
3.70%, 11/15/2029 380,000 415,021 3.95%, 9/1/2022 335,000 345,817
5.13%, 6/30/2027 500,000 581,990 4.15%, 2/1/2024 225,000 242,584
5.88%, 3/31/2025 235,000 269,594 4.25%, 9/1/2024 388,000 425,904
7.00%, 6/30/2024 555,000 635,580 4.30%, 5/1/2024 299,000 325,964
4.70%, 11/1/2042 228,000 265,221
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5.00%, 3/1/2043 170,000 204,384 5.00%, 10/16/2043 450,000 550,174
5.50%, 3/1/2044 475,000 597,445 5.10%, 3/15/2049 (b) 250,000 328217
5.63%, 9/1/2041 100,000 128,013 5.85%, 3/15/2036 89,000 117.845
5.80%, 3/15/2035 341,000 437,285 6.10%, 6/1/2040 250,000 343.802
6.38%, 3/1/2041 413,000 571072 6.20%, 10/15/2037 158,000 217,040
6.50%, 9/1/2039 183,000 254,838 7.25%, 8/15/2038 420,000 632,113
7.50%, 11/15/2040 100,000 147,652 7.63%, 1/15/2039 566,000 878,964
7.75%, 3/15/2032 100,000 142,708 Transcontinental Gas Pipe

Kinder Morgan, Inc.: Line Co. LLC:

2.00%, 2/15/2031 610,000 587,241 3.25%, 5/15/2030 235,000 253370
3.15%, 1/15/2023 260,000 269,981 3.95%, 5/15/2050 330,000 370,613
3.25%, 8/1/2050 90,000 87,111 4.00%, 3/15/2028 274,000 310,283
3.60%, 2/15/2051 250,000 255,438 7.85%, 2/1/2026 422,000 536,134
4.30%, 6/1/2025 892,000 993,510 Valero Energy Partners L.P.:

4.30%, 3/1/2028 523,000 597371 4.38%, 12/15/2026 201,000 227817
5.20%, 3/1/2048 197,000 247,661 4.50%, 3/15/2028 115,000 131,026
5.55%, 6/1/2045 195,000 252219 Williams Cos., Inc.:

Magellan Midstream Partners 2.60%, 3/15/2031 385,000 390,290
LP: 3.35%, 8/15/2022 115,000 117.872
3.25%, 6/1/2030 125,000 134,558 3.50%, 11/15/2030 (b) 350,000 382,028
3.95%, 3/1/2050 297,000 322,046 3.70%, 1/15/2023 (b) 123,000 128,043
4.20%, 10/3/2047 178,000 198,890 3.90%, 1/15/2025 69,000 75.439
4.25%, 9/15/2046 135,000 152,924 4.00%, 9/15/2025 (b) 236,000 261436
4.85%, 2/1/2049 200,000 242308 4.30%, 3/4/2024 273,000 296776
5.00%, 3/1/2026 63,000 72,539 4.55%, 6/24/2024 278,000 306234

MPLX L.P: 4.85%, 3/1/2048 295,000 359,059
1.75%, 3/1/2026 175,000 176,990 4.90%, 1/15/2045 208,000 251553
2.65%, 8/15/2030 336,000 339,619 5.75%, 6/24/2044 215,000 282274
3.38%, 3/15/2023 351,000 366,893 6.30%, 4/15/2040 512,000 701,532
3.50%, 12/1/2022 362,000 376,085 59316.822
4.00%, 2/15/2025 100,000 109,139 FEE — 0.0% a)

4.00%, 3/15/2028 427,000 477,484 CBRE Services, I
4.25%, 12/1/2027 135,000 152,767 2.50%. 4/12031 297,000 300.998
4.50%, 4/15/2038 432,000 493.867
4.70%, 4/15/2048 493,000 573211 .,
4.88%, 12/1/2024 250,000 280,010 f\‘g?;ﬁ’?';ﬁ 1.0%
4.88%, 6/1/2025 216,000 243873 S on /1572008 200,000 198350
4.90%, 4/15/2058 409,000 488,579 o Soma0a0 L2000 e
5.20%, 3/1/2047 515,000 632,188 e e e . g
5.20%, 12/1/2047 200,000 244,136 it .
ONECS)‘I)QA’I; 2115/ 20L4‘1;) 313,000 404,991 1.88%, 2/1/2033 260,000 246,082
artners L.P.: o g ’
3.38%, 10/1/2022 435,000 447,002 ggg.,f; g;}ggg;: ggg’ggg §2‘g’2§g
6.13%, 2/1/2041 360,000 464,123 3.45%, 4/30/2025 197,000 214.878
ONficg)iA)i 107152037 200,000 273,110 3.95% 1/15/2027 65,000 72,649
, Inc.: .
2.20%, 9/15/2025 100,000 102,896 i'gg.,f:‘ 3;;62/%29 gz’ggg z;gig
2.75%, 9/1/2024 185,000 194,676 P Te 000 e
3.10%, 3/15/2030 395,000 413,008 800, 159040 152000 e
4.00%, 7/13/2027 189,000 208,856 4.90%, 12/15/2030 298,000 364,615
B ahe Wi, mo
45%, X . !
4.50%, 3/15/2050 325,000 362,755 P ‘1412)3: ! 75,000 77,504
4.55%, 7/15/2028 393,000 448114 Communitis Operating
5.85%, 1/15/2026 145,000 171621 bartmerehin b,
6.00%, 6/15/2035 150,000 188,006 n P
6.35%, 1/15/2031 165,000 213,403 gggéz 3;}/52/232 ’ oo o
o U1SR0SE 105,000 155,152 3.75% 4/15/2023 100,000 104,883
illips artners L.P.: o y y
2.45%, 12/15/2024 100,000 104,378 g, 1307031 ®) 80,000 88,041
3.15%, 12/15/2029 293,000 307,946 e sy £0.000 20258
3.55%, 10/1/2026 291,000 316430 MR 50000 i
3.75%, 3/1/2028 251,000 274,928 i, TS ; ;
. . . . merican fower Corp.:
P]‘“i‘sp’jg A’X“FC.‘ ican Pg”““c 0.60%, 1/15/2024 130,000 129,766
N nance Corp.: 0,
2.85%, 1/31/2023 (b) 305,000 313,055 e oo o
3.55%, 12/15/2029 425,000 448,239 L Sove. 41572006 (b) 100000 v
3.80%, 9/15/2030 (b) 193,000 206,689 Lot onsa0%0 00,000 PR
3.85%, 10/15/2023 125,000 132,515 S et B S
4.30%, 1/31/2043 175,000 175.726 e o o000 o
4.65%, 10/15/2025 405,000 453,167 S a0 100000 103300
4.90%, 2/15/2045 200,000 217,562 e a0y laro00 lorase
5.15%, 6/1/2042 195,000 218720 -75%, g ;
2.90%, 1/15/2030 95,000 99.872
6.65%, 1/15/2037 276,000 361,828 2.95%, 1/15/2025 186,000 197,593
Sabt};liaésmon e 2.95% 1/15/2051 125,000 119,035
: .
5.00%, 3/15/2027 603,000 696,302 g?g;: ibise PO e
5.63%, 4/15/2023 384,000 412,708 3.38%, 5/15/2024 162,000 173,329
5.63%, 3/1/2025 581,000 664,164 3.50%, 1/31/2023 180,000 188,566
5.75%, 5/15/2024 657,000 737,132 3.70%, 10/15/2049 235,000 254,684
3.88%, 6/30/2026 321,000 379,868 3.95% 3/15/2029 602,000 676,618
S SB00 115,000 132,686 4.00%, 6/1/2025 187,000 205,870
pectra Energy Partners L.P.: o y ’
3.38%, 10/15/2026 263,000 285,928 ‘5"38.,2’ e S srion
5.95%, 9/25/2043 200,000 271016 -00%, » ) 2 ;
TC PipeLines L.P: AvalonBay Communities, Inc.:
Series GMTN, 2.95%,

3.90%, 5/25/2027 322,000 355,585 VAN 393,000 23,500
4.38%, 3/13/2025 85,000 93,699 Serime TN 3.45% s ;
Tex]:isPEastem Transmission 6/1/2025 cT ’ 100,000 109,223

P , "
7.00%, 7/15/2032 125,000 173,501 Se“fi%%’;; 3.50%, 164,000 7610

TransCanada PipeLines, Ltd.: Series MTN. 2.45% ’ ’
2.50%, 8/1/2022 517,000 529,020 e 125.000 128,659
4.63%, 3/1/2034 223,000 264,514 el o ! ;
4.75%, 5/15/2038 150,000 180,381  3:20%,

4.88%, 1/15/2026 202,000 232,195 1/15/2028 396,000 429,664
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Series MTN, 3.30%, 3.25%, 5/1/2023 100,000 104,307

6/1/2029 (b) 115,000 125,612 3.50%, 4/1/2025 100,000 108,277
Series MTN, 3.35%, 3.63%, 5/1/2027 100,000 110,203

5/15/2027 (b) 101,000 110,935 4.00%, 3/1/2029 121,000 136,666
Series MTN, 4.15%, Federal Realty Investment

7/1/2047 550,000 667,925 Trust:

Boston Properties L.P.: 1.25%, 2/15/2026 100,000 99,304
2.55%, 4/1/2032 165,000 165,927 3.20%, 6/15/2029 200,000 214,918
2.75%, 10/1/2026 45,000 48,051 3.25%, 7/15/2027 92,000 99,200
3.20%, 1/15/2025 200,000 214,106 3.50%, 6/1/2030 (b) 325,000 356,772
3.25%, 1/30/2031 275,000 294,387 3.95%, 1/15/2024 95,000 101,932
3.40%, 6/21/2029 657,000 714,369 4.50%, 12/1/2044 319,000 377,804
3.65%, 2/1/2026 567,000 624,998 GLP Capital L.P./GLP
4.50%, 12/1/2028 414,000 483,039 Financing II, Inc.:

Brandywine Operating 3.35%, 9/1/2024 355,000 376,119
Partnership L.P.: 4.00%, 1/15/2030 357,000 384,657
4.10%, 10/1/2024 211,000 228,737 4.00%, 1/15/2031 259,000 279,321
4.55%, 10/1/2029 163,000 182,578 5.25%, 6/1/2025 232,000 261,355

Brixmor Operating 5.38%, 11/1/2023 244,000 266,253
Partnership L.P.: Healthcare Realty Trust, Inc.:

2.25%, 4/1/2028 65,000 65,036 2.05%, 3/15/2031 (b) 215,000 208,507
3.90%, 3/15/2027 88,000 96,720 3.63%, 1/15/2028 (b) 308,000 337,667
4.05%, 7/1/2030 550,000 616,682 Healthcare Trust of America

4.13%, 6/15/2026 186,000 207,366 Holdings L.P.:

4.13%, 5/15/2029 150,000 168,200 2.00%, 3/15/2031 (b) 402,000 389,228

Camden Property Trust: 3.10%, 2/15/2030 115,000 122,107
3.15%, 7/1/2029 201,000 218,927 3.50%, 8/1/2026 100,000 109,871
3.35%, 11/1/2049 425,000 464,223 Healthpeak Properties, Inc.:

Corporate Office Properties 2.88%, 1/15/2031 200,000 210,048
L.P: 3.00%, 1/15/2030 491,000 520,814
2.25%, 3/15/2026 100,000 102,795 3.50%, 7/15/2029 133,000 147,167
2.75%, 4/15/2031 200,000 201,552 6.75%, 2/1/2041 295,000 440,503
5.00%, 7/1/2025 277,000 312,295 Highwoods Realty L.P.:

Crown Castle International 3.05%, 2/15/2030 100,000 104,671
Corp.: 3.88%, 3/1/2027 60,000 65,930
1.05%, 7/15/2026 250,000 244,585 4.13%, 3/15/2028 175,000 196,262
2.10%, 4/1/2031 350,000 341,358 4.20%, 4/15/2029 75,000 84,397
2.25%, 1/15/2031 (b) 170,000 167,749 Host Hotels & Resorts L.P.:

2.90%, 4/1/2041 250,000 242,832 Series E, 4.00%, 6/15/2025

3.15%, 7/15/2023 135,000 141,835 (b) 84,000 91,028
3.20%, 9/1/2024 180,000 192,382 Series F, 4.50%, 2/1/2026 30,000 32,944
3.65%, 9/1/2027 667,000 735,428 Series H, 3.38%,

3.70%, 6/15/2026 283,000 311,402 12/15/2029 374,000 392,801
3.80%, 2/15/2028 672,000 746,700 Series I, 3.50%, 9/15/2030 185,000 194,158
4.00%, 3/1/2027 112,000 125,404 Hudson Pacific Properties

4.00%, 11/15/2049 653,000 726,384 L.P:

4.45%, 2/15/2026 333,000 375,934 3.25%, 1/15/2030 100,000 105,561
4.75%, 5/15/2047 218,000 266,324 4.65%, 4/1/2029 161,000 185,485
5.20%, 2/15/2049 103,000 133,834 Kilroy Realty L.P.:

REIT, 1.35%, 7/15/2025 65,000 65,449 2.50%, 11/15/2032 390,000 383,916

CubeSmart L.P.: 3.05%, 2/15/2030 125,000 130,590
2.00%, 2/15/2031 (b) 150,000 145,829 Kimco Realty Corp.:

3.00%, 2/15/2030 200,000 209,796 1.90%, 3/1/2028 50,000 50,045
4.38%, 12/15/2023 65,000 70,246 2.70%, 10/1/2030 239,000 246,187

CyrusOne L.P./CyrusOne 3.30%, 2/1/2025 324,000 349,126
Finance Corp.: 3.70%, 10/1/2049 254,000 274,350
2.15%, 11/1/2030 215,000 205,164 3.80%, 4/1/2027 (b) 183,000 202,618
2.90%, 11/15/2024 123,000 129,854 4.45%, 9/1/2047 125,000 149,651
3.45%, 11/15/2029 145,000 154,432 Kite Realty Group L.P.

Digital Realty Trust L.P.: 4.00%, 10/1/2026 30,000 32,356
3.60%, 7/1/2029 318,000 353,556 Lexington Realty Trust
3.70%, 8/15/2027 233,000 261,107 2.70%, 9/15/2030 (b) 100,000 101,864
4.45%, 7/15/2028 225,000 260,930 Life Storage L.P.:

Duke Realty L.P.: 3.50%, 7/1/2026 57,000 62,377
1.75%, 7/1/2030 100,000 96,257 3.88%, 12/15/2027 116,000 129,645
1.75%, 2/1/2031 155,000 149,105 4.00%, 6/15/2029 61,000 68,355
3.25%, 6/30/2026 247,000 268,054 Mid-America Apartments L.P.:

3.38%, 12/15/2027 176,000 193,605 1.70%, 2/15/2031 220,000 208,811
3.75%, 12/1/2024 75,000 81,479 2.75%, 3/15/2030 125,000 130,569

Equinix, Inc.: 3.60%, 6/1/2027 140,000 155,961
1.00%, 9/15/2025 250,000 248,070 3.95%, 3/15/2029 245,000 278,222
1.25%, 7/15/2025 161,000 161,464 National Health Investors, Inc.

1.45%, 5/15/2026 200,000 200,968 3.00%, 2/1/2031 145,000 140,480
1.55%, 3/15/2028 125,000 122,770 National Retail Properties,

1.80%, 7/15/2027 136,000 137,676 Inc.:

2.15%, 7/15/2030 150,000 149,007 3.10%, 4/15/2050 215,000 209,195
2.63%, 11/18/2024 228,000 240,025 3.50%, 10/15/2027 334,000 361,622
2.90%, 11/18/2026 236,000 252,657 3.50%, 4/15/2051 165,000 172,422
3.00%, 7/15/2050 155,000 148,628 4.00%, 11/15/2025 124,000 137,440
3.20%, 11/18/2029 193,000 207,386 4.80%, 10/15/2048 275,000 341,916

ERP Operating L.P.: Office Properties Income
2.50%, 2/15/2030 (b) 100,000 103,597 Trust:

2.85%, 11/1/2026 190,000 203,239 4.25%, 5/15/2024 129,000 137,395
3.00%, 4/15/2023 339,000 352,424 4.50%, 2/1/2025 200,000 217,402
3.00%, 7/1/2029 139,000 149,525 Omega Healthcare Investors,

3.38%, 6/1/2025 175,000 189,418 Inc.:

4.00%, 8/1/2047 100,000 118,228 3.25%, 4/15/2033 365,000 364,022
4.15%, 12/1/2028 254,000 291,871 3.38%, 2/1/2031 510,000 524,015
4.50%, 6/1/2045 160,000 199,909 5.25%, 1/15/2026 161,000 183,725

Essex Portfolio L.P.: Physicians Realty L.P.:

1.65%, 1/15/2031 211,000 198,260 3.95%, 1/15/2028 150,000 164,724
1.70%, 3/1/2028 227,000 223,300 4.30%, 3/15/2027 58,000 65,455
2.55%, 6/15/2031 (d) 115,000 116,731 Piedmont Operating

2.65%, 3/15/2032 235,000 238,504 Partnership L.P.

2.65%, 9/1/2050 140,000 125,409 3.15%, 8/15/2030 204,000 207,550
3.00%, 1/15/2030 127,000 133,624 Prologis L.P.:
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1.25%, 10/15/2030 410,000 386,023 4.63%, 117172025 330,000 3740
1.63%, 3/15/2031 500,000 481,820 4.88%, 6/1/2026 100,000 115’438
2.13%, 4/15/2027 (b) 100,000 104,218 Welltower, Inc. ’ a
2.13%, 10/15/2050 155,000 132,263 2.70%, 2/15/2027 200,000 2122
3.00%, 4/15/2050 100,000 102,774 2.75%. 1/15/2031 435,000 448!912
3.25%, 10/1/2026 50,000 54,901 2.80%, 6/1/2031 200,000 206’663
ﬁng’ g; }/52/%38 220,000 258,801 4.00%, 6/1/2025 540,000 596’02‘2t
0.88%, 2/15/2026 (b) 125,000 124,221 6.50%, 3/15/2041 §§3’888 532’543
1.85%, 5/1/2028 (b) 390,000 393,030 REIT, 3.63%, 3/15/2024 271,000 291, >
5’323” g; }/52/23;7 125,000 127,565 Weyerhacuser Co. ’ 91027

09%, 108,000 118,582 4.009
3.39%, 5/1/2029 275,000 305,429 7,3302’ ;/11/:1;2%239 200,000 B

Realty Income Corp.: ' 8 50%, 1/15/2025 o000 e

0.75%, 3/15/2026 (b) 245,000 240,291 WP Carey, Inc.: 129:000 161,100
1.80%, 3/15/2033 (b) 125,000 119,354 225%
3.25%, 6/15/2029 130,000 141,636 2,4002’ ;jiggﬁ }(3)8’888 153’286
3.25%, 1/15/2031 375,000 409,230 3.85%, 7/15/2029 350, o
3.65%, 1/15/2028 155,000 173217 ’ 0000 388353
3.88%, 7/15/2024 85,000 92,060 Y — 0.8% — 52,251,707
4.13%, 10/15/2026 191,000 216,531 i b

Regency Centers L.P.: > Advanceo Auto Parts, Inc.

2.95%, 9/15/2029 170,000 179,083 A 1.75%, 101172027 345,000 342,105
3.60%, 2/1/2027 175,000 193,737 utoNa?on, Inc.:

370%  6/15/2030 123000 oy 3.80%, 11/1512027 (b) 208,000 227,962
4.13%, 3/15/2028 107,000 120,229 43000, 0712085 187,000 207,807
4.65%, 3/15/2049 118,000 142,997 :15%, 6/1/2030 100,000 118,388

Retail Properties of America, ’ AutoZone, Inc.:

4.75%, 9/15/2030 2 13%, 200,000 212,932

Rexford Industrial Realty L.P. 19,000 242,056 3'13?" 4/21/2026 (b) 70,000 76,016
2.13%, 12/1/2030 125,000 120,605 3.73%, 6/1/2027 119,000 133,057

Sabra Health Care L.P. ’ B 3;5 A’é4/1§/2029 539,000 601,228
5.13%, 8/15/2026 est Buy ©0., Inc.-

Simon Property Group L.P.: 63000 1% I'QSZA" 1071/2030 200,000 193,718
1.75%, 2/1/2028 250,000 249,075 c 4.45%, 10/1/2028 260,000 301,389
2.20%, 2/1/2031 (b) 200,000 197,562 ostco \g\/holesale Corp.:

2.45%, 9/13/2029 245,000 252,061 e 175,000 176,202
2.65%, 7/15/2030 (b) 225,000 233424 o 4/ 0/2030 1,125,000 1,108,620
2.75%, 6/1/2023 214.000 222,166 2-7;;% /20/2032 (b) 244,000 240,406
3.25%, 9/13/2049 595,000 602,455 D, SI1872024 (0) 301,000 319,069
3.38%, 10/1/2024 494,000 531.801 arden Eestaurants, Inc.:

3.38%, 6/15/2027 132,000 143,792 2-85 %, 3/1/2027 (b) 218,000 242,087
3.38%, 12/1/2027 (b) 297,000 323700 Do, 2157208 100,000 117,466
3.50%, 9/1/2025 (b) 326,000 357,025 ollar General Corp.

3.80%, 7/15/2050 305,000 337,059 Do B8, 41512027 (b) 658,000 740,138
4.25%, 10/1/2044 400,000 462,040 0, w1

REIT, 2.00%, 9/13/2024 150,000 155402 DRt 304,000 321,158

SITE Centers Corp.: peted /15/2025 202,000 222,933
3.63%, 2/1/2025 83,000 §7.577 G 4.20%, 5/15/2028 306,000 349,094
4.70%, 6/1/2027 299,000 331,809 enuine Farts Co.

SL Green Operating ’ 1.88%, 11/1/2030 145,000 139,882
Partnership L.P. Home Depot, Inc.:

3.25%, 10/15/2022 35,000 36,021 0.900%, /1512028 (1) 330,000 516,623

Spirit Realty L.P- 3 138%, 3/15/2031 (b) 750,000 717,892
2.10%, 3/15/2028 225,000 224,201 2.13%, 9/15/2026 811,000 853,359
2.70%, 2/15/2032 255,000 252,861 A Rhet 260,000 240,518
3.20%, 1/15/2027 150,000 159,869 80T 350,000 373,212
3.20%, 2/15/2031 250,000 260,505 2700, 4202 210,000 217,694
3.40%, 1/15/2030 50,000 53,286 70%, 4/15/2030 1,251,000 1,338,520
4.00%, 7/15/2029 185.000 205.613 2~8ODA’~ 9/14/2027 (b) 125,000 135,480

STORE Capital Corp.: ’ 2‘955” 6/15/2029 356,000 389,058
2.75%, 11/18/2030 100,000 100,999 3.00%, 4/1/2026 363,000 395,176
4.50%, 3/15/2028 176,000 199,162 3.13‘)&, 12/15/2049 455,000 482,264
4163%. 3/15/2029 AN o1 3.35%, 9/15/2025 480,000 525,763

UDR, Ino.: g : 3.50%, 9/15/2056 181,000 204,573
3.00%, 8/15/2031 165,000 173,382 3000k, 12162028 163,000 189,453
3.10%, 11/1/2034 65,000 68,273 SO0k 158007 231,000 274,287
Series GMTN, 3.50%, ’ 4.20%, 4/1/2043 375,000 458,749

1/15/2028 158,000 172,849 S, A 2040 484,000 602,619
Series MTN, 1.90%, ’ 4.88%, 2/15/2044 300,000 399,555
3/15/2033 100,000 93,726 K°h31 gsc.,;"%/l ,
Series MTN, 2.10%, 38%, 2031 (b) 110,000 113,951
8112032 25,000 rao22 5.55%, 711712045 210,000 251824
Series MTN, 2.10%, ’ Lowe’s Cos,, Inc.:
/15/2033 250,000 230,197 1.30%, 41152008 1,153,000 1,124,659
s s w o e
9/1/2026 50%, 498,000 528,562
Series MTN, 3.20%, 274000 293,027 2.63%, 4/1/2031 250,000 258,887
1/15/2030 243,000 262.916 3.00;%:, 10/15/2050 171,000 168,464
Series MTN, 4.40% . 3.10%, 5/3/2027 295,000 321,928
1/26/2029 332,000 383,161 BN 300,000 321,99

Ventas Realty L.P.: ’ '650%” 4/5/2029 279,000 312,237
2.65%. 11152025 521,000 s45.384 3.70% 4/15/2046 439,000 182,246
3.25%, 10/15/2026 121,000 131,655 4.00%. 471512025 735,000 813,586
3.75%, 5/1/2024 246,000 263,978 PR 3/2047 261,000 300,727
3.85%, 4/1/2027 375,000 419,201 " .SOA:,I4/15/2030 180,000 212,989
4.88%, 4/15/2049 258,000 319,665 cDonald's Corp.:

VEREIT Operating > Series MTN, 3.38%,

Partnership L.P.: 5/26/2025 (b) 285,000 309,422
2.20%, 6/15/2028 (b) 150,000 152.547 Series MTN, 3.50%,
2.85%, 12/15/2032 95,000 99,353 3npoar - 333,000 367,872
3.40%, 1/15/2028 225,000 245’302 Series MTN, 3.60%,
3.95%, 8/15/2027 161,000 181,404 7/1/2030 (b) ) 1,898,000 2,134,339
4.60%, 2/6/2024 355,000 387,174 Series MTN, 3.70%,
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1/30/2026 320,000 355,728 5.10%, 10/1/2035 190,000 251,013
Series MTN, 3.70%, 5.85%, 6/15/2041 194,000 285,605
2/15/2042 315,000 352,409 Broadcom Corp./Broadcom
Series MTN, 4.45%, Cayman Finance, Ltd.:
3/1/2047 300,000 367,770 3.13%, 1/15/2025 100,000 106,728
Series MTN, 4.45%, 3.50%, 1/15/2028 300,000 329,118
9/1/2048 155,000 193,104 3.88%, 1/15/2027 1,170,000 1,293,107
Series MTN, 4.70%, Broadcom, Inc.:
12/9/2035 195,000 241,740 1.95%, 2/15/2028 (b) (f) 168,000 168,079
Series MTN, 4.88%, 2.45%, 2/15/2031 (f) 515,000 506,817
7/15/2040 415,000 531,171 2.60%, 2/15/2033 (b) (f) 500,000 490,160
Series MTN, 5.70%, 3.15%, 11/15/2025 289,000 309,987
2/1/2039 300,000 410,583 3.42%, 4/15/2033 (f) 1,391,000 1,466,643
Series MTN, 6.30%, 3.46%, 9/15/2026 1,062,000 1,155,849
10/15/2037 188,000 270,466 3.47%, 4/15/2034 (f) 634,000 671,026
Series MTN, 6.30%, 3.50%, 2/15/2041 (f) 230,000 236,031
3/1/2038 320,000 461,293 3.63%, 10/15/2024 100,000 108,349

Nordstrom, Inc.: 3.75%, 2/15/2051 (b) (£) 300,000 313,506
4.25%, 8/1/2031 (b) () 260,000 271,474 4.11%, 9/15/2028 967,000 1,087,130
4.38%, 4/1/2030 (b) 300,000 312,351 4.15%, 11/15/2030 892,000 1,000,976

O'Reilly Automotive, Inc.: 4.30%, 11/15/2032 100,000 113,862
1.75%, 3/15/2031 (b) 245,000 235,570 4.70%, 4/15/2025 269,000 302,749
3.55%, 3/15/2026 100,000 110,594 4.75%, 4/15/2029 557,000 647,941
3.60%, 9/1/2027 227,000 254,340 5.00%, 4/15/2030 361,000 426,702
4.20%, 4/1/2030 330,000 380,770 Intel Corp.:

Ross Stores, Inc.: 2.70%, 12/15/2022 634,000 656,818
0.88%, 4/15/2026 496,000 485,852 3.10%, 7/29/2022 100,000 103,130
1.88%, 4/15/2031 475,000 460,436 3.25%, 11/15/2049 411,000 438,027

Starbucks Corp.: 3.40%, 3/25/2025 760,000 829,654
2.00%, 3/12/2027 200,000 205,674 3.70%, 7/29/2025 734,000 811,092
2.25%, 3/12/2030 225,000 228,200 3.73%, 12/8/2047 496,000 565,981
2.45%, 6/15/2026 164,000 173,181 3.75%, 3/25/2027 314,000 354,663
2.55%, 11/15/2030 235,000 243,446 3.90%, 3/25/2030 (b) 820,000 953,447
3.10%, 3/1/2023 192,000 200,417 4.00%, 12/15/2032 271,000 326,401
3.35%, 3/12/2050 125,000 130,559 4.10%, 5/11/2047 236,000 283,127
3.50%, 3/1/2028 (b) 132,000 147,564 4.75%, 3/25/2050 2,001,000 2,656,808
3.50%, 11/15/2050 150,000 161,235 4.90%, 7/29/2045 (b) 300,000 400,548
3.55%, 8/15/2029 267,000 298,808 KLA Corp.:

3.75%, 12/1/2047 239,000 265,235 3.30%, 3/1/2050 281,000 298,560
3.80%, 8/15/2025 533,000 590,074 4.10%, 3/15/2029 141,000 162,566
4.00%, 11/15/2028 126,000 145,005 4.65%, 11/1/2024 103,000 115,012
4.30%, 6/15/2045 35,000 41,634 5.00%, 3/15/2049 245,000 330,860
4.45%, 8/15/2049 150,000 186,138 Lam Research Corp.:

4.50%, 11/15/2048 270,000 336,442 1.90%, 6/15/2030 571,000 573,176

Target Corp.: 2.88%, 6/15/2050 125,000 126,479
3.50%, 7/1/2024 180,000 195,305 3.13%, 6/15/2060 195,000 203,334
3.63%, 4/15/2046 (b) 850,000 1,009,162 3.75%, 3/15/2026 326,000 365,254
3.90%, 11/15/2047 100,000 125,180 4.00%, 3/15/2029 (b) 204,000 237,264
4.00%, 7/1/2042 875,000 1,087,432 4.88%, 3/15/2049 240,000 324,818
6.50%, 10/15/2037 100,000 154,521 Marvell Technology, Inc.:

TJX Cos., Inc.: 1.65%, 4/15/2026 (f) 450,000 449,833
1.15%, 5/15/2028 100,000 96,565 2.45%, 4/15/2028 (f) 385,000 392,392
1.60%, 5/15/2031 (b) 294,000 283,351 2.95%, 4/15/2031 (f) 130,000 134,785
2.25%, 9/15/2026 306,000 321,790 4.88%, 6/22/2028 (f) 227,000 262,205
2.50%, 5/15/2023 330,000 341,431 Maxim Integrated Products,

Tractor Supply Co. Inc.

1.75%, 11/1/2030 80,000 76,338 3.45%, 6/15/2027 105,000 115,858

Walgreens Boots Alliance, Micron Technology, Inc.:

Inc.: 4.19%, 2/15/2027 669,000 755,421
3.20%, 4/15/2030 (b) 400,000 426,832 4.64%, 2/6/2024 252,000 276,053
3.45%, 6/1/2026 799,000 869,328 4.66%, 2/15/2030 163,000 189,771
3.80%, 11/18/2024 446,000 486,024 4.98%, 2/6/2026 235,000 270,147
Walmart, Inc.: NVIDIA Corp.:
2.35%, 12/15/2022 464,000 477,131 2.85%, 4/1/2030 582,000 630,131
2.38%, 9/24/2029 (b) 354,000 375,056 3.20%, 9/16/2026 438,000 482,032
2.55%, 4/11/2023 459,000 475,565 NXP B.V./NXP Funding LLC:
2.65%, 12/15/2024 261,000 278,038 4.88%, 3/1/2024 (f) 598,000 658,362
2.85%, 7/8/2024 663,000 706,685 5.35%, 3/1/2026 (f) 156,000 181,954
2.95%, 9/24/2049 119,000 126,348 5.55%, 12/1/2028 (f) 198,000 242,766
3.05%, 7/8/2026 576,000 630,553 NXP B.V./NXP
3.25%, 7/8/2029 (b) 563,000 630,194 Funding LLC/NXP USA,
3.40%, 6/26/2023 693,000 733,880 Inc.:
3.55%, 6/26/2025 402,000 443,350 2.70%, 5/1/2025 (f) 50,000 52,715
3.63%, 12/15/2047 202,000 236,954 3.15%, 5/1/2027 (f) 100,000 107,135
3.70%, 6/26/2028 148,000 168,480 3.25%, 5/11/2041 (f) 550,000 563,959
3.95%, 6/28/2038 544,000 653,611 3.40%, 5/1/2030 (f) 246,000 268,174
4.00%, 4/11/2043 285,000 347,905 3.88%, 6/18/2026 (f) 205,000 226,984
4.30%, 4/22/2044 521,000 661,212 QUALCOMM, Inc.:
5.00%, 10/25/2040 100,000 135,264 2.15%, 5/20/2030 439,000 449,299
5.25%, 9/1/2035 534,000 727,276 2.60%, 1/30/2023 102,000 105,622
5.88%, 4/5/2027 (b) 229,000 287,173 2.90%, 5/20/2024 339,000 360,208
6.20%, 4/15/2038 100,000 149,260 3.25%, 5/20/2027 586,000 647,132
6.50%, 8/15/2037 599,000 912,199 3.25%, 5/20/2050 (b) 208,000 224,280
47,385,921 3.45%, 5/20/2025 237,000 260,072

HELK —0.6% 4.30%, 5/20/2047 163,000 205,224

Advanced Micro Devices, Inc. 4.65%, 5/20/2035 254,000 322,275
7.50%, 8/15/2022 250,000 268,590 4.80%, 5/20/2045 578,000 768,127

Analog Devices, Inc.: Skyworks Solutions, Inc.

3.50%, 12/5/2026 383,000 424,410 1.80%, 6/1/2026 100,000 101,413
5.30%, 12/15/2045 110,000 148,155 Texas Instruments, Inc.:

Applied Materials, Inc.: 1.38%, 3/12/2025 665,000 679,098
1.75%, 6/1/2030 500,000 494,940 1.75%, 5/4/2030 190,000 188,869
2.75%, 6/1/2050 (b) 435,000 433,695 2.25%, 9/4/2029 (b) 250,000 260,292
3.90%, 10/1/2025 (b) 170,000 189,762 2.90%, 11/3/2027 191,000 208,028
4.35%, 4/1/2047 322,000 410,280 3.88%, 3/15/2039 100,000 120,057

4.15%, 5/15/2048 282,000 357,446
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Xilinx, Inc.: 3.60%, 4/1/2050 1,489,000 1,529,888
2.38%, 6/1/2030 250,000 253,960 3.63%, 7/15/2023 250,000 265,625
2.95%, 6/1/2024 350,000 370,468 3.65%, 3/25/2041 850,000 902,819
36,900,776 3.80%, 11/15/2037 465,000 509,821
E — 0.0% (a) 3.85%, 7/15/2036 696,000 768,962
Huntington Ingalls Industries, 3.90%, 5/15/2035 513,000 574,057
Inc. 3.95%, 3/25/2051 775,000 846,842
3.48%, 12/1/2027 167,000 182,140 4.00%, 7/15/2046 533,000 579,158
— 4.00%, 11/15/2047 423,000 461,142
YIRITT —0.8% 4.10%, 3/25/2061 520,000 576,280
Activision Blizzard, Inc.: 4.13%, 5/15/2045 454,000 505,520
1.35%, 9/15/2030 105,000 98,335 4.30%, 7/8/2034 484,000 562,113
2.50%, 9/15/2050 251,000 225,616 4.38%, /152055 409,000 474,420
3.40%, 9/15/2026 425,000 467.870 4.50%, 7/8/2044 786,000 918,166
Adobe. Inc.: ’ ’ 5.38%, 7/15/2040 661,000 856,689
0% 7 6.13%, 7/8/2039 100,000 138,484
e o e G,
2.15%, 2/1/2027 275.000 288,060 Roper Technologies, Inc.:
2.30%, 2/1/2030 320.000 333.165 0.45%, 8/15/2022 146,000 146,086
3.25%, 2/1/2025 376,000 407,261 3.65%, 9/15/2023 180,000 191,941
Autodesk, Tnc.: ’ 1 3.fxo%, 12/151/2026 (b) 336,000 375,020
0, salestorce.com, Inc.:
§§ZQ éﬁ}iggi? igg’ggg 2;;’322 0.63%, 7/15/2024 140,000 140,069
Broadridge Financial ' ’ 1.50%, 7/15/2028 165,000 164,980
Solutions, Inc.: 1.95%, 7/15/2031 400,000 400,620
2.60%, 5/1/2031 150,000 152,874 ;;g:j’ ;ﬁggg‘s‘: @ 150,000 150,941
0 :90%, 250,000 252,615
c Azi?,(c) Vo 12172029 173,000 182,863 3.05%, 7/15/2061 125,000 127,028
2700 3.25%, 4/11/2023 553,000 580,152
. :&73;; e3ri‘155/12noc27 100,000 112,174 . 3:70;? @ } 12028 333,000 o051
0, erviceNow, Inc.
o 312030 1522000 Paen 1.40%, 9/1/2030 515,000 483219
Electronic Arts, Inc.: VMware, Inc.:
1.85%, 2/15/2031 370,000 357,790 2.95%, 8/21/2022 150,000 153,920
4.80%, 3/1/2026 166,000 191,239 3.90%, 8/21/2027 298,000 331,182
Fidelity National Information ’ 4.50%, 5/15/2025 600,000 670,614
Services, Inc.: _ 47,991,105
0.38%, 3/1/2023 200,000 199,830 BREE —14%
0.60%, 3/1/2024 85,000 84,865 America Movil SAB de CV:
1.15%, 3/1/2026 250,000 248,025 2.88%, 5/7/2030 765,000 806,356
1.65%, 3/1/2028 90,000 89,456 3.13%, 7/16/2022 1,120,000 1,150,464
2.25%, 3/1/2031 358,000 357,445 3.63%, 4/22/2029 365,000 402,953
3.10%, 3/1/2041 40,000 41,095 4.38%, 7/16/2042 100,000 120,434
Fiserv, Inc.: 4.38%, 4/22/2049 (b) 463,000 572,009
2.25%, 6/1/2027 547,000 567,644 6.13%, 11/15/2037 108,000 149,790
2.65%, 6/1/2030 (b) 317,000 328,177 6.13%, 3/30/2040 543,000 769,741
2.75%, 7/1/2024 425,000 448,154 AT&T, Inc.:
3.20%, 7/1/2026 311,000 336,916 0.90%, 3/25/2024 900,000 901,935
3.50%, 10/1/2022 482,000 496,629 1.65%, 2/1/2028 771,000 765,264
3.50%, 7/1/2029 504,000 554,813 1.70%, 3/25/2026 (b) 400,000 404,296
3.85%, 6/1/2025 165,000 181,520 2.25%, 2/1/2032 663,000 651,656
4.20%, 10/1/2028 (b) 254,000 292,174 2.30%, 6/1/2027 347,000 359,103
4.40%, 7/1/2049 475,000 572,199 2.55%, 12/1/2033 (f) 925,000 916,786
Intuit, Inc.: 2.75%, 6/1/2031 907,000 942,908
0.65%, 7/15/2023 325,000 326,651 3.10%, 2/1/2043 628,000 615,647
0.95%, 7/15/2025 (b) 280,000 280,591 3.30%, 2/1/2052 400,000 389,592
1.35%, 7/15/2027 85,000 84,934 3.40%, 5/15/2025 (b) 615,000 670,122
1.65%, 7/15/2030 (b) 85,000 83,705 3.50%, 6/1/2041 752,000 782,794
Microsoft Corp.: 3.50%, 9/15/2053 (f) 1,489,000 1,493,348
2.00%, 8/8/2023 552,000 570,072 3.50%, 2/1/2061 (b) 228,000 223,490
2.13%, 11/15/2022 160,000 164,088 3.55%, 9/15/2055 (f) 2,706,000 2,711,466
2.38%, 5/1/2023 515,000 532,062 3.65%, 6/1/2051 734,000 767,096
2.40%, 8/8/2026 1,070,000 1,140,256 3.65%, 9/15/2059 (f) 552,000 559,242
2.53%, 6/1/2050 2,136,000 2,098,983 3.80%, 2/15/2027 351,000 391,526
2.65%, 11/3/2022 513,000 527,143 3.80%, 12/1/2057 (f) 1,085,000 1,133.825
2.68%, 6/1/2060 761,000 757,682 3.85%, 6/1/2060 305,000 321,729
2.70%, 2/12/2025 (b) 364,000 389,800 4.05%, 12/15/2023 150,000 162,672
2.88%, 2/6/2024 200,000 211,632 4.10%, 2/15/2028 555,000 632,928
2.92%, 3/17/2052 1,669,000 1,770,375 4.25%, 3/1/2027 1,067,000 1211,120
3.04%, 3/17/2062 385,000 411,657 4.30%, 2/15/2030 1,048,000 1,211,698
3.13%, 11/3/2025 976,000 1,064,962 4.30%, 12/15/2042 202,000 230,074
3.30%, 2/6/2027 1,323,000 1,472,433 4.35%, 3/1/2029 793,000 917,913
3.45%, 8/8/2036 249,000 287,767 4.35%, 6/15/2045 559,000 638,680
3.50%, 2/12/2035 343,000 397,599 4.45%, 4/1/2024 1,072,000 1,171,332
3.63%, 12/15/2023 569,000 610,315 4.50%, 5/15/2035 1,633,000 1,916,456
3.95%, 8/8/2056 40,000 50,309 4.55%, 3/9/2049 100,000 117,365
4.10%, 2/6/2037 225,000 277,528 4.75%, 5/15/2046 715,000 868,639
4.20%, 11/3/2035 140,000 173,776 4.85%, 3/1/2039 777,000 944,638
4.25%, 2/6/2047 100,000 129,615 4.90%, 6/15/2042 270,000 328,871
Oracle Corp.: 5.15%, 3/15/2042 196,000 245,821
1.65%, 3/25/2026 340,000 344,716 5.15%, 2/15/2050 250,000 323.442
2.30%, 3/25/2028 385,000 395,330 5.25%, 3/1/2037 512,000 645,801
2.40%, 9/15/2023 515,000 534,246 5.35%, 9/1/2040 172,000 221,533
2.50%, 10/15/2022 647,000 664,275 5.55%, 8/15/2041 1,000 1,318
2.50%, 4/1/2025 1,468,000 1,542,031 Bell Telephone Co. of Canada
2.63%, 2/15/2023 239,000 247,148 or Bell Canada:
2.65%, 7/15/2026 1,172,000 1,236,964 4.46%, 4/1/2048 154,000 191,099
2.80%, 4/1/2027 220,000 233,268 Series US-3, 0.75%,
2.88%, 3/25/2031 705,000 734,102 3/17/2024 495,000 496,307
2.95%, 11/15/2024 501,000 533,770 Series US-4, 3.65%,
2.95%, 5/15/2025 497,000 529,285 3/17/2051 250,000 273,593
3.25%, 11/15/2027 955,000 1,037,225 British Telecommunications
3.25%, 5/15/2030 (b) 280,000 301,974 PLC:
3.40%, 7/8/2024 443,000 474,985 4.50%, 12/4/2023 226,000 245,926
3.60%, 4/1/2040 400,000 421,960 9.63%, 12/15/2030 798,000 1,237,467
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Cisco Systems, Inc.: 5.01%, 4/15/2049 81,000 107,178
2.20%, 9/20/2023 100,000 103,781 5.50%, 3/16/2047 250,000 349,495
2.60%, 2/28/2023 136,000 141,192 Vodafone Group PLC:

2.95%, 2/28/2026 458,000 498,396 4.13%, 5/30/2025 425,000 474,419
3.50%, 6/15/2025 281,000 310,297 4.25%, 9/17/2050 445,000 518,002
3.63%, 3/4/2024 160,000 173,146 4.38%, 5/30/2028 881,000 1,024,832
5.50%, 1/15/2040 (b) 551,000 779,577 4.38%, 2/19/2043 560,000 653,486
5.90%, 2/15/2039 506,000 736,473 4.88%, 6/19/2049 430,000 542,204

Corning, Inc.: 5.00%, 5/30/2038 159,000 200,278
4.38%, 11/15/2057 290,000 345,593 5.25%, 5/30/2048 175,000 229,399
5.35%, 11/15/2048 128,000 172,636 6.15%, 2/27/2037 661,000 915,611
5.45%, 11/15/2079 528,000 737,547 7.88%, 2/15/2030 187,000 267,483
5.85%, 11/15/2068 200,000 288,408 86,259,123

Deutsche Telekom B — 0.0% (a)

International Finance B.V.: Mohawk Industries, Inc.:
8.75%, 6/15/2030 784,000 1,174,197 3.63%, 5/15/2030 150,000 164,736
9.25%, 6/1/2032 299,000 485,151 3.85%, 2/1/2023 (b) 335,000 349,753

Juniper Networks, Inc.: 514.489
1.20%, 12/10/2025 205,000 204,740 _ N .
2.00%, 12/10/2030 173,000 166,040 Eﬁi :’tlnﬁ@“* —0.0% (@)

o sbro, Inc.:
LU s pome
0, - 0, > B

Moifflfs}ﬂ :if[f(;nc_: 350,000 495,586 3.90%, 11/19/2029 (b) 174,000 193,514
2.30%, 11/15/2030 413,000 406,264 5.10%, 5/15/2044 241,000 295466
2.75%, 5/24/2031 175,000 178,605 849213
4.60%, 2/23/2028 166,000 193,436 B —0.6%

4.60%, 5/23/2029 197,000 229,728 Burlington Northern Santa
5.50%, 9/1/2044 152,000 198,527 Fe LLC:

Orange SA: 3.00%, 3/15/2023 234,000 243,199
5.38%, 1/13/2042 302,000 407,637 3.00%, 4/1/2025 (b) 413,000 445,148
9.00%, 3/1/2031 687,000 1,082,252 3.05%, 9/1/2022 320,000 327,875

Rogers Communications, Inc.: 3.25%, 6/15/2027 189,000 208,208
2.90%, 11/15/2026 140,000 149,796 3.30%, 9/15/2051 250,000 272,780
3.63%, 12/15/2025 235,000 259,555 3.40%, 9/1/2024 225,000 243,463
3.70%, 11/15/2049 160,000 170,365 3.55%, 2/15/2050 240,000 271,838
4.10%, 10/1/2023 292,000 312,139 3.65%, 9/1/2025 328,000 361,866
4.35%, 5/1/2049 (b) 404,000 475,524 3.75%, 4/1/2024 130,000 140,357
4.50%, 3/15/2043 183,000 213,177 3.85%, 9/1/2023 200,000 213,420
5.00%, 3/15/2044 168,000 210,138 3.90%, 8/1/2046 190,000 223,102
5.45%, 10/1/2043 135,000 177,837 4.05%, 6/15/2048 95,000 114,807
7.50%, 8/15/2038 167,000 253,838 4.15%, 12/15/2048 435,000 533,649

Telefonica Emisiones SA: 4.38%, 9/1/2042 125,000 154,619
4.57%, 4/27/2023 256,000 274,171 4.40%, 3/15/2042 326,000 402,900
4.67%, 3/6/2038 270,000 317,641 4.45%, 3/15/2043 306,000 383,577
5.21%, 3/8/2047 998,000 1,249,416 4.55%, 9/1/2044 505,000 643,673
7.05%, 6/20/2036 685,000 986,044 4.70%, 9/1/2045 245,000 318,980

TELUS Corp.: 4.95%, 9/15/2041 100,000 131,380
3.70%, 9/15/2027 117,000 131,380 5.40%, 6/1/2041 83,000 114,039
4.30%, 6/15/2049 207,000 249,816 Canadian National Railway
4.60%, 11/16/2048 236,000 296,343 Co.:

T-Mobile USA, Inc.: 2.45%, 5/1/2050 392,000 354,748
1.50%, 2/15/2026 375,000 377,625 2.75%, 3/1/2026 50,000 53,669
2.05%, 2/15/2028 361,000 365,812 3.20%, 8/2/2046 317,000 328,510
2.25%, 11/15/2031 400,000 393,936 3.65%, 2/3/2048 333,000 369,523
2.55%, 2/15/2031 374,000 378,264 Canadian Pacific Railway Co.:

3.00%, 2/15/2041 360,000 356,000 2.05%, 3/5/2030 90,000 89,688
3.30%, 2/15/2051 528,000 526,126 4.00%, 6/1/2028 206,000 234,199
3.50%, 4/15/2025 491,000 532,475 4.80%, 9/15/2035 570,000 707,683
3.60%, 11/15/2060 105,000 107,204 6.13%, 9/15/2115 255,000 396,273
3.75%, 4/15/2027 375,000 414,409 CH Robinson Worldwide, Inc.

3.88%, 4/15/2030 2,416,000 2,696,715 4.20%, 4/15/2028 152,000 173,551
4.38%, 4/15/2040 719,000 842,754 CSX Corp.:

4.50%, 4/15/2050 569,000 676,882 2.40%, 2/15/2030 (b) 125,000 128,734

Verizon Communications, 2.50%, 5/15/2051 690,000 627,976
Inc.: 2.60%, 11/1/2026 156,000 166,124
0.75%, 3/22/2024 290,000 291,264 3.25%, 6/1/2027 312,000 342,152
0.85%, 11/20/2025 1,074,000 1,060,886 3.35%, 9/15/2049 407,000 431,180
1.45%, 3/20/2026 388,000 391,585 3.80%, 3/1/2028 194,000 218,710
1.68%, 10/30/2030 595,000 568,433 3.80%, 11/1/2046 235,000 265,900
1.75%, 1/20/2031 (b) 634,000 607,575 3.80%, 4/15/2050 250,000 286,625
2.10%, 3/22/2028 340,000 347,201 4.25%, 3/15/2029 214,000 248,775
2.55%, 3/21/2031 1,695,000 1,734,239 4.25%, 11/1/2066 110,000 136,117
2.65%, 11/20/2040 946,000 912,720 4.30%, 3/1/2048 323,000 392,167
2.99%, 10/30/2056 3,560,000 3,347,219 4.40%, 3/1/2043 15,000 18,068
3.00%, 3/22/2027 (b) 1,537,000 1,652,921 4.50%, 8/1/2054 125,000 158,465
3.00%, 11/20/2060 580,000 544,527 4.65%, 3/1/2068 200,000 262,522
3.15%, 3/22/2030 875,000 943,731 4.75%, 11/15/2048 249,000 322,171
3.38%, 2/15/2025 (f) 85,000 92,349 6.00%, 10/1/2036 100,000 138,783
3.40%, 3/22/2041 455,000 481,950 6.15%, 5/1/2037 205,000 289,413
3.55%, 3/22/2051 1,050,000 1,121,988 FedEx Corp.:

3.70%, 3/22/2061 800,000 858,024 3.10%, 8/5/2029 227,000 246,134
3.85%, 11/1/2042 350,000 396,641 3.25%, 4/1/2026 773,000 846,389
3.88%, 2/8/2029 736,000 837,391 3.40%, 2/15/2028 189,000 209,977
4.00%, 3/22/2050 304,000 349,861 4.05%, 2/15/2048 481,000 552,520
4.13%, 3/16/2027 247,000 281,116 4.10%, 2/1/2045 143,000 163,440
4.13%, 8/15/2046 917,000 1,076,989 4.25%, 5/15/2030 (b) 205,000 238,925
4.27%, 1/15/2036 1,161,000 1,384,760 4.40%, 1/15/2047 142,000 169,586
4.33%, 9/21/2028 1,022,000 1,187,871 4.55%, 4/1/2046 377,000 456,392
4.40%, 11/1/2034 607,000 723,799 4.90%, 1/15/2034 387,000 482,999
4.50%, 8/10/2033 387,500 463,686 5.25%, 5/15/2050 1,000,000 1,356,590
4.52%, 9/15/2048 220,000 271,570 FedEx Corp. Pass Through

4.67%, 3/15/2055 827,000 1,068,525 Trust

4.75%, 11/1/2041 623,000 791,733 Series 2020-1, Class AA

4.81%, 3/15/2039 504,000 639,067 1.88%, 8/20/2035 97,326 96,380
4.86%, 8/21/2046 250,000 322,945 JB Hunt Transport Services,
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Inc. 3.25%, 6/1/2051 150,000 156,952
3.88%, 3/1/2026 256,000 285,084 3.40%, 3/1/2025 314,000 341,114

Kansas City Southern: 3.45%, 6/1/2029 211,000 234,145
2.88%, 11/15/2029 174,000 183,177 3.75%, 9/1/2028 210,000 238,003
3.00%, 5/15/2023 225,000 233,249 3.75%, 9/1/2047 570,000 643,456
4.20%, 11/15/2069 145,000 167,671 4.00%, 12/1/2046 540,000 631,055
4.30%, 5/15/2043 165,000 189,413 4.20%, 9/1/2048 110,000 133,672
4.95%, 8/15/2045 249,000 318,127 4.30%, 12/1/2042 140,000 171,781

Kirby Corp. Aqua America, Inc.

4.20%, 3/1/2028 (b) 450,000 503,091 3.57%, 5/1/2029 320,000 353,981

Norfolk Southern Corp.: Essential Utilities, Inc.

2.55%, 11/1/2029 200,000 210,324 4.28%, 5/1/2049 100,000 119,209
2.90%, 2/15/2023 149,000 153,977 United Utilities PLC
2.90%, 6/15/2026 450,000 485,289 6.88%, 8/15/2028 144,000 184,984
3.05%, 5/15/2050 245,000 245,610 3,876,895
3.15%, 6/1/2027 341,000 370,762 HEBLUEBA
3.16%, 5/15/2055 161,000 162,803
3.40%, 11/1/2049 165,000 175,184 (2 Ak $1,604,836,491) 1,670,879,223
3.80%, 8/1/2028 (b) 70,000 79,285 —
4.05%, 8/15/2052 150,000 177,149 sTw 010
4.10%, 5/15/2049 183,000 215,020 REERIES —03%
4.10%, 5/15/2121 100,000 109,427 : —0.0°
4.45%, 6/15/2045 241,000 294,620 REER - 2Ol —00% @)
4.65%, 1/15/2046 164,000 205,481 Ford Credit Floorplan Master
Ryder System, Inc.: Owner Trust:
Series MTN, 2.50%, Series 2017-3, Class A,
9/1/2022 229,000 234,109 Class A, 2.48%,
Series MTN, 2.50%, 9/15/2024 300,000 307,986
9/1/2024 194,000 203,070 Series 2020-1, Class Al
Series MTN, 2.90%, 0.70%, 9/15/2025 625,000 627,920
12/1/2026 175,000 187,455 Verizon Owner Trast
Series MTN, 3.35%, Series 2020-B, Class A,
9/1/2025 200,000 216,166 0.47%, 2/20/2025 1,700,000 1,704,867
Series i\/ITN, 3.40%, W
3/1/2023 167,000 174,583 . —e
Series MTN, 3.65%, Enﬁ]riredi?ﬁu/{:)mobile
s ‘3/11&3//[?1'01\2143(:)50/ 107,000 115,011 Receivables Trust:
€ries . . .
692023 (b) 172,000 182,126 Series 2021-2, Class A3,

Union Pacific Corn. g ’ s _0,342&?2,01 5/1 51/202:3 562,000 560,506

2.15%, 2/5/2027 145,000 150,506 eries £020-, L1ass AS,
2.40%, 2/5/2030 146,000 150.716 MW 3613[;/1"8 gﬁgﬁ%ﬁu « 139,000 139,386
ey mwemme PSR
89%, 57, 75, c ; ;
2.97%, 9/16/2062 496,000 476,289 o, 102352028 300,000 300,571
S0 4132027 I S 30204 e
3.15%, 3/1 X ; 20-4, ,
3.25%, 2/5/2050 240,000 252,816 oS S0 425,000 426,073
3.35%, 8/15/2046 50,000 52,972 ; J
3.50%, 6/8/2023 433,000 458218 Drive :QZSO/R"QCZ i‘j;gloengmst 1,000,000 1,104,489
70%, X y °
3.75%. 7/15/2025 407,000 451.839 e, 11/15,2024 100,000 100,106
3.75%, 2/5/2070 90,000 98,997 "el‘:r .”“’;“’ ‘Te
3.80%, 10/1/2051 184,000 210,275 sccrcizlsvgo;s.z;wcmss c
3.80%, 4/6/2071 () 626,000 693,414 ; g
3.84%, 3/20/2060 209,000 237,251 . g‘?:so/;zf[gi/ 20026 (d)T . 750,000 751,346
3.88%, 2/1/2055 292,000 330,518 °‘Sm.r:s ‘202‘6% gl’;: A';'S‘
3.95%, 9/10/2028 $8,000 101,039 020-C, ,
395%, /1512059 390,000 453,141 ol 152025 350,000 350,086
4.05%, 11/15/2045 100,000 115,407 , ’
4.10%, 9/15/2067 100,000 116,524 o Fi&f‘g?ﬁl’ /_}\g/t éfr/l igf]‘i 411,000 412,482
4.16%, 7/15/2022 476,000 490,447 .
Series MTN, 3.55% Leasing Trust 2021-2
8/152039 115,000 127,957 Series 2021-2, Class A3,
United Paresl Service. Tnc.: ’ ’ 0.34%, 5/20/2024 233,000 232,884
T GM Financial Consumer
2.20%, 9/1/2024 175,000 183,447 e R
2.40%, ll;l 5/2026 572,000 608,539 e
2.45%, 10/1/2022 191,000 196,094 st
’ ? ? Series 2020-4, Class A3
2.50%, 4/1/2023 731,000 757,272 020-4, >
2.50%, 9/1/2029 235,000 249,838 Scr?c'jg(f’z'f/l' 8325255 s 143,000 143,066
2.80%, 11/15/2024 (b) 280,000 299,253 , ;
3.05%, 11/15/2027 (b) 100,000 110,773 Serioefi)/“z’ol_g/ 13{3252223 155,000 155,036
3.40%, 3/15/2029 248,000 278,559 020-3, >
3.40%, 11/15/2046 100,000 111,144 o Fi‘?ﬁé’f é/o'nf’s/i?lzci 115,000 115,270
3.63%, 10/1/2042 309,000 356,150 e R s
3.75%, 11/15/2047 412,000 485,006 a2
4.45%, 4/1/2030 (b) 104,000 125,886 o Class A3
4.88%, 11/15/2040 70,000 92,172 ‘ J
6.20%, 1/15/2038 181,000 267.008 GM‘)‘FS.]%’ 4/16/2026 110,000 110,184
— inancial Leasing Trust
. . 34446112 Series 2021-1, Class A3,

Bl - =R —0.0% () 0.26%, 2/20/2024 500,000 499,641

GATX Corp.: Honda Auto Receivables
3.10%, 6/1/2051 100,000 95,588 Owner Trust
3.50%, 3/15/2028 287,000 315,261 Series 2021-1. Class A3
3.85%, 3/30/2027 270,000 298,269 027% 412112025 500,000 499,742
4.00%, 6/30/2030 155,000 174,908 Hyundai Auto Receivables
435%, 2/15/2024 150,000 163,185 Trust:

1,047,211 Series 2020-C, Class A3,

A —0.1% 0.38%, 5/15/2025 94,000 94,028

American Water Capital Series 2021-A, Class A3,

Corp.: 0.38%, 9/15/2025 125,000 124,926
2.30%, 6/1/2031 150,000 152,498 Mercedes-Benz Auto Trust:

2.80%, 5/1/2030 335,000 355,113 Series 2021-A, Class A3,

2.95%, 9/1/2027 149,000 160,932 0.25%, 1/16/2024 300,000 299,787
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Series 2021-B, Class A3, 2.25%, 06/02/2026 284,000 300,818
0.40%, 11/15/2024 286,000 285,903 Series 10, 1.75%,
Santander Drive Auto 09/27/2024 450,000 466,384
Receivables Trust: Province of Manitoba Canada:
Series 2021-2, Class A3, 3.05%, 05/14/2024 670,000 715,667
0.34%, 2/18/2025 188,000 187,974 Series GX, 2.60%,
Series 2020-3, Class C, 04/16/2024 200,000 211,106
1.12%, 1/15/2026 200,000 201,475 Province of New Brunswick
Toyota Auto Receivables Canada
Owner Trust: 3.63%, 2/24/2028 150,000 171,302
Series 2020-C, Class A3, Province of Ontario Canada:
0.44%, 10/15/2024 673,000 674,545 0.63%, 01/21/2026 425,000 419,110
Series 2020-D, Class A4, 1.05%, 04/14/2026 600,000 601,806
0.47%, 1/15/2026 488,000 488,301 1.13%, 10/07/2030 3,500,000 3,328,430
Series 2020-B, Class A3, 1.60%, 02/25/2031 500,000 493,665
Class A3, 1.36%, 1.75%, 01/24/2023 290,000 296,571
8/15/2024 214,000 216,528 2.00%, 10/02/2029 500,000 516,405
World Omni Auto Receivables 2.20%, 10/03/2022 200,000 204,820
Trust 2.30%, 06/15/2026 200,000 211,994
Series 2021-A, Class A3, 2.50%, 04/27/2026 345,000 368,998
0.30%, 1/15/2026 350,000 349,150 3.05%, 01/29/2024 350,000 372,771
8,823,485 Province of Quebec Canada:
HLSy bA—F —0.1% 0.60%, 07/23/2025 500,000 495,880
American Express Credit 1.35%, 05/28/2030 500,000 489,060
Account Master Trust 2.50%, 04/20/2026 100,000 107,094
Series 2019-3, Class A, 2.75%, 04/12/2027 350,000 379,890
Class A, 2.00%, 4/15/2025 1,500,000 1,531,834 Series PD, 7.50%,
BA Credit Card Trust: 09/15/2029 405,000 582,661
Series 2021-A1, Class A1, Series QO, 2.88%,
0.44%, 9/15/2026 32,000 31,914 10/16/2024 1,210,000 1,297,398
Series 2019-A1, Class A1, Series QX, 1.50%,
Class Al, 1.74%, 02/11/2025 1,180,000 1,212,733
1/15/2025 500,000 508,614 19,954,687
Capital One Multi-Asset FY —01%
Execution Trust: Chile Government
Series 2019-A2, Class A2, International Bond:
Class A2, 1.72%, 2.25%, 10/30/2022 830,000 849,878
8/15/2024 679,000 690,427 2.45%,01/31/2031 368,000 374,911
Series 2017-A6, Class A6, 2.55%, 01/27/2032 275,000 281,023
Class A6, 2.29%, 3.10%, 05/07/2041 500,000 501,875
7/15/2025 500,000 512,369 3.10%, 01/22/2061 400,000 382,904
Citibank Credit Card Issuance 3.13%, 03/27/2025 440,000 472,864
Trust 3.24%, 02/06/2028 680,000 740,309
Series 2007-A3, Class A3, 3.50%, 01/25/2050 783,000 822,440
Class A3, 6.15%, 3.50%, 04/15/2053 200,000 209,888
6/15/2039 250,000 356,296 3.86%, 06/21/2047 290,000 320,067
Synchrony Credit Card Master 4,956,159
Note Trust: AAYEF —01% -
Series 2017-2, Class A, Colombia Government
Class A, 2.62%, International Bond:
10/15/2025 1,500,000 1,545,447 2.63%, 03/15/2023 1,130,000 1,155,425
Series 2018-2, Class A, 3.00%, 01/30/2030 190,000 186,175
Class A, 3.47%, 3.13%, 04/15/2031 500,000 489,205
5/15/2026 250,000 264,353 3.25%, 04/22/2032 500,000 489,240
5441254 3.88%, 04/25/2027 599,000 635,641
BEHAREHS 4.00%, 02/26/2024 235,000 248,936
4.13%, 05/15/2051 380,000 360,058
(= A~ $16,728,231) 16,905,512 4.50%, 03/15/2029 555,000 605,361
5.00%, 06/15/2045 1,057,000 1,123,115
SEBFR —3.7% 5.20%, 05/15/2049 550,000 601,282
5.63%, 02/26/2044 950,000 1,074,782
A—RABFYT —0.0% (a) 6.13%, 01/18/2041 735,000 869,784
Oesterreichische Kontrollbank 8.13%, 05/21/2024 225,000 266,333
AG: 8,105,337
0.38%, 09/17/2025 (b) 545,000 535,076 FAY —0.3%
1.50%, 02/12/2025 265,000 272,606 FMS Wertmanagement:
1.63%, 09/17/2022 615,000 625,381 2.75%, 03/06/2023 369,000 384,295
Series GMTN, 0.50%, 2.75%, 01/30/2024 350,000 370,545
02/02/2026 (b) 470,000 461,986 Kreditanstalt fuer
1,895,049 Wiederaufbau:
HFE —03% Zero Coupon, 04/18/2036 1,365,000 1,030,903
Canada Government 0.25%, 04/25/2023 1,170,000 1,169,941
International Bond: 0.25%, 10/19/2023 2,000,000 1,994,920
0.75%, 05/19/2026 250,000 248,473 0.25%, 03/08/2024 575,000 572,062
1.63%, 01/22/2025 895,000 925,734 0.38%, 07/18/2025 350,000 345,250
2.00%, 11/15/2022 176,000 180,228 0.63%, 01/22/2026 (b) 900,000 891,504
Export Development Canada: 0.75%, 09/30/2030 (b) 576,000 540,910
1.38%, 02/24/2023 625,000 636,700 1.63%, 02/15/2023 850,000 869,108
1.75%, 07/18/2022 200,000 203,272 1.75%, 08/22/2022 566,000 576,216
2.50%, 01/24/2023 350,000 362,243 1.75%, 09/14/2029 773,000 796,422
2.63%, 02/21/2024 430,000 454,325 2.00%, 09/29/2022 290,000 296,493
2.75%, 03/15/2023 250,000 260,518 2.00%, 10/04/2022 325,000 332,391
Hydro-Quebec 2.00%, 05/02/2025 1,832,000 1,921,878
Series HH, 8.50%, 2.13%, 01/17/2023 1,753,000 1,804,153
12/1/2029 100,000 149,584 2.38%, 12/29/2022 1,034,000 1,067,274
Province of Alberta Canada: 2.50%, 11/20/2024 588,000 625,238
1.30%, 07/22/2030 600,000 576,654 2.63%, 02/28/2024 1,245,000 1,316,824
1.88%, 11/13/2024 750,000 779,385 2.88%, 04/03/2028 194,000 214,904
2.20%, 07/26/2022 250,000 255,193 Landwirtschaftliche
2.95%, 01/23/2024 300,000 318,507 Rentenbank:
3.30%, 03/15/2028 400,000 447,492 0.88%, 03/30/2026 (b) 200,000 199,900
3.35%, 11/01/2023 400,000 426,756 0.88%, 09/03/2030 475,000 449,226
Province of British Columbia 2.38%, 06/10/2025 450,000 478,440
Canada: Series 37, 2.50%,
1.30%, 01/29/2031 500,000 485,060 11/15/2027 477,000 515,575
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Series 40, 0.50%, 11,152,250
05/27/2025 370,000 366,681 AEST _03% —
19,131,053 Mexico Government

N2FY— —0.0% (a) International Bond:

Hungary Government 2.66%, 05/24/2031 725,000 708,905
International Bond: 3.25%, 04/16/2030 891,000 920,955
5.38%, 02/21/2023 758,000 819,519 3.60%, 01/30/2025 444,000 487,374
5.75%, 11/22/2023 545,000 612,171 3.75%, 01/11/2028 1,345,000 1,468,686
7.63%, 03/29/2041 400,000 656,280 3.77%, 05/24/2061 880,000 819,993

2,087,970 3.90%, 04/27/2025 250,000 277,160

LY ERST —0.1% - 4.13%, 01/21/2026 480,000 541,296

Indonesia Government 4.15%, 03/28/2027 865,000 978,445
International Bond: 4.28%, 08/14/2041 765,000 803,962
1.85%, 03/12/2031 285,000 278,964 4.35%, 01/15/2047 520,000 543,384
2.85%, 02/14/2030 306,000 317,613 4.50%, 04/22/2029 883,000 999,185
2.95%, 01/11/2023 785,000 813,417 4.50%, 01/31/2050 577,000 613,986
3.05%, 03/12/2051 475,000 470,924 4.60%, 01/23/2046 720,000 774,907
3.35%, 03/12/2071 215,000 215217 4.60%, 02/10/2048 537,000 577,092
3.40%, 09/18/2029 275,000 297,498 4.75%, 04/27/2032 679,000 777,401
3.50%, 01/11/2028 415,000 453,093 5.00%, 04/27/2051 335,000 381,331
3.50%, 02/14/2050 260,000 269,589 6.05%, 01/11/2040 615,000 771,960
3.70%, 10/30/2049 305,000 319,786 Series GMTN, 5.75%,

4.10%, 04/24/2028 246,000 278,302 10712/2110 606,000 723,110

4.20%, 10/15/2050 200,000 227,664 Series MTN, 4.75%,

4.35%, 01/11/2048 480,000 544,810 03/08/2044 1,832,000 2,025,331

4.45%, 02/11/2024 265,000 290,159 Series MTNA, 8.00%,

5.35%, 02/11/2049 295,000 383,214 09/24/2022 301,000 331,488
5,160,250 15,525,951

ARSI —0.1% RFET —01%

Israel Government AID Bond Panama Goyemmem
5.50%, 9/18/2033 850,000 1,199,273 International Bond:

Israel Government 2.25%, 09/29/2032 974,000 934,865
International Bond: 3.16%, 01/23/2030 510,000 534,347
2.75%, 07/03/2030 990,000 1,058,528 3.87%, 07/23/2060 770,000 786,547
2.88%, 03/16/2026 230,000 248,057 3.88%, 03/17/2028 565,000 621,257
3.15%, 06/30/2023 350,000 368,945 4.30%, 04/29/2053 645,000 715,060
3.25%, 01/17/2028 400,000 440,676 6.70%, 01/26/2036 790,000 1,074,037
3.88%, 07/03/2050 565,000 654,146 7.13%, 01/29/2026 215,000 266,852
4.13%, 01/17/2048 515,000 621,049 8.88%, 09/30/2027 470,000 650,024
4.50%, 01/30/2043 230,000 286,727 9.38%, 04/01/2029 214,000 316,904

State of Israel: 5,899,893
2.50%, 01/15/2030 600,000 629,364 RIL— —0.1%

3.38%, 01/15/2050 560,000 599,598 Peruvian Government
6,106,363 International Bond:

42YTF —0.1% - 1.86%, 12/01/2032 110,000 102,183

Italy Government International 2.39%, 01/23/2026 520,000 536,718
Bond 2.78%, 01/23/2031 1,225,000 1,246,683
6.88%, 9/27/2023 447,000 506,107 2.84%, 06/20/2030 715,000 736,550

Republic of Italy Government 3.23%, 07/28/2121 210,000 184,855
International Bond: 3.55%, 03/10/2051 240,000 249,355
0.88%, 05/06/2024 575,000 573,195 4.13%, 08/25/2027 511,000 572,034
1.25%, 02/17/2026 415,000 409,489 5.63%, 11/18/2050 540,000 744,287
2.38%, 10/17/2024 1,315,000 1,367,442 6.55%, 03/14/2037 256,000 352,164
2.88%, 10/17/2029 750,000 780,817 7.35%, 07/21/2025 810,000 993,335
3.88%, 05/06/2051 430,000 462,904 5,718,164
4.00%, 10/17/2049 665,000 731,320 FZ4VEY —01%

4,831,274 Philippine Government

BE —0.2% International Bond:

Japan Bank for International 1.65%, 06/10/2031 200,000 193,038
Cooperation: 2.46%, 05/05/2030 442,000 460,246
0.38%, 09/15/2023 350,000 349,300 2.65%, 12/10/2045 200,000 185,246
0.63%, 05/22/2023 200,000 201,002 2.95%, 05/05/2045 395,000 381,653
0.63%, 07/15/2025 440,000 435,024 3.00%, 02/01/2028 664,000 716,536
1.25%, 01/21/2031 200,000 192,814 3.70%, 02/02/2042 680,000 733,910
1.88%, 07/21/2026 200,000 207,386 3.75%, 01/14/2029 351,000 398,529
1.88%, 04/15/2031 850,000 865,419 3.95%, 01/20/2040 532,000 590,983
2.00%, 10/17/2029 410,000 424305 4.20%, 01/21/2024 960,000 1,050,768
2.38%, 11/16/2022 750,000 771,195 5.00%, 01/13/2037 476,000 599,450
2.75%. 11/16/2027 200,000 217,204 5.50%, 03/30/2026 100,000 120,988
2.88%, 06/01/2027 1,189,000 1,296,545 6.38%, 10/23/2034 523,000 737,435
2.88%, 07/21/2027 602,000 656,848 7.50%, 09/25/2024 175,000 202,111
3.25%, 07/20/2023 965,000 1,019,725 7.75%, 01/14/2031 385,000 568,857
3.25%, 07/20/2028 250,000 280,500 9.50%, 02/02/2030 431,000 681,545
3.38%, 10/31/2023 400,000 426,644 9.50%, 02/02/2030 71,000 112,382
Series DTC, 1.63%, 10.63%, 03/16/2025 269,000 365,730

10/17/2022 415,000 422,101 8,099,407
Series DTC, 1.75%, R—=5 2 F —0.0% (a)

10/17/2024 368,000 380,335 Poland Government
Series DTC, 2.13%, International Bond:

02/10/2025 225,000 235,496 3.00%, 03/17/2023 1,065,000 1,112,808
Series DTC, 2.25%, 3.25%, 04/06/2026 430,000 474,208

11/04/2026 967,000 1,020,475 4.00%, 01/22/2024 580,000 631,405
Series DTC, 2.38%, 2,218,421

04/20/2026 160,000 169,710 BE —02% —
Series DTC, 2.50%, Export-Import Bank of Korea:

05/23/2024 335,000 353,144 0.38%, 02/09/2024 200,000 199,058
Series DTC, 2.50%, 0.63%, 02/09/2026 355,000 347.353

05/28/2025 500,000 531,110 1.13%, 12/29/2026 500,000 498.200
Series DTC, 3.38%, 1.25%, 09/21/2030 500,000 476,595

07/31/2023 200,000 212,216 1.38%, 02/09/2031 350,000 336,214

Japan International 2.38%, 06/25/2024 200,000 210,638
Cooperation Agency: 2.38%, 04/21/2027 325,000 343.207
2.75%, 04/27/2027 239,000 258,424 2.63%, 05/26/2026 177,000 189,617
3.38%, 06/12/2028 200,000 __ 225238 2.88%, 01/21/2025 495,000 527.259
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3.25%, 11/10/2025 185,000 202,162 Development:
4.00%, 01/14/2024 315,000 342,314 1.63%, 09/27/2024 200,000 206,586
Korea Development Bank: Series GMTN, 0.25%,
0.40%, 03/09/2024 100,000 99,548 07/10/2023 250,000 249,660
0.40%, 06/19/2024 215,000 213,876 Series GMTN, 0.50%,
0.80%, 04/27/2026 450,000 443,394 11/25/2025 400,000 394,504
0.80%, 07/19/2026 265,000 260,696 Series GMTN, 0.50%,
1.00%, 09/09/2026 550,000 546,463 01/28/2026 (b) 300,000 295,221
1.63%, 01/19/2031 475,000 466,916 Series GMTN, 1.50%,
2.00%, 09/12/2026 425,000 443,326 02/13/2025 210,000 216,220
2.13%, 10/01/2024 265,000 277,900 Series GMTN, 2.75%,
3.25%, 02/19/2024 500,000 534,700 03/07/2023 615,000 640,553
3.38%, 03/12/2023 200,000 209,608 European Investment Bank:
3.75%, 01/22/2024 250,000 270,210 0.25%, 09/15/2023 1,242,000 1,239,479
Korea International Bond: 0.38%, 12/15/2025 (b) 950,000 932,244
1.00%, 09/16/2030 230,000 218,026 0.38%, 03/26/2026 415,000 405,675
2.00%, 06/19/2024 615,000 640,276 0.63%, 10/21/2027 390,000 377,547
2.75%, 01/19/2027 450,000 486,459 0.75%, 09/23/2030 500,000 469,270
3.88%, 09/11/2023 200,000 214,676 0.88%, 05/17/2030 300,000 286,215
4.13%, 06/10/2044 201,000 256,524 1.25%, 02/14/2031 695,000 679,919
5.63%, 11/03/2025 100,000 119,081 1.38%, 09/06/2022 776,000 786,926
9,374,296 1.38%, 05/15/2023 500,000 510,230
2=FS5+SaFIl —1.4% 1.63%, 03/14/2025 1,380,000 1,428,424
African Development Bank: 1.63%, 10/09/2029 330,000 336,986
0.88%, 03/23/2026 1,400,000 1,398,712 1.63%, 05/13/2031 (b) 250,000 252,805
Series GDIF, 2.13%, 1.88%, 02/10/2025 (b) 1,611,000 1,681,739
11/16/2022 486,000 498714 2.00%, 12/15/2022 900,000 923,265
Series GMTN, 1.63%, 2.13%, 04/13/2026 567,000 600,118
09/16/2022 910,000 925,470 2.25%, 08/15/2022 541,000 553,519
Asian Development Bank: 2.25%, 06/24/2024 (b) 515,000 541,543
0.63%, 04/29/2025 1,500,000 1,494,870 2.50%, 03/15/2023 794,000 824,108
1.50%, 10/18/2024 578,000 595,184 2.50%, 10/15/2024 (b) 1,265,000 1,344,417
1.63%, 01/24/2023 350,000 357.595 2.63%, 03/15/2024 1,075,000 1,137,866
2.63%, 01/30/2024 430,000 454213 3.25%, 01/29/2024 1,121,000 1,202,015
5.82%, 06/16/2028 471,000 611,565 4.88%, 02/15/2036 200,000 275,828
6.22%, 08/15/2027 140,000 178,765 Series GMTN, 2.88%,
Series GMTN, 0.25%, 08/15/2023 1,715,000 1,807,078
07/14/2023 1,680,000 1,677,866 Series GMTN, 3.13%,
Series GMTN, 0.25%, 12/14/2023 185,000 197,328
10/06/2023 650,000 648,343 Inter-American Development
Series GMTN, 0.38%, Bank:
06/11/2024 675,000 672,644 0.25%, 11/15/2023 750,000 747,698
Series GMTN, 0.38%, 0.63%, 09/16/2027 500,000 484,325
09/03/2025 1,000,000 983,950 2.00%, 07/23/2026 720,000 757,066
Series GMTN, 0.50%, 2.13%, 01/15/2025 891,000 936,218
02/04/2026 1,000,000 983,980 2.25%, 06/18/2029 550,000 585,217
Series GMTN, 0.75%, 2.38%, 07/07/2027 440,000 471,755
10/08/2030 550,000 514,971 2.50%, 01/18/2023 287,000 297,048
Series GMTN, 1.00%, 2.63%, 01/16/2024 850,000 897,200
04/14/2026 700,000 703,864 3.00%, 10/04/2023 525,000 556,001
Series GMTN, 1.25%, 3.00%, 02/21/2024 754,000 804,397
06/09/2028 125,000 124,896 4.38%, 01/24/2044 422,000 577,697
Series GMTN, 1.50%, Series GMTN, 0.88%,
03/04/2031 265,000 265,392 04/20/2026 300,000 299,910
Series GMTN, 1.75%, Series GMTN, 1.13%,
09/13/2022 1,230,000 1,252,829 01/13/2031 500,000 483,185
Series GMTN, 1.75%, Series GMTN, 1.75%,
08/14/2026 50,000 51,956 09/14/2022 1,095,000 1,115,608
Series GMTN, 1.75%, Series GMTN, 1.75%,
09/19/2029 423,000 434,861 03/14/2025 2,885,000 2,997,313
Series GMTN, 1.88%, Series GMTN, 3.00%,
01/24/2030 800,000 828,960 09/26/2022 (b) 1,000,000 1,034,610
Series GMTN, 2.00%, Series GMTN, 3.88%,
01/22/2025 (b) 150,000 157,088 10/28/2041 694,000 884,933
Series GMTN, 2.00%, International Bank for
04/24/2026 390,000 410,116 Reconstruction &
Series GMTN, 2.50%, Development:
11/02/2027 513,000 554,543 0.25%, 11/24/2023 553,000 551,324
Series GMTN, 2.75%, 0.38%, 07/28/2025 2,000,000 1,971,180
03/17/2023 840,000 875,591 0.50%, 10/28/2025 600,000 592,716
Series GMTN, 2.75%, 0.63%, 04/22/2025 2,550,000 2,543,854
01/19/2028 165,000 181,083 0.75%, 03/11/2025 1,250,000 1,253,300
Series GMTN, 3.13%, 0.75%, 11/24/2027 1,045,000 1,017,966
09/26/2028 350,000 393,008 0.75%, 08/26/2030 570,000 535,059
Series MTN, 1.88%, 1.25%, 02/10/2031 1,000,000 977,040
07/19/2022 800,000 814,296 1.63%, 01/15/2025 831,000 859,578
Asian Infrastructure 1.75%, 04/19/2023 300,000 307,878
Investment Bank: 2.13%, 07/01/2022 550,000 560,725
0.25%, 09/29/2023 1,850,000 1,846,207 2.13%, 02/13/2023 850,000 875,781
0.50%, 05/28/2025 1,000,000 990,080 2.50%, 03/19/2024 663,000 699,492
2.25%, 05/16/2024 440,000 461,591 3.00%, 09/27/2023 271,000 286,872
Corp. Andina de Fomento: Series GDIF, 1.38%,
1.63%, 09/23/2025 500,000 504,610 04/20/2028 625,000 630,469
2.38%, 05/12/2023 600,000 618,258 Series GDIF, 1.50%,
2.75%, 01/06/2023 (b) 237,000 244,442 08/28/2024 1,465,000 1,508,686
3.75%, 11/23/2023 175,000 186,587 Series GDIF, 1.75%,
Council Of Europe 10/23/2029 610,000 627,458
Development Bank: Series GDIF, 1.88%,
0.25%, 10/20/2023 385,000 383,953 06/19/2023 (b) 1,140,000 1,175,397
1.38%, 02/27/2025 850,000 871,140 Series GDIF, 2.13%,
1.75%, 09/26/2022 250,000 254,740 03/03/2025 410,000 431,373
2.50%, 02/27/2024 240,000 252,926 Series GDIF, 2.50%,
2.63%, 02/13/2023 374,000 387,969 11/25/2024 165,000 175,501
European Bank for Series GDIF, 2.50%,
07/29/2025 1,745,000 1,868,459
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11/20/2025 1,080,000 1,188,464 2.50%, 2/1/2033 1,511,510 1,579,628
Series GMTN, 4.75%, 2.50%, 3/1/2033 2,787,794 2,912,409
02/15/2035 (b) 1,250,000 1,668,637 2.50%, 8/1/2035 3,746,756 3,909,261
International Finance Corp.: 2.50%, 9/1/2035 2,827,228 2,951,571
0.50%, 03/20/2023 (b) 338,000 339,430 2.50%, 9/1/2046 917,543 953,480
Series GMTN, 0.38%, 2.50%, 8/1/2050 19,445,429 20,112,750
07/16/2025 610,000 601,350 2.50%, 10/1/2050 11,346,004 11,735,372
Series GMTN, 1.38%, 2.50%, 11/1/2050 8,914,480 9,220,956
10/16/2024 549,000 562,884 3.00%, 11/1/2027 1,104,130 1,161,206
Series GMTN, 2.00%, 3.00%, 2/1/2029 222,193 234,323
10/24/2022 384,000 393,001 3.00%, 7/1/2029 206,641 218,014
Series GMTN, 2.88%, 3.00%, 9/1/2029 316,580 334,003
07/31/2023 185,000 194,753 3.00%, 4/1/2030 306,924 324,319
Nordic Investment Bank: 3.00%, 12/1/2030 798,905 844,183
0.38%, 05/19/2023 250,000 250,370 3.00%, 2/1/2031 1,719,357 1,818,798
0.38%, 09/11/2025 250,000 245,700 3.00%, 5/1/2031 612,827 648,340
1.38%, 10/17/2022 500,000 507,415 3.00%, 9/1/2032 1,641,489 1,730,759
2.25%, 05/21/2024 585,000 614,145 3.00%, 4/1/2033 5,199,349 5,492,023
2.88%, 07/19/2023 200,000 210,270 3.00%, 5/1/2033 3,247,493 3,419,331
Series GMTN, 0.50%, 3.00%, 7/1/2035 301,760 319,269
01/21/2026 (b) 500,000 492,245 3.00%, 4/1/2036 608,624 642,587
87,494,969 3.00%, 8/1/2036 1,058,972 1,129,676
AYT—=FY —01% 3.00%, 3/1/2043 595,732 632,668
Svensk Exportkredit AB: 3.00%4/1/2043 1,037,492 1,101,820
0.50%, 08/26/2025 250,000 246,577 3.00%7/1/2043 366,908 389,657
1.63%, 11/14/2022 395,000 402,414 3.00%, 8/1/2043 167,243 177,612
Series GMTN, 0.25%, 3.00%, 9/1/2043 238,657 253,454
09/29/2023 450,000 448,290 3.00%, 10/1/2043 180,766 191,974
Series GMTN, 0.38%, 3.00%, 6/1/2045 610,451 644,109
07/30/2024 1,350,000 1,340,658 3.00%8/1/2045 1,880,996 1,990,575
Series GMTN, 2.88%, 3.00%, 4/1/2046 915,004 962,778
03/14/2023 200,000 208,718 3.00%, 9/1/2046 678,117 713,522
Series USMT, 0.38%, 3.00%, 10/1/2046 3,720,210 3,914,447
03/11/2024 495,000 493,139 3.00%, 11/1/2046 728,162 766,180
3.139.796 3.00%, 12/1/2046 2,18(5),1?3 ;,%93,9(1).%

E— 3.00%, 2/1/2047 2,070, ,178,5
INTTA —01% 3.00%, 7/1/2047 4620221 4,859,285
U‘“ﬁ]“‘zryng‘l’;’::gggé 3.00%, 12/1/2047 4,188,853 4,391,126

: 0

45800 102712007 w0 sos0s 300%, 172048 LOSOST - 114T9%s
4.38%, 01/23/2031 353,000 411,471 3'00.,/‘" 3/1/2048 116,597 22277

.00%, X §
4.98%, 04/20/2055 830,000 1,072,900 3.00%, 10/1/2049 2,927.863 3,051,916
5.10%, 06/18/2050 802,000 1,050,436 3 00%’ 12/1/2049 2’160,451 2’251’989
7.63%, 03/21/2036 465,000 709,743 3‘00%’ 11112050 6’045’710 6’301’864
8.00%, 11/18/2022 186,000 199217 3.00%, 2/1/2050 6,639,996 6.921330
3949793 3.00%, 4/1/2050 9,033,549 0,414,881
S EBRFREE 3.50%, 5/1/2026 340,734 364,442
3.50%, 1/1/2029 72,566 77,608
3.50%, 11/1/2029 248,090 265,675
(7 A b $220,044,346) __ 224,801,082 3.50%, 2/1/2030 137,998 148,297
3.50%, 3/1/2032 240,690 257,036
REBRFHER — 29.3% 3.50%, 6/1/2033 565,683 604,527
3.50%, 1/1/2034 1,328,939 1,420,195
3.50%, 3/1/2038 1,031,084 1,093,032
Federal Farm Credit Banks 3.50%, 10/1/2041 128,969 138,465
Funding Corp.: 3.50%, 4/1/2043 224,810 243,055
0.13%, 4/13/2023 7,000,000 6,985,300 3.50%5/1/2043 398,061 429,093
0.25%, 2/26/2024 3,985,000 3,966,310 3.50%8/1/2043 668,855 717,996
Federal Home Loan Bank: 3.50%, 6/1/2044 153,614 164,461
0.13%, 8/12/2022 1,500,000 1,499,550 3.50%, 8/1/2044 296,850 317,813
0.13%, 10/21/2022 1,000,000 999,330 3.50%, 10/1/2044 171,499 183,610
0.13%, 3/17/2023 2,560,000 2,555,699 3.50%, 11/1/2044 265,362 284,101
0.50%, 4/14/2025 4,130,000 4,105,592 3.50%, 12/1/2044 324,698 347,628
1.38%, 2/17/2023 2,000,000 2,037,620 3.50%, 1/1/2045 284,593 304,690
2.13%, 6/9/2023 1,000,000 1,036,420 3.50%, 2/1/2045 391,434 419,076
2.50%, 2/13/2024 (b) 1,595,000 1,683,873 3.50%7/1/2045 4,835,911 5,191,007
3.25%, 11/16/2028 2,035,000 2,312,350 3.50%, 10/1/2045 361,705 386,015
5.50%, 7/15/2036 1,240,000 1,826,061 3.50%12/1/2045 679,148 728,832
Series 0000, 2.00%, 3.50%, 3/1/2046 770,924 819,570
9/9/2022 100,000 102,183 3.50%, 5/1/2046 357,716 380,289
Federal Home Loan Mortgage 3.50%, 8/1/2046 2,021,122 2,156,951
Corp.: 3.50%, 9/1/2046 4,497,542 4,781,166
0.13%, 10/16/2023 2,275,000 2,267,083 3.50%, 12/1/2046 566,026 601,721
0.25%, 6/26/2023 5,000,000 4,999,000 3.50%, 4/1/2047 64,708 68,430
0.25%, 8/24/2023 1,155,000 1,154,526 3.50%, 9/1/2047 3,114,439 3,293,579
0.25%, 9/8/2023 905,000 904,104 3.50%, 10/1/2047 430,869 455,653
0.25%, 12/4/2023 1,180,000 1,177,711 3.50%, 11/1/2047 224,608 237,528
0.38%, 4/20/2023 (b) 1,245,000 1,248,013 3.50%, 12/1/2047 536,553 567,416
0.38%, 5/5/2023 1,000,000 1,002,490 3.50%, 1/1/2048 1,083,663 1,145,994
0.38%, 9/23/2025 300,000 295,470 3.50%, 2/1/2048 3,131,436 3,311,554
1.50%, 2/12/2025 3,000,000 3,095,070 3.50%, 5/1/2048 1,991,604 2,102,455
1.50%, 5/1/2041 4,958,116 4,958,038 3.50%, 7/1/2048 682,118 720,084
1.50%, 2/1/2051 6,855,704 6,728,430 3.50%, 11/1/2048 1,771,740 1,870,354
2.00%, 7/1/2035 5,100,079 5,261,855 3.50%, 6/1/2049 2,379,120 2,503,760
2.00%, 10/1/2050 11,965,992 12,095,169 3.50%, 7/1/2049 1,439,100 1,514,493
2.00%, 11/1/2050 16,996,820 17,180,306 3.50%, 3/1/2050 6,204,831 6,529,897
2.00%, 12/1/2050 10,151,345 10,260,932 4.00%, 4/1/2024 17,461 18,616
2.00%, 1/1/2051 12,819,500 12,957,891 4.00%, 5/1/2025 16,173 17,267
2.00%, 2/1/2051 39,032,926 39,454,299 4.00%, 6/1/2025 43,014 45,924
2.50%, 9/1/2028 118,138 123,364 4.00%, 8/1/2025 9,263 9,890
2.50%, 10/1/2029 298,900 312,481 4.00%, 9/1/2025 11,324 12,090
2.50%, 1/1/2031 367,464 384,544 4.00%, 6/1/2026 106,172 113,355
2.50%, 5/1/2031 1,107,847 1,160,443 4.00%, 7/1/2029 2,680,061 2,860,635
2.50%, 6/1/2031 433,789 454,383 4.00%, 10/1/2040 122,180 133,670
2.50%, 11/1/2032 975,821 1,019,798 4.00%, 12/1/2041 374,805 410,080
2.50%, 12/1/2032 777,587 812,630 4.00%, 4/1/2042 263,150 287,916
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4.00%, 6/1/2042 528,462 578,100 10/25/2024 750,000 806,878
4.00%, 12/1/2043 124,724 136,353 Series K049, Class A2,
4.00%5/1/2044 287,738 312,472 3.01%, 7/25/2025 350,000 377,635
4.00%, 7/1/2044 437,148 474,725 Series K053, Class A2,

4.00%, 12/1/2044 151,211 164,210 Class A2, 3.00%,
4.00%, 4/1/2045 336,157 363,801 12/25/2025 350,000 378,821
4.00%, 5/1/2045 1,650,286 1,805,580 Series K055, Class A2,
4.00%, 10/1/2045 500,662 541,833 Class A2, 2.67%,
4.00%, 11/1/2045 2,297,207 2,484,715 3/25/2026 1,000,000 1,071,655
4.00%, 1/1/2046 373,874 404,619 Series K064, Class A2,
4.00%, 3/1/2046 296,451 323,936 Class A2, 3.22%,
4.00%, 1/1/2047 5,813,273 6,270,636 3/25/2027 800,000 884,736
4.00%, 9/1/2047 259,202 277,363 Series K067, Class AM,
4.00%, 11/1/2047 1,572,577 1,682,764 Class AM, 3.28%,
4.00%, 12/1/2047 611,970 654,849 8/25/2027 500,000 556,448
4.00%, 1/1/2048 930,098 995,268 Series K069, Class A2,
4.00%, 4/1/2048 1,487,569 1,583,540 Class A2, 3.19%,
4.00%5/1/2048 2,267,340 2,413,620 9/25/2027 (c) 1,500,000 1,666,663
4.00%, 7/1/2048 1,634,709 1,740,174 Series K070, Class A2,
4.00%, 10/1/2048 2,817,094 2,998,841 Class A2, 3.30%,
4.00%, 12/1/2048 1,354,150 1,441,514 11/25/2027 (c) 1,500,000 1,678,250
4.00%, 9/1/2049 1,453,455 1,547,050 Series K072, Class A2,
4.00%, 6/1/2050 1,838,127 1,967,479 Class A2, 3.44%,
4.50%, 10/1/2024 7,684 7,820 12/25/2027 2,010,000 2,265,006
4.50%, 2/1/2039 1,727 1,915 Series K079, Class A2,
4.50%, 6/1/2039 104,532 115,931 Class A2, 3.93%,
4.50%, 12/1/2039 70,196 77,851 6/25/2028 1,150,000 1,337,262
4.50%, 6/1/2040 1,838 2,038 Series K083, Class A2,
4.50%, 12/1/2040 303,747 336,666 4.05%, 9/25/2028 (c) 525,000 616,836
4.50%, 4/1/2041 3,778 4,188 Series K085, Class A2,
4.50%, 7/1/2041 198,734 220,331 4.06%, 10/25/2028 (c) 2,200,000 2,577,231
4.50%, 8/1/2041 15,326 16,991 Series K086, Class A2,
4.50%, 9/1/2041 70,462 78,119 3.86%, 11/25/2028 (c) 799,999 931,271
4.50%, 10/1/2041 516,974 573,000 Series K087, Class A2,
4.50%, 10/1/2043 5,872 6,576 Class A2, 3.77%,
4.50%, 8/1/2044 10,174 11,235 12/25/2028 270,000 312,826
4.50%, 9/1/2044 238,384 263,274 Series K089, Class A2,
4.50%, 4/1/2047 88,751 96,349 Class A2, 3.56%,
4.50%, 10/1/2047 88,303 95,866 1/25/2029 2,500,000 2,864,531
4.50%, 12/1/2047 277,393 301,151 Series K092, Class A2,
4.50%1/1/2048 991,719 1,076,619 3.30%, 4/25/2029 500,000 564,998
4.50%, 5/1/2048 803,028 863,682 Series K093, Class A2,
4.50%, 6/1/2048 498,283 538,410 2.98%, 5/25/2029 500,000 553,613
4.50%, 7/1/2048 1,009,762 1,086,287 Series K094, Class A2,
4.50%, 12/1/2048 656,760 706,533 2.90%, 6/25/2029 531,291 586,081
4.50%, 3/1/2049 979,769 1,054,021 Series K101, Class A2,
4.50%, 7/1/2049 5,193,362 5,602,038 2.52%, 10/25/2029 500,000 539,230
5.00%, 11/1/2035 8,761 9,966 Series K108, Class A2,
5.00%12/1/2036 2,341 2,665 Class A2, 1.52%,
5.00%2/1/2038 206,684 235,170 3/25/2030 888,889 891,335
5.00%3/1/2038 108,415 123,349 Series K109, Class A2,
5.00%, 6/1/2038 29,095 33,113 1.56%, 4/25/2030 600,000 603,182
5.00%11/1/2038 241,499 274,758 Series K110, Class A2,
5.00%, 1/1/2039 35,940 40,903 Class A2, 1.48%,
5.00%, 2/1/2039 79,485 90,462 4/25/2030 160,714 160,563
5.00%, 3/1/2039 240,297 273,450 Series K114, Class A2,
5.00%, 10/1/2039 22,975 26,148 1.37%, 6/25/2030 250,000 247,012
5.00%, 7/1/2048 1,429,190 1,561,172 Series K115, Class A2,
5.00%, 9/1/2048 305,142 333,320 1.38%, 6/25/2030 500,000 494,787
5.00%, 11/1/2048 1,364,887 1,491,323 Series K118, Class A2,
5.00%, 3/1/2049 509,433 556,478 1.49%, 9/25/2030 2,350,000 2,344,071
5.00%, 3/1/2050 1,582,068 1,728,736 Series K121, Class A2,
5.50%, 2/1/2022 198 199 1.55%, 11/25/2053 340,000 340,452
5.50%, 11/1/2026 22,873 25,034 Series K123, Class A2,
5.50%, 6/1/2027 6,117 6,737 1.62%, 2/25/2054 233,333 235,040
5.50%, 4/1/2028 9,944 11,016 Series K128, Class A2,
5.50%, 7/1/2028 15,606 17,360 2.02%, 3/25/2031 650,000 676,469
5.50%, 7/1/2033 674 729 Series K-1520, Class A2,
5.50%1/1/2037 75,348 87,400 2.44%, 2/25/2036 650,000 688,340
5.50%, 9/1/2037 782 906 Series K723, Class A2,
5.50%, 11/1/2037 4,417 5,133 Class A2, 2.45%,
5.50%, 1/1/2038 43,066 50,025 8/25/2023 650,000 671,545
5.50%, 4/1/2038 146,491 170,359 Series K730, Class A2,
5.50%7/1/2038 185,491 215,857 Class A2, 3.59%,
5.50%, 10/1/2038 3,576 4,168 1/25/2025 (c) 1,000,000 1,086,023
5.50%, 11/1/2038 7,327 8,212 Series K735, Class A2,
6.00%, 8/1/2031 4,925 5,683 2.86%, 5/25/2026 500,000 539,071
6.00%, 3/1/2036 7,157 8,450 Series K736, Class A2,
6.00%, 8/1/2036 37,216 43,984 2.28%, 7/25/2026 5,000,000 5,271,652
6.00%, 1/1/2037 3,757 4,430 Series K737, Class A2,
6.00%, 12/1/2037 3,530 4,176 Class A2, 2.53%,
6.00%, 10/1/2038 3,716 4,225 10/25/2026 1,250,000 1,334,302
6.00%, 3/1/2040 1,877 2,234 Series K743, Class A2,
6.00%, 5/1/2040 378,225 446,692 1.77%, 5/25/2028 500,000 514,847
6.25%, 7/15/2032 (b) 2,930,000 4,305,782 Series USD, 0.13%,
6.50%, 11/1/2037 35,301 41,841 7/25/2022 3,025,000 3,025,756
6.50%, 2/1/2038 5,061 5,630 Series K030, Class A2,
6.50%, 9/1/2038 100,926 121,164 Class A2, VRN, 3.25%,
6.50%, 9/1/2039 49,866 59,531 4/25/2023 (c) 1,000,000 1,043,241
6.75%, 3/15/2031 601,000 883,278 Series K159, Class A3,
2.75%, 6/19/2023 765,000 802,416 Class A3, VRN, 3.95%,
Series K037, Class A2, 11/25/2033 (c) 1,616,667 1,973,658
Class A2, 3.49%, Federal National Mortgage
1/25/2024 1,000,000 1,067,432 Association:
Series K041, Class A2, 0.25%, 5/22/2023 1,575,000 1,575,630
Class A2, 3.17%, 0.25%, 7/10/2023 910,000 909,873
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0.25%, 11/27/2023 2,045,000 2,041,912 3.00%, 5/1/2046 944,566 993,474
0.30%, 8/3/2023 750,000 749,618 3.00%, 8/1/2046 1,033,777 1,087,304
0.38%, 8/25/2025 3,560,000 3,508,985 3.00%, 9/1/2046 1,030,772 1,084,143
0.63%, 4/22/2025 1,055,000 1,053,808 3.00%, 10/1/2046 392,571 412,897
0.75%, 10/8/2027 2,180,000 2,128,944 3.00%11/1/2046 3,887,388 4,118,468
0.88%, 8/5/2030 (b) 7,440,000 7,050,590 3.00%1/1/2047 3,575,256 3,760,374
1.38%, 9/6/2022 4,314,000 4,376,596 3.00%3/1/2047 3,676,938 3,877,076
1.50%, 7/1/2036 14,512,006 14,692,411 3.00%, 7/1/2047 3,123,120 3,284,828
1.63%, 10/15/2024 550,000 569,415 3.00%, 10/1/2047 3,741,444 3,935,168
1.63%, 1/7/2025 900,000 931,932 3.00%, 12/1/2047 5,603,588 5,893,729
1.75%, 7/2/2024 500,000 519,150 3.00%2/1/2048 4,176,985 4,381,892
1.88%, 9/24/2026 (b) 1,366,000 1,432,470 3.00%12/1/2049 15,645,428 16,352,884
2.00%, 10/5/2022 (b) 1,200,000 1,227,720 3.00%, 1/1/2050 3,219,067 3,355,286
2.00%, 9/1/2035 7,985,024 8,238,318 3.00%, 7/1/2050 6,645,782 6,928,631
2.00%, 11/1/2035 7,149,110 7,375,888 3.00%, 9/1/2050 11,923,417 12,438,118
2.00%, 12/1/2035 4,681,118 4,829,608 3.50%, 10/1/2025 54,845 58,535
2.00%, 2/1/2036 7,653,325 7,896,097 3.50%, 11/1/2025 74,045 79,027
2.00%6/1/2036 14,162,562 14,619,293 3.50%, 3/1/2026 48,235 51,489
2.00%, 8/1/2040 841,985 858,897 3.50%, 1/1/2027 233,095 248,775
2.00%, 10/1/2040 1,809,292 1,845,824 3.50%, 5/1/2029 109,580 117,310
2.00%, 11/1/2040 4,659,861 4,753,070 3.50%, 1/1/2030 168,476 180,362
2.00%, 12/1/2040 3,803,748 3,879,441 3.50%, 3/1/2031 528,789 567,120
2.00%, 2/1/2041 4,872,149 4,969,974 3.50%, 6/1/2033 1,149,696 1,228,434
2.00%, 6/1/2050 804,921 813,612 3.50%, 6/1/2034 434,066 464,860
2.00%, 8/1/2050 15,518,428 15,685,984 3.50%, 7/1/2034 754,877 808,430
2.00%1/1/2051 23,242,677 23,493,633 3.50%, 11/1/2034 2,556,555 2,737,926
2.00%, 2/1/2051 13,094,306 13,235,689 3.50%, 2/1/2037 365,858 388,574
2.00%, 3/1/2051 9,831,655 9,937,807 3.50%, 2/1/2038 240,879 259,213
2.00%, 4/1/2051 24,733,502 25,000,548 3.50%, 4/1/2038 1,213,767 1,281,071
2.00%, 5/1/2051 13,805,432 13,954,488 3.50%, 5/1/2038 444,683 469,341
2.00%, 7/1/2051 19,851,787 20,066,126 3.50%, 12/1/2040 383,007 411,082
2.13%, 4/24/2026 475,000 503,419 3.50%, 1/1/2042 147,432 160,422
2.50%, 2/5/2024 300,000 316,209 3.50%, 3/1/2042 272,661 295,733
2.50%, 7/1/2028 347,580 362,871 3.50%, 5/1/2042 840,381 901,791
2.50%8/1/2028 1,018,309 1,063,106 3.50%, 8/1/2042 332,938 357,267
2.50%, 10/1/2028 245,131 255,915 3.50%, 10/1/2042 354,521 380,427
2.50%, 3/1/2029 873,731 911,535 3.50%, 1/1/2043 130,835 140,396
2.50%, 2/1/2030 380,292 397,482 3.50%, 5/1/2043 109,963 117,996
2.50%, 5/1/2030 629,605 658,737 3.50%, 7/1/2043 438,793 470,848
2.50%7/1/2030 3,257,814 3,401,597 3.50%1/1/2044 13,948,726 14,968,017
2.50%, 2/1/2031 735,144 769,159 3.50%, 10/1/2044 269,429 288,315
2.50%, 8/1/2031 1,717,655 1,798,754 3.50%1/1/2045 426,065 455,931
2.50%, 6/1/2032 4,574,846 4,790,848 3.50%2/1/2045 10,462,682 11,227,241
2.50%, 12/1/2032 1,228,981 1,284,090 3.50%, 4/1/2045 448,500 478,444
2.50%, 1/1/2033 1,836,381 1,918,727 3.50%8/1/2045 1,018,061 1,090,436
2.50%, 12/1/2033 3,462,614 3,622,827 3.50%11/1/2045 2,705,264 2,885,880
2.50%, 2/1/2035 3,420,507 3,584,321 3.50%12/1/2045 2,239,086 2,388,578
2.50%, 8/1/2035 2,803,678 2,923,889 3.50%, 1/1/2046 753,503 803,811
2.50%, 5/1/2036 1,967,498 2,059,266 3.50%2/1/2046 4,384,820 4,674,872
2.50%, 4/1/2038 1,658,599 1,726,431 3.50%, 10/1/2046 1,070,777 1,137,955
2.50%, 2/1/2040 730,187 757,084 3.50%, 2/1/2047 306,577 325,811
2.50%, 5/1/2040 2,305,017 2,392,884 3.50%5/1/2047 5,077,726 5,404,789
2.50%, 10/1/2042 259,564 270,951 3.50%7/1/2047 2,269,400 2,435,223
2.50%11/1/2049 10,651,061 11,011,976 3.50%, 10/1/2047 283,823 300,043
2.50%, 1/1/2050 3,739,488 3,866,202 3.50%11/1/2047 14,011,901 14,861,572
2.50%, 7/1/2050 9,210,649 9,526,686 3.50%1/1/2048 3,643,639 3,851,858
2.50%, 8/1/2050 9,519,546 9,846,183 3.50%2/1/2048 4,668,004 4,941,168
2.50%, 10/1/2050 21,864,861 22,615,092 3.50%, 6/1/2048 1,753,358 1,850,410
2.50%, 4/1/2051 13,018,890 13,472,370 3.50%, 8/1/2048 232,296 245,154
2.50%, 7/1/2051 19,367,706 20,041,175 3.50%, 9/1/2048 622,470 657,323
2.63%, 9/6/2024 (b) 2,135,000 2,279,732 3.50%, 11/1/2048 1,033,120 1,097,936
2.88%, 9/12/2023 1,384,000 1,462,251 3.50%, 7/1/2049 3,403,520 3,581,698
3.00%, 8/1/2027 186,611 196,239 3.50%, 8/1/2049 2,502,884 2,633,912
3.00%, 11/1/2028 432,684 456,462 3.50%, 6/1/2050 3,319,432 3,495,732
3.00%, 6/1/2029 122,987 129,778 4.00%, 4/1/2024 25,973 27,687
3.00%8/1/2029 545,586 575,473 4.00%, 1/1/2025 29,353 31,290
3.00%, 9/1/2029 176,274 185,930 4.00%, 3/1/2026 26,014 27,730
3.00%, 6/1/2030 283,742 299,711 4.00%, 12/1/2034 239,390 260,041
3.00%, 9/1/2030 56,676 59,866 4.00%, 3/1/2037 631,646 684,431
3.00%, 11/1/2030 132,643 140,108 4.00%, 3/1/2038 719,359 778,904
3.00%, 12/1/2030 452,390 477,851 4.00%, 6/1/2038 416,291 450,749
3.00%, 6/1/2032 2,491,398 2,626,101 4.00%, 8/1/2039 301,132 329,322
3.00%, 10/1/2032 709,576 747,941 4.00%, 9/1/2040 2,614,678 2,859,342
3.00%, 1/1/2033 509,799 537,363 4.00%12/1/2040 576,424 630,362
3.00%, 2/1/2033 1,109,813 1,169,817 4.00%, 3/1/2041 366,716 401,075
3.00%, 2/1/2034 1,289,896 1,357,496 4.00%, 12/1/2041 476,567 521,218
3.00%, 2/1/2035 205,193 217,395 4.00%, 1/1/2042 154,677 169,169
3.00%, 3/1/2035 164,878 174,389 4.00%, 2/1/2042 128,284 140,303
3.00%, 2/1/2036 434,302 459,355 4.00%, 10/1/2043 339,947 371,347
3.00%, 11/1/2036 1,065,424 1,124,250 4.00%, 12/1/2043 47,527 51,917
3.00%, 1/1/2037 1,228,640 1,296,478 4.00%, 5/1/2044 1,036,020 1,132,963
3.00%, 9/1/2037 964,698 1,015,222 4.00%, 6/1/2044 248,327 269,586
3.00%, 1/1/2038 1,712,281 1,801,959 4.00%7/1/2044 1,466,641 1,592,200
3.00%, 12/1/2042 296,028 313,935 4.00%, 9/1/2044 169,114 183,592
3.00%, 1/1/2043 638,927 677,575 4.00%10/1/2044 320,156 347,564
3.00%, 3/1/2043 622,231 660,569 4.00%, 12/1/2044 257,494 279,538
3.00%, 4/1/2043 150,151 159,403 4.00%, 1/1/2045 740,480 809,687
3.00%5/1/2043 1,622,016 1,721,955 4.00%, 3/1/2045 249,790 270,137
3.00%6/1/2043 1,208,204 1,282,647 4.00%, 5/1/2045 445,124 481,383
3.00%7/1/2043 1,174,118 1,246,460 4.00%, 6/1/2045 637,933 692,546
3.00%, 8/1/2043 602,680 642,595 4.00%, 7/1/2045 367,571 397,512
3.00%, 2/1/2044 4,789,695 5,084,809 4.00%, 9/1/2045 524,097 566,788
3.00%, 5/1/2045 4,486,816 4,763,269 4.00%, 12/1/2045 298,882 323,228
3.00%, 8/1/2045 6,787,579 7,205,791 4.00%, 2/1/2046 116,114 125,572
3.00%, 9/1/2045 472,055 497,833 4.00%, 4/1/2046 352,413 380,009
3.00%11/1/2045 997,976 1,052,475 4.00%, 10/1/2046 1,787,762 1,955,264
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4.00%, 11/1/2046 390,360 421,953 Series 2019-M18,

4.00%4/1/2047 5,613,425 6,017,364 Class A2, Class A2,

4.00%, 7/1/2047 119,714 128,065 2.47%, 8/25/2029 2,000,000 2,137,748

4.00%, 8/1/2047 521,464 557,839 Series 2019-M22,

4.00%, 9/1/2047 2,834,281 3,031,989 Class A2, Class A2,

4.00%, 12/1/2047 5,706,624 6,104,696 2.52%, 8/25/2029 600,000 647,774

4.00%, 1/1/2048 2,165,524 2,316,583 Series 2019-M5, Class A2,

4.00%, 2/1/2048 912,757 976,428 Class A2, 3.27%,

4.00%, 5/1/2048 115,693 123,112 2/25/2029 500,000 562,826

4.00%6/1/2048 4,217,787 4,488,257 Series 2019-M9, Class A2,

4.00%, 7/1/2048 773,016 824,248 Class A2, 2.94%,

4.00%, 8/1/2048 1,462,522 1,556,308 4/25/2029 750,000 830,247

4.00%, 9/1/2048 1,985,148 2,112,448 Series 2020-M14,

4.00%, 10/1/2048 5,278,751 5,708,741 Class A2, 1.78%,

4.00%11/1/2048 4,401,809 4,702,042 5/25/2030 500,000 509,405

4.00%, 1/1/2049 3,062,494 3,348,722 Series 2020-M20,

4.00%, 3/1/2049 494,747 526,492 Class A2, Class A2,

4.00%, 5/1/2049 1,522,995 1,620,714 1.44%, 10/25/2029 1,500,000 1,493,857

4.00%, 7/1/2049 1,801,132 1,916,698 Series 2020-M42,

4.00%, 8/1/2049 2,530,359 2,698,058 Class A2, 1.27%,

4.00%, 2/1/2050 1,157,807 1,232,094 7/25/2030 200,000 195,943

4.00%, 7/1/2050 1,920,279 2,043,419 Series 2020-M8, Class A2,

4.50%4/1/2023 46,709 47,981 1.82%, 2/25/2030 964,300 984,672

4.50%, 8/1/2023 88 89 Series 2021-M11, Class A2,

4.50%, 4/1/2031 143,415 155,463 1.51%, 3/25/2031 (c) 1,455,000 1,436,616

4.50%, 4/1/2039 251,971 279,300 TBA, 1.50%, 7/1/2036 21,500,000 21,751,335

4.50%, 4/1/2040 283,213 313,769 TBA, 1.50%, 7/1/2051 49,750,000 48,784,800

4.50%, 10/1/2040 161,747 179,198 TBA, 2.00%, 7/1/2036 23,244,207 23,972,216

4.50%, 2/1/2041 356,268 394,839 TBA, 2.00%, 7/1/2051 82,075,000 82,908,061

4.50%, 5/1/2041 164,438 182,179 TBA, 2.50%, 7/1/2036 5,250,000 5,474,175

4.50%, 1/1/2042 583,163 646,299 TBA, 2.50%, 7/1/2051 61,275,000 63,364,477

4.50%, 9/1/2043 132,996 147,755 TBA, 3.00%, 7/1/2051 29,035,000 30,267,245

4.50%12/1/2043 399,900 444,276 TBA, 3.50%, 7/1/2051 15,000,000 15,787,500

4.50%, 1/1/2044 71,444 79,372 Series 2013-M14,

4.50%, 2/1/2044 229,091 254,512 Class APT, Class APT,

4.50%6/1/2044 406,893 449,571 VRN, 2.63%, 4/25/2023

4.50%, 3/1/2046 651,661 721,968 (c) 111,464 112,618

4.50%, 9/1/2047 174,928 189,804 Series 2017-M15,

4.50%, 11/1/2047 1,277,216 1,385,828 Class ATS2, Class ATS2,

4.50%, 2/1/2048 5,719,640 6,206,026 VRN, 3.20%, 11/25/2027

4.50%, 4/1/2048 592,308 636,954 (c) 700,000 745,931

4.50%8/1/2048 3,471,515 3,737,424 Series 2018-M1, Class A2,

4.50%, 11/1/2048 2,939,584 3,161,159 Class A2, VRN, 3.08%,

4.50%, 12/1/2048 798,352 858,528 12/25/2027 (c) 130,000 142,842

4.50%1/1/2049 1,779,712 1,913,860 Series 2020-M53,

4.50%, 5/1/2049 1,633,690 1,756,832 Class A2, VRN, 1.74%,

4.50%, 3/1/2050 4,905,532 5,275,727 11/25/2032 (c) 750,000 739,698

5.00%, 7/1/2035 288,137 327,723 Series 2021-M1, Class A2,

5.00%, 7/1/2040 110,123 125,242 VRN, 1.44%, 11/25/2030

5.00%, 1/1/2042 401,045 456,105 (©) 61,250 60,239

5.00%, 3/1/2042 324,277 368,798 Government National

5.00%, 12/1/2043 87,023 99,023 Mortgage Association:

5.00%, 7/1/2044 222,632 248,938 2.00%, 1/20/2051 7,335,882 7,476,831

5.00%, 6/1/2048 766,916 837,937 2.00%, 4/20/2051 13,234,159 13,488,821

5.00%, 9/1/2048 1,734,806 1,895,460 2.00%, 5/20/2051 13,601,003 13,862,724

5.00%, 8/1/2049 1,206,159 1,317,857 2.00%, 6/20/2051 14,425,000 14,702,577

5.00%, 10/1/2049 1,662,415 1,844,190 2.50%, 2/20/2043 1,490,276 1,555,752

5.50%, 7/1/2035 122,790 141,642 2.50%, 12/20/2049 1,135,368 1,174,200

5.50%6/1/2038 37,400 42,681 2.50%, 7/20/2050 3,827,860 3,960,440

5.50%, 12/1/2038 137,191 159,325 2.50%, 8/20/2050 7,651,767 7,916,789

5.50%, 12/1/2039 207,954 241,588 2.50%, 10/20/2050 12,546,776 12,981,339

5.50%, 4/1/2040 47,412 52,731 2.50%, 4/20/2051 14,943,600 15,474,234

5.50%, 9/1/2040 18,028 20,964 3.00%12/15/2042 452,304 479,939

5.50%, 7/1/2041 236,834 274,250 3.00%12/20/2042 798,269 852,737

5.50%, 5/1/2044 2,895,095 3,346,172 3.00%, 2/20/2043 835,010 901,007

5.63%, 7/15/2037 568,000 860,645 3.00%, 4/20/2043 672,169 715,436

6.00%, 2/1/2037 125,000 146,124 3.00%, 6/20/2043 459,433 489,006

6.00%, 10/1/2039 166,559 196,517 3.00%, 11/20/2044 478,426 506,837

6.00%, 4/1/2040 233,611 276,432 3.00%, 12/20/2044 185,866 196,903

6.25%, 5/15/2029 80,000 108,938 3.00%, 3/20/2045 200,164 211,942

6.63%, 11/15/2030 1,852,000 2,679,418 3.00%, 4/20/2045 319,317 338,106

7.13%, 1/15/2030 325,000 473,502 3.00%, 8/20/2045 513,146 543,341

7.25%, 5/15/2030 1,125,000 1,667,149 3.00%, 1/20/2046 269,993 285,881

Series 2013-M12, 3.00%, 2/20/2046 3,760,178 4,002,218
Class APT, 2.49%, 3.00%, 4/20/2046 492,713 518,968
3/25/2023 (c) 467,681 477,666 3.00%, 5/20/2046 1,104,052 1,162,882

Series 2016-M4, Class AL, 3.00%, 6/20/2046 3,158,601 3,326,907
Class AL, 3.27%, 3.00%, 9/20/2046 1,018,752 1,073,036
1/25/2039 159,354 168,061 3.00%, 10/20/2046 3,610,071 3,802,434

Series 2017-M13, 3.00%, 11/20/2046 571,347 601,791
Class A2, 3.02%, 3.00%, 1/20/2047 994,733 1,047,737
9/25/2027 (c) 442,795 484,543 3.00%, 6/20/2047 336,592 354,100

Series 2017-M14, 3.00%, 7/20/2047 2,937,254 3,090,036
Class A2, Class A2, 3.00%, 10/20/2047 2,025,180 2,130,521
2.96%, 11/25/2027 (c) 600,000 656,641 3.00%, 11/20/2047 1,316,077 1,384,533

Series 2017-M8, Class Al, 3.00%, 12/20/2047 1,188,641 1,250,468
Class Al, 2.65%, 3.00%, 1/20/2048 1,071,612 1,127,352
5/25/2027 337,339 349,291 3.00%, 2/20/2048 1,250,831 1,315,893

Series 2017-M8, Class A2, 3.00%, 3/20/2048 4,915,195 5,170,860
Class A2, 3.06%, 3.00%, 11/20/2049 8,324,306 8,695,347
5/25/2027 (c) 600,000 658,211 3.00%, 12/20/2049 2,378,652 2,484,677

Series 2018-M2, Class A2, 3.00%, 6/20/2050 9,571,380 9,996,701
3.00%, 1/25/2028 (c) 750,000 824,388 3.00%, 7/20/2050 15,219,023 15,895,308

Series 2019-M1, Class A2, 3.50%, 12/20/2041 728,050 787,442
Class A2, 3.67%, 3.50%, 2/15/2042 410,057 446,907
9/25/2028 (c) 861,702 988,014 3.50%, 6/20/2042 397,738 430,740
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3.50%, 1/20/2043 1,718,306 1,860,881 4.50%, 9/20/2047 138,699 149,593
3.50%, 4/15/2043 101,614 110,272 4.50%, 11/20/2047 641,797 692,207
3.50%, 4/20/2043 418,064 452,753 4.50%, 12/20/2047 535,008 577,127
3.50%, 7/20/2043 1,061,673 1,146,291 4.50%, 1/20/2048 496,262 535,241
3.50%, 10/20/2043 198,078 213,865 4.50%, 6/20/2048 1,299,264 1,392,163
3.50%, 12/20/2043 80,670 87,099 4.50%, 7/20/2048 738,004 790,326
3.50%, 1/20/2044 164,913 178,057 4.50%, 8/20/2048 2,085,690 2,232,297
3.50%, 3/20/2044 157,736 170,308 4.50%, 10/20/2048 1,061,947 1,135,308
3.50%, 6/20/2044 6,596,291 7,071,769 4.50%, 1/20/2049 2,019,606 2,154,238
3.50%, 9/20/2044 2,415,253 2,589,351 4.50%, 7/20/2049 2,028,969 2,155,248
3.50%, 10/20/2044 287,581 308,311 5.00%, 12/15/2038 98,778 113,628
3.50%, 12/20/2044 213,463 228,850 5.00%4/15/2039 206,200 236,924
3.50%, 2/20/2045 162,439 174,148 5.00%, 5/15/2039 16,939 19,076
3.50%, 3/20/2045 189,912 202,514 5.00%, 11/20/2041 549,281 623,946
3.50%4/20/2045 1,209,208 1,296,081 5.00%, 5/20/2044 102,948 116,950
3.50%, 6/20/2045 1,149,907 1,226,216 5.00%, 11/20/2044 108,192 122,841
3.50%, 10/20/2045 4,806,987 5,125,982 5.00%, 1/20/2048 660,638 716,801
3.50%, 11/20/2045 114,943 122,571 5.00%, 5/20/2048 802,590 875,797
3.50%, 1/20/2046 1,460,917 1,557,864 5.00%, 7/20/2048 106,559 115,676
3.50%, 3/20/2046 936,927 997,143 5.00%, 9/20/2048 581,793 631,573
3.50%, 4/20/2046 5,372,675 5,717,974 5.00%, 11/20/2048 618,681 671,618
3.50%, 5/20/2046 838,171 892,040 5.00%, 1/20/2049 1,477,819 1,604,266
3.50%, 10/20/2046 529,097 563,102 5.00%, 7/20/2049 283,196 307,427
3.50%, 2/20/2047 2,393,125 2,546,930 5.50%, 6/15/2038 213,290 244,440
3.50%, 3/20/2047 501,064 530,418 5.50%, 7/15/2038 122,710 142,071
3.50%, 5/20/2047 495,202 524,213 5.50%, 2/15/2039 29,494 34,420
3.50%, 6/20/2047 302,729 320,464 5.50%, 5/20/2044 154,337 180,333
3.50%, 8/20/2047 451,603 478,059 6.00%, 1/15/2038 9,780 11,201
3.50%, 9/20/2047 467,525 494,914 6.00%, 4/15/2038 55,042 65,024
3.50%, 10/20/2047 392,864 415,879 6.00%, 6/15/2041 76,110 89,883
3.50%, 11/20/2047 1,577,797 1,670,229 TBA, 2.00%, 7/1/2051 20,925,000 21,307,509
3.50%, 12/20/2047 6,070,601 6,426,232 TBA, 2.50%, 7/1/2051 34,825,000 36,020,890
3.50%, 1/20/2048 7,439,430 7,875,250 TBA, 3.00%, 7/1/2051 12,500,000 13,039,000
3.50%, 2/20/2048 1,911,974 2,023,983 TBA, 3.50%, 7/1/2051 5,000,000 5,248,650
3.50%, 3/20/2048 3,259,290 3,450,228 Tennessee Valley Authority:
3.50%, 4/20/2048 1,898,313 2,003,780 0.75%, 5/15/2025 (b) 335,000 335,328
3.50%, 6/20/2048 1,122,707 1,185,082 2.88%, 9/15/2024 675,000 724,660
3.50%, 2/20/2049 475271 501,676 5.25%, 9/15/2039 1,575,000 2,244,911
3.50%, 5/20/2049 355,780 377,869 5.88%, 4/1/2036 128,000 190,047
3.50%, 7/20/2049 117,393 124,484 7.13%, 5/1/2030 66,000 96,159
3.50%, 9/20/2049 1,795,978 1,901,430 Series A, 2.88%, 2/1/2027 286,000 312,867
3.50%, 12/20/2049 792,023 837,192 Series B, 4.70%,
3.50%, 10/20/2050 2,867,827 3,028,964 7/15/2033 1,236,000 1,607,319
4.00%, 4/15/2040 363,213 401,006 Series E, 6.75%,
4.00%, 6/15/2040 20,399 22,522 11/1/2025 115,000 144,032
4.00%, 3/20/2044 60,593 65,904
4.00%, 4/20/2044 306,346 333,196 FERFRERSE
4.00%, 6/20/2044 287,036 312,195
4.00%, 8/20/2044 304,032 330,679 (2 Ak $1,785,889,356) 1,805,886,413
4.00%, 9/20/2044 245,139 266,625 -
4.00%, 10/20/2044 362,098 393,835 KEMBEERE — 37.3%
4.00%, 12/20/2044 315,295 342,930
4.00%, 2/20/2045 222,809 242,338 Treasury Bonds:
4.00%, 5/15/2045 180,576 197,236 1.13%, 5/15/2040 9,900,000 8,548,031
4.00%, 7/20/2045 1,525,448 1,657,101 1.13%, 8/15/2040 10,300,000 8,861,219
4.00%, 8/20/2045 194,424 211,204 1.25%, 5/15/2050 12,906,000 10,536,539
4.00%, 9/20/2045 3,586,065 3,895,558 1.38%, 11/15/2040 16,015,000 14,385,974
4.00%, 10/20/2045 280,254 304,441 1.38%, 8/15/2050 14,150,000 11,925,797
4.00%, 11/20/2045 1,026,431 1,115,016 1.63%, 11/15/2050 19,235,000 17,269,423
4.00%, 4/20/2046 173,818 188,819 1.88%, 2/15/2041 (b) 13,000,000 12,729,844
4.00%, 5/20/2046 65,091 70,708 1.88%, 2/15/2051 25,800,000 24,618,844
4.00%, 10/20/2046 125,249 134,269 2.00%, 2/15/2050 10,550,000 10,362,078
4.00%, 3/20/2047 539,985 578,876 2.25%, 5/15/2041 (d) 22,700,000 23,622,187
4.00%, 4/20/2047 214,109 228,532 2.25%, 8/15/2046 2,506,000 2,590,186
4.00%, 6/20/2047 1,527,361 1,630,246 2.25%, 8/15/2049 10,370,000 10,739,431
4.00%, 7/20/2047 429,041 457,942 2.38%, 11/15/2049 7,967,000 8,481,120
4.00%, 8/20/2047 685,657 731,844 2.38%, 5/15/2051 8,600,000 9,181,844
4.00%, 9/20/2047 282,733 301,778 2.50%, 2/15/2045 3,399,000 3,675,700
4.00%, 2/20/2048 2,172,871 2,319,239 2.50%, 2/15/2046 3,681,800 3,987,274
4.00%, 3/20/2048 1,693,701 1,807,791 2.50%, 5/15/2046 2,850,000 3,086,461
4.00%, 6/20/2048 762,768 810,704 2.75%, 8/15/2042 5,251,000 5,913,118
4.00%, 7/20/2048 385,282 409,346 2.75%, 11/15/2042 15,482,000 17,424,507
4.00%, 8/20/2048 3,092,938 3,284,919 2.75%, 8/15/2047 7,400,000 8,412,875
4.00%, 9/20/2048 804,255 853,864 2.75%, 11/15/2047 12,200,000 13,881,312
4.00%, 5/20/2049 1,279,910 1,353,317 2.88%, 5/15/2043 1,900,000 2,183,516
4.00%, 7/20/2049 5,541,012 5,858,254 2.88%, 8/15/2045 3,740,000 4,322,622
4.00%, 5/20/2050 2,431,990 2,570,988 2.88%, 11/15/2046 5,109,700 5,927,252
4.50%, 6/15/2039 25,089 28,099 2.88%, 5/15/2049 12,436,000 14,557,892
4.50%, 7/15/2039 65,545 73,406 3.00%, 11/15/2044 1,464,000 1,722,716
4.50%, 4/15/2040 262,820 294,377 3.00%, 5/15/2045 2,100,000 2,475,703
4.50%6/15/2040 190,051 212,871 3.00%, 11/15/2045 2,900,000 3,427,437
4.50%, 3/15/2041 103,292 115,695 3.00%, 2/15/2047 6,450,000 7,659,375
4.50%, 6/15/2041 84,646 94,837 3.00%, 5/15/2047 10,200,000 12,122,062
4.50%, 9/20/2041 88,794 99,110 3.00%, 2/15/2048 13,150,000 15,666,992
4.50%, 12/15/2041 32,472 36,382 3.00%, 8/15/2048 16,450,000 19,632,047
4.50%, 1/15/2042 67,625 75,736 3.00%, 2/15/2049 11,425,000 13,672,512
4.50%, 10/20/2043 56,091 62,338 3.13%, 11/15/2041 2,518,000 2,999,174
4.50%, 4/20/2044 146,596 162,923 3.13%, 2/15/2042 2,197,000 2,619,579
4.50%, 6/20/2044 122,227 135,840 3.13%, 2/15/2043 1,240,000 1,480,638
4.50%, 11/20/2044 320,057 351,327 3.13%, 8/15/2044 2,078,000 2,492,626
4.50%, 12/20/2044 98,714 108,359 3.13%, 5/15/2048 13,150,000 16,032,727
4.50%, 7/20/2045 1,847,799 2,028,336 3.38%, 5/15/2044 2,164,000 2,696,885
4.50%, 8/20/2045 164,437 180,504 3.38%, 11/15/2048 9,310,000 11,881,887
4.50%, 9/20/2045 80,512 88,379 3.50%, 2/15/2039 700,000 874,563
4.50%, 10/20/2045 306,395 336,331 3.63%, 8/15/2043 3,950,000 5,083,156
4.50%, 4/20/2046 166,289 182,536
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3.75%, 8/15/2041 150,000 194,719 1.63%, 5/31/2023 884,000 907,378
3.75%, 11/15/2043 3,762,000 4,935,862 1.63%, 10/31/2023 4,730,000 4,873,748
3.88%, 8/15/2040 150,000 197,063 1.63%, 5/15/2026 300,000 310,969
4.25%, 11/15/2040 400,000 551,313 1.63%, 10/31/2026 11,125,000 11,522,197
4.38%, 2/15/2038 2,235,000 3,073,474 1.63%, 11/30/2026 11,700,000 12,114,070
4.38%, 11/15/2039 375,000 521,133 1.63%, 8/15/2029 (b) 11,927,000 12,199,085
4.38%, 5/15/2040 5,350,000 7,469,937 1.63%, 5/15/2031 (b) 26,700,000 27,117,187
4.50%, 2/15/2036 (b) 502,000 688,681 1.75%, 7/15/2022 7,975,000 8,111,447
4.63%, 2/15/2040 48,970,000 70,226,041 1.75%, 9/30/2022 2,470,000 2,519,786
4.75%, 2/15/2037 546,000 774,638 1.75%, 1/31/2023 2,100,000 2,151,926
4.75%, 2/15/2041 5,400,000 7,913,531 1.75%, 6/30/2024 18,200,000 18,903,828
5.25%, 11/15/2028 262,000 336,015 1.75%, 7/31/2024 2,500,000 2,598,438
5.25%, 2/15/2029 250,000 321,953 1.75%, 12/31/2026 8,150,000 8,493,191
5.50%, 8/15/2028 (b) 452,000 584,281 1.75%, 11/15/2029 (b) 7,000,000 7,226,406
6.13%, 11/15/2027 686,000 897,803 1.88%, 7/31/2022 8,200,000 8,356,633
6.25%, 8/15/2023 300,000 337,711 1.88%, 8/31/2022 2,330,000 2,377,510
6.50%, 11/15/2026 (b) 1,054,000 1,359,907 1.88%, 9/30/2022 6,660,000 6,804,647
6.88%, 8/15/2025 50,000 62,465 1.88%, 10/31/2022 47,000 48,080
7.13%, 2/15/2023 524,000 582,254 1.88%, 8/31/2024 2,150,000 2,042,887
7.50%, 11/15/2024 6,100,000 7,523,969 1.88%, 6/30/2026 10,500,000 11,011,055

Treasury Notes: 2.00%, 10/31/2022 12,450,000 12,756,387
0.13%, 8/31/2022 10,150,000 10,150,793 2.00%, 11/30/2022 5,045,000 5,176,249
0.13%, 9/30/2022 4,750,000 4,749,443 2.00%, 2/15/2023 9,040,000 9,304,491
0.13%, 10/31/2022 7,650,000 7,647,609 2.00%, 5/31/2024 2,500,000 2,612,891
0.13%, 11/30/2022 21,150,000 21,140,086 2.00%, 6/30/2024 1,125,000 1,176,680
0.13%, 12/31/2022 10,600,000 10,592,547 2.00%, 2/15/2025 3,206,000 3,366,050
0.13%, 1/31/2023 16,000,000 15,985,625 2.00%, 8/15/2025 200,000 210,469
0.13%, 2/28/2023 31,875,000 31,838,892 2.13%, 12/31/2022 3,000,000 3,087,539
0.13%, 3/31/2023 20,450,000 20,420,443 2.13%, 11/30/2023 2,000,000 2,086,250
0.13%, 4/30/2023 19,750,000 19,715,283 2.13%, 2/29/2024 4,000,000 4,185,000
0.13%, 5/15/2023 9,637,000 9,618,931 2.13%, 3/31/2024 1,200,000 1,256,438
0.13%, 5/31/2023 21,700,000 21,654,227 2.13%, 7/31/2024 2,600,000 2,731,219
0.13%, 7/15/2023 10,800,000 10,772,156 2.13%, 9/30/2024 1,550,000 1,630,406
0.13%, 8/15/2023 15,500,000 15,453,984 2.13%, 11/30/2024 7,000,000 7,372,969
0.13%, 9/15/2023 10,500,000 10,462,266 2.13%, 5/15/2025 4,549,000 4,802,749
0.13%, 10/15/2023 4,800,000 4779375 2.13%, 5/31/2026 11,415,000 12,107,034
0.13%, 1/15/2024 22,000,000 21,869,375 2.25%, 12/31/2023 1,854,000 1,941,630
0.13%, 2/15/2024 23,100,000 22,952,016 2.25%, 1/31/2024 3,600,000 3,774,656
0.25%, 4/15/2023 12,265,000 12,272,666 2.25%, 4/30/2024 20,850,000 21,923,449
0.25%, 6/15/2023 9,060,000 9,061,770 2.25%, 10/31/2024 10,000,000 10,566,406
0.25%, 11/15/2023 3,650,000 3,644,297 2.25%, 11/15/2024 12,344,000 13,049,922
0.25%, 3/15/2024 (b) 27,900,000 27,791,016 2.25%, 12/31/2024 12,350,000 13,069,773
0.25%, 5/15/2024 24,200,000 24,071,437 2.25%, 11/15/2025 1,400,000 1,489,578
0.25%, 5/31/2025 20,675,000 20,330,955 2.25%, 3/31/2026 550,000 586,180
0.25%, 6/30/2025 5,675,000 5,574,357 2.25%, 8/15/2027 6,600,000 7,058,391
0.25%, 7/31/2025 14,935,000 14,651,468 2.25%, 11/15/2027 19,050,000 20,377,547
0.25%, 8/31/2025 26,900,000 26,362,000 2.38%, 1/31/2023 14,900,000 15,415,680
0.25%, 9/30/2025 12,000,000 11,746,875 2.38%, 2/29/2024 13,250,000 13,948,731
0.38%, 4/15/2024 7,965,000 7,955,666 2.38%, 8/15/2024 2,955,000 3,128,606
0.38%, 4/30/2025 17,250,000 17,064,023 2.38%, 4/30/2026 13,300,000 14,260,094
0.38%, 11/30/2025 6,850,000 6,726,914 2.38%, 5/15/2027 12,600,000 13,564,687
0.38%, 12/31/2025 (b) 21,831,000 21,414,847 2.38%, 5/15/2029 13,250,000 14,299,648
0.38%, 1/31/2026 12,750,000 12,495,996 2.50%, 8/15/2023 2,308,000 2,416,909
0.38%, 9/30/2027 35,950,000 34,351,910 2.50%, 1/31/2024 20,700,000 21,838,500
0.50%, 3/31/2025 1,250,000 1,243,848 2.50%, 5/15/2024 9,694,000 10,269,581
0.50%, 2/28/2026 15,000,000 14,773,828 2.50%, 1/31/2025 11,150,000 11,906,981
0.50%, 4/30/2027 5,322,000 5,161,508 2.50%, 2/28/2026 14,838,000 15,977,512
0.50%, 6/30/2027 15,450,000 14,946,668 2.63%, 2/28/2023 13,298,000 13,835,634
0.50%, 10/31/2027 23,600,000 22,692,875 2.63%, 6/30/2023 7,700,000 8,064,848
0.63%, 11/30/2027 5,600,000 5,421,063 2.63%, 12/31/2023 12,200,000 12,890,062
0.63%, 12/31/2027 4,700,000 4,543,578 2.63%, 3/31/2025 3,210,000 3,447,991
0.63%, 5/15/2030 14,800,000 13,835,687 2.63%, 12/31/2025 11,000,000 11,891,172
0.63%, 8/15/2030 (b) 23,150,000 21,572,906 2.63%, 2/15/2029 9,650,000 10,581,828
0.75%, 3/31/2026 25,601,000 25,488,996 2.75%, 7/31/2023 4,250,000 4,469,805
0.75%, 4/30/2026 40,000,000 39,800,000 2.75%, 8/31/2023 17,100,000 18,011,109
0.75%, 5/31/2026 22,500,000 22,375,195 2.75%, 11/15/2023 10,383,000 10,978,400
0.75%, 1/31/2028 21,000,000 20,445,469 2.75%, 2/15/2024 4,618,000 4,904,821
0.88%, 6/30/2026 30,000,000 29,990,625 2.75%, 6/30/2025 10,500,000 11,355,586
0.88%, 11/15/2030 (b) 19,200,000 18,261,000 2.75%, 8/31/2025 6,600,000 7,147,594
1.13%, 2/28/2025 31,323,000 31,895,624 2.75%, 2/15/2028 5,550,000 6,115,406
1.13%, 2/28/2027 8,500,000 8,560,430 2.88%, 9/30/2023 4,900,000 5,183,281
1.13%, 2/29/2028 11,000,000 10,969,062 2.88%, 10/31/2023 7,750,000 8,210,762
1.13%, 2/15/2031 (b) 35,000,000 33,988,281 2.88%, 11/30/2023 11,651,000 12,364,624
1.25%, 8/31/2024 (b) 11,000,000 11,259,531 2.88%, 4/30/2025 7,100,000 7,700,172
1.25%, 3/31/2028 30,000,000 30,121,875 2.88%, 5/31/2025 10,200,000 11,073,375
1.25%, 4/30/2028 14,000,000 14,048,125 2.88%, 7/31/2025 7,050,000 7,664,672
1.38%, 10/15/2022 14,725,000 14,959,680 2.88%, 11/30/2025 6,925,000 7,555,283
1.38%, 2/15/2023 10,447,000 10,648,186 2.88%, 5/15/2028 12,950,000 14,386,641
1.38%, 6/30/2023 5,000,000 5,112,891 2.88%, 8/15/2028 13,300,000 14,790,016
1.38%, 1/31/2025 34,175,000 35,117,483 3.00%, 9/30/2025 5,200,000 5,692,375
1.38%, 8/31/2026 (b) 3,000,000 3,070,781 3.00%, 10/31/2025 2,300,000 2,519,578
1.50%, 8/15/2022 14,250,000 14,471,543 3.13%, 11/15/2028 13,100,000 14,819,375
1.50%, 9/15/2022 12,650,000 12,859,516
1.50%, 1/15/2023 12,900,000 13,162,535 KEMERESOH
1.50%, 3/31/2023 1,796,000 1,836,550
1.50%, 9/30/2024 10,000,000 10,318,750 (A b $2,247,552,401) 2,300,275.835
1.50%, 10/31/2024 11,250,000 11,609,473 -
1.50%, 11/30/2024 11,300,000 11,660,187 WEE — 0.5%

1.50%, 8/15/2026 2,392,000 2,463,199 | N

1.50%, 1/31/2027 13,400,000 13,773,734 é’alffg :h; /) ;:yirea 1(_)(;121 %

1.50%, 2/15/2030 13,950,000 14,089,500 b ‘

1.63%, 8/15/2022 1,972,000 2,005,586 ?;g‘ﬁ;’“gﬁ;&;‘l‘“e' 100,000 105,475
1.63%, 8/31/2022 9,000,000 9,157,500 S S1SUB. 7.04% , ’
1.63%, 11/15/2022 3,964,000 4,044,209 Wmoso 100,000 173,568
1.63%, 12/15/2022 13,200,000 13,481,016 California, State General : ’
1.63%, 4/30/2023 (b) 1,100,000 1,128,059 g
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Obligation: Series B, 6.90%, 12/1/2040 70,000 99,481
3.38%, 4/1/2025 155,000 169,706 Chicago, IL, Metropolitan Water
3.50%, 4/1/2028 200,000 225,398 Reclamation District, General
4.50%, 4/1/2033 250,000 295,312 Obligation
4.60%, 4/1/2038 150,000 175,372 5.72%, 12/1/2038 75,000 105,534
7.30%, 10/1/2039 1,395,000 2,232,569 City of Chicago IL
7.35%, 11/1/2039 110,000 177,115 Series B, 7.75%, 1/1/2042 41,000 50,941
7.50%, 4/1/2034 275,000 433,348 Sales Tax Securitization Corp.,

7.55%, 4/1/2039 297,000 506,385 Revenue:
7.63%, 3/1/2040 90,000 151,609 Series A, 4.64%, 1/1/2040 100,000 122,147

California, State University, Series A, 4.79%, 1/1/2048 100,000 127,394
Revenue: Series B, 3.82%, 1/1/2048 100,000 111,331
Series B, 2.98%, 11/1/2051 250,000 255,995 State of Illinois:

Series B, 3.90%, 11/1/2047 100,000 116,747 4.95%, 6/1/2023 152,727 163,232

City of San Francisco CA Public 5.10%, 6/1/2033 670,000 787,814
Utilities Commission Water 7.35%, 7/1/2035 500,000 645,919
Revenue: 2,855,322
Series A, 3.30%, 11/1/2039 55,000 58,934 HUFR —0.0% ()

Series E, 2.83%, 11/1/2041 250,000 253,656 Kansas Development Finance
Los Ang§les Community College Authority, Revenue
113:;2'/0118/1/2028 250000 250592 Series H, 4.93%, 4/15/2045 50,000 65,040
.61%, , ,
1.81%, 8/1/2030 250,000 250,677 Sy K o
2.11%, 8/1/2032 250,000 253,655 AV=5YF —0.0% @)
Maryland Health & Higher
Los Angeles, CA, Department of . e
Educational Facilities
Wateor & Power Revenue: Authority, Revenue:
Same Ta0e o e Series D, 3.05%, 7/1/2040 200,000 208,411
N g . > > Series D, 3.20%, 7/1/2050 200,000 205,966

Los Angeles, CA, Unified School ’ T 414377
District, General Obligation: _
5.75%, 7/1/2034 150,000 202,553 TYFa—tyY —0.0% ()

Series RY, 6.76%, 7/1/2034 250,000 358,860 Commonwealth of

Regents, University of California Massachusetts:

S, e
Revenue: -A070, > >
Series N, 3.01%, 5/15/2050 150,000 154,370 Series H, 2.90%, 9/1/2049 65,000 68,692
Series N, 3.26%, 5/15/2060 150,000 159,349 Commonwealth of )

Series N, 3.71%, 5/15/2120 150,000 161,998 Massachusetts Transportation

Riverside, CA, Taxable Pension Fund Revenue
Obligation, Revenue 5.73%,6/12040 50,000 70,210
Series A, 3.86%, 6/1/2045 50,000 54214 Massachusetts School Building

San Diego County Regional Authority:

Transportation Commission Series B, 3.40%, 10/15/2040 85,000 91,309
Series A, 3.25%, 4/1/2048 100,000 104,070 Series C, 2.95%, 5/15/2043 400,000 411,833

San Francisco, CA, Bay Area 1,317,701

Toll Authority, Toll Bridge SVHY —0.0%(a)
Revenue Michigan Finance Authority
Series F-2, 6.26%, 4/1/2049 235,000 381,255 3.38%, 12/1/2040 35,000 38,258

State of California Department of Michigan State Building Authority
‘Water Res. Power Supply Series 11, 2.71%, 10/15/2040 300,000 298,117
Revenue Michigan Strategic Fund
Series P, 2.00%, 5/1/2022 4,000 4,060 3.23%, 9/1/2047 (d) 25,000 25,375

University of California, University of Michigan, Revenue:

Revenue: Series B, 2.44%, 4/1/2040 200,000 200,789
Series AD, 4.86%, 5/15/2112 450,000 633,577 Series B, 2.56%, 4/1/2050 500,000 494,569
Series AQ, 4.77%, 5/15/2115 75,000 102,972 1,057,108
Series AX, 3.06%, 7/1/2025 100,000 108,097 SUUYE —0.0% @) -
Series BD, 3.35%, 7/1/2029 300,000 338,187 Mississippi, State General

___ 9.535.556 Obligation

AXFhY b —0.0% (a) 5.25%, 11/1/2034 100,000 129,277

Connecticut, State General
Obligation IX—1Y —0.0% (a)

5.09%, 10/1/2030 100,000 118,184 Health & Educational Facilities
Authority of the State of

ZAYH —0.0% (a) Missouri, Revenue

County of Broward FL Airport 3.65%, 8/15/2057 285,000 340,076
System Revenue _—
Series C, 3.48%, 10/1/2043 200,000 208,980 FTSAH —0.0% (a)

Stat:_Board ngdministration University of Nebraska Facilities

inance Corp.: Corp.
Series A, 1.26%, 7/1/2025 150,000 151,441 smﬂzs A, 3.04%, 10/1/2049 100,000 107,889
Series A, 1.71%, 7/1/2027 150,000 152,428 -
Series A, 2.15%, 7/1/2030 150,000 152,929 —a—Sr—S— —0.0% (a)
665778 New Jersey Economic

2a—YF —0.0% (a) Development Authority,

City of Atlanta GAWater & Revenue
Wastewater Revenue Series A, 7.43%, 2/15/2029
2.26%, 11/1/2035 150,000 152,646 (h) 275,000 356,632

Georgia, Municipal Electric New Jersey Transportation Trust
Authority Revenue: Fund Authority:

6.64%, 4/1/2057 170,000 257,597 4.08%, 6/15/2039 400,000 451,361
6.66%, 4/1/2057 96,000 147,834 4.13%, 6/15/2042 320,000 364,326
7.06%, 4/1/2057 293,000 433,202 New Jersey Turnpike Authority

991,279 Revenue

FAEE —0.0% (a) Series A, 7.10%, 1/1/2041 325,000 520,010

Idaho Energy Res. Authority Rutgers, State University of New
2.86%, 9/1/2046 85,000 87,567 Jersey, Revenue:

5.67%, 5/1/2040 205,000 279,792

A9/ 4 —01% Series P, 3.92%, 5/1/2119 100,000 114,188

Chicago O'Hare International Series R, 3.27%, 5/1/2043 35,000 37,343
Airport, Revenue 2,123,652
Series C, 4.47%, 1/1/2049 500,000 641,529 Za—3—9 —01%

Chicago Transit Authority, New York State Dormitory
Revenue Authority:

5.63%, 3/15/2039 105,000 137,362
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Series B, 3.14%, 7/1/2043 250,000 258,476 Revenue
Series F, 3.11%, 2/15/2039 135,000 148,397 7.09%, 1/1/2042 165,000 230,416
Series F, 3.19%, 2/15/2043 135,000 147,663 Dallas/Fort Worth TX
New York State Thruway International Airport Revenue:
Authority: Series A, 2.99%, 11/1/2038 100,000 105,342
Series M, 2.90%, 1/1/2035 50,000 53,562 Series A, 3.14%, 11/1/2045 100,000 105,421
Series M, 3.50%, 1/1/2042 50,000 52,818 Series C, 2.92%, 11/1/2050 40,000 40,453
New York, NY, City Municipal Series C, 3.09%, 11/1/2040 60,000 61,947
‘Water Finance Authority, Grand Parkway Transportation
Water & Sewer System Corp.
Revenue 3.24%, 10/1/2052 185,000 189,161
5.72%, 6/15/2042 215,000 322,345 North Texas Tollway Authority
New York, NY, City Transitional 3.01%, 1/1/2043 70,000 71,184
Finance Authority Revenue North Texas, Tollway Authority
5.51%, 8/1/2037 100,000 133,789 Revenue
New York, NY, General 6.72%, 1/1/2049 50,000 82,570
Obligation: San Antonio, TX, Public Service
5.52%, 10/1/2037 85,000 115,383 Board, Revenue
Series A2, 5.21%, 10/1/2031 100,000 122,561 5.99%, 2/1/2039 75,000 106,631
New York, NY, Metropolitan State of Texas
Transportation Authority 3.21%, 4/1/2044 150,000 158,230
Revenue Texas Private Activity Bond
6.67%, 11/15/2039 150,000 218,309 Surface Transportation Corp.
New York, State Urban 3.92%, 12/31/2049 300,000 334,210
Development Corp., Revenue Texas, State General Obligation
Series B, 3.90%, 3/15/2033 250,000 283,732 5.52%, 4/1/2039 100,000 144,030
Port Authority of New York & Texas, State Transportation
New Jersey, Revenue: Commission Revenue
3.18%, 7/15/2060 395,000 396,785 Series B-BUILD, 5.18%,
4.03%, 9/1/2048 350,000 423,721 4/1/2030 110,000 135,755
4.93%, 10/1/2051 220,000 304,901 Texas, StateTransportation
Series 192, 4.81%, Commission General
10/15/2065 150,000 205,157 Obligation:
Series 20, 4.23%, 10/15/2057 125,000 157,069 2.47%, 10/1/2044 200,000 197,595
Series 21, 3.29%, 8/1/2069 500,000 527,676 2.56%, 4/1/2042 120,000 121,632
Series AAA, 1.09%, 7/1/2023 250,000 253,182 University of Texas System,
Westchester County Local Revenue:
Development Corp. Series A, 3.35%, 8/15/2047 100,000 114,201
3.85%, 11/1/2050 (g) 180,000 189,111 Series B, 2.44%, 8/15/2049 50,000 48,053
4,451,999 3,199,786
J—RABSM4F —0.0% (a) N—TZF —0.0% (a)
Charlotte-Mecklenburg Hospital University of Virginia, Revenue:
Authority/The 2.26%, 9/1/2050 90,000 84,860
3.20%, 1/15/2051 125,000 133,286 Series A, 3.23%, 9/1/2119 350,000 337,428
422,288
FNAF —0.0% (a) YU by —0.0% (a)
JobsOhio Beverage System Washington, State General
Series A, 2.83%, 1/1/2038 50,000 53,050 Obligation
Ohio State University, General 5.14%, 8/1/2040 200,000 275,542
Receipts Revenue
4.91%, 6/1/2040 100,000 134,215 HARAVYY —0.0% (a)
Ohio, American Municipal State of Wisconsin, Revenue
Power, Inc. Revenue Series C, 3.15%, 5/1/2027 160,000 176,955
Series B, 8.08%, 2/15/2050 200,000 375,916 -
563181 HARA
ALIY —0.0% (a) (=2 |k $26914,211) 30,303,306
Oregon School Boards -
Association g o,
Series B, 5.68%, 6/30/2028 TRIEBRIES 11%
() 100,000 122,617 BANK 2017-BNK4 Series
Port of Morrow, OR, Oregon 2017-BNK4, Class A3,
Transmission Facilities, Class A3, 3.36%,
Revenue 5/15/2050 200,000 217,897
2.54%, 9/1/2040 200,000 198,761 BANK 2017-BNK6 Series
_ 321378 2017-BNKG6, Class ASB,
RUOVIIRZT —0.0% (a) Class ASB, 3.29%,
Pennsylvania State University, 7/15/2060 430,000 459,841
Revenue: BANK 2017-BNK?7 Series
Series D, 2.79%, 9/1/2043 250,000 254,406 2017-BNK7, Class A4,
Series D, 2.84%, 9/1/2050 250,000 252,120 Class A4, 3.18%,
Pennsylvania, Turnpike 9/15/2060 300,000 324,517
Commission Revenue BANK 2017-BNK9 Series
Series B, 5.51%, 12/1/2045 75,000 108,618 2017-BNKO9, Class A4,
State Public School Building 3.54%, 11/15/2054 255,000 283,252
Authority, Revenue BANK 2018-BNK13 Series
5.00%, 9/15/2027 95,000 113,438 2018-BN13, Class A5,
University of Pittsburgh-of the Class A5, 4.22%, 8/15/2061
Commonwealth System of (c) 390,000 449,575
Higher Education BANK 2018-BNK 14 Series
3.56%, 9/15/2119 200,000 210,427 2018-BN14, Class A4,
939,009 4.23%, 9/15/2060 (c) 286,660 332,152
FRY— —0.0% (a) BANK 2018-BNK15 Series
Metropolitan Government 2018-BNI5, Class A4,
Nashville & Davidson County, 4.41%, 11/15/2061 (c) 400,000 467,498
TN, Health & Educational BANK 2019-BNK18 Series
Facilities Revenue 2019-BN18, Class A4,
Series B, 4.05%, 7/1/2026 10,000 11,076 3.58%, 5/15/2062 500,000 561,382
BANK 2019-BNK24 Series
- o 2019-BN24, Class A3,
a;: zg‘ou < O?T;‘g: 2.96%, 11/15/2062 1,000,000 1,076,622
3.96%, 3/1/2047 700,000 839,516 BANK 2020-BNK25 Series
6.29%, 3/1/2032 90,000 113,439 0B, RS AS,
Dallas, TX, Convention Center 1152063 600,000 631,582

Hotel Development Corp.
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2020-BN28, Class A4, Series 2017-COR2,
1.84%, 3/15/2063 300,000 295,961 Class A2, 3.24%,
BANK 2020-BNK29 Series 9/10/2050 240,000 256,685
2020-BN29, Class A4, Series 2017-COR2,
2.00%, 11/15/2053 1,000,000 998,078 Class A3, Class A3,
BANK 2021-BNK32 Series 3.51%, 9/10/2050 650,000 715,511
2021-BN32, Class AS, Series 2018-COR3,
2.64%, 4/15/2054 500,000 525,941 Class A3, 4.23%,
Barclays Commercial 5/10/2051 1,000,000 1,147,872
Mortgage Trust: Series 2019-GC44,
Series 2019-C3, Class A4, Class A5, Class A5,
3.58%, 5/15/2052 500,000 559,032 2.95%, 8/15/2057 500,000 537,465
Series 2019-CS5, Class A4, CSAIL Commercial Mortgage
Class A4, 3.06%, Trust:
11/15/2052 500,000 541,985 Series 2017-C8, Class A4,
BBCMS Mortgage Trust Class A4, 3.39%,
Series 2020-C8, Class A5, 6/15/2050 500,000 544,473
2.04%, 10/15/2053 750,000 753,668 Series 2017-CX10,
BBCMS Trust Series Class A5, 3.46%,
2021-C10, Class AS, 11/15/2050 (c) 500,000 549,039
2.49%, 7/15/2054 (d) 500,000 518,843 Series 2018-C14, Class A4,
Benchmark Mortgage Trust: 4.42%, 11/15/2051 (c) 500,000 580,497
Series 2020-B21, Class A5, Series 2018-CX12,
1.98%, 12/17/2053 500,000 498,941 Class A4, Class A4,
Series 2021-B24, Class A5, 4.22%, 8/15/2051 (c) 500,000 575,655
2.58%, 3/15/2054 600,000 627,606 Series 2019-C17, Class A5,
Series 2021-B25, Class A5, 3.02%, 9/15/2052 1,000,000 1,074,643
2.58%, 4/15/2054 500,000 523,066 GS Mortgage Securities Trust:
BENCHMARK Mortgage Series 2015-GC30,
Trust: Class A4, Class A4,
Series 2018-B2, Class A5, 3.38%, 5/10/2050 1,600,000 1,729,957
3.88%, 2/15/2051 (c) 695,000 785,961 Series 2017-GS5,
Series 2018-B3, Class A5, Class A3, Class A3,
4.03%, 4/10/2051 350,000 398,266 3.41%, 3/10/2050 1,000,000 1,091,867
Series 2018-B6, Class A4, Series 2017-GS6,
Class A4, 4.26%, Class A3, Class A3,
10/10/2051 300,000 347,336 3.43%, 5/10/2050 500,000 550,227
Series 2019-B13, Class A4, Series 2017-GS7,
Class A4, 2.95%, Class A4, Class A4,
8/15/2057 1,000,000 1,073,016 3.43%, 8/10/2050 500,000 550,152
Series 2019-B9, Class A5, Series 2019-GC42,
Class A5, 4.02%, Class A4, 3.00%,
3/15/2052 342,857 392,774 9/1/2052 1,000,000 1,079,946
Series 2020-B16, Class AS, Series 2019-GC38,
2.73%, 2/15/2053 400,000 423,314 Class A4, Class A4,
Series 2020-B18, Class A5, VRN, 3.97%, 2/10/2052 750,000 856,224
1.93%, 7/15/2053 366,146 364,224 JP Morgan Chase
Series 2020-B19, Class A5, Commercial Mortgage
1.85%, 9/15/2053 500,000 494,081 Securities Trust:
CD Mortgage Trust Series Series 2013-C10, Class A5,
2019-CD8, Class A4, Class A5, 3.14%,
2.91%, 8/15/2057 1,500,000 1,599,985 12/15/2047 491,190 508,301
CFCRE Commercial Series 2013-C16,
Mortgage Trust Series Class AS, Class AS,
2016-C3, Class A3, 4.52%, 12/15/2046 1,000,000 1,075,971
Class A3, 3.87%, Series 2015-JP1, Class AS,
1/10/2048 350,000 385,533 Class AS, VRN, 4.12%,
Citigroup Commercial 1/15/2049 (c) 1,250,000 1,375,527
Mortgage Trust: JPMBB Commercial Mortgage
Series 2014-GC25, Securities Trust:
Class A3, Class A3, Series 2014-C22,
3.37%, 10/10/2047 451,202 481,206 Class A3Al, Class A3A1,
Series 2015-GC33, 3.54%, 9/15/2047 442,553 471,551
Class A4, 3.78%, Series 2014-C22, Class A4,
9/10/2058 1,200,000 1,318,938 Class A4, 3.80%,
Series 2017-P8, Class A4, 9/15/2047 1,500,000 1,615,548
Class A4, 3.47%, Series 2015-C29, Class A4,
9/15/2050 500,000 551,362 3.61%, 5/15/2048 220,000 238,783
Series 2019-GC41, Series 2017-C7, Class A5,
Class A5, 2.87%, Class AS, 3.41%,
8/10/2056 1,500,000 1,604,818 10/15/2050 500,000 551,334
Series 2019-GC43, Series 2015-C29, Class B,
Class A4, 3.04%, Class B, VRN, 4.12%,
11/10/2052 750,000 811,068 5/15/2048 (c) 500,000 531,747
Series 2020-GC46, JPMDB Commercial
Class A5, 2.72%, Mortgage Securities Trust:
2/15/2053 300,000 316,898 Series 2017-C5,
COMM Mortgage Trust: Class ASB, Class ASB,
Series 2012-CR3, 3.49%, 3/15/2050 500,000 537,145
Class A3, Class A3, Series 2020-COR7,
2.82%, 10/15/2045 488,940 497,649 Class AS, 2.18%,
Series 2014-CR14, 5/13/2053 650,000 658,873
Class A3, 3.96%, Morgan Stanley Bank of
2/10/2047 500,000 533,027 America Merrill Lynch Trust:
Series 2014-UBS3, Series 2013-C10, Class A4,
Class A4, Class A4, 4.22%, 7/15/2046 (c) 614,000 645,985
3.82%, 6/10/2047 500,000 539,557 Series 2013-C11, Class A3,
Series 2015-CR24, Class A3, 3.96%,
Class AS, Class AS, 8/15/2046 479,162 497,273
3.70%, 8/10/2048 500,000 546,763 Series 2013-C7, Class B,
Series 2015-LC21, Class B, 3.77%,
Class A3, Class A3, 2/15/2046 500,000 506,923
3.45%, 7/10/2048 450,700 483,320 Series 2015-C20, Class A4,
Series 2016-CR28, 3.25%, 2/15/2048 500,000 534,666
Class A4, Class A4, Series 2015-C23, Class A3,
3.76%, 2/10/2049 616,000 678,461 Class A3, 3.45%,
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7/15/2050 486,368 524,240 9/15/2046 (c) 2,000,000 2,085,618
Series 2015-C23, Class A4, Series 2014-LC14, Class B,
Class A4, 3.72%, Class B, VRN, 4.91%,
7/15/2050 800,000 876,401 3/15/2047 (c) 500,000 542,289
Serig,ls 20[1'\55-C32§,3$lass A5, B EBEIESE
ass A5, 3.53%,
10/15/2048 1,000,000 1,086,574

Series 2013-C10, Class A3, (2 A K $65,965,477) 69,071,190
Class A3, VRN, 4.10%, I
7/15/2046 (c) 452,121 475,561 . n_#®

Morgan Stanley Capital I aYEE —101 /o .
Series 2017-HR2, SIaIE.Str.edetRInstltuuol?ald
lass A4 lass A4, 3.59% 1qui eserves rund,
fz??s /20’50C ass Ad, 3.59%, 750,000 833,019 Premier Class 0.05% (i) () 413342891 413,466,894
Morgan Stanley Capital T S“’“g Strelx:.t Ni"‘gg,tor Portfoli

Trust: ecurities Lending Portiolio

2.44%, 6/15/2054 (£) 500,000 514,998 ﬁﬁ*;;gﬁ? 207,198,249 __ 207,198,249

Series 2015-UBSS, "

Class A3, Class A3, (A b $620,648,520) 620,665,143
3.54%, 12/15/2048 500,000 529,206 BESY —109.4%
Seri&* 20?5-13,1 (8:01/4“ AS, (A b $6,588,579,033) 6,738,787,704
ass A5, 4.18%, . — (9.4)%
7/15/2051 742,000 854,093 TOHREEERT SAR OH% (579,798,359)

Series 2019-L3, Class A4, _ 6.158.989.345
Class A4, 3.13%, HRE —1000% —_——
11/15/2052 500,000 542,603

RV (a) MEPED 0.05%ATH DFH

UBs C7/15/2o§31M 1 500,000 501,120 (b) FREFEOBMOETEIT—EIL 2021 46 A

ommercia ortgage o

Trust: 30 Hﬁﬁg L{ﬂ‘”’ BHTI/\Z)O

S s At 2560 © ZEBEFFES — AR 2021 46 A 30

5 3.56%,
S Alo/;(5)/127osco7 Class s 325,000 358,734 HIZER R THD, NBEINT-HLESL
eries -C7, Class A4, . o . N

Class Ad, 3.68%, FBEIOARAT Ly RIZESSFERIZONT
12/15/2050 500,000 554,744 3 R . o .y sy

Series 2018-C14, Class A3, li\ %ﬁé‘i*”i\) J: WNAT7 Vv b4 ]\ li HI ﬁa@ ﬁHA
Class A3, 4.18%, HA 1T 5= \

12/15/2051 1,000,000 1,127,180 ﬂEim é:}’b:(l‘/' Do

Series 2018-C8, Class A4, (d) ZFATHEBIRES
3.98%, 2/15/2051 300,000 339,383 — o P, oy NSNS

Series 2019-C17, () AT 7T v - MFRTWMM LSS
Class ASB, 2.87%, = ¥ =
10/15/2052 400,000 427,466 O@Lﬂ’ié" \2021 6 5(30 EI UL DR

UBS-Barclays Commercial FIR, ETROMBATIEKOHB A TH

Mortgage Trust Series

2013-C5, Class A4, 3.18%, Do

3/10/2046 400,000 412,788 =y 44 PN _

Wells Fargo Commercial (f) 1933 Qipf{‘%%{i(% 2 Tﬁ OD_E&IE % = ﬁo )/]/4 4

Mortgage Trust: 144A IZHEVIEA LT2RESR:, 2D DR

eries - X B
Class AS, Class AS, (2021 42 6 A 30 HHAEDOMBEPED 0.4%) 1%,
4.02%, 8/15/2050 500,000 521,173 N JURER > N

o020 Y1520 WA DS bOLEZHNTHY, Bk

??if/Agﬁ’s/CJSZZASB’ 455370 481,434 ESBR SNIBANIR T, @ T
B 0, B s y N —

Series 2015-P2, Class A4, BB - D B EIZiRE I D,

Class A4, 3.81%, e - c L S = L
12/15/2048 1,335,000 1,474,611 (g MEHFEFT. T7¥aT7 K- Fx¥x707 4=

Series 2016-C36, Class A4, =L « a—F ici
3.07%, 11/15/2059 500,000 534,039 N :7 (Assured GuariinFy Municipal

Series 2017-C38, Class A5, Corp)IZ LV RFES TR Y . MEHEICHD
Class A5, 3.45%, N 3 -

7/15/2050 500,000 550,886 LEIEIL0.05% KM TH D,

Series 2017-C41, Class A4, (£ S N AR S .

o (hy fEFIE. ‘)“/ aj‘/l/# 7V 70 77 A
11/15/2050 300,000 330,206 F AR X ¥ T T 4 + 22— 7 (National

Series 2017-C42, Class A3, . . - =
Class A3, 3.33%, Public Finance Guaranty Corp. )IZ & ¥ fRFEZ 1L
12/15/2050 500,000 543,204 N ey - EIPAS 0/, vt =

Series 201,045, Class Ad. TRV, MEEIZEDDEIG1E0.05% AR5 T
Class A4, 4.18%, HDH R
6/15/2051 500,000 574,131 . N NP SRS

Series 2019-C49, Class A5, i) K772 K SSGA 77 v X« v RV AV
Class A5, 4.02%, . N N3 pu. > -
3/15/2052 800,000 916,862 kA7 pRERT 5 FFED~ 3 ~

Series 2019-C52, Class AS, Va > ke 7 }\(:j&g [/7":0 2021 ﬁz 6 H
2.89%, 8/15/2052 1,000,000 1,071,231 . - _

Serics 2019-C53, Class Ad, 30 HICKT T H2HIMFO e oBsHTE
3.04%, 10/15/2052 800,000 864,491 R A s

Series zoﬂzo-css, Class AS, T oHaefT, UToOMRRERISERS L
Class A5, 2.45%, vy
6/15/2053 148,500 153,840 . ;C ® .

Series 2021-C59, Class A5, ()  FOECFIERIL 2021 4F 6 A 30 ARERICEIT S 7
2.63%, 4/15/2054 700,000 737,752 N

WEFRBS Commereial HREIOFMFIEID TH 5,

Mortgage Trust: N S I - b7 -

Series 2012-C9, Class A3, k) AK77r Rk, EFRaticiE Lz, 2021
Class A3, 2.87%, H6 A 30 HIZKRTTH2HBFD 6 D
11/15/2045 174,549 178,653 o . A =

Series 2014-C19, SHZBE T &% 1E. T OBERESMRICE
Class AS, Class AS, . \

4.27%, 3/15/2047 638,000 687,824 %Z S %,L Tno, .

Series 2013-C16, Class B, )  EFEEREOBREHEEORE

Class B, VRN, 5.17%,
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PLFOFIE, 2021 46 A 30 HEIEDOAIEMfEt =7 VX —IZ L DA77 > FOBREMED

WMETH D,

LRIL2— LRIL3I—
TOMDEE BELHRES
LRIV —  GEETREELE ATy
8 W HHIR M 17Tk k & F
' E:
B #:
iR L OFHE $— $1,670,879,223 $— $1,670,879,223
B PERAES — 16,905,512 — 16,905,512
S EBUFE — 224,801,082 — 224,801,082
KIE B R —  1,805,886,413 —  1,805,886,413
KIEU A E 5 —  2,300,275,835 —  2,300,275,835
5 — 30,303,306 — 30,303,306
RENPEFLRAES: — 69,071,190 — 69,071,190
SRk 620,665,143 — — 620,665,143
BEaE $620,665,143  $6,118,122,561 $—  $6,738,787,704
Bt &
RAOHK RAOHK
(2020 £E 6 {48 (20214 6 {5
ABR 0n0E6A BHEERNT EEM KEHHER ANER C21fcA BRE
) 30 BER%E) WMARA k] %K) DR %) 30 AR%E) ]
State Street Institutional Liquid
Reserves Fund, Premier Class 250,021,887  $250,121,896 $1,666,378,911 $1,503,016,571 $37,607 $(54,949) 413,342,891 $413,466,894  $221,151
State Street Navigator Securities
Lending Portfolio IT 403,278,489 403,278,489 1,372,927,306 1,569,007,546 — — 207,198,249 207,198,249 390,283
& #t $653,400,385 $3,039,306,217 $3,072,024,117 $37,607 $(54,949) $620,665,143  $611,434

WMBHRITT L2 ],

_59_




SPDR 1)—X - FS R F
EExEE
2021 %6 530 H

" E
BIGRZ A L TR WA TR~ 0 B i (RFAR4H)*
BIGR 2 A5 D AT IR~ D Bl (REAR4H)
g aat
7 m— 7 — T B4
Bldx
TEAN A i
Z A HETEHIE e
RULELY — BIRE AT 2 FITR
RIFIE — BIREA L TORWEITIR
AMRES AR — BIREA L TOARWNEITR
AMRES SRS — BIREAET HRITIR
T RS =D B ORI
RIGERTSME B
Z DDA
BESH
&8 &
TGS BB 5 5
G EANEB
TS RS
A A T
ZRCH ORINHRI I L O
A&
HEE
HEPEDPIRR
AR
Syl ATRERIAE (R ) it
HEE
SIEIE 1 O Y MR EmEE
ZAEME | 17 0 B E A
FATH XA HER M L [R72 U, #HHIAE 0.01 R/v(1.14 )
BERA :
BItR%E A L TV WRITR~O G
BItRE AT 2 RITR~DOHE
et 2 kA
S RES A~ O BE K & & T (REAIAR)

MR DR E S,

SPDRR— k24 1)
FREBERS
ETF

SPDRRK— k24 1)
A REP LR ETF

SPDR R— T4+ 1)

SPDRR— k241

SPDRR— k241

SPDR R— k24 V)

SPAB

SPDR R— k24 1

FREEHHR ETF ARKERPEM ETF A RKEEHAMETF FRESHER ETF FXEPHE® ETF

$6,118,122,561

$6,612,635,738

$983,794,130

$3,576,545,025

$7,647,025,755

$3,486,834,171

$3,056,580,104

620,665,143 249,734,766 22,629,661 259,811,034 321,539,453 80,833,530 262,714,544
6,738,787,704 6,862,370,504 1,006,423,791 3,836,356,059 7,968,565,208 3,567,667,701 3,319,294,648
420,000 — — — — — —
1,130,217 13,012 882,653 — 7,587,590 — —
20,819,305 149,766,973 50,150,387 15,912,096 71,500,955 49,023,084 —
— 124,633,704 79,312,472 20,641,791 28,149,876 9,188,008 9,714,051

12,624 1,035 141 36 399 69 28
27,853,449 49,363,868 9,329,746 21,662,257 52,847,186 9,793,553 10,792,055
740 2,481 — — — — 21,389

25,941 41,432 3,423 17,805 20,678 9,561 —
36,853 — — — — — —

4,299 16,767 — — 16,657 — —

24,711 681 3,615 — 247 1 —
6,789,115,843 7,186,210,457 1,146,106,228 3,894,590,044 8,128,688,796 3,635,681,977 3,339,822,171
207,198,249 228,861,358 21,154,948 259,298,958 133,827,723 65,280,643 260,317,538
422,734,597 142,519,537 80,979,012 31,060,209 218,579,889 72,348,326 9,705,830
— 132,033,434 44,447,481 — 40,658,644 — —

189,955 389,961 56,466 173,838 442,151 165,404 146,099

3,697 3,898 524 1,349 4,479 1,522 824
630,126,498 503,808,188 146,638,431 290,534,354 393,512,886 137,795,895 270,170,291
$6,158,989,345 $6,682,402,269 $999.467,797 $3,604,055,690 $7,735,175,910 $3,497,886,082 $3,069,651,880

$6,029,187,352 $6,685,825,699 $1,011,062,080 $3,828,666,194 $7,692,751,973 $3,500,748,161 $3,136,609,440
129,801,993 (3.423,430) (11,594,283) (224,610,504) 42,423,937 (2,862,079) (66,957,560)
$6.158,989,345 $6,682,402,269 $999,467.797 $3.604,055.690 $7.735,175.910 $3,497,886,082 $3.069,651,880
$30.00 $36.68 $31.78 $41.28 $31.28 $30.63 $32.38
205,300,264 182,200,072 31,449,986 87,300,000 247,300,000 114,200,000 94,800,336
$5,967,930,513 $6,588,410,793 $988,578,840 $3,773,892,288 $7,613,521,529 $3,489,696,250 $3,118,300,893
620,648,520 249,734,766 22,629,661 259,811,034 321,539,453 80,833,530 262,714,544
$6,588,579,033 $6,838,145,559 $1,011,208,501 $4,033,703,322 $7,935,060,982 $3,570,529,780 $3,381,015,437
$228,129,403 $310,190,520 $21,924,658 $255,163,925 $146,318.504 $63,983,053 $255,498.403
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SPDR &)—X - FS5 R+
BEHESE
2021 ££6 F30 AR TEE

BENE

ZHFE—BIRE A L TORWBITIR

ZHEY — BfREHT DIRITIR

BAfR &4 L WM WRI TR O A lfiFE A BT I A

BAGR & A7 9~ 5 AT IR DA Il FE R BT I A

PR A E B

BREFEIREX) SR

E H

I A P

ZREHE OWENE L O A

Het A

BRAat

7R

& A

iz EFEIEK)

ERELVRERFHELR)

FISEHLFZR AR DONFR -

By — BREA L CWOZRWIEITR
BE — BREFET DRITIR

BEiE — BRZ A L CTWOZRWRITIR
MISEHLFIZR (R K)

TR SEBLHE M QB o i ZE B D N
B — %%éﬁbfwﬁw%ﬁw
Y — BREE T 58T
R FE LA R ) o> #i 25 BhEE

MERB L URERMNEEE)

ERAIC & 2HEEOHIEMEED)

LY HEEE T IIEE S A

%

MEBRER I DR 2 2,

SPAB

SPDR 7R— SPDR R— SPDR/R— F SPDR7R—pF SPDRAR—F SPDRR—F SPDRKR—
TAVARE TAVARE TFxUAKE TxVFAKE T+UFRKE T7+xUFAKE T+ UAKE
#EM% ETF $H#t6 ETF R4k ETF RAER ETF EiA4k ETF SHE®R ETF SHEE ETF
$106,199,343  $109,399,507  $28.264,283 $47,871,021 $99,086,233 $9,026,727  $13,139,471
221,151 12,992 1,700 1,807 25,661 1,545 1,149
13,186 46,626 826 448 8,811 10,364 488
390,283 543,257 36,812 227,583 313,325 110,313 313,275
(550) (1,904) — — — — —
106,823,413 110,000,478 28,303,621 48,100,859 99,434,030 9,148,949 13,454,383
2,203,822 4,360,180 641,322 1,714,604 5,040,828 1,862,763 1,707,254
85,171 95,035 13,191 40,069 108,134 48,263 40,149
3 3 — 1 3 1 1
2,288,996 4455218 654,513 1,754,674 5,148,965 1,911,027 1,747,404
(431,967) — — — — — —
1,857,029 4,455218 654,513 1,754,674 5,148,965 1,911,027 1,747,404
$104,966,384  $105,545,260  $27.649,108 $46,346,185 $94,285.,065 $7,237,922 $11,706,979
13,811,339 15,042,104 (66,335) (9,593,792) 51,999,269 4,094,283 (155,429)
37,607 (2,596) 17 — — — —
28,162,408 185,753,535 36,126,949 91,813,715 30,974,251 6,327,872 48,188,480
42,011,354 200,793,043 36,060,631 82,219,923 82,973,520 10,422,155 48,033,051
(164,644,669)  (146,637,333)  (26,765,058)  (402,617,571)  (80,982,319)  (17,509,960)  (103,789,466)
(54,949) — — — — — —
(164,699.618)  (146,637.333)  (26,765,058)  (402,617,571)  (80,982,319)  (17,509,960)  (103.789.466)
(122,688,264) 54,155,710 9,295,573 (320,397.,648) 1,991,201 (7,087,805)  (55,756,415)
$(17,721,880)  $159,700,970  $36,944,681 $(274,051.463)  $96,276,266 $150,117  $(44,049.436
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MEETRHHASE

SPDR R— b 74 U A REMREMR
% ETF

SPDR R— b 74 U A RE PRI R

SPDR 7¥— b 7 4 U A RE RHIH R

SPDR 7¥— b 74 U A RE RHIER

SPDR 7K— b 74 U A RESEHIt O

SPAB

SPDR R— k74 YAKBESEHIE  SPDR F— k77 YA REHHAEHR

ETF ETF ETF ETF R ETF ETF
2021456 A30 20208630 20214 6A308 20205E6 A 30 202156 A 30 20206 A30 202146 H30 202056 A30 202186 A30  20208E6A30 20214 6H30 202046 HA30 202146 A30 202056 A 30
B THE SEE3: 4 BTEE AETHE AETHE B# TR AETHE B TR B TR B TR B TR BT R BT R BT 4B
RIS & SR EDE I
@)
B RIERARZ) $104,966,384 $123,502,591 $105,545,260 $141,643,648 $27,649,108 $23,483,284 $46,346,185 $45,498,933 $94,285,065 $150,775,223 $7,237,922 $30,043,004 $11,706,979 $21,523,133
MEBFIREERSR) 42,011,354 72,512,415 200,793,043 185,915,209 36,060,631 55,519,881 82,219,923 338,013,381 82,973,520 39,570,820 10,422,155 57,915,305 48,033,051 101,612,605
AR JE LI WA 00 2
ki) (164,699,618) 185,716,460 (146,637,333) 55,047,941 (26,765,058) (9,932,909) (402,617,571) 101,619,034 (80,982,319) 60,402,454 (17,509,960 1,808,651 (103,789,466) 18,314,844
EAIC & SMBEEDOHIR
mim) (17,721,880) 381,731,466 159,700,970 382,606,798 36,944,681 69,070,256 (274,051,463) 485,131,348 96,276,266 250,748,497 150,117 89,766,960 (44,049,436 141,450,582
TSR KOl
Eital 1.068.484 901,035 (31,788) 1,599,094 233.574 (267.420) 1,581,937 (644.686) 697.001 1,305.942 (108,799) 617.316 (447.324) 1,568.516
LA ~D Y (123,473.443) (132.275,229) (112.848,604) (145.543.429) (27,420.897) (23.426,297) (45,948,756) (46,533,203) (105,342,648) (155,616,369 (8.504,668) (32,020,234) (12,362,552) (23,417.493)
SIERSHMEICE SN
IR:
SZARHETERN T s 2,140,878,645 3,305,612,103 12,423,906,950 10,008,994,048 4,486,003,911 1,768,980,568 2,894,303,948 2,105,798,548 2,869,024,947 4,402,229,121 1,275,890,126 4,015,840,451 1,312,769.846 4,749,482,858
AEHEH A (994,935,363)  (2.478,968,421)  (12,123,329.431)  (8,698,579.617)  (4,227,450,069)  (1,725,722,971)  (1,382,579,369)  (2.510,897,594)  (1,787.818,064)  (3,098.412,693) (969,579,179)  (2,193,790,392)  (2.360,608,504)  (2,399,816,644)
MR e L (1,068,484) (901,035) 31,788 (1,599,094) (233,574) 267,420 (1,581,937) 644,686 (697,001) (1,305,942) 108,799 (617,316) 447,324 (1,568,516)
ZOMDIEAR 495,059 912,941 225.828 465.995 291.600 189.676 2,558 3.309 24.363 146,525 1.554 6.328 982 3.091
SRIHERDHMEIZES
R E ORI
) 1,145.369.857 826.655.588 300.835.135 1,309.281,332 258,611,868 43,714,693 1,510.145,200 (404.451,051) 1,080,534.245 1.302,657.011 306.421.300 1.821.439,071 _ (1,047.390.352) 2.348,100.789
4 4 ] P DA E D LY
L) 1,005,243,018 1.077.012.860 347.655.713 1,547.943,795 268.369.226 89.091,232 1,191.726,918 33.502.408 1,072,164.864 1.399,095.081 297.957.950 1.879.803,113 _ (1,104.249,664) 2.467,702.394
B IZBT B 5.153.746,327 4,076,733.467 6.334,746.556 4.786.802.761 731,098,571 642.007.339 2.412,328.772 2.378,826.364 6.663.011,046 5.263.915.965 3.199.928.132 1.320.125,019 4,173,901.544 1.706.199.150
MRICB T BHRE $6.158.989.345 $5.153.746,327 $6.682.402,269 §6.334.746.556 $999.467.797 §731,098.571 $3.604.055.,690 $2.412,328,772 $7.735.175.910 $6.663.011,046 __ $3,497.886.082 $3.199.928,132 $3.069.651,880 $4.173.901,544
SRIEEdEHAR
FERIZ AR 70,600,000 110,600,000 339,400,000 282,600,000 143,900,000 58,700,000 68,200,000 48,800,000 91,600,000 142,700,000 41,600,000 131,800,000 40,200,000 145,500,000
RS2 FE MR (32,700,000) (83,000,000) (331,000,000) (245,900,000) (135,700,000) (57.800.000) (32,300.,000) (59.600.000) (57.100.000) (101.000,000) (31,600.000) (71,600.,000) (71,100,000) (75.000,000)
MG & DM
(WD) 37,900,000 27,600,000 8,400,000 36,700,000 8,200,000 900,000 35,900,000 (10,800,000) 34,500,000 41,700,000 10,000,000 60,200,000 (30,900,000) 70,500,000

MR DR E S,
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BMBENLS514 +
BRRTAD 1 057 Y DRITHBHMEIZET SEELT—H

SPDR R— k24 ) A X EREMEE ETF

202156 A 2020568 2019468 2018568 20175%6 8
30 B TH 3088THE 308K THE 0BKRTE 0EHETH

B B B E(a) E@

BE R e $30.79 $29.16 $27.88 $28.80 $29.69
BEEFHICKHFIEIEX) :
MR ERIIRERR) (b) 0.58 0.76 0.85 0.76 0.67
FEH I LOREFOHMFAIZREEE) (o) (0.69) 1.67 1.28 0.95) (0.80)
BRI X 5 A (0.11) 243 2.13 (0.19) (0.13)
MEHE R RLARS L OMEERA(b) 0.01 0.01 0.01 0.04 (0.01)
Z DD TA(b) 0.00(d) 0.01 0.00(d) 0.01 0.01
ZRE~AOHEEFREDAR :
M E R (0.69) (0.82) (0.86) 0.78) (0.76)
HASKHI EE(HEE $30.00 $30.79 $29.16 $27.88 $28.80
k=& ) E—20() (0.33)% 8.53% 7.88% 0.52)% (0.40)%
HEELIUHBRET—42 :

BRI FECRAT © 1,000) $6,158,989  $5,153,746  $4,076,733  $2,994,010  $1,077,191
EIPMEEICKT HE -

#HAF 0.04% 0.04% 0.04% 0.05% 0.08%
ity FH 0.03% 0.04% 0.04% 0.05% 0.08%
Flp BRI (R ) 1.90% 2.56% 3.02% 2.67% 2.31%
A=k 7+ U A OmEEZEf) 24%(g) 101% 82% 150% 46%

(a) 2017@10)3 16 A, SPDR "R— k7 4 U A K[EHi {a#%ETF . 2 %t 1 O HESEIEIToTZ, Z
ICRRSIN TN DZEHE | A% oF —2 % DIyE|Z T 5720, WRIZEIEST

b‘éo

(b) ZERHE 1 D720 OXRCFITRATHOFEZMERE MO TR SN TR Y . SEEOZIME 1 A4

VOTF—2 %X VETIRL TS,

© 1 OY7=0DORITEZISHEIZOWTAHEBIRSNZREIT, K7 7 v ROTHAME OEENCBEE L
T, K77V FOZIEHEORABLOER LOBIIC LY | YEFHMOAMIESEOEKREEDOLE

L —BHLTWRNZERHD,
(d) ZIRHE1 04729 0.005 F/1(0.57 F)ATm DFAE

(e) hF—=ZN - UF =%, FHEMF O AIZZIMES MG PEMB CHA S, KA f@‘ié?‘ﬁﬁ%ﬁf

EHENLWORHRTHA SN TWS, ZOFEO AN L SEEE. Boien% 3K HIZ

TEHE 1 DY 72 MR EMRA TR R SN D Z & &AL LT D, 14 {?ﬁtéﬁb»ﬂ;ﬁf"ﬁ@% 57/V

VG —3 $$Tﬁ;§éhfb\7‘£b\o Jhﬁéﬁﬁii&*}i DFHRIZITEER T,

) FA—=Fr7xVAoEEERIZIE, BB REFELIFEEOFHRE IVl &SN E1T5]

= Lf:?ﬁfﬂﬁ?ﬁ%‘%zi/é.‘inﬂ\m\o

(g) 202146 H 30 HIZHE TT 2HIFIC W CEHE S /o R — }\72L)z“c7>lil$1: E. BRATEIND

(To-Be-Announced) B IZH ENTE LT, HIZHFENTWEHEIZIE, A— b7+ U A OEERT
103% & 72> Tz,

W BN TS 1l & 2,
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SPDR &) —X - FS5 R+
HBERICHT SF
2021 %£6 A 30 H

1. & kva

SPDR +U =X« h T A MRATIART A RIEWND, ), 1940 FFREBHIKEOROHK
EZgte, NEATT1940 i) &0 5 TS S RRShE~ T Fa—ty VMO LX)
A FTARMTHY, A—T vy FMUOBRESHTH 5,

2021 4FE 6 H 30 HEIE, KFTARMIR DL U =B ENTRY ., £33 U —20,
AKEFZANDORHEAD Y ) — A OZRMEICHYT D, KT XA FORFFHESFIZBWT, AR
T ANOZFERCATZFEERI LV O, )T, FEEAGEE 0.01 R/L(1.14 M) D5 35 HE % M|
FRICHITT DHERZFED DN TN D, ABCRMEN T DHMFERIL. LLFICiio v
U—=ZXUATEBNE T3 EERNITR T 7 o R WS, WNIET LD TH D,

SPDR 7~ — k7 # U A KEFEES: ETF
SPDR 7~— k7 4 U A K[E HF #it{& ETF
SPDR 7~— k7 # U A K[E E WitH& ETF
SPDR R— k7 + U A K[EEH[EE ETF
SPDR 7~ — k7 # U A K[E W tH-E ETF
SPDR R— k7 # U A K[E 4 H[E1E ETF
SPDR 7~ — k7 4 U A KI[E Wi [E & ETF

A7 72 R, 1940 4k Eo g st & LThsnbd,

KT 2 NOMRBEBIEEREICESE, KT 2 FOKRBBIOZHEHEIL. KT A MK
T AR DBATICER T 5 —EDELIZ O VW THIE SN D, &5ITIE. @ OEEEIEC
BWT, RM7 A ML, RO HESFELZEOT RN E P — 2 BitEF L fiET 2, =
D LTI RDIZESER NI A NPAI AREEDOH D U A7 DR KEIFAHATHL, £
NiE, KT A MR LTRENDATREMND B 5 RIELEDFROFFERE GO TH 5,

! JA3C P Annual Report (21 11 D7 7 > RBFRH I N TNWDLN, K77 RUSND T 7 RAITANET
60

T FER X T8 /7 & 2/,
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SPAB

2. EEGRHFHOBME

UTFIE, KRNI A MPMBEREAERT DI T T HBHERESFH FHOMETH
50

KET—BIZEED b2 EFHRAICLFTUS. GAAP) LW 5, NZHE> THB#EREIERT 5
(T, RRE L, MRS T 25 RS L OB RIS 5 D 0 B L OMRE
EATDRTER B0, EEROFMBRIF D LEZABLY LHETLIZLRHD 55, K
77 v FiE, US. GAAP TEDLIHRERICHI D | ERTE S5 RGBS LU
FIZHET DA F U R~ T D,

A2 0D Rl

K77 FOBERNRIT, =2—3 —ZiEHREGIFIEATINYSEJ £V 9, YDOFEEHR DA
IEAfifE, 36 X ONWHERE O B B9 B Tl A BUECRE WM O T B 28 NYSE OIRZE R
T 55E) DN EANE TRl S D, NEANE & 1E, JE B R RO SSNE M ORT H
HEBNZEBWT T 7 RNEREOFREIRFIZZ TR N EITABOEERIC ) ThA
I L —fRICER S ND, TOMWE L, A MM TR TN T 5 R O
BREFED Y TH Y RO Z KT 5 SR 5720, K7 7 ROEEXISITL,
EREZEARCLFIZESI LW, R EL, ZiEANEARLEFHBLOTREEIC
Mo TRHMIis D, BERIE, A7 72 IR EEOFMOERZIT >, ZrtE XL,
PG DN TEATEORE DEBIZ ST B2,

K770 ROEEMNREFTMT HICHTZ> THOONDFHMM T, BT I —5]
WCLLTFDERBY Lo TUWNA,

. BEIATC B S TR nEFRESt(~r— ~—F v b 77 FEET, )
iz ofor=y MeIn=ARER E—27 L ~OEE&EIL, Y HOAEIN-ZH
MEETZIT=v b 1 04720 OREEMEA(LL FINAV] & W95, Y TRl 45,

o BB XOMHGETEE, ML LS E R — A E T e — =L K DG
AWTIHlis D, BEA 7 LMl IE R — B XA E72137 v — 7 — 2 249 2 4f
BIZEEND =D, FFEDOBIFA ¥ 7 VIEBIGES TILFH R S 7o A Ml 2 02 &3
HTENDHDH, T O LIAEHRETIE, BAET O A@EUICHETE 5 X 51T, flitko
A7 VERT, ARINIA 7 VEREZFBL T, MREHRT—E A E 1T T
02— —Offikg B THY BRoviv) 5,
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o EHRERGEPRE R L OERESRER 2 a1, &, WAL LM ER>—e 2 b L
NET v =B = b OS2 AW TRHMi S22, FITEITISHE S du 7z fF A il
B TSR S D

« BEREMEKIT, W%ifﬁﬁb%’vb\%ﬁmi’a BT D RASTHRAMR TR S D, &
AT THG | S ESSSEMEK TURL R ISR W TGN 2o T Bld, ML L
Tl Y — B 207 v —h — b AT LI ET OB 72 A £ 7213 A BT E T
Al s 5,

V=T e m—UERITEOMO v — % ML ik EHR Y — e R L vt E
ToRHm G EHEAF R R G a) TR s, =7 - n—r BRI oMo m—
YD H, IMEERY — A LT T v — =2 b AF A RERE T & 2Rl FAE
L72WE BB T 5 6 DIz oW TR, £ 7 BUSEAM TR S, JoARORFEFIC
KOS NDDB, 7LTy bANY b BFRNFHRELII 0 =R 8T 5 2 O
DERN L0 Tl B8 FERES D,

flids & L IZFASRZ B GICAFTERW), 2013205 0F i F 0w HIC & D?%%zh
L FE DMEED DD TE DRIEME AR SV ERRENDHEITIT. ZFEERDK
L 7=iHili 7 #t 3 L OVFRRE S I2hEV . ZERPNIEMIEZ 3 FEITRET 5,

INIEMEIC RS E it 2 I ET D5HA. K7 72 KO NAV OFEHIZ AWl EARK7 7o
ROEYBTERXF~—7 DHAWLME N BRSNS D, K7 7 ROKREXSHRD
MEAZRET HICHT-> L, xR 7y AL D,

K77 FiE, F—0O&EETITABITRDTER R THICRIT DB 5 I ATF AT RE R AR THH
DNFEMFE(L~IV VATEW I b B WERIENL 2 5- 2. TSI DS RS I AT EE TR
FIHMEEMEDR WG A ICB T D BIEARRR A 7y MLV 3TN i B ARV MESEIAN
EhHxDHEWH | FHMITFEICKTT DA 7y MBI 21T 25 3 DORENR LV
TR SO AEMEE =T X —Z2 N T, K7 7 FOKPER L OHRIE 2 N EffET
PS5, MUk =T F—OHTRIE S EE OMEO 5B, Y& OMiks ik E
DOFEBAEICIESNTEY , BT LEART 7 F~OEEIZEET 5 Y 27 2777 H DTl
AN

ANFMEE =TI L% —D 3 5D L ~ULIFLLFD LB Th b,

. Lo | — [Al— D& FEF 21T AE IR DIEFRTHIT I D ARFRIE D NFAM#
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SPAB

o LUL2— LoUL LIZED DD AERMAE LIS D MELE E F T2 IT ALK ISR D EHERY
FIIMBERCBEETRER A 7y FAER AT 2EUOEEDS L IFAMED
NFEAMHE, TG & AR ENRWTIGICEIT DR —6 LATELOEEDS L IFAED
ANFAMHE . ARMBELADOBLEED L  IFABITIR LB A V7 v MNAE
L— b, @R @fl, A=AV R D=7 RI7T 4 VT 1, #ERFOES, 8
KO, FERMY R7, T74/0 FRE), FREFZOMOTHHIZEMT BRI
Ty MaeEte, )

o LUL 3 — YEEETLITABIROIBIEAERA Ty MNEESDEE ONEAM
EEPRETDHEICHWARITEEFEEZ ST, )

20214 6 A 30 HEAEDOALEMEE =TI VX% —I2BITHAKRT 7o ROKEOMEIZ. A7 7
v ROFE BRI TWD,

BREWME| S & CURAE R

BERGNT, MBHREOR L WSl RICRFHE s D, KEDEANELIIASE LT
HEZRREG N K2 FEHBR(D LHADIE, [mHEhE TRES D, YNNG L v
EXZNTA L ORE(H LbE)id, SMEBIBREI(D LHID)% OMEE THRE S B I

ok S VD, ZEHMBITFRETRTHAG LSS, RO TZIT WD IS E(H L
HUI)IE, AEME TR LI & LTEFES LD,

g A

BEOEHUEFEDAKT 7 o RIZOWTHEMEINDI D)L, KT A MOYHEAT 7
YROEMERD, BEOKRT7 7> RIURBSEL 2O TERWZoMoB X, &H
OHEBLOMHEEAR NI A MORT 7 ROMET HMEEL BRI L ET, AFER
PNDHFHIEIZLVES IS,

NEEEDHRE

K77 ROSHTEIT, KRVETTRRSNS, AAEBEE. 25N EBEEETCD
BEAMRES & EOMOEER L OAEIR, MIROREROAHFEL — 2 HWT, KL
HH NS, HNEBERETOFOTRE, TRINEB L OXXHBEHIZ, T oiEH
12, FEERAKRL— NEHWT, Kk RALICBE IS,

ARV — POEBPREIE 2 50T, REIERICET 5 I8 LOREHOMBLRIC
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SPAB

BENTVWD, ZOMOHAEIEEIRSNC X 2 EH I L OREHOBELRICOWTIE, EHRIC
IR D,

% B B

K772 R, W, BRRBY, WE £ O EEERI NI )5 EHB L ORE
B v B X LTA Tk L COMNERBLOIRRRE A2 52T 2 IREMEDR & D (72 k5. DD BLO—EBI%
BGEFERDB ARG E R DD, ) AEBUL. K7 7 v RREREZAT 2 AAEOIERICHE N T
W SN HNEOFIE L OBLRICET 5, SSGA 77V X~ R T AL A 7 (SSGA
Funds Management, Inc) (VL T 77 R34 H— | F721XTSSGA FMJ &9, YDOBRIZHE S TEE
EEnsd, ZLDOEB(H LHIVUD)IE. K7 7 RRIFAWEITWV, K77 ROHE
WEHEICKMENHGET SN DEE). 2021 4E 6 H 30 HE S ORILIMERLE 72 134 IEs+
EFi(b LI, A7 7 v ROEERBRICEHRIND,

F £t

K77 FIETERE] & L THLNDRFFEBIE->TEBY, 2RIV AT 7 Fox
D TEHFIE I X OFBBUSE N O—HIERS | B O 53B rIRE 72 M E R DR & S ASHE 1
AY72 ) X=X THRBEAD L D)L, KRoBoMEEfmIcETEIIfEiisnsgs, 0k
W, ZAHE 1 NS 720 ORDGELOMBEFIRIZ. K7 7 v ROZISMEOTH E 72 1T G
WC LD BEZ T e\, LIS 281, MEELBGAECHET L 2N TE
ol

5 B

MBERE(D LoD NS 0pEeIE, BHES S, Xihbhd, MiFEHx v 2L
TA (b Lhiud)iE, BICTIEIGEIND, BYICOWTE, KA T v 7 AD T v ¥
V7 EWET L2, E721E 1986 FENERAEM(ZE OB OB ELE T, ) (LU TNERA
L S O YO STEUC BT A B A RS S 72D, RN T, EiE, v
B EXTHLZEDEERBIOIHLWEITY) Z 0D D, DEEEINAFEBLOFy XL
TA OB KOMWEIL, WA SN SBUGSHRBNCHE > TREIN S8, US. GAAP OH
B CREik S N D MR ERIE R L OVEBRAIR L IXB 2 258085 5,
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3. AffEFESUVEOHORE

EE LIS & & URITRIGI DS

—HOART 7 Rik, YHIMFIC, EE L X237 RS0 FRIC X DA MRERRE &
Totz, XHWBIOBINE LT, SikiEko@ploRFEHmE I ITb 51" 5, K
AES Ok L M EEEOSE LB L OV OH AL, BENZHOWTORZBOEICED b
Mé JEPE L E 7213 RAT ARSI O FRIT L 0 A ST GE \:é¢é$77/F@&
E—EOPTRHEINTWND, A7 72 RiE, ¥ L E 72135817 B BRG] OFER DA
oo TR LIZRIEOMEEZZ T 256055, MAOKFRIZOWTIL, K77 N
D7p < & HRIRBEICE LVMIEE T, ﬁﬁ@¢f£“bfﬁ%%%i?éoﬁﬁ#@ﬁ%ﬁ

EE LG, WU H—"—=T 4 REKIFMELEBY ;Eﬁbiﬁinot . ETIEFEAT
ERBARRY, BFRYS L <ITZ DM OIFIR TIAESR 2 FIT L g o T ma i, BRI 4L
THRREMEN D D,

T—H—U- 45— 01

SPDR R— k7 # U AK[ERAME S ETF 1L, AREPERRIERICEE L T, YA DOZELOD
72— — - T — - n— ) VEB|ZFE L, R, U255 DODRE—TIXRWEE
KEMEERICBOWTHEWRETENEZIT) ZL0n3db b,

BT H——F 1T AREEETHAIHRINCB W CEFDIRICRT A ETOTAB LUK
IF B GHRRLRGE 25T, V2T 5, SPDRA— 7+ U A KERAESFETF I, EE
L ORI & FifE 9 25l & L CTHRiE 252100 5,

EIL, BERLOBREOIEFOMMEDIKR T, & LAXFEEE WO B TXHhbhd, E—
T e BT — s m— U, BRIOXMG LR DR OEYOZIE L 1T, K EHREC
BWTHRIRE 2TV, Fie B LOEEMSE 2R ELEHTESND bbb, E—
e e BT — e B LB DI T o T, BT H—r3—F ¢ BRI DS %3
e 2N TERVWATRMIENORFED Y AT BRET L ENRH D,

E BT, O DEEEOMEIX, SPDR AR— k7 % U A KERAE S ETF NERLE{TH 2
ENMTEDLEIITRDANCARN R E#NZTHEnDH D, TE—F—V « XT7— - a—/Ln
LEZETHEEORMAN, TOa X e EED U X — 2R 5 &0 S REEIE— ) e
Vo B PEIZ D3 FE DN T IE S 41D (to-be announced) (UL FITBA] &5, Y E—F— -
2T — 1 —/LZL Y, SPDR R— b7 4 U A KEREMES ETF (2L > THBI 22 vk
AT2Zenb5,
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4. TYIVNT 4 TEHBER

FMRK

K772 RiZ, K772 ROBEDERD OB EFETD 28075, hR
T, BB 2 R S LTS TR O AAHZFEE T 5 72D DRk S duiz, BT ¢
BB SN THD, K772 Rix, e E kT 28812, ERMEE O RS 412
FALE L E L WS ORE F - TEE A T 0 —h —IC KT D I EREBMT ST
D, HiEZZTTAMRER(b L)L, RE—ETHRESNTRY, Hita% I8
(b Lbiud)ix, BEREo7 o — 7 —HITBEMAICE EN WD, K7 72 Ri
Z D%, SR LEOMEED A 2 OBRFEEEFE, A8 L — bR IOV EITE oMo B FEokk
WCELWEEZ LAY ), ZITWD 2L D, 2O DIV ORFEFEIL, T o RK%E
BOBF LB L BT, SREABGILE £ - XX ETREE L L Rl EanD, A
77 v Nid, BT LS CHEBRBR 2R 5,

TR I T RSO TR A Sl RS O AR 2 BB X 0 B S T L= H A, £
IR TS DN EOREZBIT LR > T28E8, HABREETHIZERH D, i
ZHRIOFIAICIBNTIE, Rk DL T A YK O EFED LS L FHBI L2 &
VAT HEH D,

5. BERSHAOHEME X VERE L OS]

RERERIHREM

KETARMI, A7 72 FO=HIZ, SSGA FM & BERBRIRM 2/ L Cnbd, 7 K3
Pl EDERT 7 F~OEEYE—E R, 773V T 1 OB LT RAA =08
BT LERICK LT, K772 Rid, BARET D H % OWRENCL T TATE R/ R #
B LW, Ve, UFORISRENDIART 7> KO H % OFLHE PEICK T HEIAICHES
WTC, 7 RAAL =239,

F£MEE
SPDR R— b 7 # VU A K[EH# A% ETF 0.03%"
SPDR R— k 7 U A KEH Hi#11E ETF 0.07
SPDR R— k7 U A KEEH#1E ETF 0.07
SPDR R— k7 # VU A K[EEHEE ETF 0.06
SPDR R— k 7 U Ak [EEHt1E ETF 0.07
SPDR AR — k7 # U AKEFEHAEE ETF 0.06
SPDR AR — k7 # U AKEF HAEE ETF 0.06

M 202146 H29B LD, 7 RS Y =T, K77 FOEHBEREART 7 RO H % OEHEFED
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0.04%7>% 0.03%IZJHEHT 5 Z L IZFE LT,

T RoSA W — 1 3hERE, EASO R E LM EKET DA ENTE D, 7 RS HF—
%, 2021 £ 10 A 31 HET, A7 7 v FOEHRMHO—HBEHIEL, BHLEZT 7 RO
Wl KON HIVTZNUCHYLY T 28OBEH(F v v a2 - XV A OO
LIeB&eRHINEZORAREEZRS, )EEETHIZ LN EEE L, ZOBELID
[ETITERIL, B E I 3EE Lf:é%%ﬁ%?’ RANLF—=E]Y R EIFHE L TW2R
VY, ZOREER X OV ETIMERIL, ZFEEROREN 2T AUE, 2021 410 A 31 H XV #j
WCETT D2 LI TERn,

T RAAY—=F, K77 FOETOEME M 23405 25, ERHE, 76 " EFEFECER
LB, FLE. A BT 2 b OWMSLZFEE O @ f & OF M (52 7EH OIEHRBIR O Wz &
oo ). BAG L7 7 & RO®BR LOE M, FFans 7 b NS OMORRE HIFS3dA D
fccl/\o

MEFEE IIMEE S NI, HEFIGE#HS TS

FEESZRbL—8— AR TF4TF7o YT7FIZR L8 —HLUVRBEHRRE
UNOL: (|

SSGAFM 37 FI=A hL—#—TfEL, 7 RS P—DBREETHLAT—F - X
FY—hK RN « 72K« NFAR B 73=—(State Street Bank and Trust Company) (LA
TIAF—Rr« ARYU—=hK LWV, WEABART 4T, P77 RI=A L —F—BLW
ZFEHRAFANELTND, AT —h AU —=NI, DAIFAT v, $77 K2
ZA ML= —BIUOLEERNFEAL L TCOY—ERTHTHWEE T AL P =005
ZTHD,

T RARA Y —OBFREETHIAT =« AR —F « Ju—s3L « 7T R HF—X -
Ty R T 4 AN Ea—F%—X -+« )Lz /)L —(State Street Global Advisors Funds
Distributors, LLC) (UL FTSSGA FDJ 72 iLikFe=ft) o, )Ek, K MT7 X MRtttz
BHTn5,

iR s & DF DD ERE]

K77 RiE, BREHICERET L2217 HY, Zhidid, A7 —F - ZAbU—F 33—
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R L —13 =3 (State Street Corporation), BIfR~7 7 > K, F72ld, A7 7 RvY

SPAB

HIENDH

PAEARESR S L ITFETHEMRAD S%BEFTA L TV DHERE L TRRStLE AR SN 51k

N XV FITENTREER G EN D,
B4 5 eI, KE—

DR MT4T7oICHT HEH

%E@%%meﬁﬁwiﬁw\
Bl D78

N ECIR

SR DES ]

202156 A 30 HIZK T 2FEF O b DEEIZ
BRI TS,

PEIEE 72137 U T ¢ 7 H
CET T RBAANT 4T L OM TYEME LA AT S IR D b, B A

NF 4 T KT A EE(L LHUD)DEFEIL. A7 7 ROBBREETHED A T 4
T LTOAT— ]k « A Y — hOYEEEICRKMRT 5,

6. ZEHOHM

wm%%m%wfiﬁéﬂkﬁbizh@%ﬁ%ﬂ%@fi&wﬁhﬁx%@ﬁ%ﬁwﬂ‘

NI REH I LV D,
Hix, RE~OHFERBLIOERDOE I T —
itz =21 %,

7. BEWSI

YOI L O IE, A7 7 RiZ

B D, MNLZFE

(Z B ?éﬁ%ki@%@@@ﬁéi%%ﬁ@

2021 4F 6 A 30 HITHK T T HHFEEICHOWT, HEOAFR L OGEEIFEEDIC L 58518

FOEMRE 2 FR<,

SPDR K— k7 # U A K [ER A% ETF
SPDR R— k 7 U A K [E v #itt1& ETF
SPDR R— k7 # VU A KEEHI+11E ETF
SPDR R— k7 # V A k[EEHIEE ETF
SPDR R— k7 # U A KEEHAE ETF
SPDR " — k 7 VU Ak E A EE ETF
SPDR R— k7 # VU A k[E T #Hi[E(E ETF

2021 4F6 H 30 HIZK TTAHEEIZHONT,
BIRGSARRFIILUL IO LB ThH 5,

WELLTDEEBY TH o1,

KEBAFR

Z D DEES

BA®

T A&

BA®

EAE

$1,218,741,581

193,078,316
1,752,935,749
712,263,027

$960,251,897

175,368,350
1,713,929,570
676,687,329

K77 FOBEMIC

-7 -

$274,231,190
1,625,145,695
133,703,220

4,185,096,387

$293,062,206
1,605,664,749
161,605,376

4,038,204,874



SPAB

EYICK35% BYICLHE BYICk 8=

E = AL/ EEER)

SPDR AR— b 7 # VU A K[EH# A 1E 5 ETF $1,464,294,828 $680,798,177 $28,162,408
SPDR R— k7 # VU A K[E T Hi+L1E ETF 12,278,968,204  11,935,908,289 185,753,535
SPDR R — h 7 # U A KEEHtAE ETF 4,426,666,710  4,137,646,415 36,126,949
SPDR R — h 7 # U A KEEHEE ETF 2,875,287,186 1,373,373,486 91,813,715
SPDR R— k7 4 VU A K[EEHI+L1E ETF 2,847,244 457 1,762,076,229 30,974,251
SPDR R— k7 4 VU A K[EEHEIE ETF 1,271,129,842 964,398,626 6,327,872
SPDR A— k 7 U A KEH #[EE ETF 1,307,917,042  2,347,851,653 48,188,480
8. Z{HEDOWEI

K772 RiE, TEOBDOZIEHEORBELIIZTOBEOLT 7V s vay 2=y b
EWVI, YDENLTOR, NAV TRZ 7> R LIS EHEERITL, EETD, A7 7
ROZEMEX, 7V A var 2=y MZEEDLNTWIHEERNT, EREINR
W, K77 ROBRZIEHEORG L, MEELBFRE CHEMICHRESN TV,

K77 RO VT AT gy - 2=y FOREAIHEIL, TBA F7IIAEEHRIEFICRE
THREDT7 7 RERE, RESNERRN— 7+ U A OBWHEES L OEE S vz
SRADBBIZ L > THERTLHZENTED, 7V Afvary o=y FEEAL, TOE
BESZTDFERIL, WARG B & BRI B2 BHEAR N7 A B R WERLIT A B
TAT NN Z iRy, 7V A vay 2=y FORITE L OMERICEET 558
EBLOZOMOESIEMEHZAT L ENTE, B2 LTS5 V(P ary o
=y bLEOXMBITEEND, FFEOBBNIIL, BN EBHEENRINDLZ 0 H
Do UEETHEE(D LU, MEELTHFHEEOIZOMOITARNTEEND,

9. FRBOER

K77 v Nix, WEIRANEIY 7 F ¥ 72 —M 1I28B1F 2 THfiIRR gt & L ToESE
AL TR, SR VEMZWITENTH L, A7 7 v Fid, BRFHEEIZ OV TR
BRI v E 2NV T A a2 die, Ve T DR | BRI OXNS L 133672
Vo L73- T, HFFTERG S a2 it L3 2813720,

A7 72 R, ER DO A 2N B X UG BIR RO EOBE R EE42HT 5,
BEREOMRE 72> TODFTEBR STV, — R, ERomEEL, #HA
5 3 FERIIANER AT FIRS) E W), N R DMREORIT/ D — K, MO HREEL,
EIIC L > TSI 1 FHREEDEE L7 2 L3 ® 5D, SSGAFM 1L, KiEDAT
DEIZONT, BIBEHEETLONTEAT 7 ROBRBRY v a v 20 LTEY ., Bild
BEORMRZE VI L T DHRERERBBER T a AT EZZ TN D,

XA ~OSEIE, AL BICRERSND, MIRORY B L ORREROSRIT. BT
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BCBT 2 — LB I OHANIE > TIRESNTWD N, £ 9 LEAERIcET 50—
BLOBHANTIRICED N E5HRAI E X R R 258035 5,

WMHHROTOREOEAREET, DA & BT & OB OEAZERIZBE L TS
NTW5D, ZAbOFEIL, NAV E 72 I3EE AR L RIE S e, SEHFILE & SRBLET
L OMO—RERIT, FRKET 2, b OFHFIE & BT & OB oZER T, E
2. BWEGL, Uy v s B L OBEKOMIES | EEREE SR, HRER, TS —
Ve HT— e m—LOIE, TIPS OFE, 7L I 7 AOEH, BILOEWENIZED B0
ThHdH, MAT, —EOERT 7 RiE, EEEZT H2EE K LTI A0 —
. PiSBoOEE) B, e LTHE L,

2021 4F 6 H 30 B THEEIC b= 0B A ORE EOMWEIXZ, LFToEBY THD,

EfixvE4
BEHRE )| R & §t
SPDR R— k7 # U AKERAES: ETF $123,473,443 $—  $123,473,443
SPDR R— k 7 # U A K [E F #itt1& ETF 112,848,604 — 112,848,604
SPDR 7R— h 7 # U A KEE#tAE ETF 27,420,897 — 27,420,897
SPDR 7R— h 7 # U A KE R EE ETF 45,948,756 — 45,948,756
SPDR R— k7 # U A KEEHAE ETF 105,342,648 — 105,342,648
SPDR " — k 7+ VU Ak E I EE ETF 8,504,668 — 8,504,668
SPDR 7R— h 7 # U AKE T HAEE ETF 12,362,552 — 12,362,552

2020 4F 6 H 30 HK THEEIC Kb =0 ORE EOEEIX, U TFTD LB Thd,

EfixvE4
BEFRS 1%k % & &t
SPDR "R— k7 # VU A KEHRA1E S ETF $132,275,229 $—  $132,275,229
SPDR R— k7 + U A K[E F #+L1E ETF 145,543,429 — 145,543,429
SPDR R— k7 # VU A KEEHI+11E ETF 23,426,297 — 23,426,297
SPDR R— k7 # U AKERHEE ETF 46,533,203 — 46,533,203
SPDR R— k7 # U A KEEH:AE ETF 155,616,369 — 155,616,369
SPDR "— k 7 o VU Ak E A EE ETF 32,020,234 — 32,020,234
SPDR 7"— k7 # U A KEH #EE ETF 23,417,493 — 23,417,493

2021 4F 6 H 30 HBUE, BIEMEIC X 2 0B TREFIGS O ER T T D LB TH D,

ROWEH
KROEEE FrESL FrERL KEEOH
Pk s O X #gige F4v MadRx) & &

SPDR R— k 7 # U A KER A% ETF $6,880,554 $(26,617,111) $— $149,538,550 $129,801,993
SPDR A — k7 U A KEH HIth1E ETF 1,952,781  (27,507,270) — 22,131,059  (3,423,430)
SPDR R— k 7 7 U A KEEH#H1E ETF 1,800,249  (8,508,193) —  (4,886,340) (11,594,284)
SPDR AR — k 7 # U A KEEHEE ETF 2,463,779 (29,724,817) — (197,349,466) (224,610,504)
SPDR R— k 7 # U Ak [EEHIt1E ETF 13,579,692 — — 28,844245 42423937
SPDR R— k7 U Ak [EEH[EE ETF — — —  (2,862,079)  (2,862,079)
SPDR AR— k7 U A KEH #[EE ETF —  (5,236,771) —  (61,720,789)  (66,957,560)

2021 46 A 30 HEIE, [FEOEBRI Y EX LT A U EMFETH-ODIHNDEZ ENTE s
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UTFOART7 7 ROFy X L0 AT TOLEBY Tho,

REM—EH KREH—FH

SPDR — k 7 # U A KERAE S ETF $23,374,727 $3,242,384
SPDR R— k 7 U A K [E H #itt1& ETF 22,775,396 4,731,874
SPDR R— k 7 # U A K [EE Htt1& ETF 5,702,494 2,805,699
SPDR R— h 7 # U A KEEHEE ETF 11,020,944 18,703,873
SPDR A— k7 U A K[EH #[EE ETF 129,425 5,107,346

2021 4F 6 7 30 HEE, EAATSHLO B A EOE I ES <& OAREH O fffids L ONd
DOMBIILL T O LB Tholz,

RERBMER RREREM@ER SHRRRSME

BEER i o] (RLih)
SPDR 7R— h 7 # U A KERA1ES: ETF $6,589,249,154  $186,024,042 $36,485,492 $149,538,550
SPDR 7R — h 7 # U A KE F LA ETF 6,840,239,445 48,759,991 26,628,932 22,131,059
SPDR R— k 7 # U A K [EE Htt1& ETF 1,011,310,131 8,038,987 12,925,327 (4,886,340)
SPDR R— bk 7 # U A K[EE H[EE ETF 4,033,705,525 12,735,626 210,085,092  (197,349,466)
SPDR 7R— h 7 # U A KEEHALAE ETF 7,939,720,963 34,699,424 5,855,179 28,844,245
SPDR 7R— h 7 # U A KEEHAEE ETF 3,570,529,780 1,637,318 4,499,397 (2,862,079)
SPDR R— bk 7 U A K[E # #[E/& ETF 3,381,015,437 2,801,477 64,522,266 (61,720,789)

10. FEHDEST

K77 Fid, BT n—h— 74— 7 —F3HEARERICH L CGGERZH LT
5 EINTED, BHIZHOWTIE, B UMITTZREROMS L EOFEIC, #abF]Ed X O
BHxfEr S, EERBEISND, V2 MATFICHYET 5, B4, SeFMmyE i3k
EBIFEIC LD Bk s, B LT 7ZRERICET 2 HOFIL, FEARAMRE O s 0
EEFIZLY, —FACEER M2 ERS 286, THLZZEbH D, FEMCEALT, &
HKEDEFXBICENT, FEFHEEO TS MAREIC R SR Z NI BT OXE
& R DR OIS MFE 2 T El > 72 5EIIE EANE BEEBITBER DR Z
WHIES D,

K772 NI, —EDOZMELATHET 572D, & LA 72RO B ek EOFTAHE 2 B8
T8, MEANDBMBRGE LTZ5EI121E, B LT IZRERORIND BN D U 2 7 280,
YLAEZR KT DM 2R D WREMET 6 H D, 61, K77 R, RETLHZL0H
LEGHERERI VAT EA D, K772 Fid, fké LTRAT 280G, ReH My £
TR EBUFEICOWTAE LB E 23S 0 S EANCSH > T FEEFID R L &
BHREADAT — b « 2 bV — MISHh > T FEBI D EERR S 72212, FESRSAT O R
AT D, IBIT, K77 v FiE. B U iR O i s OB I 24 2 Bla L
S OELRIZHONT, fEAND D FERZZ T HLD,

2021 46 A 30 HEEIZB I 28 LT 723E5RO TG Mg L OWE LB eMERo%EIT,
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R7 7 v FOGHEFRETH RSN TV D, BLEUADHERIT, A7 7 v Ficflb v Bt
REACLOVRESNTVD D, A7 7 FOBEIRETHRSA TV RN, A7 7
YR O LciEsE ZHBARE T5 2 LT TERY, FEREMNACR T 7 ROHELEE
BETHR)IL, BeUAOHE LUOBGHEROEE N BHTZINANS | AN -
TFEEEIDRL EEMREADAT— | « 2 MY — MIFh> T FERZ PERR LT D
FICHHE T 5,

LIFoFIT, K7 7 > FOREREMHEEG K72 HTNT 2021 4 6 H 30 HFRf R T328H L72B
Y 2 BRI L OB LA DR OMETH D,

HiTEEHOT ZRELEEE 2ELEBEE ZELER

27K BE HE st OEE &5t

SPDR R— bk 7 # U A K[ER A% ETF $228,129,403  $207,198,249 $25,218,810  $232,417,059
SPDR R— k 7 # U A K [EF #itt1& ETF 310,190,520 228,861,358 87,342,268 316,203,626
SPDR 7R— h 7 # U A KEEHtAE ETF 21,924,658 21,154,948 1,130,777 22,285,725
SPDR 7R— h 7 # U A KEREHEE ETF 255,163,925 259,298,958 — 259,298,958
SPDR R— k 7 + U A K[E 5 ETF 146,318,504 133,827,723 15,549,818 149,377,541
SPDR "— k7 o+ VU Ak EEHEE ETF 63,983,053 65,280,643 — 65,280,643
SPDR 7R— h 7 # U AKE T HAEE ETF 255,498,403 260,317,538 — 260,317,538

T B oMRRE, KEMBERES B X OOKIEBUTHEBERE S & & T,

2021 4E 6 A 30 AREDENENE TORTFHE

HESRAMBIRD

*—n—+4 BEIh-AROE
I7VE RES RATERE| FEIUMSE 30H%KH 30908 90 Hif  fEA®AR &
SPDR R — b 7 4 U AKERAHES ETF - il LOFE $77,597,782 $— $— $—  $77,597,782 $77,597,782
SPDR R— k7 4 U A K[EHiA S E B 8,109,604 — — — 8,109,604 8,109,604
SPDR R— k7 # U Ak [H K E B R 10,365,874 — — — 10,365,874 10,365,874
SPDR 7" — | 7 5 U A K[EiA OKIE| B (5 5 111,124,989 — — — 111,124,989 111,124,989
SPDR 7" — | 7 5 U A K[E 1+ ETF AR L OFR 228,861,358 — — — 228,861,358 228,861,358
SPDR R— b 7 4 U AKERMILAL ETF - A LOFE 21,154,948 — — — 21,154,948 21,154,948
SPDR 7" — | 7 o U A K[E R WL ETF OKIE B (5 2 259,298,958 — — — 259,298,958 259,298,958
SPDR "R— 7 # U A K[E B 1 ETF iR L OFH 133,827,723 — — — 133,827,723 133,827,723
SPDR AN — b 7 4 U A KEEHIER ETF - KEM B S5 65,280,643 — — — 65,280,643 65,280,643
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