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NI =XV ADBEIIHT BHFRCRER)

MG PEMAHL TINAVI E WS W EDARTZ 7 RO F—& )L« U X —r | T flisic 5
D h=FN VA=V BIOREOXRTF—0 « AT v 7 ATDNTNRT f—< A
EoRTRIZ, KEHOOTZOETFICHRESNTEY, #rREINHMERLTVWS, K
T7 L ROZHEMEL OS2 0 ONAV X, K772 ROZHEMHE 1 DOMEETH Y, EHREREE
D> D EUEREE A YRR LT OB E FITHE A OZ SR CHR L CHE SN S, NAV U ¥ —
X, K77 RONAV 2L L, i) ¥ — 13, K7 7> ROZEME L 145720 1
itz LML 52, MY ¥ — v OFEICHEDIL L THIKIL. A7 7 v ROZEHEN E
BENTOWABBIFTICBIT AR T 7 > KD NAV O FHFE O B WIEOMEO i 4E & 58 0 FEOY
EORANFED FEMEZ AV TIRE SN D, NAV BLOHHY ¥ —03, N EFrean
FA U DOREAED, NAV ICEVART 7 o RICHEEINTWDS Z EZRHEE LTW5, 11
Y F =i, ETS TORSICO W T Kb b BB L TEEHIE T T
W, BEEEFEEEZGOE L, MRV —iEIn LK< dbo L Bbh
ol

AT 7 AL, %E@é@ﬁ%itiﬁ&&wuowf@%%%ME%ﬁfﬁé (v
T v 7 A, EBEIIFEERR— N 74 VA ZH LTz, TR E 72138 H o PR
%iﬁ%éhﬁwo;ﬂ’ﬂbf K77 RONRT p—< 2 AF, 9 LIZEZEREED~
A FADEELZ T, KALT v 7 2D Y Z—0F, WS, B ERNYIEB L OHELOE
TOHEA L, YBLOEOMOFIEOFHEE Z KL TW5,

T — bR — T K ERR A FE 2 (Bloomberg U.S. Aggregate Bond Index)i%, K KL TORE
WHERTSHONR T =~ AZMETDHZEEHMNELTEY, Zhud, KETAES
NTWDEEEFEE(L—T 4 — K+ f V_RAX—X « H—E R + A 7 (Moody’s Investors
Service, Inc.), AX L HZ—R T R« TFT7—=X T 4F vy Pp—E X))l
< —(Standard & Poor’s Financial Services, LLC)¥ X TV 7 1 > F « A > 7 (Fitch Inc.) DF&AS 1T D
9 HLHNLO H DT Baad/BBB-LLE T AUE 2 6 7e v, HEE, &g, =7 —

Ve RAR—GESR, BERARBIFERRGESR X O oo B ERATER A ST, Hikis
BNOFESIL, Wil E TORAFIH A 1 LA TR 300 55 F/1(38,376 B 5 LA
TRITHIEZe B0, BEHLRAESRIC OV TIL, FITEEL 500 B 1 R/1(63,960 H 7 LA L
TR Ty = ORIV 25 BT RAV(3,198 B ) TRIFIIEZ 720, PEEH REhEHR
AEBITOW TR, YHIFITHAEED 500 [ 5 R/1(63,960 1 5 FHLL EDORITEET R T v =D
Be/NEEDN 25 O ROV(3,198 E T ) T iud7e 97, U T 5 - OII3RITRE
FERSEADY 300 O R/L(38,376 B LA E TR T IEZR e, & 51T, FEFRITK Rk
T, EEFI, R B K OGERLR G T T LR e B 7R,
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T — boX— T ERAE I FE £ (Bloomberg U.S. Intermediate Corporate Bond Index)/%, i
FET1IHFEUE10FERBOREED T 4 —~ AT HZEEENE LTS, Y
MEEBUX., T v— AN — 7K E M AEFEE (Bloomberg U.S. Corporate Index) D% 256 C &
0. KER LOCKENO—IRFESH, AFESE, SRR Lo TRITS ., T
7 (BEIH) Y 300 |5 RV(38,376 E D M)LA o>, #e& ik, BEIEFRI, BB GOK Fv
BRCERE T, Hthatd, BEOa—ALBLOT Yy MM OGRS, BilEkEd:. 17+«
T b H—boe )= MAFESTWDEE), BEMENTE Sz 144A FEZR. B L UNES
B ZBERIIBERINT 7 m—VAEEDN G EN D, AR Y v T E 32 DM OF# %
AT HH0EE, BEEE, ZEFUTGESR, BLO2—m L, Y ORI D,

T — LoN— 7 K [EHHE E W55 (Bloomberg U.S. Long Term Corporate Bond Index)i, i
FT 10 FLEOKEHED ST 4 —~ U AZFHETHZEEZENE LTS, HikEK
1L, 7 b— LN— 7 K [E A £ (Bloomberg U.S. Corporate Index) DI ER CTH Y . K[H
BLOKES O —BFES, ANFER, SRMEIC X > TRITS N, RITHES
M)Ay 300 H 7 RL(38,376 E )L Lo, Bk, FEEFRIA, BBTRO%K R EECE
HEEite, HEaSr, BEOa— LB IOy MO, BUEES, X707 4 -
F—h e )= MABESHTOSHE), BEMES G S 144A GES, 3 K UGERIG| %
BRI NTZ 70— SAGEENEEN D, MIARY v T EIZZOMOFME R T 5
A, FLEEE . 28RS, BRI O — oL, YR LB SN 5,

T v— LN — 7K [E E W EE FE 2 (Bloomberg Long U.S. Treasury Index)i, ¥iliilfl & COHAM
W10 4ELL FFE > TV A KEEED R 7 +—~ L ZZFHIT A2 L2 BB E LTWD, M3
FE¥IiE, W E oMM 10 0L BFE - TR Y . BEwES L U TR S, FEFgEm
&EAS 300 55 F1(38,376 B H DA EOETONSEE SN KEEEEAN G END, &5
2. YRCKEE X, Kk RABRTTRITIVUER BT, BESFIT, Il AERbOTRITN
ER B2, UEERKICIX, 77U — - RU R, FREOBRERMT ERE, NI L OHITE
SV — RS, KE Y AE S [E E GEFRTIPS)), 72 b NS Y ZIERICE N D EE D
Gl B STz 7 — AR U HO—EOFRIE b OIXE 720,

T — boX— TR ERAE 1-3 FEFEE(Bloomberg U.S. 1-3 Year Corporate Bond Index)id, K[E
DOEWIFET GO N7 4+ —<  AZFHT 52 L2 HE LTWD, Mk fiicix,
ETOMBEIN 1 FLLE 3 FRWTHINEDOK NVETHEMBE TH- T, BEEHK(L—
T A =R e AU RAHF—X + —E R « {7 (Moody’s Investors Service, Inc.), 7 A v T +
A 27 (Fitch Inc)ETZIF AL L H— R« TU R« FT7—R e 7 4F vl bR
T )L )L ¥ —(Standard & Poor’s Financial Services, LLC) D #& {17 @ 9 HHALDO & D T
Baa3/BBB-LL LT b AL 5720, )& LTI Bav, EEFEmMmAE, 300 55 Ry
(38,376 HAMU LD L DONEEND, S HIT, YUiZilEFlE, Kk FAVETTRITIER D
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T EESFT, EERARER O TRITHITZR 20, MBI EEE 7 ¥ —DHn
BENTEY, TOeEL 7 ¥ —FEE, ARFE BLOEMERETHY | KERBLWT
KESAE G OREFEEET, MIARD v 7 EITZOMOREE AT DA ME, FEHE, £
BIFIARES S KO — e fgld, SREERICITE Ehieu,

T v— b3 — K EEE 1-3 5 (Bloomberg 1-3 Year U.S. Treasury Index)iZ, £EH#1(1~3 )
DOKREEEDO N7 r—< 2 ZAZFMT L EZHE LTWD, Yz, WET
DI 1 FLLE 3 ERGFE > TV DO AR SNTOKEE TH - T, &K&W & LTS
Siv, BATEHEAGAES 300 H5 F/1(38,376 H AU EOLORETEEND, SHIT, Y
ROKEE I, KRBT TR ST, EESHN T, B ARERbOTRITNITRD
2, MRS E ENRWVEERITIE, INB K OHGEF > U — X &SR, KEDES)E
fECHEPRITIPS)), ZEFSHE 2 & VT ZEBICEENLEE N LUV SN 7 —R
DEEND, HZEHIL, FHMRAEMER TH Y | Y HORERIL, &H ORKEER
IHEBSND,

7 — b3 — J K EEE 3-10 FEFE5(Bloomberg 3-10 Year U.S. Treasury Index)ix, ##(3~10
BYDOKEEEDNT 4 —~ U AZFUTHZEZHNE LTS, Bazdaiaid, mslE
TOMMN 3 FLLE 10 KK > TV D RE SN KERE ThH - T, BE#K & L TR
B, BRI AAED 300 5 RV(38376 H ML LD ONETEEND,
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SPDR 7R— k7 # ) F REIR S K% ETF
(SPDR Portfolio Aggregate Bond ETF) —
7Y FDNRT+—3 L RICEHTHREEICL SEFREKEE)

SPDR 7~"— k 7 % VU A K[E#A1EZ ETF (SPDR Portfolio Aggregate Bond ETF) (UL F IR~ 7
Y RIEWS O)E, FEEHRS K OEHOBERRATOERME T, JFRAIE LT, K FVETORE
WASEAE T BT DI OMEBERL LA — L R - N7 =~ U R —F LR ERER
FRUETHZEFBRLTND, K77V RORUFv—7F, TNh— bR —FKERE
EFE%(Bloomberg U.S. Aggregate Bond Index) (LA FIARA T v 7 XL nH, YThH D,

2022 4 6 H 30 HICH T 5 12 » ARG T HEREBIFL & W o ITOWT, K77 FD
=2 VZ =%, -1030%THY, KA T v I ADR—=F) JF—0F, -
1029% Ch o7z, K77 U RERLA VT v 7 ZAD Y X — 0%, B4 L OZE OMOFIZED
HEEENBL TS, K772 RORT 3 —~< 2 AL, EEEETEER L O &R
BREGED, K77 FOERAERAZNML TS, KA T v 7 AFERASNTED
T KA T v I ADY Z—0F, VE =N~ A T AOREL KIFTT, W 7R HFEED
FEEHS KO A S K LT, FRoBHS KOV F e & NZFESR DO E Sy I A D BFERY
REBZLD, K77V RORT 53— RAERA VT v 7 ADIRT —~ 2 ATENE
C7=.

WA T, FIEY OYERICER > T2A 7 VEDB X OER O] LT, fiHERT T 4
V7R T LIV RAIFT « B F AV FEHESTEIIART 7 RONRNT —~ R
ZE LTz, K772 RIZMIFRC T2 7 3 —~ 2 A%R L, —BELTK 27 K1(3,453
YD) NAV ZHEFFL TV D, £72. NAV I, 2021 £ R4 LB LT—HLTKH 29
R(3,709 F) T v . 2022 4 BV THI 26 F/L(3,325 WS ERITHD LT,

WEBMTIE, oo I A NVARYYEDO T v 7 X AR SN T T4 F 2 —
DR VT 7 W 2021 FFEEBICRBE E R S 72720, BRI 7 4 VT 4 BEnoT, R
72 PREEERE Y 0 7T DML D ORRLEN L T2 6 SN, BEEIOR T v 7 O
2LV, BEFIIFEFICEEICRY, VAT ZREET D X )2k o7, EHIT, 10 FHO
FRMGEZZ LN, VAZET - 2o F A2 MLV EEENR S E L0 Re &
WYX T2, BnWERole, BEVPNRUCT I v ZIC XD RZETERE LIZ720, BiE
LIEFBEBL OV 774 F = — v ORMEICL Y, #HRM2A 07 UREHICHb LT,
U HIEEEES(CLFTFRB) &V 9, )&, 2021 4E55 3 DUEHIC A o 7 VIR IERI 2R b O
ThdEETB, AT URPENEE T, BENLRWD, ZHIRICR -T2, 2022 F
%1 WEHoOBCReR O EAZ, FlIEY Z@&<L EF ATy 7 20 2= kgl &
T, Fa—rv - 7 70— FOFIEID X, @mEBRYF. 179%ps ER LT, A7
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RO EANHE Lo 72720, FRB 13, &35 72 DIZBORESF] D 5] i % Ik
L7z, THICED, IREETDOKREY A7 LELH- T RABIBOBEN L6 I
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K772 FiE, SEBHRETICRENT, TUAT 4 ZIFRE Lo T,

LFAADIAEIE, R DOAREF LR T 7 RO — F 74 Vg v R = —DILfF
FIRBLTEDDT, 2T L 0T PSP —DEIEZETKBL TS HD TR, D
SLREIL, TTTHE DD L D FICE RIS Z ERD O, T NS P12, ZDIF
FIRFTD S DICHF T SEIEEADPL s CDRAICREY S E L THIT 52 L1 TE
RV, T FOREHWITEZ S DEFICE ST S0, ZDEAFE 7 7> Rz
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SPDR 7R— k 7+ YA KERESES ETF
NI+ —T I ADWEXREE)
2022 4F 6 H 30 HBIED /N7 +—~< 2 A

BREFr—EL-YE— EHEBME—2IL- V2=
HlEE FEA TN— =7 | HEFEA TN— BR—
HH Tk | KERRAERE #H TR | RER AR
14 (1030)% | (10.33)% (10.29)% (1030)% | (10.33)% (10.29)%
54 4.12% 4.08% 4.46% 0.81% 0.80% 0.88%
10 4 15.63% 15.56% 16.54% 1.46% 1.46% 1.54%
FEE4E 10,000 K/1(1,279,200 F) Ol o> 254k o Hris
(M PEMMAR~— )
14,000 — 3% KJL
12,000 — $11,654(b)
$11,563(a)
10,000
8,000 | | | | | | | | | |
) I ) ) A > O Q A\ v
M ST S AP P A S | SN S LA | A ¢
RO ORI R I I R O
= SPDR R— b 7 #+ U A KERRE =T — L3 — T KEREGETE
i %% ETF (a) % (b)

P77 71, BEN—#L - VX =i,

ERDOBRREOFEHELIVEBAORICEFHE TN TLVS SPDR R— L 74 UAXKELE
B ETF OERLEDEISIL, 0.03%THD, 20225 6 B 30 BIZRTT 55 HARIZES
TEHERLBEOESIZOVTIE, BMBNAS54 FE2ZSRBIEE=L\,

BHINTVWERI7+—TVRIE, BEDNRI+—TURETRTHOTHY .. BEORR
*RIATEHHDOTIELEL, BEV I —VERKMERFIENTIHLOTHY . REEEFTH
LERRIC, RIEEBI LY, BEARRELEZ L1 HD, BEDNAT+—T VAN, BB#ll
Shi-3bDxLEESCEEL. TESZELHDH, BEEEDARD/IATA—I U XITDNT
IX. https://www.ssga.com/spdrs & ZBEIEET-L\, UA—VIE, ZRBENEK I 7Y FOLHER
SFLEEXTI7 U FOZEEOEES L (EFTEICEL TR S BB OEBREEITREL LT
WL, BFMICOVWTIEI/ 7+ —T o ROBMEICHT ZERIQ B)ZSSBIASL,
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SPDR 7/R— k74 ) A KELEES ETF
R— b7+ ) FHECREE)

2022 = 6 A 30 HEBTEDRAERE BT 5 A7

W RIEPEIC KT D E
53 HE(%)

Treasury Notes

1.13% 8/31/2028 1.4%
Treasury Notes

0.75% 12/31/2023 1.3
Treasury Notes

1.88% 2/28/2029 0.9
Treasury Bonds

4.63% 2/15/2040 0.9
Treasury Notes

0.75% 8/31/2026 0.6
) 5.1%

(PRARED LAL SAIED D WREMDR H VD . AT 7 & FRFFEDRFITHEE Lt 5 & S REEIZZR Y, )

2022 4F 6 H 30 HBIEDOE FERL Sy

AT N S =1

5y (%)
KEM A 5 40.3%
K IE BUR R R 29.8
R L OTFR 23.9
S E BT 32
REREHLRFESR 1.0
5 0.4
B EERLRTE S 0.3
PSR B PE R IRAE S 0.1
PSEESE: 7.7
T OME % iR DAl 6.7)
& 7t 100.0%

(K7 7> FOGERIIT, MEEICHT 2ESLE LTERINTERY, BRHOKEBLE L HICEET S
HIREMED B D, )
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2022 F£6 30 H

SPAB

| P ® | TEE i &
HERELUFER —23.9% 3.13%, 7/1/2050 269,000 206,199
3.20%, 3/15/2024 (b) 520,000 518,617
& —0.0% (a) 3.50%, 3/15/2027 375,000 366,465
Interpublic Group of Cos., 3.75%, 11/1/2046 336,000 285,738
Inc.: 3.95%, 8/16/2025 642,000 644,690
2.40%, 3/1/2031 $200,000 $161,814 4.05%, 5/4/2047 261,000 231,674
3.38%, 3/1/2041 302,000 225,718 4.13%, 11/16/2028 254,000 250,937
4.65%, 10/1/2028 250,000 247,155 4.15%, 5/15/2045 200,000 177,714
Omnicom Group, Inc. 4.35%, 4/15/2047 330,000 305,006
2.45%, 4/30/2030 327,000 275,377 4.45%, 11/16/2038 346,000 332,873
Omnicom Group, 4.50%, 6/1/2042 918,000 874,643
Inc./Omnicom Capital, Inc.: 4.63%, 11/16/2048 203,000 197,826
3.60%, 4/15/2026 599,000 582,599 4.80%, 12/15/2043 105,000 103,092
3.65%, 11/1/2024 331,000 328,001 Teledyne Technologies, Inc.:
WPP Finance 2010 0.95%, 4/1/2024 200,000 189,172
3.75%, 9/19/2024 141,000 137,820 1.60%, 4/1/2026 200,000 179,240
1,958,484 2.25%, 4/1/2028 150,000 129,986
HEFH - B —0.5% — 2.75%, 4/1/2031 240,000 _ 200,710
Boeing Co.: 28,335,178
1.43%, 2/4/2024 335,000 320,478 BE —03%
1.95%, 2/1/2024 166,000 160,344 Altria Group, Inc.:
2.20%, 2/4/2026 1,341,000 1,210,212 2.35%, 5/6/2025 400,000 377,224
2.25%, 6/15/2026 260,000 234,515 2.45%, 2/4/2032 724,000 545,244
2.70%, 2/1/2027 244,000 217,167 3.40%, 5/6/2030 193,000 164,473
2.75%, 2/1/2026 307,000 285,043 3.40%, 2/4/2041 515,000 342,207
2.80%, 3/1/2024 147,000 144,073 3.88%, 9/16/2046 16,000 10,777
2.85%, 10/30/2024 (b) 100,000 97,047 4.00%, 2/4/2061 258,000 170,308
3.10%, 5/1/2026 (b) 285,000 266,743 4.25%, 8/9/2042 217,000 159,491
3.20%, 3/1/2029 234,000 202,894 4.40%, 2/14/2026 362,000 354,384
3.25%, 2/1/2028 200,000 179,372 4.45%, 5/6/2050 210,000 150,854
3.25%, 2/1/2035 137,000 104,284 4.50%, 5/2/2043 398,000 294,874
3.45%, 11/1/2028 225,000 200,833 4.80%, 2/14/2029 831,000 787,547
3.60%, 5/1/2034 171,000 136,097 5.38%, 1/31/2044 (b) 444,000 382,550
3.63%, 2/1/2031 405,000 350,519 5.80%, 2/14/2039 154,000 140,511
3.63%, 3/1/2048 265,000 177,449 5.95%, 2/14/2049 761,000 667,892
3.83%, 3/1/2059 250,000 160,875 6.20%, 2/14/2059 1,000 933
3.85%, 11/1/2048 132,000 93,826 Archer-Daniels-Midland Co.:
4.88%, 5/1/2025 902,000 898,627 2.50%, 8/11/2026 460,000 440,537
5.04%, 5/1/2027 525,000 518,627 2.70%, 9/15/2051 407,000 298,416
5.15%, 5/1/2030 1,089,000 1,044,776 2.90%, 3/1/2032 183,000 165,467
5.71%, 5/1/2040 910,000 850,158 BAT Capital Corp.:
5.81%, 5/1/2050 1,106,000 1,018,438 2.26%, 3/25/2028 279,000 233,492
5.88%, 2/15/2040 435,000 407,673 2.73%, 3/25/2031 (b) 844,000 664,777
5.93%, 5/1/2060 1,255,000 1,148,112 2.79%, 9/6/2024 184,000 177,595
6.13%, 2/15/2033 505,000 515,514 3.22%, 8/15/2024 455,000 442,597
6.88%, 3/15/2039 465,000 482,921 3.22%, 9/6/2026 166,000 155,011
General Dynamics Corp.: 3.46%, 9/6/2029 267,000 228,637
1.88%, 8/15/2023 200,000 197,362 3.73%, 9/25/2040 375,000 263,891
2.13%, 8/15/2026 121,000 113,481 3.98%, 9/25/2050 265,000 180,232
2.38%, 11/15/2024 95,000 92,493 4.39%, 8/15/2037 757,000 601,603
3.25%, 4/1/2025 200,000 198,346 4.54%, 8/15/2047 632,000 464,394
3.50%, 5/15/2025 309,000 308,181 4.70%, 4/2/2027 ,006,000 983,516
3.63%, 4/1/2030 (b) 235,000 227,673 4.76%, 9/6/2049 522,000 393,536
3.75%, 5/15/2028 315,000 309,969 5.28%, 4/2/2050 (b) 325,000 267,631
4.25%, 4/1/2040 811,000 775,940 BAT International Finance
L3Harris Technologies, Inc.: PLC
1.80%, 1/15/2031 130,000 103,718 1.67%, 3/25/2026 667,000 591,596
3.85%, 12/15/2026 345,000 338,348 Bunge, Ltd. Finance Corp.:
3.95%, 5/28/2024 124,000 124,321 1.63%, 8/17/2025 143,000 131,664
4.40%, 6/15/2028 492,000 483,237 3.25%, 8/15/2026 (b) 217,000 206,258
5.05%, 4/27/2045 120,000 116,726 3.75%, 9/25/2027 (b) 238,000 228,889
6.15%, 12/15/2040 168,000 184,928 Philip Morris International,
Lockheed Martin Corp.: Inc.:
1.85%, 6/15/2030 740,000 631,620 0.88%, 5/1/2026 (b) 200,000 177,092
2.80%, 6/15/2050 145,000 108,328 1.50%, 5/1/2025 207,000 193,700
3.55%, 1/15/2026 (b) 147,000 147,250 1.75%, 11/1/2030 100,000 77,523
3.60%, 3/1/2035 220,000 202,422 2.10%, 5/1/2030 370,000 302,253
3.80%, 3/1/2045 639,000 564,033 2.75%, 2/25/2026 (b) 340,000 324,819
4.07%, 12/15/2042 300,000 278,442 2.88%, 5/1/2024 106,000 104,758
4.70%, 5/15/2046 402,000 405,819 3.13%, 3/2/2028 (b) 265,000 242,282
Northrop Grumman Corp.: 3.38%, 8/11/2025 (b) 515,000 506,662
2.93%, 1/15/2025 430,000 420,996 3.38%, 8/15/2029 (b) 200,000 180,278
3.20%, 2/1/2027 257,000 246,867 3.60%, 11/15/2023 775,000 778,108
3.25%, 8/1/2023 319,000 318,936 4.13%, 3/4/2043 249,000 200,552
3.25%, 1/15/2028 259,000 246,055 4.38%, 11/15/2041 250,000 208,742
3.85%, 4/15/2045 200,000 168,934 4.88%, 11/15/2043 340,000 303,151
4.40%, 5/1/2030 495,000 494,673 Reynolds American, Inc.:
4.75%, 6/1/2043 299,000 286,615 4.45%, 6/12/2025 587,000 584,746
5.05%, 11/15/2040 192,000 191,977 5.85%, 8/15/2045 596,000 501,379
5.15%, 5/1/2040 60,000 60,795 6.15%, 9/15/2043 475,000 431,799
5.25%, 5/1/2050 452,000 477,375 16,786,852
Raytheon Technologies Corp.: REAMDRER —0.1%
1.90%, 9/1/2031 280,000 229,348 American Airlines 2015-2
2.25%, 7/1/2030 817,000 704,385 Pass Through Trust
2.38%, 3/15/2032 1,365,000 1,156,292 Series 2015-2, Class AA,
2.82%, 9/1/2051 405,000 289,223 3.60%, 3/22/2029 142,442 130,368
3.03%, 3/15/2052 680,000 508,871 American Airlines 2016-1

B ZNAS TS TEal & 2,
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% nEE i & W nEE i %
Pass Through Trust 2.95%, 6/15/2030 (b) 457,000 401,767
Series AA, Class AA, 3.75%, 9/15/2025 (b) 189,000 188,250
3.58%, 7/15/2029 95,218 87,109 Tapestry, Inc.

American Airlines 2016-2 3.05%, 3/15/2032 325,000 264,641
Pass Through Trust VF Corp.

Series AA, Class AA, 2.40%, 4/23/2025 167,000 _ 160,357

3.20%, 12/15/2029 273,798 246,517 3,272,683
American Airlines 2016-3 BHEEME — 0.4%

Pass Through Trust American Honda Finance

Series 2016-3, Class AA, Corp.:

3.00%, 4/15/2030 115,752 102,743 Series GMTN, 3.50%,

American Airlines 2019-1 2/15/2028 334,000 322,834
Pass Through Trust Series GMTN, 3.55%,

Series AA, Class AA, 1/12/2024 226,000 226,321
3.15%, 8/15/2033 80,242 70,316 Series MTN, 0.55%,

American Airlines 2021-1 7/12/2024 350,000 329,304
Class A Pass Through Trust Series MTN, 0.65%,

Series A, Class A, 2.88%, 9/8/2023 100,000 97,011
1/11/2036 100,000 84,858 Series MTN, 0.75%,

Continental Airlines 2012-2 8/9/2024 394,000 371,124
Pass Through Trust Series MTN, 0.88%,

Series 2-A, Class A, 4.00%, 7/7/2023 440,000 429,154
4/29/2026 24,204 23,054 Series MTN, 1.00%,

Delta Air Lines 2019-1 9/10/2025 250,000 227,877
Class AA Pass Through Series MTN, 1.20%,

Trust 7/8/2025 250,000 230,907
Series AA, 3.20%, Series MTN, 1.30%,
10/25/2025 118,000 113,928 9/9/2026 210,000 189,571

JetBlue 2019-1 Pass Through Series MTN, 1.80%,

Trust 1/13/2031 (b) 143,000 117,436
Series 2019, Class AA, Series MTN, 2.00%,
2.75%, 11/15/2033 102,380 86,781 3/24/2028 115,000 101,974

JetBlue 2020-1 Pass Through Series MTN, 2.15%,

Trust 9/10/2024 509,000 493,196
Series 1A, 4.00%, Series MTN, 2.25%,
5/15/2034 225,461 207,108 1/12/2029 500,000 441,905

Southwest Airlines Co.: Series MTN, 2.35%,

2.63%, 2/10/2030 272,000 229,435 1/8/2027 131,000 121,981
3.00%, 11/15/2026 105,000 98,128 Series MTN, 2.90%,
5.13%, 6/15/2027 410,000 413,633 2/16/2024 422,000 418,067
5.25%, 5/4/2025 195,000 198,912 Aptiv PLC/Aptiv Corp.:

Spirit Airlines Pass Through 2.40%, 2/18/2025 190,000 181,475
Trust 3.25%, 3/1/2032 (b) 125,000 106,196
Series A, Class A, 4.10%, Cummins, Inc.:

,10/1/20.29 230,745 215,567 0.75%, 9/1/2025 (b) 134,000 122,380

United Airlines 2012-1 Pass 1.50%, 9/1/2030 220,000 178,323
Thrnough Trust 2.60%, 9/1/2050 (b) 150,000 102,668
Series A, Class A, 4.15%, 3.65%, 10/1/2023 210,000 210,909
10/11/2025 55,703 53,959 Daimler Finance North

United Airlines 2013-1 Pass America LLC
Through Trust 8.50%, 1/18/2031 219,000 277,079
Series A, Class A, 4.30%, General Motors Co.:

2/15/2027 78,504 74,608 4.20%, 10/1/2027 (b) 323,000 306,685

United Airlines 2014-2 Pass 4.88%, 10/2/2023 275,000 277,607
Th!"ough Trust 5.00%, 10/1/2028 200,000 193,810
Series A, Class A, 3.75%, 5.15%, 4/1/2038 224,000 196,134
‘3/3/2927‘3 246,521 231,500 5.40%, 10/2/2023 288,000 292,401

United Airlines 2016-1 Pass 5.95%, 4/1/2049 270,000 251,146
Thr‘ough Trust 6.13%, 10/1/2025 656,000 678,324
Series AA, Class AA, 6.25%, 10/2/2043 339,000 323,236
3.10%, 1/7/2030 141,072 126,890 6.75%, 4/1/2046 327,000 329,855

United Airlines 2018-1 Pass 6.80%, 10/1/2027 262,000 275,572
Through Trust General Motors Financial Co.,

Series AA, Class AA, Inc.:
3.50%, 9/1/2031 37,525 33,757 1.05%, 3/8/2024 165,000 156,298

United Airlines 2019-1 Pass 1.25%, 1/8/2026 339,000 297,957
Thr‘ough Trust 1.50%, 6/10/2026 300,000 262,278
Series AA, Class AA, 1.70%, 8/18/2023 570,000 556,200
‘4,15“/..;, ‘2/25/2033 95,560 88,999 2.35%, 2/26/2027 (b) 300,000 264,402

United Airlines 2019-2 Pass 2.35%, 1/8/2031 (b) 284,000 220,586
Thr‘ough Trust 2.40%, 4/10/2028 250,000 211,358
Series AA, Class AA, 2.70%, 8/20/2027 250,000 219,525
2.70%, 11/1/2033 186,666 157,025 2.75%, 6/20/2025 470,000 442,876

United Airlines 2020-1 2.90%, 2/26/2025 190,000 181,321
Class B Pass Through 3.10%, 1/12/2032 285,000 229,049
Trust 3.50%, 11/7/2024 428,000 418,302
Series 2020-1, Class B, 3.60%, 6/21/2030 760,000 658,038
4.88%, 7/15/2027 249,600 236,204 3.85%, 1/5/2028 564,000 517,188

United Airlines 2020-1 Pass 4.00%, 1/15/2025 384,000 378,693
Th:'-ough Trust 4.00%, 10/6/2026 278,000 265,534
Series 20-1, Class A, 4.30%, 7/13/2025 411,000 404,551
5.88%, 4/15/2029 494,556 486,049 4.35%, 4/9/2025 311,000 307,380

3,797,448 4.35%, 1/17/2027 383,000 367,466

xKH —01% 5.00%, 4/9/2027 300,000 294,246

NIKE, Inc.: 5.10%, 1/17/2024 688,000 694,859
2.38%, 11/1/2026 540,000 513,799 5.25%, 3/1/2026 433,000 433,727
2.75%, 3/27/2027 175,000 168,394 Honda Motor Co., Ltd.

2.85%, 3/27/2030 623,000 572,026 2.53%, 3/10/2027 274,000 256,691
3.25%, 3/27/2040 254,000 217,548 Lear Corp.

3.38%, 3/27/2050 103,000 87,594 4.25%, 5/15/2029 286,000 264,642
3.63%, 5/1/2043 (b) 105,000 92,694 Magna International, Inc.

3.88%, 11/1/2045 317,000 291,142 3.63%, 6/15/2024 155,000 154,065

PVH Corp. PACCAR Financial Corp.:

4.63%, 7/10/2025 315,000 314,471 2.00%, 2/4/2027 110,000 101,613

Ralph Lauren Corp.:
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8/11/2023 226,000 219,014 Bank of America Corp.:
Series MTN, 0.35%, 4.10%, 7/24/2023 (b) 986,000 995,347
2/2/2024 200,000 190,816 6.11%, 1/29/2037 (b) 719,000 779,137
Series MTN, 0.90%, 7.75%, 5/14/2038 451,000 557,116
11/8/2024 225,000 211,628 3 Month USD LIBOR +
Series MTN, 1.10%, 0.81%, 3.37%, 1/23/2026
5/11/2026 222,000 200,721 (©) 378,000 366,021
Toyota Motor Corp.: 3 Month USD LIBOR +
0.68%, 3/25/2024 200,000 190,886 1.04%, 3.42%,
1.34%, 3/25/2026 351,000 319,733 12/20/2028 (c) 1,312,000 1,222,062
3.42%, 7/20/2023 400,000 401,688 3 Month USD LIBOR +
3.67%, 7/20/2028 105,000 102,926 1.51%, 3.71%, 4/24/2028
Toyota Motor Credit Corp.: (c) 228,000 217,197
0.63%, 9/13/2024 585,000 549,830 3 Month USD LIBOR +
1.90%, 9/12/2031 100,000 82,298 1.81%, 4.24%, 4/24/2038
3.05%, 3/22/2027 300,000 287,931 (c) 453,000 416,919
3.65%, 1/8/2029 124,000 120,454 5 Year CMT + 1.20%,
Series GMTN, 3.05%, 2.48%, 9/21/2036 (c) 650,000 505,472
1/11/2028 85,000 80,600 5 Year CMT + 2.00%,
Series GMTN, 3.45%, 3.85%, 3/8/2037 () 150,000 129,911
9/20/2023 120,000 120,406 SOFR +0.67%, 1.84%,
Series MTN, 0.45%, 2/4/2025 (c) 1,000,000 964,670
1/11/2024 (b) 292,000 279,727 SOFR + 0.69%, 0.98%,
Series MTN, 0.50%, 4/22/2025 (c) 1,179,000 1,109,097
8/14/2023 330,000 320,351 SOFR +0.96%, 1.73%,
Series MTN, 0.50%, 7/22/2027 (c) 1,501,000 1,337,736
6/18/2024 325,000 307,037 SOFR + 1.05%, 2.55%,
Series MTN, 0.80%, 2/4/2028 (c) 600,000 546,006
10/16/2025 235,000 213,876 SOFR + 1.11%, 3.84%,
Series MTN, 0.80%, 4/25/2025 (c) 500,000 498,530
1/9/2026 182,000 164,583 SOFR + 1.21%, 2.57%,
Series MTN, 1.13%, 10/20/2032 (c) 900,000 742,626
6/18/2026 175,000 158,092 SOFR + 1.22%, 2.30%,
Series MTN, 1.35%, 7/21/2032 (c) 600,000 484,980
8/25/2023 545,000 533,740 SOFR + 1.32%, 2.69%,
Series MTN, 1.65%, 4/22/2032 (c) 1,311,000 1,101,594
1/10/2031 170,000 137,882 SOFR + 1.33%, 2.97%,
Series MTN, 1.80%, 2/4/2033 () 970,000 826,799
2/13/2025 781,000 745,511 SOFR + 1.56%, 2.97%,
Series MTN, 1.90%, 7/21/2052 (c) 425,000 303,021
4/6/2028 (b) 235,000 208,990 SOFR + 1.58%, 3.31%,
Series MTN, 2.00%, 4/22/2042 (c) 700,000 549,752
10/7/2024 274,000 265,024 SOFR + 1.58%, 4.38%,
Series MTN, 2.25%, 4/27/2028 (b) (c) 500,000 492,660
10/18/2023 293,000 289,320 SOFR + 1.83%, 4.57%,
Series MTN, 2.90%, 4/27/2033 (c) 1,250,000 1,216,537
4/17/2024 150,000 148,566 SOFR +2.15%, 2.59%,
Series MTN, 3.00%, 4/29/2031 (c) 891,000 755,684
4/1/2025 400,000 393,368 Series GMTN, 3.50%,
Series MTN, 3.38%, 4/19/2026 708,000 690,123
4/1/2030 255,000 239,955 Series GMTN, 3 Month
Series MTN, 3.40%, USD LIBOR + 1.37%,
4/14/2025 101,000 100,251 3.59%, 7/21/2028 (c) 459,000 433218
24,566,511 Series L, 3.95%, 4/21/2025 229,000 226,330
HRIEDR - EE —0.0% () Series L, 4.18%,
Aptiv PLC 11/25/2027 751,000 730,753
3.10%, 12/1/2051 350,000 225,831 Series MTN, 3.25%,
Aptiv PLC : 10/21/2027 617,000 582,022
4.35%, 3/15/2029 41,000 38,821 Series MTN, 3.88%,
5.40%, 3/15/2049 (b) 375,000 343,425 8172025 482,000 480,400
Aptiv PLC/Aptiv Corp. Series MTN, 4.00%,
4.15%, 5/1/2052 155,000 118,711 4/1/2024 (b) 908,000 915,536
BorgWarner, Inc. Series MTN, 4.00%,
2.65%, 7/1/2027 397,000 361,020 12222005 681,000 678,147
Lear Corp.: Series MTN, 4.13%,
3.50%, 5/30/2030 (b) 500,000 435,270 1/22/2024 | 568,000 574,458
5.25%, 5/15/2049 300,000 260,112 Series MTN, 4.20%,
Magna International, Inc. 8/26/2024 1,268,000 1,270,815
2.45%, 6/15/2030 300,000 255,822 Series MTN, 4.25%,
T 5.039.012 10/22/2026 618,000 609,608
8BIT —5.2% — Series MTN, 4.88%,
>0 4/1/2044 112,000 107,746
Australia & New Zealand . o
Banking G Lid Series MTN, 5.00%,
anking Lroup, -td. 1/21/2044 275,000 268,535
Tt oy 479,000 477371 Series MTN, 3 Month USD
a1 v( ) ; . LIBOR + 0.64%, 2.02%,
"“Z‘;ge:n;;’a Slli?aya 2/13/2026 (c) 760,000 710,813
0.88%, 9/18/2023 540,000 521,581 Series MTN, 3 Month USD
1.13%, 9/18/2025 443,000 401,743 LIBOR + 0.87%, 2.46%,
2370, / ’ 10/22/2025 (c) 571,000 544,568
Banco Santander SA: Series MTN, 3 Month USD
1.85%, 3/25/2026 550,000 494,835 ;
LIBOR + 0.94%, 3.86%,
2.71%, 6/27/2024 400,000 390,880
7/23/2024 (c) 1,171,000 1,165,812
2.75%, 5/28/2025 845,000 801,550 Series MTN. 3 Month USD
2.96%, 3/25/2031 (b) 780,000 653,874 NP )
LIBOR + 0.97%, 3.46%,
3.31%, 6/27/2029 415,000 377,239
3/15/2025 (c) 675,000 666,387
3.49%, 5/28/2030 295,000 261,090 ;
Series MTN, 3 Month USD
3.80%, 2/23/2028 285,000 266,871 . )
LIBOR + 0.99%, 2.50%,
3.89%, 5/24/2024 1,000,000 995,840
2/13/2031 (c) 1,157,000 979,158
5.18%, 11/19/2025 (b) 250,000 250,677 :
Series MTN, 3 Month USD
1 year CMT +0.90%, LIBOR + 1.06%, 3.56%
5 06%, 3.56%,
1.72%, 9/14/2027 () 300,000 260,475 4232027 (2) 707,000 678070
1 year CMT + 1.60%, Series MTN, 3 Month USD
3.23%, 11/22/2032 () 480,000 383,189 LIBOR 4 1.07%. 3.97%
1 year CMT + 2.00%, V09 ) 846,000 807,228
4.18%, 3/24/2028 (c) 200,000 191,132 © ’ ’
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LIBOR + 1.09%, 3.09%, Series MTN, 0.35%,
10/1/2025 (c) 362,000 351,039 12/7/2023 175,000 168,649

Series MTN, 3 Month USD Series MTN, 0.75%,

LIBOR + 1.18%, 3.19%, 1/28/2026 (b) 250,000 225,103
7/23/2030 (c) 1,249,000 1,117,181 Series MTN, 1.05%,

Series MTN, 3 Month USD 10/15/2026 200,000 177,264
LIBOR + 1.19%, 2.88%, Series MTN, 1.60%,

10/22/2030 (c) 426,000 372,605 4/24/2025 700,000 658,525

Series MTN, 3 Month USD Series MTN, 1.65%,

LIBOR + 1.21%, 3.97%, 7/14/2028 333,000 288,778
2/7/2030 (c) 792,000 744,108 Series MTN, 1.65%,

Series MTN, 3 Month USD 1/28/2031 (b) 130,000 105,136
LIBOR + 1.31%, 4.27%, Series MTN, 2.10%,

7/23/2029 (c) 879,000 845,317 10/24/2024 300,000 290,421

Series MTN, 3 Month USD Series MTN, 2.80%,

LIBOR + 1.32%, 4.08%, 5/4/2026 299,000 288,027
4/23/2040 (c) 251,000 220,616 Series MTN, 3.00%,

Series MTN, 3 Month USD 10/30/2028 174,000 158,947
LIBOR + 1.52%, 4.33%, Series MTN, 3.25%,

3/15/2050 (c) 565,000 507,946 9/11/2024 212,000 210,459

Series MTN, 3 Month USD Series MTN, 3.25%,

LIBOR + 1.58%, 3.82%, 5/16/2027 299,000 290,191
1/20/2028 (c) 723,000 693,241 Series MTN, 3.30%,

Series MTN, 3 Month USD 8/23/2029 1,025,000 947,807
LIBOR + 1.99%, 4.44%, Series MTN, 3.40%,

1/20/2048 (c) 465,000 423,675 1/29/2028 156,000 149,322

Series MTN, 3 Month USD Series MTN, 3.95%,

LIBOR + 3.15%, 4.08%, 11/18/2025 444,000 444,981
3/20/2051 (c) 1,484,000 1,277,635 Series MTN, 3 Month USD

Series MTN, SOFR + LIBOR + 1.07%, 3.44%,

0.65%, 1.53%, 12/6/2025 2/7/2028 (c) 300,000 289,908
() 555,000 516,466 Bank of Nova Scotia:

Series MTN, SOFR + 0.40%, 9/15/2023 200,000 193,208
0.74%, 0.81%, 0.55%, 9/15/2023 100,000 96,710
10/24/2024 (c) 720,000 687,053 0.65%, 7/31/2024 205,000 192,286

Series MTN, SOFR + 0.70%, 4/15/2024 380,000 360,251
0.91%, 0.98%, 9/25/2025 1.05%, 3/2/2026 269,000 240,317
(c) 550,000 509,839 1.30%, 6/11/2025 607,000 563,545

Series MTN, SOFR + 1.30%, 9/15/2026 930,000 825,263
1.01%, 1.20%, 1.35%, 6/24/2026 100,000 89,644
10/24/2026 (c) 580,000 519,796 1.45%, 1/10/2025 (b) 100,000 94,499

Series MTN, SOFR + 1.95%, 2/2/2027 570,000 515,223
1.15%, 1.32%, 6/19/2026 2.15%, 8/1/2031 (b) 155,000 126,689
(c) 564,000 513,060 2.20%, 2/3/2025 327,000 313,217

Series MTN, SOFR + 2.70%, 8/3/2026 (b) 311,000 293,590
1.37%, 1.92%, 3.40%, 2/11/2024 433,000 431,645
10/24/2031 (c) 516,000 411,257 4.50%, 12/16/2025 321,000 321,395

Series MTN, SOFR + BankUnited, Inc.:

1.53%, 1.90%, 7/23/2031 4.88%, 11/17/2025 185,000 186,341
(c) 786,000 628,871 5.13%, 6/11/2030 99,000 94,671

Series MTN, SOFR + Barclays PLC:

1.93%, 2.68%, 6/19/2041 3.65%, 3/16/2025 500,000 489,540
(c) 1,320,000 952,618 4.34%, 1/10/2028 181,000 173,074

Series N, SOFR + 0.91%, 4.38%, 9/11/2024 318,000 316,537
1.66%, 3/11/2027 (c) 704,000 632,875 4.38%, 1/12/2026 430,000 424,823

Series N, SOFR + 1.22%, 4.84%, 5/9/2028 858,000 825,945
2.65%, 3/11/2032 (c) 705,000 591,890 4.95%, 1/10/2047 140,000 132,696

Bank of America NA 5.20%, 5/12/2026 355,000 353,917

Series BKNT, 6.00%, 5.25%, 8/17/2045 143,500 138,693

10/15/2036 376,000 412,637 1 year CMT + 0.80%,

Bank of Montreal: 1.01%, 12/10/2024 (c) 249,000 236,328

0.45%, 12/8/2023 455,000 436,559 1 year CMT + 1.20%,

2.15%, 3/8/2024 240,000 234,862 2.67%, 3/10/2032 (c) 700,000 564,522

2.65%, 3/8/2027 (b) 400,000 371,008 1 year CMT + 1.30%,

5 Year CMT + 1.40%, 2.89%, 11/24/2032 (c) 893,000 718,579
3.09%, 1/10/2037 (c) 300,000 245,382 1 year CMT + 1.90%,

USD 5 Year Swap Rate + 2.65%, 6/24/2031 (b) (c) 200,000 166,004
1.28%, 4.34%, 10/5/2028 3 Month USD LIBOR +
(c) 501,000 500,439 1.61%, 3.93%, 5/7/2025

Series E, 3.30%, 2/5/2024 717,000 715,387 (c) 814,000 801,440

Series MTN, 0.40%, 3 Month USD LIBOR +
9/15/2023 170,000 164,478 1.90%, 4.97%, 5/16/2029

Series MTN, 0.63%, (c) 404,000 396,473
7/9/2024 330,000 310,461 3 Month USD LIBOR +

Series MTN, 1.25%, 3.05%, 5.09%, 6/20/2030
9/15/2026 (b) 291,000 257,916 (c) 690,000 653,527

Series MTN, 1.50%, SOFR + 2.71%, 2.85%,

1/10/2025 145,000 136,800 5/7/2026 (c) 235,000 221,958

Series MTN, 1.85%, 5 Year CMT + 2.90%,

5/1/2025 100,000 94,598 3.56%, 9/23/2035 (c) 439,000 348,566

Series MTN, 2.50%, BPCE SA:

6/28/2024 655,000 639,824 4.00%, 4/15/2024 344,000 342,989

Series MTN, SOFR + Series MTN, 3.38%,

0.60%, 0.95%, 1/22/2027 12/2/2026 261,000 249,657
(c) 503,000 447,967 Canadian Imperial Bank of
Bank of New York Mellon Commerce:

Corp 0.50%, 12/14/2023 268,000 256,731

Series MTN, 1.80%, 0.95%, 10/23/2025 275,000 249,309

7/28/2031 114,000 92,337 1.00%, 10/18/2024 420,000 393,250

Bank of New York Mellon 2.25%, 1/28/2025 127,000 121,887

Corp.: 3.10%, 4/2/2024 (b) 498,000 492,671

2.05%, 1/26/2027 200,000 183,896 Series BKNT, 3.50%,

2.50%, 1/26/2032 305,000 260,229 9/13/2023 (b) 384,000 384,334

3.40%, 5/15/2024 272,000 271,627 Citibank NA

Series 0012, 3.65%, Series BKNT, 3.65%,

2/4/2024 125,000 125,449 1/23/2024 (b) 1,183,000 1,187,708
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Citigroup, Inc.: 1.38%, 1/10/2025 (b) 300,000 282,549

3.20%, 10/21/2026 1,206,000 1,147,437 4.38%, 8/4/2025 447,000 442,673

3.40%, 5/1/2026 428,000 414,146 5.25%, 8/4/2045 (b) 141,000 138,968

3.70%, 1/12/2026 501,000 491,737 5.75%, 12/1/2043 209,000 218,545

3.75%, 6/16/2024 339,000 340,854 Series BKNT, 3.75%,

3.88%, 10/25/2023 151,000 152,498 7/21/2026 460,000 438,500

3.88%, 3/26/2025 216,000 213,376 Series BKNT, 5.25%,

4.13%, 7/25/2028 600,000 576,048 5/24/2041 343,000 371,167

4.30%, 11/20/2026 328,000 323,818 Series MTN, 3.38%,

4.40%, 6/10/2025 901,000 900,414 5/21/2025 361,000 355,661

4.45%, 9/29/2027 886,500 871,571 Credit Suisse AG:

4.60%, 3/9/2026 752,000 753,594 0.50%, 2/2/2024 685,000 645,160

4.65%, 7/23/2048 638,000 593,506 1.25%, 8/7/2026 (b) 522,000 456,473

4.75%, 5/18/2046 698,000 627,167 2.95%, 4/9/2025 (b) 763,000 730,168

5.30%, 5/6/2044 300,000 293,025 Series FXD, 0.52%,

5.50%, 9/13/2025 438,000 450,654 8/9/2023 355,000 342,728

5.88%, 2/22/2033 107,000 110,935 Series MTN, 3.63%,

5.88%, 1/30/2042 237,000 251,571 9/9/2024 772,000 757,710

6.00%, 10/31/2033 (b) 253,000 265,756 Credit Suisse Group AG

6.68%, 9/13/2043 351,000 399,277 4.88%, 5/15/2045 534,000 456,976

8.13%, 7/15/2039 170,000 223,179 Credit Suisse Group Funding

3 Month USD LIBOR + Guernsey, Ltd.

0.90%, 3.35%, 4/24/2025 4.55%, 4/17/2026 342,000 333,963
(©) 989,000 969,784 Deutsche Bank AG:

3 Month USD LIBOR + 0.90%, 5/28/2024 300,000 281,250
1.15%, 3.52%, 1.69%, 3/19/2026 202,000 181,188
10/27/2028 (c) 404,000 377,037 4.10%, 1/13/2026 (b) 200,000 197,756

3 Month USD LIBOR + SOFR + 1.13%, 1.45%,

1.17%, 3.88%, 1/24/2039 4/1/2025 (c) 675,000 631,334
(b) (¢) 420,000 363,523 SOFR + 1.22%, 2.31%,

3 Month USD LIBOR + 11/16/2027 (c) 540,000 465,853
1.19%, 4.08%, 4/23/2029 SOFR + 1.32%, 2.55%,

(c) 595,000 566,101 1/7/2028 (c) 500,000 432,585

3 Month USD LIBOR + SOFR + 1.72%, 3.04%,

1.34%, 3.98%, 3/20/2030 5/28/2032 (c) 747,000 591,198
(c) 888,000 830,884 SOFR + 1.87%, 2.13%,

3 Month USD LIBOR + 11/24/2026 (c) 590,000 524,451
1.39%, 3.67%, 7/24/2028 SOFR + 2.16%, 2.22%,

(c) 1,145,000 1,082,632 9/18/2024 (c) 300,000 289,908

3 Month USD LIBOR + SOFR + 2.58%, 3.96%,

1.56%, 3.89%, 1/10/2028 11/26/2025 (c) 495,000 479,526
(c) 372,000 357,139 SOFR + 3.04%, 3.55%,

3 Month USD LIBOR + 9/18/2031 (c) 440,000 367,413
1.84%, 4.28%, 4/24/2048 Discover Bank:

(c) 235,000 209,895 2.45%, 9/12/2024 370,000 355,193

SOFR + 0.53%, 1.28%, Series BKNT, 2.70%,

11/3/2025 (c) 150,000 139,389 2/6/2030 175,000 145,719

SOFR + 0.67%, 0.98%, Series BKNT, 3.45%,

5/1/2025 (c) 590,000 552,800 7/27/2026 112,000 105,965

SOFR + 0.69%, 0.78%, Series BKNT, 4.20%,

10/30/2024 (c) 583,000 556,217 8/8/2023 299,000 299,903

SOFR + 0.69%, 2.01%, Series BKNT, 4.25%,

1/25/2026 (c) 500,000 468,825 3/13/2026 100,000 97,635

SOFR + 0.77%, 1.46%, Series BKNT, 4.65%,

6/9/2027 (c) 881,000 778,584 9/13/2028 255,000 245,256

SOFR + 1.15%, 2.67%, Fifth Third Bancorp:

1/29/2031 (c) 768,000 652,216 2.38%, 1/28/2025 166,000 159,058

SOFR + 1.17%, 2.56%, 3.65%, 1/25/2024 311,000 309,750
5/1/2032 (c) 890,000 734,036 3.95%, 3/14/2028 (b) 227,000 220,562

SOFR + 1.18%, 2.52%, 4.30%, 1/16/2024 255,000 256,479
11/3/2032 (c) 460,000 372,950 8.25%, 3/1/2038 312,000 401,185

SOFR + 1.35%, 3.06%, SOFR + 1.66%, 4.34%,

1/25/2033 (c) 616,000 523,230 4/25/2033 (b) (c) 500,000 475,655

SOFR + 1.38%, 2.90%, Fifth Third Bank
11/3/2042 (b) (c) 650,000 473,596 Class BKNT, 2.25%,

SOFR + 1.42%, 2.98%, 2/1/2027 (b) 150,000 138,833
11/5/2030 (c) 458,000 399,687 Fifth Third Bank NA:

SOFR + 1.94%, 3.79%, Series BKNT, 3.85%,

3/17/2033 (c) 135,000 121,909 3/15/2026 285,000 279,172

SOFR + 2.09%, 4.91%, Series BKNT, 3.95%,

5/24/2033 (c) 1,000,000 987,140 7/28/2025 292,000 292,228

SOFR + 2.11%, 2.57%, First Horizon Bank
6/3/2031 (c) 901,000 757,948 Series BKNT, 5.75%,

SOFR + 2.84%, 3.11%, 5/1/2030 (b) 145,000 148,016
4/8/2026 (c) 1,268,000 1,219,258 First Republic Bank

SOFR +3.91%, 4.41%, Series BKNT, 4.63%,

3/31/2031 (c) 880,000 842,811 2/13/2047 356,000 323,697

Series VAR, SOFR + First-Citizens Bank & Trust
1.28%, 3.07%, 2/24/2028 Co.

c 650,000 602,374 6.13%, 3/9/2028 222,000 230,418
Citizens Bank NA/Providence Goldman Sachs Capital I

RI: 6.35%, 2/15/2034 160,000 170,739

Series BKNT, 2.25%, Goldman Sachs Group, Inc.:

4/28/2025 350,000 332,734 1.22%, 12/6/2023 500,000 482,390

Series BKNT, 3.75%, 2.60%, 2/7/2030 487,000 415,143
2/18/2026 397,000 389,493 3.50%, 1/23/2025 726,000 717,651

Citizens Financial Group, Inc.: 3.50%, 4/1/2025 556,000 546,292
2.85%, 7/127/2026 150,000 140,213 3.50%, 11/16/2026 1,759,000 1,690,329
3.25%, 4/30/2030 141,000 125,187 3.63%, 2/20/2024 835,000 832,320

Comerica Bank 3.75%, 5/22/2025 791,000 782,196
Series BKNT, 2.50%, 3.75%, 2/25/2026 632,000 620,586
7/23/2024 170,000 165,099 3.80%, 3/15/2030 482,000 446,506

Comerica, Inc. 3.85%, 1/26/2027 720,000 696,564
4.00%, 2/1/2029 (b) 164,000 159,195 4.00%, 3/3/2024 1,404,000 1,407,903

Cooperatieve Rabobank UA: 4.25%, 10/21/2025 292,000 290,204
0.38%, 1/12/2024 (b) 250,000 238,448 4.75%, 10/21/2045 429,000 399,099
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5.15%, 5/22/2045 311,000 295,951 11/7/2025 (b) (c) 612,000 583,658

5.95%, 1/15/2027 196,000 205,145 SOFR + 1.41%, 2.87%,

6.13%, 2/15/2033 (b) 350,000 380,376 11/22/2032 (b) (c) 455,000 372,700

6.25%, 2/1/2041 735,000 813,329 SOFR + 1.54%, 1.65%,

6.45%, 5/1/2036 123,000 133,209 4/18/2026 (c) 475,000 435,736

6.75%, 10/1/2037 1,735,000 1,921,998 SOFR + 1.73%, 2.01%,

3 Month USD LIBOR + 9/22/2028 (c) 528,000 451,794
1.30%, 4.22%, 5/1/2029 SOFR + 1.93%, 2.10%,

(c) 944,000 906,117 6/4/2026 (c) 854,000 789,865

3 Month USD LIBOR + SOFR + 1.95%, 2.36%,

1.43%, 4.41%, 4/23/2039 8/18/2031 (c) 200,000 162,336
(c) 662,500 602,941 SOFR + 2.39%, 2.85%,

3 Month USD LIBOR + 6/4/2031 (c) 466,000 393,551
1.51%, 3.69%, 6/5/2028 SOFR + 2.53%, 4.76%,

(c) 836,000 792,444 3/29/2033 (b) (c) 225,000 207,819

SOFR + 0.49%, 0.93%, 7.63%, 5/17/2032 (b) 100,000 114,475
10/21/2024 (c) 525,000 502,661 Huntington Bancshares, Inc.:

SOFR + 0.51%, 0.66%, 2.55%, 2/4/2030 186,000 158,275
9/10/2024 (c) 785,000 751,763 2.63%, 8/6/2024 220,000 213,547

SOFR + 0.61%, 0.86%, 4.00%, 5/15/2025 175,000 174,195
2/12/2026 (c) 619,000 563,748 5 Year CMT + 1.17%,

SOFR + 0.73%, 1.76%, 2.49%, 8/15/2036 (c) 355,000 275,285
1/24/2025 (c) 335,000 322,354 SOFR + 2.05%, 5.02%,

SOFR + 0.80%, 1.43%, 5/17/2033 (c) 175,000 173,269
3/9/2027 (c) 678,000 602,803 Huntington National Bank:

SOFR + 0.91%, 1.95%, SOFR + 1.21%, 4.01%,

10/21/2027 (c) 1,409,000 1,247,712 5/16/2025 (c) 250,000 249,283

SOFR + 1.09%, 1.99%, SOFRINDX + 1.65%,

1/27/2032 (c) 780,000 616,746 4.55%, 5/17/2028 (c) 250,000 248,903

SOFR + 1.11%, 2.64%, Series BKNT, 3.55%,

2/24/2028 (c) 345,000 312,901 10/6/2023 180,000 179,849

SOFR + 1.26%, 2.65%, Industrial & Commercial Bank
10/21/2032 (c) 749,000 617,453 of China, Ltd.

SOFR + 1.28%, 2.62%, 3.54%, 11/8/2027 219,000 217,182
4/22/2032 (c) 793,000 657,928 ING Groep NV:

SOFR + 1.41%, 3.10%, 3.55%, 4/9/2024 233,000 231,099
2/24/2033 (c) 960,000 820,954 3.95%, 3/29/2027 (b) 401,000 386,748

SOFR + 1.47%, 2.91%, 4.05%, 4/9/2029 (b) 181,000 169,901
7/21/2042 (c) 265,000 193,254 4.10%, 10/2/2023 746,000 748,462

SOFR + 1.51%, 3.21%, 4.55%, 10/2/2028 (b) 305,000 296,829
4/22/2042 (c) 642,000 489,846 SOFR + 1.32%, 2.73%,

SOFR + 1.63%, 3.44%, 4/1/2032 (c) 287,000 239,105
2/24/2043 (c) 529,000 416,191 SOFR + 2.07%, 4.25%,

SOFR + 1.25%, 2.38%, 3/28/2033 (c) 355,000 330,654
7/21/2032 (c) 1,354,000 1,095,914 SOFR + 1.01%, 1.73%,

Series MTN, 3.85%, 4/1/2027 (c) 352,000 314,508
7/8/2024 668,000 669,917 Intesa Sanpaolo SpA

Series MTN, 4.80%, 5.25%, 1/12/2024 170,000 171,421
7/8/2044 694,000 651,749 JPMorgan Chase & Co.:

Series VAR, SOFR + 2.95%, 10/1/2026 (b) 1,023,000 976,668
0.79%, 1.09%, 12/9/2026 3.13%, 1/23/2025 (b) 648,000 639,025
(c) 260,000 231,119 3.20%, 6/15/2026 867,000 840,522

HSBC Bank USA NA: 3.30%, 4/1/2026 757,000 735,592

Series BKNT, 5.63%, 3.63%, 5/13/2024 663,000 663,968
8/15/2035 211,000 213,078 3.63%, 12/1/2027 (b) 315,000 302,542

Series BKNT, 5.88%, 3.85%, 6/14/2025 600,000 594,114
11/1/2034 150,000 154,218 3.88%, 2/1/2024 300,000 301,842

HSBC Holdings PLC: 3.88%, 9/10/2024 986,000 984,166

3.90%, 5/25/2026 216,000 211,449 3.90%, 7/15/2025 698,000 701,204

4.25%, 3/14/2024 808,000 804,825 4.13%, 12/15/2026 447,000 443,719

4.25%, 8/18/2025 742,000 731,590 4.25%, 10/1/2027 283,000 280,241

4.38%, 11/23/2026 490,000 479,877 5.40%, 1/6/2042 249,000 255,442

4.95%, 3/31/2030 555,000 548,024 5.60%, 7/15/2041 363,000 380,979

5.25%, 3/14/2044 464,000 431,845 6.40%, 5/15/2038 640,000 728,013

6.10%, 1/14/2042 (b) 174,000 192,397 7.63%, 10/15/2026 876,000 988,969

6.50%, 5/2/2036 560,000 596,187 8.00%, 4/29/2027 500,000 573,875

6.50%, 9/15/2037 1,059,000 1,133,628 8.75%, 9/1/2030 328,000 401,347

6.80%, 6/1/2038 657,000 713,213 3 Month SOFR + 0.58%,

3 Month USD LIBOR + 0.97%, 6/23/2025 (c) 350,000 327,288
1.21%, 3.80%, 3/11/2025 3 Month SOFR + 0.60%,

(c) 711,000 701,124 0.65%, 9/16/2024 (c) 446,000 427,821

3 Month USD LIBOR + 3 Month SOFR + 0.70%,

1.35%, 4.29%, 9/12/2026 1.04%, 2/4/2027 (c) 587,000 518,826

(©) 722,000 706,260 3 Month SOFR + 1.11%,

3 Month USD LIBOR + 1.76%, 11/19/2031 (c) 790,000 625317
1.53%, 4.58%, 6/19/2029 3 Month SOFR + 1.59%,
(©) 1,109,000 1,068,089 2.01%, 3/13/2026 (c) 744,000 696,607
3 Month USD LIBOR + 3 Month USD LIBOR +
1.55%, 4.04%, 3/13/2028 0.89%, 3.80%, 7/23/2024
(©) 1,061,000 1,007,823 (c) 885,000 882,442
3 Month USD LIBOR + 3 Month USD LIBOR +
1.61%, 3.97%, 5/22/2030 0.95%, 3.51%, 1/23/2029
(©) 752,000 692,825 (c) 441,000 412,820
SOFR + 0.53%, 0.73%, 3 Month USD LIBOR +
8/17/2024 (c) 705,000 676,525 1.00%, 4.02%, 12/5/2024
SOFR +0.71%, 0.98%, (c) 679,000 676,780
5/24/2025 (c) 783,000 730,539 3 Month USD LIBOR +
SOFR + 1.10%, 2.25%, 1.12%, 4.01%, 4/23/2029
11/22/2027 (c) 600,000 534,588 (c) 255,000 244,491
SOFR + 1.19%, 2.80%, 3 Month USD LIBOR +
5/24/2032 (c) 800,000 656,784 1.16%, 3.22%, 3/1/2025
SOFR + 1.29%, 1.59%, (c) 578,000 567,868
5/24/2027 (c) 655,000 575,889 3 Month USD LIBOR +
SOFR + 1.29%, 2.21%, 1.16%, 3.70%, 5/6/2030
8/17/2029 (c) 235,000 197,374 (c) 602,000 560,606

SOFR + 1.40%, 2.63%,
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1.22%, 3.90%, 1/23/2049 Series MTN, 4.15%,
(c) 320,000 269,827 10/29/2025 220,000 219,105
3 Month USD LIBOR + Kreditanstalt fuer
1.25%, 3.96%, 1/29/2027 Wiederaufbau:
(c) 428,000 418,721 1.25%, 1/31/2025 2,500,000 2,388,150
3 Month USD LIBOR + 3.00%, 5/20/2027 (b) 725,000 720,121
1.26%, 4.20%, 7/23/2029 Landwirtschaftliche
(©) 805,000 776,294 Rentenbank:
3 Month USD LIBOR + 2.00%, 1/13/2025 805,000 784,424
1.33%, 4.45%, 12/5/2029 Series GMTN, 1.75%,
(c) 731,000 711,607 7/27/2026 (b) 452,000 428,030
3 Month USD LIBOR + Lloyds Banking Group PLC:
1.34%, 3.78%, 2/1/2028 3.75%, 1/11/2027 (b) 309,000 298,312
(c) 322,000 308,991 3.90%, 3/12/2024 258,000 257,399
3 Month USD LIBOR + 4.05%, 8/16/2023 643,000 645,013
1.36%, 3.88%, 7/24/2038 4.34%, 1/9/2048 (b) 800,000 656,568
(c) 484,000 426,859 4.38%, 3/22/2028 299,000 290,365
3 Month USD LIBOR + 4.45%, 5/8/2025 508,000 508,564
1.38%, 3.54%, 5/1/2028 4.50%, 11/4/2024 505,000 502,904
(c) 606,000 574,082 4.55%, 8/16/2028 202,000 197,433
3 Month USD LIBOR + 4.58%, 12/10/2025 369,000 362,221
1.38%, 3.96%, 5.30%, 12/1/2045 200,000 185,510
11/15/2048 (c) 779,000 664,027 1 year CMT + 0.85%,
3 Month USD LIBOR + 1.63%, 5/11/2027 (c) 205,000 182,327
1.58%, 4.26%, 2/22/2048 1 year CMT + 3.50%,
(c) 608,000 540,694 3.87%, 7/9/2025 (c) 996,000 984,486
SOFR + 0.42%, 0.56%, 3 Month USD LIBOR +
2/16/2025 (c) 260,000 245,125 1.21%, 3.57%, 11/7/2028
SOFR + 0.49%, 0.77%, (c) 635,000 594,589
8/9/2025 (c) 335,000 310,977 M&T Bank Corp.
SOFR + 0.54%, 0.82%, 3.55%, 7/26/2023 314,000 313,093
6/1/2025 (c) 585,000 547,320 Manufacturers & Traders
SOFR + 0.61%, 1.56%, Trust Co.
12/10/2025 (c) 850,000 796,169 Series BKNT, 3.40%,
SOFR + 0.77%, 1.47%, 8/17/2027 200,000 189,462
9/22/2027 (c) 435,000 381,591 Mitsubishi UFJ Financial
SOFR + 0.80%, 1.05%, Group, Inc.:
11/19/2026 (c) 749,000 666,603 1.41%, 7/17/2025 463,000 425,705
SOFR + 0.89%, 1.58%, 2.05%, 7/17/2030 230,000 187,758
4/22/2027 (c) 800,000 714,048 2.19%, 2/25/2025 715,000 679,221
SOFR + 0.92%, 2.60%, 2.53%, 9/13/2023 (b) 160,000 158,446
2/24/2026 (c) 500,000 476,020 2.56%, 2/25/2030 453,000 388,660
SOFR + 1.02%, 2.07%, 2.76%, 9/13/2026 168,000 157,174
6/1/2029 (c) 330,000 283,780 2.80%, 7/18/2024 305,000 297,180
SOFR + 1.07%, 1.95%, 3.20%, 7/18/2029 529,000 477,396
2/4/2032 (c) 914,000 730,067 3.29%, 7/25/2027 (b) 225,000 212,861
SOFR + 1.16%, 2.30%, 3.41%, 3/7/2024 211,000 209,483
10/15/2025 (c) 474,000 451,784 3.68%, 2/22/2027 (b) 215,000 208,051
SOFR + 1.17%, 2.95%, 3.74%, 3/7/2029 613,000 577,164
2/24/2028 (c) 214,000 198,277 3.75%, 7/18/2039 310,000 269,415
SOFR + 1.18%, 2.55%, 3.76%, 7/26/2023 610,000 609,427
11/8/2032 (c) 525,000 436,212 3.85%, 3/1/2026 99,000 97,226
SOFR + 1.25%, 2.58%, 3.96%, 3/2/2028 118,000 113,864
4/22/2032 (c) 1,171,000 985,994 4.05%, 9/11/2028 (b) 704,000 678,832
SOFR + 1.26%, 2.96%, 4.15%, 3/7/2039 (b) 93,000 85,343
1/25/2033 (c) 700,000 601,055 1 year CMT + 0.45%,
SOFR + 1.46%, 3.16%, 0.96%, 10/11/2025 (c) 410,000 380,123
4/22/2042 (c) 441,000 342,485 1 year CMT + 0.55%,
SOFR + 1.51%, 2.53%, 0.95%, 7/19/2025 (c) 450,000 420,219
11/19/2041 (b) (c) 342,000 243,497 1 year CMT + 0.67%,
SOFR + 1.51%, 2.74%, 1.64%, 10/13/2027 (c) 489,000 431,215
10/15/2030 (c) 993,000 865,737 1 year CMT + 0.68%,
SOFR + 1.58%, 3.33%, 0.85%, 9/15/2024 (c) 765,000 736,879
4/22/2052 (c) 640,000 489,325 1 year CMT + 0.75%,
SOFR + 1.75%, 4.57%, 1.54%, 7/20/2027 (c) 250,000 220,833
6/14/2030 (c) 415,000 408,020 1 year CMT + 0.83%,
SOFR + 1.80%, 4.59%, 2.34%, 1/19/2028 (c) 423,000 382,121
4/26/2033 (c) 300,000 294,990 1 year CMT + 1.10%,
SOFR + 1.85%, 2.08%, 2.85%, 1/19/2033 (c) 600,000 510,102
4/22/2026 (c) 846,000 792,600 1 year CMT + 0.95%,
SOFR + 1.89%, 2.18%, 2.31%, 7/20/2032 (c) 575,000 468,268
6/1/2028 (c) 421,000 374,930 1 year CMT + 0.97%,
SOFR + 2.04%, 2.52%, 2.49%, 10/13/2032 (c) 360,000 297,281
4/22/2031 (¢) 275,000 234,427 Mizuho Financial Group, Inc.:
SOFR + 2.44%, 3.11%, 2.56%, 9/13/2031 250,000 200,000
4/22/2051 (c) 340,000 250,478 2.84%, 9/13/2026 247,000 229,488
SOFR + 2.46%, 3.11%, 3.17%, 9/11/2027 (b) 272,000 252,400
4/22/2041 (c) 975,000 756,902 4.02%, 3/5/2028 (b) 210,000 200,905
SOFR + 2.52%, 2.96%, 1 year CMT + 0.67%,
5/13/2031 (c) 665,000 575,478 1.23%, 5/22/2027 (c) 245,000 214,079
SOFR + 3.79%, 4.49%, 3 Month USD LIBOR +
3/24/2031 (c) 1,029,000 1,004,952 0.83%, 2.23%, 5/25/2026
KeyBank NA: (c) 422,000 394,861
Series BKNT, 3.40%, 3 Month USD LIBOR +
5/20/2026 80,000 76,710 1.00%, 3.92%, 9/11/2024
Series BKNT, 3.90%, (c) 270,000 269,417
4/13/2029 116,000 109,346 3 Month USD LIBOR +
Series BKNT, 4.39%, 1.07%, 2.59%, 5/25/2031
12/14/2027 100,000 99,552 (c) 275,000 230,901
KeyCorp.: 3 Month USD LIBOR +
Series MTN, 2.25%, 1.13%, 3.15%, 7/16/2030
4/6/2027 597,000 536,852 (c) 200,000 177,784
Series MTN, 2.55%, 3 Month USD LIBOR +
10/1/2029 309,000 266,757 1.27%, 4.25%, 9/11/2029
Series MTN, 4.10%, (c) 304,000 292,554
4/30/2028 279,000 269,003 SOFR + 0.87%, 0.85%,
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9/8/2024 (c) 215,000 206,802 1.03%, 1.79%, 2/13/2032
SOFR + 1.24%, 2.84%, (c) 355,000 279,513
7/16/2025 (c) 327,000 316,359 Series MTN, SOFR +
SOFR + 1.25%, 1.24%, 1.15%, 2.72%, 7/22/2025
7/10/2024 (c) 350,000 340,189 (c) 435,000 419,636
SOFR + 1.36%, 2.56%, Series MTN, SOFR +
9/13/2025 (c) 270,000 258,876 1.20%, 2.51%,
SOFR + 1.53%, 1.98%, 10/20/2032 (c) 830,000 687,273
9/8/2031 (c) 225,000 178,551 Series MTN, SOFR +
SOFR + 1.77%, 2.20%, 1.43%, 2.80%, 1/25/2052
7/10/2031 (c) 288,000 234,144 (c) 278,000 192,390
1 year CMT + 0.75%, National Australia Bank, Ltd.
1.55%, 7/9/2027 (c) 357,000 313,903 Series BKNT, 2.50%,
1 year CMT + 0.87%, 7/12/2026 507,000 478,187
2.17%, 5/22/2032 (c) 200,000 159,014 National Bank of Canada:
1 year CMT + 0.90%, Series FXD, 0.75%,
2.26%, 7/9/2032 (b) (c) 130,000 103,840 8/6/2024 445,000 415,590
Morgan Stanley: Series MTN, 1 year CMT +
3.95%, 4/23/2027 697,000 675,679 0.40%, 0.55%,
4.30%, 1/27/2045 569,000 511,770 11/15/2024 (c) 300,000 286,248
4.38%, 1/22/2047 190,000 172,414 Natwest Group PLC:
5.00%, 11/24/2025 553,000 562,689 3.88%, 9/12/2023 748,000 746,108
6.38%, 7/24/2042 1,550,000 1,776,222 4.80%, 4/5/2026 321,000 319,864
7.25%, 4/1/2032 583,000 687,923 5.13%, 5/28/2024 150,000 150,590
3 Month USD LIBOR + 6.00%, 12/19/2023 100,000 101,841
1.34%, 3.59%, 7/22/2028 1 year CMT + 0.90%,
(c) 739,000 699,375 1.64%, 6/14/2027 (c) 567,000 497,951
3 Month USD LIBOR + 1 year CMT + 2.55%,
1.43%, 4.46%, 4/22/2039 3.07%, 5/22/2028 (c) 947,000 861,060
(c) 212,000 198,248 3 Month USD LIBOR +
3 Month USD LIBOR + 1.75%, 4.89%, 5/18/2029
1.46%, 3.97%, 7/22/2038 (c) 585,000 567,087
(c) 517,000 462,338 3 Month USD LIBOR +
SOFR + 0.53%, 0.79%, 1.76%, 4.27%, 3/22/2025
5/30/2025 (c) 492,000 458,406 (c) 633,000 626,372
SOFR + 0.72%, 0.99%, 3 Month USD LIBOR +
12/10/2026 (c) 632,000 560,154 1.87%, 4.45%, 5/8/2030
SOFR + 0.88%, 1.59%, (c) 341,000 322,064
5/4/2027 (c) 1,171,000 1,044,520 5 Year CMT + 2.10%,
SOFR + 0.94%, 2.63%, 3.75%, 11/1/2029 (c) 282,000 270,664
2/18/2026 (c) 1,350,000 1,291,207 5 Year CMT + 2.35%,
SOFR + 1.00%, 2.48%, 3.03%, 11/28/2035 (c) 359,000 289,214
1/21/2028 (c) 365,000 331,989 Northern Trust Corp.:
SOFR + 1.16%, 3.62%, 1.95%, 5/1/2030 341,000 289,485
4/17/2025 (c) 450,000 444,600 4.00%, 5/10/2027 (b) 303,000 305,142
SOFR + 1.29%, 2.94%, 3 Month USD LIBOR +
1/21/2033 (c) 720,000 617,242 1.13%, 3.38%, 5/8/2032
SOFR + 1.36%, 2.48%, (c) 496,000 467,713
9/16/2036 (c) 1,000,000 768,930 PNC Bank NA:
SOFR + 1.49%, 3.22%, 2.50%, 8/27/2024 217,000 211,419
4/22/2042 (c) 510,000 400,044 3.80%, 7/25/2023 163,000 163,667
SOFR + 1.61%, 4.21%, Series BKNT, 2.70%,
4/20/2028 (c) 520,000 508,716 10/22/2029 630,000 548,554
SOFR + 2.62%, 5.30%, Series BKNT, 2.95%,
4/20/2037 (c) 470,000 455,961 2/23/2025 229,000 223,193
Series F, 3.88%, 4/29/2024 901,000 903,577 Series BKNT, 3.10%,
Series GMTN, 3.88%, 10/25/2027 (b) 195,000 185,135
1/27/2026 853,000 841,484 Series BKNT, 3.25%,
Series GMTN, 4.00%, 6/1/2025 210,000 206,917
7/23/2025 832,000 832,250 Series BKNT, 3.25%,
Series GMTN, 4.35%, 1/22/2028 275,000 262,094
9/8/2026 1,053,000 1,042,217 Series BKNT, 3.88%,
Series GMTN, 3 Month 4/10/2025 222,000 219,871
USD LIBOR + 1.14%, Series BKNT, 4.05%,
3.77%, 1/24/2029 (c) 972,000 923,964 7/26/2028 539,000 521,623
Series GMTN, 3 Month PNC Financial Services
USD LIBOR + 1.63%, Group, Inc.:
4.43%, 1/23/2030 (c) 334,000 324,184 2.20%, 11/1/2024 259,000 250,886
Series GMTN, SOFR + 2.55%, 1/22/2030 636,000 553,180
0.51%, 0.79%, 1/22/2025 3.15%, 5/19/2027 (b) 243,000 231,820
(c) 800,000 756,904 3.45%, 4/23/2029 302,000 282,270
Series GMTN, SOFR + 3.50%, 1/23/2024 637,000 637,178
0.86%, 1.51%, 7/20/2027 3.90%, 4/29/2024 257,000 258,002
(c) 1,000,000 879,170 SOFR + 0.98%, 2.31%,
Series GMTN, SOFR + 4/23/2032 (b) (¢) 221,000 184,871
1.14%, 2.70%, 1/22/2031 Regions Financial Corp.:
(c) 707,000 612,927 1.80%, 8/12/2028 (b) 250,000 212,603
Series GMTN, SOFR + 2.25%, 5/18/2025 405,000 386,577
1.18%, 2.24%, 7/21/2032 Royal Bank of Canada:
(c) 988,000 802,809 0.65%, 7/29/2024 425,000 398,918
Series GMTN, SOFR + Series FXD, 2.05%,
4.84%, 5.60%, 3/24/2051 1/21/2027 170,000 155,016
(c) 140,000 151,448 Series GMTN, 0.43%,
Series I, SOFR + 0.75%, 1/19/2024 415,000 397,433
0.86%, 10/21/2025 (c) 244,000 225,183 Series GMTN, 0.75%,
Series MTN, 3.13%, 10/7/2024 469,000 437,591
7/27/2026 1,026,000 979,163 Series GMTN, 0.88%,
Series MTN, 6.25%, 1/20/2026 452,000 405,272
8/9/2026 200,000 212,814 Series GMTN, 1.15%,
Series MTN, SOFR + 7/14/2026 (b) 572,000 510,504
0.56%, 1.16%, Series GMTN, 1.40%,
10/21/2025 (c) 555,000 514,812 11/2/2026 200,000 177,608
Series MTN, SOFR + Series GMTN, 1.60%,
1.02%, 1.93%, 4/28/2032 1/21/2025 (b) 250,000 236,863
(c) 720,000 571,183 Series GMTN, 2.25%,
Series MTN, SOFR + 11/1/2024 (b) 362,000 349,851
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Series GMTN, 2.55%, 9/11/2025 (b) 770,000 695,117
7/16/2024 319,000 311,746 Series MTN, 0.75%,
Series GMTN, 3.70%, 1/6/2026 250,000 223,455
10/5/2023 792,000 797,013 Series MTN, 1.15%,
Series MTN, 0.50%, 6/12/2025 460,000 424,796
10/26/2023 325,000 314,301 Series MTN, 1.20%,
Series MTN, 1.15%, 6/3/2026 250,000 223,740
6/10/2025 672,000 621,734 Series MTN, 1.25%,
Santander Holdings USA, 9/10/2026 250,000 221,925
Inc.: Series MTN, 2.00%,
3.24%, 10/5/2026 350,000 328,177 9/10/2031 187,000 152,072
3.45%, 6/2/2025 387,000 373,149 Series MTN, 2.65%,
4.40%, 7/13/2027 397,000 382,204 6/12/2024 417,000 409,190
4.50%, 7/17/2025 433,000 431,562 Truist Bank:
3.50%, 6/7/2024 440,000 432,168 Series BKNT, 2.25%,
Santander UK Group 3/11/2030 115,000 96,302
Holdings PLC: Series BKNT, 1.50%,
3 Month USD LIBOR + 3/10/2025 296,000 279,371
1.40%, 3.82%, 11/3/2028 Series BKNT, 2.15%,
(c) 197,000 183,094 12/6/2024 562,000 541,841
3 Month USD LIBOR + Series BKNT, 3.30%,
1.57%, 4.80%, 5/15/2026 171,000 164,890
11/15/2024 (c) 247,000 247,133 Series BKNT, 3.63%,
SOFR + 0.79%, 1.09%, 9/16/2025 268,000 262,996
3/15/2025 (c) 500,000 467,325 Series BKNT, 5 Year CMT +
SOFR + 1.22%, 2.47%, 1.15%, 2.64%, 9/17/2029
1/11/2028 (c) 500,000 443,485 (c) 520,000 493,854
SOFR + 1.48%, 2.90%, Series BNKT, 3.20%,
3/15/2032 (c) 245,000 203,909 4/1/2024 416,000 414,091
1 year CMT + 1.25%, Truist Financial Corp.:
1.53%, 8/21/2026 (c) 275,000 246,340 4.00%, 5/1/2025 195,000 195,431
Santander UK PLC Series MTN, 1.13%,
4.00%, 3/13/2024 300,000 300,456 8/3/2027 (b) 222,000 190,327
Sumitomo Mitsui Banking Series MTN, 1.20%,
Corp.: 8/5/2025 228,000 209,844
3.95%, 7/19/2023 278,000 279,159 Series MTN, 1.95%,
3.95%, 1/10/2024 220,000 220,719 6/5/2030 198,000 164,374
Series GMTN, 3.65%, Series MTN, 2.50%,
7/23/2025 150,000 147,600 8/1/2024 260,000 253,786
Sumitomo Mitsui Financial Series MTN, 2.85%,
Group, Inc.: 10/26/2024 648,000 635,053
0.95%, 1/12/2026 372,000 331,567 Series MTN, 3.70%,
1.40%, 9/17/2026 250,000 221,135 6/5/2025 340,000 338,592
1.47%, 7/8/2025 945,000 870,345 Series MTN, 3.75%,
1.71%, 1/12/2031 (b) 300,000 235,575 12/6/2023 429,000 431,716
1.90%, 9/17/2028 450,000 381,609 Series MTN, 3.88%,
2.14%, 9/23/2030 410,000 328,578 3/19/2029 509,000 481,804
2.17%, 1/14/2027 (b) 200,000 181,222 Series MTN, SOFR +
2.22%, 9/17/2031 450,000 364,018 0.61%, 1.27%, 3/2/2027
2.30%, 1/12/2041 205,000 139,816 (c) 268,000 240,664
2.35%, 1/15/2025 155,000 148,290 US Bancorp:
2.45%, 9/27/2024 249,000 240,178 1.45%, 5/12/2025 375,000 352,110
2.47%, 1/14/2029 250,000 217,903 2.40%, 7/30/2024 368,000 359,146
2.63%, 7/14/2026 (b) 406,000 379,748 3.38%, 2/5/2024 265,000 265,506
2.70%, 7/16/2024 521,000 507,496 5 Year CMT + 0.95%,
2.72%, 9/27/2029 (b) 295,000 257,747 2.49%, 11/3/2036 (c) 624,000 509,434
2.75%, 1/15/2030 472,000 411,376 Series DMTN, 3.00%,
2.93%, 9/17/2041 125,000 91,759 7/30/2029 285,000 259,111
3.01%, 10/19/2026 258,000 243,820 Series MTN, 1.38%,
3.04%, 7/16/2029 858,000 764,461 7/22/2030 254,000 202,367
3.05%, 1/14/2042 (b) 150,000 115,112 Series MTN, 3.10%,
3.20%, 9/17/2029 275,000 244,096 4/27/2026 (b) 347,000 334,716
3.36%, 7/12/2027 (b) 281,000 267,228 Series MTN, 3.60%,
3.45%, 1/11/2027 (b) 360,000 345,344 9/11/2024 209,000 208,511
3.75%, 7/19/2023 127,000 127,450 Series MTN, 3.70%,
3.78%, 3/9/2026 444,000 436,021 1/30/2024 321,000 322,669
3.94%, 10/16/2023 250,000 251,420 Series MTN, 3.90%,
3.94%, 7/19/2028 (b) 77,000 73,962 4/26/2028 242,000 239,142
SVB Financial Group: Series MTN, 3.95%,
1.80%, 10/28/2026 (b) 248,000 220,586 11/17/2025 200,000 200,944
1.80%, 2/2/2031 (b) 170,000 131,167 Series MTN, SOFR +
3.13%, 6/5/2030 266,000 228,909 0.73%, 2.22%, 1/27/2028
3.50%, 1/29/2025 155,000 151,764 (b) (¢) 415,000 381,115
Svenska Handelsbanken AB Series MTN, SOFR +
Series BKNT, 3.90%, 1.02%, 2.68%, 1/27/2033
11/20/2023 395,000 396,924 (c) 200,000 172,578
Toronto-Dominion Bank: Series V, 2.38%, 7/22/2026
0.55%, 3/4/2024 530,000 504,327 (b) 410,000 386,696
1.25%, 12/13/2024 (b) 528,000 498,986 Series X, 3.15%,
2.35%, 3/8/2024 136,000 133,208 4/27/2027 338,000 325,376
USD 5 Year swap Rate + US Bank NA:
2.21%, 3.63%, 9/15/2031 Series BKNT, 2.80%,
(c) 200,000 192,470 1/27/2025 (b) 100,000 97,709
Series FXD, 1.45%, Series BKNT, 3.40%,
1/10/2025 (b) 250,000 236,715 7/24/2023 (b) 200,000 199,784
Series FXD, 1.95%, Valley National Bancorp.
1/12/2027 250,000 225,893 3 Month SOFR + 2.36%,
Series GMTN, 2.45%, 3.00%, 6/15/2031 (c) 105,000 94,467
1/12/2032 100,000 83,724 Wachovia Corp.:
Series GMTN, 3.25%, 5.50%, 8/1/2035 875,000 891,205
3/11/2024 206,000 204,612 7.57%, 8/1/2026 (d) 318,000 349,301
Series MTN, 0.45%, Webster Financial Corp.
9/11/2023 650,000 629,239 4.10%, 3/25/2029 72,000 68,209
Series MTN, 0.70%, Wells Fargo & Co.:
9/10/2024 250,000 234,690 3.00%, 4/22/2026 828,000 788,438
Series MTN, 0.75%, 3.00%, 10/23/2026 1,042,000 983,856
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3.90%, 5/1/2045 (b) 700,000 590,982 3.25%, 10/29/2029 157,000 137,069
4.13%, 8/15/2023 471,000 474,198 __ 326,056,648
4.48%, 1/16/2024 243,000 245,782 ;i —0.5%

5.38%, 11/2/2043 539,000 530,667 Anheuser-Busch Cos.
5.61%, 1/15/2044 646,000 650,173 LLC/Anheuser-Busch InBev
SOFR + 1.32%, 3.91%, Worldwide, Inc.:
4/25/2026 (c) 440,000 432,938 3.65%, 2/1/2026 788,000 776,046
SOFR +2.00%, 2.19%, 4.70%, 2/1/2036 1,139,000 1,093,349
4/30/2026 (c) 617,000 578,413 4.90%, 2/1/2046 1,952,000 1,841,068
SOFR +2.53%, 3.07%, Anheuser-Busch InBev
4/30/2041 (c) 703,000 547,911 Finance, Inc.:
Series GMTN, 4.30%, 4.70%, 2/1/2036 550,000 527,478
7/22/2027 636,000 628,425 4.90%, 2/1/2046 557,000 520,962
Series GMTN, 4.90%, Anheuser-Busch InBev
11/17/2045 346,000 320,171 Worldwide, Inc.:
Series MTN, 3.00%, 3.75%, 7/15/2042 608,000 495,283
2/19/2025 740,000 723,787 4.00%, 4/13/2028 (b) 436,000 430,589
Series MTN, 3.30%, 4.38%, 4/15/2038 314,000 287,257
9/9/2024 (b) 613,000 605,865 4.44%, 10/6/2048 338,000 297,285
Series MTN, 3.55%, 4.50%, 6/1/2050 1,068,000 959,523
9/29/2025 (b) 596,000 585,117 4.60%, 4/15/2048 645,500 581,208
Series MTN, 4.10%, 4.60%, 6/1/2060 281,000 246,358
6/3/2026 956,000 939,710 4.75%, 1/23/2029 1,303,000 1,327,835
Series MTN, 4.15%, 4.90%, 1/23/2031 (b) 653,000 669,593
1/24/2029 845,000 816,938 4.95%, 1/15/2042 345,000 328,809
Series MTN, 4.40%, 5.45%, 1/23/2039 517,000 525,107
6/14/2046 988,000 856,883 5.55%, 1/23/2049 1,186,000 1,211,938
Series MTN, 4.65%, 5.80%, 1/23/2059 600,000 624,978
11/4/2044 384,000 344,490 8.20%, 1/15/2039 356,000 461,251
Series MTN, 4.75%, Brown-Forman Corp.:
12/7/2046 859,000 783,210 4.00%, 4/15/2038 480,000 434,347
Series MTN, 3 Month USD 4.50%, 7/15/2045 40,000 36,838
LIBOR + 0.75%, 2.16%, Coca-Cola Co.:
2/11/2026 (c) 971,000 914,177 1.00%, 3/15/2028 (b) 465,000 401,160
Series MTN, 3 Month USD 1.38%, 3/15/2031 364,000 296,412
LIBOR + 1.17%, 3.20%, 1.45%, 6/1/2027 318,000 287,930
6/17/2027 (c) 843,000 799,088 1.50%, 3/5/2028 145,000 128,904
Series MTN, 3 Month USD 1.65%, 6/1/2030 222,000 188,149
LIBOR + 1.31%, 3.58%, 1.75%, 9/6/2024 (b) 247,000 241,154
5/22/2028 (c) 605,000 573,014 2.00%, 3/5/2031 183,000 157,561
Series MTN, SOFR + 2.13%, 9/6/2029 115,000 102,621
0.51%, 0.81%, 5/19/2025 2.50%, 3/15/2051 224,000 163,135
(c) 259,000 242,499 2.60%, 6/1/2050 364,000 271,493
Series MTN, SOFR + 2.88%, 5/5/2041 254,000 209,118
1.09%, 2.41%, 2.90%, 5/25/2027 174,000 169,678
10/30/2025 (c) 1,011,000 964,069 3.00%, 3/5/2051 636,000 513,277
Series MTN, SOFR + 3.38%, 3/25/2027 939,000 930,840
1.26%, 2.57%, 2/11/2031 3.45%, 3/25/2030 (b) 709,000 687,404
(c) 575,000 494,373 Coca-Cola Femsa SAB de
Series MTN, SOFR + CV:
1.43%, 2.88%, 1.85%, 9/1/2032 200,000 155,836
10/30/2030 (c) 760,000 668,412 2.75%, 1/22/2030 250,000 224,383
Series MTN, SOFR + 5.25%, 11/26/2043 399,000 399,499
1.50%, 3.35%, 3/2/2033 Constellation Brands, Inc.:
(©) 1,210,000 1,073,972 2.25%, 8/1/2031 160,000 129,696
Series MTN, SOFR + 3.15%, 8/1/2029 320,000 288,240
2.10%, 2.39%, 6/2/2028 3.60%, 2/15/2028 467,000 442,879
(c) 760,000 681,097 4.40%, 11/15/2025 97,000 97,452
Series MTN, SOFR + 4.50%, 5/9/2047 311,000 276,274
2.13%, 4.61%, 4/25/2053 4.65%, 11/15/2028 223,000 220,295
(c) 850,000 786,598 4.75%, 11/15/2024 391,000 396,368
Series MTN, SOFR + 5.25%, 11/15/2048 200,000 197,390
4.03%, 4.48%, 4/4/2031 Diageo Capital PLC:
(© 420,000 410,865 1.38%, 9/29/2025 200,000 186,736
Series MTN, SOFR + 2.00%, 4/29/2030 237,000 202,308
4.50%, 5.01%, 4/4/2051 2.13%, 4/29/2032 (b) 193,000 160,918
(c) 934,000 916,151 3.50%, 9/18/2023 53,000 53,180

Wells Fargo Bank NA: 3.88%, 5/18/2028 (b) 285,000 282,922
Series BKNT, 5.85%, Diageo Captial PLC:

2/1/2037 236,000 252,039 2.13%, 10/24/2024 (b) 330,000 318,599
Series BKNT, 6.60%, 2.38%, 10/24/2029 118,000 104,625
1/15/2038 354,000 408,849 Diageo Investment Corp.:

Westpac Banking Corp.: 4.25%, 5/11/2042 103,000 97,115
1.15%, 6/3/2026 500,000 448,250 7.45%, 4/15/2035 221,000 281,284
1.95%, 11/20/2028 (b) 500,000 436,070 Fomento Economico
2.15%, 6/3/2031 (b) 350,000 293,461 Mexicano SAB de CV:

2.35%, 2/19/2025 (b) 250,000 241,530 3.50%, 1/16/2050 774,000 598,983
2.70%, 8/19/2026 469,000 445,578 4.38%, 5/10/2043 475,000 428,236
2.96%, 11/16/2040 117,000 84,811 Keurig Dr Pepper, Inc.:
3.13%, 11/18/2041 500,000 367,845 2.25%, 3/15/2031 240,000 197,266
3.30%, 2/26/2024 (b) 299,000 298,148 2.55%, 9/15/2026 122,000 113,271
3.35%, 3/8/2027 407,000 393,911 3.13%, 12/15/2023 135,000 134,692
3.40%, 1/25/2028 162,000 155,292 3.20%, 5/1/2030 376,000 336,264
4.42%, 7/24/2039 (b) 210,000 188,108 3.35%, 3/15/2051 130,000 96,343
5 Year CMT + 1.53%, 3.43%, 6/15/2027 288,000 275,167
3.02%, 11/18/2036 (c) 350,000 282,135 3.80%, 5/1/2050 165,000 130,753
5 Year CMT + 2.00%, 4.05%, 4/15/2032 500,000 467,880
4.11%, 7/24/2034 (c) 335,000 306,485 4.42%, 5/25/2025 257,000 259,323
5 Year CMT + 1.75%, 4.42%, 12/15/2046 397,000 352,131
2.67%, 11/15/2035 (c) 593,000 475,871 4.50%, 11/15/2045 383,000 338,204
Series GMTN, 5 Year US 4.60%, 5/25/2028 200,000 200,070
ISDA + 2.24%, 4.32%, Molson Coors Beverage Co.:
11/23/2031 (c) 405,000 390,064 4.20%, 7/15/2046 351,000 287,402

Wintrust Financial Corp.
4.85%, 6/6/2029 155,000 151,268
Zions Bancorp NA

5.00%, 5/1/2042 467,000 427,978
Molson Coors Brewing Co.
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3.00%, 7/15/2026 590,000 554,765 3.90%, 2/14/2026 99,000 98,427

PepsiCo, Inc.: 4.50%, 2/15/2047 253,000 221,190
0.40%, 10/7/2023 (b) 455,000 441,336 4.63%, 7/2/2044 340,000 305,599
1.40%, 2/25/2031 (b) 172,000 141,186 4.95%, 7/2/2064 (d) 301,000 264,808
1.63%, 5/1/2030 181,000 153,492 5.13%, 9/14/2045 240,000 231,350
1.95%, 10/21/2031 (b) 670,000 571,343 Johnson Controls
2.25%, 3/19/2025 494,000 480,909 International PLC/Tyco Fire
2.63%, 10/21/2041 903,000 709,632 & Security Finance SCA
2.75%, 4/30/2025 (b) 574,000 565,367 1.75%, 9/15/2030 (b) 171,000 139,331
2.75%, 3/19/2030 (b) 948,000 873,089 Lennox International, Inc.:

2.75%, 10/21/2051 340,000 261,327 1.35%, 8/1/2025 180,000 165,015

2.88%, 10/15/2049 (b) 233,000 184,948 1.70%, 8/1/2027 100,000 87,427

3.00%, 10/15/2027 (b) 353,000 343,804 3.00%, 11/15/2023 110,000 108,856

3.45%, 10/6/2046 (b) 385,000 331,531 Martin Marietta Materials, Inc.:

3.60%, 3/1/2024 117,000 117,701 3.50%, 12/15/2027 (b) 491,000 463,980
33,316,330 4.25%, 7/2/2024 142,000 142,716

NAFFH/895— —03% Series CB, 2.50%,

Amgen, Inc.: 3/15/2030 347,000 292,552
1.65%, 8/15/2028 400,000 343,276 Masco Corp.:

2.00%, 1/15/2032 400,000 325,464 1.50%, 2/15/2028 125,000 104,955
2.20%, 2/21/2027 720,000 662,090 2.00%, 10/1/2030 270,000 213,227
2.25%, 8/19/2023 (b) 230,000 227390 3.50%, 11/15/2027 (b) 120,000 113,726
2.30%, 2/25/2031 460,000 390,678 4.50%, 5/15/2047 325,000 276,949
2.45%, 2/21/2030 (b) 200,000 174,586 Mohawk Industries, Inc.

2.60%, 8/19/2026 219,000 207,408 3.63%, 5/15/2030 (b) 216,000 192,754
2.80%, 8/15/2041 330,000 244,672 Owens Corning:

3.00%, 2/22/2029 290,000 267,774 3.40%, 8/15/2026 86,000 82,026
3.00%, 1/15/2052 400,000 284,572 3.88%, 6/1/2030 181,000 165,561
3.13%, 5/1/2025 272,000 267,055 3.95%, 8/15/2029 (b) 176,000 163,143
3.15%, 2/21/2040 539,000 427.637 4.30%, 7/15/2047 (b) 276,000 226,116
3.20%, 11/2/2027 (b) 358,000 342,345 4.40%, 1/30/2048 320,000 264,160
3.35%, 2/22/2032 (b) 190,000 173,974 Vulcan Materials Co.:

3.38%, 2/21/2050 515,000 394,840 3.50%, 6/1/2030 275,000 247,841
3.63%, 5/22/2004 500,000 499,145 3.90%, 4/1/2027 (b) 255,000 250,889
4.20%, 2/22/2052 540,000 473,774 4.50%, 4/1/2025 135,000 136,873
4.40%, 5/1/2045 454,000 412,155 4.50%, 6/15/2047 199,000 177,102
4.40%, 2/22/2062 250,000 217,410 7,721,025
4.56%, 6/15/2048 194,000 178,337 % —03%

4.66%, 6/15/2051 556,000 522,056 Air Products & Chemicals,

4.95%, 10/1/2041 238,000 233,419 Inc.:

5.15%, 11/15/2041 179,000 177,275 1.50%, 10/15/2025 (b) 80,000 75,327

Baxalta, Inc.: 1.85%, 5/15/2027 (b) 548,000 499,080
4.00%, 6/23/2025 539,000 534,887 2.05%, 5/15/2030 323,000 279,511
5.25%, 6/23/2045 137,000 136,582 2.80%, 5/15/2050 (b) 207,000 156,219

Biogen, Inc.: Cabot Corp.:

2.25%, 5/1/2030 474,000 388,661 4.00%, 7/1/2029 205,000 189,615
3.15%, 5/1/2050 433,000 296,938 5.00%, 6/30/2032 100,000 97,089
3.25%, 2/15/2051 273,000 190,535 Celanese US Holdings LLC:

4.05%, 9/15/2025 540,000 534,627 1.40%, 8/5/2026 225,000 193,421

Bio-Rad Laboratories, Inc. 3.50%, 5/8/2024 7,000 6,906
3.30%, 3/15/2027 (b) 125,000 118,126 CF Industries, Inc.:

Gilead Sciences, Inc.: 4.95%, 6/1/2043 585,000 525,037
0.75%, 9/29/2023 404,000 391,141 5.38%, 3/15/2044 183,000 170,666
1.20%, 10/1/2027 (b) 275,000 236,844 Dow Chemical Co.:

1.65%, 10/1/2030 (b) 228,000 186,748 2.10%, 11/15/2030 (b) 175,000 144,160
2.50%, 9/1/2023 300,000 297,051 3.60%, 11/15/2050 326,000 248,878
2.60%, 10/1/2040 427,000 313,256 4.38%, 11/15/2042 400,000 352,232
2.95%, 3/1/2027 (b) 400,000 378,696 4.63%, 10/1/2044 190,000 172,068
3.50%, 2/1/2025 429,000 424,255 4.80%, 11/30/2028 106,000 106,413
3.65%, 3/1/2026 937,000 923,020 4.80%, 5/15/2049 400,000 365,960
3.70%, 4/1/2024 681,000 681,919 5.25%, 11/15/2041 442,000 437,598
4.00%, 9/1/2036 170,000 158,450 7.38%, 11/1/2029 118,000 136,242
4.15%, 3/1/2047 100,000 88,236 9.40%, 5/15/2039 90,000 128,220
4.50%, 2/1/2045 411,000 380,138 DuPont de Nemours, Inc.:

4.60%, 9/1/2035 209,000 207,071 4.21%, 11/15/2023 902,000 907,421
4.75%, 3/1/2046 605,000 579,282 4.49%, 11/15/2025 606,000 610,242
4.80%, 4/1/2044 337,000 326,465 4.73%, 11/15/2028 301,000 302,213

[llumina, Inc. 5.32%, 11/15/2038 446,000 441,281
2.55%, 3/23/2031 150,000 121,923 5.42%, 11/15/2048 510,000 506,925

Regeneron Pharmaceuticals, Eastman Chemical Co.:

Inc.: 4.65%, 10/15/2044 314,000 272,345
1.75%, 9/15/2030 228,000 182,883 4.80%, 9/1/2042 337,000 303,667
2.80%, 9/15/2050 420,000 284,558 Ecolab, Inc.:

Royalty Pharma PLC: 1.30%, 1/30/2031 (b) 275,000 220,465
1.20%, 9/2/2025 475,000 425,562 2.13%, 8/15/2050 75,000 47,910
1.75%, 9/2/2027 260,000 221,783 2.70%, 11/1/2026 (b) 250,000 239,948
2.15%, 9/2/2031 140,000 109,302 2.75%, 8/18/2055 178,000 124,593
2.20%, 9/2/2030 105,000 84,739 3.25%, 12/1/2027 (b) 103,000 100,397
3.30%, 9/2/2040 690,000 509,869 4.80%, 3/24/2030 263,000 272,550
3.35%, 9/2/2051 145,000 98,162 EI du Pont de Nemours & Co.

3.55%, 9/2/2050 175,000 122,196 2.30%, 7/15/2030 (b) 210,000 181,847
17,381,237 EI du Pont de Nemours & Co.

HWEHY —0.1% 1.70%, 7/15/2025 115,000 107,919

Carrier Global Corp.: FMC Corp.:

2.24%, 2/15/2025 635,000 603,295 3.20%, 10/1/2026 170,000 161,791
2.49%, 2/15/2027 215,000 196,207 3.45%,10/1/2029 170,000 154,433
2.70%. 2/15/2031 170,000 143,966 4.50%, 10/1/2049 165,000 141,248
2.72%, 2/15/2030 682,000 589,439 Huntsman International LLC:

3.38%. 4/5/2040 417,000 327.508 2.95%, 6/15/2031 125,000 103,825
3.58%, 4/5/2050 477,000 361,976 4.50%, 5/1/2029 265,000 249,331

Fortune Brands Home & International Flavors &

Security, Inc. Fragrances, Inc.

4.00%, 9/21/2023 361,000 362,061 4.38%, 6/1/12047 640,000 547,392

Johnson Controls Linde, Inc.:

1.10%, 8/10/2030 121,000 96,928

International PLC:
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2.00%, 8/10/2050 80,000 50,192 Series 2020, 2.97%,

3.20%, 1/30/2026 261,000 259,677 9/1/2050 162,000 128,422
3.55%, 11/7/2042 (b) 326,000 281,765 Equifax, Inc.:

Lubrizol Corp. 2.35%, 9/15/2031 250,000 199,565
6.50%, 10/1/2034 70,000 82,860 2.60%, 12/1/2024 110,000 106,142

LYB International Finance 2.60%, 12/15/2025 394,000 370,998

V. Ford Foundation
4.88%, 3/15/2044 176,000 158,836 Series 2020, 2.42%,

LYB International Finance 6/1/2050 25,000 17,370
I LLC: George Washington
1.25%, 10/1/2025 57,000 51,580 University
2.25%, 10/1/2030 383,000 315,810 Series 2014, 4.30%,

3.38%, 10/1/2040 200,000 153,224 9/15/2044 (b) 255,000 237,685
3.63%, 4/1/2051 (b) 391,000 289,109 Georgetown University:

3.80%, 10/1/2060 400,000 283,536 Series A, 5.22%, 10/1/2118 80,000 75,962
4.20%, 10/15/2049 323,000 262,438 Series B, 4.32%, 4/1/2049 135,000 123,204

LyondellBasell Industries NV: Global Payments, Inc.:

4.63%, 2/26/2055 224,000 191,493 1.20%, 3/1/2026 390,000 344,042
5.75%, 4/15/2024 521,000 532,842 2.65%, 2/15/2025 231,000 220,289

Mosaic Co.: 2.90%, 5/15/2030 261,000 219,754
4.05%, 11/15/2027 (b) 166,000 162,295 3.20%, 8/15/2029 287,000 250,758
4.25%, 11/15/2023 121,000 121,777 4.15%, 8/15/2049 (b) 382,000 298,636
4.88%, 11/15/2041 525,000 477,703 4.45%, 6/1/2028 (b) 179,000 171,978

NewMarket Corp. GXO Logistics, Inc.

2.70%, 3/18/2031 515,000 424,169 1.65%, 7/15/2026 250,000 217,918

Nutrien, Ltd.: Johns Hopkins University:

2.95%, 5/13/2030 200,000 178,122 Series 2013, 4.08%,

3.00%, 4/1/2025 (b) 110,000 107,315 7/1/2053 235,000 224,667
3.95%, 5/13/2050 200,000 172,518 Series A, 2.81%, 1/1/2060 180,000 129,514
4.00%, 12/15/2026 158,000 157,833 Leland Stanford Junior

4.13%, 3/15/2035 210,000 194,605 University:

4.90%, 6/1/2043 190,000 183,113 2.41%, 6/1/2050 205,000 147,200
5.00%, 4/1/2049 115,000 114,267 3.65%, 5/1/2048 175,000 162,309
5.63%, 12/1/2040 150,000 156,435 Massachusetts Institute of

5.88%, 12/1/2036 130,000 143,759 Technology:

PPG Industries, Inc.: 3.07%, 4/1/2052 270,000 220,693
1.20%, 3/15/2026 180,000 161,298 3.89%, 7/1/2116 269,000 225,575
2.40%, 8/15/2024 (b) 168,000 163,367 4.68%, 7/1/2114 110,000 109,590
2.80%, 8/15/2029 90,000 81,506 5.60%, 7/1/2111 (b) 189,000 223,740
3.75%, 3/15/2028 163,000 159,716 Series F, 2.99%, 7/1/2050 195,000 158,679

RPM International, Inc.: Moody's Corp.:

3.75%, 3/15/2027 231,000 221,635 2.00%, 8/19/2031 150,000 122,405
4.25%, 1/15/2048 360,000 305,680 2.55%, 8/18/2060 88,000 54,505

Sherwin-Williams Co.: 2.75%, 8/19/2041 150,000 109,779
2.20%, 3/15/2032 155,000 125,118 3.10%, 11/29/2061 250,000 172,538
2.30%, 5/15/2030 175,000 147,558 3.75%, 2/25/2052 335,000 274,177
2.90%, 3/15/2052 155,000 105,929 4.88%, 2/15/2024 (b) 123,000 125,360
2.95%, 8/15/2029 420,000 376,139 4.88%, 12/17/2048 122,000 119,498
3.30%, 5/15/2050 (b) 400,000 296,452 5.25%, 7/15/2044 144,000 145,331
3.45%, 8/1/2025 148,000 145,306 Northeastern University
3.45%, 6/1/2027 219,000 209,005 Series 2020, 2.89%,

3.80%, 8/15/2049 300,000 240,060 10/1/2050 90,000 66,145
3.95%, 1/15/2026 100,000 99,320 Northwestern University

Westlake Corp.: Series 2017, 3.66%,

0.88%, 8/15/2024 65,000 61,803 12/1/2057 255,000 220,906

2.88%, 8/15/2041 201,000 142,372 Novant Health, Inc.:

3.13%, 8/15/2051 (b) 96,000 66,946 2.64%, 11/1/2036 95,000 76,427

3.38%, 8/15/2061 450,000 303,970 3.32%, 11/1/2061 70,000 53,306

3.60%, 8/15/2026 (b) 100,000 97,363 PayPal Holdings, Inc.:

4.38%, 11/15/2047 110,000 94,580 1.65%, 6/1/2025 189,000 178,269
19,491,709 2.30%, 6/1/2030 (b) 400,000 344,404

ARY—ERX —03% 2.40%, 10/1/2024 478,000 466,514

American University 2.65%, 10/1/2026 230,000 218,150
Series 2019, 3.67%, 2.85%, 10/1/2029 394,000 356,905
4/1/2049 149,000 127,344 3.25%, 6/1/2050 (b) 247,000 186,522

Automatic Data Processing, President and Fellows of
Inc.: Harvard College:

1.25%, 9/1/2030 (b) 162,000 132,364 3.15%, 7/15/2046 225,000 191,666
1.70%, 5/15/2028 125,000 112,541 3.30%, 7/15/2056 287,500 244,332
3.38%, 9/15/2025 241,000 240,872 Quanta Services, Inc.:

Block Financial LLC 2.35%, 1/15/2032 110,000 84,768
3.88%, 8/15/2030 292,000 264,952 2.90%, 10/1/2030 589,000 484,983

Brown University in 3.05%, 10/1/2041 315,000 218,528
Providence in the State of RELX Capital, Inc.

Rhode Island and 3.00%, 5/22/2030 188,000 168,587
Providence Plant Rockefeller Foundation
Series A, 2.92%, 9/1/2050 125,000 99,654 Series 2020, 2.49%,

California Endowment 10/1/2050 135,000 97,894
Series 2021, 2.50%, S&P Global, Inc.:

4/1/2051 125,000 89,269 1.25%, 8/15/2030 (b) 91,000 72,168

California Institute of 2.30%, 8/15/2060 115,000 70,656
Technology: 3.25%, 12/1/2049 346,000 271,122
3.65%, 9/1/2119 180,000 134,231 3.70%, 3/1/2052 (e) 500,000 427,440
4.32%, 8/1/2045 279,000 277,465 4.25%, 5/1/2029 (e) 585,000 579,431

Case Western Reserve 4.75%, 8/1/2028 (¢) 450,000 457,893
University Thomas Jefferson University
5.41%, 6/1/2122 65,000 66,405 3.85%, 11/1/2057 440,000 359,568

Cintas Corp. No. 2 Total System Services, Inc.

3.70%, 4/1/2027 100,000 98,809 4.80%, 4/1/2026 160,000 160,080

Duke University: Triton Container International,

Series 2020, 2.68%, Ltd./TAL International
10/1/2044 206,000 158,268 Container Corp.
Series 2020, 2.83%, 3.25%, 3/15/2032 225,000 183,481
10/1/2055 138,000 105,057 Trustees of Boston College
3.13%, 7/1/2052 210,000 159,283

Emory University

B ZNAS TS TEal & 2,

Trustees of Boston University

- 21 -



SPAB

% nEE i & W nEE i %
Series CC, 4.06%, DXC Technology Co.:

10/1/2048 235,000 221,664 1.80%, 9/15/2026 350,000 310,282

Trustees of Princeton 2.38%, 9/15/2028 (b) 250,000 214,622
University Fortinet, Inc.

Series 2020, 2.52%, 1.00%, 3/15/2026 215,000 189,258
7/1/2050 200,000 149,150 Genpact Luxembourg Sarl

Trustees of the University of 3.38%, 12/1/2024 155,000 152,362
Pennsylvania: Hewlett Packard Enterprise
3.61%, 2/15/2119 325,000 246,951 Co.:

Series 2020, 2.40%, 1.45%, 4/1/2024 320,000 308,058
10/1/2050 160,000 114,195 1.75%, 4/1/2026 165,000 150,926

University of Chicago: 4.45%, 10/2/2023 485,000 489,050
3.00%, 10/1/2052 170,000 132,896 4.90%, 10/15/2025 790,000 803,857
Series C, 2.55%, 4/1/2050 180,000 130,738 HP, Inc.:

University of Notre Dame du 3.00%, 6/17/2027 511,000 472,328
Lac 3.40%, 6/17/2030 (b) 419,000 365,670
Series 2017, 3.39%, 4.20%, 4/15/2032 354,000 315,991
2/15/2048 427,000 376,755 6.00%, 9/15/2041 152,000 153,784

University of Southern International Business
California: Machines Corp.:

2.81%, 10/1/2050 258,000 196,372 1.95%, 5/15/2030 303,000 254,499
3.03%, 10/1/2039 250,000 211,325 2.20%, 2/9/2027 145,000 134,496
Series 21A, 2.95%, 2.72%, 2/9/2032 305,000 264,530
10/1/2051 315,000 245,253 2.85%, 5/15/2040 310,000 235,746
Series A, 3.23%, 2.95%, 5/15/2050 286,000 206,589
10/1/2120 265,000 174,049 3.00%, 5/15/2024 1,195,000 1,185,763

Verisk Analytics, Inc.: 3.30%, 5/15/2026 1,594,000 1,557,210
3.63%, 5/15/2050 500,000 387,390 3.38%, 8/1/2023 100,000 100,202
4.00%, 6/15/2025 143,000 141,953 3.43%, 2/9/2052 250,000 192,245
5.50%, 6/15/2045 335,000 335,747 3.45%, 2/19/2026 351,000 346,462

William Marsh Rice University 3.50%, 5/15/2029 476,000 450,786
3.77%, 5/15/2055 95,000 87,525 3.63%, 2/12/2024 821,000 823,340

Yale University: 4.00%, 6/20/2042 (b) 258,000 223,474
Series 2020, 0.87%, 4.15%, 5/15/2039 589,000 531,013

4/15/2025 (b) 190,000 178,271 4.25%, 5/15/2049 828,000 731,604
Series 2020, 1.48%, 7.13%, 12/1/2096 (b) 163,000 213,512

4/15/2030 320,000 271,270 Kyndryl Holdings, Inc.:
17,616,446 2.70%, 10/15/2028 (e) 375,000 298,879

AUF1—4% —0.6% 4.10%, 10/15/2041 (¢) 240,000 158,604

Apple, Inc.: Leidos, Inc.:

0.55%, 8/20/2025 213,000 195,430 2.30%, 2/15/2031 140,000 110,807
0.70%, 2/8/2026 (b) 877,000 798,956 3.63%, 5/15/2025 284,000 278,175
1.13%, 5/11/2025 482,000 453,258 4.38%, 5/15/2030 362,000 333,217
1.20%, 2/8/2028 700,000 612,423 NetApp, Inc.:

1.25%, 8/20/2030 230,000 188,823 1.88%, 6/22/2025 387,000 360,982
1.40%, 8/5/2028 450,000 394,303 2.38%, 6/22/2027 150,000 136,077
1.65%, 5/11/2030 647,000 550,131 2.70%, 6/22/2030 245,000 206,319
1.65%, 2/8/2031 560,000 470,361 3.30%, 9/29/2024 281,000 275,759
1.70%, 8/5/2031 (b) 400,000 335,316 Teledyne FLIR LLC

1.80%, 9/11/2024 200,000 193,870 2.50%, 8/1/2030 85,000 70,159
2.05%, 9/11/2026 637,000 600,328 Western Digital Corp.:

2.20%, 9/11/2029 787,000 708,276 2.85%, 2/1/2029 125,000 101,878
2.38%, 2/8/2041 235,000 179,843 3.10%, 2/1/2032 201,000 153,984
2.40%, 8/20/2050 155,000 109,126 4.75%, 2/15/2026 350,000 _ 334754
2.45%, 8/4/2026 903,000 866,591 __ 37.465.293
2.55%, 8/20/2060 200,000 137,344 EHER//IS—YFLTT —02%

2.65%, 5/11/2050 617,000 456,049 Colgate-Palmolive Co.:

2.65%, 2/8/2051 750,000 554,310 Series MTN, 3.25%,

2.70%, 8/5/2051 535,000 400,961 3/15/2024 251,000 251,304
2.75%, 1/13/2025 427,000 422,290 Series MTN, 3.70%,

2.80%, 2/8/2061 650,000 465,270 8/1/2047 148,000 133,762
2.85%, 5/11/2024 326,000 324,031 Estee Lauder Cos., Inc.:

2.85%, 8/5/2061 (b) 272,000 197,788 1.95%, 3/15/2031 155,000 130,811
2.95%, 9/11/2049 272,000 213,939 2.38%, 12/1/2029 135,000 120,147
3.00%, 2/9/2024 624,000 622,908 3.13%, 12/1/2049 (b) 445,000 353,254
3.00%, 6/20/2027 502,000 491,152 3.15%, 3/15/2027 190,000 184,591
3.00%, 11/13/2027 (b) 538,000 521,812 4.15%, 3/15/2047 477,000 443,796
3.20%, 5/11/2027 731,000 719,867 GSK Consumer Healthcare

3.25%, 2/23/2026 217,000 215,392 Capital US LLC:

3.35%, 2/9/2027 610,000 606,047 3.13%, 3/24/2025 (e) 670,000 653,411
3.45%, 5/6/2024 609,000 611,954 3.38%, 3/24/2027 (e) 690,000 660,295
3.75%, 9/12/2047 318,000 287,828 3.63%, 3/24/2032 (e) 725,000 668,972
3.75%, 11/13/2047 452,000 406,872 4.00%, 3/24/2052 (e) 200,000 172,396
3.85%, 5/4/2043 639,000 587,957 Procter & Gamble Co.:

3.85%, 8/4/2046 513,000 470,406 0.55%, 10/29/2025 (b) 205,000 188,567
4.25%, 2/9/2047 354,000 347,759 1.20%, 10/29/2030 (b) 360,000 294,156
4.38%, 5/13/2045 824,000 814,400 1.90%, 2/1/2027 (b) 200,000 188,072
4.45%, 5/6/2044 (b) 250,000 249,287 1.95%, 4/23/2031 250,000 215,945
4.50%, 2/23/2036 370,000 384,826 2.30%, 2/1/2032 (b) 200,000 177,570
4.65%, 2/23/2046 1,075,000 1,111,055 2.45%, 11/3/2026 (b) 234,000 225,178

CGI, Inc.: 2.80%, 3/25/2027 100,000 96,818
1.45%, 9/14/2026 610,000 538,551 3.00%, 3/25/2030 1,995,000 1,882,801
2.30%, 9/14/2031 250,000 201,470 3.10%, 8/15/2023 (b) 227,000 228,133

Dell International LLC/EMC 3.55%, 3/25/2040 160,000 145,416
Corp.: Unilever Capital Corp.:

3.38%, 12/15/2041 (e) 350,000 250,089 0.38%, 9/14/2023 140,000 135,538
3.45%, 12/15/2051 (e) 250,000 169,265 0.63%, 8/12/2024 190,000 179,425
4.00%, 7/15/2024 259,000 258,270 1.38%, 9/14/2030 210,000 170,703
4.90%, 10/1/2026 353,000 353,272 1.75%, 8/12/2031 (b) 175,000 144,284
5.30%, 10/1/2029 336,000 331,383 2.00%, 7/28/2026 (b) 187,000 176,012
5.85%, 7/15/2025 590,000 608,904 2.60%, 5/5/2024 294,000 289,681
6.02%, 6/15/2026 1,250,000 1,296,487 2.90%, 5/5/2027 151,000 144,998
6.10%, 7/15/2027 435,000 456,180 3.25%, 3/7/2024 140,000 140,067
8.10%, 7/15/2036 283,000 331,263 3.38%, 3/22/2025 236,000 235,320
8.35%, 7/15/2046 156,000 194,367 3.50%, 3/22/2028 (b) 287,000 280,617
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5.90%, 11/15/2032 753,000 & sz;ﬁ;% = 3 25*02 473012029 nis g5
10,168,736 3.50%, 3/18/2024 315000 Dot
%\%G ﬁ]ﬁ 71 0.0% (a) Brookfield Finance I UK PLC ’ 320438

rainger, Inc.: 2.34%, 1/30/2032 (b
43;;(5)27 Z;}ggo% 150,000 127,169 Brookfield Finance LISC) 230.000 200932
.20%, 047 250,000 228,595 3.45%, 4/15/2050 36
4.60%, 6/15/2045 222,000 212,425 Brookfield Finance, Inc.: %000 26207
T 568189 2.72%, 4/15/2031 20,000

SANEMT—ER —0.9% - 3.50%, 3/30/2051 197,000 508

AerCap Ireland Capital 3.63%, 2/15/2052 200,000 146:126
DAC/AerCap Global 3.90%, 1/25/2028 366,000 349,698
Aviation Trust: 4.25%, 6/2/2026 100,000 98’421
1.15%, 10/29/2023 410,000 391,349 4.35%, 4/15/2030 423,000 403,834
1.65%, 10/29/2024 580,000 536,193 4.70%, 912012047 224,000 196,706
1.75%, 1/30/2026 (b) 530,000 462,118 4.85%, 3/26/2029 175,000 172,932
2.45%, 10/29/2026 390,000 339’514 Capital One Financial Corp.:

288%. 8/14/2024 125.000 J06 591 3.30%, 10/30/2024 405,000 395.665
3.00%, 10/29/2028 483,000 406,338 3.65%, 5/11/2027 302,000 287,842
3.15%, 2/15/2024 535.000 519.817 3.75%, 7/28/2026 308,000 294,691
3.30%, 1/30/2032 737,000 587.323 3.75%, 3/9/2027 571,000 546,698
3.40%, 10/29/2033 335,000 264,241 3.80%, 1/31/2028 378,000 356,412
3.85%, 10/29/2041 200,000 143,856 3.90%, 12912024 550,000 550,104
3.88%, 1/23/2028 393.000 354,128 4.20%, 10/29/2025 295,000 290,693
4.13%, 7/3/2023 330,000 327’403 4.25%, 4/30/2025 237,000 236,694
4.45%, 10/1/2025 417,000 403’948 SOFR + 0.86%, 1.88%,
4.45%, 4/3/2026 495,000 473,611 11/2/2027 (c) 425,000 372,249
4.50% 9/15/2023 209,000 o8 166 SOFR + 1.27%, 2.62%,
4.63%, 10/15/2027 180,000 169.717 11/2/2032 (c) 450,000 360,670
4.88%, 1/16/2024 270,000 269,430 SOFR + 1.29%, 2.64%,
6.50%, 7/15/2025 240,000 245326 3/3/2026 (c) 435,000 410,770
Series 3NCL. 1.75%, ’ SOER + 1.34%, 2.36%, ’
10/29/2024 385,000 356.475 7/29/2032 (c) 534,000 406,566

Affiliated Managers Group, ’ SOER +1.79%, 3.27%,
ot 3/1/2030 (c) 500,000 442,765
3.50%, 8/1/2025 100,000 08,750 SOFR +2.06%, 4.93%,

Air Lease Corp.: ’ 5/10/2028 (c) 1,000,000 991,180
0.80%, 8/18/2024 140,000 128.240 Cboe Global Markets, Inc.:

1.88%, 8/15/2026 350,000 302,967 1.63%, 12/15/2030 610,000 489,092
2.10%, 9/1/2028 175,000 141’909 3.00%, 3/16/2032 300,000 268,011
2.20%, 1/15/2027 (b) 200,000 174’370 Charles Schwab Corp:
2.88%, 1/15/2032 200,000 156,050 2.75%, 10/1/2029 214,000 192,474
3.00%, 9/15/2023 228,000 224,555 3.30% 4/1/2027 331,000 321,169
3.13%, 12/1/2030 150,000 122’241 Charles Schwab Corp.:
3.25%, 3/1/2025 198,000 189’104 0.75%, 3/18/2024 586,000 561,992
3.25%, 10/1/2029 193,000 160,788 0.90%, 3/11/2026 481,000 432,280
3.38%, 7/1/2025 155,000 146,084 1.15%, 5/13/2026 289,000 260,640
4.63%, 10/1/2028 336,000 310,575 1.65%, 3/11/2031 360,000 288,832
Series GMTN, 3.75%, ’ 2.00%, 3/20/2028 550,000 491,205
6/1/2026 221,000 208036 2.45%, 3/3/2027 (b) 105.000 97979
Sertos NTR, 0.70%. 2 2.90%, 3/3/2032 315,000 277,055
2/15/2024 (b) 120,000 113.342 3.00%, 3/10/2025 118,000 116,215
Series MTN, 2.30%, ” 3.20%, 3/2/2027 161,000 155,718
2/1/2025 195,000 182.307 3.20%, 1/25/2028 (b) 223,000 213,297
Serios NI, 2.88% g 3.25%, 5/22/2029 147,000 136,785
1/15/2026 213,000 195.557 3.45%, 2/13/2026 198,000 196,155
Series MTN. 3.00%, , 4.63%, 3/22/2030 197,000 199500
2/1/2030 394,000 319.818 CI Financial Corp.
Serios TN, 4.25% g 3.20%, 12/17/2030 500,000 389,245
2112024 300,000 296,733 CME Group, Inc.

Aircastle, Ltd.: ’ 3.00%, 3/15/2025 (b) 371,000 366,448
4.13%, 5/1/2024 120,000 116.696 3.75%, 6/15/2028 274,000 270,183
4.25%, 6/15/2026 257,000 236,730 4.15%, 6/15/2048 176,000 168,592

Ally Financial, Inc.: ’ 530%, 9/15/2043 262,000 283,956
1.45%, 10/2/2023 605,000 585.186 Credit Suisse USA, Inc.

3.88%, 5/21/2024 200,000 197,932 | 7-13%, 771512032 149,000 166,542
4.63%, 3/30/2025 227.000 225,604 Discover Financial Services:

5.13%, 9/30/2024 351,000 354,763 3.75%, 3/4/2025 194,000 191,115
5.80%, 5/1/2025 (b) 300,000 306,867 4.10%, 2/9/2027 239,000 228,857
8.00%, 11/1/2031 724,000 799,690 4.50%, 13012026 312,000 306,047

American Express Co.: ’ Eaton Vance Corp.

2.50%, 7/30/2024 408,000 397,690 3.50%, 4/6/2027 159,000 152,467
2.55%, 3/4/2027 665,000 619’873 Franklin Resources, Inc.:

3.00%, 10/30/2024 327,000 320,996 1.60%, 10/30/2030 250,000 196,303
3.13%, 5/20/2026 366,000 355,584 2.85%, 3/3012025 (b) 280,000 272,017
3.30%, 5/3/2027 482,000 463’776 Intercontinental Exchange,

3.40%, 2/22/2024 528,000 526,828 Inc:

3.63%, 12/5/2024 248,000 246,688 1.85%, 9/15/2032 145,000 113,541
3.70%, 8/3/2023 1,165,000 1,169.276 2.10%, 6/15/2030 224,000 187,589
4.05%, 5/3/2029 335.000 329'171 2.65%, 9/15/2040 319,000 233,498
4.05%, 12/3/2042 133.000 121’320 3.00%, 6/15/2050 398,000 290,389
4.20%, 11/6/2025 553,000 561,671 3.00%, 9/15/2060 330,000 222,750

Ameriprise Financial, Inc.: ’ 3.10%, 9/15/2027 (b) 326,000 307,705
2.88%, 9/15/2026 173,000 165,258 3.65%, 5/23/2025 195,000 193,744
3.00%, 4/2/2025 300,000 293:280 3.75%, 12/1/2025 338,000 335,279
4.00%, 10/15/2023 225,000 226377 3.75% 9/21/2028 (b) 317,000 304,618

Andrew W Mellon Foundation ’ 4.00%, 9/15/2027 (b) 400,000 393,508
Series 2020, 0.95%, 4.25%, 9/21/2048 296,000 264,331
8/1/2027 50,000 43.756 4.35%, 6/15/2029 165,000 162,693

BGC Partners, Inc.: ’ 4.60%, 3/15/2033 110,000 109,348
3.75%, 10/1/2024 100,000 97,435 4.95%, /152052 185,000 182,029
5.38%, 7/24/2023 210,000 210,128 3.20%, 6/15/2062 285,000 284,119

BlackRock, Inc.: ? Invesco Finance PLC:

1.90%, 1/28/2031 185,000 153,424 3.75%, 17152026 100,000 98,628
2.40%, 4/30/2030 417,000 364,975 4.00%, 1/30/2024 200,000 200,144
3.20%, 3/15/2027 468,000 459,230 5.38%, 11/30/2043 175,000 175,184
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Holdings, Inc. Alabama Power Co.:

4.88%, 8/1/2025 (b) 102,000 102,689 3.05%, 3/15/2032 (b) 155,000 141,397

Jefferies Group LLC: 3.45%, 10/1/2049 350,000 275,705
2.75%, 10/15/2032 250,000 189,708 3.75%, 3/1/2045 200,000 165,488
6.25%, 1/15/2036 144,000 142,177 3.85%, 12/1/2042 139,000 118,960
6.50%, 1/20/2043 248,000 247,680 4.30%, 1/2/2046 500,000 452,785

Jefferies Group LLC/Jefferies Series 20-A, 1.45%,

Group Capital Finance, 9/15/2030 200,000 162,678
Inc.: Series A, 4.30%,

2.63%, 10/15/2031 600,000 461,772 7/15/2048 47,000 42,396
4.15%, 1/23/2030 363,000 324,827 Ameren Corp.:

4.85%, 1/15/2027 164,000 163,141 1.75%, 3/15/2028 125,000 107,694

Lazard Group LLC: 1.95%, 3/15/2027 167,000 149,844
3.63%, 3/1/2027 175,000 165,349 2.50%, 9/15/2024 474,000 459,766
3.75%, 2/13/2025 200,000 196,134 3.50%, 1/15/2031 (b) 245,000 224,513

Legg Mason, Inc. Ameren Illinois Co.:

5.63%, 1/15/2044 399,000 408,983 1.55%, 11/15/2030 110,000 89,596

Mastercard, Inc.: 3.70%, 12/1/2047 219,000 187,670
1.90%, 3/15/2031 183,000 156,262 American Electric Power Co.,

2.00%, 3/3/2025 (b) 447,000 431,064 Inc.:

2.00%, 11/18/2031 (b) 200,000 169,010 2.03%, 3/15/2024 315,000 304,533
2.95%, 11/21/2026 201,000 195,947 2.30%, 3/1/2030 385,000 323,935
2.95%, 3/15/2051 150,000 116,528 3.20%, 11/13/2027 (b) 274,000 258,686
3.35%, 3/26/2030 284,000 270,984 Series I, 4.30%, 12/1/2028 253,000 246,265
3.38%, 4/1/2024 (b) 211,000 211,314 Series M, 0.75%,

3.50%, 2/26/2028 215,000 211,932 11/1/2023 135,000 129,564
3.65%, 6/1/2049 289,000 255,907 Series N, 1.00%,

3.80%, 11/21/2046 197,000 179,026 11/1/2025 100,000 89,976
3.85%, 3/26/2050 394,000 361,385 Appalachian Power Co.:

3.95%, 2/26/2048 265,000 244,868 Series AA, 2.70%, 4/1/2031

Morgan Stanley Domestic (b) 290,000 249,728
Holdings, Inc. Series Y, 4.50%, 3/1/2049 150,000 133,425
4.50%, 6/20/2028 575,000 572,700 Arizona Public Service Co.:

Nasdag, Inc.: 2.20%, 12/15/2031 100,000 81,158
1.65%, 1/15/2031 266,000 208,847 2.60%, 8/15/2029 200,000 175,228
3.85%, 6/30/2026 200,000 198,778 2.65%, 9/15/2050 110,000 70,509
3.95%, 3/7/2052 500,000 411,550 3.15%, 5/15/2025 (b) 300,000 293,715

Nomura Holdings, Inc.: 3.35%, 5/15/2050 235,000 172,241
1.65%, 7/14/2026 272,000 238,560 3.50%, 12/1/2049 175,000 131,467
1.85%, 7/16/2025 158,000 145,047 3.75%, 5/15/2046 135,000 108,440
2.17%, 7/14/2028 390,000 328,766 4.25%, 3/1/2049 225,000 194,008
2.33%, 1/22/2027 225,000 199,179 Atlantic City Electric Co.

2.61%, 7/14/2031 235,000 187,022 2.30%, 3/15/2031 145,000 125,161
2.65%, 1/16/2025 296,000 280,244 Avangrid, Inc.:

2.68%, 7/16/2030 426,000 348,898 3.15%, 12/1/2024 327,000 319,639
2.71%, 1/22/2029 300,000 257,127 3.20%, 4/15/2025 356,000 345,793
3.00%, 1/22/2032 250,000 203,002 3.80%, 6/1/2029 227,000 212,390
3.10%, 1/16/2030 292,000 248,448 Baltimore Gas & Electric Co.:

ORIX Corp.: 2.90%, 6/15/2050 128,000 94,271
2.25%, 3/9/2031 (b) 115,000 96,500 3.20%, 9/15/2049 400,000 309,568
3.25%, 12/4/2024 191,000 187,805 3.50%, 8/15/2046 206,000 169,266
3.70%, 7/18/2027 56,000 54,345 3.75%, 8/15/2047 200,000 171,634
4.05%, 1/16/2024 98,000 98,270 Berkshire Hathaway Energy

Raymond James Financial, Co.:

Inc.: 1.65%, 5/15/2031 (b) 105,000 84,867
3.75%, 4/1/2051 195,000 159,130 2.85%, 5/15/2051 179,000 127,009
4.95%, 7/15/2046 191,000 185,717 3.25%, 4/15/2028 425,000 403,873

Stifel Financial Corp. 3.50%, 2/1/2025 230,000 229,871
4.00%, 5/15/2030 214,000 197,445 3.70%, 7/15/2030 300,000 287,874

Synchrony Financial: 3.75%, 11/15/2023 344,000 346,074
3.70%, 8/4/2026 363,000 336,530 3.80%, 7/15/2048 274,000 230,286
4.25%, 8/15/2024 283,000 281,695 4.05%, 4/15/2025 500,000 504,045
4.38%, 3/19/2024 310,000 307,591 4.45%, 1/15/2049 150,000 139,595
4.50%, 7/23/2025 482,000 468,364 5.15%, 11/15/2043 210,000 211,940
5.15%, 3/19/2029 284,000 265,969 6.13%, 4/1/2036 726,000 800,531

Visa, Inc.: Black Hills Corp.:

0.75%, 8/15/2027 (b) 235,000 203,611 1.04%, 8/23/2024 300,000 281,016
1.10%, 2/15/2031 (b) 243,000 194,254 2.50%, 6/15/2030 323,000 270,002
1.90%, 4/15/2027 456,000 420,879 3.15%, 1/15/2027 50,000 47,573
2.05%, 4/15/2030 601,000 526,819 4.25%, 11/30/2023 267,000 267,940
2.75%, 9/15/2027 821,000 783,817 4.35%, 5/1/2033 196,000 183,256
3.15%, 12/14/2025 534,000 527,117 CenterPoint Energy Houston

3.65%, 9/15/2047 215,000 191,470 Electric LLC:

4.15%, 12/14/2035 627,000 624,166 3.95%, 3/1/2048 390,000 350,852
4.30%, 12/14/2045 707,000 698,198 4.50%, 4/1/2044 230,000 222,557

Western Union Co.: Series AA, 3.00%, 2/1/2027
1.35%, 3/15/2026 1,000 893 (b) 329,000 315,202
2.75%, 3/15/2031 100,000 82,259 Series AD, 2.90%,

2.85%, 1/10/2025 223,000 214,131 7/1/2050 120,000 90,444
6.20%, 11/17/2036 196,000 196,933 Series AE, 2.35%, 4/1/2031
57,143,388 (b) 140,000 121,610

BhH —1.8% Series AF, 3.35%, 4/1/2051 135,000 110,217

AEP Texas, Inc.: Series AG, 3.00%, 3/1/2032
3.95%, 6/1/2028 300,000 291,177 (®) 100,000 91,075
Series 1, 2.10%, 7/1/2030 380,000 316,225 Series K2, 6.95%,

AEP Transmission Co. LLC: 3/15/2033 276,000 328,056
3.80%, 6/15/2049 248,000 210,612 CenterPoint Energy, Inc.:

4.00%, 12/1/2046 527,000 468,266 2.50%, 9/1/2024 125,000 120,858
4.50%  6/15/2052 40,000 38,339 2.95%, 3/1/2030 150,000 133,406
Series M, 3.65%, 4/1/2050 273,000 226,484 Cleco Corporate
Series N, 2.75%, Holdings LLC

8/15/2051 120,000 84,280 3.74%, 5/1/2026 257,000 248,578

AES Corp.: Cleveland Electric [lluminating
1.38%, 1/15/2026 320,000 282,330 Co.

2.45%, 1/15/2031 488,000 392,528 5.50%, 8/15/2024 155,000 159,111
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3.00%, 5/15/2026 195,000 187,225 8/15/2026 341,000 323,704
3.45%, 8/15/2027 105,000 100,644 Series F, 5.25%, 8/1/2033 309,000 319,036
4.88%, 3/1/2044 395,000 376,320 DTE Electric Co.:

5 Year CMT +4.12%, 2.25%, 3/1/2030 450,000 393,925
4.75%, 6/1/2050 (c) 184,000 161,764 3.70%, 3/15/2045 (b) 275,000 234,429

Commonwealth Edison Co.: 3.70%, 6/1/2046 200,000 173,932
2.55%, 6/15/2026 100,000 95,884 3.75%, 8/15/2047 100,000 87,401
3.65%, 6/15/2046 211,000 178,928 3.95%, 3/1/2049 192,000 172,658
3.70%, 8/15/2028 190,000 185,045 4.30%, 7/1/2044 112,000 103,812
4.00%, 3/1/2048 155,000 139,556 Series A, 1.90%, 4/1/2028 345,000 307,909
4.00%, 3/1/2049 438,000 391,375 Series A, 3.00%, 3/1/2032 250,000 226,172
4.70%, 1/15/2044 (b) 138,000 134,894 Series A, 4.05%,

5.90%, 3/15/2036 160,000 179,336 5/15/2048 157,000 143,892

6.45%, 1/15/2038 170,000 198,895 Series B, 3.65%, 3/1/2052

Series 123, 3.75%, (b) 95,000 82,181
8/15/2047 470,000 403,293 DTE Energy Co.:

Series 127, 3.20%, 2.85%, 10/1/2026 200,000 189,182
11/15/2049 395,000 307,555 Series C, 2.53%,

Series 130, 3.13%, 10/1/2024 365,000 352,776
3/15/2051 309,000 238,020 Duke Energy Carolinas LLC:

Series 131, 2.75%, 2.45%, 8/15/2029 200,000 178,486
9/1/2051 (b) 230,000 164,034 2.55%, 4/15/2031 235,000 205,839

Connecticut Light & Power 2.85%, 3/15/2032 110,000 97,595
Co.: 2.95%, 12/1/2026 472,000 456,146
4.00%, 4/1/2048 158,000 143,180 3.55%, 3/15/2052 (b) 198,000 164,500
Series A, 0.75%, 3.70%, 12/1/2047 350,000 297,083

12/1/2025 365,000 329,621 3.75%, 6/1/2045 511,000 429,168
Series A, 3.20%, 3/15/2027 3.88%, 3/15/2046 350,000 306,558
(b) 201,000 195,334 4.00%, 9/30/2042 246,000 219,407

Consolidated Edison Co. of 4.25%, 12/15/2041 197,000 182,164
New York, Inc.: 5.30%, 2/15/2040 100,000 104,312
3.80%, 5/15/2028 (b) 175,000 171,325 6.05%, 4/15/2038 284,000 317,665
3.85%, 6/15/2046 275,000 232,980 6.10%, 6/1/2037 108,000 117,421
3.95%, 3/1/2043 120,000 103,388 Duke Energy Corp.:

4.45%, 3/15/2044 317,000 290,572 0.90%, 9/15/2025 705,000 639,075
4.50%, 12/1/2045 275,000 252,780 2.45%, 6/1/2030 586,000 493,986
4.50%, 5/15/2058 205,000 183,918 3.15%, 8/15/2027 228,000 215,617
4.63%, 12/1/2054 250,000 230,485 3.40%, 6/15/2029 285,000 260,818
5.70%, 6/15/2040 200,000 210,650 3.75%, 4/15/2024 706,000 705,739
Series 06-A, 5.85%, 3.75%, 9/1/2046 348,500 274,855
3/15/2036 198,000 211,038 3.95%, 8/15/2047 230,000 186,721
Series 09-C, 5.50%, 4.20%, 6/15/2049 195,000 162,843
12/1/2039 158,000 163,631 4.80%, 12/15/2045 224,000 204,420
Series 2017, 3.88%, 5 Year CMT + 2.32%,
6/15/2047 255,000 213,494 3.25%, 1/15/2082 (c) 100,000 77,388
Series 20A, 3.35%, Duke Energy Florida LLC:
4/1/2030 140,000 130,376 1.75%, 6/15/2030 135,000 112,288
Series A, 4.13%, 2.50%, 12/1/2029 215,000 191,176
5/15/2049 390,000 340,255 3.20%, 1/15/2027 175,000 170,349
Series B, 3.13%, 3.80%, 7/15/2028 339,000 331,366
11/15/2027 487,000 464,579 3.85%, 11/15/2042 380,000 330,349
Series C, 3.00%, 4.20%, 7/15/2048 263,000 236,056
12/1/2060 110,000 75,269 Duke Energy Indiana LLC:
Series C, 4.30%, 2.75%, 4/1/2050 315,000 222,661
12/1/2056 325,000 284,661 6.12%, 10/15/2035 137,000 147,391
Series E, 4.65%, 6.35%, 8/15/2038 221,000 250,645
12/1/2048 150,000 141,600 Series WWW, 4.90%,

Constellation Energy 7/15/2043 327,000 318,334
Generation LLC: Series YYY, 3.25%,

3.25%, 6/1/2025 265,000 254,135 10/1/2049 250,000 193,632
5.60%, 6/15/2042 299,000 285,689 Duke Energy Ohio, Inc.:
6.25%, 10/1/2039 404,000 413,025 2.13%, 6/1/2030 375,000 316,661

Consumers Energy Co.: 3.70%, 6/15/2046 208,000 173,283
2.50%, 5/1/2060 240,000 153,456 3.80%, 9/1/2023 158,000 158,158
3.10%, 8/15/2050 182,000 139,803 4.30%, 2/1/2049 205,000 186,363
3.95%, 5/15/2043 75,000 66,548 Duke Energy Progress LLC:

4.05%, 5/15/2048 155,000 141,509 2.00%, 8/15/2031 (b) 250,000 207,210

Dayton Power & Light Co. 2.90%, 8/15/2051 150,000 110,873
3.95%, 6/15/2049 365,000 311,177 3.60%, 9/15/2047 319,000 265,676

Delmarva Power & Light Co. 4.10%, 3/15/2043 125,000 112,465
3.50%, 11/15/2023 (b) 428,000 429,361 4.15%, 12/1/2044 235,000 210,518

Dominion Energy South 4.20%, 8/15/2045 272,000 245,706
Carolina, Inc.: Edison International:

4.60%, 6/15/2043 125,000 118,355 3.55%, 11/15/2024 376,000 367,119
5.45%,2/1/2041 220,000 229,869 4.95%, 4/15/2025 195,000 195,653
6.05%, 1/15/2038 200,000 223,402 Emera US Finance L.P.

Dominion Energy, Inc.: 4.75%, 6/15/2046 430,000 379,264
3.07%, 8/15/2024 (d) 671,000 655,278 Enel Chile SA
3.90%, 10/1/2025 435,000 433,517 4.88%, 6/12/2028 301,000 288,153
4.25%, 6/1/2028 322,000 317,308 Entergy Arkansas LLC:

4.70%, 12/1/2044 200,000 184,682 2.65%, 6/15/2051 450,000 313,240
3 Month USD LIBOR + 3.35%, 6/15/2052 165,000 130,690
3.06%, 5.75%, 10/1/2054 3.50%, 4/1/2026 207,000 204,096
(c) 105,000 97,925 4.20%, 4/1/2049 (b) 110,000 101,778
Series A, 1.45%, Entergy Corp.:
4/15/2026 155,000 140,222 0.90%, 9/15/2025 177,000 159,458
Series A, 3.30%, 1.90%, 6/15/2028 (b) 255,000 218,897
3/15/2025 285,000 279,254 2.40%, 6/15/2031 300,000 244,086
Series B, 3.30%, 2.80%, 6/15/2030 146,000 125,411
4/15/2041 209,000 164,546 2.95%, 9/1/2026 147,000 139,428
Series B, 5.95%, Entergy Louisiana LLC:
6/15/2035 277,000 295,155 0.62%, 11/17/2023 121,000 116,300
Series C, 2.25%, 0.95%, 10/1/2024 176,000 165,857
8/15/2031 160,000 131,742 1.60%, 12/15/2030 221,000 176,703
Series C, 4.90%, 8/1/2041 220,000 210,936 2.35%, 6/15/2032 241,000 201,683
Series D, 2.85%, 2.90%, 3/15/2051 160,000 115,718
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3.10%, 6/15/2041 100,000 79,518 4.38%, 10/1/2045 336,000 305,622
3.12%, 9/1/2027 535,000 509,261 5.13%, 11/1/2040 465,000 464,926
4.00%, 3/15/2033 260,000 247,070 MidAmerican Energy Co.:

4.05%, 9/1/2023 228,000 229,142 3.10%, 5/1/2027 180,000 173,918
4.20%, 4/1/2050 100,000 90,710 3.15%, 4/15/2050 128,000 100,035

Entergy Mississippi LLC: 3.50%, 10/15/2024 422,000 422,084
3.50%, 6/1/2051 100,000 80,969 3.65%, 8/1/2048 235,000 198,100
3.85%, 6/1/2049 215,000 182,991 4.80%, 9/15/2043 250,000 248,207

Entergy Texas, Inc.: 6.75%, 12/30/2031 248,000 292,080
1.75%, 3/15/2031 210,000 170,541 Mississippi Power Co.

3.55%, 9/30/2049 105,000 84,150 Series 12-A, 4.25%,
4.00%, 3/30/2029 (b) 163,000 159,256 3/15/2042 191,000 167,448
4.50%, 3/30/2039 250,000 234,767 National Rural Utilities
Evergy Kansas Central, Inc.: Cooperative Finance Corp.:
3.10%, 4/1/2027 250,000 238,732 1.00%, 6/15/2026 190,000 170,618
3.25%, 9/1/2049 370,000 286,432 1.35%, 3/15/2031 100,000 77,608
4.13%, 3/1/2042 195,000 174,484 2.40%, 3/15/2030 167,000 145,305
4.25%, 12/1/2045 215,000 194,063 2.75%, 4/15/2032 250,000 217,950

Evergy Metro, Inc.: 2.95%, 2/7/2024 (b) 537,000 532,339
4.20%, 6/15/2047 145,000 130,126 3.40%, 2/7/2028 167,000 160,071
5.30%, 10/1/2041 200,000 206,446 3.70%, 3/15/2029 310,000 295,297
Series 2019, 4.13%, 4.30%, 3/15/2049 412,000 383,049

4/1/2049 300,000 267,744 4.40%, 11/1/2048 120,000 111,949

Evergy, Inc.: Series C, 8.00%, 3/1/2032 240,000 298,128
2.45%, 9/15/2024 190,000 182,936 Series MTN, 1.88%,

2.90%, 9/15/2029 329,000 290,165 2/7/2025 125,000 119,579

Eversource Energy: Nevada Power Co.:

2.90%, 3/1/2027 100,000 94,137 Series CC, 3.70%,
3.38%, 3/1/2032 100,000 89,828 5/1/2029 317,000 305,341
3.45%, 1/15/2050 135,000 104,246 Series DD, 2.40%,
Series M, 3.30%, 5/1/2030 100,000 87,122
1/15/2028 180,000 169,655 Series R, 6.75%, 7/1/2037 505,000 587,911
Series N, 3.80%, NextEra Energy Capital
12/1/2023 108,000 107,893 Holdings, Inc.:
Series O, 4.25%, 4/1/2029 275,000 268,579 1.88%, 1/15/2027 430,000 387,628
Series Q, 0.80%, 8/15/2025 1.90%, 6/15/2028 336,000 292,444
(b) 80,000 72,059 2.25%, 6/1/2030 999,000 839,260
Series R, 1.65%, 2.44%, 1/15/2032 (b) 257,000 214,035
8/15/2030 95,000 75,533 2.75%, 11/1/2029 191,000 168,823

Exelon Corp.: 3.00%, 1/15/2052 150,000 107,274
2.75%, 3/15/2027 (e) 250,000 234,245 3.55%, 5/1/2027 192,000 185,541
3.35%, 3/15/2032 (b) (e) 250,000 224,012 3 Month USD LIBOR +
3.95%, 6/15/2025 380,000 378,959 2.41%, 4.80%, 12/1/2077
4.10%, 3/15/2052 (e) 105,000 90,084 (c) 246,000 202,492
5.10%, 6/15/2045 271,000 267,352 Northern States Power Co.:

5.63%, 6/15/2035 135,000 140,551 2.25%, 4/1/2031 164,000 143,582

Florida Power & Light Co.: 2.60%, 6/1/2051 (b) 175,000 123,527
2.45%, 2/3/2032 300,000 261,699 2.90%, 3/1/2050 354,500 267,080
2.85%, 4/1/2025 (b) 480,000 472,171 3.20%, 4/1/2052 285,000 226,948
3.15%, 10/1/2049 200,000 159,264 3.40%, 8/15/2042 205,000 173,079
3.25%, 6/1/2024 222,000 222,118 6.25%, 6/1/2036 180,000 206,991
3.95%, 3/1/2048 465,000 426,358 NorthWestern Corp.

3.99%, 3/1/2049 229,000 209,588 4.18%, 11/15/2044 250,000 217,575
4.05%, 10/1/2044 488,000 449,755 NSTAR Electric Co.:

5.65%,2/1/2037 193,000 211,464 1.95%, 8/15/2031 250,000 207,772
5.69%, 3/1/2040 115,000 127,331 3.10%, 6/1/2051 200,000 153,768
5.95%, 2/1/2038 258,000 291,488 3.20%, 5/15/2027 320,000 308,701
5.96%, 4/1/2039 213,000 240,824 4.55%, 6/1/2052 100,000 97,412

Georgia Power Co.: 5.50%, 3/15/2040 250,000 269,047
3.25%, 3/30/2027 279,000 265,661 Oglethorpe Power Corp.:

4.30%, 3/15/2042 356,000 309,592 5.05%, 10/1/2048 210,000 196,199
4.30%, 3/15/2043 200,000 173,130 5.38%, 11/1/2040 190,000 186,941
Series A, 2.10%, 5.95%, 11/1/2039 350,000 368,238

7/30/2023 512,000 504,525 Ohio Power Co.:
Series A, 2.20%, 4.00%, 6/1/2049 357,000 308,480

9/15/2024 300,000 289,488 4.15%, 4/1/2048 147,000 129,040
Series A, 3.25%, Series Q, 1.63%, 1/15/2031

3/15/2051 377,000 277,261 (b) 65,000 52,475
Series B, 2.65%, Series R, 2.90%,

9/15/2029 190,000 167,242 10/1/2051 250,000 178,960
Series B, 3.70%, Oklahoma Gas & Electric Co.:

1/30/2050 268,000 213,258 3.30%, 3/15/2030 110,000 101,570

Gulf Power Co. 3.85%, 8/15/2047 141,000 118,306
Series A, 3.30%, 4.15%, 4/1/2047 280,000 253,826
5/30/2027 245,000 237,513 Oncor Electric Delivery Co.

Iberdrola International B.V. LLC:

6.75%, 7/15/2036 143,000 165,921 0.55%, 10/1/2025 650,000 586,891

Idaho Power Co. 2.75%, 6/1/2024 300,000 295,857
Series K, 4.20%, 3/1/2048 350,000 319,088 3.80%, 9/30/2047 410,000 361,050

Indiana Michigan Power Co.: 3.80%, 6/1/2049 470,000 414,408
4.25%, 8/15/2048 151,000 133,040 4.10%, 11/15/2048 120,000 110,700
Series K, 4.55%, 5.25%, 9/30/2040 180,000 189,958

3/15/2046 320,000 295,427 5.30%, 6/1/2042 165,000 175,020

Interstate Power & Light Co.: 3.10%, 9/15/2049 309,000 240,062
2.30%, 6/1/2030 205,000 174,756 Pacific Gas & Electric Co.:

3.50%, 9/30/2049 200,000 159,944 2.10%, 8/1/2027 451,000 378,781
3.70%, 9/15/2046 110,000 90,088 2.50%, 2/1/2031 850,000 653,310

ITC Holdings Corp.: 2.95%, 3/1/2026 100,000 90,554
3.25%, 6/30/2026 115,000 110,609 3.00%, 6/15/2028 150,000 129,794
3.35%, 11/15/2027 206,000 196,691 3.15%, 1/1/2026 201,000 183,101
3.65%, 6/15/2024 30,000 29,711 3.25%, 2/16/2024 180,000 175,210

John Sevier Combined Cycle 3.25%, 6/1/2031 585,000 471,223
Generation LLC 3.30%, 3/15/2027 100,000 89,713
4.63%, 1/15/2042 143,283 144,288 3.30%, 12/1/2027 626,000 546,398

Kentucky Utilities Co.: 3.30%, 8/1/2040 609,000 420,868
3.30%, 6/1/2050 201,000 156,565 3.45%, 7/1/2025 1,000,000 939,220
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3.50%, 8/1/2050 305,000 203,709 4.22%, 6/15/2048 165,000 146,073
3.75%, 7/1/2028 460,000 405,941 5.64%, 4/15/2041 106,000 111,607
4.00%, 12/1/2046 200,000 139,298 6.27%, 3/15/2037 136,000 152,886
4.20%, 3/1/2029 165,000 147,310 San Diego Gas & Electric Co.:

4.20%, 6/1/2041 260,000 192,824 4.15%, 5/15/2048 216,000 199,053
4.25%, 3/15/2046 125,000 92,453 4.50%, 8/15/2040 128,000 120,394
4.30%, 3/15/2045 240,000 174,646 6.00%, 6/1/2039 150,000 164,928
4.40%, 3/1/2032 200,000 173,356 Series RRR, 3.75%,

4.50%, 7/1/2040 475,000 368,020 6/1/2047 567,000 479,671
4.55%, 7/1/2030 402,000 356,880 Series VVV, 1.70%,

4.65%, 8/1/2028 150,000 138,977 10/1/2030 191,500 157,438
4.75%, 2/15/2044 460,000 351,104 Sempra Energy:

4.95%, 7/1/2050 393,000 313,386 3.40%, 2/1/2028 361,000 340,921
5.25%, 3/1/2052 200,000 166,106 3.70%, 4/1/2029 400,000 376,184

PacifiCorp: 3.80%, 2/1/2038 383,000 323,026
4.10%, 2/1/2042 100,000 88,873 4.00%, 2/1/2048 265,000 219,465
4.13%, 1/15/2049 420,000 375,329 6.00%, 10/15/2039 169,000 177,913
4.15%, 2/15/2050 310,000 277,971 5 Year CMT + 2.87%,

5.75%, 4/1/2037 200,000 211,880 4.13%, 4/1/2052 (c) 450,000 361,350
6.00%, 1/15/2039 258,000 283,147 Sierra Pacific Power Co.
6.35%, 7/15/2038 330,000 373,900 2.60%, 5/1/2026 225,000 214,076

PECO Energy Co.: Southern California Edison
2.80%, 6/15/2050 270,000 198,150 Co.:

2.85%, 9/15/2051 (b) 155,000 113,989 1.10%, 4/1/2024 210,000 199,762
3.05%, 3/15/2051 215,000 164,931 2.25%, 6/1/2030 415,000 348,193
3.70%, 9/15/2047 227,000 196,784 2.75%, 2/1/2032 255,000 215,623
3.90%, 3/1/2048 140,000 125,559 2.85%, 8/1/2029 (b) 230,000 203,860
4.15%, 10/1/2044 115,000 104,903 3.65%, 2/1/2050 208,000 159,162

Pinnacle West Capital Corp. 4.00%, 4/1/2047 190,000 154,111
1.30%, 6/15/2025 145,000 132,703 4.50%, 9/1/2040 350,000 310,268

Potomac Electric Power Co.: 4.65%, 10/1/2043 248,000 224,209
3.60%, 3/15/2024 247,000 247,264 5.50%, 3/15/2040 375,000 369,990
4.15%, 3/15/2043 (b) 330,000 299,779 5.63%, 2/1/2036 401,000 403,679

PPL Capital Funding, Inc. Series 05-E, 5.35%,

3.10%, 5/15/2026 116,000 110,402 7/15/2035 380,000 378,868

PPL Electric Utilities Corp.: Series 06-E, 5.55%,

3.95%, 6/1/2047 260,000 233,740 1/15/2037 118,000 118,267
4.13%, 6/15/2044 230,000 205,360 Series 13-A, 3.90%,

4.15%, 10/1/2045 100,000 89,102 3/15/2043 533,000 426,762
4.15%, 6/15/2048 222,000 204,575 Series B, 3.65%, 3/1/2028 133,000 125,939

Progress Energy, Inc. Series B, 4.88%, 3/1/2049 410,000 372,292
7.75%, 3/1/2031 190,000 221,977 Series C, 4.13%, 3/1/2048 316,000 260,814

Public Service Co. of Series E, 3.70%, 8/1/2025 110,000 108,290
Colorado: Series G, 2.50%, 6/1/2031 171,000 143,599
3.60%, 9/15/2042 120,000 102,605 Series J, 0.70%, 8/1/2023 125,000 121,208
3.70%, 6/15/2028 229,000 225,471 Series K, 0.98%, 8/1/2024 145,000 136,841
3.80%, 6/15/2047 340,000 299,152 Southern Co.:

4.05%, 9/15/2049 330,000 296,987 3.25%, 7/1/2026 1,012,000 969,294
Series 35, 1.90%, 4.25%, 7/1/2036 518,000 475,260
1/15/2031 289,000 243,592 4.40%, 7/1/2046 299,000 260,677
Series 36, 2.70%, Series 21-A, 0.60%,
1/15/2051 (b) 285,000 204,103 2/26/2024 306,000 289,947

Public Service Co. of New Series 21-A, 5 Year CMT +
Hampshire: 2.92%, 3.75%, 9/15/2051
3.60%, 7/1/2049 110,000 92,145 (c) 175,000 148,391
Series V, 2.20%, 6/15/2031 325,000 277,170 Series 21-B, 1.75%,

Public Service Co. of 3/15/2028 360,000 307,897
Oklahoma Southern Power Co.:

Series K, 3.15%, 0.90%, 1/15/2026 80,000 71,284
8/15/2051 150,000 110,169 4.15%, 12/1/2025 194,000 194,097

Public Service Electric & Gas 5.15%, 9/15/2041 200,000 188,408
Co.: Southwestern Electric Power
Series MTN, 0.95%, Co.:

3/15/2026 (b) 150,000 135,846 6.20%, 3/15/2040 260,000 280,764
Series MTN, 1.90%, Series L, 3.85%, 2/1/2048 180,000 145,523
8/15/2031 (b) 115,000 95,800 Series N, 1.65%,
Series MTN, 2.05%, 3/15/2026 250,000 227,927
8/1/2050 200,000 125,324 Southwestern Public Service
Series MTN, 2.25%, Co.:
9/15/2026 205,000 192,472 3.40%, 8/15/2046 225,000 174,269
Series MTN, 2.45%, 3.70%, 8/15/2047 160,000 132,581
1/15/2030 (b) 135,000 120,575 3.75%, 6/15/2049 100,000 83,954
Series MTN, 2.70%, 4.50%, 8/15/2041 300,000 283,101
5/1/2050 203,000 145,758 Series 6, 4.40%,
Series MTN, 3.00%, 11/15/2048 190,000 174,110
3/1/2051 100,000 76,047 Series 8, 3.15%, 5/1/2050 350,000 268,096
Series MTN, 3.15%, Tampa Electric Co.:
1/1/2050 135,000 105,073 2.40%, 3/15/2031 55,000 47,505
Series MTN, 3.20%, 3.63%, 6/15/2050 15,000 12,216
5/15/2029 100,000 94,690 4.10%, 6/15/2042 125,000 110,663
Series MTN, 3.20%, 4.30%, 6/15/2048 130,000 117,784
8/1/2049 (b) 175,000 139,360 4.45%, 6/15/2049 303,000 281,251
Series MTN, 3.60%, Tucson Electric Power Co.:
12/1/2047 185,000 156,466 1.50%, 8/1/2030 356,000 284,045
Series MTN, 3.80%, 4.00%, 6/15/2050 295,000 249,470
3/1/2046 566,000 496,688 4.85%, 12/1/2048 170,000 163,035
Public Service Enterprise Union Electric Co.:
Group, Inc.: 2.15%, 3/15/2032 140,000 116,732
0.84%, 11/8/2023 335,000 321,761 2.95%, 6/15/2027 400,000 380,848
1.60%, 8/15/2030 570,000 453,406 3.25%, 10/1/2049 500,000 388,380
2.88%, 6/15/2024 203,000 198,893 3.50%, 3/15/2029 114,000 109,132

Puget Energy, Inc. 3.65%, 4/15/2045 90,000 74,063
4.10%, 6/15/2030 189,000 175,838 3.90%, 9/15/2042 310,000 271,362

Puget Sound Energy, Inc.: 3.90%, 4/1/2052 200,000 177,078
2.89%, 9/15/2051 215,000 156,004 Virginia Electric & Power Co.:

3.25%, 9/15/2049 306,000 234,170 2.40%, 3/30/2032 (b) 250,000 213,930
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2.45%, 12/15/2050 236,000 158,422 3.95%, 1/12/2028 109,000 104,107
2.95%, 11/15/2051 200,000 148,510 Keysight Technologies, Inc.:

Series A, 2.88%, 3.00%, 10/30/2029 288,000 256,484
7/15/2029 219,000 200,565 4.55%, 10/30/2024 150,000 151,997

Series A, 3.15%, TD SYNNEX Corp.:
1/15/2026 606,000 588,474 1.25%, 8/9/2024 (¢) 90,000 83,912

Series A, 3.80%, 4/1/2028 1.75%, 8/9/2026 (¢) 150,000 132,336
(b) 550,000 536,921 2.38%, 8/9/2028 (e) 275,000 231,800

Series B, 3.80%, 2.65%, 8/9/2031 (e) 120,000 96,622
9/15/2047 220,000 187,378 Trimble, Inc.

Series B, 4.20%, 4.90%, 6/15/2028 100,000 96,930
5/15/2045 100,000 89,681 Tyco Electronics Group SA:

Series B, 6.00%, 2.50%, 2/4/2032 45,000 39,481
1/15/2036 284,000 313,172 3.13%, 8/15/2027 (b) 289,000 277,397

Series C, 4.00%, 3.70%, 2/15/2026 218,000 217,324
11/15/2046 110,000 97,117 Vontier Corp.:

WEC Energy Group, Inc.: 1.80%, 4/1/2026 273,000 238,979
0.55%, 9/15/2023 200,000 193,290 2.40%, 4/1/2028 202,000 166,551
0.80%, 3/15/2024 130,000 123,416 8,574,182
1.38%, 10/15/2027 (b) 235,000 203,552 BEE  0.1% -
b hm e e

2.20%, / , ) 3.43%, 3/15/2024 () 200,000 196,072

Wisconsin Electric Power Co. 3.64%, 3/15/2025 (e) 433,000 420,253

2.05%, 12/15/2024 345,000 332,352 3.76%, 3/15/2027 (¢) 2,050,000 1,923,905

Wisconsin Power & Light Co.: 4.05%, 3/15/2029 () 210,000 192,522
3.00%, 7/1/2029 100,000 92,697 4.28%, 3/15/2032 (e) 1,570,000 1,402,622
3.05%, 10/15/2027 196,000 185,381 5.05%, 3/15/2042 (e) 1,250,000 1,063,050

3.65%, 4/1/2050 335,000 272,821 5.14%, 3/15/2052 (e) 1,145,000 961,273

Wisconsin Public Service 5.39%, 3/15/2062 (e) 1,184,000 992,973

?Z’%’i‘/ 12/1/2042 135,000 114,341 —LI52.670
67%, X , o

Xcel Energy, Inc.: ﬁ%ﬁf&rviﬂc‘els/‘inc :

0.50%, 10/15/2023 200,000 192,206 po a8 11155005 155.000 139973
2.60%, 12/1/2029 220,000 193,411 L4500 27152031 170,000 133350
340%, 6/1/2030 150,000 137,963 1.75%, 21152032 (b) 226,000 177,862
3.50%, 12/1/2049 160,000 127,074 3o 31030 527000 L9441
4.00%, 6/15/2028 110,000 107,514 S sovh 8115200 537000 226504
6:50%, 7/1/2036 5,000 Wg’ggi 2.90% 7/1/2026 (b) 112,000 106,938

o s . — IR0 3.05%, 3/1/2050 290,000 215,606

EAME - R —0.0% @ 3.20%, 3/15/2025 125,000 122,839

Acuity Brands Lighting, Inc. 3.38%, 11/15/2027 285,000 272,215
2.15%, 12/1.5/2030 101,000 80,035 3.95%, 5/15/2028 (b) 47,000 46,188

Emerson Electric Co.: Waste Connections, Inc.:

1‘950/0 107152030 355,000 298.832 260%. 2712030 193.000 170.053

b I e 2.95%, 1/15/2052 165,000 118,211

e im0t 200,000 169,234 3200 12032 (0) St 1053

20%, ; : 3.50%, 5/1/2029 210,000 197,553

2.75%, 10/15/2050 135000 __ 97.324 4.25%, 12/1/2028 270,000 266,398
1,402,413 Waste Management, Inc.:

ILY bAZHR —01% 0.75%, 11/15/2025 225,000 204,635

Agilent Technologies, Inc.: 1.15%, 3/15/2028 (b) 264,000 224,688
2.10%, 6/4/2030 195,000 158,896 1.50%, 3/15/2031 284,000 226,164
2.30%, 3/12/2031 (b) 350,000 284,736 2.00%, 6/1/2029 (b) 154,000 133,396
2.75%, 9/15/2029 210,000 183,882 3.15%, 11/15/2027 (b) 229,000 219,840

Allegion PLC 4.15%, 4/15/2032 500,000 490,575
3.50%, 10/1/2029 100,000 88,679 4.15%, 7/15/2049 100,000 91,172

Allegion U.S. Holding Co., Inc. 4,296,343
5.41%, 7/1/2032 200,000 198,750 £ 03% -

Allegion US Holding Co., Inc.: Ahold Finance USA LLC
3.20%, 10/1/2024 107,000 103,975 6.88%. 5/1/2029 140,000 156,177
3.55%, 10/1/2027 92,000 84,550 Campbell Soup Co.:

Amphenol Corp.: 3.30%, 3/19/2025 104,000 102,252
;ég?’ Z; ggggé () ﬁgggg %%gg 3.95%, 3/15/2025 330,000 329,465
e e Lo et 4.15%, 3/15/2028 134,000 131,178

:20%, \ ; 4.80%, 3/15/2048 317,000 295,593
4.35%, 6/1/2029 393,000 385,678 Conagra Brands, Inc.:

Arrow Blectronics, Inc.: 4.30%, 5/1/2024 503,000 504,937
3.25%, 9/8/2024 127,000 124,214 4.60%, 11/1/2025 302,000 303,531
3.88%, 1/12/2028 (b) 184,000 175,249 4.85%, 11/1/2028 242,000 238.530

Avnet, Inc. 5.30%, 11/1/2038 676,000 638,441
5.50%, 6/1/2032 300,000 292,503 5.40%, 11/1/2048 (b) 200,000 189,032

Flex, Ltd.: 7.00%, 10/1/2028 133,000 142,998
i;gjﬁ é; }/52/%29 ?gggg ?gggzz 8.25%, 9/15/2030 100,000 116,833

-0670, B > Flowers Foods, Inc.:
4.88%, 5/12/2030 260,000 247,783 2.40%, 3/15/2031 110,000 90,059

Fortive Eom-: 3.50%, 10/1/2026 156,000 149,847
3.15%, 6/15/2026 180,000 170,206 General Mills, Inc.:

4.30%, 6/15/2046 230,000 200,291 2.88%, 4/15/2030 (b) 326,000 287,936

Honeywell International, Inc.: 3.20%, 2/10/2027 (b) 175,000 168,210
};‘5):;0 Z; }ggg; 382’888 ?;gg;g 3.65%, 2/15/2024 100,000 100,620

35%, , ; 4.00%, 4/17/2025 674,000 673,744
1.75%, 9/1/2031 (b) 270,000 223,403 4.20%, 4/17/2028 336,000 332,963
1.95%, 6/1/2030 345,000 296,321 Hershey Co.:

o, mio me o
S e ¢ o Loses 2.05%, 11/15/2024 235,000 228,281

70%. 811572009 ) 10000 .08 2.30%, 8/15/2026 20,000 18,993
3.81%, 11721 \ \ 2.65%, 6/1/2050 100,000 73,120
5.70%, 3/15/2037 227,000 257,466 3.13%, 11/15/2049 350,000 276,241

Hubbell, Inc.: 3.38%, 8/15/2046 75,000 63,247
2.30%, 3/15/2031 290,000 243,246 Hormel Foods Corp.:

3.15%, 8/15/2027 100,000 94,376 0.65%, 6/3/2024 (b) 97,000 92,395

Jabil, Inc.: 1.70%, 6/3/2028 (b) 130,000 114,893
g»gng» }; } ggggé ﬁgggg fgg;gg 1.80%, 6/11/2030 (b) 140,000 117,433

60%, , , 3.05%, 6/3/2051 (b) 195,000 149,050
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Ingredion, Inc.: 3.38%, 9/15/2049 151,000 121,104
2.90%, 6/1/2030 295,000 256,116 4.13%, 3/15/2049 198,000 180,123
3.90%, 6/1/2050 175,000 140,788 4.15%, 1/15/2043 108,000 95,670

J M Smucker Co. CenterPoint Energy
3.50%, 3/15/2025 262,000 258,432 Resources Corp.:

IM Smucker Co.: 1.75%, 10/1/2030 200,000 162,400
2.38%, 3/15/2030 (b) 115,000 97,712 4.40%, 7/1/2032 200,000 197,140
2.75%, 9/15/2041 100,000 69,855 Eastern Energy Gas
3.38%, 12/15/2027 (b) 195,000 186,190 Holdings LLC
3.55%, 3/15/2050 75,000 56,162 Series A, 2.50%,

4.25%, 3/15/2035 165,000 151,930 11/15/2024 300,000 289,905
4.38%, 3/15/2045 (b) 25,000 21,775 National Fuel Gas Co.:

Kellogg Co.: 2.95%, 3/1/2031 171,000 139,115
2.10%, 6/1/2030 130,000 107,710 5.20%, 7/15/2025 50,000 50,579
2.65%, 12/1/2023 (b) 172,000 170,287 5.50%, 1/15/2026 331,000 332,139
3.25%, 4/1/2026 303,000 294,428 NiSource, Inc.:

3.40%, 11/15/2027 (b) 372,000 355,126 0.95%, 8/15/2025 179,000 160,624
Series B, 7.45%, 4/1/2031 234,000 270,338 1.70%, 2/15/2031 135,000 105,305

Koninklijke Ahold Delhaize NV 3.49%, 5/15/2027 215,000 205,835
5.70%, 10/1/2040 (b) 196,000 205,379 3.60%, 5/1/2030 158,000 144,788

Kraft Heinz Foods Co.: 4.38%, 5/15/2047 332,000 292,133
3.00%, 6/1/2026 2,000,000 1,889,920 4.80%, 2/15/2044 610,000 549,579
3.75%, 4/1/2030 325,000 300,336 5.00%, 6/15/2052 40,000 38,760
4.38%, 6/1/2046 2,000,000 1,666,140 5.65%, 2/1/2045 220,000 219,265
6.88%, 1/26/2039 269,000 295,685 5.95%, 6/15/2041 137,000 141,913

Kroger Co.: ONE Gas, Inc.:

1.70%, 1/15/2031 (b) 280,000 222,662 1.10%, 3/11/2024 191,000 181,612
2.20%, 5/1/2030 349,000 294,214 4.50%, 11/1/2048 200,000 177,036
2.65%, 10/15/2026 356,000 333,337 Piedmont Natural Gas Co.,

3.70%, 8/1/2027 (b) 293,000 284,960 Inc.:

3.88%, 10/15/2046 510,000 423,229 2.50%, 3/15/2031 140,000 118,261
4.00%, 2/1/2024 200,000 201,064 3.50%, 6/1/2029 283,000 262,822
4.45%, 2/1/2047 194,000 175,820 3.64%, 11/1/2046 358,000 283,540
4.65%, 1/15/2048 275,000 255,582 Southern California Gas Co.:

5.40%, 7/15/2040 129,000 130,218 3.75%, 9/15/2042 420,000 351,847
5.40%, 1/15/2049 169,000 176,769 Series VV, 4.30%,

6.90%, 4/15/2038 49,000 56,993 1/15/2049 280,000 254,089

McCormick & Co., Inc.: Series WW, 3.95%,

0.90%, 2/15/2026 215,000 190,810 2/15/2050 263,000 226,322
1.85%, 2/15/2031 (b) 145,000 115,218 Southern Co. Gas Capital

2.50%, 4/15/2030 390,000 333,236 Corp.:

3.15%, 8/15/2024 100,000 98,131 2.45%, 10/1/2023 370,000 364,809
3.40%, 8/15/2027 123,000 117,413 4.40%, 5/30/2047 454,000 396,415
4.20%, 8/15/2047 (b) 100,000 90,410 Series 20-A, 1.75%,

Mondelez International, Inc.: 1/15/2031 125,000 98,587
1.50%, 5/4/2025 186,000 173,707 Series 21A, 3.15%,

1.50%, 2/4/2031 (b) 105,000 82,387 9/30/2051 125,000 88,615
1.88%, 10/15/2032 (b) 155,000 120,618 Southwest Gas Corp.:

2.63%, 9/4/2050 247,000 167,513 2.20%, 6/15/2030 255,000 205,841
2.75%, 4/13/2030 367,000 322,164 3.18%, 8/15/2051 175,000 122,278

Sysco Corp.: 3.70%, 4/1/2028 200,000 187,754
2.40%, 2/15/2030 100,000 85,445 3.80%, 9/29/2046 100,000 78,457
3.25%, 7/15/2027 104,000 99,041 Washington Gas Light Co.:

3.30%, 2/15/2050 135,000 100,837 Series K, 3.80%,

3.75%, 10/1/2025 284,000 282,978 9/15/2046 275,000 235,598
4.45%, 3/15/2048 125,000 109,145 Series MTN, 3.65%,

4.50%, 4/1/2046 263,000 233,739 9/15/2049 350,000 292,281
4.85%, 10/1/2045 114,000 105,664 8,064,270
5.38%, 9/21/2035 (b) 249,000 256,333 FIE - #HIE —0.0% (@)

5.95%, 4/1/2030 363,000 387,259 Kennametal, Inc.:

6.60%, 4/1/2050 267,000 307,771 2.80%, 3/1/2031 155,000 125,257

Tyson Foods, Inc.: 4.63%, 6/15/2028 169,000 164,614
3.55%, 6/2/2027 540,000 517,757 Snap-on, Inc.

3.90%, 9/28/2023 203,000 203,676 4.10%, 3/1/2048 270,000 245943
3.95%, 8/15/2024 150,000 149,597 Stanley Black & Decker, Inc.:

4.00%, 3/1/2026 252,000 249,568 2.30%, 2/24/2025 135,000 130,777
4.55%, 6/2/2047 172,000 157,024 2.30%, 3/15/2030 304,000 260,826
4.88%, 8/15/2034 185,000 186,441 2.75%, 11/15/2050 150,000 103,154
5.10%, 9/28/2048 193,000 194,424 3.00%, 5/15/2032 (b) 115,000 101,538
5.15%, 8/15/2044 152,000 150,500 3.40%, 3/1/2026 410,000 402,395

—21170.677 5 Year CMT + 2.66%,

HER - HEE —0.1% 4.00%, 3/15/2060 (c) 419,000 365,041

Celulosa Arauco y 1,899,545
Constitucion SA: AR THE —0.2%

3.88%, 11/2/2027 471,000 434,210 Abbott Laboratorics:
 4.50%, 8/1/2024 392,000 389,977 1.15%, 1/30/2028 (b) 358,000 311,907

Fibria Overseas Finance, Ltd. 1.40%, 6/30/2030 126,000 105,150
5.50%, 1/17/2027 307,000 304,071 2.95%, 3/15/2025 (b) 514,000 507,436

Georgia-Pacific LLC 3.40%, 11/30/2023 255,000 256,030
8.00%, 1/15/2024 250,000 264,878 3.75%, 11/30/2026 (b) 374,000 376,842

International Paper Co.: 3.88%, 9/15/2025 67,000 67,726
4.35%, 8/15/2048 (b) 151,000 133,757 4.75%, 11/30/2036 (b) 341,000 361,644
4.80%, 6/15/2044 728,000 673,029 4.75%, 4/15/2043 400,000 404,784
6.00%, 11/15/2041 289,000 300,147 4.90%, 11/30/2046 882,000 926956

Suzano Austria GmbH: 6.00%, 4/1/2039 219,000 247,682
2.50%, 9/15/2028 305,000 247,547 Baxter International, Inc.:

3.75%, 1/15/2031 300,000 242,310 0.87%, 12/1/2023 140,000 134,365
5.00%, 1/15/2030 483,000 439,057 1.73%, 4/1/2031 90,000 70,863
6.00%, 1/15/2029 695,000 685,729 1.92%. 2/1/2027 900,000 806,013

4,114,712 2.60%, 8/15/2026 288,000 269,793

HR —0.1% 3.50%, 8/15/2046 (b) 355,000 277,677

Atmos Energy Corp.: 3.95%, 4/1/2030 255,000 244,364
1.50%, 1/15/2031 (b) 430,000 344,004 Boston Scientific Corp.:

2.63%, 9/15/2029 250,000 222,792 1.90%, 6/1/2025 103,000 97,212
3.00%, 6/15/2027 (b) 151,000 144,933 2.65%, 6/1/2030 520,000 454,080
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3.45%, 3/1/2024 113,000 112,767 Baylor Scott & White Holdings
4.55%, 3/1/2039 143,000 132,963 Series 2021, 2.84%,

Danaher Corp.: 11/15/2050 205,000 149,461
2.80%, 12/10/2051 444,000 319,840 BHSH System Obligated
3.35%, 9/15/2025 75,000 73,867 Group
4.38%, 9/15/2045 151,000 139,754 Series 19A, 3.49%,

Dentsply Sirona, Inc. 7/15/2049 100,000 82,797
3.25%, 6/1/2030 120,000 101,347 Bon Secours Mercy Health,

DH Europe Finance II Sarl: Inc.:

2.20%, 11/15/2024 178,000 170,836 3.46%, 6/1/2030 50,000 46,623
2.60%, 11/15/2029 583,000 522,141 Series 20-2, 2.10%,
3.25%, 11/15/2039 215,000 178,362 6/1/2031 525,000 433,109

Edwards Lifesciences Corp. Series 20-2, 3.21%,

4.30%, 6/15/2028 195,000 190,306 6/1/2050 369,000 274,949

Koninklijke Philips NV: Children's Health System of
5.00%, 3/15/2042 119,000 114,856 Texas
6.88%, 3/11/2038 340,000 388,977 2.51%, 8/15/2050 362,000 246,696

Medtronic, Inc.: Children's Hospital Corp.

4.38%, 3/15/2035 620,000 619,051 Series 2020, 2.59%,
4.63%, 3/15/2045 520,000 521,612 2/1/2050 75,000 52,035

PerkinElmer, Inc.: Children's Hospital Medical
0.55%, 9/15/2023 160,000 154,030 Center
0.85%, 9/15/2024 145,000 134,519 4.27%, 5/15/2044 250,000 237,625
1.90%, 9/15/2028 250,000 208,270 CHRISTUS Health
2.25%, 9/15/2031 230,000 181,868 Series C, 4.34%, 7/1/2028 200,000 200,608
2.55%, 3/15/2031 180,000 146,594 Cigna Holding Co.

3.30%, 9/15/2029 213,000 187,246 5.38%, 2/15/2042 125,000 119,553

Smith & Nephew PLC City of Hope
2.03%, 10/14/2030 230,000 182,321 Series 2013, 5.62%,

STERIS Irish FinCo UnLtd 11/15/2043 250,000 268,725
Co.: CommonSpirit Health:

2.70%, 3/15/2031 300,000 253,248 1.55%, 10/1/2025 104,000 95,348
3.75%, 3/15/2051 160,000 124,557 3.35%, 10/1/2029 298,000 274,559

Stryker Corp.: 3.91%, 10/1/2050 175,000 140,033
0.60%, 12/1/2023 460,000 441,108 4.19%, 10/1/2049 233,000 195,864
1.15%, 6/15/2025 175,000 161,627 4.35%, 11/1/2042 297,000 266,335
1.95%, 6/15/2030 (b) 178,000 148,050 Community Health Network,

2.90%, 6/15/2050 100,000 72,280 Inc.

3.38%, 5/15/2024 500,000 497,235 Series 20-A, 3.10%,

3.38%, 11/1/2025 100,000 97,917 5/1/2050 250,000 186,943
4.10%, 4/1/2043 300,000 259,620 Cottage Health Obligated

Thermo Fisher Scientific, Inc.: Group
0.80%, 10/18/2023 390,000 378,374 Series 2020, 3.30%,

1.22%, 10/18/2024 560,000 531,182 11/1/2049 185,000 146,318
1.75%, 10/15/2028 165,000 144,370 Dartmouth-Hitchcock Health

2.00%, 10/15/2031 (b) 245,000 205,575 Series B, 4.18%, 8/1/2048 100,000 89,680
2.60%, 10/1/2029 448,000 406,412 Dignity Health:

2.80%, 10/15/2041 90,000 70,586 4.50%, 11/1/2042 117,000 106,931
4.10%, 8/15/2047 150,000 139,584 5.27%, 11/1/2064 485,000 469,863
5.30%, 2/1/2044 175,000 187,203 Elevance Health, Inc.:

Zimmer Biomet Holdings, Inc.: 1.50%, 3/15/2026 481,000 439,923
1.45%, 11/22/2024 135,000 127,344 2.25%, 5/15/2030 453,000 386,930
4.45%, 8/15/2045 220,000 188,934 2.55%, 3/15/2031 561,000 484,816
5.75%, 11/30/2039 190,000 194,421 3.13%, 5/15/2050 225,000 169,722

15,331,678 3.50%, 8/15/2024 474,000 472,099

ALRTT + H—ER —08% 3.60%, 3/15/2051 335,000 271,514

Adventist Health System: 3.65%, 12/1/2027 469,000 456,239
2.95%, 3/1/2029 (b) 100,000 91,702 3.70%, 9/15/2049 200,000 165,588
3.63%, 3/1/2049 310,000 258,515 4.10%, 3/1/2028 415,000 410,597

Advocate Health & Hospitals 4.55%, 3/1/2048 310,000 294,051
Corp.- 4.63%, 5/15/2042 411,000 390,134
3.39%, 10/15/2049 209,000 170,019 4.65%, 1/15/2043 190,000 180,798
4.27%, 8/15/2048 185,000 176,962 4.65%, 8/15/2044 244,000 231,229
Series 2020, 2.21%, 5.10%, 1/15/2044 200,000 200,376

6/15/2030 208,000 179,342 Franciscan Missionaries of
Aetna, Inc.: Our Lady Health System,
3.88%, 8/15/2047 317,000 261,905 Inc.
413% 117152042 247,000 211452 Series B, 3.91%, 7/1/2049 100,000 86,223
4.50%, 5/15/2042 246,000 221,346 Hackensack Meridian Health,
4.75%, 3/15/2044 430,000 394,667 Inc.:
6.63%, 6/15/2036 241,000 272,400 4.21%, 7/1/2048 240,000 221,681

AHS Hospital Corp.: Series 2020, 2.68%,

5.02%, 7/1/2045 260,000 272,457 9/1/2041 275,000 207,713
Series 2021, 2.78%, Series 2020, 2.88%,
7/1/2051 150,000 105,816 9/1/2050 280,000 202,250

Allina Health System: Hartford HealthCare Corp.

Series 2019, 3.89%, 3.45%, 7/1/2054 70,000 56,751
4/15/2049 200,000 175,934 HCA, Inc.:

Series 2021, 2.90%, 3.13%, 3/15/2027 (e) 415,000 379,314
11/15/2051 150,000 107,574 3.38%, 3/15/2029 (¢) 165,000 145,028

Anthem, Inc. 3.50%, 9/1/2030 168,000 143,260
2.88%, 9/15/2029 343,000 309,132 3.50%, 7/15/2051 213,000 146,868

Ascension Health: 3.63%, 3/15/2032 (¢) 555,000 468,431
3.95%, 11/15/2046 284,000 263,223 4.13%, 6/15/2029 676,000 617,283
Series B, 2.53%. 4.38%, 3/15/2042 (¢) 175,000 138,878

11/15/2029 167,000 150,327 4.50%, 2/15/2027 286,000 275,204
Series B. 3.11%, 4.63%, 3/15/2052 (¢) 175,000 140,007
11/15/2039 300,000 246,969 5.00%, 3/15/2024 363,000 364,252

Banner Health: 5.13%, 6/15/2039 292,000 255,929
1.90%, 1/1/2031 75,000 62,096 5.25%, 4/15/2025 500,000 501,275
234%. 1/1/2030 50,000 44122 5.25%, 6/15/2026 400,700 397,887
291% 1/1/2042 100,000 77,843 5.25%, 6/15/2049 643,000 555,115
2.91%, 1/1/2051 250,000 187,840 5.38%, 2/1/2025 690,000 688,675
Series 2020, 3.18%. 5.50%, 6/15/2047 840,000 751,649

1/1/2050 (b) 198,000 153,923 Humana, Inc.:
0.65%, 8/3/2023 285,000 276,188
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1.35%, 2/3/2027 185,000 161,988 OhioHealth Corp.
2.15%, 2/3/2032 485,000 392,675 Series 2020, 3.04%,
3.13%, 8/15/2029 223,000 201,567 11/15/2050 100,000 76,263
3.70%, 3/23/2029 155,000 146,718 Orlando Health Obligated
3.85%, 10/1/2024 167,000 167,256 Group
3.95%, 3/15/2027 391,000 384,138 4.09%, 10/1/2048 251,000 224,653
3.95%, 8/15/2049 145,000 123,301 PeaceHealth Obligated
4.80%, 3/15/2047 150,000 143,997 Group:
THC Health Services, Inc. Series 2018, 4.79%,
4.13%, 5/15/2048 115,000 107,656 11/15/2048 324,000 320,303
Indiana University Health, Inc. Series 2020, 1.38%,
Obligated Group 11/15/2025 65,000 59,800
3.97%, 11/1/2048 (b) 406,000 366,318 Series 2020, 3.22%,
Integris Baptist Medical 11/15/2050 65,000 49,028
Center, Inc. Piedmont Healthcare, Inc.:
Series A, 3.88%, 2.86%, 1/1/2052 135,000 96,013
8/15/2050 205,000 174,312 Series 2042, 2.72%,
Towa Health System 1/1/2042 170,000 127,274
Series 2020, 3.67%, Providence St Joseph Health
2/15/2050 123,000 100,565 Obligated Group
Johns Hopkins Health System Series 21A, 2.70%,
Corp. 10/1/2051 185,000 123,759
3.84%, 5/15/2046 205,000 184,984 Providence St. Joseph Health
Kaiser Foundation Hospitals: Obligated Group:
3.15%, 5/1/2027 155,000 150,598 Series 19A, 2.53%,
4.15%, 5/1/2047 322,000 299,656 10/1/2029 308,000 272,595
Series 2019, 3.27%, Series A, 3.93%,
11/1/2049 319,000 250,951 10/1/2048 70,000 61,293
Series 2021, 3.00%, Series H, 2.75%,
6/1/2051 (b) 490,000 366,373 10/1/2026 55,000 52,504
Laboratory Corp. of America Quest Diagnostics, Inc.:
Holdings: 2.80%, 6/30/2031 (b) 575,000 493,528
1.55%, 6/1/2026 215,000 192,315 3.45%, 6/1/2026 207,000 201,682
2.30%, 12/1/2024 318,000 304,294 4.20%, 6/30/2029 196,000 190,279
2.70%, 6/1/2031 210,000 176,415 RWIJ Barnabas Health, Inc.:
3.25%, 9/1/2024 240,000 236,443 3.48%, 7/1/2049 140,000 114,948
3.60%, 2/1/2025 525,000 517,555 3.95%, 7/1/2046 135,000 118,946
4.70%, 2/1/2045 215,000 191,408 Seattle Children's Hospital
Mass General Brigham, Inc.: Series 2021, 2.72%,
Series 2015, 4.12%, 10/1/2050 (b) 725,000 508,704
7/1/2055 (b) 250,000 225,013 Sharp HealthCare
Series 2017, 3.77%, Series 20B, 2.68%,
7/1/2048 100,000 87,431 8/1/2050 197,000 138,519
Series 2020, 3.19%, Stanford Health Care:
7/1/2049 (b) 200,000 156,278 3.03%, 8/15/2051 105,000 79,212
Series 2020, 3.34%, Series 2018, 3.80%,
7/1/2060 295,000 219,731 11/15/2048 160,000 140,878
McLaren Health Care Corp. Summa Health
Series A, 4.39%, 3.51%, 11/15/2051 (f) 250,000 201,285
5/15/2048 295,000 278,132 Sutter Health:
Memorial Health Services Series 20A, 1.32%,
3.45%, 11/1/2049 200,000 163,816 8/15/2025 123,000 113,327
Memorial Sloan-Kettering Series 20A, 2.29%,
Cancer Center: 8/15/2030 220,000 188,223
5.00%, 7/1/2042 200,000 207,250 Series 20A, 3.16%,
Series 2020, 2.96%, 8/15/2040 100,000 78,118
1/1/2050 180,000 135,950 Series 20A, 3.36%,
Methodist Hospital 8/15/2050 410,000 314,335
Series 20A, 2.71%, Texas Health Resources
12/1/2050 180,000 126,135 2.33%, 11/15/2050 376,000 243,716
Montefiore Obligated Group Toledo Hospital:
Series 18-C, 5.25%, 5.75%, 11/15/2038 (f) 221,000 225,889
11/1/2048 132,000 111,976 6.02%, 11/15/2048 (b) 318,000 295,998
Mount Nittany Medical Center Trinity Health Corp.:
Obligated Group 4.13%, 12/1/2045 237,000 218,997
Series 2022, 3.80%, Series 2021, 2.63%,
11/15/2052 250,000 209,955 12/1/2040 (b) 60,000 44,107
Mount Sinai Hospitals Group, UnitedHealth Group, Inc.:
Inc. 1.15%, 5/15/2026 500,000 454,965
Series 2017, 3.98%, 1.25%, 1/15/2026 189,000 174,439
7/1/2048 225,000 196,756 2.00%, 5/15/2030 240,000 205,718
MultiCare Health System 2.30%, 5/15/2031 492,000 426,008
2.80%, 8/15/2050 124,000 88,696 2.75%, 5/15/2040 186,000 144,846
New York and Presbyterian 2.88%, 8/15/2029 (b) 591,000 546,326
Hospital: 2.90%, 5/15/2050 315,000 234,073
2.26%, 8/1/2040 125,000 89,319 2.95%, 10/15/2027 (b) 269,000 257,845
2.61%, 8/1/2060 155,000 98,379 3.10%, 3/15/2026 822,000 805,034
4.02%, 8/1/2045 (b) 235,000 214,433 3.25%, 5/15/2051 620,000 487,723
4.06%, 8/1/2056 85,000 77,551 3.38%, 4/15/2027 608,000 596,758
Series 2019, 3.95%, 3.45%, 1/15/2027 508,000 500,979
8/1/2119 320,000 247,347 3.50%, 2/15/2024 445,000 446,869
Northwell Healthcare, Inc.: 3.50%, 8/15/2039 672,000 586,132
3.81%, 11/1/2049 107,000 88,325 3.70%, 12/15/2025 178,000 177,742
4.26%, 11/1/2047 470,000 424,800 3.70%, 8/15/2049 383,000 327,251
Northwestern Memorial 3.75%, 10/15/2047 315,000 273,341
Healthcare Obligated 3.85%, 6/15/2028 551,000 548,361
Group 3.88%, 12/15/2028 489,000 486,355
Series 2021, 2.63%, 4.00%, 5/15/2029 200,000 198,414
7/15/2051 95,000 66,302 4.20%, 1/15/2047 231,000 216,001
Novant Health, Inc. 4.25%, 3/15/2043 192,000 180,549
3.17%, 11/1/2051 119,000 91,544 4.25%, 4/15/2047 356,000 334,975
NYU Langone Hospitals: 4.25%, 6/15/2048 175,000 163,685
4.37%, 7/1/2047 365,000 332,369 4.45%, 12/15/2048 630,000 603,477
4.78%, 7/1/2044 343,000 334,905 4.63%, 7/15/2035 597,000 607,131
Series 2020, 3.38%, 4.75%, 5/15/2052 185,000 185,033
7/1/2055 220,000 165,638 5.70%, 10/15/2040 193,000 212,920
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5.80%, 3/15/2036 258,000 289,045 (©) 305,000 311,347
6.88%, 2/15/2038 312,000 386,886 Series B, 3 Month USD
Universal Health Services, LIBOR + 2.94%, 5.75%,
Inc.: 8/15/2053 (c) 247,000 219,331
1.65%, 9/1/2026 (e) 155,000 134,286 American Financial Group,
2.65%, 10/15/2030 (e) 210,000 167,355 Inc.:
2.65%, 1/15/2032 (e) 210,000 162,584 4.50%, 6/15/2047 462,000 387,438
West Virginia United Health 5.25%, 4/2/2030 100,000 99,868
System Obligated Group American International Group,
Series 2020, 3.13%, Inc.:
6/1/2050 100,000 72,197 2.50%, 6/30/2025 508,000 484,754
Willis-Knighton Medical 3.90%, 4/1/2026 266,000 260,358
Center: 4.20%, 4/1/2028 100,000 98,303
Series 2018, 4.81%, 4.38%, 6/30/2050 193,000 170,811
9/1/2048 240,000 241,349 4.75%, 4/1/2048 402,000 376,268
Series 2021, 3.07%, Aon Corp.:
3/1/2051 205,000 147,133 2.80%, 5/15/2030 334,000 292,310
Yale-New Haven Health 3.75%, 5/2/2029 190,000 179,444
Services Corp. 4.50%, 12/15/2028 391,000 384,803
Series 2020, 2.50%, 8.21%, 1/1/2027 120,000 127,854
7/1/2050 115,000 78,428 Aon Corp./Aon Global
47,269,401 Holdings PLC:
SEEE 01% 2.05%, 8/23/2031 100,000 80,692
D.R Horton. Tnc. 2.85%, 5/28/2027 (b) 180,000 168,757
1.40%, 10/15/2027 278,000 232,327 2.90%, 8/23/2051 100,000 69,669
DR Horton, Inc.: 3.90%, 2/28/2052 310,000 254,817
1.30%, 10/15/2026 140,000 120,856 Aon Global, Ltd.:
2.50%, 10/15/2024 444,000 424,087 3.50%, 6/14/2024 170,000 168,890
2.60%, 10/15/2025 (b) 250,000 235,177 4.00%, 11/27/2023 75,000 75,309
Lennar Corp.: 4.60%, 6/14/2044 166,000 149,045
4.50%, 4/30/2024 263,000 262,482 Arch Capital Finance LLC:
4.75%, 5/30/2025 385,000 386,209 4.01%, 12/15/2026 148,000 145,457
4.75%, 11/29/2027 (b) 202,000 196,742 5.03%, 12/15/2046 285,000 267,763
5.00%, 6/15/2027 170,000 168,212 Arch Capital Group US, Inc.
5.88%, 11/15/2024 130,000 133,392 5.14%, 11/1/2043 325,000 315,338
MDC Holdings, Inc. Arch Capital Group, Ltd.
6.00%, 1/15/2043 399,000 328,062 3.64%, 6/30/2050 215,000 166,627
NVR, Inc. Arthur J Gallagher & Co.:
3.00%, 5/15/2030 190,000 163,085 2.40%, 11/9/2031 250,000 204,570
PulteGroup, Inc.: 3.05% 3/9/2052 100,000 69,232
6.00%, 2/15/2035 447,000 438,073 Aspen Insurance Holdings,
6.38%, 5/15/2033 195,000 200,329 Lid.
Toll Brothers Finance Corp. 4.65%, 11/15/2023 200,000 201,810
4.88%, 3/15/2027 200,000 190,058 Assurant, Inc.:
TTT3479.000 3.70%, 2/22/2030 121,000 107,306
e 4.20%, 9/27/2023 90,000 90,554
RE - Bl —0.0% (a) Assured Guaranty US
Leggett;& Platt, Inc.: Holdings, Inc.:
S T S 1 3.15%, 6/15/2031 137,000 118,854
Whirlpool Corp. ’ ’ 3.60%, 9/15/2051 55,000 41,402
3.70%, 5/1/2025 107,000 106,662 Athiff(f’;lﬁﬁ/gzoffd : 100000 101833
4.00%, 3/1/2024 60,000 60,335 3.45%, 5/15/2052 200,000 137,666
45%, X ;
4.60%, 5/15/2050 (b) 230,000 197,618 350% 1/15/2031 316,000 267.428
.50%, X K
4.70%, 5/14/2032 (b) 94,000 93,130 )
1750 226/2009 218000 217562 3.95%, 5/25/2051 175,000 128,999
270 A1 Y L5 8 4.13%, 1/12/2028 177,000 165,019
__ 1,017,524 AXA SA
SEMAERERS —0.0% (a) 8.60%, 12/15/2030 231,000 273,580
Avery Dennison Corp.: AXIS Specialty Finance LLC
0.85%, 8/15/2024 95,000 89,580 3.90%, 7/15/2029 139,000 130,033
2.25%, 2/15/2032 280,000 220,164 AXIS Specialty Finance PLC
2.65%, 4/30/2030 201,000 167,921 4.00%, 12/6/2027 244,000 236,070
4.88%, 12/6/2028 151,000 151,266 Berkshire Hathaway Finance
Church & Dwight Co., Inc.: Corp.:
2.30%, 12/15/2031 150,000 126,555 1.85%, 3/12/2030 276,000 236,046
3.15%, 8/1/2027 (b) 181,000 173,315 2.50%, 1/15/2051 (b) 221,000 149,951
3.95%, 8/1/2047 100,000 87,515 2.85%, 10/15/2050 655,000 472,537
Clorox Co.: 2.88%, 3/15/2032 350,000 313,869
1.80%, 5/15/2030 140,000 114,467 3.85%, 3/15/2052 318,000 272,151
3.90%, 5/15/2028 100,000 98,049 4.20%, 8/15/2048 737,000 676,544
Kimberly-Clark Corp.: 4.25%, 1/15/2049 645,000 596,419
1.05%, 9/15/2027 (b) 208,000 181,528 4.40%, 5/15/2042 329,000 311,491
2.75%, 2/15/2026 69,000 67,016 Berkshire Hathaway, Inc.:
2.88%, 2/7/2050 (b) 355,000 268,529 3.13%, 3/15/2026 646,000 634,437
3.20%, 4/25/2029 231,000 220,323 4.50%, 2/11/2043 575,000 549,182
3.90%, 5/4/2047 129,000 114,642 Brighthouse Financial, Inc.:
3.95%, 11/1/2028 90,000 89,704 3.70%, 6/22/2027 (b) 224,000 209,962
6.63%, 8/1/2037 436,000 __ 530.254 5.63%, 5/15/2030 371,000 360,601
2,700,828 Brown & Brown, Inc.:
B —0.7% 2.38%, 3/15/2031 195,000 154,477
Aflac, Inc.: 4.50%, 3/15/2029 (b) 214,000 209,913
1.13%, 3/15/2026 205,000 185,162 4.95%, 3/17/2052 200,000 175,454
3.25%, 3/17/2025 135,000 133,095 Chubb Corp.:
4.75%, 1/15/2049 170,000 163,695 6.00%, 5/11/2037 362,000 417,860
Alleghany Corp.: Series 1, 6.50%, 5/15/2038 100,000 117,365
3.25%, 8/15/2051 150,000 110,425 Chubb INA Holdings, Inc.:
3.63%, 5/15/2030 (b) 284,000 265,764 1.38%, 9/15/2030 (b) 415,000 331,726
4.90%, 9/15/2044 100,000 95,086 3.05%, 12/15/2061 50,000 35,975
Allstate Corp.: 3.15%, 3/15/2025 313,000 307,225
0.75%, 12/15/2025 266,000 239,211 3.35%, 5/15/2024 5,000 4,987
1.45%, 12/15/2030 200,000 158,726 3.35%, 5/3/2026 580,000 567,124
3.28%, 12/15/2026 (b) 230,000 226,090 4.35%, 11/3/2045 550,000 518,413
3.85%, 8/10/2049 100,000 85,678 Cincinnati Financial Corp.
4.50%, 6/15/2043 300,000 281,466 6.13%, 11/1/2034 183,000 208,018
3 Month USD LIBOR + CNA Financial Corp.:
2.12%, 6.50%, 5/15/2067 2.05%, 8/15/2030 175,000 140,843
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3.45%, 8/15/2027 228,000 215,652 3.88%, 8/26/2026 105,000 101,982

CNO Financial Group, Inc. 4.88%, 10/1/2024 165,000 167,473
5.25%, 5/30/2025 124,000 125,829 PartnerRe Finance B LLC

Corebridge Financial, Inc.: 3.70%, 7/2/2029 243,000 231,317
3.65%, 4/5/2027 (e) 1,000,000 941,500 Principal Financial Group,

3.90%, 4/5/2032 (e) 385,000 345,476 Inc.:
4.40%, 4/5/2052 (b) (e) 345,000 287,878 3.10%, 11/15/2026 213,000 202,120

Enstar Group, Ltd.: 3.40%, 5/15/2025 91,000 88,996
3.10%, 9/1/2031 150,000 118,911 3.70%, 5/15/2029 370,000 347,238
4.95%, 6/1/2029 200,000 191,276 4.30%, 11/15/2046 176,000 163,506

Equitable Holdings, Inc.: 4.35%, 5/15/2043 370,000 330,354
4.35%, 4/20/2028 342,000 330,382 Progressive Corp.:

5.00%, 4/20/2048 332,000 306,748 2.50%, 3/15/2027 40,000 37,744

Everest Reinsurance 3.00%, 3/15/2032 50,000 45,070
Holdings, Inc.: 3.70%, 1/26/2045 140,000 117,361
3.13%, 10/15/2052 290,000 202,052 3.70%, 3/15/2052 25,000 21,144
3.50%, 10/15/2050 245,000 187,018 4.00%, 3/1/2029 170,000 168,263

Fairfax Financial Holdings, 4.13%, 4/15/2047 (b) 305,000 278,273
Ltd.: 4.35%, 4/25/2044 373,000 345,443
3.38%, 3/3/2031 350,000 302,827 Prudential Financial, Inc.:

4.63%, 4/29/2030 185,000 177,644 3.91%, 12/7/2047 238,000 206,420
4.85%, 4/17/2028 155,000 154,039 3.94%, 12/7/2049 450,000 387,706

Fidelity National Financial, 3 Month USD LIBOR +
Inc.: 2.67%, 5.70%, 9/15/2048
3.20%, 9/17/2051 340,000 216,254 (b) (¢) 264,000 257,162
3.40%, 6/15/2030 150,000 131,454 3 Month USD LIBOR +
4.50%, 8/15/2028 (b) 162,000 155,870 3.03%, 5.38%, 5/15/2045

First American Financial (©) 243,000 232,233
Corp.: 5 Year CMT + 3.16%,

2.40%, 8/15/2031 103,000 78,859 5.13%, 3/1/2052 (c) 375,000 346,110
4.00%, 5/15/2030 215,000 192,704 5 Year CMT + 3.04%,

Globe Life, Inc.: 3.70%, 10/1/2050 (c) 215,000 177,848
2.15%, 8/15/2030 540,000 442,114 Series MTN, 2.10%,

4.55%, 9/15/2028 142,000 139,802 3/10/2030 (b) 221,000 188,186

Hanover Insurance Group, Series MTN, 3.88%,

Inc.: 3/27/2028 120,000 117,482
2.50%, 9/1/2030 71,000 59,343 Series MTN, 4.35%,
4.50%, 4/15/2026 50,000 49,714 2/25/2050 255,000 236,357

Hartford Financial Services Series MTN, 4.42%,

Group, Inc.: 3/27/2048 530,000 491,135
2.80%, 8/19/2029 735,000 655,569 Series MTN, 4.60%,
3.60%, 8/19/2049 50,000 39,716 5/15/2044 137,000 129,934
4.30%, 4/15/2043 276,000 244,208 Series MTN, 6.63%,
4.40%, 3/15/2048 72,000 64,977 12/1/2037 188,000 219,669

Kemper Corp.: Prudential PLC
3.80%, 2/23/2032 250,000 220,880 3.63%, 3/24/2032 400,000 370,548
4.35%, 2/15/2025 120,000 119,339 Reinsurance Group of

Lincoln National Corp.: America, Inc.:

3.63%, 12/12/2026 197,000 190,828 3.15%, 6/15/2030 267,000 235,924
3.80%, 3/1/2028 205,000 196,136 3.90%, 5/15/2029 193,000 180,656
4.00%, 9/1/2023 259,000 260,769 3.95%, 9/15/2026 115,000 113,063
4.35%, 3/1/2048 550,000 466,009 Series MTN, 4.70%,

4.38%, 6/15/2050 60,000 51,410 9/15/2023 65,000 65,560

Loews Corp.: RenaissanceRe Holdings, Ltd.

3.20%, 5/15/2030 69,000 62,759 3.60%, 4/15/2029 272,000 254,366
3.75%, 4/1/2026 202,000 200,317 Stewart Information Services

4.13%, 5/15/2043 125,000 107,088 Corp.

6.00%, 2/1/2035 176,000 190,073 3.60%, 11/15/2031 150,000 124,387

Manulife Financial Corp.: Travelers Cos., Inc.:

2.48%, 5/19/2027 (b) 205,000 187,327 2.55%, 4/27/2050 105,000 73,003
4.15%, 3/4/2026 570,000 565,400 4.05%, 3/7/2048 (b) 171,000 154,490
5 Year US ISDA + 1.65%, 4.10%, 3/4/2049 271,000 245,369

4.06%, 2/24/2032 (c) 264,000 244,071 4.30%, 8/25/2045 310,000 286,530

Markel Corp.: 4.60%, 8/1/2043 150,000 142,537
3.50%, 11/1/2027 124,000 118,988 5.35%, 11/1/2040 377,000 399,639
4.30%, 11/1/2047 125,000 108,013 Series MTN, 6.25%,

5.00%, 4/5/2046 425,000 401,769 6/15/2037 255,000 299,120
5.00%, 5/20/2049 155,000 146,602 Unum Group:

Marsh & McLennan Cos., Inc.: 4.00%, 6/15/2029 237,000 223,261
2.25%, 11/15/2030 (b) 132,000 111,437 4.13%, 6/15/2051 30,000 22,166
3.50%, 6/3/2024 372,000 370,999 4.50%, 12/15/2049 250,000 192,915
3.50%, 3/10/2025 147,000 145,260 Voya Financial, Inc.:

3.75%, 3/14/2026 281,000 278,286 3.65%, 6/15/2026 224,000 217,627
4.20%, 3/1/2048 310,000 274,012 4.80%, 6/15/2046 300,000 275,652
4.35%, 1/30/2047 380,000 341,369 5.70%, 7/15/2043 250,000 254,640
4.38%, 3/15/2029 206,000 203,551 3 Month USD LIBOR +

4.75%, 3/15/2039 150,000 146,494 2.08%, 4.70%, 1/23/2048

4.90%, 3/15/2049 315,000 312,165 (c) 200,000 163,034

Mercury General Corp. W R Berkley Corp.:

4.40%, 3/15/2027 253,000 247,674 3.15%, 9/30/2061 395,000 260,945

MetLife, Inc.: 3.55%, 3/30/2052 200,000 154,010
3.60%, 4/10/2024 280,000 280,748 Willis North America, Inc.:

3.60%, 11/13/2025 212,000 210,575 2.95%, 9/15/2029 223,000 190,973
4.05%, 3/1/2045 152,000 134,096 3.60%, 5/15/2024 246,000 242,411
4.55%, 3/23/2030 (b) 187,000 188,541 4.50%, 9/15/2028 270,000 259,446
4.60%, 5/13/2046 178,000 172,226 4.65%, 6/15/2027 100,000 98,449
4.72%, 12/15/2044 695,000 664,851 5.05%, 9/15/2048 200,000 184,036
4.88%, 11/13/2043 265,000 261,746 WR Berkley Corp.

5.88%, 2/6/2041 289,000 313,493 4.00%, 5/12/2050 200,000 165,426
6.40%, 12/15/2066 306,000 308,607 XLIT, Ltd.

6.50%, 12/15/2032 100,000 114,454 5.50%, 3/31/2045 (b) 315,000 325,896
Series D, 4.37%, 45,006,609

9/15/2023 330,000 333,894 A=Y b —0.4%

Old Republic International Alibaba Group Holding, Ltd.:

Corp.: 2.13%, 2/9/2031 (b) 245,000 202,713
3.85%, 6/11/2051 182,000 137,355
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2.70%, 2/9/2041 270,000 186,773 BlackRock TCP Capital Corp.

3.15%, 2/9/2051 485,000 331,852 2.85%, 2/9/2026 245,000 221,149
3.25%, 2/9/2061 745,000 496,565 Blackstone Private Credit

3.40%, 12/6/2027 (b) 760,000 726,340 Fund:

3.60%, 11/28/2024 551,000 547,711 1.75%, 9/15/2024 (¢) 245,000 226,133
4.00%, 12/6/2037 460,000 397,596 2.63%, 12/15/2026 (¢) 312,000 260,217
4.20%, 12/6/2047 (b) 513,000 424,785 3.25%, 3/15/2027 (¢) 200,000 169,754
4.40%, 12/6/2057 (b) 493,000 404,694 4.00%, 1/15/2029 (¢) 470,000 385,038
4.50%, 11/28/2034 (b) 390,000 364,997 4.70%, 3/24/2025 (b) (e) 300,000 289,023

Alphabet, Inc.: Blackstone Secured Lending
0.45%, 8/15/2025 210,000 193,171 Fund:

0.80%, 8/15/2027 (b) 394,000 342,276 2.13%, 2/15/2027 280,000 234,150
1.10%, 8/15/2030 (b) 591,000 484,833 2.75%, 9/16/2026 200,000 174,950
1.90%, 8/15/2040 350,000 250,169 3.63%, 1/15/2026 100,000 91,623
2.05%, 8/15/2050 (b) 850,000 571,259 3.65%, 7/14/2023 247,000 245,308
2.25%, 8/15/2060 (b) 155,000 100,956 FS KKR Capital Corp.:

3.38%, 2/25/2024 421,000 423,252 1.65%, 10/12/2024 160,000 142,944

Amazon.com, Inc.: 3.25%, 7/15/2027 (b) 300,000 255,228
0.45%, 5/12/2024 (b) 710,000 675,870 3.40%, 1/15/2026 246,000 218,568
0.80%, 6/3/2025 355,000 330,402 4.13%, 2/1/2025 280,000 265,670
1.00%, 5/12/2026 600,000 545,790 Goldman Sachs BDC, Inc.

1.20%, 6/3/2027 194,000 172,763 2.88%, 1/15/2026 (b) 209,000 188,616
1.50%, 6/3/2030 (b) 261,000 217,170 Golub Capital BDC, Inc.:

1.65%, 5/12/2028 (b) 420,000 372,725 2.05%, 2/15/2027 240,000 195,290
2.10%, 5/12/2031 885,000 758,002 2.50%, 8/24/2026 130,000 108,900
2.50%, 6/3/2050 483,000 342,003 3.38%, 4/15/2024 (b) 325,000 313,654
2.70%, 6/3/2060 875,000 592,051 Main Street Capital Corp.

2.80%, 8/22/2024 836,000 828,593 3.00%, 7/14/2026 135,000 118,066
2.88%, 5/12/2041 843,000 675,976 Morgan Stanley Direct

3.00%, 4/13/2025 750,000 745,132 Lending Fund

3.10%, 5/12/2051 499,000 393,601 4.50%, 2/11/2027 (b) (e) 150,000 136,119
3.15%, 8/22/2027 856,000 833,821 Oaktree Specialty Lending

3.25%, 5/12/2061 400,000 304,988 Corp.

3.30%, 4/13/2027 1,000,000 981,480 2.70%, 1/15/2027 175,000 151,310
3.60%, 4/13/2032 (b) 1,133,000 1,091,963 Owl Rock Capital Corp.:

3.80%, 12/5/2024 436,000 440,883 2.63%, 1/15/2027 230,000 191,346
3.88%, 8/22/2037 762,000 720,021 3.40%, 7/15/2026 212,000 186,412
3.95%, 4/13/2052 500,000 460,500 3.75%, 7/22/2025 180,000 166,736
4.05%, 8/22/2047 721,000 676,118 4.00%, 3/30/2025 150,000 141,432
4.10%, 4/13/2062 548,000 495,869 4.25%, 1/15/2026 228,000 209,933
4.80%, 12/5/2034 491,000 514,966 Owl Rock Capital Corp. I1I

4.95%, 12/5/2044 432,000 454,602 3.13%, 4/13/2027 (¢) 200,000 171,446

Baidu, Inc.: OWL Rock Core Income
1.63%, 2/23/2027 200,000 176,996 Corp.

2.38%, 8/23/2031 (b) 250,000 208,467 3.13%, 9/23/2026 (¢) 100,000 86,259

3.08%, 4/7/2025 (b) 222,000 215,697 Owl Rock Technology Finance

3.43%, 4/7/2030 150,000 137,592 Corp.

3.63%, 7/6/2027 200,000 192,756 2.50%, 1/15/2027 250,000 212,582

3.88%, 9/29/2023 330,000 331,089 Sixth Street Specialty

4.13%, 6/30/2025 (b) 322,000 321,501 Lending, Inc.:

4.38%, 5/14/2024 (b) 170,000 171,251 2.50%, 8/1/2026 (b) 85,000 74,149

4.38%, 3/29/2028 (b) 350,000 345,331 3.88%, 11/1/2024 135,000 130,094

4.88%, 11/14/2028 80,000 80,959 7,414,323
Booking Holdings, Inc.: R/ —0.1%

3.55%, 3/15/2028 241,000 232,117 ArcelorMittal SA:

3.60%, 6/1/2026 287,000 282,615 4.25%, 7/16/2029 (b) 135,000 128,026

4.63%, 4/13/2030 190,000 189,098 4.55%, 3/11/2026 405,000 399,225
eBay, Inc.: Nucor Corp.:

1.40%, 5/10/2026 (b) 102,000 91,793 2.00%, 6/1/2025 (b) 280,000 263,508

1.90%, 3/11/2025 376,000 353,647 2.70%. 6/1/2030 80,000 69338

2.60%, 5/10/2031 (b) 510,000 423,657 2.98%, 12/15/2055 477,000 322,552

2.70%, 3/11/2030 235,000 200,565 3.13%, 4/1/2032 75.000 65377

3.60%, 6/5/2027 422,000 405,728 3.85%, 4/1/2052 110,000 89.712
e 439"/&» 7 15/?‘)42 328,000 278,980 3.95%, 5/1/2028 345,000 334,515

xpedia Group, Inc.: i i

2.95%, 3/15/2031 388,000 309,286 Rehcagice Steel & Aluminum

3.25%, 2/15/2030 408,000 338,832 1.30%, 8/15/2025 205,000 186,431

3.80%, 2/15/2028 248,000 226,196 Steel Dynamics, Inc.:

4.63%, 8/1/2027 115,000 110,505 1.65%, 10/15/2027 25,000 21,442

. 5,000/;,, 2/15/2026 210,000 210,187 2.40% 6/15/2025 85.000 80,492
-com, Inc.: 2.80%, 12/15/2024 4
3.38%, 1/14/2030 (b) 365,000 333,679 3;(5).,2: 1 5,52/0(3), ?23;838 ?59?33
4.13%, 1/14/2050 (b) 200,000 155,070 3.25%, 10/15/2050 84,000 58,124

TD Ameritrade Holding Corp. 3.45%, 4/15/2030 309,000 275,195
3.30%, 4/1/2027 5,000 4,787 Vale Overseas, Ltd.:

Tencent Music Entertainment 3.75%, 7/8/2030 669,000 585,295
Group: 6.88%, 11/21/2036 494,000 529,464
1.38%, 9/3/2025 (b) 225,000 204,781 3932788
2.00%, 9/3/2030 305,000 238,879 KB 0.0% (2) —
o ! 0%

Verlts;gsg}olgc/isaoz7 221,000 216,341 Brunswick Corp.

5.25%, 4/1/2025 178,000 178,974 2.40%, 8/18/2031 281,000 208,103

Weibo Corp.: Harley-lﬂ)awdson, Inc.

3.38%, 7/8/2030 185,000 152,272 4.63%, 7128/2045 (b) 266,000 204,347
3.50%, 7/5/2024 655,000 637,656 412450
28,032,515 B/H —0.0% @

BESHTS — 0.1% Ch()Iwe AHotels International,

Ares Capital Corp.: 3.70% 12/1/2029 175,000 154,688
2.15%, 7/15/2026 417,000 350,518 20 1152031 120,000 105356
3.25%, 7/15/2025 197,000 182,215 Hyatt Hotels Corp.. ’ ’
24 isnne i m

Bain Canal Snecialt ’ ’ 4.85%, 3/15/2026 40,000 39,855

pital Specialty R N
Finance, Inc. Mamonﬂlntemanona], Inc.:
2.95%, 3/10/2026 135,000 120,654 3.60%, 4/15/2024 403,000 399,180
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6/15/2030 470,000 448267 3/7/2024 127,000 125,649
Series HH, 2.85%, Series MTN, 2.65%,
4/15/2031 134,000 111,160 6/24/2024 (b) 350,000 346,223
Series 11, 2.75%, Series MTN, 2.65%,
10/15/2033 400,000 314,788 6/10/2026 275,000 264,457
Series R, 3.13%, Series MTN, 2.80%,
6/15/2026 164,000 156,007 9/8/2027 104,000 99,206
Series X, 4.00%, Series MTN, 2.80%,
4/15/2028 265,000 251,951 7/18/2029 360,000 331,416
Series Z, 4.15%, Series MTN, 3.45%,
12/1/2023 170,000 170,649 1/10/2024 105,000 105,278
2,417,123 Otis Worldwide Corp.:
Him — B - ¥ —01% 2.06%, 4/5/2025 751,000 711,107
Caterpillar Financial Services 3.11%, 2/15/2040 495,000 383,818
Corp.: Rockwell Automation, Inc.:
0.65%, 7/7/2023 (b) 318,000 310,059 0.35%, 8/15/2023 105,000 101,857
0.90%, 3/2/2026 200,000 181,772 2.80%, 8/15/2061 245,000 160,495
Series MTN, 0.45%, 2.88%, 3/1/2025 400,000 391,696
9/14/2023 (b) 355,000 344,542 Westinghouse Air Brake
Series MTN, 0.45%, Technologies Corp.:
5/17/2024 180,000 171,047 3.20%, 6/15/2025 325,000 310,342
Series MTN, 0.60%, 4.95%, 9/15/2028 446,000 428,909
9/13/2024 200,000 188,234 Xylem, Inc.:
Series MTN, 0.80%, 2.25%, 1/30/2031 (b) 166,000 138,215
11/13/2025 (b) 550,000 499,867 3.25%, 11/1/2026 180,000 173,727
Series MTN, 1.10%, 10,219,373
9/14/2027 475,000 417,188 ATF4F —0.8%
Series MTN, 1.15%, Charter Communications
9/14/2026 200,000 180,236 Operating LLC/Charter
Series MTN, 1.45%, Communications Operating
5/15/2025 (b) 245,000 231,248 Capital:
Series MTN, 2.85%, 2.25%, 1/15/2029 185,000 152,248
5/17/2024 230,000 227,960 2.80%, 4/1/2031 485,000 388,601
Series MTN, 3.30%, 3.50%, 3/1/2042 220,000 153,160
6/9/2024 122,000 121,916 3.70%, 4/1/2051 429,000 291,454
Caterpillar, Inc.: 3.75%, 2/15/2028 159,000 146,385
1.90%, 3/12/2031 (b) 100,000 85,361 3.85%, 4/1/2061 230,000 151,115
2.60%, 9/19/2029 (b) 135,000 123,345 3.90%, 6/1/2052 530,000 369,977
2.60%, 4/9/2030 (b) 474,000 430,098 3.95%, 6/30/2062 450,000 299,934
3.25%, 9/19/2049 443,000 364,141 4.20%, 3/15/2028 214,000 200,032
3.40%, 5/15/2024 (b) 405,000 406,349 4.40%, 4/1/2033 390,000 349,381
3.80%, 8/15/2042 (b) 344,000 313,883 4.40%, 12/1/2061 450,000 325,400
4.75%, 5/15/2064 184,000 186,569 4.80%, 3/1/2050 360,000 285,214
Oshkosh Corp. 4.91%, 7/23/2025 1,114,000 1,116,863
4.60%, 5/15/2028 210,000 207,014 5.05%, 3/30/2029 306,000 295,088
4,990,829 5.13%, 7/1/2049 848,000 707,766
Wl — 88 —02% 5.38%, 4/1/2038 428,000 381,280
CNH Industrial Capital LLC: 5.75%, 4/1/2048 449,000 403,763
1.88%, 1/15/2026 455,000 412,908 6.38%, 10/23/2035 830,000 837,711
1.95%, 7/2/2023 80,000 78,186 6.48%, 10/23/2045 887,000 863,645
Deere & Co.: 6.83%, 10/23/2055 865,000 875,025
2.75%, 4/15/2025 244,000 238,793 Class USD, 4.50%,
3.90%, 6/9/2042 (b) 218,000 204,395 2/1/2024 936,000 941,784
Dover Corp.: Comcast Corp.:
2.95%, 11/4/2029 162,000 147,284 1.95%, 1/15/2031 598,000 497,381
3.15%, 11/15/2025 280,000 275,097 2.35%, 1/15/2027 545,000 508,376
Flowserve Corp.: 2.65%, 2/1/2030 334,000 298,282
2.80%, 1/15/2032 240,000 186,482 2.80%, 1/15/2051 344,000 243,150
3.50%, 10/1/2030 170,000 143,932 2.89%, 11/1/2051 1,337,000 956,142
IDEX Corp.: 2.94%, 11/1/2056 1,616,000 1,121,423
2.63%, 6/15/2031 125,000 103,503 2.99%, 11/1/2063 618,000 422,199
3.00%, 5/1/2030 125,000 108,726 3.15%, 3/1/2026 (b) 500,000 487,475
John Deere Capital Corp.: 3.15%, 2/15/2028 554,000 528,073
1.05%, 6/17/2026 215,000 194,650 3.20%, 7/15/2036 468,000 396,990
1.45%, 1/15/2031 (b) 145,000 117,946 3.25%, 11/1/2039 503,000 413,471
2.13%, 3/7/2025 60,000 57,955 3.30%, 2/1/2027 (b) 436,000 424,006
2.35%, 3/8/2027 125,000 117,301 3.30%, 4/1/2027 182,000 176,238
3.65%, 10/12/2023 300,000 302,199 3.38%, 2/15/2025 408,000 405,054
Series MTN, 0.40%, 3.38%, 8/15/2025 572,000 565,245
10/10/2023 160,000 154,840 3.40%, 7/15/2046 213,000 169,857
Series MTN, 0.45%, 3.45%, 2/1/2050 420,000 334,480
1/17/2024 410,000 393,297 3.55%, 5/1/2028 11,000 10,669
Series MTN, 0.63%, 3.70%, 4/15/2024 836,000 838,491
9/10/2024 455,000 429738 3.75%, 4/1/2040 375,000 328,897
Series MTN, 0.70%, 3.95%, 10/15/2025 546,000 548,779
7/5/2023 366,000 357,315 3.97%, 11/1/2047 475,000 410,794
Series MTN, 0.70%, 4.00%, 8/15/2047 270,000 234,290
1/15/2026 (b) 217,000 196,127 4.00%, 3/1/2048 713,000 621,743
Series MTN, 0.90%, 4.00%, 11/1/2049 568,000 496,091
1/10/2024 145,000 140,234 4.05%, 11/1/2052 472,000 413,614
Series MTN, 1.25%, 4.15%, 10/15/2028 1,215,000 1,211,926
1/10/2025 138,000 131,002 4.25%, 10/15/2030 412,000 406,047
Series MTN, 1.30%, 4.25%, 1/15/2033 394,000 387,117
10/13/2026 450,000 407,632 4.40%, 8/15/2035 423,000 410,331
Series MTN, 1.50%, 4.65%, 7/15/2042 273,000 264,037
3/6/2028 381,000 335.817 4.70%, 10/15/2048 210,000 203,654
Series MTN, 1.70%, 4.75%, 3/1/2044 169,000 163,022
1/11/2027 250,000 228,328 4.95%, 10/15/2058 (b) 330,000 328,980
Series MTN, 1.75%, 5.65%, 6/15/2035 558,000 607,796
3/9/2027 325,000 296,657 6.50%, 11/15/2035 236,000 275,405
Series MTN, 2.05%, 7.05%, 3/15/2033 200,000 240,260
1/9/2025 205,000 198,514 Discovery
Series MTN, 2.25%, Communications LLC:
9/14/2026 200,000 188,120 3.63%, 5/15/2030 448,000 398,375
4.00%, 9/15/2055 635,000 443,560

Series MTN, 2.60%,
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4.13%, 5/15/2029 158,000 145,142 AngloGold Ashanti Holdings
4.65%, 5/15/2050 534,000 419,825 PLC:

4.90%, 3/11/2026 193,000 193,322 3.38%, 11/1/2028 300,000 254,976
5.20%, 9/20/2047 431,000 369,445 3.75%, 10/1/2030 (b) 225,000 186,775
5.30%, 5/15/2049 140,000 120,652 Barrick Gold Corp.

FactSet Research Systems, 5.25%, 4/1/2042 204,000 201,018
Inc.: Barrick North America
2.90%, 3/1/2027 170,000 159,280 Finance LLC:

3.45%, 3/1/2032 165,000 144,500 5.70%, 5/30/2041 221,000 228,715

Fox Corp.: 5.75%, 5/1/2043 350,000 364,934
3.05%, 4/7/2025 265,000 256,870 Barrick PD Australia Finance
4.03%, 1/25/2024 460,000 459,991 Pty, Ltd.

4.71%, 1/25/2029 (b) 427,000 419,276 5.95%, 10/15/2039 388,000 411,645
5.48%, 1/25/2039 638,000 619,594 BHP Billiton Finance USA,
5.58%, 1/25/2049 148,000 144,233 Ltd.

FOX Corp. 5.00%, 9/30/2043 930,000 956,961
3.50%, 4/8/2030 100,000 90,757 Freeport-McMoRan, Inc.:

Grupo Televisa SAB: 4.13%, 3/1/2028 193,000 179,127
5.00%, 5/13/2045 (b) 540,000 502,016 4.25%, 3/1/2030 265,000 243,005
6.13%, 1/31/2046 200,000 220,520 4.63%, 8/1/2030 310,000 287,478
6.63%, 3/18/2025 368,000 387,607 5.00%, 9/1/2027 (b) 150,000 148,845
6.63%, 1/15/2040 445,000 480,284 5.25%, 9/1/2029 200,000 191,036

NBCUniversal Media LLC 5.45%, 3/15/2043 431,000 398,744
4.45%, 1/15/2043 485,000 450,206 Kinross Gold Corp.

Paramount Global: 5.95%, 3/15/2024 143,000 146,378
3.70%, 6/1/2028 243,000 226,476 Newmont Corp.:

4.00%, 1/15/2026 291,000 284,412 2.25%, 10/1/2030 565,000 469,939
4.20%, 6/1/2029 419,000 394,480 2.60%, 7/15/2032 100,000 82,507
4.20%, 5/19/2032 359,000 318,200 4.88%, 3/15/2042 217,000 207,823
4.38%, 3/15/2043 551,000 426,794 5.45%, 6/9/2044 115,000 115,707
4.60%, 1/15/2045 261,000 205,216 6.25%, 10/1/2039 201,000 220,817
4.75%, 5/15/2025 (b) 250,000 252,603 5.88%, 4/1/2035 215,000 226,739
4.85%, 7/1/2042 180,000 149,801 Rio Tinto Finance USA PLC

4.90%, 8/15/2044 415,000 336,279 4.13%, 8/21/2042 265,000 244,301
4.95%, 5/19/2050 (b) 241,000 202,394 Rio Tinto Finance USA, Ltd.:

5.25%, 4/1/2044 365,000 312,367 2.75%, 11/2/2051 (b) 650,000 470,587
7.88%, 7/30/2030 228,000 260,841 7.13%, 7/15/2028 191,000 219,745

TCI Communications, Inc. Southern Copper Corp.:

7.88%, 2/15/2026 195,000 218,897 5.25%, 11/8/2042 625,000 607,744

Thomson Reuters Corp.: 6.75%, 4/16/2040 (b) 180,000 202,820
4.30%, 11/23/2023 (b) 100,000 100,778 7.50%, 7/27/2035 (b) 530,000 627,191
5.85%, 4/15/2040 415,000 435,086 Teck Resources, Ltd.:

Time Warner Cable LLC: 5.40%, 2/1/2043 94,000 87,955
4.50%, 9/15/2042 507,000 397,564 6.00%, 8/15/2040 123,000 122,556
5.50%, 9/1/2041 543,500 478,117 6.13%, 10/1/2035 212,000 224,979
5.88%, 11/15/2040 655,000 600,799 6.25%, 7/15/2041 468,000 481,965
6.55%, 5/1/2037 345,000 345,452 3,813,012
6.75%, 6/15/2039 480,000 480,662 HBE _ 02% —
7.30%, 7/1/2038 335,000 350,986 3M Co.:

TWDC Enterprises 18 Corp.: 2.00%, 2/14/2025 142,000 136,735
4.38%, 8/16/2041 295,000 276,164 2.88%, 10/15/2027 (b) 364,000 349,629
Series GMTN, 3.15%, 3.05%, 4/15/2030 637,000 591,047

9/17/2025 434,000 427,086 3.25%, 8/26/2049 (b) 214,000 170,626
Series GMTN, 4.13%, Series MTN, 3.00%,

6/1/2044 (b) 458,000 415,392 8172025 303,000 298,110
Series MTN, 1.85%, Series MTN, 3.13%,

7/30/2026 219,000 202,334 9/19/2046 265.000 208.306
Series MTN, 2.95%, Series MTN, 3.25%, ' |

6/15/2027 187,000 178,836 2/14/2024 254,000 254,124
Series MTN, 3.70%, Series MTN, 3.38%,

12/1/2042 200,000 170,302 3/1/2029 (b) 538,000 517,050

Walt Disney Co.: Series MTN, 3.63%,

1.75%, 8/30/2024 456,000 439,324 9/14/2028 200,000 196,662

1.75%, 1/13/2026 517,000 481,937 Series MTN, 3.63%,

2.00%, 9/1/2029 716,000 614,929 10/15/2047 270,000 230,666

2.20%, 1/13/2028 (b) 296,000 268,280 Carlisle Cos., Inc.:

2.65%, 1/13/2031 1,130,000 994,773 2.75%. 3/1/2030 180,000 151,202

2.75%, 9/1/2049 225,000 161,114 3.75%, 12/1/2027 (b) 320,000 304,214

3.38%, 11/15/2026 348,000 340,027 Eaton Corp.:

3.50%, 5/13/2040 525,000 448313 3.10%, 9/15/2027 268,000 255,961

3.60%, 1/13/2051 306,000 255,482 3.92%, 9/15/2047 50,000 42,545

3.70%, 9/15/2024 324,000 324,483 4.00%. 11/2/2032 207,000 200,993

3.70%, 10/15/2025 (b) 125,000 124,880 4.15%, 11/2/2042 242,000 217214

3.80%, 3/22/2030 (b) 570,000 550,466 GE Capital Funding LLC

3.80%, 5/13/2060 276,000 230,637 4.55%, 5/15/2032 295,000 284389

4.70%, 3/23/2050 (b) 204,000 201,958 GE Capital International

4.75%, 11/15/2046 235,000 230,126 Funding Co. Unlimited Co.

5.40%, 10/1/2043 300,000 316,407 4.42%, 11/15/2035 1,817,000 1,700,585

6.15%, 3/1/2037 190,000 214,879 General Electric Co.-

6.20%, 12/15/2034 250,000 284,925 Series A, 6.75%,

6.40%, 12/15/2035 (b) 414,000 481,350 3/15/2032 792,000 885,987

6.55%, 3/15/2033 (b) 205,000 236,941 Series GMTN, 6.88%,

6.65%, 11/15/2037 219,000 260,919 1/10/2039 237,000 268,412
48,221,534 Tlinois Tool Works, Inc.:

ERMYE - € —0.0% (a) 2.65%, 11/15/2026 531,000 507,763

Crane Holdings Co. 3.50%, 3/1/2024 200,000 200,632
4.20%, 3/15/2048 265,000 215,267 3.90%, 9/1/2042 149,000 131,741

Precision Castparts Corp. 4.88%, 9/15/2041 150,000 153,072
4.38%, 6/15/2045 180,000 171,772 Parker-Hannifin Corp.:

Timken Co. 2.70%, 6/14/2024 200,000 195,484
3.88%, 9/1/2024 95,000 94,037 3.25%, 3/1/2027 (b) 190,000 181,332

Valmont Industries, Inc. 3.25%, 6/14/2029 139,000 127,111
5.25%, 10/1/2054 171,000 164,297 Series MTN, 4.20%,

645,373 11/21/2034 445,000 414,522

$EE —01%
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5/15/2038 430,000 470,347 ConocoPhillips:

Pentair Finance Sarl 5.90%, 10/15/2032 227,000 249,546
4.50%, 7/1/2029 175,000 167,036 6.50%, 2/1/2039 (b) 587,000 689,384

Textron, Inc.: ConocoPhillips Co.:

2.45%, 3/15/2031 240,000 197,206 2.13%, 3/8/2024 600,000 588,186
3.65%, 3/15/2027 335,000 323,798 2.40%, 3/7/2025 200,000 192,956
3.90%, 9/17/2029 556,000 522,851 3.80%, 3/15/2052 210,000 180,144

Trane Technologies Global 4.03%, 3/15/2062 (b) () 729,000 622,843
Holding Co., Ltd.: 4.30%, 11/15/2044 167,000 153,481
3.75%, 8/21/2028 133,000 125,673 6.95%, 4/15/2029 521,000 596,014
4.30%, 2/21/2048 120,000 104,944 Continental Resources, Inc.

5.75%, 6/15/2043 465,000 477,992 4.90%, 6/1/2044 645,000 507,396

Trane Technologies Coterra Energy, Inc.:

Luxembourg Finance SA 3.90%, 5/15/2027 (e) 199,000 191,360
3.55%, 11/1/2024 217,000 __ 214,060 4.38%, 3/15/2029 (e) 418,000 409,820
11,780,021 Devon Energy Corp.:

SEHELE — 0.0% () 4.75%, 5/15/2042 642,000 580,368

Corp. Andina de Fomento 5.00%, 6/15/2045 265,000 246,103
2.25%, 2/8/2027 200,000 186,068 5.25%, 10/15/2027 350,000 352,037

5.60%, 7/15/2041 358,000 355,233

EHME —0.0% @ Dial;gglod/ob,ai;(l fi/jgggzy Inc.: 100000 e

CDXJE’L_:C/ CDW Finance 3.25%, 12/1/2026 994,000 970,164
rm esns GRREE e
4.13%, 5/1/2025 161,000 156,608 Eni US A"’Inc ’ ’

! , Inc.
4.25%, 4/1/2028 100,000 ___ 90,600 7.30%, 11/15/2027 316,000 353,364
. 892532 EOG Resources, Inc.:

Bl - HR —09% 3.90%, 4/1/2035 430,000 399,668

BP Capital Markets America, 4.15%, 1/15/2026 100,000 100,871
Inc.: 4.38%, 4/15/2030 480,000 482,309
1.75%, 8/10/2030 323,000 265,419 EQT Corp.:

2.72%, 1/12/2032 600,000 516,912 3.90%, 10/1/2027 317,000 296,240
2.77%, 11/10/2050 220,000 153,025 6.63%, 2/1/2025 400,000 412,356
2.94%, 6/4/2051 443,000 316,563 Equinor ASA: ’ ’
3.00%, 2/24/2050 472,000 343,451 1.75%, 1/22/2026 (b) 185,000 172,557
3.00%, 3/17/2052 250,000 180,565 2.38%, 5/22/2030 300,000 263,184
3.02%, 1/16/2027 219,000 208,970 2.65%, 1/15/2024 275,000 272,385
3.06%, 6/17/2041 100,000 77,885 3.25%, 11/10/2024 180,000 179.073
3.12%, 5/4/2026 206,000 199,336 3.25%, 11/18/2049 411,000 326,359
3.38%, 2/8/2061 (b) 510,000 377,864 3.63%, 9/10/2028 (b) 800,000 782,192
3.41%, 2/11/2026 853,000 837,211 3.70%. 3/1/2024 476,000 478,199
3.59%, 4/14/2027 101,000 98,455 3A70%: 4/6/2050 200:000 172:468
3.63%, 4/6/2030 250,000 236,675 4.80%, 11/8/2043 193,000 193,307
3.79%, 2/6/2024 197,000 197,922 Exxon Mobil Corp.:

3.80%, 9/21/2025 (b) 24,000 24,070 2.02%, 8/16/2024 440,000 429,361
4.23%, 11/6/2028 576,000 572,302 2.28%, 8/16/2026 184,000 174,675

BP Capital Markets PLC 2.44%, 8/16/2029 (b) 220,000 197,780
3.28%, 9/19/2027 924,000 885,183 2.61%, 10/15/2030 1,345,000 1,208,805

Canadian Natural Resources, 2.71%, 3/6/2025 932,000 913,183
Ltd.: 2.99%, 3/19/2025 355,000 349,817
2.05%, 7/15/2025 267,000 250,104 3.00%, 8/16/2039 233,000 190,380
2.95%, 7/15/2030 (b) 276,000 242,298 3.04%, 3/1/2026 280,000 274,859
3.80%, 4/15/2024 300,000 297,990 3.45%. 4/15/2051 390,000 320,229
3.85%, 6/1/2027 (b) 311,000 298,687 3.48%, 3/19/2030 654,000 626,780
6.25%, 3/15/2038 190,000 201,202 3.57%, 3/6/2045 149,000 126,197
6.45%, 6/30/2033 111,000 120,079 4.11%, 3/1/2046 336,000 307,077
6.50%, 2/15/2037 255,000 272,552 4.23%, 3/19/2040 632,000 596,804
6.75%, 2/1/2039 320,000 353,162 4.33%, 3/19/2050 1,131,000 1,067,890
7.20%, 1/15/2032 140,000 158,836 Helmerich & Payne, Inc.

Series GMTN, 4.95%, 2.90%, 9/29/2031 205,000 175,541
6/1/2047 150,000 142,701 Hess Corp.:

Cenovus Energy, Inc.: 3.50%, 7/15/2024 91,000 89,560
2.65%, 1/15/2032 (b) 290,000 240,190 5.60%, 2/15/2041 381,000 371,273
3.75%, 2/15/2052 145,000 110,287 5.80%, 4/1/2047 127,000 127,131
4.40%, 4/15/2029 444,000 427,887 6.00%, 1/15/2040 138,000 141,464
5.38%, 7/15/2025 175,000 180,297 7.30%, 8/15/2031 287,000 321,179
5.40%, 6/15/2047 260,000 250,549 7.88%, 10/1/2029 120,000 138,083
6.75%, 11/15/2039 (b) 520,000 553,670 HF Sinclair Corp.:

Chevron Corp.: 4.50%, 10/1/2030 (e) 351,000 319,203
1.55%, 5/11/2025 1,053,000 998,423 5.88%, 4/1/2026 (e) 350,000 353,468
2.00%, 5/11/2027 176,000 162,228 Marathon Oil Corp.

2.24%, 5/11/2030 983,000 864,863 6.80%, 3/15/2032 430,000 466,602
2.90%, 3/3/2024 295,000 293,953 Marathon Petroleum Corp.:

3.08%, 5/11/2050 (b) 130,000 103,553 3.63%, 9/15/2024 138,000 136,672
3.33%, 11/17/2025 (b) 150,000 149,298 3.80%, 4/1/2028 300,000 283,875

Chevron USA, Inc.: 4.50%, 4/1/2048 200,000 168,668
0.43%, 8/11/2023 (b) 275,000 267,322 4.70%, 5/1/2025 324,000 328,222
0.69%, 8/12/2025 165,000 151,826 4.75%, 9/15/2044 100,000 88,248
1.02%, 8/12/2027 414,000 361,410 5.00%, 9/15/2054 109,000 96,808
2.34%, 8/12/2050 (b) 171,000 118,349 5.13%, 12/15/2026 228,000 233,857
3.25%, 10/15/2029 293,000 277,456 6.50%, 3/1/2041 418,000 454,755

CNOOC Finance 2013, Ltd.: Nexen, Inc.:

2.88%, 9/30/2029 (b) 240,000 222,718 6.40%, 5/15/2037 321,000 357,096
3.30%, 9/30/2049 200,000 146,672 7.50%, 7/30/2039 (b) 250,000 304,890
4.25%, 5/9/2043 (b) 285,000 251,145 7.88%, 3/15/2032 327,000 403,750

CNOOC Finance 2015 Ovintiv, Inc.:

Australia Pty, Ltd. 6.50%, 2/1/2038 136,000 141,123
4.20%, 5/5/2045 150,000 130,506 6.63%, 8/15/2037 600,000 627,288

CNOOC Finance 2015 7.20%, 11/1/2031 400,000 433,208
USALLC Phillips 66:

4.38%, 5/2/2028 200,000 204,020 0.90%, 2/15/2024 208,000 198,384

CNOOC Nexen Finance 2014 1.30%, 2/15/2026 40,000 36,032
ULC: 2.15%, 12/15/2030 (b) 370,000 302,072
4.25%, 4/30/2024 (b) 536,000 543,520 3.85%, 4/9/2025 425,000 422,862
4.88%, 4/30/2044 305,000 288,817 3.90%, 3/15/2028 (b) 532,000 516,865
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4.88%, 11/15/2044 392,000 379,738 3.40%, 12/15/2027 (b) 147,000 141,320

Phillips 66 Co.: 3.65%, 9/15/2024 (b) 225,000 223,110
3.15%, 12/15/2029 (e) 306,000 274,145 Sonoco Products Co.:

3.55%, 10/1/2026 (e) 183,000 177,911 1.80%, 2/1/2025 210,000 196,806
3.75%, 3/1/2028 (e) 296,000 281,345 2.25%, 2/1/2027 315,000 283,588

Pioneer Natural Resources WRKCo, Inc.:

Co.: 3.00%, 6/15/2033 (b) 400,000 337,012
1.90%, 8/15/2030 508,000 414,807 3.38%, 9/15/2027 70,000 66,364
2.15%, 1/15/2031 295,000 243,098 3.90%, 6/1/2028 357,000 344,630

Shell International Finance 4.00%, 3/15/2028 (b) 196,000 192,288
B.V: 4.20%, 6/1/2032 60,000 56,772
0.38%, 9/15/2023 (b) 550,000 532,730 4.65%, 3/15/2026 216,000 217,233
2.00%, 11/7/2024 411,000 399,274 4.90%, 3/15/2029 200,000 201,130
2.38%, 11/7/2029 369,000 325,912 4,025,196
2.50%, 9/12/2026 481,000 457,109 EXE _13%

e, mue I e
e oo o 2.60%, 11/21/2024 975,000 944,619
Bl o o 2.95%, 11/21/2026 881,000 835,047
Ao Lm0 200000 Jsa0es 3.20%, 11/21/2029 1,494,000 1,373,628
g;z of Ve Jent o 3.60%, 5/14/2025 711,000 701,793
S s P00 Jabse 3.75%, 11/14/2023 268,000 269,021
A Eae ot 3.80%, 3/15/2025 851,000 845,154
G 82208 B0 fodel 3.85%, 6/15/2024 586,000 585,871
i»gg of e Gl e 4.05%, 11/21/2039 967,000 861,810
o e Tsooe e 4.25%, 11/14/2028 647,000 639,624
PRSI oo ol 4.25%, 11/21/2049 1,788,000 1,584,830
-38%, , : 4.30%, 5/14/2036 133,000 124,964
4.55%, 8/12/2043 352,000 334,330 4.40%, 11/6/2042 601,000 546,387
6.38%, 12/15/2038 350,000 407,568 450%, 5/14/2035 783,000 759,596

Suncor Energy, Inc.: 4.55%, 3/15/2035 1,091,000 1,062,798
4.00%, 11/15/2047 308,000 262,718 4.63%, 10/1/2042 132,000 121,713
2 gg of 1/21/ 1 gg;g ‘2*20=888 ;‘;ggg 4.70%, 5/14/2045 446,000 420,070
7,150/.,, ;/1/52032 20?000 o 4.75%, 3/15/2045 674,000 634,537

15%, . ; ; ; 4.85%, 6/15/2044 219,000 209,986

TotalEnergies Capital 4.88%, 11/14/2048 145,000 139,718
International SA: AmerisourceBergen Corp.:

2.43%, 1/10/2025 334,000 324,568 2.70%, 3/15/2031 587,000 502,407

g»g-;’:f’ éggggi? ‘l‘ég,ggg ?Zgzzf 2.80%, 5/15/2030 188,000 164,045
:99%, 3 ) 3.45%, 12/15/2027 (b) 173,000 166,644

3.13%, 5/29/2050 617,000 472,338 4.30%, 12/15/2047 330,500 298,465

3.39%, 6/29/2060 157,000 120,364 Astrazencea Finance LLC:

g»;‘g:fn f; }2@8;9‘ (b) ;‘;gggg gggggg 0.70%, 5/28/2024 300,000 284,586
70%, , , 1.20%, 5/28/2026 465,000 420,207

3.75%, 4/10/2024 561,000 562,644 1.75%, 5/28/2028 (b) 430,000 379,337

TotalEnergies Capital SA 2.25%, 5/28/2031 (b) 370,000 321,915
3.88%, 10/11/2028 302,000 297,669 AstraZencca PLC:

Valero Energy Corp.: 0.70%, 4/8/2026 250,000 222,805
4.000/., 4112029 285,000 268,997 2.13%, 8/6/2050 113.000 76,838
o e N 3.00%, 5/28/2051 200,000 158,932
PR BSon B 3.38%, 11/16/2025 756,000 748,637

-63%, ; 8 3.50%, 8/17/2023 263,000 263,905
7.50%, 4/15/2032 416,000 ___ 479,436 4.00%, 1/17/2029 100,000 99,645
57,351,405 4.00%, 9/18/2042 312,000 287,798

Bl - HR - H—ER —0.1% 4.38%, 11/16/2045 225,000 218,308

Baker Hughes 4.38%, 8/17/2048 285,000 280,317
Holdings LLC/Baker 6.45%, 9/15/2037 587,000 704,065
Hughes Co.-Obligor, Inc.: Becton Dickinson & Co.:

2.06%, 12/15/2026 320,000 294,067 1.96%, 2/11/2031 254,000 205,445
3.14%, 11/7/2029 (b) 290,000 262,218 3.36%, 6/6/2024 227,000 224,648
3.34%, 12/15/2027 171,000 161,699 3.70%, 6/6/2027 838,000 811,159
4.08%, 12/15/2047 (b) 373,500 315,679 3.73%, 12/15/2024 300,000 298,515
4.49%, 5/1/2030 (b) 645,000 637,331 3.79%, 5/20/2050 120,000 99,149

Halliburton Co.: Becton Dickinson and Co.

2.92%, 3/1/2030 (b) 254,000 224,978 4.67%, 6/6/2047 384,000 358,641
3.50%, 8/1/2023 152,000 152,128 Bristol-Myers Squibb Co.:

4.50%, 11/15/2041 195,000 170,381 0.54%, 11/13/2023 684,000 661,305
4.85%, 11/15/2035 100,000 95,879 0.75%, 11/13/2025 (b) 690,000 629,328
5.00%, 11/15/2045 544,000 499,060 1.13%, 11/13/2027 (b) 239,000 210,074
6.70%, 9/15/2038 420,000 461,383 1.45%, 11/13/2030 (b) 182,000 149,478
7.45%, 9/15/2039 320,000 375,831 2.35%, 11/13/2040 160,000 118,662

NOV, Inc. 2.55%, 11/13/2050 444,000 313,939
3.95%, 12/1/2042 235,000 172,248 2.90%, 7/26/2024 514,000 509,467

Schlumberger Finance 2.95%, 3/15/2032 (b) 620,000 569,117
Canada, Ltd. 3.20%, 6/15/2026 608,000 600,066
1.40%, 9/17/2025 (b) 240,000 223,226 3.25%, 8/1/2042 409,000 335,253

Schlumberger Investment SA: 3.40%, 7/26/2029 329,000 317,814
2.65%, 6/26/2030 (b) 103,000 90,571 3.70%, 3/15/2052 817,000 705,684
3.65%, 12/1/2023 374,000 375,447 3.90%, 2/20/2028 451,000 451,767

4.512,126 3.90%, 3/15/2062 160,000 137,642

% -"E 01% 4.13%, 6/15/2039 642,000 614,118

Amcor Finance USA, Inc. 4.25%, 10/26/2049 543,000 510,208
4.50%, 5/15/2028 125,000 122,811 4.35%, 11/15/2047 533,000 507,928

Ameor Flexibles North 4.55%, 2/20/2048 316,000 310,028
America, Inc.: Cardinal Health, Inc.:

2.63%, 6/19/2030 509,000 417,691 3.08%, 6/15/2024 416,000 409,173
2.69%, 5/25/2031 (b) 165,000 134,663 4.37%, 6/15/2047 489,000 414,921

AptarGroup, Inc. 4.50%, 11/15/2044 300,000 256,212
3.60%, 3/15/2032 165,000 146,495  4.90%, 9/15/2045 164,000 149,086

Berry Global, Inc.: Cigna Corp.:

0.95%, 2/15/2024 292,000 276,591 0.61%, 3/15/2024 132,000 125,705
1.57%. 1/15/2026 535,000 477,653 1.25%, 3/15/2026 (b) 335,000 302,304

Packaging Corp. of America: 2.38%, 3/15/2031 555,000 468,709
3.00%, 12/15/2029 124,000 111,208 2.40%, 3/15/2030 (b) 679,000 583,010
3.05%. 10/1/2051 110,000 77831 3.00%, 7/15/2023 215,000 213,542
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3.05%, 10/15/2027 397,000 373,664 3.00%, 11/20/2025 170,000 167,761
3.40%, 3/1/2027 272,000 261,547 3.40%, 5/6/2024 (b) 821,000 824,949
3.40%, 3/15/2051 210,000 161,500 4.00%, 11/20/2045 238,000 221,292
3.75%, 7/15/2023 356,000 356,413 4.40%, 5/6/2044 204,000 203,678
4.13%, 11/15/2025 552,000 553,479 Pfizer, Inc.:

4.38%, 10/15/2028 741,000 734,227 0.80%, 5/28/2025 175,000 163,168
4.50%, 2/25/2026 285,000 288,753 1.70%, 5/28/2030 900,000 767,331
4.80%, 8/15/2038 848,000 825,689 1.75%, 8/18/2031 430,000 359,686
4.90%, 12/15/2048 795,000 763,256 2.55%, 5/28/2040 177,000 139,469
3.88%, 10/15/2047 190,000 156,435 2.75%, 6/3/2026 322,000 313,708
4.80%, 7/15/2046 290,000 276,234 2.95%, 3/15/2024 200,000 199,150

CVS Health Corp.: 3.00%, 12/15/2026 158,000 154,485
1.30%, 8/21/2027 397,000 342,154 3.20%, 9/15/2023 236,000 236,661
1.75%, 8/21/2030 200,000 160,514 3.40%, 5/15/2024 541,000 543,938
1.88%, 2/28/2031 412,000 330,337 3.45%, 3/15/2029 227,000 220,792
2.13%, 9/15/2031 377,000 305,347 3.90%, 3/15/2039 563,000 531,089
2.63%, 8/15/2024 644,000 630,141 4.00%, 12/15/2036 470,000 457,465
2.70%, 8/21/2040 110,000 79,200 4.00%, 3/15/2049 250,000 235,285
2.88%, 6/1/2026 764,000 728,336 4.10%, 9/15/2038 277,000 267,191
3.00%, 8/15/2026 460,000 440,763 4.13%, 12/15/2046 325,000 312,149
3.25%, 8/15/2029 528,000 482,222 4.20%, 9/15/2048 559,000 544,645
3.38%, 8/12/2024 376,000 374,282 4.30%, 6/15/2043 160,000 154,747
3.75%, 4/1/2030 1,410,000 1,318,999 4.40%, 5/15/2044 266,000 260,672
3.88%, 7/20/2025 751,000 748,026 5.60%, 9/15/2040 260,000 291,408
4.10%, 3/25/2025 393,000 395,802 7.20%, 3/15/2039 707,000 926,099
4.30%, 3/25/2028 569,000 563,361 Pharmacia LLC
4.78%, 3/25/2038 1,402,000 1,327,035 6.60%, 12/1/2028 180,000 203,323
5.05%, 3/25/2048 1,726,000 1,651,350 Sanofi
5.13%, 7/20/2045 820,000 791,612 3.63%, 6/19/2028 231,000 227,833
6.25%, 6/1/2027 150,000 160,776 Shire Acquisitions

Eli Lilly & Co.: Investments Ireland DAC:

2.25%, 5/15/2050 (b) 515,000 363,755 2.88%, 9/23/2023 186,000 183,947
2.50%, 9/15/2060 233,000 159,954 3.20%, 9/23/2026 353,000 338,958
2.75%, 6/1/2025 (b) 321,000 315,848 Takeda Pharmaceutical Co.,

3.10%, 5/15/2027 385,000 374,659 Lud.:

3.38%, 3/15/2029 322,000 313,805 2.05%, 3/31/2030 877,000 733,505
3.95%, 3/15/2049 170,000 164,074 3.03%, 7/9/2040 334,000 256,940

GlaxoSmithKline Capital PLC: 3.18%, 7/9/2050 225,000 167,447
0.53%, 10/1/2023 370,000 357,583 3.38%, 7/9/2060 (b) 115,000 83,955
3.00%, 6/1/2024 (b) 548,000 543,671 4.40%, 11/26/2023 1,013,000 1,020,365
3.38%, 6/1/2029 (b) 345,000 332,687 5.00%, 11/26/2028 637,000 649,651

GlaxoSmithKline Capital, Inc.: Utah Acquisition Sub, Inc.:

3.63%, 5/15/2025 379,000 380,042 3.95%, 6/15/2026 1,136,000 1,071,066
4.20%, 3/18/2043 (b) 151,000 142,280 5.25%, 6/15/2046 514,000 414,004
6.38%, 5/15/2038 648,000 774,412 Viatris, Inc.:

Johnson & Johnson: 1.65%, 6/22/2025 200,000 181,390
0.55%, 9/1/2025 490,000 452,309 2.30%, 6/22/2027 182,000 155,694
0.95%, 9/1/2027 (b) 465,000 410,042 2.70%, 6/22/2030 205,000 164,744
1.30%, 9/1/2030 261,000 220,099 3.85%, 6/22/2040 8,000 5,634
2.10%, 9/1/2040 265,000 193,969 4.00%, 6/22/2050 235,000 156,583
2.25%, 9/1/2050 (b) 220,000 153,998 Wyeth LLC:

2.45%, 3/1/2026 455,000 442,192 5.95%, 4/1/2037 427,000 492,630
2.45%, 9/1/2060 235,000 159,476 6.00%, 2/15/2036 229,000 262,594
2.63%, 1/15/2025 367,000 362,640 6.45%, 2/1/2024 135,000 141,187
2.90%, 1/15/2028 952,000 920,108 Zoetis, Inc.:

2.95%, 3/3/2027 (b) 365,000 356,652 2.00%, 5/15/2030 321,000 268,516
3.40%, 1/15/2038 583,000 525,067 3.00%, 9/12/2027 169,000 159,441
3.63%, 3/3/2037 361,000 342,925 3.00%, 5/15/2050 180,000 134,008
3.70%, 3/1/2046 358,000 330,516 3.90%, 8/20/2028 163,000 157,991
4.38%, 12/5/2033 329,000 340,275 3.95%, 9/12/2047 102,000 88,421
4.50%, 12/5/2043 152,000 153,046 4.45%, 8/20/2048 305,000 286,923
4.85%, 5/15/2041 (b) 100,000 105,102 4.50%, 11/13/2025 438,000 443,961
4.95%, 5/15/2033 144,000 156,506 4.70%, 2/1/2043 469,000 451.169
5.85%, 7/15/2038 (b) 250,000 289,012 32,858,266
5.95%, 8/15/2037 50,000 59,557 RATS4Y —08% -

McKesson Corp.: Andeavor Logistics
0.90%, 12/3/2025 120,000 108,041 L.P./Tesoro Logistics
1.30%, 8/15/2026 315,000 280,621 Finance Corp.

3.80%, 3/15/2024 260,000 260,632 4.25%, 12/1/2027 5,000 4831

Mead Johnson Nutrition Co. Boardwalk Pipelines L.P:

5.90%, 11/1/2039 500,000 557,470 3.40%, 2/15/2031 55,000 46,966

Merck & Co., Inc.: 3.60%, 9/1/2032 175,000 148,432
0.75%, 2/24/2026 238,000 215,897 4.45%, 7/15/2027 143,000 138,644
1.45%, 6/24/2030 210,000 174,436 5.95%, 6/1/2026 185.000 191,603
1.70%, 6/10/2027 1,000,000 909,000 Cheniere Corpus Christi
1.90%, 12/10/2028 300,000 266,562 Holdings LLC:

2.15%, 12/10/2031 342,000 294,404 2.74%, 12/31/2039 140,000 108,734
2.35%, 6/24/2040 470,000 353,886 3.70%, 11/15/2029 340,000 311,916
2.45%, 6/24/2050 (b) 40,000 28,189 5.13%, 6/30/2027 625,000 627,656
2.75%, 12/10/2051 285,000 211,208 5.88%. 3/31/2025 190,000 194,488
2.90%, 3/7/2024 136,000 135,285 7.00%, 6/30/2024 595,000 617,063
3.40%, 3/7/2029 536,000 518,966 Columbia Pipeline Group,

3.60%, 9/15/2042 185,000 162,169 Inc.:

3.70%, 2/10/2045 1,038,000 912,257 4.50%, 6/1/2025 329,000 332,175
3.90%, 3/7/2039 303,000 286,420 5.80%, 6/1/2045 138,000 142,068
4.00%, 3/7/2049 660,000 609,774 Eastern Gas Transmission &

4.15%, 5/18/2043 420,000 398,441 Storage, Inc.

Mylan, Inc.: 3.00%, 11/15/2029 (e) 180,000 162,961
4.55%, 4/15/2028 148,000 140,991 Enbridge Energy Partners
5.20%, 4/15/2048 154,000 122,336 Lp-

5.40%, 11/29/2043 215,000 180,054 5.50%, 9/15/2040 132,000 131,622

Novartis Capital Corp.: 5.88%, 10/15/2025 220,000 229,878
1.75%, 2/14/2025 443,000 427,606 Series B, 7.50%.

2.00%, 2/14/2027 (b) 336,000 312,762 4152038 130,000 153,004
2.20%, 8/14/2030 585,000 515,906 Enbridge, Inc.:
2.75%, 8/14/2050 315,000 244,972
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0.55%, 10/4/2023 500,000 481,390 3.95%, 3/1/2050 (b) 197,000 155,461
2.15%, 2/16/2024 220,000 213,583 4.20%, 10/3/2047 278,000 229,142
2.50%, 1/15/2025 (b) 300,000 288,687 4.25%, 9/15/2046 135,000 113,875
2.50%, 2/14/2025 205,000 197,044 4.85%, 2/1/2049 200,000 179,340
3.13%, 11/15/2029 (b) 583,000 527,842 5.00%, 3/1/2026 63,000 64,311
3.70%, 7/15/2027 189,000 181,236 5.15%, 10/15/2043 86,000 79,504
4.00%, 10/1/2023 337,000 337,701 MPLX L.P.:

4.25%, 12/1/2026 295,000 291,876 1.75%, 3/1/2026 587,000 529,591

Energy Transfer L.P.: 2.65%, 8/15/2030 291,000 242,950
2.90%, 5/15/2025 490,000 466,215 4.00%, 2/15/2025 142,000 139,870
3.75%, 5/15/2030 610,000 549,274 4.00%, 3/15/2028 438,000 415,399
3.90%, 5/15/2024 165,000 163,190 4.25%, 12/1/2027 135,000 130,052
3.90%, 7/15/2026 230,000 221,249 4.50%, 7/15/2023 405,000 405,871
4.00%, 10/1/2027 228,000 215,672 4.50%, 4/15/2038 457,000 400,588
4.05%, 3/15/2025 307,000 302,444 4.70%, 4/15/2048 243,000 204,144
4.15%, 9/15/2029 242,000 220,689 4.80%, 2/15/2029 100,000 98,455
4.20%, 4/15/2027 397,000 381,561 4.88%, 12/1/2024 300,000 302,157
4.25%, 4/1/2024 150,000 149,547 4.88%, 6/1/2025 424,000 426,319
4.40%, 3/15/2027 368,000 355,061 4.90%, 4/15/2058 209,000 173,391
4.50%, 4/15/2024 519,000 519,514 5.20%, 3/1/2047 565,000 511,009
4.75%, 1/15/2026 660,000 658,706 5.20%, 12/1/2047 200,000 179,554
4.95%, 6/15/2028 144,000 141,895 5.50%, 2/15/2049 288,000 267,497
4.95%, 1/15/2043 90,000 74,688 ONEOK Partners L.P.:

5.00%, 5/15/2044 100,000 83,756 6.13%, 2/1/2041 260,000 248,240
5.00%, 5/15/2050 347,000 295,224 6.85%, 10/15/2037 152,000 155,599
5.15%, 2/1/2043 161,000 137,806 ONEOK, Inc.:
5.15%, 3/15/2045 207,000 177,165 2.20%, 9/15/2025 270,000 251,529
5.25%, 4/15/2029 105,000 104,050 2.75%, 9/1/2024 185,000 179,180
5.30%, 4/1/2044 150,000 129,965 3.10%, 3/15/2030 370,000 318,022
5.30%, 4/15/2047 245,000 212,092 4.00%, 7/13/2027 189,000 182,100
5.35%, 5/15/2045 65,000 56,866 4.35%, 3/15/2029 456,000 428,786
5.40%, 10/1/2047 383,000 336,806 4.45%, 9/1/2049 180,000 144,247
5.50%, 6/1/2027 278,000 282,126 4.50%, 3/15/2050 470,000 374,397
5.95%, 10/1/2043 130,000 122,264 4.55%, 7/15/2028 363,000 350,956
6.05%, 6/1/2041 315,000 305,953 4.95%, 7/13/2047 172,000 145,937
6.10%, 2/15/2042 231,000 220,762 5.85%, 1/15/2026 148,000 153,390
6.25%, 4/15/2049 200,000 193,996 6.00%, 6/15/2035 150,000 147,125
6.50%, 2/1/2042 208,000 208,541 6.35%, 1/15/2031 65,000 67,936
7.50%, 7/1/2038 175,000 188,846 7.15%, 1/15/2051 265,000 281,123
6.00%, 6/15/2048 200,000 187,990 Plains All American Pipeline
Series 20Y, 5.80%, L.P./PAA Finance Corp.:

6/15/2038 185,000 173,772 3.55%, 12/15/2029 425,000 375,011

Energy Transfer L.P./Regency 3.80%, 9/15/2030 433,000 383,123
Energy Finance Corp. 3.85%, 10/15/2023 160,000 159,178
4.50%, 11/1/2023 300,000 301,197 4.30%, 1/31/2043 194,000 145,779

Enterprise Products 4.65%, 10/15/2025 355,000 352,433
Operating LLC: 4.90%, 2/15/2045 200,000 161,266
3.13%, 7/31/2029 450,000 405,162 5.15%, 6/1/2042 195,000 162,357
3.20%, 2/15/2052 (b) 235,000 168,558 6.65%, 1/15/2037 176,000 175,493
3.30%, 2/15/2053 (b) 105,000 76,556 Sabine Pass
3.70%, 2/15/2026 256,000 251,822 Liquefaction LLC:

3.70%, 1/31/2051 150,000 117,186 4.20%, 3/15/2028 366,000 351,979
3.75%, 2/15/2025 305,000 302,011 5.00%, 3/15/2027 603,000 605,502
3.95%, 2/15/2027 (b) 141,000 138,977 5.63%, 3/1/2025 581,000 593,590
3.95%, 1/31/2060 225,000 177,237 5.75%, 5/15/2024 652,000 665,060
4.15%, 10/16/2028 232,000 226,325 5.88%, 6/30/2026 321,000 331,648
4.20%, 1/31/2050 505,000 421,468 4.50%, 5/15/2030 315,000 302,602
4.25%, 2/15/2048 339,000 285,733 Spectra Energy Partners L.P.:
4.85%, 8/15/2042 300,000 276,429 3.38%, 10/15/2026 263,000 250,639
4.85%, 3/15/2044 338,000 307,046 5.95%, 9/25/2043 265,000 274,691
4.90%, 5/15/2046 659,000 606,030 Targa Resources Corp.
4.95%, 10/15/2054 229,000 209,139 4.20%, 2/1/2033 300,000 271,731
5.10%, 2/15/2045 650,000 611,416 Targa Resources Partners
5.95%, 2/1/2041 326,000 340,386 L.P./Targa Resources
7.55%, 4/15/2038 25,000 29,687 Partners Finance Corp.:
3 Month USD LIBOR + 5.00%, 1/15/2028 290,000 277,052
2.57%, 5.38%, 2/15/2078 5.50%, 3/1/2030 150,000 142,824
(c) 587,000 466,430 6.50%, 7/15/2027 370,000 378,144
Series E, 3 Month USD Targa Resources
LIBOR + 3.03%, 5.25%, Partners LP/Targa
8/16/2077 (c) 291,000 244,519 Resources Partners

Kinder Morgan Energy Finance Corp.

Partners L.P.: 4.00%, 1/15/2032 250,000 214,393
3.50%, 9/1/2023 419,000 417,232 TC PipeLines L.P.

4.15%, 2/1/2024 280,000 280,081 4.38%, 3/13/2025 85,000 85,403
4.25%, 9/1/2024 488,000 488,210 Tennessee Gas Pipeline Co.

4.30%, 5/1/2024 311,000 311,622 LLC

4.70%, 11/1/2042 208,000 176,236 7.00%, 3/15/2027 200,000 214,866
5.00%, 3/1/2043 445,000 389,477 Texas Eastern Transmission

5.50%, 3/1/2044 275,000 257,232 L.P.

5.63%, 9/1/2041 100,000 93,086 7.00%, 7/15/2032 150,000 169,707
6.38%, 3/1/2041 463,000 463,620 TransCanada PipeLines, Ltd.:

6.50%, 9/1/2039 183,000 187,646 1.00%, 10/12/2024 245,000 228,869
7.75%, 3/15/2032 100,000 114,248 3.75%, 10/16/2023 132,000 132,065

Kinder Morgan, Inc.: 4.25%, 5/15/2028 300,000 291,864
2.00%, 2/15/2031 (b) 210,000 167,992 4.63%, 3/1/2034 146,000 140,160
3.25%, 8/1/2050 (b) 190,000 132,143 4.75%, 5/15/2038 255,000 242,431
3.60%, 2/15/2051 629,000 461,881 4.88%, 1/15/2026 302,000 306,847
4.30%, 6/1/2025 442,000 440,740 5.00%, 10/16/2043 600,000 571,374
4.30%, 3/1/2028 238,000 231,891 5.10%, 3/15/2049 (b) 394,000 390,556
5.20%, 3/1/2048 197,000 180,032 5.85%, 3/15/2036 94,000 98,269
5.30%, 12/1/2034 473,000 460,499 6.10%, 6/1/2040 190,000 205,177
5.55%, 6/1/2045 435,000 410,888 6.20%, 10/15/2037 158,000 171,792

Magellan Midstream Partners 7.25%, 8/15/2038 520,000 616,080
L.P: 7.63%, 1/15/2039 516,000 637,781
3.25%, 6/1/2030 125,000 110,543 Transcontinental Gas Pipe
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Line Co. LLC: 2.90%, 3/15/2030 157,000 132,715
3.25%, 5/15/2030 (b) 235,000 211,044 3.20%, 1/15/2025 250,000 243,745
3.95%, 5/15/2050 345,000 286,529 3.25%, 1/30/2031 275,000 235,779
4.00%, 3/15/2028 (b) 324,000 314,491 3.40%, 6/21/2029 594,000 531,499
7.85%, 2/1/2026 377,000 415,861 3.65%, 2/1/2026 363,000 352,451

Valero Energy Partners L.P. Brandywine Operating
4.50%, 3/15/2028 415,000 409,065 Partnership L.P.:

Williams Cos., Inc.: 4.10%, 10/1/2024 211,000 209,306
2.60%, 3/15/2031 (b) 385,000 322,603 4.55%, 10/1/2029 163,000 155,512
3.50%, 11/15/2030 334,000 300,777 Brixmor Operating
3.90%, 1/15/2025 194,000 191,788 Partnership L.P.:

4.00%, 9/15/2025 236,000 232,531 2.50%, 8/16/2031 128,000 100,653
4.30%, 3/4/2024 334,000 335,259 4.05%, 7/1/2030 560,000 504,655
4.55%, 6/24/2024 208,000 209,936 4.13%, 6/15/2026 211,000 206,430
4.85%, 3/1/2048 345,000 312,442 4.13%, 5/15/2029 (b) 130,000 120,973
4.90%, 1/15/2045 899,000 804,443 Broadstone Net Lease LLC
5.75%, 6/24/2044 254,000 254,927 2.60%, 9/15/2031 350,000 284,739
6.30%, 4/15/2040 512,000 543,626 Camden Property Trust:

50,537,823 2.80%, 5/15/2030 17,000 15,006

FREIE — 0.0% (a) 3.15%, 7/1/2029 187,000 170,740

CBRE Services, Inc.: 3.35%, 11/1/2049 75,000 58,673
2.50%, 4/1/2031 297,000 239,456 Corporate Office Properties
4.88%, 3/1/2026 (b) 155,000 156,476 L.P:

395932 2.25%, 3/15/2026 100,000 90,603
- —_— 2.75%, 4/15/2031 200,000 162,250
=5 (.99 , I .
A;F;Zi%#{;ﬁ 0.9% Crown Castle International
o Corp.:
2.00%, 6/15/2028 75,000 63,931 1.05%, 7/15/2026 200,000 173,386
2.60%, 6/15/2033 5,000 3,949 2 ook 41031 304,000 3
2.90%, 10/1/2030 125,000 105,621 e ’ 777
Al Real Eotat ; ; 2.25%, 1/15/2031 309,000 250,769
e;‘;&;‘;‘s fn“c_ state 2.90%, 4/1/2041 450,000 325,867
, Inc.: .,
198% 87115033 310,000 233,194 3.10%, 11/15/2029 500,000 440,625
3.15%, 7/15/2023 135,000 133,489
2.95%, 3/15/2034 85,000 70,671 .
3.20%, 9/1/2024 180,000 176,305
3.00%, 5/18/2051 300,000 203,172
3.30%, 7/1/2030 500,000 441,215
3.38%, 8/15/2031 260,000 229,453 .
3.65%, 9/1/2027 639,000 604,424
3.45%, 4/30/2025 197,000 193,692 .
3.70%, 6/15/2026 257,000 248,247
3.55%, 3/15/2052 170,000 128,115
3.80%, 2/15/2028 640,000 604,230
3.95%, 1/15/2027 65,000 64,130
4.45%, 2/15/2026 193,000 191,172
4.00%, 2/1/2050 314,000 260,005 .
4.75%, 5/15/2047 168,000 151,506
4.50%, 7/30/2029 255,000 248,395 REIT, 1.35%, 7/15/2025 65,000 59.384
4.70%, 7/1/2030 185,000 182,243 CubeSmart Lpe ’ ’
/ P:
sums, N T
iy / , 3.00%, 2/15/2030 200,000 175,822
American Assets Trust L.P. Digital Realty Trust L.P.:
N 3‘38%’5/1/2031 95,000 80,920 3.60%, 7/1/2029 (b) 370,000 335,261
mé”ca“ f‘.’(‘.‘l’“g . 3.70%, 8/15/2027 248,000 236,230
P"'t““‘“‘l;‘. ‘eLS PF’E”‘ 1ng 4.45%, 7/15/2028 (b) 229,000 222,187
2.85% 2/1/2030 150,000 142,224 Duke Realty L.P.
9270, ; , 1.75%, 7/1/2030 180,000 146,938
3.30%, 7/15/2026 251,000 245,169
1.75%, 2/1/2031 (b) 269,000 218,439
3.63%, 11/15/2027 40,000 39,333 3.05%. 3112050 300,000 147698
3.88%, 1/30/2031 (b) 80,000 78,675 05%, 5 ’ 7,
Ao o 4 Rt LD ; ; 3.25%, 6/30/2026 237,000 228,030
P 0
2.38%, 7/15/2031 130,000 103,860 EP; Asfoﬁ;:rltizc/ 51_5/ 2027 176,000 166,600
“ :
23 st oo
Ao Tower Com. g / 4.75%, 12/15/2026 400,000 374,448
T 060%, 1152024 220,000 208,681 Equinix, Inc.:
-60%, y g 1.00%, 9/15/2025 (b) 260,000 233,155

1.30%, 9/15/2025 71,000 64,204 .

1.25%, 7/15/2025 180,000 163,604
1.50%, 1/31/2028 173,000 143,818 .

1.45%, 5/15/2026 278,000 247,331
1.60%, 4/15/2026 365,000 327,066 .

1.55%, 3/15/2028 125,000 105,125
1.88%, 10/15/2030 157,000 122,265 .

1.80%, 7/15/2027 166,000 144,065
2.10%, 6/15/2030 426,000 340,370 .

2.15%, 7/15/2030 425,000 345,121
2.40%, 3/15/2025 200,000 188,992 .

2.63%, 11/18/2024 542,000 520,439
2.70%, 4/15/2031 370,000 304,654 .

2.90%, 11/18/2026 270,000 250,711
2.75%, 1/15/2027 181,000 165,410 .

2.95%, 9/15/2051 255,000 171,796
2.90%, 1/15/2030 203,000 173,362 .

3.00%, 7/15/2050 255,000 174,366
2.95%, 1/15/2025 186,000 179,570 3 20% 11/18/2029 (b 318,000 309431
2.95%, 1/15/2051 125,000 84,119 ERP O g’aﬁn L ® ’ ’
3.13%, 1/15/2027 165,000 153,003 peraling -

2.50%, 2/15/2030 100,000 87,379
3.38%, 5/15/2024 202,000 198,978 .

2.85%, 11/1/2026 191,000 181,013
3.70%, 10/15/2049 335,000 252,704 .

3.00%, 7/1/2029 139,000 125,999
3.95%, 3/15/2029 697,000 649,067 .

3.38%, 6/1/2025 175,000 171,143
4.00%, 6/1/2025 322,000 318,497 H15% 12/1/2008 304000 297583
5.00%, 2/15/2024 309,000 312,829 15%, y 75

V9%, ” ’ 4 4.50%, 6/1/2045 160,000 149,238

AvalonBay Communities, Inc.: Essex Portfolio L.P.:

é'og%éﬁiﬁogzggbn) 175,000 144,958 1.65%, 1/15/2031 161,000 125,533

e"sef] e 363,000 346273 1.70%, 3/1/2028 137,000 117,561
Serins GMTN. 3.45% / - 2.55%, 6/15/2031 115,000 96,084
eng/suzozs » 4270, 107,000 105,286 2.65%, 3/15/2032 175,000 144,798
Series GMTN. 3.50% / . 2.65%, 9/1/2050 140,000 88,634
enlels/ls/zomi -U7, 164.000 161,980 3.00%, 1/15/2030 127,000 112,399
Series MTN. 2.45% g , 3.50%, 4/1/2025 211,000 206,938
enle/SIS/ZO}’l 4370, 125.000 107.935 3.63%, 5/1/2027 100,000 96,683
Serics MTN. 3.20% / , 4.00%, 3/1/2029 121,000 115,560
52028 (b) 341,000 321,706 Extra Space Storage L.P.
Serics MTN 3(3)00/ / ’ 2.35%, 3/15/2032 180,000 143,266
cries > 2 N70 Federal Realty Investment

6/1/2029 165,000 153,194 Trust

h ) :
Sen;/s]}\;[gl\;, 4.15%, 420000 176,181 3.50%, 6/1/2030 (b) 352,000 318,652

Bostan Properties L.P: , » 3.95%, 1/15/2024 230,000 229,354

P .,
2.45%, 10/1/2033 180,000 137,819 Fe d‘;i ?]fé;lf/ 1(/)21?141) 200,000 177,898
2.55%, 4/1/2032 165,000 130,860 3.20%, 61512029 200,000 179,982
2.75%, 10/1/2026 (b) 164,000 152,800 it ’ ’
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Financing 11, Inc.: Prologis L.P.:
3.25%, 1/15/2032 50,000 40,147 1.25%, 10/15/2030 (b) 193,000 153,302
3.35%, 9/1/2024 275,000 264,198 1.63%, 3/15/2031 (b) 500,000 403,780
4.00%, 1/15/2030 407,000 357,582 2.13%, 4/15/2027 (b) 100,000 91,642
4.00%, 1/15/2031 442,000 383,170 2.13%, 10/15/2050 295,000 187,844
5.25%, 6/1/2025 232,000 227,910 3.00%, 4/15/2050 (b) 350,000 264,078
5.38%, 11/1/2023 334,000 332,741 4.38%, 2/1/2029 220,000 219,558

Healthcare Realty Trust, Inc. Public Storage:

3.63%, 1/15/2028 308,000 288,168 0.88%, 2/15/2026 375,000 334,969

Healthcare Trust of America 1.85%, 5/1/2028 (b) 305,000 264,737
Holdings L.P.: 2.25%, 11/9/2031 170,000 140,887
2.00%, 3/15/2031 325,000 252,096 2.30%, 5/1/2031 150,000 126,154
3.10%, 2/15/2030 176,000 151,571 3.09%, 9/15/2027 258,000 244,548
3.50%, 8/1/2026 135,000 128,384 3.39%, 5/1/2029 155,000 143,956

Healthpeak Properties, Inc.: Realty Income Corp.:

2.88%, 1/15/2031 240,000 206,738 0.75%, 3/15/2026 199,000 175,174
3.00%, 1/15/2030 435,000 383,766 2.20%, 6/15/2028 200,000 175,928
3.50%, 7/15/2029 343,000 316,109 2.85%, 12/15/2032 95,000 81,414
6.75%, 2/1/2041 195,000 221,183 3.10%, 12/15/2029 315,000 286,568

Highwoods Realty L.P.: 3.25%, 6/15/2029 130,000 120,981
3.05%, 2/15/2030 126,000 109,082 3.25%, 1/15/2031 321,000 292,315
3.88%, 3/1/2027 60,000 57,841 3.40%, 1/15/2028 145,000 136,989
4.13%, 3/15/2028 178,000 170,193 3.65%, 1/15/2028 375,000 359,767
4.20%, 4/15/2029 132,000 123,457 3.88%, 7/15/2024 100,000 99,998

Host Hotels & Resorts L.P.: 3.95%, 8/15/2027 226,000 220,881
Series E, 4.00%, 4.13%, 10/15/2026 221,000 219,725

6/15/2025 129,000 126,041 4.60%, 2/6/2024 185,000 186,569
Series F, 4.50%, 2/1/2026 30,000 29,543 Regency Centers L.P.:
Series H, 3.38%, 2.95%, 9/15/2029 170,000 149,452
12/15/2029 365,000 308,250 3.60%, 2/1/2027 204,000 197,384
Series 1, 3.50%, 9/15/2030 345,000 294,354 3.70%, 6/15/2030 125,000 112,991

Hudson Pacific Properties 4.13%, 3/15/2028 117,000 112,595
L.P.: Rexford Industrial Realty L.P.

3.25%, 1/15/2030 100,000 86,972 2.13%, 12/1/2030 175,000 139,802
4.65%, 4/1/2029 184,000 177,267 Sabra Health Care L.P.

Invitation Homes Operating 5.13%, 8/15/2026 300,000 291,630
Partnership L.P. Simon Property Group L.P.:

2.00%, 8/15/2031 309,000 237,939 1.38%, 1/15/2027 (b) 200,000 175,052

Kilroy Realty L.P.: 1.75%, 2/1/2028 230,000 196,287
2.50%, 11/15/2032 (b) 190,000 148,331 2.20%, 2/1/2031 (b) 230,000 186,765
2.65%, 11/15/2033 200,000 155,112 2.25%, 1/15/2032 180,000 143,325
3.05%, 2/15/2030 225,000 191,880 2.45%, 9/13/2029 195,000 165,573

Kimco Realty Corp.: 2.65%, 7/15/2030 (b) 225,000 190,984
1.90%, 3/1/2028 (b) 250,000 216,425 2.65%, 2/1/2032 300,000 247,914
2.25%, 12/1/2031 (b) 130,000 105,119 3.25%, 9/13/2049 510,000 370,979
2.70%, 10/1/2030 239,000 205,817 3.30%, 1/15/2026 146,000 141,157
3.30%, 2/1/2025 304,000 297,598 3.38%, 10/1/2024 462,000 456,960
3.70%, 10/1/2049 354,000 274,885 3.38%, 6/15/2027 (b) 132,000 125,063
3.80%, 4/1/2027 138,000 133,320 3.38%, 12/1/2027 (b) 297,000 278,672
4.45%, 9/1/2047 175,000 152,458 3.50%, 9/1/2025 326,000 318,600

Kite Realty Group L.P. 3.80%, 7/15/2050 (b) 377,000 301,981
4.00%, 10/1/2026 188,000 179,961 4.25%, 10/1/2044 100,000 85,046

Kite Realty Group Trust REIT, 2.00%, 9/13/2024 340,000 325,479
4.75%, 9/15/2030 307,000 285,667 Spirit Realty L.P.:

Life Storage L.P.: 2.10%, 3/15/2028 380,000 317,992
3.50%, 7/1/2026 162,000 154,866 2.70%, 2/15/2032 155,000 121,092
3.88%, 12/15/2027 (b) 151,000 143,995 3.20%, 1/15/2027 150,000 137,869
4.00%, 6/15/2029 131,000 119,742 3.20%, 2/15/2031 180,000 149,882

LXP Industrial Trust: 3.40%, 1/15/2030 50,000 43,186
2.38%, 10/1/2031 175,000 135,758 STORE Capital Corp.:

2.70%, 9/15/2030 150,000 123,489 2.70%, 12/1/2031 300,000 240,408

Mid-America Apartments L.P.: 2.75%, 11/18/2030 100,000 82,066
1.10%, 9/15/2026 165,000 144,827 4.50%, 3/15/2028 176,000 171,695
1.70%, 2/15/2031 220,000 174,018 4.63%, 3/15/2029 165,000 161,020
2.75%, 3/15/2030 (b) 125,000 108,843 Sun Communities Operating
2.88%, 9/15/2051 135,000 93,880 L.P.

3.60%, 6/1/2027 161,000 154,845 2.70%, 7/15/2031 190,000 152,967
3.95%, 3/15/2029 278,000 265,340 Tanger Properties L.P.

National Health Investors, Inc. 2.75%, 9/1/2031 200,000 156,432
3.00%, 2/1/2031 365,000 281,886 UDR, Inc.:

National Retail Properties, 3.00%, 8/15/2031 120,000 102,520
Inc.: Series GMTN, 3.50%,

3.00%, 4/15/2052 (b) 100,000 68,503 1/15/2028 158,000 148,428
3.10%, 4/15/2050 415,000 287,010 Series MTN, 1.90%,
3.50%, 4/15/2051 195,000 146,778 3/15/2033 (b) 100,000 75,653
4.00%, 11/15/2025 124,000 123,337 Series MTN, 2.10%,
4.80%, 10/15/2048 275,000 255,590 6/15/2033 100,000 76,276

Office Properties Income Series MTN, 2.95%,

Trust: 9/1/2026 249,000 233,985
2.40%, 2/1/2027 360,000 294,149 Series MTN, 3.20%,
4.25%, 5/15/2024 294,000 285,574 1/15/2030 253,000 227,508

Omega Healthcare Investors, Series MTN, 4.40%,

Inc.: 1/26/2029 282,000 275,173
3.25%, 4/15/2033 111,000 83,765 Ventas Realty L.P.:

3.38%, 2/1/2031 480,000 389,654 2.50%, 9/1/2031 (b) 220,000 180,990
3.63%, 10/1/2029 370,000 311,096 2.65%, 1/15/2025 544,000 520,510
4.75%, 1/15/2028 455,000 431,881 3.25%, 10/15/2026 228,000 215,280
5.25%, 1/15/2026 165,000 163,403 3.50%, 4/15/2024 341,000 337,327

Physicians Realty L.P.: 3.75%, 5/1/2024 222,000 220,497
2.63%, 11/1/2031 250,000 201,660 3.85%, 4/1/2027 174,000 167,913
3.95%, 1/15/2028 200,000 190,498 4.88%, 4/15/2049 258,000 240,025
4.30%, 3/15/2027 58,000 56,838 Welltower, Inc.:

Piedmont Operating 2.70%, 2/15/2027 (b) 273,000 252,405
Partnership L.P.: 2.75%, 1/15/2031 366,000 307,857
2.75%, 4/1/2032 80,000 61,778 2.80%, 6/1/2031 200,000 168,422
3.15%, 8/15/2030 204,000 168,612 4.00%, 6/1/2025 691,000 687,296
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4.25%, 4/15/2028 (b) 209,000 203,071 4.25%, 4/1/2052 385,000 333,241
4.95%, 9/1/2048 120,000 113,287 4.50%, 4/15/2030 (b) 159,000 157,176
REIT, 3.63%, 3/15/2024 271,000 268,859 5.50%, 10/15/2035 200,000 209,600
Weyerhaeuser Co.: McDonald's Corp.:
3.38%, 3/9/2033 100,000 87,212 Series MTN, 3.38%,
4.00%, 11/15/2029 308,000 291,540 5/26/2025 235,000 232,826
7.38%, 3/15/2032 250,000 288,930 Series MTN, 3.50%,
WP Carey, Inc.: 3/1/2027 383,000 374,984
2.40%, 2/1/2031 100,000 81,674 Series MTN, 3.60%,
3.85%, 7/15/2029 350,000 326,368 7/1/2030 (b) 1,883,000 1,793,106
4.25%, 10/1/2026 100,000 98,904 Series MTN, 3.70%,
4.60%, 4/1/2024 187,000 188,058 1/30/2026 320,000 319,814
56,665,485 Series MTN, 3.70%,
MEY —0.7% 2/15/2042 238,000 200,713
Advance Auto Parts, Inc.: Series MTN, 4.45%,
1.75%, 10/1/2027 340,000 287,943 3/1/2047 380,000 353,575
3.50%, 3/15/2032 80,000 68,643 Series MTN, 4.45%,
AutoNation, Inc.: 9/1/2048 280,000 260,151
1.95%, 8/1/2028 375,000 313,076 Series MTN, 4.70%,
3.80%, 11/15/2027 279,000 262,882 12/9/2035 195,000 194,259
3.85%, 3/1/2032 200,000 172,554 Series MTN, 4.88%,
4.50%, 10/1/2025 137,000 136,897 7/15/2040 315,000 307,150
AutoZone, Inc.: Series MTN, 5.70%,
1.65%, 1/15/2031 49,000 38,390 2/1/2039 350,000 378,808
3.13%, 4/18/2024 108,000 106,755 Series MTN, 6.30%,
3.13%, 4/21/2026 81,000 78,030 10/15/2037 188,000 215,095
3.75%, 4/18/2029 489,000 461,777 Series MTN, 6.30%,
Best Buy Co., Inc.: 3/12038 270,000 308,210
1.95%, 10/1/2030 (b) 330,000 262,198 O'Reilly Automotive, Inc.:
4.45%, 10/1/2028 275,000 271,004 1.75%, 3/15/2031 (b) 195,000 154,226
Costco Wholesale Corp.: 3.55%, 3/15/2026 104,000 101,910
1.38%, 6/20/2027 125,000 112,191 3.60%, 9/1/2027 181,000 174,929
1.60%, 4/20/2030 1,104,000 931,290 4.20%, 4/1/2030 327,000 315,483
1.75%, 4/20/2032 (b) 159,000 130,878 Ross Stores, Inc.
2.75%, 5/18/2024 (b) 507,000 503,410 0.88%, 4/15/2026 (b) 446,000 394,772
Darden Restaurants, Inc.: Starbucks Corp.:
3.85%, 5/1/2027 (b) 199,000 191,496 2.00%, 3/12/2027 281,000 256,064
4.55%, 2/15/2048 200,000 165,474 2.25%, 3/12/2030 (b) 230,000 194,649
Dick's Sporting Goods, Inc. 2.45%, 6/15/2026 214,000 201,965
3.15%, 1/15/2032 329,000 260,522 2.55%, 11/15/2030 235,000 200,420
Dollar General Corp.: 3.00%, 2/14/2032 (b) 110,000 95,598
3.50%, 4/3/2030 (b) 295,000 271,813 3.35%, 3/12/2050 125,000 94,016
3.88%, 4/15/2027 (b) 448,000 439,627 3.50%, 3/1/2028 (b) 189,000 181,283
4.15%, 11/1/2025 (b) 340,000 340,415 3.50%, 11/15/2050 (b) 240,000 187,714
Dollar Tree, Inc.: 3.55%, 8/15/2029 (b) 317,000 297,508
4.00%, 5/15/2025 362,000 360,675 3.75%, 12/1/2047 302,000 246,396
4.20%, 5/15/2028 376,000 364,968 3.80%, 8/15/2025 333,000 332,254
Genuine Parts Co.: 4.00%, 11/15/2028 (b) 126,000 123,140
1.88%, 11/1/2030 150,000 118,335 4.30%, 6/15/2045 (b) 35,000 30,863
2.75%, 2/1/2032 115,000 95,229 4.45%, 8/15/2049 186,000 167,445
Home Depot, Inc.: 4.50%, 11/15/2048 270,000 245,884
0.90%, 3/15/2028 (b) 534,000 454,781 Target Corp.:
1.38%, 3/15/2031 (b) 850,000 685,346 1.95%, 1/15/2027 (b) 535,000 496,673
1.50%, 9/15/2028 400,000 348,760 2.35%, 2/15/2030 200,000 176,664
1.88%, 9/15/2031 170,000 141,673 2.50%, 4/15/2026 (b) 466,000 447,174
2.13%, 9/15/2026 761,000 720,446 2.95%, 1/15/2052 330,000 249,609
2.38%, 3/15/2051 330,000 222,935 3.50%, 7/1/2024 350,000 351,008
2.50%, 4/15/2027 450,000 426,073 3.63%, 4/15/2046 (b) 575,000 494,258
2.70%, 4/15/2030 786,000 713,484 3.90%, 11/15/2047 300,000 269,001
2.75%, 9/15/2051 350,000 254,548 4.00%, 7/1/2042 235,000 217,316
2.80%, 9/14/2027 (b) 125,000 119,208 6.50%, 10/15/2037 100,000 118,395
2.88%, 4/15/2027 (b) 484,000 467,515 TJX Cos., Inc.:
2.95%, 6/15/2029 (b) 383,000 357,929 1.15%, 5/15/2028 (b) 206,000 175,127
3.00%, 4/1/2026 363.000 356,245 1.60%, 5/15/2031 281,000 226,551
3.13%, 12/15/2049 405,000 315,746 2.25%, 9/15/2026 (b) 290,000 272,124
3.25%, 4/15/2032 220,000 205,207 Tractor Supply Co.
3.35%, 9/15/2025 480,000 477,067 1.75%, 11/1/2030 82,000 64,388
3.50%, 9/15/2056 211,000 172,246 Walgreens Boots Alliance,
3.63%, 4/15/2052 315,000 269,867 Inc.:
3.90%, 12/6/2028 243,000 243,092 3.45%, 6/1/2026 699,000 678,638
3.90%, 6/15/2047 362,000 324,055 3.80%, 11/18/2024 296,000 294,126
4.20%, 4/1/2043 225,000 210,413 4.10%, 4/15/2050 200,000 157,820
4.25%, 4/1/2046 249,000 234,491 Walmart, Inc.:
4.50%, 12/6/2048 151,000 147,329 1.05%, 9/17/2026 (b) 285,000 259,535
4.88%, 2/15/2044 200,000 203,230 1.50%, 9/22/2028 160,000 140,278
5.88%, 12/16/2036 300,000 344,604 2.38%, 9/24/2029 43,000 39,074
5.95%, 4/1/2041 253,000 288,683 2.50%, 9/22/2041 (b) 1,840,000 1,425,448
Kohl's Corp.: 2.65%, 9/22/2051 (b) 300,000 226,005
3.38%, 5/1/2031 (b) 316,000 273,514 2.85%, 7/8/2024 563,000 560,247
5.55%, 7/17/2045 130,000 112,237 3.05%, 7/8/2026 (b) 476,000 471,630
Lowe's Cos., Inc.: 3.25%, 7/8/2029 563,000 542,479
1.30%, 4/15/2028 (b) 738,000 623,883 3.30%, 4/22/2024 1,000,000 1,002,920
1.70%, 9/15/2028 257,000 219,082 3.55%, 6/26/2025 402,000 405.714
1.70%, 10/15/2030 (b) 920,000 738,898 41,015,811
2.50%, 4/15/2026 (b) 498,000 471,272 HBE —0.6%
2.63%, 4/1/2031 (b) 653,000 559,340 Advanced Micro Devices, Inc.:
2.80%, 9/15/2041 300,000 217,317 3.92%, 6/1/2032 65,000 63,967
3.00%, 10/15/2050 472,000 329,107 4.39%, 6/1/2052 90,000 87,554
3.10%, 5/3/2027 (b) 320,000 303,939 Altera Corp.
3.38%, 9/15/2025 192,000 188,659 4.10%, 11/15/2023 62,000 62,626
3.50%, 4/1/2051 350,000 266,837 Analog Devices, Inc.:
3.65%, 4/5/2029 234,000 221,102 1.70%, 10/1/2028 (b) 525,000 460,808
3.75%, 4/1/2032 500,000 464,015 2.10%, 10/1/2031 390,000 332,752
4.00%, 4/15/2025 850,000 854,437 2.80%, 10/1/2041 100,000 78,417
4.05%, 5/3/2047 386,000 323,298 2.95%, 4/1/2025 100,000 98,028
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2.95%, 10/1/2051 180,000 137,660 2.90%, 5/20/2024 484,000 481,740
3.50%, 12/5/2026 383,000 378,431 3.25%, 5/20/2027 586,000 573,296

Applied Materials, Inc.: 3.25%, 5/20/2050 (b) 208,000 169,928
1.75%, 6/1/2030 565,000 475,380 3.45%, 5/20/2025 237,000 236,855
2.75%, 6/1/2050 (b) 149,000 111,060 4.25%, 5/20/2032 (b) 55,000 55,868
3.90%, 10/1/2025 170,000 171,658 4.30%, 5/20/2047 413,000 395,741
4.35%, 4/1/2047 322,000 311,316 4.50%, 5/20/2052 115,000 113,813
5.10%, 10/1/2035 174,000 182,583 4.65%, 5/20/2035 299,000 306,729
5.85%, 6/15/2041 194,000 221,257 4.80%, 5/20/2045 578,000 590,415

Broadcom Corp./Broadcom Skyworks Solutions, Inc.

Cayman Finance, Ltd.: 1.80%, 6/1/2026 170,000 150,809
3.50%, 1/15/2028 310,000 287,075 Texas Instruments, Inc.:

3.63%, 1/15/2024 297,000 296,700 1.13%, 9/15/2026 110,000 100,073
3.88%, 1/15/2027 1,170,000 1,127,892 1.38%, 3/12/2025 415,000 392,959

Broadcom, Inc.: 1.75%, 5/4/2030 190,000 162,448
1.95%, 2/15/2028 (¢) 168,000 143,104 1.90%, 9/15/2031 (b) 100,000 84,905
2.45%, 2/15/2031 (¢) 666,000 535,497 2.25%, 9/4/2029 274,000 243,981
2.60%, 2/15/2033 (e) 500,000 385,580 2.70%, 9/15/2051 (b) 50,000 38,118
3.15%, 11/15/2025 265,000 255,163 2.90%, 11/3/2027 191,000 182,663
3.19%, 11/15/2036 (€) 200,000 151,918 3.88%, 3/15/2039 100,000 94,156
3.42%, 4/15/2033 (e) 1,441,000 1,191,231 4.15%, 5/15/2048 (b) 392,000 378,147
3.46%, 9/15/2026 516,000 495,365 TSMC Arizona Corp.:

3.47%, 4/15/2034 (e) 784,000 635,910 1.75%, 10/25/2026 685,000 628,953
3.50%, 2/15/2041 (e) 245,000 184,759 2.50%, 10/25/2031 815,000 700,541
3.63%, 10/15/2024 200,000 197,886 3.13%, 10/25/2041 279,000 228,389
3.75%, 2/15/2051 (e) 320,000 236,410 Xilinx, Inc.:

4.11%, 9/15/2028 967,000 918,244 2.38%, 6/1/2030 245,000 215,487
4.15%, 11/15/2030 894,000 819,807 2.95%, 6/1/2024 350,000 347,504
4.15%, 4/15/2032 (¢) 200,000 181,068 36,124,347
4.30%, 11/15/2032 300,000 272,916 £ — 0.0% (a)

4.75%, 4/15/2029 657,000 638,459 Huntington Ingalls Industries,

5.00%, 4/15/2030 411,000 404,054 Inc.-

Intel Corp.: 0.67%, 8/16/2023 175,000 168,634
1.60%, 8/12/2028 220,000 192,669 2.04%, 8/16/2028 355,000 302,204
2.00%, 8/12/2031 (b) 265,000 221,945 3.48%, 12/1/2027 167,000 156.456
2.80%, 8/12/2041 190,000 144,577 7704
3.05%, 8/12/2051 1,095,000 815,403 . . —_—
3.15%, 5/11/2027 (b) 36,000 35,199 Ajczvi: iZIBZ’ZZ;dO‘IZw/"_

0 , Inc.:
325%, 11/15/2049 336,000 418,418 1.35%, 9/15/2030 364,000 292,332
3.40%, 3/25/2025 (b) 769,000 767,301

4 2.50%, 9/15/2050 351,000 240,758
3.70%, 7/29/2025 738,000 741,653 2207 9132006 375000 o881
3.73%, 12/8/2047 498,000 422,170 Adote. e ; ,

9 , Inc.:
3.75%, 3/25/2027 309,000 310,434 190%, 2/1/2025 209,000 201204
3.90%, 3/25/2030 (b) 870,000 853,357

4 2.15%, 2/1/2027 (b) 175,000 163,641
4.00%, 12/15/2032 (b) 255,000 250,787

4 2.30%, 2/1/2030 (b) 408,000 360,574
4.10%, 5/11/2047 236,000 214,774 33500 21005 367000 365462
4.75%, 3/25/2050 1,108,000 1,090,494 Attt T ’ ’

KLA Corp.: a0 12152031 287,000 233,779
3.30%, 3/1/2050 (b) 331,000 262,400 3 S0 61512027 2201000 Soea13
4.10%, 3/15/2029 141,000 139,766 Bronirides Fimcil ; g
4.65%, 11/1/2024 473,000 478,870 roadridge Fmnancia

Lam Rescarch Corp.: 30613;/10?/1]/2331 204,000 170,446
2.88%, 6/15/2050 348,000 255,996 590 12/1/2029 523,000 195.045
3.13%, 6/15/2060 98,000 70,781 Eleirone Amts. Tnn- ; ;

5%, 3/15/202 2 292,44  nc.:
3.75%, 3/15/2026 93,000 92440 1.85%, 2/15/2031 (b) 250,000 203,290
4.00%, 3/15/2029 204,000 200,712 L300 312026 536,000 a1 168
4.88%, 3/15/2049 262,000 267,355 , +-60%, 5 . , ’
. Fidelity National Information
Marvell Technology, Inc.: Services, Tnc.:
,  Inc.:
2:45%, 4/15/2028 320,000 279,181 0.60%, 3/1/2024 362,000 342,615
2.95%, 4/15/2031 130,000 108,663 4
4.88%, 6/22/2028 227,000 224,085 1.15%, 3/1/2026 200,000 177,434

Maxim Integrated Products ’ ’ 1.65%, 3/1/2028 90,000 76,878

Tne : 2.25%, 3/1/2031 393,000 319,599

o 3.10%, 3/1/2041 160,000 117,018

Mi;ﬁiﬁ;g ]ciﬁ%;y Ine 114,000 108,658 3.75%, 5/21/2029 265,000 247,494
, Inc. )

0.97%, 2/15/2024 1,095,000 1,040,392 . 4‘501/“ 8/15/2046 200,000 176,808

Micron Technology, Inc.: 15em, 0e.:

o 2.25%, 6/1/2027 479,000 428,853
2.70%, 4/15/2032 280,000 223,594
4 2.65%, 6/1/2030 (b) 346,000 292,467
3.48%, 11/1/2051 424,000 293,815
2.75%, 7/1/2024 452,000 441,229
4.19%, 2/15/2027 269,000 263,060
. 3.20%, 7/1/2026 458,000 435,077
4.66%, 2/15/2030 164,000 157,388
. 3.50%, 7/1/2029 858,000 782,599
4.98%, 2/6/2026 235,000 237,388 4
S 330 216029 210000 209,250 3.80%, 10/1/2023 362,000 362,637
NVIDIA Corp. ’ ’ 3.85%, 6/1/2025 248,000 245,671
. 0,
0.58%, 6/14/2024 300,000 284,676 o L0 S0 o e
1.55%, 6/15/2028 200,000 175,436 It e , g
o ,Inc.:
2.00%, 6/15/2031 200,000 169,724 065, 7/15/2023 325,000 315.806
2.85%, 4/1/2030 559,000 511,966
., 0.95%, 7/15/2025 (b) 280,000 258,042
3.20%, 9/16/2026 760,000 753,525
4 1.35%, 7/15/2027 135,000 118,166
3.50%, 4/1/2040 412,000 360,001 Leson 71152030 22000 998
3.50%, 4/1/2050 100,000 84,983 Micrott Corps ; ,

NXP BV/NXP Funding LLC: 2.00%, 8/8/2023 552,000 546,508
4.88%, 3/1/2024 648,000 654,661 4
S350 312026 156,000 139362 2.40%, 8/8/2026 1,243,000 1,198,438

NXD BV/XP ’ ’ 2.53%, 6/1/2050 2,061,000 1,517,329
Funding LLC/NXP USA 2.68%, 6/1/2060 561,000 403,191
o ’ 2.70%, 2/12/2025 375,000 372,240

¥ 4

2.70%, 5/1/2025 325,000 300,374 2.88%, 2/6/2024 202,000 201,717
2.92%, 3/17/2052 1,969,000 1,554,506

3.15%, 5/1/2027 100,000 93,031
3.04%, 3/17/2062 558,000 434,537

3.25%, 5/11/2041 245,000 184,980
. 3.13%, 11/3/2025 976,000 975,258

3.40%, 5/1/2030 271,000 241,415
. 3.30%, 2/6/2027 1,312,000 1,308,786

4.40%, 6/1/2027 475,000 469,656
4 3.45%, 8/8/2036 309,000 291,789

5.00%, 1/15/2033 225,000 219,884
- 3.50%, 2/12/2035 693,000 665,717

QUALCOMM, Inc.:

" 3.63%, 12/15/2023 501,000 505,905
1.30%, 5/20/2028 159,000 137,707 30 81817046 439000 08 164
2.15%, 5/20/2030 359,000 314,908 107, , »
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3.95%, 8/8/2056 390,000 368,176 4.50%, 3/9/2048 5,000 4,448
4.10%, 2/6/2037 325,000 329,969 4.55%, 3/9/2049 350,000 318,217
4.20%, 11/3/2035 149,000 153,421 4.75%, 5/15/2046 490,000 454,490
4.25%, 2/6/2047 259,000 259,883 4.85%, 3/1/2039 767,000 731,779

Oracle Corp.: 5.25%, 3/1/2037 771,000 797,430
1.65%, 3/25/2026 340,000 304,535 Bell Telephone Co. of Canada
2.30%, 3/25/2028 431,000 371,005 or Bell Canada:

2.40%, 9/15/2023 527,000 518,926 4.46%, 4/1/2048 104,000 95.253
2.50%, 4/1/2025 1,318,000 1,252,060 Series US-3, 0.75%,

2.65%, 7/15/2026 997,000 919,244 3/17/2024 435,000 414,290
2.80%, 4/1/2027 220,000 200,979 Series US-4, 3.65%,

2.88%, 3/25/2031 705,000 580,878 3/17/2051 325,000 259,012
2.95%, 11/15/2024 366,000 354,972 Series US-5, 2.15%,

2.95%, 5/15/2025 535,000 512,953 2/15/2032 (b) 150,000 122,870
2.95%, 4/1/2030 368,000 314,125 British Telecommunications

3.25%, 11/15/2027 (b) 878,000 808,998 PLC:

3.25%, 5/15/2030 160,000 138,669 4.50%, 12/4/2023 126,000 126,607
3.40%, 7/8/2024 (b) 423,000 417,285 5.13%, 12/4/2028 150,000 149,804
3.60%, 4/1/2040 874,000 654,574 9.63%, 12/15/2030 868,000 1,079,731
3.60%, 4/1/2050 1,239,000 864,723 Cisco Systems, Inc.:

3.63%, 7/15/2023 250,000 249,612 2.20%, 9/20/2023 285,000 282,421
3.65%, 3/25/2041 600,000 447,108 3.50%, 6/15/2025 (b) 256,000 257,541
3.80%, 11/15/2037 548,000 426,371 3.63%, 3/4/2024 344,000 346,642
3.85%, 7/15/2036 448,000 359,583 5.50%, 1/15/2040 551,000 603,505
3.90%, 5/15/2035 435,000 358,749 5.90%, 2/15/2039 606,000 689,858
3.95%, 3/25/2051 900,000 660,825 Corning, Inc.:

4.00%, 7/15/2046 988,000 733,066 5.45%, 11/15/2079 678,000 611,848
4.00%, 11/15/2047 942,000 699,972 5.85%, 11/15/2068 450,000 442,755
4.10%, 3/25/2061 720,000 515,873 Deutsche Telekom

4.13%, 5/15/2045 181,000 137,942 International Finance B.V.:

4.30%, 7/8/2034 563,000 493,869 8.75%, 6/15/2030 784,000 968,522
4.38%, 5/15/2055 395,000 297,759 9.25%, 6/1/2032 (b) 169,000 224,439
4.50%, 7/8/2044 436,000 356,491 Juniper Networks, Inc.:

5.38%, 7/15/2040 461,000 419,551 1.20%, 12/10/2025 185,000 165,666
6.13%, 7/8/2039 100,000 100,071 2.00%, 12/10/2030 173,000 135,419
6.50%, 4/15/2038 473,000 489,205 3.75%, 8/15/2029 300,000 275,199

Roper Technologies, Inc.: Koninklijke KPN NV
1.00%, 9/15/2025 159,000 143,706 8.38%, 10/1/2030 150,000 179,313
1.40%, 9/15/2027 275,000 235,601 Motorola Solutions, Inc.:

1.75%, 2/15/2031 250,000 194,697 2.30%, 11/15/2030 413,000 323,032
2.00%, 6/30/2030 193,000 155,768 2.75%, 5/24/2031 185,000 149,783
2.95%, 9/15/2029 (b) 184,000 162,091 4.00%, 9/1/2024 30,000 29,873
3.65%, 9/15/2023 180,000 180,243 4.60%, 2/23/2028 191,000 186,282
3.80%, 12/15/2026 259,000 253,385 4.60%, 5/23/2029 197,000 187,820

Salesforce, Inc.: 5.50%, 9/1/2044 106,000 98,337
0.63%, 7/15/2024 240,000 227,227 Orange SA:

1.50%, 7/15/2028 (b) 165,000 144,081 5.38%, 1/13/2042 354,000 365,335
1.95%, 7/15/2031 450,000 382,437 5.50%, 2/6/2044 150,000 157,806
2.70%, 7/15/2041 170,000 131,604 9.00%, 3/1/2031 666,000 859,506
2.90%, 7/15/2051 485,000 367,392 Rogers Communications, Inc.:

3.05%, 7/15/2061 125,000 91,855 3.63%, 12/15/2025 285,000 279,089
3.70%, 4/11/2028 443,000 437,954 3.70%, 11/15/2049 210,000 159,963

ServiceNow, Inc. 3.80%, 3/15/2032 (¢) 950,000 870,029
1.40%, 9/1/2030 579,000 452,819 4.10%, 10/1/2023 637,000 640,115

VMware, Inc.: 4.30%, 2/15/2048 200,000 167,514
0.60%, 8/15/2023 370,000 357,501 4.35%, 5/1/2049 304,000 258,236
1.00%, 8/15/2024 155,000 145,161 4.50%, 3/15/2043 223,000 191,626
1.40%, 8/15/2026 484,000 428,408 5.00%, 3/15/2044 168,000 156,089
1.80%, 8/15/2028 205,000 170,316 5.45%, 10/1/2043 607,000 600,068
2.20%, 8/15/2031 365,000 287,109 7.50%, 8/15/2038 194,000 233,892
3.90%, 8/21/2027 454,000 436,008 Telefonica Emisiones SA:

4.50%, 5/15/2025 600,000 602,610 4.67%, 3/6/2038 239,000 212,830
41,582,006 5.21%, 3/8/2047 1,348,000 1,202,092

EEEE —1.1% 5.52%, 3/1/2049 500,000 464,595

Amorica Movil SAB de CV: 7.05%, 6/20/2036 575,000 649,232
2.88%, 5/7/2030 415,000 371,375 TELUS Corp.:

3.63%, 4/22/2029 365,000 347,381 3.40%, 5/13/2032 575,000 516,804
438%, 7/16/2042 460.000 417,496 3.70%, 9/15/2027 (b) 127,000 125,101
4.38%, 4/22/2049 (b) 263,000 243,551 4.60%, 11/16/2048 111,000 103,508
6.13%, 11/15/2037 108,000 117,105 T-Mobile USA, Inc.:

6.13%, 3/30/2040 743,000 821,988 1.50%, 2/15/2026 395,000 357,274

AT&T, Inc.: 2.05%, 2/15/2028 246,000 213,789
0.90%, 3/25/2024 282,000 269.471 2.25%, 11/15/2031 240,000 194,926
1.65%. 2/1/2028 448,000 387.139 2.40%, 3/15/2029 300,000 259,072
1.70%, 3/25/2026 810,000 740,802 2.55%, 2/15/2031 374,000 314,628
2.25%, 2/1/2032 (b) 668,000 545308 2.70%, 3/15/2032 314,000 263,442
2.30%, 6/1/2027 347,000 316919 3.00%, 2/15/2041 460,000 341,752
2.55%, 12/1/2033 945,000 766414 3.30%, 2/15/2051 478,000 348,864
2.75%, 6/1/2031 (b) 1,069.000 923.819 3.40%, 10/15/2052 934,000 689,730
3.10%, 2/1/2043 (b) 288,000 214.295 3.50%, 4/15/2025 583,000 570,815
3.50%, 6/1/2041 222,000 177,445 3.60%, 11/15/2060 (e) 300,000 219,177
3.50%, 9/15/2053 1,814,000 1,375,683 3.75%, 4/15/2027 781,000 751,306
3.55%, 9/15/2055 2,638,000 1,976,944 3.88%, 4/15/2030 2,416,000 2,255,650
3.65%, 6/1/2051 107,000 83,634 4.38%, 4/15/2040 856,000 766,445
3.65%, 9/15/2059 1,802,000 1,350,293 4.50%, 4/15/2050 469,000 416,678
3.80%, 2/15/2027 (b) 365,000 358,058 Verizon Communications,

3.80%, 12/1/2057 1,610,000 1,248,652 Inc.:
3.85%. 6/1/2060 305,000 236,192 0.75%, 3/22/2024 (b) 421,000 401,600
4.10%, 2/15/2028 555,000 544744 0.85%, 11/20/2025 1,092,000 990,105
4.25%, 3/1/2027 1,017,000 1.015.159 1.45%, 3/20/2026 (b) 488,000 446,779
4.30%, 2/15/2030 1,071,000 1,045,885 1.68%, 10/30/2030 345,000 277,566
430%, 12/15/2042 268,000 232.897 1.75%, 1/20/2031 684,000 549,341
435%, 3/1/2029 793,000 781501 2.10%, 3/22/2028 340,000 301,988
4.35%, 6/15/2045 309,000 269,677 2.36%, 3/15/2032 586,000 486,116
4.50%, 5/15/2035 1,297,000 1,229,647 2.55%, 3/21/2031 1,372,000 1,173,348
2.65%, 11/20/2040 896,000 657,064
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2.85%, 9/3/2041 265,000 198,657 FedEx Corp.:

2.99%, 10/30/2056 2,810,000 1,951,798 3.10%, 8/5/2029 (b) 187,000 170,628
3.00%, 3/22/2027 1,432,000 1,360,944 3.25%, 4/1/2026 773,000 758,475
3.15%, 3/22/2030 853,000 775,462 3.40%, 2/15/2028 191,000 182,350
3.38%, 2/15/2025 218,000 216,620 4.05%, 2/15/2048 431,000 361,544
3.40%, 3/22/2041 838,000 682,006 4.10%, 4/15/2043 150,000 126,494
3.55%, 3/22/2051 1,050,000 841,837 4.10%, 2/1/2045 393,000 330,010
3.70%, 3/22/2061 650,000 510,419 4.25%, 5/15/2030 (b) 301,000 293,276
3.88%, 2/8/2029 740,000 715,454 4.40%, 1/15/2047 242,000 212,053
3.88%, 3/1/2052 (b) 500,000 422,030 4.55%, 4/1/2046 639,000 572,691
4.00%, 3/22/2050 304,000 262,461 4.90%, 1/15/2034 257,000 256,702
4.02%, 12/3/2029 807,000 782,935 5.25%, 5/15/2050 (b) 275,000 274,453
4.13%, 3/16/2027 284,000 283,350 FedEx Corp. Pass Through

4.13%, 8/15/2046 567,000 505,537 Trust

4.27%, 1/15/2036 911,000 858,417 Series 2020-1, Class AA,

4.33%, 9/21/2028 1,222,000 1,216,208 1.88%, 8/20/2035 91,979 79,071
4.40%, 11/1/2034 607,000 582,520 JB Hunt Transport Services,

4.50%, 8/10/2033 961,500 937,299 Inc.

4.52%, 9/15/2048 200,000 189,350 3.88%, 3/1/2026 256,000 252,882
4.67%, 3/15/2055 688,000 661,574 Kansas City Southern:

Vodafone Group PLC: 2.88%, 11/15/2029 174,000 155,563
4.13%, 5/30/2025 425,000 426,640 4.20%, 11/15/2069 95,000 78,195
4.38%, 5/30/2028 911,000 905,826 4.30%, 5/15/2043 315,000 273,811
4.38%, 2/19/2043 446,000 387,436 Kirby Corp.

4.88%, 6/19/2049 212,000 194,949 4.20%, 3/1/2028 451,000 419,773

5.00%, 5/30/2038 (b) 237,000 226,930 Norfolk Southern Corp.:

5.25%, 5/30/2048 1,009,000 959,418 2.30%, 5/15/2031 264,000 225,321

6.15%, 2/27/2037 661,000 713,444 2.55%, 11/1/2029 200,000 179,108

7.88%, 2/15/2030 187,000 220,185 2.90%, 6/15/2026 450,000 430,708
68,572,251 2.90%, 8/25/2051 250,000 179,280

FR/S — LR — 0.0% () 3.00%, 3/15/2032 (b) 250,000 225,635

Hasbro, Inc.: 3.05%, 5/15/2050 245,000 180,100
3.00%, 11/19/2024 104,000 101,176 3.15%, 6/1/2027 245,000 233,429
3.90%, 11/19/2029 179,000 164,369 3.16%, 5/15/2055 176,000 128,091
5.10%, 5/15/2044 286,000 256,779 3.40%, 11/1/2049 165,000 130,302

vy vy 3.70%, 3/15/2053 250,000 205,750
— == 3.80%, 8/1/2028 70,000 68,746
0.5 , X .
Bmf. ) O'i]/"nh Sant 3.94%, 11/1/2047 45,000 39,072
“’F‘:iﬁ“c_ orthern Santa 4.05%, 8/15/2052 216,000 188,110
: 0
3.00%, 4/1/2025 (b) 213,000 210,644 4.10%, 5/15/2121 100,000 75,765
4.45%, 6/15/2045 316,000 294,531
3.25%, 6/15/2027 (b) 189,000 184,997 4 s Ular046 164,000 157701
3.30%, 9/15/2051 300,000 241,122 Ryder Syeem. Tne. ’ ’
3.40%, 9/1/2024 325,000 325,478 Y MIN. 2. 50%
3.55%, 2/15/2050 240,000 200,676 ooz 194000 186,552
3.65%, 9/1/2025 550,000 552,508 Seties MIN. 2.85% ’ ’
3.75%, 4/1/2024 130,000 130,841 ot 95.000 88135
3.85%, 9/1/2023 400,000 402,316 Sertes MTN. 2.90% ’ ’
3.90%, 8/1/2046 190,000 168,644 e 450,000 419251
4.05%, 6/15/2048 95,000 86,731 Series MTN. 3.35% ’ ’
4.15%, 12/15/2048 388,000 357,232 onpoas 250,000 241622
4.38%, 9/1/2042 145,000 137,289 Series MTN. 3.65% ’ ’
4.40%, 3/15/2042 326,000 307,372 ST
4.45%, 3/15/2043 202,000 192,130 Union gg 1:%2(:0(2:?’ ©® 157,000 155,683
4.55%, 9/1/2044 605,000 581,798 N P
2.15%, 2/5/2027 145,000 134,472
4.70%, 9/1/2045 203,000 198,650 .
2.38%, 5/20/2031 (b) 155,000 134,159
4.95%, 9/15/2041 100,000 100,597 2.40% 21572030 430,000 397377
5.40%, 6/1/2041 307,000 325,374 ey ’ ’
Camndinn National Rail / , 2.75%, 3/1/2026 287,000 275,405
‘"‘“C“O“f‘" ational Rattway 2.80%, 2/14/2032 (b) 250,000 222,320
. )
2.45%, 5/1/2050 392,000 263,157 2.89%, 4/6/2036 457,000 378,305
2.97%, 9/16/2062 296,000 204,572
2.75%, 3/1/2026 50,000 48,030 ;
3.00%, 4/15/2027 300,000 288,123
3.20%, 8/2/2046 (b) 217,000 169,592 .
3.15%, 3/1/2024 280,000 278,026
3.65%, 2/3/2048 349,000 293,722 3 259%. 21512050 540,000 188642
6.90%, 7/15/2028 (b) 125,000 141,975 ted ' ’
Canadian Pacific Railway Co.: ’ , 3.38%, 2/14/2042 100,000 83,352
N 0
1.35%, 12/2/2024 325,000 306,436 3.50%, 2/14/2053 190,000 155,264
3.65%, 2/15/2024 175,000 175,224
1.75%, 12/2/2026 190,000 172,028 .
3.70%, 3/1/2029 75,000 72,936
2.05%, 3/5/2030 190,000 160,827 .
3.75%, 7/15/2025 407,000 407,248
2.45%, 12/2/2031 195,000 167,296 .
3.75%, 2/5/2070 190,000 151,196
2.90%, 2/1/2025 285,000 276,402 .
3.80%, 10/1/2051 184,000 158,001
3.00%, 12/2/2041 75,000 58,945 )
3.80%, 4/6/2071 226,000 181,381
3.10%, 12/2/2051 100,000 73,676 .
3.84%, 3/20/2060 309,000 258,268
4.00%, 6/1/2028 206,000 203,985 .
3.85%, 2/14/2072 (b) 210,000 172,595
4.80%, 9/15/2035 570,000 565,742 .
3.88%, 2/1/2055 342,000 293,313
4.80%, 8/1/2045 200,000 196,288 3.95%. 0/10/2028 519,000 $12850
6.13%, 9/15/2115 455,000 473,255 poted ’ ’
CH Robinson Worldwide. Inc ’ . 3.95%, 8/15/2059 421,000 359,126
» e 4.10%, 9/15/2067 100,000 85,167
4.20%, 4/15/2028 252,000 243,240 4.50%. 9/10/2048 150,000 143132

CSX Corp.: Series MTN, 3.55%

2.40%, 2/15/2030 (b) 114,000 99,865 130030 215.000 185.597
2.50%, 5/15/2051 379,000 256,022 United Paree] Service. Inc.: ’ ’
2.60%, 11/1/2026 156,000 146,869 ) s e

2.20%, 9/1/2024 225,000 219,607
3.25%, 6/1/2027 416,000 399,131 .

2.40%, 11/15/2026 (b) 605,000 574,841
3.35%, 9/15/2049 357,000 278,781 .

2.50%, 9/1/2029 363,000 329,666
3.40%, 8/1/2024 200,000 198,660 .

2.80%, 11/15/2024 170,000 167,943
3.80%, 3/1/2028 194,000 189,625 .

3.05%, 11/15/2027 (b) 100,000 97,329
3.80%, 11/1/2046 235,000 198,681 .

3.40%, 3/15/2029 248,000 239,156
3.80%, 4/15/2050 350,000 295211

3.40%, 11/15/2046 100,000 82,988
4.25%, 3/15/2029 316,000 314,461 .

3.63%, 10/1/2042 259,000 224,869
4.25%, 11/1/2066 235,000 199,600 .

3.75%, 11/15/2047 412,000 367,426
4.30%, 3/1/2048 412,000 377,413 .

3.90%, 4/1/2025 349,000 351,886
4.50%, 8/1/2054 175,000 161,821 .

4.45%, 4/1/2030 110,000 112,501
4.65%, 3/1/2068 200,000 182,482 .

4.88%, 11/15/2040 70,000 71275
4.75%, 11/15/2048 149,000 145,625 200 115038 181,000 210,85

" .20%, X .

6.00%, 10/1/2036 150,000 165,507 35.906.004
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BE - Y—2R —0.0%(a) Trust:

GATX Corp.: Series 2022-A, Class A3,

3.10%, 6/1/2051 100,000 66,876 2.22%, 10/15/2026 500,000 484,211
3.50%, 3/15/2028 237,000 221,289 Series 2021-A, Class A3,
3.50%, 6/1/2032 (b) 155,000 135,696 0.38%, 9/15/2025 125,000 121,151
3.85%, 3/30/2027 230,000 222,626 Hyundai Auto Receivables
4.00%, 6/30/2030 255,000 235,465 Trust 2021-B
4.55%, 11/7/2028 69,000 67,493 Series 2021-B, Class A3,

949,445 0.38%, 1/15/2026 600,000 576,093

< _ o, - Mercedes-Benz Auto

RoFx :‘:'\' E%IL —00% @) Receivables Trust 2021-1

Hercules Capital, Inc. Series 2021-1, Class A3,

3.38%, 112012027 270,000 234,738 0.46%, 6/15/2026 210,000 201,259
Mercedes-Benz Auto Trust

K —0.0% (a) Series 2021-B, Class A3,

American Water Capital 0.40%, 11/15/2024 286,000 277,068
Corp.: Nissan Auto Lease Trust
2.30%, 6/1/2031 190,000 160,858 2021-A
2.80%, 5/1/2030 364,000 326,530 Series 2021-A, Class A3,

2.95%, 9/1/2027 155,000 145,641 0.52%. 8/15/2024 300,000 291,069
3.40%, 3/1/2025 234,000 231,154 Santander Drive Auto

3.45%, 6/1/2029 311,000 292,299 Receivables Trust

3.75%, 9/1/2028 215,000 207,785 Series 2022-1, Class A3,

3.75%, 9/1/2047 236,000 197,079 1.94%, 11/17/2025 500,000 488,386
4.20%, 9/1/2048 200,000 179,220 Santander Drive Auto

4.30%, 12/1/2042 130,000 119,764 Receivables Trust 2022-3

Aqua America, Inc. Series 2022-3, Class A3,

3.57%, 5/1/2029 (b) 510,000 476,136 3.40%, 12/15/2026 500,000 496,796

Essential Utilities, Inc. Toyota Auto Receivables
4.28%, 5/1/2049 100,000 87,075 2022-A Owner Trust

United Utilities PLC Series 2022-A, Class A3,

6.88%, 8/15/2028 144,000 156,129 1.23%. 6/15/2026 500,000 480,350
2,579,670 Toyota Auto Receivables
HME L UFRER Owner Trust
Series 2020-D, Class A4,
(A b $1,720,221,662) 1,499.573,210 0.47%, 1/15/2026 488,000 466,095
Volkswagen Auto Loan
REHBRESH —0.3% Enhanced Trust
Series 2021-1, Class A3,
BEER - TO —0.0% (2) 1.02%, 6/22/2026 121,000 116,010
World Omni Auto Receivables
Ford Credit Floorplan Master Trust:
Owner Trust Series 2022-A, Class A3,
Series 2020-1, Class A1, 1.66%, 5/17/2027 350,000 335,542
0.70%, 9/15/2025 625,000 603,637 Series 2021-C, Class A3,
0.44%, 8/17/2026 450,000 431,648

BEE —02% 9,619,453

Capital One Prime Auto ILCY bA—F —01%

Receivables Trust 2021-1 American Express Credit
Series 2021-1, Class A3, Account Master Trust
0.77%, 9/15/2026 250,000 236,811 Series 2021-1, Class A,

CarMax Auto Owner Trust 0.90%, 11/15/2026 1,103,000 1,039,425
Series 2020-2, Class D, BA Credit Card Trust
5.75%, 5/17/2027 1,000,000 1,008,894 Series 2021-A1, Class A1,

Carvana Auto Receivables 0.44%, 9/15/2026 382,000 362,804
Trust 2021-P4 Barclays Dryrock Issuance
Series 2021-P4, Class A3, Trust
1.31%, 1/11/2027 292,000 274,396 Series 2021-1, Class A,

Exeter Automobile 0.63%, 7/15/2027 500,000 470,266
Receivables Trust Capital One Multi-Asset
Class A3, 3.63%, Execution Trust:

1/15/2026 750,000 750,835 Series 2022-Al, Class A1,

GM Financial Automobile 2.80%, 3/15/2027 500,000 491,102
Leasing Trust 2021-3 Class A, 3.49%, 5/15/2027 600,000 600,229
Series 2021-3, Class A3, Series 2021-A3, Class A3,

0.39%, 10/21/2024 500,000 483,875 1.04%, 11/15/2026 1,600,000 1,514,580

GM Financial Automobile Citibank Credit Card Issuance
Leasing Trust 2022-2 Trust
Series 2022-2, Class A3, Series 2007-A3, Class A3,

3.42%, 6/20/2025 500,000 498,226 6.15%, 6/15/2039 250,000 288,598

GM Financial Consumer Discover Card Execution
Automobile Receivables Note Trust:

Trust: Series 2021-A2, Class A2,

Series 2021-2, Class A3, 1.03%, 9/15/2028 544,000 495,948
0.51%, 4/16/2026 110,000 106,574 Series 2022-Al, Class A1,

Series 2022-1, Class A3, 1.96%, 2/15/2027 375,000 362,095
1.26%, 11/16/2026 350,000 335,177 Series 2022-A2, Class A,

GM Financial Consumer 3.32%, 5/15/2027 250,000 249,029
Automobile Receivables Synchrony Card Funding LLC
Trust 2021-3 Series 2022-Al, Class A,

Series 2021-3, Class A3, 3.37%., 4/15/2028 210,000 208,564
0.48%, 6/16/2026 262,000 251,533 6,082,640
GM Financia} Consumer Z DD ABS — 0.0% (a)
Automobile Receivables CNH Equipment Trust
gm_st 2%21 i44 Class A3 Series 2021-B, Class A3,
eries -4, N o 475,191

Honda Auto Receivables Series 2021-B, Class A3,

502_‘ -32(32"’1“§f (Tj'l‘ls‘ . 0.52%, 3/16/2026 172,000 163,192
eries -3, Class A3, :
0.41%, 11/18/2025 250,000 239,927 e T A

Honda Auto Receivables 0.50%, 5/20/2b27 ’ 1,220,000 1,152,357

(S)Wi‘;esrz—lg);lls‘4 Class A3 Verizon Owner Trust
er -4, N ; -
0.88%, 1/21/2026 400,000 382,134 gcg;if%% Ebga“ B. 500,000 480,602

Hyundai Auto Receivables
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2,271,342 172012027 1,331,000 1,238,642
BERGRITSSH Asian Infrastructure
Investment Bank
(2 A b $19,368,176) 18,577,072 3.38%, 6/29/2025 1,000,000 1,000,770
Council Of Europe
S EBRF®R —3.2% Developr}lent Bank
3.00%, 6/16/2025 71,000 70,752

F—ZA YT —0.0% (a) European Investment Bank:

Oesterreichische Kontrollbank 1'75%’ 03/15/2029 (b) 400,000 366,036
AG: Series GMTN, 1.38%,

0.38%, 09/17/2025 195,000 178,618 03/15/2027 (b) 1,550,000 1,430,635
1.50%, 02/12/2025 1,245,000 1,195,486 Inter-American Development
Series GMTN, 0.50%, Bank:
02/02/2026 350,000 318.448 1.50%, 01/13/2027 1,000,000 931,120
T 169552 3.25%, 07/01/2024 250,000 250,595
H+E —03% . 6042420
Canada Government FL4Y —0.2%
International Bond: FMS Wertmanagement
0.75%, 05/19/2026 600,000 547,830 2.75%, 130/2024 500,000 497,510
1.63%, 01/22/2025 695,000 671,016 Kreditanstalt fuer
2.88%, 04/28/2025 675,000 671,092 Wiederaufbau:

Export Development Canada Zero Coupon, 04/18/2036
2.63%, 2/21/2024 415,000 412,257 (b) 1,365,000 865,164

Hydro-Quebec Zero Cooupon,/06;29/2037 220,000 132,158
Secies HE, 8.50%, O, 0257 0310812024 “eoo00 62043

Province of Alberta Canada: ’ ’ 0.38%, 07/18/2025 650,000 598,553
1.30%, 07/22/2030 545,000 463,005 0.50%, 09/20/2024 250,000 236,403
1.88%, 11/13/2024 478,000 463751 0.63%, 01/22/2026 1,150,000 1,053,009
2.95%, 01/23/2024 300,000 299,259 0.75%, 09/30/2030 426,000 353,205
3.30%, 03/15/2028 400,000 396,736 1.75%, 09/14/2029 448,000 408,128
3.35%, 11/01/2023 300,000 300,852 2.00%, 05/02/2025 1,534,000 1,488,609

Province of British Columbia 2.50%, 11/20/2024 788,000 777,772

. 2.63%, 02/28/2024 1,560,000 1,549,548
T 0202031 350,000 295,760 2.88%, 04/03/2028 744,000 732,431
2.25%, 06/02/2026 274,000 263,681 3.13%, 06/10/2025 2,250,000 2,249,662
Series 10, 1.75%, Landwirtschaftliche
09/27/2024 400,000 388,740 Rentenbank:

Province of Manitoba Canada: 0.88%, 03/30/2026 (b) 550,000 505,335
3.05%, 05/14/2024 670,000 668.633 0.88%, 09/03/2030 (b) 617,000 515,997
Series GX, 2.60%, 2.38%, 06/10/2025 255,000 249,530

04/16/2024 150,000 148,632 Series 37, 2.50%,

Province of New Brunswick S 1 1/411(5)/2(;)%093) 477,000 459,976
Canada eries 40, 0.50%,

3.63%, 2/24/2028 150,000 151,613 05/27/2025 (b) 525,000 %

Province of Ontario Canada: 5,566,56
0.63%, 01/21/2026 425,000 387,434 FHE —0.0% (2)

1.05%, 04/14/2026 425,000 391,200 Hong Kong Government

1.13%, 10/07/2030 3,500,000 2,920,855 International Bond

1.60%, 02/25/2031 500,000 430,165 Series GMTN, 1.75%,

2.00%, 10/02/2029 440,000 399,150 11/24/2031 200,000 173,371
2.30%, 06/15/2026 200,000 192,406

2.50%, 04/27/2026 280,000 271,673 NYHY— —0.0% (a)

3.05%, 01/29/2024 308,000 307,926 Hungary Government

3.10%, 05/19/2027 600,000 592,464 International Bond:

Province of Quebec Canada: 5.75%, 11/22/2023 635,000 647,725
0.60%, 07/23/2025 441,000 407,638 7.63%, 03/29/2041 450,000 519,309
1.35%, 05/28/2030 450,000 385,339 T 1.167.034
2.50%, 04/20/2026 100,000 97,150 S RRLT o010 _—
2.75%, 04/12/2027 310,000 302,179 I'fn dzn:;; g(?:emmg';t“

Series PD, 7.50%, International Bond:
RO o P
10/16/2024 1,210,000 1,203,478 ney ’ ’
. ~19, 035 2.85%, 02/14/2030 306,000 272,465
Series QX, 1.50%, 3.05%, 03/12/2051 629,000 477,625
02/11/2025 1,145,000 1,098,685 3.20%, 09/23/2061 469,000 330,814
16,166,420 3.35%, 03/12/2071 505,000 355,475

FY —01% 3.40%, 09/18/2029 305,000 283,098

Chile Government 3.50%, 02/14/2050 505,000 398,203
International Bond: 3.55%, 03/31/2032 400,000 362,804
2.45%, 01/31/2031 268,000 228,700 3.70%, 10/30/2049 305,000 244,665
2.55%, 01/27/2032 275,000 233,673 4.10%, 04/24/2028 345,000 339,118
2.55%, 07/27/2033 620,000 506,490 4.35%, 01/11/2048 630,000 548,913
2.75%, 01/31/2027 525,000 490,618 4.75%, 02/11/2029 225,000 226,955
3.10%, 05/07/2041 750,000 572,392 5.35%, 02/11/2049 347,000 340,403
3.10%, 01/22/2061 650,000 439,595 T 1860928
3.13%, 03/27/2025 390,000 380,683 5 —

» ’ > ARSI —0.1%
3.13%, 01/21/2026 200,000 193,208 y
3.24%, 02/06/2028 680,000 640,295 Israsels(g‘.,}ve;?f;%g]) Bond 250000 1000560
50%, X ,000,
3.50%, 01/31/2034 407,000 361,949 Istael Government
3.50%, 01/25/2050 828,000 637,121 International Bond:
3.50%, 04/15/2053 200,000 151,198 2.75%, 07/03/2030 906,000 842,163
3.86%, 06/21/2047 380,000 317,118 0% ’ ’
F3d0r 03/07/2042 333,000 207608 2.88%, 03/16/2026 180,000 175,358
-3470, 000 297606 3.25%, 01/17/2028 200,000 195,370
— 5.360,648 3.88%, 07/03/2050 943,000 828,916

HE —0.0% (a) 4.13%, 01/17/2048 355,000 327,690

NXP BV/NXP Funding LLC 4.50%, 01/30/2043 480,000 473,189
5.55%, 12/1/2028 198,000 201,916 State of Israel:

2.50%, 01/15/2030 425,000 389,700

REEB —0.1% 3.38%, 01/15/2050 390,000 315,744

African Development Bank 4,548,690
3.38%, 7/7/2025 750,000 753,870 £2YF —0.1%

Asian Development Bank
Series GMTN, 1.50%,
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6.88%, 9/27/2023 1,092,000 1,134,479 1.86%, 12/01/2032 255,000 194,236
Republic of Italy Government 2.39%, 01/23/2026 689,000 640,494
International Bond: 2.78%, 01/23/2031 1,225,000 1,042,255
0.88%, 05/06/2024 575,000 543,691 2.84%, 06/20/2030 765,000 667,080
1.25%, 02/17/2026 790,000 705,581 3.00%, 01/15/2034 332,000 272,429
2.38%, 10/17/2024 1,315,000 1,273,262 3.23%, 07/28/2121 285,000 175,418
2.88%, 10/17/2029 750,000 662,632 3.55%, 03/10/2051 740,000 552,210
3.88%, 05/06/2051 760,000 612,233 3.60%, 01/15/2072 500,000 337,600
4.00%, 10/17/2049 665,000 548,359 5.63%, 11/18/2050 390,000 404,828
5,480,237 6.55%, 03/14/2037 351,000 382,467
BE —02% 7.35%, 07/21/2025 880,000 _ 950,523
Japan Bank for International 5,619,540
Cooperation: T4YVEY —01%
1.88%, 07/21/2026 225,000 212,618 Philippine Government
2.00%, 10/17/2029 410,000 372,379 International Bond:
2.88%, 06/01/2027 989,000 965,630 1.65%, 06/10/2031 398,000 319,335
Series DTC, 2.13%, 1.95%, 01/06/2032 263,000 213,748
02/10/2025 225,000 218,932 2.46%, 05/05/2030 442,000 385,482
Series DTC, 2.25%, 2.65%, 12/10/2045 330,000 226,179
11/04/2026 817,000 780,807 2.95%, 05/05/2045 395,000 282,563
Series DTC, 2.50%, 3.00%, 02/01/2028 870,000 828,518
05/28/2025 500,000 489,650 3.20%, 07/06/2046 585,000 436,983
Series DTC, 3.38%, 3.70%, 02/02/2042 375,000 309,994
07/31/2023 200,000 200,660 3.75%, 01/14/2029 678,000 658,270
Japan Bank for International 3.95%, 01/20/2040 257,000 222,942
Corp.: 4.20%, 01/21/2024 510,000 514,616
0.38%, 09/15/2023 564,000 546,420 5.00%, 01/13/2037 285,000 283,931
0.63%, 07/15/2025 390,000 360,352 5.50%, 03/30/2026 325,000 340,165
1.25%, 01/21/2031 515,000 433,985 6.38%, 10/23/2034 688,000 771,014
1.88%, 04/15/2031 1,100,000 970,398 7.50%, 09/25/2024 225,000 235,343
2.13%, 02/16/2029 400,000 369,272 7.75%, 01/14/2031 435,000 524,532
2.75%, 11/16/2027 200,000 193,178 9.50%, 02/02/2030 567,000 729,996
2.88%, 07/21/2027 602,000 587,227 9.50%, 02/02/2030 71,000 91,792
3.25%, 07/20/2023 1,165,000 1,167,691 10.63%, 03/16/2025 219,000 257,798
3.25%, 07/20/2028 250,000 248,253 7,633,201
3.38%, 10/31/2023 200,000 200,704 HK—52F —0.0% () -
Series DTC, 1.75%, Poland Government
10/17/2024 318,000 308,177 International Bond
Series DTC, 2.38%, 4.00%, 1/22/2024 530,000 530,122
04/20/2026 160,000 154,190 Republic of Poland
Series DTC, 2.50%, Government International
05/23/2024 335,000 330,702 Bond
Series DTC, 3.00%, 3.25%, 4/6/2026 715,000 693.500
05/29/20241 350,000 348,754 o362
Japan International B 090 —_—
S
ear y ’ 0.38%, 02/09/2024 200,000 191,186
2.75%, 04/27/2027 239,000 231,364 0.63%, 06/29/2024 450,000 427,198
3.38%, 06/12/2028 200,000 % 0.63%, 02/09/2026 355,000 320,675
. — 0.070,/57 1.13%, 12/29/2026 500,000 450,495
A¥ETI —02% 1.25%, 01/18/2025 208,000 196,756
Mexico Government 1.25%, 09/21/2030 500,000 412,495
International Bond: 1.38%, 02/09/2031 350,000 288,200
gggjﬁ 82;?2@8;1) 'v;zu' '888 zgggg 1.63%, 01/18/2027 395,000 362,847
I o0 Tanom PR 1.88%, 02/12/2025 115,000 110,390
SRy S e 2.13%, 01/18/2032 250,000 215,562
s aoro00 PG 2.38%, 06/25/2024 200,000 196,682
B o Ao e 2.38%, 04/21/2027 425,000 402,500
ST G BT phrse 2.50%, 06/29/2041 185,000 148,056
PPt PN P 2.63%, 05/26/2026 227,000 219,806
428%, 08/14/2041 1,021,000 807,049 288, 01212023 $o5.000 ga7.308
-28%, 021, ; 4.00%, 01/14/2024 340,000 344,100
4.35%, 01/15/2047 560,000 426,574 Korea Development Bank:
e ER B
450%, 01/31/2050 1,082,000 '839.913 0400, 00719202 195000 15,970
e B il 0.75%, 01/25/2025 210,000 196,186
o0, s 0t Josion B 0.80%, 04/27/2026 250,000 226,450
-60%, ; 8 0.80%, 07/19/2026 265,000 237,978
4.75%, 04/27/2032 329,000 315,824 1.00%, 09/09/2026 550,000 496,270
Zggz’f» 8‘;%17;%8% ;;gggg ;‘giggg 1.63%, 01/19/2031 525,000 442,318
-05%, ; 8 2.00%, 02/24/2025 325,000 312,868
Series GMTN, 5.75%, 2.00%, 09/12/2026 425,000 399,802
10/12/2110 775,000 647,954 2.25%, 02/24/2027 350,000 329,696
Series MTN, 4.75%, 3.25%, 02/19/2024 620,000 619,808
03/08/2044 1,732,000 1,434,720 Korea International Bond:
13,209,520 1.00%, 09/16/2030 440,000 366,208
RFET —0.1% 1.75%, 10/15/2031 116,000 101,331
Panama Government 2.00%, 06/19/2024 315,000 307,453
International Bond: 2.75%, 01/19/2027 350,000 340,784
2.25%, 09/29/2032 988,000 772,517 3.88%, 09/11/2023 150,000 151,376
3.16%, 01/23/2030 560,000 498,551 4.13%, 06/10/2044 280,000 292,457
3.30%, 01/19/2033 250,000 214,220 9,846,763
3.75%, 03/16/2025 475,000 469,542 R—FSFLaFIL —13%
3.87%, 07/23/2060 595,000 422,783 African Development Bank:
4.00%, 09/22/2024 870,000 869,382 Series GDIF, 0.88%.
4.30%, 04/29/2053 580,000 457,087 03/23/2026 1,310,000 1,204,938
4.50%, 01/19/2063 565,000 437,864 Series GDIF, 0.88%,
6.70%, 01/26/2036 490,000 529,308 07222026 650,000 593,190
7.13%, 01/29/2026 230,000 249,297 Asian Development Bank:
8.88%, 09/30/2027 520,000 612,794 0.63%, 04/29/2025 1,250,000 1,167,012
9.38%, 04/01/2029 264,000 322,526 1.50%, 10/18/2024 1,193,000 1,152,032
5,855,871 2.63%, 01/30/2024 845,000 839,693
R)b— —0.1% 5.82%, 06/16/2028 641,000 728,426
Peruvian Government 6.22%, 08/15/2027 140,000 157,854

International Bond:
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07/14/2023 1,630,000 1,587,001 2.63%, 01/16/2024 884,000 878,404
Series GMTN, 0.25%, 3.00%, 10/04/2023 416,000 415,896
10/06/2023 1,100,000 1,063,634 3.00%, 02/21/2024 1,044,000 1,043,060
Series GMTN, 0.38%, 4.38%, 01/24/2044 72,000 79,376
06/11/2024 1,126,000 1,069,373 Series GMTN, 0.88%,
Series GMTN, 0.38%, 04/20/2026 998,000 916,593
09/03/2025 780,000 715,650 Series GMTN, 1.13%,
Series GMTN, 0.50%, 01/13/2031 650,000 551,096
02/04/2026 1,350,000 1,229,607 Series GMTN, 1.75%,
Series GMTN, 0.63%, 03/14/2025 2,765,000 2,669,607
10/08/2024 100,000 94,789 Series GMTN, 3.88%,
Series GMTN, 0.75%, 10/28/2041 694,000 707,151
10/08/2030 550,000 454,350 International Bank for
Series GMTN, 1.00%, Reconstruction &
04/14/2026 1,350,000 1,246,927 Development:
Series GMTN, 1.50%, 0.25%, 11/24/2023 933,000 898,162
03/04/2031 315,000 275,127 0.38%, 07/28/2025 2,050,000 1,886,963
Series GMTN, 1.75%, 0.50%, 10/28/2025 1,050,000 963,606
08/14/2026 50,000 47,337 0.63%, 04/22/2025 2,032,000 1,898,599
Series GMTN, 1.75%, 0.75%, 03/11/2025 1,205,000 1,133,086
09/19/2029 736,000 667,802 0.75%, 11/24/2027 1,690,000 1,488,603
Series GMTN, 1.88%, 0.75%, 08/26/2030 984,000 814,585
01/24/2030 825,000 751,930 0.88%, 05/14/2030 975,000 819,000
Series GMTN, 2.00%, 1.13%, 09/13/2028 1,425,000 1,260,270
01/22/2025 150,000 146,033 1.25%, 02/10/2031 1,050,000 898,737
Series GMTN, 2.00%, 1.63%, 01/15/2025 871,000 840,689
04/24/2026 390,000 373,679 1.63%, 11/03/2031 1,429,000 1,249,675
Series GMTN, 2.50%, 2.50%, 03/19/2024 1,098,000 1,087,975
11/02/2027 488,000 471,940 3.00%, 09/27/2023 421,000 420,924
Series GMTN, 2.63%, Series GDIF, 1.38%,
01/12/2027 200,000 195,618 04/20/2028 1,265,000 1,143,560
Series GMTN, 2.75%, Series GDIF, 1.50%,
01/19/2028 415,000 405,617 08/28/2024 1,370,000 1,326,393
Series GMTN, 3.13%, Series GDIF, 1.75%,
09/26/2028 250,000 248,943 10/23/2029 736,000 667,611
Asian Infrastructure Series GDIF, 1.88%,
Investment Bank: 10/27/2026 247,000 234,487
0.25%, 09/29/2023 1,685,000 1,627,659 Series GDIF, 2.13%,
0.50%, 05/28/2025 750,000 692,895 03/03/2025 530,000 517,296
0.50%, 01/27/2026 200,000 181,160 Series GDIF, 2.50%,
2.25%, 05/16/2024 435,000 427,657 11/25/2024 391,000 386,145
Corp. Andina de Fomento Series GDIF, 2.50%,
3.75%, 11/23/2023 175,000 175,732 07/29/2025 1,974,000 1,937,580
Council Of Europe Series GDIF, 3.13%,
Development Bank: 11/20/2025 (b) 880,000 879,674
0.25%, 10/20/2023 585,000 564,285 Series GMTN, 4.75%,
0.88%, 09/22/2026 650,000 592,040 02/15/2035 650,000 736,417
1.38%, 02/27/2025 (b) 850,000 813,280 International Finance Corp.:
2.50%, 02/27/2024 240,000 237,965 0.75%, 08/27/2030 50,000 41,436
European Bank for Series GMTN, 0.38%,
Reconstruction & 07/16/2025 860,000 792,438
Development: Series GMTN, 1.38%,
0.50%, 05/19/2025 850,000 789,072 10/16/2024 436,000 420,252
1.63%, 09/27/2024 200,000 193,948 Series GMTN, 2.88%,
Series GMTN, 0.25%, 07/31/2023 185,000 184,778
07/10/2023 350,000 340,918 International Finance Corp.
Series GMTN, 0.50%, Series GMTN, 0.75%,
11/25/2025 375,000 342,979 10/8/2026 800,000 723,864
Series GMTN, 0.50%, Nordic Investment Bank:
01/28/2026 (b) 1,285,000 1,169,286 0.38%, 09/20/2024 200,000 188,554
Series GMTN, 1.50%, 0.38%, 09/11/2025 250,000 229,330
02/13/2025 210,000 201,638 2.25%, 05/21/2024 585,000 576,131
European Investment Bank: 2.88%, 07/19/2023 250,000 249,973
0.25%, 09/15/2023 1,304,000 1,262,350 Series GMTN, 0.50%,
0.38%, 12/15/2025 1,050,000 956,161 01/21/2026 (b) 500,000 455,830
0.38%, 03/26/2026 875,000 789,906 80,214,450
0.63%, 07/25/2025 670,000 621,854 RYT—FY —0.0% (a)
0.63%, 10/21/2027 380,000 333,309 Svensk Exportkredit AB:
0.75%, 10/26/2026 642,000 580,625 0.50%, 11/10/2023 350,000 338,240
0.75%, 09/23/2030 480,000 398,568 0.50%, 08/26/2025 250,000 229,870
0.88%, 05/17/2030 300,000 252,177 Series GMTN, 0.25%,
1.25%, 02/14/2031 (b) 1,195,000 1,024,820 09/29/2023 625,000 604,263
1.63%, 03/14/2025 (b) 1,480,000 1,424,914 Series GMTN, 0.38%.
1.63%, 10/09/2029 (b) 290,000 261,505 07/30/2004 1,505,000 1.424.799
1.63%, 05/13/2031 (b) 250,000 221,580 Series GMTN, 0.63%,
1.88%, 02/10/2025 1,366,000 1,325,416 05/14/2025 280,000 260,478
2.25%, 06/24/2024 (b) 910,000 895,804 Series USMT. 0.38%,
2.50%, 10/15/2024 (b) 200,000 197,544 03/11/2024 495,000 472,690
2.63%, 03/15/2024 1,075,000 1,067,529 T 3330340
3.25%, 01/29/2024 1,121,000 1,124,632 —
4.88%, 02/15/2036 (b) 165,000 191,974 AAR —0.0% (a)
Series GMTN, 2.88%, Credit Snulsse AG
08/15/2023 1,785,000 1,783,126 3.70%, 2/21/2025 750,000 734213
Series GMTN, 3.13%,
12/14/2023 215,000 215,275 IWTFTA —0.0% (a)
Inter-American Development Uruguay Government
Bank: International Bond:
0.25%, 11/15/2023 625,000 602,025 4.38%, 10/27/2027 440,000 445,729
0.50%, 09/23/2024 825,000 779,856 4.38%, 01/23/2031 592,000 599,506
0.63%, 07/15/2025 380,000 352,720 4.50%, 08/14/2024 650,000 656,318
0.63%, 09/16/2027 645,000 566,607 4.98%, 04/20/2055 710,000 699,208
1.13%, 07/20/2028 1,150,000 1,020,142 5.10%, 06/18/2050 852,000 853,465
2.00%, 07/23/2026 220,000 210,349 8.00%, 11/18/2022 93,000 94,559
2.13%, 01/15/2025 766,000 748,267 3,348,785
2.25%, 06/18/2029 775,000 728,701 SHEBFFRER
2.38%, 07/07/2027 440,000 423,892
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3.00%8/1/2045 1,404,311 1,340,064

(A b $221,610,324) 202,373,826 3.00%, 4/1/2046 632,431 600,123
3.00%, 9/1/2046 470,670 446,626

SKEBRFHAEM — 29.8% 3.00%, 10/1/2046 2,576,141 2,444,538
3.00%, 11/1/2046 514,026 487,767

3.00%, 12/1/2046 1,570,557 1,490,325

Federal Farm Credit Banks 3.00%, 2/1/2047 1,507,144 1,430,151
Funding Corp.: 3.00%, 7/1/2047 3,313,631 3,141,376
0.25%, 2/26/2024 3,985,000 3,812,968 3.00%, 12/1/2047 2,791,984 2,638,817
1.13%, 1/6/2025 412,000 393,147 3.00%, 1/1/2048 752,455 711,176
2.02%, 4/1/2031 215,000 187,843 3.00%, 2/1/2048 1,579,784 1,493,119
2.63%, 5/16/2024 4,045,000 4,015,431 3.00%, 3/1/2048 78,616 74,304
Federal Home Loan Bank: 3.00%, 10/1/2049 1,799,953 1,692,866
0.13%, 8/28/2023 1,150,000 1,113,223 3.00%, 12/1/2049 1,360,331 1,279,398
0.50%, 4/14/2025 4,780,000 4,457,589 3.00%, 1/1/2050 3,817,417 3,590,301
0.75%, 2/24/2026 465,000 424,220 3.00%, 2/1/2050 4,194,565 3,945,011
0.80%, 11/27/2023 571,000 553,790 3.00%, 4/1/2050 6,552,796 6,149,596
1.50%, 8/15/2024 386,000 374,474 3.00%, 6/1/2051 4,848,655 4,530,440
2.50%, 2/13/2024 (b) 1,795,000 1,781,879 3.00%, 3/1/2052 12,002,224 11,187,175
2.75%, 6/28/2024 5,000,000 4,969,900 3.50%, 5/1/2026 226,037 226,003
3.25%, 11/16/2028 (b) 2,955,000 2,967,086 3.50%, 1/1/2029 50,135 49,969
3.38%, 12/8/2023 750,000 753,585 3.50%, 11/1/2029 173,763 174,548
5.50%, 7/15/2036 1,140,000 1,370,542 3.50%, 2/1/2030 103,822 104,291
Federal Home Loan Banks 3.50%, 3/1/2032 165,347 165,585
2.13%, 2/28/2024 820,000 808,323 3.50%, 6/1/2033 367,351 367,850
Federal Home Loan Mortgage 3.50%, 1/1/2034 847,591 848,742
Corp.: 3.50%, 3/1/2038 757,126 744,498
0.13%, 10/16/2023 2,275,000 2,194,488 3.50%, 10/1/2041 92,961 91,426
0.25%, 8/24/2023 1,455,000 1,411,117 3.50%, 4/1/2043 170,809 167,957
0.25%, 9/8/2023 (b) 830,000 804,013 3.50%5/1/2043 278,461 273,917
0.25%, 11/6/2023 700,000 675,374 3.50%8/1/2043 502,646 494,720
0.25%, 12/4/2023 1,155,000 1,111,387 3.50%, 6/1/2044 101,671 99,925
0.38%, 9/23/2025 1,125,000 1,031,771 3.50%, 8/1/2044 204,489 200,977
1.50%, 2/12/2025 2,950,000 2,835,806 3.50%, 10/1/2044 116,586 114,584
1.50%, 2/1/2037 9,574,947 8,733,535 3.50%, 11/1/2044 181,108 177,998
1.50%, 4/1/2037 5,668,814 5,160,213 3.50%, 12/1/2044 151,715 149,110
1.50%, 5/1/2041 4,536,686 3,831,981 3.50%, 1/1/2045 193,388 190,067
1.50%, 2/1/2051 6,278,070 5,222,362 3.50%, 2/1/2045 266,369 261,795
1.50%, 10/1/2051 6,313,971 5,249,233 3.50%7/1/2045 3,494,155 3,432,689
1.50%, 11/1/2051 5,744,346 4,775,077 3.50%, 10/1/2045 240,417 235,540
2.00%, 7/1/2035 3,798,552 3,564,144 3.50%12/1/2045 474,296 464,678
2.00%, 6/1/2036 12,850,581 12,015,946 3.50%, 3/1/2046 508,739 497,854
2.00%, 1/1/2037 9,659,720 9,032,329 3.50%, 5/1/2046 228,000 223,122
2.00%, 4/1/2037 2,992,418 2,793,909 3.50%, 8/1/2046 1,363,149 1,335,516
2.00%, 10/1/2050 10,206,601 8,913,696 3.50%, 9/1/2046 2,918,257 2,855,820
2.00%, 11/1/2050 14,580,049 12,733,144 3.50%, 12/1/2046 375,544 367,510
2.00%, 12/1/2050 8,743,486 7,635,919 3.50%, 4/1/2047 42,616 41,652
2.00%, 1/1/2051 11,122,802 9,713,838 3.50%, 9/1/2047 1,979,692 1,934,910
2.00%, 2/1/2051 36,949,117 32,268,645 3.50%, 10/1/2047 278,204 271,911
2.00%, 4/1/2051 6,875,112 6,004,218 3.50%, 11/1/2047 152,638 149,185
2.00%, 9/1/2051 20,785,098 18,076,521 3.50%, 12/1/2047 410,127 400,850
2.00%, 11/1/2051 25,044,630 21,777,095 3.50%, 1/1/2048 720,425 704,129
2.00%, 2/1/2052 19,223,604 16,711,057 3.50%, 2/1/2048 1,938,904 1,895,046
2.00%, 3/1/2052 17,216,851 14,948,024 3.50%, 5/1/2048 1,236,501 1,208,456
2.50%, 9/1/2028 82,618 81,598 3.50%, 7/1/2048 388,208 379,403
2.50%, 10/1/2029 209,267 206,209 3.50%, 11/1/2048 1,043,298 1,019,635
2.50%, 1/1/2031 264,650 260,039 3.50%, 6/1/2049 1,381,614 1,342,701
2.50%, 5/1/2031 783,692 767,929 3.50%, 7/1/2049 820,121 797,022
2.50%, 6/1/2031 307,571 301,384 3.50%, 3/1/2050 3,401,854 3,306,041
2.50%, 11/1/2032 675,368 659,021 4.00%, 4/1/2024 8,082 8,185
2.50%, 12/1/2032 547,454 534,203 4.00%, 5/1/2025 9,594 9,702
2.50%, 2/1/2033 1,017,078 992,460 4.00%, 6/1/2025 23,042 23,301
2.50%, 3/1/2033 1,762,290 1,718,093 4.00%, 8/1/2025 4,813 4,867
2.50%, 8/1/2035 2,707,432 2,599,706 4.00%, 9/1/2025 8,708 8,806
2.50%, 9/1/2035 1,968,501 1,890,176 4.00%, 6/1/2026 64,756 65,483
2.50%, 1/1/2037 3,909,929 3,743,567 4.00%, 7/1/2029 1,591,978 1,608,454
2.50%, 9/1/2046 681,159 621,105 4.00%, 10/1/2040 86,411 87,393
2.50%, 8/1/2050 14,518,371 13,132,644 4.00%, 12/1/2041 268,535 271,561
2.50%, 10/1/2050 8,510,278 7,693,404 4.00%, 4/1/2042 183,589 185,659
2.50%, 11/1/2050 6,634,377 5,995,773 4.00%, 6/1/2042 408,962 413,634
2.50%, 6/1/2051 17,328,473 15,614,352 4.00%, 12/1/2043 87,808 88,626
2.50%, 9/1/2051 17,605,410 15,870,546 4.00%5/1/2044 196,140 197,824
2.50%, 10/1/2051 14,679,482 13,230,669 4.00%, 7/1/2044 290,566 293,060
2.50%, 11/1/2051 17,963,920 16,188,161 4.00%, 12/1/2044 102,998 103,882
2.50%, 12/1/2051 15,216,040 13,709,556 4.00%, 4/1/2045 215,145 216,185
3.00%, 11/1/2027 729,893 729,577 4.00%, 5/1/2045 1,167,335 1,180,513
3.00%, 2/1/2029 165,744 165,591 4.00%, 10/1/2045 315,622 317,148
3.00%, 7/1/2029 143,490 142,516 4.00%, 11/1/2045 1,545,096 1,551,119
3.00%, 9/1/2029 219,572 218,081 4.00%, 1/1/2046 233,407 234,535
3.00%, 4/1/2030 216,484 215,099 4.00%, 3/1/2046 209,489 211,642
3.00%, 12/1/2030 568,880 565,238 4.00%, 1/1/2047 3,827,981 3,832,604
3.00%, 2/1/2031 1,185,340 1,175,129 4.00%, 9/1/2047 159,373 159,608
3.00%, 5/1/2031 429,816 426,505 4.00%, 11/1/2047 944,684 946,076
3.00%, 9/1/2032 1,111,694 1,101,712 4.00%, 12/1/2047 376,941 377,496
3.00%, 4/1/2033 3,815,102 3,785,718 4.00%, 1/1/2048 553,118 553,933
3.00%, 5/1/2033 2,135,444 2,117,343 4.00%, 4/1/2048 858,322 858,653
3.00%, 7/1/2035 217,728 212,655 4.00%5/1/2048 1,313,232 1,313,737
3.00%, 4/1/2036 420,846 411,005 4.00%, 7/1/2048 900,963 901,310
3.00%, 8/1/2036 777,198 759,373 4.00%, 10/1/2048 1,577,017 1,577,624
3.00%, 3/1/2043 446,167 426,661 4.00%, 12/1/2048 765,279 765,574
3.00%4/1/2043 752,337 719,447 4.00%, 9/1/2049 785,792 783,189
3.00%7/1/2043 280,155 267,907 4.00%, 6/1/2050 1,106,263 1,093,540
3.00%, 8/1/2043 126,336 120,813 4.00%, 2/1/2051 1,771,774 1,765,905
3.00%, 9/1/2043 186,978 178,804 4.50%, 10/1/2024 4,852 4,873
3.00%, 10/1/2043 138,797 132,729 4.50%, 2/1/2039 1,270 1,310
3.00%, 6/1/2045 433,505 411,929 4.50%, 6/1/2039 79,916 82,428
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4.50%, 12/1/2039 37,937 39,129 3.30%, 4/25/2029 00,000 495,324

4.50%, 6/1/2040 1,079 1,113 Series K093, Class A2,

4.50%, 12/1/2040 223,813 230,852 2.98%, 5/25/2029 500,000 486,220

4.50%, 4/1/2041 3,658 3,772 Series K094, Class A2,

4.50%, 7/1/2041 132,230 136,361 2.90%, 6/25/2029 531,291 514,491

4.50%, 8/1/2041 11,228 11,579 Series K101, Class A2,

4.50%, 9/1/2041 48,592 50,111 2.52%, 10/25/2029 500,000 471,234

4.50%, 10/1/2041 364,265 375,730 Series K108, Class A2,

4.50%, 10/1/2043 4,482 4,618 1.52%, 3/25/2030 888,889 775,245

4.50%, 8/1/2044 6,831 7,016 Series K109, Class A2,

4.50%, 9/1/2044 173,130 177,821 1.56%, 4/25/2030 600,000 523,691

4.50%, 4/1/2047 52,763 53,781 Series K110, Class A2,

4.50%, 10/1/2047 53,570 54,603 1.48%, 4/25/2030 160,714 139,431

4.50%, 12/1/2047 157,927 160,974 Series K114, Class A2,

4.50%1/1/2048 538,900 549,307 1.37%, 6/25/2030 250,000 213,856

4.50%, 5/1/2048 618,231 628,655 Series K115, Class A2,

4.50%, 6/1/2048 220,390 224,106 1.38%, 6/25/2030 500,000 428,427

4.50%, 7/1/2048 556,295 566,208 Series K118, Class A2,

4.50%, 12/1/2048 355,573 361,909 1.49%, 9/25/2030 2,350,000 2,022,155

4.50%, 3/1/2049 509,447 518,525 Series K121, Class A2,

4.50%, 7/1/2049 3,103,791 3,149,782 1.55%, 10/25/2030 340,000 292,917

5.00%, 11/1/2035 8,342 8,776 Series K123, Class A2,

5.00%12/1/2036 1,577 1,658 1.62%, 12/25/2030 233,333 201,975

5.00%2/1/2038 125,261 131,912 Series K128, Class A2,

5.00%3/1/2038 79,218 83,406 2.02%, 3/25/2031 650,000 579,153

5.00%, 6/1/2038 21,902 23,076 Series K131, Class A2,

5.00%11/1/2038 182,553 192,206 1.85%, 7/25/2031 1,000,000 873,651

5.00%, 1/1/2039 27,230 28,690 Series K-1520, Class A2,

5.00%, 2/1/2039 59,078 62,245 2.44%, 2/25/2036 650,000 546,372

5.00%, 3/1/2039 184,522 194,490 Series K1522, Class A2,

5.00%, 10/1/2039 17,180 18,101 2.36%, 10/25/2036 500,000 411,614

5.00%, 7/1/2048 749,955 769,729 Series K723, Class A2,

5.00%, 9/1/2048 163,815 168,134 2.45%, 8/25/2023 610,764 602,902

5.00%, 11/1/2048 729,253 747,746 Series K730, Class A2,

5.00%, 3/1/2049 279,710 287,085 3.59%, 1/25/2025 (c) 1,000,000 1,001,197

5.00%, 3/1/2050 826,258 847,153 Series K735, Class A2,

5.50%, 11/1/2026 16,935 17,626 2.86%, 5/25/2026 500,000 487,553

5.50%, 6/1/2027 4,526 4,711 Series K736, Class A2,

5.50%, 4/1/2028 7,752 8,075 2.28%, 7/25/2026 5,000,000 4,782,576

5.50%, 7/1/2028 12,313 12,825 Series K737, Class A2,

5.50%, 7/1/2033 629 669 2.53%, 10/25/2026 1,250,000 1,206,610

5.50%1/1/2037 53,427 57,055 Series K743, Class A2,

5.50%, 9/1/2037 305 326 1.77%, 5/25/2028 500,000 456,793

5.50%, 11/1/2037 3,345 3,574 Series K137, Class A2,

5.50%, 1/1/2038 33,204 35,486 VRN, 2.35%, 11/25/2031

5.50%, 4/1/2038 110,111 117,677 (©) 220,000 199,091

5.50%7/1/2038 142,532 152,324 Series K159, Class A3,

5.50%, 10/1/2038 2,906 3,105 VRN, 3.95%, 11/25/2033

5.50%, 11/1/2038 1,239 1,324 (c) 1,616,667 1,616,138

6.00%, 8/1/2031 3,439 3,675 Series K747, Class A2,

6.00%, 3/1/2036 5,695 6,188 VRN, 2.05%, 11/25/2028

6.00%, 8/1/2036 28,476 31,038 (c) 433,333 399,835

6.00%, 1/1/2037 2,986 3,248 Federal National Mortgage

6.00%, 12/1/2037 2,588 2,827 Association:

6.00%, 10/1/2038 1,741 1,838 0.25%, 7/10/2023 910,000 883,910

6.00%, 3/1/2040 1,633 1,793 0.25%, 11/27/2023 2,045,000 1,970,378

6.00%, 5/1/2040 288,135 314,397 0.30%, 8/3/2023 750,000 727,560

6.25%, 7/15/2032 3,100,000 3,847,689 0.38%, 8/25/2025 3,510,000 3,224,637

6.50%, 11/1/2037 23,325 25,784 0.63%, 4/22/2025 1,055,000 986,372

6.50%, 2/1/2038 4,872 5,177 0.75%, 10/8/2027 (b) 3,070,000 2,721,095

6.50%, 9/1/2038 79,776 88,448 0.88%, 8/5/2030 (b) 6,830,000 5,650,459

6.50%, 9/1/2039 38,769 42,806 1.50%, 7/1/2036 12,901,482 11,767,832

6.75%, 3/15/2031 (b) 1,101,000 1,378,936 1.50%, 3/1/2037 16,833,195 15,321,597

Series K037, Class A2, 1.50%, 4/1/2037 4,433,617 4,035,484
3.49%, 1/25/2024 1,000,000 996,699 1.50%, 1/1/2042 3,903,189 3,296,597

Series K041, Class A2, 1.50%, 10/1/2051 15,753,245 13,095,737
3.17%, 10/25/2024 750,000 747,538 1.50%, 11/1/2051 16,874,443 14,026,064

Series K049, Class A2, 1.63%, 10/15/2024 525,000 508,757
3.01%, 7/25/2025 350,000 346,430 1.63%, 1/7/2025 1,750,000 1,689,923

Series K053, Class A2, 1.75%, 7/2/2024 (b) 500,000 488,120
3.00%, 12/25/2025 350,000 345,768 1.88%, 9/24/2026 1,366,000 1,300,814

Series K055, Class A2, 2.00%, 9/1/2035 6,026,591 5,654,628
2.67%, 3/25/2026 1,000,000 976,815 2.00%, 11/1/2035 5,645,677 5,297,223

Series K064, Class A2, 2.00%, 12/1/2035 3,867,664 3,628,951
3.22%, 3/25/2027 800,000 794,729 2.00%, 2/1/2036 6,208,510 5,825,318

Series K067, Class AM, 2.00%6/1/2036 12,333,709 11,532,663
3.28%, 8/25/2027 500,000 495,980 2.00%, 12/1/2036 11,904,640 11,131,460

Series K069, Class A2, 2.00%, 5/1/2037 3,594,962 3,356,517
3.19%, 9/25/2027 (c) 1,500,000 1,486,074 2.00%, 8/1/2040 663,375 594,657

Series K070, Class A2, 2.00%, 10/1/2040 1,487,345 1,332,842
3.30%, 11/25/2027 (c) 1,500,000 1,494,139 2.00%, 11/1/2040 3,815,960 3,418,828

Series K072, Class A2, 2.00%, 12/1/2040 3,132,789 2,806,208
3.44%, 12/25/2027 2,010,000 2,014,997 2.00%, 2/1/2041 4,186,089 3,748,586

Series K079, Class A2, 2.00%, 10/1/2041 6,582,814 5,885,177
3.93%, 6/25/2028 1,150,000 1,180,073 2.00%, 11/1/2041 7,636,024 6,824,736

Series K083, Class A2, 2.00%, 2/1/2042 4,100,790 3,660,080
4.05%, 9/25/2028 (c) 525,000 542,628 2.00%, 6/1/2050 668,385 583,718

Series K085, Class A2, 2.00%, 8/1/2050 13,575,813 11,856,107
4.06%, 10/25/2028 (c) 2,200,000 2,259,732 2.00%, 10/1/2050 24,479,845 21,378,880

Series K086, Class A2, 2.00%1/1/2051 20,462,039 17,870,026
3.86%, 11/25/2028 (c) 799,999 818,433 2.00%, 2/1/2051 11,406,661 9,961,731

Series K087, Class A2, 2.00%, 3/1/2051 8,680,860 7,553,676
3.77%., 12/25/2028 270,000 275,074 2.00%, 4/1/2051 22,226,430 19,338,669

Series K089, Class A2, 2.00%, 5/1/2051 12,593,608 10,956,411
3.56%, 1/25/2029 2,500,000 2,516,619 2.00%, 7/1/2051 18,395,974 16,001,604

Series K092, Class A2, 2.00%, 11/1/2051 38,528,964 33,502,189
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2.00%, 1/1/2052 16,000,287 13,910,289 3.50%, 11/1/2025 46,007 45,956
2.00%, 3/1/2052 21,193,699 18,399,562 3.50%, 3/1/2026 28,541 28,511
2.13%, 4/24/2026 475,000 458,689 3.50%, 1/1/2027 142,384 142,229
2.50%, 2/5/2024 300,000 297,843 3.50%, 5/1/2029 77,257 77,537
2.50%, 7/1/2028 250,737 247,410 3.50%, 1/1/2030 114,595 115,010
2.50%8/1/2028 701,614 692,303 3.50%, 3/1/2031 366,498 367,996
2.50%, 10/1/2028 175,668 173,337 3.50%, 6/1/2033 737,789 738,126
2.50%, 3/1/2029 617,723 609,400 3.50%, 6/1/2034 300,946 300,089
2.50%, 2/1/2030 273,338 269,088 3.50%, 7/1/2034 552,776 551,202
2.50%, 5/1/2030 446,214 438,025 3.50%, 11/1/2034 1,870,778 1,865,451
2.50%7/1/2030 2,250,383 2,219,778 3.50%, 2/1/2037 263,113 262,028
2.50%, 2/1/2031 505,422 496,147 3.50%, 2/1/2038 178,797 176,305
2.50%, 8/1/2031 1,254,653 1,228,257 3.50%, 4/1/2038 787,301 773,293
2.50%, 6/1/2032 10,705,978 10,480,743 3.50%, 5/1/2038 289,516 284,365
2.50%, 12/1/2032 828,818 807,973 3.50%, 12/1/2040 272,340 267,927
2.50%, 1/1/2033 1,269,417 1,237,492 3.50%, 1/1/2042 113,738 111,862
2.50%, 12/1/2033 2,476,900 2,431,446 3.50%, 3/1/2042 213,829 210,175
2.50%2/1/2035 5,705,500 5,548,936 3.50%, 5/1/2042 601,132 590,859
2.50%, 8/1/2035 2,006,441 1,926,574 3.50%, 8/1/2042 259,746 255,307
2.50%, 5/1/2036 1,607,040 1,538,688 3.50%, 10/1/2042 260,012 255,569
2.50%, 4/1/2038 1,057,051 981,865 3.50%, 1/1/2043 100,254 98,540
2.50%, 2/1/2040 474,930 439,311 3.50%, 5/1/2043 79,110 77,788
2.50%, 5/1/2040 1,531,212 1,415,744 3.50%, 7/1/2043 297,601 292,627
2.50%, 7/1/2041 5,467,296 5,022,546 3.50%1/1/2044 10,291,904 10,116,126
2.50%, 4/1/2042 3,947,126 3,622,016 3.50%, 10/1/2044 182,199 178,900
2.50%, 10/1/2042 209,371 193,181 3.50%1/1/2045 294,235 288,909
2.50%11/1/2049 7,650,160 6,955,408 3.50%2/1/2045 7,590,485 7,460,762
2.50%, 1/1/2050 2,606,982 2,370,228 3.50%, 4/1/2045 315,760 309,060
2.50%, 6/1/2050 4,584,784 4,148,287 3.50%8/1/2045 680,644 666,202
2.50%, 7/1/2050 6,743,471 6,101,455 3.50%11/1/2045 1,839,493 1,800,460
2.50%, 8/1/2050 7,034,302 6,362,697 3.50%12/1/2045 1,547,667 1,514,827
2.50%, 10/1/2050 16,564,062 14,973,644 3.50%, 1/1/2046 525,140 513,997
2.50%4/1/2051 35,165,931 31,750,621 3.50%2/1/2046 3,010,151 2,945,790
2.50%, 7/1/2051 17,180,470 15,492,846 3.50%, 10/1/2046 710,012 694,158
2.50%, 8/1/2051 14,384,382 12,969,186 3.50%, 2/1/2047 204,986 200,409
2.50%, 9/1/2051 20,598,004 18,568,295 3.50%5/1/2047 3,504,003 3,427,370
2.50%10/1/2051 36,344,519 32,757,531 3.50%7/1/2047 1,720,362 1,691,116
2.50%, 3/1/2052 19,923,888 17,933,791 3.50%, 10/1/2047 180,637 176,382
2.63%, 9/6/2024 (b) 2,210,000 2,189,138 3.50%11/1/2047 9,192,086 8,982,645
2.88%, 9/12/2023 1,434,000 1,433,871 3.50%, 12/1/2047 9,303,615 9,135,190
3.00%, 8/1/2027 122,086 121,897 3.50%1/1/2048 2,381,146 2,325,056
3.00%, 11/1/2028 317,330 316,748 3.50%2/1/2048 3,095,773 3,022,849
3.00%, 6/1/2029 93,319 92,599 3.50%, 6/1/2048 1,104,695 1,078,607
3.00%8/1/2029 381,362 378,421 3.50%, 8/1/2048 139,611 136,314
3.00%, 9/1/2029 131,507 130,493 3.50%, 9/1/2048 357,989 349,535
3.00%, 6/1/2030 191,540 190,139 3.50%, 10/1/2048 2,221,665 2,169,331
3.00%, 9/1/2030 38,043 38,659 3.50%, 11/1/2048 698,531 682,933
3.00%, 11/1/2030 94,286 93,597 3.50%, 7/1/2049 1,871,541 1,818,825
3.00%, 12/1/2030 334,933 332,483 3.50%, 8/1/2049 1,411,179 1,371,430
3.00%, 6/1/2032 1,690,971 1,674,226 3.50%, 6/1/2050 1,927,347 1,864,653
3.00%, 10/1/2032 480,424 475,667 3.50%, 12/1/2051 6,618,508 6,383,506
3.00%, 1/1/2033 341,403 338,022 3.50%, 6/1/2052 8,701,205 8,373,802
3.00%, 2/1/2033 736,145 728,855 4.00%, 4/1/2024 11,019 11,150
3.00%, 2/1/2034 822,104 814,385 4.00%, 1/1/2025 16,734 16,933
3.00%, 8/1/2034 4,096,535 4,028,052 4.00%, 3/1/2026 15,967 16,133
3.00%, 2/1/2035 144,379 141,023 4.00%, 12/1/2034 168,111 170,962
3.00%, 3/1/2035 117,606 114,752 4.00%, 3/1/2037 413,525 419,600
3.00%, 6/1/2035 905,229 890,096 4.00%, 3/1/2038 436,598 440,431
3.00%, 2/1/2036 313,732 306,118 4.00%, 6/1/2038 256,092 258,340
3.00%, 11/1/2036 3,399,088 3,316,383 4.00%, 8/1/2039 213,622 215,862
3.00%, 1/1/2037 876,674 855,343 4.00%, 9/1/2040 1,903,602 1,923,426
3.00%, 9/1/2037 689,457 662,928 4.00%12/1/2040 417,397 421,743
3.00%, 1/1/2038 1,202,425 1,156,158 4.00%, 3/1/2041 242,545 245,052
3.00%, 6/1/2042 1,989,661 1,881,748 4.00%, 12/1/2041 267,017 269,777
3.00%, 12/1/2042 215,964 206,576 4.00%, 1/1/2042 125,575 126,873
3.00%, 1/1/2043 487,687 466,488 4.00%, 2/1/2042 52,166 52,705
3.00%, 3/1/2043 472,800 451,701 4.00%, 10/1/2043 242,967 245,232
3.00%, 4/1/2043 115,781 110,614 4.00%, 12/1/2043 34,376 34,696
3.00%5/1/2043 1,243,063 1,187,590 4.00%, 5/1/2044 718,254 725,734
3.00%6/1/2043 903,936 863,597 4.00%, 6/1/2044 164,375 165,633
3.00%7/1/2043 953,332 910,789 4.00%7/1/2044 1,061,628 1,071,282
3.00%, 8/1/2043 481,230 460,312 4.00%, 9/1/2044 111,603 112,458
3.00%, 2/1/2044 3,639,006 3,476,609 4.00%10/1/2044 195,828 197,328
3.00%, 5/1/2045 3,490,690 3,334,912 4.00%, 12/1/2044 175,213 176,554
3.00%, 8/1/2045 5,201,206 4,969,094 4.00%, 1/1/2045 528,919 534,459
3.00%, 9/1/2045 333,678 316,747 4.00%, 3/1/2045 155,071 155,674
3.00%11/1/2045 700,447 664,907 4.00%, 5/1/2045 323,717 324,976
3.00%, 5/1/2046 638,881 605,630 4.00%, 6/1/2045 441,077 444,454
3.00%, 8/1/2046 714,656 677,461 4.00%, 7/1/2045 239,504 240,435
3.00%, 9/1/2046 722,370 684,774 4.00%, 9/1/2045 294,814 295,960
3.00%, 10/1/2046 281,464 266,815 4.00%, 12/1/2045 179,934 180,633
3.00%11/1/2046 2,948,494 2,812,096 4.00%, 2/1/2046 70,665 70,939
3.00%1/1/2047 2,583,619 2,449,154 4.00%, 4/1/2046 230,101 230,379
3.00%3/1/2047 2,592,928 2,461,163 4.00%, 10/1/2046 1,290,680 1,304,016
3.00%, 7/1/2047 2,274,514 2,156,136 4.00%, 11/1/2046 266,208 266,529
3.00%, 10/1/2047 2,696,936 2,556,574 4.00%4/1/2047 3,082,694 3,084,952
3.00%, 12/1/2047 3,832,760 3,633,284 4.00%, 7/1/2047 73,419 73,459
3.00%2/1/2048 2,865,335 2,708,262 4.00%, 8/1/2047 317,372 317,543
3.00%12/1/2049 10,056,921 9,458,497 4.00%, 9/1/2047 1,688,478 1,689,391
3.00%, 1/1/2050 1,994,637 1,875,949 4.00%, 12/1/2047 3,344,272 3,346,079
3.00%, 7/1/2050 4,282,256 4,016,325 4.00%, 1/1/2048 1,286,355 1,287,050
3.00%9/1/2050 19,761,338 18,488,209 4.00%, 2/1/2048 544,466 544,760
3.00%, 9/1/2051 8,396,430 7,840,583 4.00%, 5/1/2048 67,294 67,256
3.00%, 1/1/2052 14,953,404 13,951,911 4.00%6/1/2048 2,539,578 2,538,173
3.00%, 5/1/2052 12,396,708 11,552,234 4.00%, 7/1/2048 514,452 514,167
3.50%, 10/1/2025 30,546 30,512 4.00%, 8/1/2048 826,450 825,993
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4.00%, 9/1/2048 1,150,113 1,149,477 Class A2, 1.27%,
4.00%, 10/1/2048 3,216,590 3,229,093 7/25/2030 200,000 166,777
4.00%11/1/2048 2,731,196 2,731,362 Series 2020-M8, Class A2,
4.00%, 1/1/2049 2,186,590 2,209,494 1.82%, 2/25/2030 964,300 861,388
4.00%, 3/1/2049 271,345 270,446 Series 2021-M11, Class A2,
4.00%, 5/1/2049 802,340 799,683 1.51%, 3/25/2031 (c) 1,455,000 1,231,890
4.00%, 6/1/2049 6,080,252 6,087,582 Series 2021-M19,
4.00%, 7/1/2049 916,104 913,070 Class A2, 1.80%,
4.00%, 8/1/2049 1,531,389 1,530,541 10/25/2031 (c) 350,000 300,905
4.00%, 2/1/2050 581,731 579,804 TBA, 2.00%, 7/15/2037 (g) 2,400,000 2,241,375
4.00%, 7/1/2050 1,095,672 1,095,066 TBA, 2.50%, 7/1/2052 (g) 7,875,000 7,078,231
4.00%, 3/1/2051 6,833,826 6,811,195 TBA, 3.00%, 7/1/2037 (g) 4,000,000 3,907,676
4.50%4/1/2023 12,762 12,829 TBA, 3.00%, 7/15/2052 (g) 14,585,000 13,577,191
4.50%, 8/1/2023 19 19 TBA, 3.50%, 7/1/2037 (g) 4,500,000 4,472,807
4.50%, 4/1/2031 99,660 102,662 TBA, 3.50%, 7/15/2052 (g) 15,750,000 15,144,806
4.50%, 4/1/2039 195,000 200,946 TBA, 4.00%, 7/1/2052 (g) 12,500,000 12,323,763
4.50%, 4/1/2040 214,823 221,361 TBA, 4.50%, 7/15/2052 (g) 2,500,000 2,509,250
4.50%, 10/1/2040 92,471 95,285 TBA, 5.00%, 7/1/2052 (g) 6,000,000 6,123,780
4.50%, 2/1/2041 237,357 244,541 Series 2017-M15,
4.50%, 5/1/2041 119,482 123,118 Class ATS2, VRN,
4.50%, 1/1/2042 445,065 458,534 3.21%, 11/25/2027 (c) 661,400 655,536
4.50%, 9/1/2043 90,991 93,652 Series 2018-M1, Class A2,
4.50%12/1/2043 301,150 309,957 VRN, 3.09%, 12/25/2027
4.50%, 1/1/2044 44,698 46,005 (©) 104,771 101,850
4.50%, 2/1/2044 161,704 166,433 Series 2020-M53,
4.50%6/1/2044 258,440 265,508 Class A2, VRN, 1.74%,
4.50%, 3/1/2046 468,720 482,983 11/25/2032 (c) 750,000 631,920
4.50%, 9/1/2047 101,243 103,093 Series 2021-M1, Class A2,
4.50%, 11/1/2047 769,191 783,243 VRN, 1.44%, 11/25/2030
4.50%, 2/1/2048 2,917,012 2,970,302 (©) 61,250 52,124
4.50%4/1/2048 4,408,358 4,537,717 Series 2021-M17,
4.50%, 6/1/2048 2,952,837 3,006,782 Class A2, VRN, 1.71%,
4.50%8/1/2048 1,856,554 1,887,852 7/25/2031 (c) 3,500,000 2,975,266
4.50%, 11/1/2048 1,517,221 1,542,798 Government National
4.50%, 12/1/2048 420,493 427,582 Mortgage Association:
4.50%1/1/2049 926,834 942,460 2.00%, 1/20/2051 17,284,580 15,456,424
4.50%, 5/1/2049 849,548 863,869 2.00%, 4/20/2051 11,461,985 10,244,627
4.50%, 3/1/2050 2,360,106 2,394,999 2.00%, 5/20/2051 11,947,085 10,643,526
4.50%, 9/1/2050 4,196,179 4,266,917 2.00%, 6/20/2051 12,805,945 11,396,105
5.00%, 7/1/2035 221,543 233,351 2.00%, 9/20/2051 14,929,476 13,285,850
5.00%, 7/1/2040 75,283 79,324 2.00%, 12/20/2051 9,991,550 8,891,554
5.00%, 1/1/2042 304,409 320,752 2.00%, 1/20/2052 10,288,007 9,155,373
5.00%, 3/1/2042 232,941 245,447 2.00%, 4/20/2052 8,144,804 7,229,932
5.00%, 12/1/2043 62,049 65,307 2.50%, 2/20/2043 1,135,634 1,050,688
5.00%, 7/1/2044 217,432 227,349 2.50%, 12/20/2049 701,893 643,117
5.00%, 6/1/2048 362,111 371,256 2.50%, 7/20/2050 2,620,246 2,415,962
5.00%, 9/1/2048 966,018 990,415 2.50%, 8/20/2050 5,247,042 4,837,962
5.00%, 8/1/2049 646,385 662,709 2.50%, 10/20/2050 8,404,794 7,749,524
5.00%, 10/1/2049 867,124 889,023 2.50%, 4/20/2051 12,302,292 11,310,642
5.50%, 7/1/2035 97,883 104,532 2.50%, 7/20/2051 13,562,468 12,456,676
5.50%6/1/2038 26,069 27,828 2.50%, 8/20/2051 8,730,653 8,016,119
5.50%, 12/1/2038 108,737 116,108 2.50%, 9/20/2051 16,366,752 15,022,210
5.50%, 12/1/2039 156,421 166,979 2.50%, 10/20/2051 12,114,270 11,115,333
5.50%, 9/1/2040 13,227 14,120 2.50%, 11/20/2051 14,757,032 13,540,174
5.50%, 7/1/2041 176,644 188,659 2.50%, 5/20/2052 4,981,747 4,558,097
5.50%, 5/1/2044 2,225,937 2,377,130 3.00%, 10/20/2042 2,353,431 2,263,211
5.63%, 7/15/2037 723,000 881,236 3.00%12/15/2042 377,852 364,843
6.00%, 2/1/2037 100,823 109,488 3.00%12/20/2042 621,446 597,622
6.00%, 10/1/2039 134,380 146,205 3.00%, 2/20/2043 677,074 651,119
6.00%, 4/1/2040 177,369 193,675 3.00%, 4/20/2043 504,093 484,435
6.25%, 5/15/2029 80,000 94,897 3.00%, 6/20/2043 342,839 329,470
6.63%, 11/15/2030 (b) 1,852,000 2,289,128 3.00%, 11/20/2044 340,568 328,146
7.13%, 1/15/2030 325,000 407,898 3.00%, 12/20/2044 128,282 123,603
7.25%, 5/15/2030 1,102,000 1,401,546 3.00%, 3/20/2045 134,296 129,097
2.00%, 10/1/2051 30,775,775 26,762,925 3.00%, 4/20/2045 215,129 206,800
Series 2016-M4, Class AL, 3.00%, 8/20/2045 360,421 346,467
3.27%, 1/25/2039 83,738 83,361 3.00%, 1/20/2046 179,763 172,803
Series 2017-M13, 3.00%, 2/20/2046 2,761,212 2,653,536
Class A2, 3.02%, 3.00%, 4/20/2046 317,364 304,235
9/25/2027 (c) 434,343 426,192 3.00%, 5/20/2046 724,498 694,526
Series 2017-M14, 3.00%, 6/20/2046 2,054,778 1,969,773
Class A2, 2.96%, 3.00%, 9/20/2046 648,695 621,859
11/25/2027 (c) 594,851 581,261 3.00%, 10/20/2046 2,319,426 2,223,472
Series 2017-M8, Class A2, 3.00%, 11/20/2046 370,937 355,592
3.06%, 5/25/2027 (c) 577,271 569,763 3.00%, 1/20/2047 653,851 626,801
Series 2018-M2, Class A2, 3.00%, 6/20/2047 218,743 209,427
3.00%, 1/25/2028 (c) 750,000 734,614 3.00%, 7/20/2047 1,856,903 1,777,818
Series 2019-M1, Class A2, 3.00%, 10/20/2047 1,270,892 1,216,765
3.67%, 9/25/2028 (c) 857,309 865,529 3.00%, 11/20/2047 820,393 785,452
Series 2019-M18, 3.00%, 12/20/2047 759,998 727,629
Class A2, 2.47%, 3.00%, 1/20/2048 679,632 650,687
8/25/2029 2,000,000 1,858,086 3.00%, 2/20/2048 780,978 747,716
Series 2019-M22, 3.00%, 3/20/2048 3,068,620 2,937,927
Class A2, 2.52%, 3.00%, 11/20/2049 4,832,181 4,601,930
8/25/2029 579,671 548,632 3.00%, 12/20/2049 1,377,247 1,311,621
Series 2019-M5, Class A2, 3.00%, 6/20/2050 5,939,688 5,658,279
3.27%, 2/25/2029 500,000 496,764 3.00%, 7/20/2050 9,397,863 8,945,638
Series 2019-M9, Class A2, 3.00%, 12/20/2050 5,797,092 5,519,086
2.94%, 6/25/2029 743,464 724,769 3.00%, 8/20/2051 9,480,716 8,959,310
Series 2020-M14, 3.00%, 12/20/2051 7,869,342 7,451,719
Class A2, 1.78%, 3.50%, 12/20/2041 552,314 546,858
5/25/2030 500,000 444,246 3.50%, 2/15/2042 316,297 312,809
Series 2020-M20, 3.50%, 6/20/2042 298,629 295,384
Class A2, 1.44%, 3.50%, 1/20/2043 1,300,154 1,286,025
10/25/2029 1,500,000 1,307,221 3.50%, 4/15/2043 72,381 71,511
Series 2020-M42, 3.50%, 4/20/2043 311,636 308,250
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3.50%, 7/20/2043 788,785 780,688 4.50%, 10/20/2045 208,502 215,199
3.50%, 10/20/2043 145,609 144,115 4.50%, 4/20/2046 113,721 117,374
3.50%, 12/20/2043 58,075 57,479 4.50%, 9/20/2047 83,739 86,113
3.50%, 1/20/2044 118,233 117,019 4.50%, 11/20/2047 372,703 383,266
3.50%, 3/20/2044 113,166 112,004 4.50%, 12/20/2047 319,485 328,540
3.50%, 6/20/2044 4,552,151 4,492,077 4.50%, 1/20/2048 283,723 291,764
3.50%, 9/20/2044 1,667,917 1,645,906 4.50%, 6/20/2048 673,124 687,363
3.50%, 10/20/2044 198,388 195,770 4.50%, 7/20/2048 381,668 389,742
3.50%, 12/20/2044 145,484 143,564 4.50%, 8/20/2048 1,122,104 1,145,840
3.50%, 2/20/2045 111,067 109,601 4.50%, 10/20/2048 550,878 562,530
3.50%, 3/20/2045 127,130 125,218 4.50%, 1/20/2049 1,029,603 1,051,382
3.50%4/20/2045 829,396 816,921 4.50%, 7/20/2049 1,004,400 1,025,647
3.50%, 6/20/2045 764,123 752,630 5.00%, 12/15/2038 71,709 76,204
3.50%, 10/20/2045 3,162,976 3,115,402 5.00%4/15/2039 156,505 166,064
3.50%, 11/20/2045 76,046 74,902 5.00%, 5/15/2039 16,363 17,043
3.50%, 1/20/2046 960,471 946,025 5.00%, 11/20/2041 394,163 415228
3.50%, 3/20/2046 609,873 600,094 5.00%, 5/20/2044 80,293 84,584
3.50%, 4/20/2046 3,458,615 3,403,158 5.00%, 11/20/2044 73,919 77,866
3.50%, 5/20/2046 532,491 523,953 5.00%, 1/20/2048 411,592 429371
3.50%, 10/20/2046 331,506 326,190 5.00%, 5/20/2048 427,526 442,798
3.50%, 11/20/2046 2,056,499 2,023,524 5.00%, 7/20/2048 54,623 56,574
3.50%, 2/20/2047 1,523,320 1,498,895 5.00%, 9/20/2048 304,299 318,121
3.50%, 3/20/2047 310,951 305,304 5.00%, 11/20/2048 297,647 311,167
3.50%, 5/20/2047 307,306 301,725 5.00%, 1/20/2049 696,531 728,170
3.50%, 6/20/2047 185,585 182,214 5.00%, 7/20/2049 141,030 146,068
3.50%, 8/20/2047 273,911 268,936 5.50%, 6/15/2038 138,227 147,360
3.50%, 9/20/2047 278,018 272,969 5.50%, 7/15/2038 95,173 102,573
3.50%, 10/20/2047 234,754 230,491 5.50%, 2/15/2039 23,941 25,887
3.50%, 11/20/2047 940,304 923,226 5.50%, 5/20/2044 115,836 125,287
3.50%, 12/20/2047 3,594,127 3,528,851 6.00%, 1/15/2038 9,380 10,092
3.50%, 1/20/2048 4,345,482 4,266,561 6.00%, 4/15/2038 37,732 41,301
3.50%, 2/20/2048 1,131,903 1,111,345 6.00%, 6/15/2041 59,986 65,730
3.50%, 3/20/2048 1,935,714 1,900,558 TBA, 2.00%, 7/1/2052 (g) 2,625,000 2,328,265
3.50%, 4/20/2048 1,137,851 1,117,186 TBA, 2.50%, 7/21/2052 (g) 5,775,000 5,279,159
3.50%, 6/20/2048 686,989 674,512 TBA, 3.00%, 7/21/2052 (g) 9,050,000 8,526,602
3.50%, 2/20/2049 277,581 272,646 TBA, 3.50%, 7/1/2052 (g) 6,250,000 6,071,913
3.50%, 5/20/2049 192,598 188,502 TBA, 4.00%, 7/21/2052 (g) 6,300,000 6,271,442
3.50%, 7/20/2049 63,203 61,842 TBA, 4.50%, 7/1/2052 (g) 4,000,000 4,058,560
3.50%, 9/20/2049 928,989 908,611 Tennessee Valley Authority:
3.50%, 12/20/2049 395,588 386,805 0.75%, 5/15/2025 (b) 326,000 304,895
3.50%, 3/20/2050 2,724,327 2,663,841 2.88%, 9/15/2024 725,000 721,107
3.50%, 10/20/2050 1,684,055 1,646,890 5.25%, 9/15/2039 1,746,000 1,986,005
3.50%, 2/20/2051 2,115,154 2,067,630 5.88%, 4/1/2036 128,000 154,263
3.50%, 6/20/2052 3,350,000 3,257,896 7.13%, 5/1/2030 66,000 82,551
4.00%, 4/15/2040 285,616 289,932 Series B, 4.70%,
4.00%, 6/15/2040 15,731 15,968 7/15/2033 1,236,000 1,337,710
4.00%, 3/20/2044 41,619 42,235
4.00%, 4/20/2044 214,686 217,862 FERAF S 5
4.00%, 6/20/2044 201,713 204,697
4.00%, 8/20/2044 215,109 218,291 (22 k $2,039,774,917) 1,867,645,087
4.00%, 9/20/2044 173,002 175,560 —
4.00%, 10/20/2044 254,428 258,191 KEBEERSE — 403%
4.00%, 12/20/2044 221,502 224,779
4.00%, 2/20/2045 159,133 161,487 Treasury Bonds:
4.00%, 5/15/2045 118,646 120,083 1.13%, 5/15/2040 9,900,000 6,891,328
4.00%, 7/20/2045 1,028,854 1,040,426 1.13%, 8/15/2040 10,300,000 7,111,828
4.00%, 8/20/2045 128,307 129,750 1.25%, 5/15/2050 12,906,000 8,209,426
4.00%, 9/20/2045 2,329,114 2,357,576 1.38%, 11/15/2040 16,015,000 11,530,800
4.00%, 10/20/2045 184,152 186,224 1.38%, 8/15/2050 9,150,000 6,021,844
4.00%, 11/20/2045 676,135 683,740 1.63%, 11/15/2050 19,235,000 13,524,609
4.00%, 4/20/2046 112,754 114,023 1.75%, 8/15/2041 23,700,000 18,023,109
4.00%, 5/20/2046 41,947 42,419 1.88%, 2/15/2041 18,500,000 14,508,047
4.00%, 10/20/2046 79,728 80,502 1.88%, 2/15/2051 27,800,000 20,854,344
4.00%, 3/20/2047 322,495 325,627 1.88%, 11/15/2051 17,901,500 13,434,516
4.00%, 4/20/2047 124,150 125,207 2.00%, 11/15/2041 18,100,000 14,372,531
4.00%, 6/20/2047 903,740 911,730 2.00%, 2/15/2050 10,550,000 8,176,250
4.00%, 7/20/2047 243,333 245,145 2.00%, 8/15/2051 20,400,000 15,768,562
4.00%, 8/20/2047 404,060 407,070 2.25%, 5/15/2041 36,000,000 30,026,250
4.00%, 9/20/2047 164,465 165,690 2.25%, 8/15/2049 5,570,000 4,570,011
4.00%, 2/20/2048 1,204,605 1,213,579 2.25%, 2/15/2052 (b) 28,927,000 23,806,017
4.00%, 3/20/2048 925,648 932,544 2.38%, 2/15/2042 17,400,000 14,751,937
4.00%, 4/20/2048 3,269,657 3,292,051 2.38%, 11/15/2049 7,967,000 6,727,136
4.00%, 6/20/2048 420,587 423,467 2.38%, 5/15/2051 (b) 20,200,000 17,053,219
4.00%, 7/20/2048 212,268 213,722 2.50%, 2/15/2045 3,399,000 2,882,777
4.00%, 8/20/2048 1,724,642 1,736,454 2.50%, 2/15/2046 3,681,800 3,121,476
4.00%, 9/20/2048 450,993 454,082 2.75%, 11/15/2042 15,482,000 13,851,552
4.00%, 5/20/2049 649,515 648,538 2.75%, 11/15/2047 12,200,000 10,926,625
4.00%, 7/20/2049 2,773,332 2,769,163 2.88%, 5/15/2043 1,900,000 1,731,078
4.00%, 5/20/2050 1,296,199 1,294,250 2.88%, 8/15/2045 3,740,000 3,396,972
4.50%, 6/15/2039 17,701 18,376 2.88%, 11/15/2046 5,109,700 4,657,013
4.50%, 7/15/2039 42,615 44,240 2.88%, 5/15/2049 12,436,000 11,594,627
4.50%, 4/15/2040 200,516 208,168 2.88%, 5/15/2052 12,650,000 11,946,344
4.50%6/15/2040 124,463 129,213 3.00%, 11/15/2044 1,464,000 1,356,030
4.50%, 3/15/2041 75,333 78,208 3.00%, 5/15/2045 2,100,000 1,947,750
4.50%, 6/15/2041 56,571 58,742 3.00%, 11/15/2045 2,900,000 2,694,734
4.50%, 9/20/2041 67,636 70,441 3.00%, 5/15/2047 10,200,000 9,533,812
4.50%, 12/15/2041 27,507 28,563 3.00%, 2/15/2048 13,150,000 12,389,766
4.50%, 1/15/2042 50,009 51,916 3.00%, 8/15/2048 (b) 16,200,000 15,303,937
4.50%, 10/20/2043 39,662 40,951 3.00%, 2/15/2049 11,425,000 10,889,453
4.50%, 4/20/2044 105,696 109,130 3.13%, 11/15/2041 2,518,000 2,415,706
4.50%, 6/20/2044 89,625 92,536 3.13%, 2/15/2042 2,197,000 2,102,598
4.50%, 11/20/2044 224,753 231,971 3.13%, 2/15/2043 1,240,000 1,177,613
4.50%, 12/20/2044 71,379 73,671 3.13%, 8/15/2044 2,078,000 1,968,256
4.50%, 7/20/2045 1,285,426 1,326,711 3.13%, 5/15/2048 13,150,000 12,720,570
4.50%, 8/20/2045 109,577 113,097 3.25%, 5/15/2042 7,000,000 6,832,656
4.50%, 9/20/2045 55,341 57,119
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3.38%, 5/15/2044 2,164,000 2,135,259 1.63%, 10/31/2023 4,730,000 4,647,410
3.38%, 11/15/2048 9,310,000 9,459,833 1.63%, 5/15/2026 300,000 284,297
3.50%, 2/15/2039 700,000 730,953 1.63%, 10/31/2026 11,125,000 10,476,621
3.63%, 8/15/2043 3,950,000 4,051,836 1.63%, 11/30/2026 11,700,000 11,008,969
3.75%, 8/15/2041 150,000 157,547 1.63%, 8/15/2029 11,927,000 10,859,161
3.75%, 11/15/2043 3,762,000 3,933,053 1.63%, 5/15/2031 32,006,000 28,595,361
3.88%, 8/15/2040 150,000 161,625 1.75%, 6/30/2024 13,450,000 13,126,885
4.25%, 11/15/2040 400,000 451,750 1.75%, 7/31/2024 (b) 2,500,000 2,437,109
4.38%, 2/15/2038 2,235,000 2,601,330 1.75%, 12/31/2026 8,150,000 7,704,934
4.38%, 11/15/2039 375,000 433,008 1.75%, 1/31/2029 25,600,000 23,608,000
4.38%, 5/15/2040 5,350,000 6,163,367 1.75%, 11/15/2029 (b) 7,000,000 6,423,594
4.50%, 2/15/2036 502,000 590,007 1.88%, 8/31/2024 2,150,000 2,098,938
4.63%, 2/15/2040 48,970,000 58,258,997 1.88%, 6/30/2026 10,500,000 10,041,445
4.75%, 2/15/2037 546,000 659,124 1.88%, 2/28/2027 32,052,000 30,426,864
4.75%, 2/15/2041 5,400,000 6,501,938 1.88%, 2/28/2029 (b) 64,070,000 59,565,078
5.25%, 11/15/2028 262,000 294,525 2.00%, 6/30/2024 (b) 1,125,000 1,103,599
5.25%, 2/15/2029 250,000 282,383 2.00%, 2/15/2025 3,206,000 3,123,596
5.50%, 8/15/2028 (b) 452,000 512,102 2.00%, 8/15/2025 200,000 193,766
6.13%, 11/15/2027 686,000 787,667 2.13%, 11/30/2023 2,000,000 1,976,719
6.25%, 8/15/2023 300,000 311,273 2.13%, 9/30/2024 1,550,000 1,521,059
6.50%, 11/15/2026 (b) 1,054,000 1,199,172 2.13%, 11/30/2024 7,000,000 6,853,984
6.88%, 8/15/2025 50,000 55,621 2.13%, 5/15/2025 4,549,000 4,437,052
7.50%, 11/15/2024 6,100,000 6,722,391 2.13%, 5/31/2026 11,415,000 11,027,068

Treasury Notes: 2.25%, 12/31/2023 1,854,000 1,834,012
0.13%, 7/15/2023 (b) 10,800,000 10,489,078 2.25%, 1/31/2024 3,600,000 3,558,938
0.13%, 7/31/2023 11,950,000 11,592,434 2.25%, 3/31/2024 13,350,000 13,182,082
0.13%, 8/15/2023 15,500,000 15,013,203 2.25%, 4/30/2024 (b) 20,850,000 20,579,602
0.13%, 8/31/2023 14,700,000 14,225,695 2.25%, 10/31/2024 10,000,000 9,828,906
0.13%, 9/15/2023 10,500,000 10,148,086 2.25%, 11/15/2024 12,344,000 12,137,624
0.13%, 10/15/2023 4,800,000 4,628,063 2.25%, 12/31/2024 12,350,000 12,119,402
0.13%, 1/15/2024 9,000,000 8,615,039 2.25%, 11/15/2025 1,400,000 1,363,469
0.13%, 2/15/2024 (b) 23,100,000 22,067,719 2.25%, 3/31/2026 550,000 534,359
0.25%, 11/15/2023 3,650,000 3,516,404 2.25%, 8/15/2027 6,600,000 6,337,547
0.25%, 3/15/2024 27,900,000 26,635,781 2.25%, 11/15/2027 19,050,000 18,261,211
0.25%, 5/15/2024 24,200,000 22,998,508 2.38%, 4/30/2026 13,300,000 12,979,969
0.25%, 6/15/2024 19,200,000 18,204,750 2.38%, 5/15/2027 12,600,000 12,196,406
0.25%, 5/31/2025 20,675,000 19,075,918 2.38%, 3/31/2029 9,000,000 8,617,500
0.25%, 6/30/2025 5,675,000 5,224,547 2.38%, 5/15/2029 13,250,000 12,693,086
0.25%, 7/31/2025 14,935,000 13,709,863 2.50%, 8/15/2023 2,308,000 2,296,460
0.25%, 8/31/2025 26,900,000 24,628,211 2.50%, 1/31/2024 20,700,000 20,543,941
0.25%, 9/30/2025 12,000,000 10,961,250 2.50%, 4/30/2024 (b) 11,200,000 11,103,313
0.38%, 10/31/2023 (b) 17,500,000 16,910,059 2.50%, 5/31/2024 (b) 23,500,000 23,291,621
0.38%, 4/15/2024 15,315,000 14,619,843 2.50%, 1/31/2025 11,150,000 11,001,043
0.38%, 7/15/2024 7,500,000 7,113,867 2.50%, 2/28/2026 14,838,000 14,552,832
0.38%, 8/15/2024 9,400,000 8,891,812 2.50%, 3/31/2027 4,750,000 4,634,961
0.38%, 9/15/2024 11,800,000 11,134,406 2.63%, 3/31/2025 3,210,000 3,176,897
0.38%, 4/30/2025 17,250,000 16,006,113 2.63%, 12/31/2025 11,000,000 10,846,172
0.38%, 11/30/2025 6,850,000 6,255,977 2.63%, 5/31/2027 (b) 16,500,000 16,188,047
0.38%, 12/31/2025 (b) 21,831,000 19,891,793 2.63%, 2/15/2029 9,350,000 9,101,641
0.38%, 1/31/2026 15,750,000 14,318,965 2.75%, 8/31/2023 (b) 10,500,000 10,475,801
0.38%, 9/30/2027 18,950,000 16,480,578 2.75%, 11/15/2023 10,383,000 10,350,553
0.50%, 11/30/2023 21,545,000 20,812,807 2.75%, 2/15/2024 4,618,000 4,601,404
0.50%, 3/31/2025 1,250,000 1,166,504 2.75%, 5/15/2025 12,800,000 12,702,000
0.50%, 4/30/2027 5,322,000 4,709,970 2.75%, 6/30/2025 10,500,000 10,416,328
0.50%, 6/30/2027 15,450,000 13,615,312 2.75%, 8/31/2025 6,600,000 6,540,188
0.50%, 10/31/2027 23,600,000 20,614,969 2.75%, 4/30/2027 14,000,000 13,811,875
0.63%, 10/15/2024 6,500,000 6,157,734 2.75%, 5/31/2029 12,000,000 11,767,500
0.63%, 7/31/2026 15,600,000 14,146,031 2.88%, 10/31/2023 7,750,000 7,740,313
0.63%, 11/30/2027 5,600,000 4,917,063 2.88%, 11/30/2023 11,651,000 11,635,526
0.63%, 12/31/2027 4,700,000 4,118,008 2.88%, 4/30/2025 7,100,000 7,068,938
0.63%, 5/15/2030 14,800,000 12,341,812 2.88%, 5/31/2025 10,200,000 10,155,375
0.63%, 8/15/2030 (b) 23,150,000 19,192,797 2.88%, 6/15/2025 13,300,000 13,248,047
0.75%, 12/31/2023 87,120,000 84,271,585 2.88%, 7/31/2025 (b) 7,050,000 7,016,402
0.75%, 11/15/2024 11,300,000 10,712,047 2.88%, 11/30/2025 6,925,000 6,882,801
0.75%, 3/31/2026 25,601,000 23,514,919 2.88%, 5/15/2028 12,950,000 12,798,242
0.75%, 4/30/2026 40,000,000 36,665,625 2.88%, 8/15/2028 4,900,000 4,839,898
0.75%, 5/31/2026 13,000,000 11,893,984 2.88%, 4/30/2029 25,000,000 24,710,937
0.75%, 8/31/2026 41,850,000 38,090,039 2.88%, 5/15/2032 (b) 12,740,000 12,598,666
0.75%, 1/31/2028 21,000,000 18,496,406 3.00%, 9/30/2025 (b) 5,200,000 5,191,469
0.88%, 1/31/2024 23,800,000 23,028,359 3.00%, 10/31/2025 2,300,000 2,296,047
0.88%, 6/30/2026 39,420,000 36,183,249 3.13%, 11/15/2028 6,800,000 6,813,281
0.88%, 11/15/2030 (b) 19,200,000 16,209,000 3.25%, 6/30/2029 5,000,000 5,059,375
1.00%, 12/15/2024 14,300,000 13,616,281 U.S. Treasury Notes:

1.13%, 1/15/2025 14,000,000 13,349,219 0.25%, 9/30/2023 (b) 7,750,000 7,494,492
1.13%, 2/28/2025 31,323,000 29,808,239 1.88%, 2/15/2032 27,900,000 25,275,656
1.13%, 10/31/2026 3,000,000 2,765,156

1.13%, 2/28/2027 8,500,000 7,786,797 REN A

1.13%, 2/29/2028 11,000,000 9,889,687

1.13%, 8/31/2028 99,600,000 88,644,000 (A b $2,744,367,789) 2,525,786.387
1.13%, 2/15/2031 (b) 35,000,000 30,072,656 —
1.25%, 8/3/ 1/2/024 (b) 11,000,000 10,596,953 WEE — 0.4%

1.25%, 12/31/2026 35,500,000 32,812,539 | PRSOON

125%, 3/31/2028 30,000,000 27,103,125 ;’a yJ Ajr :a' #; o A’: [hori%“’

1274 s R TR e e
1.38%, 1/31/2025 (b) 34,175,000 32,773,291 airlorma state L niversity

1.38%, 8/31/2026 3,000,000 2,803,828 Causfzrrﬁféifzrﬁ; IT' é 111/ 2052 625,000 477,000
1.38%, 11/15/2031 25,300,000 21,943,797 Authority Revenue:

1.50%, 2/29/2024 (b) 17,450,000 17,038,971 P A 100,000 91396
1.50%, 9/30/2024 10,000,000 9,671,875 Sories S1-SUB. 7.04% ’ ’
1.50%, 10/31/2024 11,250,000 10,867,676 winoso 100,000 137.457
1.50%, 11/30/2024 11,300,000 10,899,203 California. State General ’ ’
1.50%, 8/15/2026 2,392,000 2,246,238 Obligation:

1.50%, 1/31/2027 13,400,000 12,510,156 sation:

LS00 Lrsmens Prprrr ity 5384172005 S0 15
1.50%, 2/15/2030 13,950,000 12,528,844 207 ’ ’
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4.50%, 4/1/2033 250,000 256,013 City of Chicago IL
4.60%, 4/1/2038 150,000 151,672 Series B, 7.75%, 1/1/2042 41,000 45,266
7.30%, 10/1/2039 1,395,000 1,804,581 Sales Tax Securitization Corp.,

7.35%, 11/1/2039 110,000 143,290 Revenue:

7.50%, 4/1/2034 275,000 352,960 Series A, 4.64%, 1/1/2040 100,000 99,245
7.55%, 4/1/2039 297,000 402,877 Series A, 4.79%, 1/1/2048 100,000 101,657
7.63%, 3/1/2040 90,000 121,651 Series B, 3.82%, 1/1/2048 100,000 88,176

California, State University, State of Illinois:

Revenue: 4.95%, 6/1/2023 0 —
Series B, 2.98%, 11/1/2051 250,000 196,915 5.10%, 6/1/2033 670,000 674,080
Series B, 3.90%, 11/1/2047 100,000 93,305 7.35%, 7/1/2035 500,000 545,399

City of Los Angeles Department 2,230,578

of Airports Customer Facility AVT4TF —0.0% (a)
Charge Revenue Indiana Finance Authority
4.24%, 5/15/2048 (f) 250,000 228,959 3.05%, 1/1/2051 125,000 100,927

City of San Francisco CA Public -
Utilities Commission Water AUHFR —0.0% (a)

Revenue Kansas Development Finance
Series A, 3.30%, 11/1/2039 55,000 48,590 .

Los Angeles Community College Autlhumy
Lol Series K, 2.77%, 5/1/2051 100,000 76,953
District: Kansas Development Finance
1.61%, 8/1/2028 250,000 222,375 Authority, Revenue

o s
é?}o//: gf %g;g 528888 ;: ;?3} Series H, 4.93%, 4/15/2045 50,000 52409

Los Angeles, CA, Department of = e — 129362
‘Water & Power Revenue: AY=5YF — 0‘0_% (2)

6.57%, 7/1/2045 150,000 191,170 Maryland Health & Higher
6.60%, 7/1/2050 260,000 338,937 Educational Facilities

Los Angeles, CA, Unified School Aut.homy, Revenue:

District, General Obligation: Ser¥es D, 3.05%, 7/1/2040 200,000 158,327
5.75%, 7/1/2034 150,000 166,640 Series D, 3.20%, 7/1/2050 200,000 _ 151,834
Series RY, 6.76%, 7/1/2034 250,000 298,645 310,161

Regents, University of California RYFa—+tyY —0.0%(a)

Medical Center Pooled, Commonwealth of
Revenue: Massachusetts:
Series N, 3.01%, 5/15/2050 150,000 113,165 4.91%, 5/1/2029 100,000 104,412
Series N, 3.26%, 5/15/2060 150,000 111,496 5.46%, 12/1/2039 400,000 444,274
Series N, 3.71%, 5/15/2120 150,000 109,149 Series H, 2.90%, 9/1/2049 65,000 50,676

Riverside, CA, Taxable Pension Commonwealth of
Obligation, Revenue Massachusetts Transportation
Series A, 3.86%, 6/1/2045 50,000 44,597 Fund Revenue

San Diego County Regional 5.73%, 6/1/2040 50,000 56,963
Transportation Commission Massachusetts School Building
Series A, 3.25%, 4/1/2048 100,000 85,574 Authority:

San Francisco, CA, Bay Area Series B, 3.40%, 10/15/2040 85,000 71,791
Toll Authority, Toll Bridge Series C, 2.95%, 5/15/2043 400,000 306,788
Revenue 1,034,904
Series F-2, 6.26%, 4/1/2049 235,000 299,885 SVHY —0.0% (a)

University of California, Michigan Finance Authority
Revenue: 3.38%, 12/1/2040 35,000 30,144
Series AD, 4.86%, 5/15/2112 450,000 427,477 Michigan State Building Authority
Series AQ, 4.77%, 5/15/2115 75,000 69,919 Series I1, 2.71%, 10/15/2040 300,000 227,432
Series AX, 3.06%, 7/1/2025 100,000 99,084 Michigan State University
Series BD, 3.35%, 7/1/2029 300,000 287715 Series A, 4.17%, 8/15/2122 250,000 210,786

8,600,904 Michigan Strategic Fund

AXFhY b —0.0% (a) 3.23%, 9/1/2047 25,000 19,328

Connecticut, State General University of Michigan, Revenue:

Obligation Series B, 2.44%, 4/1/2040 200,000 155,757
5.09%, 10/1/2030 100,000 104,480 Series B, 2.56%, 4/1/2050 500,000 367,237
Series C, 3.60%, 4/1/2047 395,000 364,642

FRYY —0.0% (a) 1,375,326

County of Broward FL Airport SYVYE —0.0% (a)

System Revenue Mississippi, State General
Series C, 3.48%, 10/1/2043 200,000 168,518 Obligation

State Board of Administration 5.25%, 11/1/2034 100,000 108,723

Finance Corp.:

Series A, 1.26%, 7/1/2025 150,000 140,341 SZX—1 —0.0% (a)

Series A, 1.71%, 7/1/2027 150,000 135,674 Health & Educational Facilitics

Series A, 2.15%, 7/1/2030 150,000 130,309 Authority of the State of

574,842 Missouri, Revenue

a—Y7F7 —0.0% (a) 3.65%, 8/15/2057 285,000 255,390
City of Atlanta GAWater &

Wastewater Revenue RTSAHA —0.0% (a)

2.26%, 11/1/2035 150,000 121,989 University of Nebraska Facilities

Georgia, Municipal Electric Corp.

Authority Revenue: Series A, 3.04%, 10/1/2049 100,000 77,250
6.64%, 4/1/2057 168,000 197,182
6.66%, 4/1/2057 95,000 113,849 1 —Se—— 0.0%
7.06%, 4/1/2057 290,000 331,769 Ne: Jers/e:'Ecozomic 0.0% ()
764789 Development Authority,

TA R —0.0% (a) Revenue

Idaho Energy Res. Authority Series A, 7.43%, 2/15/2029
2.86%, 9/1/2046 85,000 65,617 (h) 275,000 308,954

AU 4 —0.0% (a) New Jersey Transportation Trust

Chicago O'Hare International Fund Authority:

Airport, Revenue 4.08%, 6/15/2039 400,000 359,859
Series C, 4.47%, 1/1/2049 500,000 505,899 4.13%, 6/15/2042 320,000 277,904

Chicago Transit Authority, New Jersey Turnpike Authority
Revenue Revenue
Series B, 6.90%, 12/1/2040 70,000 83,943 Series A, 7.10%, 1/1/2041 325,000 419,464

Chicago, IL, Metropolitan Water Rutgers, State University of New
Reclamation District, General Jersey, Revenue:

Obligation 5.67%, 5/1/2040 205,000 229,147
5.72%, 12/1/2038 75,000 86,913 Series P, 3.92%, 5/1/2119 100,000 717,752
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Series R, 3.27%, 5/1/2043 35,000 29,311
1,702,391 THEYR —0.1%

Za—3—-9Y —01% City of Houston TX:

New York City Municipal Water 3.96%, 3/1/2047 700,000 654,856
Finance Authority 6.29%, 3/1/2032 85,000 94,961
5.72%, 6/15/2042 215,000 254,120 Dallas Area Rapid Transit

New York State Dormitory Series A, 2.61%, 12/1/2048 165,000 121,452
Authority: Dallas Fort Worth International
5.63%, 3/15/2039 105,000 116,129 Airport
Series B, 3.14%, 7/1/2043 250,000 211,217 2.84%, 11/1/2046 200,000 155,495
Series F, 3.11%, 2/15/2039 135,000 115,672 Dallas, TX, Convention Center
Series F, 3.19%, 2/15/2043 135,000 110,729 Hotel Development Corp.

New York State Thruway Revenue
Authority: 7.09%, 1/1/2042 165,000 195,139
Series M, 2.90%, 1/1/2035 50,000 43,750 Dallas/Fort Worth TX
Series M, 3.50%, 1/1/2042 50,000 42,567 International Airport Revenue:

New York, NY, City Transitional Series A, 2.99%, 11/1/2038 100,000 86,879
Finance Authority Revenue Series A, 3.14%, 11/1/2045 100,000 80,988
5.51%, 8/1/2037 100,000 109,927 Series C, 2.92%, 11/1/2050 40,000 31,441

New York, NY, General Series C, 3.09%, 11/1/2040 60,000 50,020
Obligation: Grand Parkway Transportation
5.52%, 10/1/2037 85,000 95,390 Corp.

Series A2, 5.21%, 10/1/2031 100,000 106,816 3.24%, 10/1/2052 185,000 148,110

New York, NY, Metropolitan North Texas Tollway Authority
Transportation Authority 3.01%, 1/1/2043 70,000 56,416
Revenue North Texas, Tollway Authority
6.67%, 11/15/2039 150,000 179,228 Revenue

New York, State Urban 6.72%, 1/1/2049 50,000 67,362
Development Corp., Revenue San Antonio, TX, Public Service
Series B, 3.90%, 3/15/2033 250,000 243,944 Board, Revenue

Port Authority of New York & 5.99%, 2/1/2039 75,000 89,099
New Jersey State of Texas
3.14%, 2/15/2051 210,000 166,067 3.21%, 4/1/2044 150,000 128,144

Port Authority of New York & Texas Private Activity Bond
New Jersey, Revenue: Surface Transportation Corp.

3.18%, 7/15/2060 395,000 295,456 3.92%, 12/31/2049 300,000 263,793
4.03%, 9/1/2048 350,000 321,408 Texas, State General Obligation
4.93%, 10/1/2051 220,000 234,777 5.52%, 4/1/2039 100,000 113,223
Series 192, 4.81%, Texas, State Transportation

10/15/2065 150,000 154,829 Commission Revenue
Series 20, 4.23%, 10/15/2057 125,000 117,037 Series B-BUILD, 5.18%,
Series 21, 3.29%, 8/1/2069 500,000 370,594 4/1/2030 110,000 117,431
Series AAA, 1.09%, 7/1/2023 250,000 245,367 Texas, StateTransportation

Westchester County Local Commission General
Development Corp. Obligation:

3.85%, 11/1/2050 (f) 180,000 146,103 2.47%, 10/1/2044 200,000 150,833
3,681,127 2.56%, 4/1/2042 120,000 97,045

J—=RABFA4F —0.0% (a) - University of Texas System,

Charlotte-Mecklenburg Hospital Re\{enue:

Authority/The Ser{es A, 3.35%, 8/15/2047 100,000 86,889
3.20%. 1/15/2051 125,000 97.082 Series B, 2.44%, 8/15/2049 50,000 35,886
2,825,462

FNnAF —0.0% (a) NR—=TU=7 —0.0% (a) B

JobsOhio Beverage System University of Virginia, Revenue:

Series A, 2.83%, 1/1/2038 50,000 41,704 2.26%, 9/1/2050 90,000 61,969

Ohio State University, General Series A, 3.23%, 9/1/2119 350,000 234,143
Receipts Revenue 296,112
4.91%, 6/1/2040 100,000 108,613 YUY —0.0% (a)

Ohio, American Municipal Washington, State General
Power, Inc. Revenue Obligation
Series B, 8.08%, 2/15/2050 200,000 293,472 5.14%, 8/1/2040 200,000 223,201

443,789

LY —0.0% (a) TA4RAVYY —0.0% (a)

Oregon School Boards State of Wisconsin, Revenue
Association Series C, 3.15%, 5/1/2027 160,000 156,440
Series B, 5.68%, 6/30/2028
(h) 100,000 106,203 HAREE

Port of Morrow, OR, Oregon (= A | $29,208,417) 26,154,680
Transmission Facilities, -
Revenue = o,

2.54%, 9/1/2040 200,000 156,431 TRERRES —1.0%
262,634 BANK 2017-BNK4 Series

RUSWIRZT —0.0% (a) 2017-BNK4, Class A3,

Pennsylvania State University, 3.36%, 5/15/2050 200,000 192,090
Revenue: BANK 2017-BNK6 Series
Series D, 2.79%, 9/1/2043 250,000 202,012 2017-BNKS, Class ASB,

Series D, 2.84%, 9/1/2050 250,000 194,421 3.29%, 7/15/2060 429,571 420,220

Pennsylvania, Turnpike BANK 2017-BNK?7 Series
Commission Revenue 2017-BNK7, Class A4,

Series B, 5.51%, 12/1/2045 75,000 82,582 3.18%, 9/15/2060 300,000 284,579

State Public School Building BANK 2017-BNK9 Series
Authority, Revenue 2017-BNK9, Class A4,

5.00%, 9/15/2027 95,000 98,681 3.54%, 11/15/2054 255,000 246,452

University of Pittsburgh-of the BANK 2018-BNK13 Series
Commonwealth System of 2018-BN13, Class A5,

Higher Education 4.22%, 8/15/2061 (c) 390,000 388,987
3.56%, 9/15/2119 200,000 145,394 BANK 2018-BNK 14 Series
723,090 2018-BN14, Class A4,

TARY— —0.0% (a) - 4.23%, 9/15/2060 (c) 286,660 285,955

Metropolitan Government BANK 2018-BNK15 Series
Nashville & Davidson County, 2018-BN15, Class Ad,

TN, Health & Educational 4.41%, 11/15/2061 (c) 400,000 402,792
Facilities Revenue BANK 2019-BNK18 Series
Series B, 4.05%, 7/1/2026 10,000 10,099 2019-BN18, Class A4,
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3.58%, 5/15/2062 500,000 478,857 2/10/2047 500,000 498,416
BANK 2019-BNK24 Series Series 2014-UBS3,
2019-BN24, Class A3, Class A4, 3.82%,
2.96%, 11/15/2062 1,000,000 914,624 6/10/2047 500,000 496,390
BANK 2020-BNK25 Series Series 2015-CR24,
2020-BN25, Class AS, Class A5, 3.70%,
2.65%, 1/15/2063 600,000 536,650 8/10/2048 500,000 491,353
BANK 2020-BNK28 Series Series 2015-LC21,
2020-BN28, Class A4, Class A3, 3.45%,
1.84%, 3/15/2063 300,000 249,859 7/10/2048 419,712 411,209
BANK 2020-BNK29 Series Series 2016-CR28,
2020-BN29, Class A4, Class A4, 3.76%,
2.00%, 11/15/2053 1,000,000 839,776 2/10/2049 616,000 605,597
BANK 2021-BNK32 Series Series 2017-COR2,
2021-BN32, Class AS, Class A3, 3.51%,
2.64%, 4/15/2054 500,000 440,625 9/10/2050 650,000 626,207
BANK 2021-BNK36 Series Series 2017-COR2,
2021-BN36, Class AS, Class A2, 3.24%,
2.47%, 9/15/2064 1,000,000 863,492 9/10/2050 206,220 195,730
BANK 2022-BNK39 Series Series 2018-COR3,
2022-BNK39, Class A4, Class A3, 4.23%,
2.93%, 2/15/2055 750,000 672,307 5/10/2051 1,000,000 990,304
Barclays Commercial Series 2019-GC44,
Mortgage Trust: Class A5, 2.95%,
Series 2019-C3, Class A4, 8/15/2057 500,000 456,898
3.58%, 5/15/2052 500,000 476,580 CSAIL Commercial Mortgage
Series 2019-C5, Class A4, Trust:
3.06%, 11/15/2052 500,000 461,367 Series 2017-C8, Class A4,
BBCMS Mortgage Trust: 3.39%, 6/15/2050 500,000 478,005
Series 2020-C8, Class A5, Series 2017-CX10,
2.04%, 10/15/2053 750,000 635,000 Class A5, 3.46%,
Series 2022-C14, Class A5, 11/15/2050 (c) 500,000 479,261
2.95%, 2/15/2055 (c) 500,000 447,512 Series 2018-C14, Class A4,
BBCMS Trust Series 4.42%, 11/15/2051 (c) 500,000 500,618
2021-C10, Class A5, Series 2018-CX12,
2.49%, 7/15/2054 500,000 434,519 Class A4, 4.22%,
Benchmark 2022-B32 8/15/2051 (c) 500,000 496,689
Mortgage Trust Series Series 2019-C17, Class A5,
2022-B32, Class AS, 3.02%, 9/15/2052 1,000,000 913,415
3.00%, 1/15/2055 (c) 1,000,000 900,469 Federal Home Loan Mortgage
Benchmark Mortgage Trust: Corp. Series K748,
Series 2018-B2, Class A5, Class A2, 2.26%, 1/25/2029
3.88%, 2/15/2051 (c) 695,000 680,191 (c) 1,500,000 1,399,595
Series 2018-B3, Class A5, Federal National Mortgage
4.03%, 4/10/2051 350,000 345,084 Association Series
Series 2020-B16, Class A5, 2022-M1G, Class A2,
2.73%, 2/15/2053 400,000 359,608 1.58%, 9/25/2031 (c) 800,000 673,168
Series 2020-B18, Class A5, Freddie Mac Multifamily
1.93%, 7/15/2053 366,146 309,040 Structured Pass Through
Series 2020-B21, Class A5, Certificates Series K140,
1.98%, 12/17/2053 500,000 419,332 Class A2, 2.25%,
Series 2021-B24, Class A5, 3/25/2054 1,500,000 1,343,721
2.58%, 3/15/2054 600,000 526,873 GS Mortgage Securities Trust:
Series 2021-B25, Class A5, Series 2015-GC30,
2.58%, 4/15/2054 500,000 437,606 Class A4, 3.38%,
Series 2021-B28, Class A5, 5/10/2050 1,600,000 1,570,842
VRN, 2.22%, 8/15/2054 950,000 804,986 Series 2017-GS5,
BENCHMARK Mortgage Class A3, 3.41%,
Trust: 3/10/2050 1,000,000 963,517
Series 2018-B6, Class A4, Series 2017-GS6,
4.26%, 10/10/2051 300,000 299,189 Class A3, 3.43%,
Series 2019-B13, Class A4, 5/10/2050 500,000 481,108
2.95%, 8/15/2057 1,000,000 917,365 Series 2017-GS7,
Series 2019-B9, Class A5, Class A4, 3.43%,
4.02%, 3/15/2052 342,857 336,647 8/10/2050 500,000 480,211
Series 2020-B19, Class A5, Series 2019-GC42,
1.85%, 9/15/2053 500,000 419,636 Class A4, 3.00%,
CD Mortgage Trust Series 9/1/2052 1,000,000 915,706
2019-CD8, Class A4, Series 2019-GC38,
2.91%, 8/15/2057 1,500,000 1,365,239 Class A4, VRN, 3.97%,
CFCRE Commercial 2/10/2052 750,000 733,343
Mortgage Trust Series JP Morgan Chase
2016-C3, Class A3, 3.87%, Commercial Mortgage
1/10/2048 350,000 345,063 Securities Trust:
Citigroup Commercial Series 2013-C16,
Mortgage Trust: Class AS, 4.52%,
Series 2014-GC25, 12/15/2046 1,000,000 999,480
Class A3, 3.37%, Series 2015-JP1, Class AS,
10/10/2047 407,420 400,235 VRN, 4.12%, 1/15/2049
Series 2015-GC33, (c) 1,250,000 1,210,868
Class A4, 3.78%, JPMBB Commercial Mortgage
9/10/2058 1,200,000 1,189,162 Securities Trust:
Series 2017-P8, Class A4, Series 2014-C22,
3.47%, 9/15/2050 500,000 482,152 Class A3Al, 3.54%,
Series 2019-GC41, 9/15/2047 421,612 412,731
Class AS, 2.87%, Series 2014-C22, Class A4,
8/10/2056 1,500,000 1,362,971 3.80%, 9/15/2047 1,500,000 1,487,384
Series 2019-GC43, Series 2015-C29, Class A4,
Class A4, 3.04%, 3.61%, 5/15/2048 220,000 215,948
11/10/2052 750,000 688,016 Series 2017-C7, Class A5,
Series 2020-GC46, 3.41%, 10/15/2050 500,000 479,296
Class A5, 2.72%, Series 2015-C29, Class B,
2/15/2053 300,000 267,786 VRN, 4.12%, 5/15/2048
COMM Mortgage Trust: (©) 500,000 471,251

Series 2014-CR14,
Class A3, 3.96%,
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Series 2017-C5, AREFREERIES —0.1%
Class ASB, 3.49%,
3/15/2050 483,969 474,932 Benchmark 2021-B30
Series 2020-COR7, Mortgage Trust Series
Class AS, 2.18%, 2021-B30, Class A5,
5/13/2053 650,000 555,662 2.58%, 11/15/2054 500,000 434,015
Morgan Stanley Bank of COMM 2013-CCRE12
America Merrill Lynch Trust: Mortgage Trust Series
Series 2015-C20, Class A4, 2013-CR12, Class A4,
3.25%, 2/15/2048 500,000 488,087 4.05%, 10/10/2046 4,000,000 3,978,602
Series 2015-C23, Class A3, Wells Fargo Commercial
3.45%, 7/15/2050 486,368 475,976 Mortgage Trust 2019-C50
Series 2015-C23, Class A4, Series 2019-C50, Class AS,
3.72%, 7/15/2050 800,000 786,971 3.73%, 5/15/2052 175,000 168,417
Series 2015-C26, Class A5, HRA Y ERRITSER
3.53%, 10/15/2048 1,000,000 976,802
Morgan Stanley Capital I
Series 2017-HR2, (A b $4,727,065) 4,581,034
Class A4, 3.59%, [u] #
T
Trust: State Street Institutional
m§t. Liquid Reserves Fund
S s Premier Class 1.49% (i) (j) 131205546 131,192,425
12/15/2048 478,187 472,339 State Street Navigator )
Series 2018-H3. Class AS Securities Lending Portfolio
4.18%, 7/15/2051 742,000 735,296 1L () 352,171,990 352.171.990
Series 2019-L3, Class A4, -
3.13%, 11/15/2052 500,000 460,415 EMRRaE
Series 2020-HRS, (3 A 1 $483,389,876) __ 483364415
Class A4, 2.04%,
7/15/2053 500,000 423,198 BRE&R —106.7%
Series 2021-L6, Class A4, (A b $7,332,870,346) 6,692,122,272
2.44%, 6/15/2054 (c) 500,000 427,200
UB'Sr Commercial Mortgage FOMBELBETIER — 6.7)%
rust: 420,776,521
Series 2017-C4, Class A4, SIEE —100.0% 6,271,345,751
3.56%, 10/15/2050 325,000 312,344 =
Series 2017-C7, Class A4,
3.68%, 12/15/2050 500,000 484,133
Series 2018-C14, Class A3,
4.18%, 12/15/2051 1,000,000 964,087 . N
Series 2018-C8, Class Ad, (a) HEFED 0.05%A DEE
s 3,92;)/(1,922;15/2051 300,000 294,737 (b) ?E%é@iﬁ% @éé“( ji 7:_ Liggl-s Gi 2022 QE 6 H
eries -Cl17, -
Class ASB, 2.87%, F X T vy
10/15/2052 400,000 374,904 30 A EE}% L,/H_ 7;6 ﬁwc* Do
Wells Fargo Commercial (C) Eéﬁ{j‘?ﬂ:‘uﬁﬁf‘}% — ﬁaﬁ%‘u%ﬁai 2022 QE 6 )EJ 30
Mortgage Trust: -~ P 2 . 3
Series 2014_LC16, EI L;ﬁij] fg*”@’( &) 50 /AZQ é nfx_%ﬁé
Class AS, 4.02%, 1143 N7 ° L NIAG ) B Shg 1
8/15/2050 500,000 484316 e J:Q e H % < ”E’J Q;A v jC
Series 2015-LC22, X, EEERFBIOAT Ly RIZRTRROM
Class ASB, 3.57%, i
9/15/2058 345,624 342,366 Iz RSN TN 5,
Series 2015-P2, Class A4, = . o - e b 3 33 N ~
3.81%, 12/15/2048 1,335,000 1,318,117 (d AT yTT v TE - FIRLED ﬁo§ iz
Tt 500,000 475,832 DIVERT S, 20224 6 A 30 HBEDTH
Lo > > % — 3 =R 3 S
Series 2017-C38, Class A5, Fl#, RAOWHY A IXIEKOHYATH
3.45%, 7/15/2050 500,000 481,773 5
Series 2017-C41, Class A4, ° B
s ?,4;“0/(1,711C/i§/2c()150 3 300,000 287,872 (6) 1933 E?E%{f(% @?’ﬁ ) E&IE %é\ﬁo )/I/»_./]/
Crics - s ass 5 = N2 - =- Ry
3.33%, 12/15/2050 500,000 476,315 144A IZHEWVIEAN LT-GE2%, 245 OFFE%
Series 2018-C45, Class A4, G-V o
4.18%, 6/15/2051 500,000 496,336 (2022 4F 6 A 30 HBITEDHMEPED 0.4%)13.
Series 2019-C49, Class A5, =y | N ) > k- RS
4.02%, 3/15/2052 800,000 784,284 MEMER D D EF D nf fi Y N ik
Series 2019-C52, Class AS, RSN EENIIB T, R A
2.89%, 8/15/2052 1,000,000 910,405 Ve e oY) o e e
Series 2019-C53, Class A4, B E R - D HEICHIE SN D,
3.04%, 10/15/2052 800,000 733,174 eI N S . > = o . I
Series 2020-C56, Class A5, (f) 15‘ ﬁ ‘jo: > ? v T }\ 3’\’ Y774 ~
2.45%, 6/15/2053 148,500 129,870 = N)b s Oa—7 (Assured Guaranty Municipal
Series 2021-C59, Class A5, ~ = N P ~
2.63%, 4/15/2054 700,000 610,413 Corp IC X WRFES L TE Y, MEEICED
WHRBS Commereil BEIBIL 0.05% K ThH 5,
Series 014.C19, (g) FEFRFELITFEHO—EIL. TBA FEFHF O
ass AS, 4.27%,
3/15/2047 638,000 632,693 ELTHESNLTWD,
Series 2013-C16, Class B, (== ¢ 3 e ST - .
VRN, 5.15%, 9/15/2046 (h) BT, j‘\/f’ T NTY T T A
© 2,000,000 1,968,271 Fr A Xy F T 4« 23— 7 (National
Series 2014-LC14, Class B, . . _ ~
VRN, 4.91%, 3/15/2047 Public Finance Guaranty Corp.)IZ & ¥ £RAE S 41
«© 00000 —BOEL T, MBEEIC LD DEIEIT 0.05%AH T
FRIEEREH S H 5 o
() A77RIiE, SSGA 77 R <RV AL
(= A K $70,112,120) 64,066,561
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LIFO#IZ, 202246 A 30 HHEAEOAE Mt =7 VX —IZ L DHART7 7 o ROREMBEOMETH S,

LRIL2— LR3I —
TOMDEE BFELGHEFR
LRIV —  GEEARELE R Ty
# W HHIB M ATk k & B
' E:
B O #:
B LOFR $—  $1,499,573,210 $—  $1,499,573,210
G PELRRES: — 18,577,072 — 18,577,072
AL EBUFE — 202,373,826 — 202,373,826
KE BT R —  1,867,645,087 —  1,867,645,087
KEM A A —  2,525,786,387 —  2,525,786,387
o — 26,154,680 — 26,154,680
EN RS — 64,066,561 — 64,066,561
PAEAR B PELIRAES: — 4,581,034 — 4,581,034
R 483,364,415 — 483,364,415
BRE&E $483,364,415  $6,208,757,857 $—  $6,692,122,272
[ IER
SfEO¥ i i 1 /EOK
(0214 6 (2022%F 6 {48
A30BE (021%6A REEFTHF REME KRRBEER ANBER (022468 SIE
) 30 BHIE) EARA W %) DR f:3) 30 BBE) E
State Street Institutional Liquid
Reserves Fund, Premier Class. 413,342,891 $413,466,894 $1,518,232,278 $1,800,354,055 $(110,608) $(42,084) 131,205,546  $131,192,425 $421,154
State Street Navigator Securities
Lending Portfolio 1T 207,198,249 207,198,249 2,164,310,636 2,019,336,895 — — 352,171,990 352,171,990 394,749
& 7t $620,665,143 $3,682,542,914 $3,819,690,950 $(110,608) $(42,084) $483,364,415  $815,903
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LA METEHIEHE
ARELY — BIRE A D RATHR
RILHLE — BFRZ A L TOROVEITIR

FARESFEA R — BIRE AT 5 AT
ARIGE TS E B
Z O DFRILA
REast
A &
T =R A
NART 4 T KT DIEH
i AIES R S
B MG
A A
T RS P —Rfn
ER78d ikt
ZRCH ORI L O
amast
EE
MEEDAR :
IABAR
SyPE AT RERIAE (L SR) B e
#rE
B 1 O L7 Y B A IS
ZASHE 1 072 M PE AT AR

FEATH ZARMEZHERAD L IR7e U, #HIE AR 0.01 R /1(1.27 1))

BEEA:
B %A LTV R T R~ OR %
BR % A5 B BAT R~
TR
SRR
SR~ ORI G G

W BHERNAT TS 1l & 2,

SPDR AR— k74

SPAB

FEMARIUNEE — BUREA L TORVFEITE

SPDRA— T+ SPDRE—FTAY  yAREELHM SPDRK—FI+UF SPDRA—FI+Y  SPDRA—FIT41) SPDRHE—FIT+Y
FTREREES ETF A KERHHE ETF ETF KEEYER ETF  AREEHNLR ETF A XESYER ETF A REPHEMR ETF
$6,208,757,857 $5,588,917,954 $600,076,090 $5,798,297,795 $7,259,555,533 $3,309,888,815 $3,806,793,639
483,364,415 218,435,287 11,388,087 578,878,147 499,415,680 292,625,146 273,667,102
6,692,122,272 5,807,353,241 611,464,177 6,377,175,942 7,758,971,213 3,602,513,961 4,080,460,741
127 193 — — — — —
11,725,783 — 1,348,525 20 - — —
48,964,275 112,396,210 24,519,471 72,458,484 56,714,626 44,121,492 213,731,967
— 130,375,864 33,665,207 39,364,746 2,968,360 — 8,789,076
138,831 11,872 2,957 3,548 39,571 1,752 1,874
31,269,594 48,992,683 7,727,243 42,874,152 55,305,686 10,758,106 14,704,461
3,678 20,797 1,015 7,752 14,973 — —
47,338 36,632 3,141 14,979 47,240 44,503 14,998
7,736 20,125 — — 32,416 — —

24,712 2,327 932 340 37 — 1,491
6.784,304,346 6,099,209,944 678,732,668 6,531,899,963 7.874,094,122 3,657,439.814 4,317,704,608
380,000 — — — — — —
- 1,620,300 — — 18,109,927 — —
352,171,990 177,130,733 10,873,110 575,268,836 199,472,620 289,013,151 268,611,226
160,222,355 146,591,813 34,215,409 58,992,516 267,183,094 — 8,370,558
— 97,773,270 24,009,588 42,588,442 23,746,882 44,164,133 213,867,509
181,878 179,911 19,170 274,503 246,435 171,810 185,102

2372 2,148 349 1,625 2,843 1,342 1,131
512,958,595 423,298,175 69,117,626 677,125,922 508,761,801 333,350,436 491,035,526

$6,271,345,751

$5,675,911,769

$609,615,042

$5,854,774,041

$7,365,332,321

$3,324,089,378

$3,826,669,082

$6,970,567,005
(699.221,254)

$6,227,643,698
(551,731,931)

$789,829,234
(180.,214,192)

$7,362,089,515
(1,507,315,474)

$7,687,002,341
(321,670,020)

$3,452,027,617
(127,938,239)

$4,218,143,845
(391,474,763)

$6,271,345,751

$5,675.911,767

$609,615,042

$5,854,774,041

$7,365332,321

$3,324,089,378

$3,826,669,082

$26.35

$32.62

$24.05

$33.02

$29.72

$29.44

$29.46

238,000,264

174,000,072

25,349,986

177,300,000

247,800,000

112,900,000

129,900,336

$6,849,480,470

$6,081,240,216

$764,186,487

$7,252,016,513

$7,546,009,463

$3,425,191,043

$4,171,763,048

483,389,876 218,435,379 11,388,087 578,878,147 499,415,680 292,625,146 273,667,102
$7,332,870,346 $6,299,675,595 $775,574,574 $7,830,894,660 $8,045,425,143 $3,717,816,189 $4,445,430,150
$127 $193 $— $— $— $— $—
$396,508,713 $314,130,633 $14,656,395 $568,567,294 $243,559,830 $283,532,220 $264,884,639
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BEHESE
2022 F£6 30 AR TEE

BRAE
ZHFIE — BfREZA L TWARNIEITIR
ZHEY — BMREA T DRITIR
BIfRAE A L T2V TIR O A MiRE A B A
BR % AT B FATIR O A T FES SIS
TR S E B
BREMDIRK)EE
B H
52 e T S
ZREE DM KO A
ME#e
RAEEH
T R P =IC K B E iR S B A
#E M
HRERE@EK)
REABLURERFFEEXK)
MEBFRIE AR DGR
BB — EREA L TOARWRITR
& — BREAT HRITIR
BifEis — BIMREA L CORWEITR
MEHR R (HE )
R FEHLIE AT R ) 0> A 28 B EH oD R
BB — EREA L TORWRITIR
& — BREATHRITIR
AR IEBUIE AR O i ZS B A
HEBEE L VRERFIZEIE %)
ERIC& 5#EEDMEMNGED)

W BHERNAT TS 1l & 2,

SPAB

SPDRR—F  SPDRKR—F  SPDRA—F SPDRAKR—FI+ SPDRK—LF SPDRK—F  SPDRAKR—F
FHVARE  THUFKRE THVUAFRE UFRERPE THVAKE  THUFRE T UVAXKE
BEEF ETF PHIMEETF  RH#HHETF EETF SHAMETF  SHEMEETF  PHER ETF
$124,100,497 $97,782,254 $29,353,155 $96,167,568 $79,057,636 $16,684,462 $29,497,132
421,154 27,398 6,540 19,304 93,066 9,896 12,290
29,371 91,383 4,855 8,049 31,576 — —
394,749 343,383 37,376 140,872 316,352 380,966 207,299
(1,173) (469) — — (389) — —
124,944,598 98,243,949 29,401,926 96,335,793 79,498,241 17,075,324 29,716,721
1,945,527 3,033,848 480,880 2,917,524 4,078,700 2,202,147 2,040,867
59,856 56,628 9,255 41,992 73,489 34,118 31,583
3,558 3,097 518 2,666 4216 2,015 1,856
2,008,941 3,093,573 490,653 2,962,182 4,156,405 2,238,280 2,074,306
(343,710) — — — — — —
1,665,231 3,093,573 490,653 2,962,182 4,156,405 2,238,280 2,074,306
$123,279,367 $95,150,376 $28,911,273 $93,373,611 $75,341,836 $14,837,044 $27,642,415
(25,143,246) (30,792,802) (9,042,895) (29,097,162) (27,566,927) (14,415,286) (23,503,086)
(110,608) (3,402) (1,109) — — — —
(25,109,759) (89,516,675) (76,031,703) 50,415,080 (27,917,599) (26,613,796) (19,363,793)
(50,363,613)  (120,312,879) (85,075,707) 21,317,918 (55,484,526) (41,029,082) (42,866,879)

(790,914,661)  (516,547,207)  (159,325,687)  (1,256,371,455)  (319,958,156)  (112,440,149)  (303,248,620)
(42,084) (92) — — — — —
(790,956,745) _ (516,547,299)  (159325,687)  (1,256,371,455) _ (319,958,156) _ (112,440,149) (303,248,620
(841,320,358) _ (636,860,178) _ (244,401,394) _ (1,235,053,537) _ (375442,682) _ (153.469.231) __ (346,115,499)
$(718,040,991)  $(541,709.802) _ $(215490,121) _ $(1,141,679.926) _ $(300,100,846) _ $(138.632,187) _ $(318,473,084)
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SPDR 1)—X - FS R F
MEETRHHASE

SPDRAR— kT4 YA REREM SPDR R— b7+ YA R(EPHI4E SPDRA— F 7+ UAREEHHE SPDRAE— b7+ UFKEEHEM SPDR K— b7+ U AR EEHHE

% ETF ETF ETF ETF ETF
20224F6 A30 202148 6A30 20224 6HA30H 2021 6HA30H 20228 6H30 20215FE6HA30 20224 6H30 20215 6H30 20225 6H30 202146 A 30
BRTEE B TEE BTHEE RTEE BRTERE BRTEE BRTEE BRTEE BRTERE BRTERE

ERIC& BB EDEMGED) :

MEEFIRERK) $123,279,367 $104,966,384 $95,150,376 $105,545,260 $28,911,273 $27,649,108 $93,373,611 $46,346,185 $75,341,836 $94,285,065

AMEBFIZEAEK) (50,363,613) 42,011,354 (120,312,879) 200,793,043 (85,075,707) 36,060,631 21,317,918 82,219,923 (55,484,526) 82,973,520

S TGN ) O A A B AR (790,956,745) (164,699,618) (516,547,299) (146,637,333) (159,325,687) (26,765,058)  (1,256,371,455) (402,617,571) (319,958,156) (80,982,319)

ERIC & B8R EDRutEMGED) (718,040,991) (17,721,880) (541,709,802) 159,700,970 (215,490,121) 36,944,681 (1,141,679,926) (274,051,463) (300,100,846) 96,276,266

M A E AR AR & O R 863,889 1,068,484 421,427 (31,788) (218,043) 233,574 3,564,412 1,581,937 (182,065) 697,001

ZAH A~ (136,092,015) (123,473,443) (96,197,767 (112,848,604) (29,206,031) (27,420,897) (90,609,964) (45,948,756) (91,910,646) (105,342,648)
ZEEFSMEICKDAR :

ZARHETEHI T 2,282,549,535  2,140,878,645 17,281,124,567 12,423,906,950 4,091,264,993 4,486,003,911 5,877,198,657 2,894,303,948 2,636,279,000 2,869,024,947

RS2 e (1,316,624,939) (994,935,363)  (17,650,210,058)  (12,123,329,431)  (4,236,668,296)  (4,227,450,069)  (2,394,198,910)  (1,382,579,369)  (2,614,134,267)  (1,787,818,064)

AR 2 A (863,889) (1,068,484) (421,427) 31,788 218,043 (233,574) (3,564,412) (1,581,937) 182,065 (697,001)

Z DDA 564,816 495,059 502,558 225,828 246,700 291,600 8,494 2,558 23,170 24,363

2IFEFES)MEIIC & S8R EDFEMGED) 965,625,523 1,145,369,857 (369,004,360) 300,835,135 (144,938,560) 258,611,868 3,479.443,829 1,510,145,200 22,349,968 1,080,534,245

241 ] R D Jl I P O BB N 112,356,406 1,005,243,018 (1,006,490,502) 347,655,713 (389,852,755) 268,369,226 2,250,718,351 1,191,726,918 (369,843,589) 1,072,164,864

BB DM 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
BMKRITH T DMEE $6,271,345,751 __ $6,158,989,345 $5,675,911,767 $6,682,402,269 $609,615,042 $999,467,797 _ $5,854,774,041 $3,604,055,690 _ $7,365,332,321 $7,735,175,910
BHEdFSHAN -

e AR 79,700,000 70,600,000 488,600,000 339,400,000 136,800,000 143,900,000 150,700,000 68,200,000 86,100,000 91,600,000

TR AEHERL (47,000,000) (32,700,000) (496,800,000) (331,000,000) (142,900,000) (135,700,000) (60,700,000) (32,300,000) (85,600,000) (57,100,000)

SIHEIEIZ & BHEEMNERED) 32,700,000 37,900,000 (8,200,000) 8,400,000 (6,100,000) 8,200,000 90,000,000 35,900,000 500,000 34,500,000

Yk T S O Y sk
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SPAB

SPDR R— F 7+ VA XKEEHEM ETF  SPDR R— F 7+ Y AKkEhHEHE ETF
20225 6 A308#¥ 20215 6HA30H 202256830 H 202146 A 30 B

TEE BTEE THEE TEE
ERIC & A2HEEDEMED) :
flifEFIFR AR ) $14,837,044 $7,237,922 $27,642,415 $11,706,979
FIFEBIFIFRARE) (41,029,082) 10,422,155 (42,866,879) 48,033,051
S FEBLIE MR ) DA B A (112,440,149) (17,509,960) (303,248,620) (103,789.,466)
ERIC & 2 HE EOHEMmGEL) (138,632,187) 150,117 (318,473,084) (44,049,436)
FAE (L R LA I L OME LA (251,516) (108,799) 272,650 (447.324)
ZIE DA (12,576,789) (8,504,668) (25,407,912) (12,362,552)

SAEEMHIMBIIC K AR :

ZASMETE A T B4 1,945,837,983 1,275,890,126 1,997,026,923 1,312,769,846
fER= et (1,968.,430,366) (969,579,179) (896,131,253) (2,360,608,504)
I 5 b 251,516 108,799 (272,650) 447324
Z DDA 4,655 1,554 2,528 982
ZEEEF B & SHEEDOHIENGE L) (22,336,212) 306,421,300 1,100,625,548 (1,047,390,352)
BREFIC L A HE (ERES) — — — —
4 1 ] R Ol PE O A N R (173,796,704) 297,957,950 757,017,202 (1,104,249,664)

WEIZ BT DA e

3,497,886,082

3,199,928,132

3,069,651,880

4,173,901,544

MRICH 1T EHEE $3,324,089,378 $3,497,886,082 $3,826,669,082 $3,069,651,880
SEEGEHOHK :
TE A MK 64,900,000 41,600,000 64,600,000 40,200,000
TR A HERL (66,200,000) (31,600,000) (29,500,000) (71,100,000)
SZISEMEI I &k SHEMEEL) (1,300,000) 10,000,000 35,100,000 (30,900,000)

W BHERNAT TS 1l & 2,
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SPDR &) —X - FS5 R+
BMBENLS514 +
BRRTAD 1 057 Y DRITHBHMEIZET SEELT—H

SPDR R— k74 ) AKX EREMESE ETF

202246 202156 202056 201956 20184 6
A30B#% A30B#% A30B#% H3B#% A30B#K
TEE TEE TEE TEE THEE@

e piE e $30.00 $30.79 $29.16 $27.88 $28.80
BRI L HFEIEEK)

Mg ERIERFERR) (b) 0.55 0.58 0.76 0.85 0.76
F2BLE L OSREBLOMFIZRFEER) (o) (3.59) (0.69) 1.67 1.28 (0.95)
BEIEENC L D58 (3.04) (0.11) 243 2.13 0.19)
M HE L RLARIS L OMEERA(b) 0.00(d) 0.01 0.01 0.01 0.04
Z DD TA(b) 0.00(d) 0.00(d) 0.01 0.00(d) 0.01
ZBE~DHEEREONR :

ik elEay (0.61) (0.69) (0.82) (0.86) (0.78)
HARPIE (S $26.35 $30.00 $30.79 $29.16 $27.88
F—&JI - )E—20() (10.30)% 0.33)% 8.53% 7.88% 0.52)%
EESLIUHRT—4 :

HARAHIE PECHLAL ¢ 1,000) $6,271,346  $6,158,989  $5,153,746  $4,076,733  $2,994,010
THHMEEICHT HLE

#HAF 0.03% 0.04% 0.04% 0.04% 0.05%
flie 0.03% 0.03% 0.04% 0.04% 0.05%
Ml RIS (R ) 1.90% 1.90% 2.56% 3.02% 2.67%
A— k7 + U A DEHRZE(S) 18%(g) 24%(h) 101% 82% 150%

(@ 2017 410 A 16 H, SPDR & — k7 + U A KER A S ETF 1%, 2 3t | OZEHESEZTo72, 2
TIWRREINTVDIZEHE 1 D% 07 —2i%, ZORE KT 5720, MRHIEEINT
W5,

(b) SZIEHE 1 NN 0 OBFIIRITHE LS B EZH O CEIR IR TEY | YIEEOSZIEME 1 147
DOTF—F% L VEYNIIRL TN D,

() 1 AM7=0 DRITHEZBEICOWTAREH IR EISNTFHIL, A7 7 v ROTHMKEOEENCBIE L
T, K77V FOZFMHEOFRHB L OER LORKRHIZ LV | BEHIMOGMEES OERREDOE
L —BHLTWRNZERHD,

(d)  SZ2EHE1 MM 7= 0 0.005 R/LATNEO0.6 F)DEH

() h~—&n - Ux =%, FWMEHMOY) BICZRMEDSMEEMAECHA I, RAICHEEMEE T
TBHENTZEWVWIFHETHEIN TS, ZOHEOHN £, B4, £0Ba0K A BIE
WHE1 D72 D MEEMBCTHEEIND Z E2AHEE LTWD, 1HFEILH WO h—X 1 -
U g =0, ERERE I TR, BEEETERNIZ OHEICEE Z TR,

H A—Fr7+VFOEERIZIZ, BDICEIREEZITEEDO PR XIZEBWTH ZE I E 72135
W L-AMERITE T T2,

() 202246 H 30 HIZKTTHHIMICOWTHEINIZA— b7 4 YV ADEERIZIE, BEXSTEIND
(To-Be-Announced) 5 IEE EFNTE LT, RICEETNTW A, A— 74 U A OREERT,
104% & 72> TNz,

(h)y 2021 4F 6 A 30 A T T HHIBICOWTHE I NIZA— b7 4+ U A OEERIZIE, BEXSTEIND

(To-Be-Announced) A IEE EFNTE ST, RICHFEN TV HAITIE, A— 74 VA DEERT,
103% & 72> TNz,

B ZNAS TS TEal & 2,
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SPDR &) —X - FS5 R+
HBERICHT SF
2022 f£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,

2022 4F 6 H 30 HEIE, KT A RIS OV U =B ENTRY ., £33 U —20,
AKEFZANDORHEAD Y ) — A OZRMEICHYT D, KT XA FORFFHESFIZBWT, AR
TANOZFRERCATZFEERI LV D, )iE, FEEAGEE 0.01 R/1(1.27 M) D5 45 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,

1 JA3C P Annual Report (21 11 D7 7 > RBFRH I N TNWDLN, K77 RUSND T 7 RAITANET
60
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2. EEGRHFHOBME

UFE, AFT7 2 MBMBER AT DA o T T EERRF HHOMETH
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 o0 TR, £ T EASEAM TRl S 41, JTARDIRFEFIC
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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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, )

20224E 6 A 30 HEAEDOALEMEE =TI VX% —IZBITHAKRT 7o ROKEOMEIZ. A7 7
v ROFE BRI TWD,

BREWME| S & CURAE R

BERGNT, MBHREOR L WSl RICRFHE s D, KEDEANELIIASE LT
SMEIZRRERG I X 2 FEEHRAR (D L), ML THEE S D,

BN & F v B X LT A L OEL(H LT, SMEBIFREUN(H LX) ofigE
THEMITE D H £ I3RS AT TREIC R - 2R ICR SN D, ZRFIBIZRAE TR THA
FfEans, WEREOEME, TV ITABIOT 4 A D Uy NI TEABETE S
TS, AT TR RS HILER S (b Lbtu)iE, AT TR I L L TR
Eahd, K772 FRZTIRD BT, BEEA RS 2EAROBENZTENTVD
AREMED B D, D HEIL. REBMOBD L LTEH EENDD, EHEF Y EXALS A
vELTHDEIND,

g i3]

FEEDEHAFEDKRZ 7 o RIZOWTEHEMRE INDIHD)NX, KMT7 A MOYFEAT 7

YROBEBLERD, EOKRT 7 NIRRT Z LD TE2WnWEOMOEHIZ, HH
OMEBIOHEIEEA N T A MOART 7o ROBET HMEELEBE L7- ET, AFLER

bbb HFIEIC L VE S S D,

NEEEDHRE

K77 FOZGFHEEIT, K FVETTRIKRS NS, SMEEE, 26 NS MEEERETO
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BB & Z DOMOEER L OAEIX, BIROFFSOAHRL — FE2HWT, kK iz
BEIND, SEBEERTOEFOEE, ZRIGEE L O E AT, N0 EE]H
W2, EEARL — NEHWT, K RriciBE xR,

BV — bOEBPREICE X 5 HEIT. WEIERICET 5 3B LUOREHOMBRIC
TENTVWD, ZOMOHAENEEIRSNC X 2 EH I LOREHOBELRICOWTIE, EHRIC
IR D,

% B B

K772 Rik, gk, HREY, & X713 EONMEBERGIC 1D EHREB X ORE
Bl v B2 T A Tk U COMNEBLOER 2 52 1T 2 aIREMEDN & 5 (738, 23D RO —HIE
BIRFERD ARG ENR D D, ). AMEBUL, K7 7 RBREEZAT 5 AMEOEIZI N T
W SN HEOFIE L OBLRICET 5, SSGA 77 LV X~ FR T AL hA 7 (SSGA
Funds Management, Inc.) (LA N 17 R/8A B — | F 721X [SSGAFMJ &5, YDOBRFRIZHES TEE
bL&End, ZhBDOAER(H LHIUDIE, K7 7 v RBIWETVN, K7 7 RO
WAAEICKB SN (EA SN 25E). 2022 4 6 F 30 AR ORISERL E 72 1 TARIES
EFi(b LI, A7 7 v ROEERBRICE RIS,

F £t

A7 7 NP & LTHRIDNDRFHEBICE>TEY, ZHUSXV KT 7 FO%
THEDTEHI TR e L O HUFE O —EB(H 5| A 5Bl nl e e i G R E OFR & 245 HE 1
H72 0 X=X THEBEAD S D)L, ROEOMBERNRICHRL EIIMRLIND, TOk
W, XM 1 A2 ORGELOMBERIGRIZ, A7 7 FOZARMEDTTH E I ITHEE
WX DB EZIT R, FHELICEET 28U, MEELABFEE CHET 22 LT
2o

5 B

MBEFE(D LD NS 0pEEIE, BHES S, Xihbhd, MiFEH* v 2L
TA (b LHID)IE, FIC1ENEIND, BYIZOWTE, KA T v 7 ADRT vF
VI EWET L2, E721E 1986 FENERALEM(ZE OB OWELE T, ) (BLFTNERA
B LD YOSEUCB T D B A ST T 572010, ZHENT Do T, £2iE, W
B EEXTHLZOEERBIOIHLWEIT) Z 0D D, DEREINDIFEB LRy XL
TA OB LOMEIL, B SN2 BBHANCTE > TRIE S LD 23, US. GAAP OH
B CREi S N D MR GRS L OEBRAIR L IXB 2 25405 5,
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3. AffEFESUVEOHORE

EE LIS & & URITRIGI DS

—HOART 7 FiZ, SHIMFIC, EE L X237 ARSI 0T X2 AMMRERRS 4
Tolze SKHWEB XUGIE LT, HEEGEEHRO@EHIORFHFE T 2560805, K
AEFR OAMiFE & MELGEAR O 5 Ll K UOSHAWO R A IX, BNV TORBOBRIZED b
ND, EELEIIRITERGIOGTRUCT I VEASHIZGERIT, ZUTLE2KT 72 FOHK
B—RHOPTHRESN TS, A7 72 Fid, HEHE L E72I3FET ARG OFESR OIS
oo TR LIcRLEOHiIE 22 256 bd 5, BADKRIZOW TR, A7 7 R,
Dia < L BRIRAITE LWV T, RREkO P TR L TRERZRET 5, JRAEZR O ik 23
EELIZGE, BT 2 —"=F A BERIRME ERB VBT Lol mE . £I3%AT
EABARRY, BFRS L <ITZ DM OIFIR TIAER 2 FIT L g o T ma i, Ry I 4L
TOWREMER D D,

=T sm—F LT 2B I OEOMDOIENCGL T HED F LRFET S, )28, H
D FOEEL I CREOHRM, MOSFEORG, SHEOBEMEOH(L ALy VR - A
AT ), —ERERRER L FE WERE D L <2 oMo iR FERNOE S
WEXAMNE L TAIEBICL o THEND, =7 « m—i3, #%EE L ik L TH
LRREEEOLEHE LRSI FOEBETHL ZEBEL, LIER->TLAL y V78
B, K77 R A7 7 FPMRAET 20— 0F ) Ux—2 =L b LUIEL
FORBANEHE D 2UTEITBMEFD 2415 L b L <ESMEF0 O MR 2 550 5 #
1T, B — U OFRITEE LTHRDZRWY,

E—F—C-HE5—-m—)

SPDR A— b7+ U A KERAHES ETF 1F, REIFERIRIERICEE LT, A OZWELO
EDE—S = F T m VBl L, RIS, BT D b OO — TR VGE
BKEMEDICBOTEVETERNEIT) 2 LR d 5,

BB ——F 1, REETHHHECB N TEOIRICKT 52 TOIRAL LUK

AR GHIRATLR G 2 & e, )&% T 5, SPDRA— k7 4+ U A KERAESRETFIX, BRE
L DRI Z ik 25l & L CHiEZE =T 5,
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EIL, BERELOBOIEFOMIEOMK T, b LULFEE WO B Thbnd, T—
e e BT — e m— U, BRIORG L R DO EROZIE L EITOT, K EHRC
BOWTBESRFEZITV, Hie R ABLOEEMEEZRELETINDZERHH, T—
e e BT — e = LB RERET DI 5> Td, B & —3—F ¢ BRI DA%
e ZEMTERWATREMENDRIED Y A BNRET DL L3 D,

EBIT, DN DREEFOMIfEIL, SPDR R— k7 4 U A KERAES ETF BEE LE1T) 2
EMTEDL LI TRDANCARNBRERZT 22N bD, E—F—V - FT— - m—Lh
HZETHHEORMAM, ZOa R M kRIS Y Z— 2 2425 L0 ) REEX 72
W, JREPEIZ DD FER D TIE S 1D (to-be announced) (LA FITBAJ & W9, Y)E—F— -
XT—+m—/LZXY, SPDR K— b7+ U AKERAMS ETF (2 & > TG =X FAs k
BT52ERbD,

4. TUNT4TELEER

FRK

K772 Rk, K772 ROBEDERD-OICEWR LR T2 0b 5, R
FIT. BRI 2 R D O AT AT TRERO BAHZFEE T 2 72D O S dviz, BBIET T
WS SNHEKTHD, K772 Rid, B RERET 280, TEEMEE O RALY 9%
R A L L WSO B S E IG5 EE T 0 —h — IR T B 2 EREEMIT STV
D, HiEZZITAMRER(D L)L, RE—ETHREINTRY . Hitx% T8
(b Ldbiud)ix, BERERO 7 v — 7 —HTBeMBEICST £ TWD, K772 FiX
Z D%, SR LOMEED A 2 OBRFEEEFE, A8 L — bR LWV E I3 Do B | F ok
WCHELWEHEZ A D I, ZITID Z & &5, 2OV OREEIL, &1 5 RK%E
BLOHE L& L BT, S MEBGLE £ 72 3 EBREE E L TR Eans, K
77 2 NiE, BRI T LR CHEBEE 2R 5,

ZHI AT TSRS SR R S AT RS O AR 22 BB hIC X 0 e MR T Li-Ha. £
IR TN BN LOBHEZBIT Lo 6, BRBBETLIZENH D, i
ZHRIOFIRIZIBNTIE, 2Rk DL A YLK O EFEDOET L FHBI L2 &
FVARTHBH D,
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5. BEfRSH~OHME S VERE L OS]
BRI R

KRBT A NI, K77 RDODIZ, SSGA FM & EEFEMEK ARG L T\ b, 7 KA
P—IZLDERT7 7 FaOBEEYE—E R, 77 U7 0 DR LT KA =0
BHETLIEMICK LT, K772 Rk, BARET D H % OWRENCLT TATE F /88 i #
i) LD, Ve, UFORIRENDIART 7> KO R & OFLHE EICK T HEIGICHES
WT, 7 R —IZ3Fh 5,

FHEE
SPDR 7R— h 7 # U A KERA1ES: ETF 0.03%
SPDR R— k 7 # U A K [EF #itt1E ETF 0.04*
SPDR R— k 7 # U A K [EE HttiE ETF 0.04*
SPDR R— k 7 # U A K[EE HEE ETF 0.06
SPDR "— k 7 # U A KEE L& ETF 0.04*
SPDR "— k 7+ VU Ak E I EE ETF 0.06
SPDR R— k 7 U A K[E d #[E{E ETF 0.06

* 2021412 A1 HED, 7 RAAY—F, A7 7> ROERBEME AT 7 > KO H % OFEHE FED
0.07%7>5 0.04%ZJH%E L 7=,

7 KA Y —13hER, EARMOSMERIT—HE2HET LI ENTEX S, 7 RS —
%, 2022410 A 31 HET, A7 7 FOEHRMO—HBEHMFEL, B LZ7 7 RO
HWF FOEHRHIUXZ IS T 2BOBEA(F Y vz « YRV AL MDD DTG
LIeBEENHILEDRARFEERLS, YEHEET L LI EEGE L, ZOHEL IV
JEIER I, BEEE IR LR E T AL =080 B4 2 SidlE L T
VY, ZOREER KOV EIMERIT, ZREESORENZ2TE, 2022 410 H 31 B XV AT
IR T DZ LixTcain,
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T R Y —IE, K77 FORTOEMEM %2340 5 25, EAWM, 785 ZFE Tk
FABL, FLE., 1940 FFEICBWTERINTZA T A FOTFIFRFRE ] TIERWARZ X R
DZFEFHCLT RN ZFER | LD, )OI L OE T (768 OIEARER O Wil = &
te, ). BAF L7727 7 v FOWmBIIB K OEF, FFidE M7 & N2 O o Rl #3300
AN

W EIZMEE S Lo @fIT, BREFIRFICERSA TV D,

FEEZRbL—8—, AR T4 TFPY, $TFPFSZR - —BLUVELRERRE
INOL |

SSGAFM 7 R =A b —& —IZ@fEL., 7 RS P —DOEBREETHLAT— K « X
F)—=h X7 -T2 R+ 8T AR« J7 2 73=—(State Street Bank and Trust Company) (2
TIATF—=h« ARY =R EVWI VBIANT 4T, B 7T FI=A ML —F—BLW

FEHRFACRIEL WD, AT —h« ARU—NI, ZBAIT 4T, 7T K
ZA ML= —BIUAERERREAL L TOY—ERICxT 28WMME T KA =05
ZTED,

ARFER At

7 KA P —OFEEETHOLIAT—h + AR —K - 7T —r3L - 7 RS HF—X -
Ty R e T 4 AN Ea—%—X - )L /)L —(State Street Global Advisors Funds
Distributors, LLC) (LL FTSSGA FDJ £ 7213 TIRIER AL &5, )ik, AT 2 hofliiattz
BHTW5,

Rttt & DEDMOERS|—FEHFE T

AT —h« AR —=RNIART7 7 FORBRESATHY ., 2017481 A 6 B OEFEL LI OE
WA A AER B R MEERI(Z D% DO EFE 2 &, S E, K7 7 FOEFREMCEA
HLEH TN D,

202241 A1 HfFC, A7 — b « A RU— MRBEHAEE ZITEANC DS ERL
DR O)YFEEHNA OEEIT L 0 B Lz FRAeIL, ko LB Xibhs, BEY
KOMFHE7Y SPDR ETF & TIZE L TRIEDREEHEZ THIZ5H8101E, K77 R
IE, METEED 85%FRFF L. DD HTERED 15%B A7 —h « A MU — MZZfhbih
%o JEFERROM TGN EDORARIENEZ LR HHOEEANL, A7 72 Rk,
TFHAED 0%ZERFF L. DD TRED 10%BAT—h « A MU — MNIXhbb,
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2022 4E 1 A 1 B XVANT. fFEREIEL, 85%NAT 7 R, 15%MBAT—h « AR —h
Kb Tz,

ST, BMEENC L 2 BIAHRIE, SSGATM NGB0 5, BREAT57 7
RCHHAT—F+ AR —h - FESF—F— X2 VT =X LT 4T« R—
k=7 #+ VU 4 1I(State Street Navigator Securities Lending Portfolio INZHE S5, FEAREfTIZ
B3 2B IO HRIC OV TITERD 9 2 2R,

BfrEtt & DEDfDHESI

K77 L, BFRStHICEET 22 E08H0, ZiZiE, A7 —h« AU —F « a—
R L —1 = (State Street Corporation), BIfR~7 7> K, F72id, A7 7> FRYKIENDE
RHEATRESR S L < ITFITHRRD 5% EZ A L TV A KR & LTRSS bk
NV RATSNRERENE £ D, 2022486 7 30 HICHK T 2FEF D Zh b DOEE[IC
B4 58I, RE R TSN TWVD,

DR RF4TFUICHTHEHE

FeE OIRPL T, B OSFA, BRG], GEFROIG], EESE 2137V T 4 7T
SlDT=DIZ, K77 RBRBDANT 4T EOMTHEMBBLZETHZERHD, B A
N7 7 AT 2 EE(D LHIUDOEFEIT, K770 NOBBREETHI DA T 4
TrELTDOAT—h « AU — OGS KMT 5,

6. ZEEEDHM
MZFEHE B LW 1 L OREFRER AT 5 IEEZFEE OB LOE X, A7 7R
IR EHESHA DI D, MAZFEERB IO 1| 4 ONERRE AT 2IFEEZEE L. S

~OHEB L OERDOE I F—I|ZBEE T 5 HIER X OV O o314 3308 FH O fifg 25 1
}:)o
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7. BREWEI

2022 4 6 H 30 HIZHK T T DHEEIZHOWNT, BEDOIEAKER L OVEHFEEHDIC L5858
FOEHHREZRLS, NI T LB TH-o7,

K E B T DD EES
BAE FEHE BAE A E
SPDR "— k7 % U Ak E# A5 ETF $1,419,246,241 $762,234,315 $206,056,890 $325,306,647
SPDR R— k7 # U Ak E i +H4E ETF — — 1,686,316,184 1,599,788,614
SPDR "— k7 U Ak E B W A& ETF — — 149,439,504 141,324,606
SPDR 7R — h 7 U A K[E R W [EE ETF 208,230,785 179,143,416 — —
SPDR 7R — h 7 U A K[E I +14E ETF — — 4,398,046,691 4,310,896,324
SPDR R— k7 # U Ak EHHIEE ETF 1,928,579,652 1,896,309,590 — —
SPDR R— k7 U Ak E P i [EE ETF 760,560,674 739,869,314 — —

BRI AERBIILL T O L B0 ThH D,

BYICE D] BYICKHE BEWckHH

E = ERRFE/IEER)
SPDR 7R— h 7 # U A KERA1ES: ETF $1,560,455,128 $897,754,586  $(25,109,759)
SPDR 7R — h 7 # U A KE F #AtLAE ETF 16,983,909,149  17,381,039,991 (89,516,675)
SPDR R— k7 # U A KE R HAE ETF 4,019,122,922  4,160,385,487 (76,031,703)
SPDR 7R— k7 # U A K[ E ¥ [E& ETF 5,830,546,920  2,379,538,488 50,415,080
SPDR 7R— h 7 # U A KEEHALAE ETF 2,615,874,619  2,584,290,081 (27,917,599)
SPDR 7R— h 7 # U A KEEHAEE ETF 1,936,649,108 1,956,582,888 (26,613,796)
SPDR R— k7 # U A K [E 7 ¥ [E{& ETF 1,987,412,568 889,783,594 (19,363,793)

8. RHBHADESI

K772 RiE, TEOEOZEHEOREELITZTOBBEOLTI 7V 2fvay 2=y b
EWVV), YDOHENLTOH, NAV TRZ 7 R LI EHEEZRITL, EET D, A7 7
ROZEMET, 7V A vay 2=y MIEEDOLNTWDIEAZERNT, RSN
W, K772 ROBRZIEHEORG L, MEEABGHRE CHMICHR STV,

K77 ROV vary s 2=y FOEASMEIE, TBA F7IAEERRIERICRE
TOREDT 7 RERE | HBEINZIESHRR— 7+ U AOBMTEGEE L OHEE S
BEOBEGIZL > THERT L ZENTED, 7 fvary 2=y &AL, TOE
BAEZIT DREZRIL. ARG RS L EETG B2 BEEAR N7 2 ML WELITI A b
TATACKILHY Z Lk, 7V fvay - a=y hOFRITE I OMERICEET 5%
BB IOZOMOEBIEREZHMETHZLNTE, Hesxit 42527V fvar -2
=y FHZOMBICEEND, FFEOBSNIIL, BMWREBEERNRIND 0D
Do HEAEEHE(H LhiD)iE, MEELEFAEDZOMOITARNTEEND,
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9. FEHOFER

A7 7 v Ridk, AEBAEIY 7 F v 72 —M (2B 5 Rk GHEE St & Lok
L TR, 5% LEHZHI-TEATH D, K77 v NiE, SRFHEEIZOV TR
BIFTRMEBR X Y X LT A a2 BT, VanBl T 20 . EIFTERORG L1 672
VY, L7edio T, @A ERL | S % it B3 5 0BT,

A7 72 R, BRSOk~ 20 B L OHT BIREROFTEORE R EE2EHT 5,
BEREDOXMR E 72> T D FTFBHR S T2V, — R0, ERoREEL, #HA
5 3 AERIINERRATIC L DREOXMRIC/ D —F, INOREEX, BERIcE-sTixsn
W VAEBIRIEED EE LD Z L NB D, 2022 4E 6 H 30 HHIIE, SSGA FM (%, RHEE D
ETOFIZONT, BIFEHEETLELONTEART 7 ROBB R v a v 20 LTEY,
BEABEORBBE LE L TOREELRBBE RV a 30N eEB 2 TnD,

ZRE~OFEIL, HERED BICRES NS, FIFROBLY B JOEREROSEIE, P
FUCBIT 20— B L OHANZAE > TIRESNLTW D, £ 9 LIZFTEBUcE T 51—
BLOBANTRICRO N L XFHRAIE IR 2256086 5,

WHHERDOHPORFEDOBARBEIL. SFFIE & BT & O OEAERIZE L T X
NTWD, ZALOFEEIL, NAV F72ITEE SIS EL T S22, SEHFIEE & BB
BFEOMO—REERIL, MRKET D, ORI & MBS & O OZER T, &=
2. BWEGL, U4y v a s B L OBKOMIES | BERGESR, HRRE, -0 —
Ve A T— - a—/)LOUE, TIPS O, 7L I 7 AOHEHB L ORHEEIMERICL S
HDOTH D,

20224E 6 A 30 HICK T+ AEEICKINON =SS OBE FOMWEIX, T LB Th
}Z)o

- 79 -



SPDR AR— b 7 # VU A K[EH# A 1E 5 ETF
SPDR R— k 7 U A K[E H #itt1& ETF
SPDR R — h 7 # U A KEEHtAE ETF
SPDR AR— k7 # U A K[EEHEE ETF
SPDR R— k 7 # U A K [EEHIt1E ETF
SPDR R— bk 7 U A K[E EH[EE ETF
SPDR A— k 7 U A KEH #[EE ETF

SPAB

Ei¥vES

BRI )| R % & &

$136,092,015 $—  $136,092,015
96,197,767 — 96,197,767
29,206,031 — 29,206,031
90,609,964 — 90,609,964
91,910,646 — 91,910,646
12,576,789 — 12,576,789
25,407,912 — 25,407,912

2021 £ 6 H 30 BICHE T I 2RI SHh D2 Bl OFiE EOMEIZ, LTD Ly TH

Do

SPDR R— k7 # U A KERAES: ETF
SPDR 7R — h 7 # U A KEF #AtLAE ETF
SPDR 7R — h 7 # U A KEEHtAE ETF
SPDR R— k 7 # U A K [EE HEE ETF
SPDR R— k7 # U A KEEHAE ETF
SPDR "— k 7+ VU Ak E I EE ETF
SPDR R— k 7 U A K[E v #[E{E ETF

E#ixvE4

BEFRS )[Rk % & &
$123,473,443 $—  $123,473,443
112,848,604 112,848,604
27,420,897 — 27,420,897
45,948,756 — 45,948,756
105,342,648 105,342,648
8,504,668 - 8,504,668
12,362,552 — 12,362,552

2022 4F 6 H 30 A BUE, MBI X 2 0B TREFIGR O ER I T D LB TH D,

S MEE ETF
SPDR AR— b7 4 U A K[E ] [## ETF

FrESLOR RSBRMF v

RREOMAT WMEEOHERE

ROBERFE was =23 %k 8] %) Wk a
$8937,694  $(66,207,736) s— $(641,951,212) s— $(699,221,254)
5,299,600 (61,521,955) — (495,509,576) — (551,731,931)
1,619,622 (17,614,119) — (164,219,695) — (180,214,192)
5,027,426 (58,795,265) — (1,453,747,635) — (1,507,315,474)
5,882,668 (34,799,808) — (292,752,880) — (321,670,020)
2,260,255 — — (115,302,228)  (14,896,266) (127,938,239)
2,234,503 (28,739,857) — (364,969,409) — (391,474,763)

202246 A 30 HEE, [$RDFEBX ¥ EXNT A L EMHETAT-DICHWSZ LN TEX 5
PITFOARKZ7 7 ROF¥ EX L0 ZEGIILTO LB Thb,

SPDR R— k7 # VU A K[EH# A 1E % ETF
SPDR R— h 7 % U A KE f # A& ETF
SPDR K— k 7 # U A K [EE #tt1E ETF
SPDR " — k 7 #+ VU Ak EEHEE ETF
SPDR R— k7 # VU A K[EHEBI+11E ETF
SPDR R— k7 # VU A k[E T #Hi[E(E ETF

FREM—EH KL R

$57,813,558
45,081,661
11,877,055
20,460,934
17,428,586
2,900,164

$8,394,178
16,440,294

5,737,064
38,334,331
17,371,222
25,839,693

20224 6 A 30 HHE, BIRFTSHLO B 8 LD IS < &E OARFEIL ORI+ L O

DRFUILLT D LBV ThoTe,

SPDR HK— b7 7 U A K EE S +EAE ETF

REBUEME REBFME HMARRREE

neRm RE RE (H i)
$7,334,070,360  $1,748,731 $643,696,819  $(641,948,088)
6,302,863,644 314,702 495,825,105  (495,510,403)
775,683,872 46,707 164,209,402  (164,162,695)
7,830,923,577 — 1,453,747,635 (1,453,747,635)
8,051,724,093 285,645 293,038,525  (292,752,880)
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SPDR 7 — b 7 o+ U A K [E iy E i ETF 3,717,816,189 279,259 115,581,487  (115,302,228)
SPDR HK— I 7 7 U Ak [E i E & ETF 4,445,430,150 58,615 365,028,024  (364,969,409)

10. FERDEST

K772 R, BRARTa—h— 54 —F—E I THEBEREF I L CGER 2 LT
HTZENTED, BHZOWTIE, BULMTTEROMSGLL oIz, AR L O
WM(H 2B, WERESND, VM T-REICRYT 5, Blé, Be%MdE -1k
EBJFEIC L FIHR SN D, F UMT 2RI 2 HEOREIL, FEAM#E O TS0
EEC XY, —FFICEER MMM 2 LRI Z &, TR ZEHH D, KEMCEHLT, &
LAEDOEZERIZBNT, FEFRERO TSR BB IR 2N 2 T8, B OoXt5:
& 7R DR Ol REEE Flal> 7235811, AL, BEE BB RO A
HWHEND,

K772 N, —EDZMMELATET 572D, & LA 723l OB Ek LT A 2 B8
T o0, AEANDBMBRGE LTIZ5E121E, B LT TZRERORIRDSEN D U 27 280,
ULREZR ST MM 2R D WREMET 655, 612, K77 R, RETLZ2L0H
LHEHERERI VAT 2H D, K77 i, ifkeE LTRATL8E, ReB My £
TR EBUFRICOWTAE CRB E 23 L 0 6 (BEANCSHA > T FEEFID R L &
BARBEADAT —F « 28U — MISHA - T FEBIDERR SN2 121T . FERET O
AT D, IBIT, AT 7 FliE B U 2RO 5l OB G I 24 2 Bla L
AOLRIZDONT, EAAND S FEHE 22 T LD,

2022 6 A 30 HBIEIZ I 1T 28 LT iR it i L ORE L7 B O%EIT,
K772 FOEEMNRETH RSN TWD, BE&LSOHRIE, A7 7 v FIgfib D S
REANCE VA SN TWETD, K77 2 FOBESRETH RS TWARY, K77
YRIEZ ) Lizibksad THEBER LT L2 LIXTERY, AEEEMNNACK Y 7 > ROHELEEH
HETHR)IE, BHALSOBEE L OBAHEOBE N SEIRANS, [EAANIKIL-
FREEE DR L EBMRBAD AT — |k « 2 MU — MNMIHHh - = FEEH AR L T-% D
BUZFYS T 5,

PIFTOFRIZ, K7 7 2 ROGEFEEIGELK72 5N 2022 4 6 A 30 HEFS T L7-E
H R X ORI OBEDOETH D,

EffIs0m ZELEEREE IMELERE IMLEER

27V EF HE HE DSt DEE* &5

SPDR "R— k7 # U A KEH# A% ETF $396,508,713  $352,171,990  $50,784,330  $402,956,320
SPDR R— b 7 4 U A KEF L& ETF 314,130,633 177,130,733 142,180,500 319,311,233
SPDR A — k7 U A KEE AL ETF 14,656,395 10,873,110 3,992,133 14,865,243
SPDR "R — k7 # U A KEEHEE ETF 568,567,294 575,268,836 — 575,268,836
SPDR 7R— k7 # U A KEEH+LAE ETF 243,559,830 199,472,620 48,711,073 248,183,693
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SPDR 7"— k7 # U A K EEHE i ETF 283,532,220 289,013,151 — 289,013,151
SPDR 7R— k7 # U A K E T #[E & ETF 264,884,639 268,611,226 — 268,611,226

o BELUAOMRRIE, KEMBERES R L OKIEBOFHEBERES: & & T,

2022 £ 6 A 30 BREORKFHM F TORFLM

Ty VR SR {HEIIZ

A—i—F4 REIEME NI

BES R ATEEI FELUEE 30Bk#E 3098 90 B EAREH AROLBE

SPDR R— + 7+ U 4 & 1% ETF At LOFE $77,804,220 $— $— $— $77,804,220 $77,804,220
SPDR X— k7 4 U 4 A 1% ETF I ERFE 2,446,455 — — — 2,446,455 2,446,455
SPDR X— k7 4+ U 4 A% ETF K EBUT BB i 13,124,796 — — — 13,124,796 13,124,796
SPDR 7H— k7 4 U A K[E#R A% ETF KE B (5 258,261,649 — — — 258,261,649 258,261,649
SPDR R— + 7+ U 4 & 1% ETF HAfE B L OTIE 534,870 — — — 534,870 534,870
SPDR R — k74 U A - HERB L OFE 177,130,733 — — — 177,130,733 177,130,733
SPDR R — b 7 o U A KER AT ETF e L OFIH 10,873,110 — — — 10,873,110 10,873,110
SPDR 7K— k7 o U A K[ERWEHE ETF KE B 5 575,268,836 — — — 575,268,836 575,268,836
SPDR R — k7 o U A K[E 15 ETF HAE B L OTIE 199,472,620 — — — 199,472,620 199,472,620
SPDR 7 — b 7 o U A K[ERHE{T ETF KEM B %5 289,013,151 — — — 289,013,151 289,013,151
SPDR 7K— k7 o U A K [E 9 [H i ETF KE B G 5 268,611,226 — — — 268,611,226 268,611,226

1. 9Ly k54>

BEOKZ 7 FRBLXOZDOMOBER T 7 > RELTENC £ 73BT ZNE ) & v
o NE, BITOY U — NI Ko TR E LD 1.1 HE R (140.712 HEMHD U AL
BT LYy b 77U T4 DS B, 200 5T RV(25,584 H T F)OFIADGRD B
TR, Z2MEE, 207V b T7v VT 4D FTREE~DEREOEEEMEY A
NHZENTEDL, ZORKE, HEEFITEHFINROIEY | 2022410 A T35,

LFOARZ 72 R, 20226 A0 HBIE, 7LV b 77U T 4IZBMLTWND,

SPDR 7~ — k7 # U A KEF A E S ETF
SPDR AR — I 7 U A K[E it f& ETF
SPDR A" — K 7 # U A K[E E Wit f& ETF
SPDR 7~ — k7 # U A K[E & ETF

ZMEZ. BETH7 L0y b - T4 CORFAEHSICESOTEHRESINDEM=a I > B
Ay NPRERIEGEREND, 2y M AV MREENE, BRI HMEEICE SV TSINE
DENEIICE S SN D, 21y FAY MFEEHE, 7 R =R BmH 07 7
NEEERATH DL, ZINFIX. TOMBANICEEST L XHFEZAB L, XHhH, FIE
3., = a2— 3 — 7 @MEEHRIT L — M2 1.25%% B LI2EICSE LVERIRTHEAE SR
Do

2021 10 A 7 HX VAENX, A7 7> Ri&, 500 577 R/4(63,960 5 YOV Aver s -
Ty b7 U T DB 200 B V(25,584 B FDOFABGRD N TED
FlLEIX, =2 —3 — 7 BIUERFRIT L — M 1.25%% LRt U7 BIC5% LVMERR TEE
S,
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2022 4 6 H 30 HEAE, A7 7 ROMEAEE Lo 72,

12. )V R ¥

EpURH

A7 7 v R, F—oFE, N, ik, SEE238EE7 %IR8 T 5 RITROEEICAR
77 ROBEOKRBE#RETHIENTELD, RF L, FEEFTEIR EOR
MRS, K7 7 FRE VRIS ABEE LTS A X0 b REREBELART 7 RO
& OMEIC KIETZ L0 H D,

NETHEES S UHRTEDO)RY

SETG~OFEE L, KENTOREITEF I DN 27 EZEFEENES, HE
DFEZRIZ, K7 7 2 RPEETHEICBIT 5. BUFOBH O RLEESL, #REFH, BOsH
BELORSR R L EMICERT2HED ) ZAZICEHLEND T N5, SMNEOHED
WEMEIX, KERNOEE LD IRWEERH Y, BEEEO Y A3 bEnbZ bbb
Do K77 v RRFBTSICET DRITHRORERICKE T 2BY . 260U A7 RE
BIZKRE L D AMBEMER B B,

ERYRY

K772 RiE, BITES LEREADEBLIRIT LR 1256, i3, A7 7 F
DRPFFIPRIBIT OGO FT TH LS L UTIEANDT 7 4L P RFEELTZHEIC
. BRYAZICE6END 2 E03H 5,

miEI R

A7 7 FOBEIE, —RARREFRILOZL, — 720 LE R OGS ~0
BEEADOY A7 58N TN D, MRa RBERERFRE 23 mR%E, FIROLHE,
FEEEOH LTI NTERITROEHNEOET, BLO—KHRTSGOMEMEZ &L
B ZRBIZROGNZRN, NZKY BRETENALEIT/RD TRIERH Y | RE MK
S EDLREMEND D, A7 7 Fid, HBEERRFRP R TS 2 REL S, RO
REBLOTHICERELEZD ) AZICS6 3N TWD, 4 7 oiT8, EYYEDHL
Kb LLITZDOMDONRELEDOREZR E OIS, HBE TR RER, 1320
DERL, K77 FBIOZOREIIRE R ELH A DR’ H 5,
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2019 4F 12 HICHETHD TRASNZHE 2 v F 7 A L 22 10 £ U7 PR ERR 03
X, HRPICIEN o7z, Fllao P oA NV AKYYE S LTEab N aa A )L ADYE
ROFEEZMH L, BT 5 720 O/ R A c BN T, AT OBIF I L OMBEN,
ESEOMH. ESMRITIE L OCENKITORIR, 725N < O NDRIE DIER % & e fiii
725tz Lo Tnd, Fiflaa oA L RAEYEIX, ~V AT T -« F—E 208 &
V7 at ADRILE L OWRIE, Sl SN7aA Xy bOF Ik X OB O, A% -
VT ITAF = — 2 DIRAEL, FFEDORELE LY —E ADOWEEEFEORGE, 72 b NS 2%
RSB LORMEEEZ L6 L, 2RO THHRTHETORTIT A VT s OEED
WHE LT, FilanF oA LV AEIWED R, ot s ¥ —BXOEELY EED
I A —BLOEECIVELEELEXDWREERDHY, Tho0® s ¥ —F 135k
¥~DRT 7 ROFEMAAICELEE 52 50N D 5, Frill oo+ oA L 2 EYE
725 NSRRI AT D AR & 5 Z OMOFITHRB L0V T I v 7%, BRRETIET
HTERWHIET, Z< OEORKRFE, ARG, FEHdE¥ES KOEARTHICELEL 52
HAREMEN D D, FETo. BAFIE LEE 72 ITBBLEIC IS 1T 2 YE ORI, ERE TR
HBILTWDHTD, IV RELSBRHAEERSH D, Fillan UM NV AEIIEIC LV AT
BURM), BENB LOHEA LA Eo, FFEDOEICBWTLHIN GAFEET 5 E Oftl
DEIAEN), 2B L ORFENY A7 2SS 508N S 5, Hillan T oA L 2K
YE DI I X OV ORI, BIRER TITHIRIT 2 Z LR TERWVR, ZOREITREHIH
FET D AREMEN & 5,

13. BEDEEHFHOFERE

2020 4E 3 HIC, MEBSHIEMERHESCITIFASBI W), )L, SHEET v 75— ME
2020-04 5(LL FTASU 2020-04 51 &9, ) ([EEGFISGHE( M E > 7 848) VA AR LT,
ITRIBE &R OREE Lo U 27 3 L OWEZ LIBOR 01D U 2 7 124 58T xhins L
T, HHIEEIEL, KVEERETH 72D, WG N— XA THGEMOZEZZ T2 <V
DR 2 5GHT D T2 OITEESRISE DI #lA %217 > TV D, ASU 2020-04 53,
WA 2B 2 BRMES RIS DWW TR 2 (£ 72132 OB 2385 2) B OB ER
A ERRT A OICR O A T v a v OH A F o AT 5, ASU 2020-04
FIEHEEO L DT, —EORMEMT-T I L %254 E LT, LIBOR /- 3MEHESH]LEIC
EVEIETHZERTFRIN TN D ZEDOMOIEESH 2SI L2K, ~y VKRB LT
ZOMOWB AT LR TOFREMBITHEAIND, RIS TV LIEEHEE T —F e b
DTHY, —MANZ 2022 12 A 31 H X W HRIZAE L2 DEEE 2105 H LV #%I
I 2 b LERHMi S s~y VERICITHEAT 2 2 ¢ TE 2, LnLens,
FASB (X, LIBOR DiEHFZ N7 = — X7 U N HIZKRKIREEZITo72%,. FE w7 848 Dk
THEZHBEFTLZLE2RLTWD, 2020 4F 11 A 30 HIZHWT, LIBOR OEEHIL,
LIBOR #Z M 2% < OREFEOKNB KNS 5 2023 46 H 30 HETEHW RO 1
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AW, 3 » A%, 6 » AWB I OV12 » AW K[E LIBOR O EDAELZIERE T HEE L
T2o BEEMIIEAE, A X ADRBEZFML TV 5D,

14. BRER
REHIL, MEHERMRITENT-AETORTOBRKRELENAT 7o NI RIETEEL T

fliL, MEHERICBIT DM ETIIREZERT D L) RBBELRIT -T2 LKL
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SPDR &) —X - FS5 R+
I L=BRAREHIBHRFOREE

SPDR R— k7 U A K[Ei & 1& % ETF, SPDR AR— k7 U A K[EF#t{& ETF, SPDR
=~ 7% U AKEEYIFE ETF, SPDR 7"— k7 # U A K[E E W [EE ETF, SPDR ~— h
7 % U A KEEHI#AE ETF, SPDR AN — k7 4 U A K E 5 [EfE ETF[F#]>. SPDR A— k
7 % U A KEFHEE ETF[HI]DOZ & B L SPDROY U —X « 7 A hZFtHE S
q:r

MBHRRICETIER

YHk S 1%, SPDR AN— k7 4 U A KERAES ETF, SPDR N— k7 o U A K[E A5
ETF, SPDR 7R— b 7 # VU Ak [EE & ETF, SPDR R— k7 % U A k[EEHIEE ETF,
SPDR 7"— k7 # U A KEEH4EE ETF, SPDR KR— b 7+ U A KEEYIEE ETF, [+
I%1PSPDR AR — bk 7 4 U A K[EHFHEE ETF[FIE] (L FT7 7> K &8R4 %, ) (SPDR®Y
Y=+« RTZARNLTIRT AR EWI VAT D 11 ©OF7 7 2 RM)OUSFO 2022 4 6
A 30 BfHEEREREE B2 ET, V2D WNIEETARB 2 b > TR T L7ZFEEOHE
wEitEE, FRZ b o TR T LE 2 FEZNENOMEELHHEE, RBEZ o THKRT
LIZSHEZNENOMBENA 74 MBI OBET 2L FIMBEH R LT 2, )%
By L7, MG X, MEERN. 2 TOERERRITBWT, 202246 H 30 HRERO 7 7
> R(SPDR®> Y — X « v T A2 N &HEKT D 11 O7 7> R)OMBURRE, FHZH > TRT
LTFEEDHERE, MAZb o TR T L 2 FEEZNENOMEEDEBB L OFHAZ S 5
THRT L 5 BEZNENOMBENL T4 M, KET RIS D a3 RERNCE-
T, AIEEIZERRLTWND EEZTND,

BERDRH

INHOMFHRICONWTIL, FTRAMOREMAELEZA D, YBOLOBEMIZI, 77
ROMBHERICONWT, YOI 2ERICESHWCEREZEHT LI L THD, YD
X, ABFSHESFHERZESCKE) (BLFIPCAOB] W5, NGRS D ARSFHLFHAT
Th D, KEBHHEESRER D NNIEM S HRERIG I ZEE 2B LT PCAOB O#HHIR LW
HENZIEW, P A MIBEALTHIMLTWAZ kDo TIN5,

Wk 51, PCAOB DRYEICHE » TR AT 72, ZORMEICL Y, MBS 1%, MiG#ERIC

2 A7 7 RSO T 7 RAITEWT 5,
3 K77 RUSNDT 7 R4 ITEAHET D,
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B L2EBRARERTREEB LTI AR EOWTIICER T 20 & b, ORI L
THEHEMRHEEZGLT-DICEREZHBE L, EiidTs2ZLaRdDbTWS, FT A b
X, TR MOMBHREICETHINIEHEHOEEL =T L 2TRINLTELT, &
oo WS X, b7 A NOMEBHREICBET A NERH OB IIRT SN o, 4D
X, BEO—BRE LT, BEREICT 2NEKRHOEEZRD N3, h T A MO
BHEICRET 2N OBIEICOWTERERT 27200 D TIERV, Lo
T, YO IZZO LX) ZERIT—OIFRHA L2,

W HIC X DEEICIE, BBELIFAREOWTIICENT 22000 hb 5T, MEHERIC
HERARERRPFMLET DU A7 O TR E OFEM, BLOE S LU 27 ~DO*fI5F
FEDEMBNEENTND, 20D TR, MHE#EETOESFEL L ORNEICEET
DAFLORFEGRER— )N EEN D, YO O T & 12iX, 2022 4 6 A 30 BHRAEFAT
BHREFRIZBE LT, WA RT 4Ty, 7u—I—BIORZOMOFITERT L EI2XD,
FE T 0 — I —B L OEOMOF DEIENR D> -3 EICF OMOEE) /e B s X |2
LV, PO DAEHREHET DI ENEEND, SO OEEITITE, A L eRE R
BLOREMIC X2 EER RS D OFHG, 720 NCMBHROLREEOFE S & £
Bo MUEESIX, 29 LIZEENYEO OB RO IR L 725 B2 TS,

é;mvff§@M7JU’

Wk DX, 2000 FLARE, 1 U EDORAT—F « AR —]F « Zm—rUL e 7 RS =X
(State Street Global Advisors) DFESALDER NEFHED TV D,

CHFa—t Y VIR b
202248 H 29 H
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SPDR &) —X - FS5 R+
Z DD IER
2022 %6 A 30 H(FEED)

BEROBH

T, K77 ROZEEL LT, UTFo2E0E R ~AaET 5,

(1) BEAEOZI, DEEOFEE, £7213TOMOEIFR S IRGE TEE (2 — F) (i
RS a856) &t ls £ M

Q) HEEMHMB LUK 7 v FOZOMOE A %2 &0k E A, Zoflit, A7 7
Y RANOEEILR DG E(FVEOZIMEL, thoI2—F 2T 77K
~OBE IR DB A LI TEX 5 L 512272000 TH D, FrSnoHH
MO AN 1,000 K/1(127,920 FHZEE L, 2022441 A 1 H225 202246 H 30 HE
TOHMERIZDIZ> TIRE L2, E W I RHEIZNL > TV 5D,

LLFORITRD 2 OO FFIET, ZWENABETIRT 7 ROERZHAT 5,

77V EREDEEQOYA—VICEIH — —ovr gt BIRTICERIC - 7B
HORELVEZITODICAHTH D, THIRT o v MIEBEHIIZ, A7 72 FOEEDY
A= NBRTETHY 3 FNE, A7 72 RIZBWT 1,000 R/1(127,920 ) TA X —
LB EZENEBRIC KA 723 T TH D FAVERTEFEZ/RT, ZOFBMREZHREDORE
Bafio T, UMMM EZRBEL D LN TE D, TODITIE, HIZTH
T N OFE 1,000 F(127,920 F)TER L72E R 2 01X, 8,600 KL (1,100,112 FHDT 1w
¥ FOF+1,000 F1(127,920 [)=8.6)Ic, K7 7> NIZB L TIYZHIMIC A - - B H )
DEHHDOEFERLDLIET TH D,

FREMLE 5%D) F—VIZBIH — —ovr7va0EMIE. K772 RickBIF 5%
HEEDMDI 2—FaT N 77 FOERELMKRTLOIHENLTHZETHD, 2
ZTCIEART 7 ROERZERRRTOER Y X — 28 5%72 > 1o BN HO LRI LD 5720 EGE
LTWb, 2O —ATE, FHHIND ) X —BART7 72 ROEEDO Y Z— 2 TlEan
DT, ZWEORBEOEEITY TLE LR, KEREFRIESIZBSCATISECI &9, )
DB, 5%DY H—NIEOWTEHEZFHAET LI 2R TOIa—FaT b 77 NICHE
RKLTWLOT, Zoflidgz1T> ETAHTH L, ZoERZ, tho7 7 FDox
WHESHEZICFIH S NTRER & T2 2 L2k > T, A7 7> RIZBIF 58 %R
9252 EMTE D,

IR SN ML, MBAIEHORIINAS TA P28 T bDTH Y | e FEE
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(B = )& WS TSI L TR, L7ei> T, £, RERIR 5%D Y #—
o3 1E. MR E DA EZ BT 2 DICHAMTH- T, FrALTWDED 7 7 » FOBE
PR Z W D DITRILO b D TIH R, SHIZ, 29 LERGIEANEGEN LSS

Wi, BT E STz 5,

SPDR — k 7 # U A KERAE S ETF
SPDR R— bk 7 U A K [E H #itt1& ETF
SPDR R— bk 7 # U A K [EE Htt1E ETF
SPDR R— k 7 # U A K[EE HEE ETF
SPDR K— k 7 # U A KEHE A& ETF
SPDR "— k 7+ VU Ak E I EE ETF
SPDR R— k 7 # U A K [E d #[E{E ETF

e (B R0

2 B 5%MD ) 83— ERIR)

HR7H ZSEHE HMER7H HBHM

FERER DUME (XKoo DUME IXHo
£ 8 =45 16) 8 f-EH@)
0.03% $896.80 $0.14  $1,024.60 $0.15
0.04 909.80 0.19 1,024.60 0.20
0.04 774.20 0.18 1,024.60 0.20
0.06 787.20 0.27 1,024.50 0.30
0.05 965.60 0.24 1,024.50 0.25
0.06 969.70 0.29 1,024.50 0.30
0.06 922.50 0.29 1,024.50 0.30

(@) A, A7 7> FOERMBEHRIC, YRHEOT I v MNERFEEZELD, SbIZ
181 3 Ul-%t% . 365 TR L THI-4HTH D,
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F5, KTv s T AOER, WICIZET 2K v 7T LAOFE O+ KO MO
FHIIZ DWW T OME A ZFEE IR L, ZAZEROLDOREENLD,
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- fE
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BT B B BUF OfF#H2Y, 202246 H 30 R TREHEEOAR N T 2 kD434
B L TRt e D,

FRDEY

K77 Rix, B3 1630)0FEOEY & L THERREINDLHRELZHEL TW5D,

HEHEZEAE

K772 Rid, BEZEAE L LT, FRINDMAEBRTHL I OCESIF Y 2L T A
DI RKEAZIE LTV D,

VAR DN POV Ly AN Y -
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LYE T TEIZME(T b7 4 A0y MHIZL VBT TG SN -HEICEET 515
BWIZOWTIX, https://www.ssga.com/spdrs % ZETHX 720,

BREQREITEICET 5HHE L UFRELT 5 VIR

K77 ROFEET RAAL P —=NRT 7> ROGERF— b7 4 U AIZB L CGRIED B
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K77 Rid, ELFFEEOFE 1 IS L O 3 TUEHERE . e E & 21 N-
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TARLESSGA 77U R e RV AL N AT EAFIT R —] £ 721ZISSGAFM ] &
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