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BEE4H 10,000 K/1(1,505,500 F) DA D 2L D bk
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2023 4£ 6 A 30 B HEDORAHE AL 5 4L

U.S. Treasury Notes

1.13% 8/31/2028 0.8%
U.S. Treasury Bonds

4.63% 2/15/2040 0.7
U.S. Treasury Notes

3.75% 5/31/2030 0.6
U.S. Treasury Notes

1.88% 2/28/2029 0.6
U.S. Treasury Notes

3.50% 2/15/2033 0.5
& E 3.2%

(RARO BAL S ALIFED L AREMN H Y . K7 7 > RBRREOSFITHRE LT 2 & ) fRakiden, )

2023 4F 6 H 30 HBEDEFER Y

KIE B 5 40.6%
K IE BUR R R 28.5
A L O F 25.0
SV EBURFE 2.8
REhFEHLRFES: 1.0
Hh 51 0.8
G PEPLIRGES: 0.4
EEE 3.7
O pE & R 5 A 2.8)
& FTs 100.0%

(K7 7 v FOBER DT, MEEICHT2EDLE LTERRSNTEY, OB E &L HICEET S
AR B D, )
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HERCFE —25.0% 3.13%, 5/4/2027 175,000 163,788
3.13%, 7/1/2050 233,000 169,044
& —0.0% (a) 3.50%, 3/15/2027 237,000 225,401

Interpublic Group of Cos., 3.75%, 11/1/2046 346,000 278,924
Inc.: 3.95%, 8/16/2025 682,000 668,183
2.40%, 3/1/2031 150,000 122,175 4.13%, 11/16/2028 462,000 444,975
4.75%, 3/30/2030 100,000 96,984 4.15%, 5/15/2045 385,000 328,247
5.38%, 6/15/2033 400,000 396,008 4.45%, 11/16/2038 268,000 247,152

Omnicom Group, Inc.: 4.50%, 6/1/2042 1,069,000 984,741
2.45%, 4/30/2030 286,000 239,960 4.63%, 11/16/2048 497,000 463,452
4.20%, 6/1/2030 100,000 93,671 4.80%, 12/15/2043 280,000 260,834

Omnicom Group, 5.15%, 2/27/2033 205,000 207,741
Inc./Omnicom Capital, Inc. 5.38%, 2/27/2053 375,000 389,434
3.60%, 4/15/2026 472,000 453,375 31,531,378

WPP Finance 2010 BE¥ —03%

3.75%, 9/19/2024 168,000 162,960 Altria Group, Inc.:
1,565,133 2.45%, 2/4/2032 424,000 331,589

FBLZEH - Bt — 0.5% 3.40%, 5/6/2030 328,000 289,135

Boeing Co.: 3.40%, 2/4/2041 415,000 290,259
2.20%, 2/4/2026 1,459,000 1,339,785 3.70%, 2/4/2051 300,000 201,252
2.25%, 6/15/2026 240,000 218,122 3.88%, 9/16/2046 (b) 529,000 371,427
2.70%, 2/1/2027 878,000 802,580 4.00%, 2/4/2061 150,000 103,404
2.75%, 2/1/2026 303,000 282,260 4.25%, 8/9/2042 217,000 169,577
2.85%, 10/30/2024 353,000 339,508 4.40%, 2/14/2026 312,000 305,495
2.95%, 2/1/2030 995,000 865,710 4.45%, 5/6/2050 410,000 302,543
3.10%, 5/1/2026 1,000 940 4.50%, 5/2/2043 298,000 237,387
3.20%, 3/1/2029 134,000 120,201 4.80%, 2/14/2029 665,000 646,673
3.25%, 2/1/2028 (b) 379,000 348,202 5.38%, 1/31/2044 (b) 504,000 473,891
3.55%, 3/1/2038 203,000 158,827 5.80%, 2/14/2039 (b) 173,000 169,085
3.63%, 2/1/2031 507,000 457,030 5.95%, 2/14/2049 (b) 986,000 932,204
3.63%, 3/1/2048 970,000 689,447 6.20%, 2/14/2059 1,000 975
3.75%, 2/1/2050 250,000 187,725 Archer-Daniels-Midland Co.:

3.85%, 11/1/2048 232,000 171,244 2.50%, 8/11/2026 (b) 694,000 650,729
4.88%, 5/1/2025 1,123,000 1,106,907 2.70%, 9/15/2051 582,000 391,267
5.04%, 5/1/2027 455,000 449,818 2.90%, 3/1/2032 (b) 183,000 159,369
5.15%, 5/1/2030 (b) 830,000 822,107 5.38%, 9/15/2035 150,000 155,796
5.71%, 5/1/2040 827,000 824,618 BAT Capital Corp.:

5.81%, 5/1/2050 733,000 729,034 2.26%, 3/25/2028 189,000 162,020
5.93%, 5/1/2060 1,336,000 1,322,520 2.73%, 3/25/2031 270,000 214,993

General Dynamics Corp.: 3.22%, 8/15/2024 330,000 320,182
2.13%, 8/15/2026 183,000 168,671 3.22%, 9/6/2026 207,000 192,665
2.38%, 11/15/2024 135,000 129,462 3.46%, 9/6/2029 120,000 104,274
3.25%, 4/1/2025 524,000 507,143 3.56%, 8/15/2027 1,020,000 939,073
3.50%, 5/15/2025 554,000 538,721 3.73%, 9/25/2040 175,000 124,812
3.63%, 4/1/2030 246,000 231,806 3.98%, 9/25/2050 241,000 162,473
3.75%, 5/15/2028 357,000 342,117 4.39%, 8/15/2037 807,000 644,874
4.25%, 4/1/2040 426,000 392,048 4.54%, 8/15/2047 874,000 644,916

Hexcel Corp.: 4.70%, 4/2/2027 810,000 784,744
4.20%, 2/15/2027 328,000 310,363 4.76%, 9/6/2049 244,000 184,203
4.95%, 8/15/2025 123,000 120,357 5.28%, 4/2/2050 140,000 116,145

L3Harris Technologies, Inc.: 7.75%, 10/19/2032 315,000 346,481
1.80%, 1/15/2031 560,500 444,275 BAT International Finance
2.90%, 12/15/2029 500,000 432,895 PLC:

3.85%, 12/15/2026 358,000 341,385 1.67%, 3/25/2026 413,000 371,349
4.40%, 6/15/2028 255,000 246,141 4.45%, 3/16/2028 200,000 188,586
6.15%, 12/15/2040 168,000 175,995 Bunge Ltd. Finance Corp.:

Lockheed Martin Corp.: 1.63%, 8/17/2025 110,000 101,266
1.85%, 6/15/2030 691,000 576,405 3.25%, 8/15/2026 217,000 204,635
3.55%, 1/15/2026 147,000 142,706 3.75%, 9/25/2027 149,000 140,826
3.80%, 3/1/2045 449,500 378,762 Philip Morris International,

4.07%, 12/15/2042 358,000 318,828 Inc.:

4.15%, 6/15/2053 580,000 510,336 0.88%, 5/1/2026 (b) 566,000 505,076
4.30%, 6/15/2062 90,000 79,683 1.75%, 11/1/2030 100,000 79,109
4.45%, 5/15/2028 180,000 177,615 2.10%, 5/1/2030 220,000 182,107
4.70%, 5/15/2046 (b) 462,000 445,691 2.75%, 2/25/2026 152,000 142,885
4.75%, 2/15/2034 500,000 498,635 3.13%, 3/2/2028 158,300 145,725
4.95%, 10/15/2025 200,000 199,586 3.25%, 11/10/2024 150,000 145,732
5.10%, 11/15/2027 100,000 101,779 3.38%, 8/11/2025 574,000 552,837
5.20%, 2/15/2055 230,000 237,431 3.38%, 8/15/2029 1,325,000 1,196,793
5.25%, 1/15/2033 (b) 250,000 259,183 4.13%, 3/4/2043 400,000 326,636
5.70%, 11/15/2054 268,000 297,713 4.25%, 11/10/2044 250,000 208,020
5.90%, 11/15/2063 445,000 506,437 4.38%, 11/15/2041 395,000 337,603
Series B, 6.15%, 9/1/2036 400,000 443,412 4.50%, 3/20/2042 338,000 291,393

Northrop Grumman Corp.: 4.88%, 2/13/2026 (b) 250,000 248,210
3.20%, 2/1/2027 (b) 257,000 242,747 4.88%, 11/15/2043 355,000 318,428
3.25%, 1/15/2028 634,000 592,936 5.13%, 11/15/2024 405,000 403,287
3.85%, 4/15/2045 336,000 274,284 5.13%, 11/17/2027 250,000 250,810
4.40%, 5/1/2030 435,000 424,138 5.38%, 2/15/2033 1,000,000 998,210
4.75%, 6/1/2043 479,000 448,133 5.63%, 11/17/2029 150,000 152,838
4.95%, 3/15/2053 (b) 450,000 438,903 5.75%, 11/17/2032 626,000 641,537
5.25%, 5/1/2050 782,000 796,459 Reynolds American, Inc.:

Raytheon Technologies Corp.: 4.45%, 6/12/2025 731,000 710,642
1.90%, 9/1/2031 477,000 381,190 5.85%, 8/15/2045 1,065,000 948,627
2.25%, 7/1/2030 860,000 726,476 6.15%, 9/15/2043 240,000 230,822
2.38%, 3/15/2032 1,011,000 829,344 21,147,901
2.82%, 9/1/2051 456,000 306,218 REMZEEEE — 0.1%

3.03%, 3/15/2052 635,000 446,468 American Airlines
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SPAB

% iR T A i % 8% M T A fi #H

Pass-Through Trust: 5.00%, 4/1/2035 100,000 90,683
Series A, Class A, 2.88%, 5.15%, 4/1/2038 24,000 21,415
1/11/2036 267,627 222,486 5.20%, 4/1/2045 275,000 234,484
Series AA, Class AA, 5.40%, 10/15/2029 (b) 335,000 326,595
3.15%, 8/15/2033 10,216 8,869 5.40%, 4/1/2048 (b) 545,000 470,122
Series AA, Class AA, 5.60%, 10/15/2032 (b) 469,000 454,681
3.20%, 12/15/2029 295,528 265,499 5.95%, 4/1/2049 (b) 1,020,000 952,486
Series AA, Class AA, 6.13%, 10/1/2025 651,000 655,245
3.58%, 7/15/2029 33,044 30,508 6.25%, 10/2/2043 839,000 821,733
Series 2015-2, Class AA, 6.75%, 4/1/2046 432,000 436,605
3.60%, 3/22/2029 78,203 72,620 6.80%, 10/1/2027 412,000 427,916

Continental Airlines General Motors Financial Co.,

Pass-Through Trust Inc.:
Series 2-A, Class A, 4.00%, 1.20%, 10/15/2024 300,000 282,174
4/29/2026 6,852 6,631 1.25%, 1/8/2026 494,000 441,305

Southwest Airlines Co.: 1.50%, 6/10/2026 177,000 156,523
3.00%, 11/15/2026 230,000 211,354 2.35%, 2/26/2027 257,000 229,265
5.13%, 6/15/2027 623,000 618,346 2.35%, 1/8/2031 234,000 183,678
5.25%, 5/4/2025 425,000 421,031 2.40%, 4/10/2028 195,000 168,156

Spirit Airlines Pass-Through 2.70%, 8/20/2027 150,000 132,845
Trust 2.70%, 6/10/2031 191,000 152,277
Series 2018-1, Class A, 2.75%, 6/20/2025 322,000 303,356
4.10%, 10/1/2029 213,218 194,983 3.10%, 1/12/2032 238,000 192,509

United Airlines Pass-Through 3.50%, 11/7/2024 423,000 409,155
Trust: 3.60%, 6/21/2030 581,000 503,140
Series AA, Class AA, 4.00%, 1/15/2025 446,000 432,152

2.70%, 11/1/2033 144,311 122,027 4.00%, 10/6/2026 178,000 168,886
Series 2016-2, Class AA, 4.30%, 7/13/2025 611,000 592,731
2.88%, 4/7/2030 184,407 162,879 4.35%, 4/9/2025 353,000 343,847
Series AA, Class AA, 4.35%, 1/17/2027 245,000 234,975
3.10%, 1/7/2030 282,495 254,695 5.00%, 4/9/2027 318,000 309,640
Series AA, Class AA, 5.25%, 3/1/2026 497,000 489,267
3.50%, 9/1/2031 246,587 222,572 5.85%, 4/6/2030 295,000 292,436
Series A, Class A, 3.75%, 6.00%, 1/9/2028 230,000 232,151
3/3/2028 61,543 57,716 6.05%, 10/10/2025 (b) 250,000 250,700
Series A, Class A, 4.00%, 6.40%, 1/9/2033 (b) 200,000 203,284
10/11/2027 126,969 119,692 Honda Motor Co. Ltd.:
Series AA, Class AA, 2.27%, 3/10/2025 200,000 190,534
4.15%, 2/25/2033 20,414 18,695 2.53%, 3/10/2027 (b) 250,000 230,183
Series A, Class A, 4.30%, Mercedes-Benz Finance
2/15/2027 119,105 114,682 North America LLC
Series 2020-1, Class B, 8.50%, 1/18/2031 (b) 244,000 303,190
4.88%, 7/15/2027 175,360 168,168 PACCAR Financial Corp.:
Series 2023-1, 5.80%, Series MTN, 1.10%,
7/15/2037 320,000 326,048 5/11/2026 222,000 199,742
Series 20-1, Class A, Series MTN, 1.80%,
5.88%, 4/15/2029 209,137 207,623 2/6/2025 175,000 165,485
3,827,124 4.60%, 1/10/2028 450,000 451,282

TE —0.1% Toyota Motor Corp.

NIKE, Inc.: 1.34%, 3/25/2026 344,000 312,036
2.38%, 11/1/2026 540,000 501,757 Toyota Motor Credit Corp.:

2.85%, 3/27/2030 561,000 507,150 0.63%, 9/13/2024 495,000 467,711
3.25%, 3/27/2040 289,000 237,494 Series MTN, 0.80%,
3.63%, 5/1/2043 332,000 279,352 10/16/2025 235,000 212,818
3.88%, 11/1/2045 742,000 648,953 Series MTN, 0.80%,

PVH Corp. 11972026 172,000 154,699
4.63%, 7/10/2025 383,000 370,051 Series MTN, 1.13%,

Ralph Lauren Corp.- 6/18/2026 175,000 156,433
2.95%, 6/15/2030 100,000 88,215 Series MTN, 1.80%,

3.75%, 9/15/2025 161,000 155,429 2/13/2025 674,000 637,981

Tapestry, Inc.: 1.90%, 9/12/2031 375,000 302,471
3.05%, 3/15/2032 200,000 159,788 Series MTN, 1.90%,

4.13%, 7/15/2027 100,000 93,964 4/6/2028 (b) 423,000 371,737

VF Corp.: Series MTN, 3.00%,

2.40%, 4/23/2025 356,000 333,821 4/1/2025 345,000 332418

2.95%, 4/23/2030 (b) 450,000 370,319 3.05%, 3/22/2027 530,000 496,679
T 3746093 Series MTN, 3.38%,

y . —= 4/1/2030 280,000 257,737

Eiifﬁo@ognﬁm 3.65%, 8/18/2025 345,000 334,101
Co: +dtrs 9202024 pso0 71615

o X 0, X 6,
Series My 120% 4.45%, 5/18/2026 500,000 492,545
Serge /fl\floTzIfI 0% 695,000 640,012 4.55%, 9/20/2027 349,000 344,386

oomoas 158.000 140,708 4.70%, 1/12/2033 175,000 173,269
Series MTN. 1 80% ! ' 4.80%, 1/10/2025 657,000 652,427

1/13/2031 (b) 270,000 219,043 2'324“ :}j:ggg;; 150,000 151,052

. 45%, 322,000 328,759
Series MTN, 2.00%, ’ 24.671.451

3/24/2028 115,000 100,932 — 2467181
Series MTN, 2.15%, BBV, - i —0.0% @)

9/10/2024 479,000 460,329 Aptiv PLC
Series MTN, 2.25%, 3.10%, 12/1/2051 320,000 200,960

1/12/2029 200,000 173,894 Aptiv PLC/Aptiv Corp.:

Series MTN, 2.35%, 3.25%, 3/1/2032 625,000 534,756

1/8/2027 (b) 335.000 307362 4.15%, 5/1/2052 255,000 194,361
Series GMTN, 3.50%, BorgWarner, Inc.

2/15/2028 334,000 314,661 2.65%, 7/1/2027 197,000 179,386
4.60%, 4/17/2030 750,000 733,372 Lear Corp.:

470%, 1/12/2028 175,000 173,556 3.50%, 5/30/2030 157,000 138,143
4.75%, 1/12/2026 (b) 198,000 197,087 3.80%, 9/15/2027 (b) 300,000 280,050

Cummins, Inc.: 5.25%, 5/15/2049 150,000 131,243
1.50%, 9/1/2030 195,000 157,934 Magna International, Inc.

2.60%, 9/1/2050 506,000 326,355 5.50%, 3/21/2033 (b) 500,000 __ 509.110

General Motors Co.: 2,168,009
4.20%, 10/1/2027 208,000 197,203 T —55%

5.00%, 10/1/2028 (b) 377,400 366,916 Banco Bilbao Vizcaya
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Argentaria SA: Series GMTN, 3 Month

1.13%, 9/18/2025 400,000 360,228 SOFR + 1.63%, 3.59%,

1 year CMT + 2.30%, 7/21/2028 (c) 459,000 427,600
5.86%, 9/14/2026 (c) 173,000 170,535 3 Month SOFR + 1.77%,

1 year CMT + 2.70%, 3.71%, 4/24/2028 (c) 646,000 606,090
6.14%, 9/14/2028 (c) 125,000 125,699 Series MTN, 3 Month

Banco Santander SA: SOFR + 1.84%, 3.82%,

1.85%, 3/25/2026 570,000 510,047 1/20/2028 (c) 873,000 826,626

2.75%, 5/28/2025 532,000 499,713 5 Year CMT + 2.00%,

2.75%, 12/3/2030 400,000 312,452 3.85%, 3/8/2037 (c) 636,000 543,214

2.96%, 3/25/2031 200,000 165,296 3 Month SOFR + 1.45%,

1 year CMT + 1.60%, 3.95%, 1/23/2049 (c) 222,000 179,483
3.23%, 11/22/2032 (c) 455,000 360,041 Series L, 3.95%, 4/21/2025 358,000 346,827

3.31%, 6/27/2029 493,500 439,511 Series MTN, 3 Month

3.49%, 5/28/2030 345,000 300,364 SOFR + 1.33%, 3.97%,

3.80%, 2/23/2028 375,000 344,719 3/5/2029 (c) 1,053,000 986,914

1 year CMT + 2.00%, Series MTN, 3 Month
4.18%, 3/24/2028 (c) 395,000 370,170 SOFR + 1.47%, 3.97%,

4.38%, 4/12/2028 200,000 188,484 2/7/2030 (c) 766,500 710,538

5.15%, 8/18/2025 600,000 590,196 Series MTN, 4.00%,

5.18%, 11/19/2025 535,000 519,667 1/22/2025 1,026,000 998,236

5.29%, 8/18/2027 700,000 686,546 Series MTN, 3 Month

Bank of America Corp.: SOFR + 1.58%, 4.08%,

Series MTN, SOFR + 4/23/2040 (b) (c) 453,000 388,466
0.91%, 0.98%, 9/25/2025 Series MTN, 3 Month
(c) 441,000 414,346 SOFR + 3.41%, 4.08%,

Series MTN, SOFR + 3/20/2051 (c) 1,687,000 1,395,976
1.15%, 1.32%, 6/19/2026 Series L, 4.18%,

(c) 814,000 745,795 11/25/2027 925,000 879,037

Series MTN, SOFR + Series MTN, 4.20%,

0.65%, 1.53%, 12/6/2025 8/26/2024 1,227,000 1,204,166
(c) 530,000 496,112 3 Month SOFR + 2.08%,

Series N, SOFR + 0.91%, 4.24%, 4/24/2038 (c) 438,800 385,464
1.66%, 3/11/2027 (c) 967,000 870,445 Series MTN, 4.25%,

SOFR + 0.96%, 1.73%, 10/22/2026 693,000 668,835
7/22/2027 (c) 1,501,000 1,339,357 Series MTN, 3 Month

Series MTN, SOFR + SOFR + 1.57%, 4.27%,

1.53%, 1.90%, 7/23/2031 7/23/2029 (c) 596,300 565,543
(c) 284,400 226,402 Series MTN, 3 Month

Series MTN, SOFR + SOFR + 1.78%, 4.33%,

1.37%, 1.92%, 3/15/2050 (c) 794,000 682,570
10/24/2031 (c) 509,300 403,345 SOFR + 1.58%, 4.38%,

Series MTN, 3 Month 4/27/2028 (c) 600,000 576,882
SOFR + 0.90%, 2.02%, Series MTN, 3 Month
2/13/2026 (c) 810,000 758,646 SOFR + 2.25%, 4.44%,

SOFR + 1.22%, 2.30%, 1/20/2048 (c) 715,000 631,245
7/21/2032 (c) 1,228,000 981,688 Series MTN, 4.45%,

Series MTN, 3 Month 3/3/2026 320,000 311,328
SOFR + 1.13%, 2.46%, SOFR + 1.83%, 4.57%,

10/22/2025 (c) 734,000 700,816 4/27/2033 (c) 1,297,000 1,218,778

5 Year CMT + 1.20%, SOFR + 1.75%, 4.83%,

2.48%, 9/21/2036 (c) 1,443,250 1,102,181 7/22/2026 (c) 607,000 596,335

Series MTN, 3 Month SOFR + 2.04%, 4.95%,

SOFR + 1.25%, 2.50%, 7/22/2028 (c) 418,000 410,585
2/13/2031 (c) 1,189,000 995,134 Series MTN, 5.00%,

SOFR + 1.05%, 2.55%, 1/21/2044 315,000 303,342
2/4/2028 (c) 500,000 451,325 SOFR + 2.16%, 5.02%,

SOFR + 1.21%, 2.57%, 7/22/2033 (c) 1,600,000 1,561,808
10/20/2032 (c) 930,000 756,955 SOFR + 1.29%, 5.08%,

SOFR + 2.15%, 2.59%, 1/20/2027 (c) 850,000 840,089
4/29/2031 (c) 866,000 727,769 SOFR + 1.63%, 5.20%,

Series N, SOFR + 1.22%, 4/25/2029 (c) 600,000 593,568
2.65%, 3/11/2032 (c) 215,000 178,037 SOFR + 1.91%, 5.29%,

Series MTN, SOFR + 4/25/2034 (c) 600,000 594,498
1.93%, 2.68%, 6/19/2041 Series MTN, 5.88%,

(c) 1,266,000 889,289 2/7/2042 500,000 533,010

SOFR + 1.32%, 2.69%, 6.11%, 1/29/2037 702,000 740,062
4/22/2032 (c) 1,103,000 913,824 SOFR + 1.99%, 6.20%,

Series MTN, 3 Month 11/10/2028 (c) 1,880,000 1,933,918
SOFR + 1.45%, 2.88%, 6.22%, 9/15/2026 172,000 175,265
10/22/2030 (c) 954,500 822,054 7.75%, 5/14/2038 508,000 605,043

SOFR + 1.33%, 2.97%, Bank of Montreal:

2/4/2033 (c) 472,000 392,973 Series MTN, 0.63%,

Series MTN, 3 Month 7/9/2024 164,000 155,718
SOFR + 1.35%, 3.09%, Series MTN, SOFR +
10/1/2025 (c) 487,000 468,708 0.60%, 0.95%, 1/22/2027

Series MTN, 3 Month (c) 181,000 161,410
SOFR + 1.44%, 3.19%, Series MTN, 1.25%,

7/23/2030 (c) 1,324,000 1,168,576 9/15/2026 305,000 269,025

Series MTN, 3.25%, Series MTN, 1.50%,

10/21/2027 665,000 619,541 1/10/2025 653,000 613,605

SOFR + 1.58%, 3.31%, Series MTN, 1.85%,

4/22/2042 (c) 392,000 298,743 5/1/12025 365,000 341,144

3 Month SOFR + 1.07%, 2.65%, 3/8/2027 226,000 206,941
3.37%, 1/23/2026 (c) 353,000 338,947 5 Year CMT + 1.40%,

SOFR + 1.33%, 3.38%, 3.09%, 1/10/2037 (c) 130,000 101,778
4/2/2026 (c) 241,000 231,189 3.70%, 6/7/2025 450,000 434,821

3 Month SOFR + 1.30%, Series H, 4.25%,

3.42%, 12/20/2028 (c) 1,506,000 1,384,556 9/14/2024 471,000 461,994

Series N, SOFR + 1.65%, Series H, 4.70%,

3.48%, 3/13/2052 (b) (c) 531,000 394,273 9/14/2027 250,000 244,255

Series GMTN, 3.50%, 5.20%, 12/12/2024 305,000 302,502
4/19/2026 698,000 670,185 5.20%, 2/1/2028 (b) 700,000 699,783

Series MTN, 3 Month 5.30%, 6/5/2026 500,000 498,810
SOFR + 1.32%, 3.56%, Bank of New York Mellon
4/23/2027 (c) 697,400 661,554 Corp.:
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Series MTN, 1.05%, BPCE SA
10/15/2026 180,000 157,243 Series MTN, 3.38%,
Series MTN, 1.60%, 12/2/2026 322,000 300,651
4/24/2025 648,000 607,461 Canadian Imperial Bank of
Series J, 1.90%, 1/25/2029 113,000 94,430 Commerce:
Series MTN, 2.10%, 0.95%, 10/23/2025 (b) 265,000 240,593
10/24/2024 1,350,000 1,291,248 1.00%, 10/18/2024 (b) 544,000 512,366
Series MTN, 2.80%, 1.25%, 6/22/2026 100,000 88,808
5/4/2026 515,000 483,261 2.25%, 1/28/2025 152,000 144,146
Series MTN, 3.25%, 3.30%, 4/7/2025 500,000 480,675
9/11/2024 212,000 205,888 3.95%, 8/4/2025 540,000 522,299
Series MTN, 3.25%, 5.00%, 4/28/2028 500,000 492,465
5/16/2027 389,000 364,116 Citigroup, Inc.:
Series MTN, 3.30%, SOFR + 0.77%, 1.12%,
8/23/2029 (b) 909,000 816,137 1/28/2027 (c) 200,000 178,348
Series MTN, 3.40%, SOFR + 0.53%, 1.28%,
1/29/2028 610,400 571,188 11/3/2025 (c) 100,000 93,688
Series MTN, 3 Month SOFR + 0.77%, 1.46%,
SOFR + 1.33%, 3.44%, 6/9/2027 (c) 1,132,000 1,005,103
2/7/2028 (c) 290,000 273,006 SOFR + 0.69%, 2.01%,
Series MTN, 3.85%, 1/25/2026 (c) 513,000 482,435
4/28/2028 220,000 209,601 SOFR + 1.18%, 2.52%,
Series MTN, 3.95%, 11/3/2032 (c) 576,000 464,233
11/18/2025 137,000 132,061 SOFR + 1.17%, 2.56%,
SOFR + 1.35%, 4.41%, 5/1/2032 (c) 390,000 318,431
7/24/2026 (c) 1,050,000 1,027,635 SOFR + 2.11%, 2.57%,
SOFR + 1.51%, 4.71%, 6/3/2031 (c) 1,201,000 1,001,526
2/1/2034 (c) 165,000 158,441 SOFR + 1.15%, 2.67%,
SOFR + 1.03%, 4.95%, 1/29/2031 (c) 883,000 746,939
4/26/2027 (c) 115,000 113,533 SOFR + 1.38%, 2.90%,
Series J, SOFR + 1.61%, 11/3/2042 (c) 233,000 165,318
4.97%, 4/26/2034 (c) 675,000 659,002 SOFR + 1.42%, 2.98%,
SOFR + 1.82%, 5.80%, 11/5/2030 (c) 508,000 441,132
10/25/2028 (c) 180,000 183,361 SOFR + 1.35%, 3.06%,
SOFR + 2.07%, 5.83%, 1/25/2033 (c) 1,441,000 1,201,953
10/25/2033 (c) 195,000 203,266 Series VAR, SOFR +
Bank of Nova Scotia: 1.28%, 3.07%, 2/24/2028
0.65%, 7/31/2024 200,000 189,394 (c) 650,000 598,331
1.05%, 3/2/2026 200,000 178,066 SOFR + 2.84%, 3.11%,
1.30%, 6/11/2025 (b) 642,000 590,563 4/8/2026 (c) 1,368,000 1,306,180
1.30%, 9/15/2026 829,000 729,702 3.20%, 10/21/2026 1,333,000 1,247,915
1.35%, 6/24/2026 101,000 90,014 3.30%, 4/27/2025 225,000 216,614
1.45%, 1/10/2025 (b) 150,000 140,643 3.40%, 5/1/2026 628,000 597,347
1.95%, 2/2/2027 (b) 520,000 463,840 3 Month SOFR + 1.41%,
2.15%, 8/1/2031 (b) 397,000 316,838 3.52%, 10/27/2028 (c) 500,000 464,585
2.20%, 2/3/2025 (b) 100,000 94,583 3 Month SOFR + 1.65%,
2.45%, 2/2/2032 100,000 81,502 3.67%, 7/24/2028 (c) 1,013,000 948,350
2.70%, 8/3/2026 557,000 515,693 3.70%, 1/12/2026 860,000 824,783
4.50%, 12/16/2025 356,000 343,419 SOFR + 1.94%, 3.79%,
5 Year CMT + 2.05%, 3/17/2033 (c) 405,000 357,676
4.59%, 5/4/2037 (c) 1,065,000 914,100 3.88%, 3/26/2025 215,000 207,735
4.75%, 2/2/2026 100,000 98,472 3 Month SOFR + 1.82%,
4.85%, 2/1/2030 (b) 105,000 101,312 3.89%, 1/10/2028 (c) 672,000 636,492
5.25%, 12/6/2024 500,000 496,025 3 Month SOFR + 1.60%,
Barclays PLC: 3.98%, 3/20/2030 (c) 971,000 899,330
1 year CMT + 1.05%, 3 Month SOFR + 1.45%,
2.28%, 11/24/2027 (c) 656,000 577,536 4.08%, 4/23/2029 (b) (c) 552,000 519,962
1 year CMT + 1.90%, 4.13%, 7/25/2028 607,000 571,934
2.65%, 6/24/2031 (c) 454,000 364,140 3 Month SOFR + 2.10%,
SOFR + 2.71%, 2.85%, 4.28%, 4/24/2048 (b) (c) 600,000 515,478
5/7/2026 (c) 100,000 93,744 4.30%, 11/20/2026 773,000 740,472
1 year CMT + 1.30%, 4.40%, 6/10/2025 711,000 691,000
2.89%, 11/24/2032 (c) 664,000 522,170 SOFR + 3.91%, 4.41%,
1 year CMT + 1.30%, 3/31/2031 (c) 502,000 472,267
3.33%, 11/24/2042 (c) 293,000 205,314 4.45%, 9/29/2027 1,151,500 1,099,590
5 Year CMT + 2.90%, 4.60%, 3/9/2026 (b) 1,152,000 1,114,825
3.56%, 9/23/2035 (b) (c) 635,500 502,223 4.65%, 7/30/2045 476,000 422,007
3.65%, 3/16/2025 572,000 548,354 4.65%, 7/23/2048 846,000 766,671
4.34%, 1/10/2028 186,000 175,173 4.75%, 5/18/2046 230,000 197,064
4.38%, 9/11/2024 651,000 631,861 SOFR + 2.09%, 4.91%,
4.38%, 1/12/2026 380,000 364,891 5/24/2033 (b) (c) 626,000 605,355
4.84%, 5/9/2028 758,000 699,103 5.50%, 9/13/2025 493,000 490,215
4.95%, 1/10/2047 (b) 420,000 370,873 SOFR + 1.55%, 5.61%,
3 Month USD LIBOR + 9/29/2026 (c) 500,000 499,815
1.90%, 4.97%, 5/16/2029 5.88%, 1/30/2042 276,600 290,496
(c) 409,800 387,732 6.00%, 10/31/2033 536,000 551,410
3 Month USD LIBOR + SOFR + 2.66%, 6.17%,
3.05%, 5.09%, 6/20/2030 5/25/2034 (c) 530,000 533,689
(c) 367,000 333,669 SOFR + 2.34%, 6.27%,
1 year CMT + 2.30%, 11/17/2033 (b) (c) 335,000 355,482
5.30%, 8/9/2026 (c) 464,000 454,404 6.68%, 9/13/2043 301,000 324,662
SOFR + 2.21%, 5.83%, 8.13%, 7/15/2039 1,378,000 1,763,206
5/9/2027 (c) 1,050,000 1,036,140 Citizens Bank NA:
SOFR + 2.98%, 6.22%, Series BKNT, 2.25%,
5/9/2034 (c) 620,000 617,861 4/28/2025 300,000 271,605
SOFR + 3.57%, 7.12%, Series BKNT, 3.75%,
6/27/2034 (c) 200,000 199,962 2/18/2026 216,000 197,366
1 year CMT + 3.05%, SOFR + 2.00%, 4.58%,
7.33%, 11/2/2026 (c) 550,000 562,919 8/9/2028 (c) 250,000 227,133
1 year CMT + 3.30%, SOFR + 1.45%, 6.06%,
7.39%, 11/2/2028 (c) 500,000 522,420 10/24/2025 (c) 205,000 194,641
1 year CMT + 3.50%, Citizens Financial Group, Inc.:
7.44%, 11/2/2033 (c) 577,000 624,274 3.25%, 4/30/2030 (b) 173,000 142,363
BNP Paribas SA 5 Year CMT + 2.75%,
Series MTN, 4.25%, 5.64%, 5/21/2037 (c) 529,000 456,114
10/15/2024 350,000 340,889 Comerica Bank
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Series BKNT, 2.50%, SOFR + 1.47%, 2.91%,

7/23/2024 (b) 349,000 327,533 7/21/2042 (c) 115,000 81,116

Comerica, Inc. SOFR + 1.41%, 3.10%,

4.00%, 2/1/2029 100,000 83,880 2/24/2033 (b) (c) 643,000 543,277

Commonwealth Bank of SOFR + 1.51%, 3.21%,

F—=ARTVT 4/22/2042 (c) 400,000 295,496
5.08%, 1/10/2025 595,000 592,162 SOFR + 1.63%, 3.44%,

Cooperatieve Rabobank UA: 2/24/2043 (c) 458,000 347,869
1.38%, 1/10/2025 395,000 371,490 3.50%, 1/23/2025 898,000 867,091
Series MTN, 3.38%, 3.50%, 4/1/2025 608,000 583,631

5/21/2025 261,000 251,460 3.50%, 11/16/2026 1,470,000 1,379,492
Series BKNT, 3.75%, SOFR + 1.85%, 3.62%,

7/21/2026 467,000 436,397 3/15/2028 (c) 100,000 93,836
3.88%, 8/22/2024 335,000 328,725 3 Month SOFR + 1.77%,
4.38%, 8/4/2025 277,000 267,427 3.69%, 6/5/2028 (c) 521,000 489,693
5.00%, 1/13/2025 (b) 520,000 516,448 3.75%, 5/22/2025 768,000 742,241
Series BKNT, 5.25%, 3.75%, 2/25/2026 741,000 711,293

5/24/2041 423,000 441,049 3.80%, 3/15/2030 (b) 567,000 524,305
5.75%, 12/1/2043 526,000 527,930 3 Month SOFR + 1.42%,

Credit Suisse AG: 3.81%, 4/23/2029 (c) 750,000 696,945

Series MTN, 3.63%, 3.85%, 1/26/2027 1,008,000 959,737
9/9/2024 1,247,000 1,203,155 Series MTN, 3.85%,

4.75%, 8/9/2024 275,000 268,906 7/8/2024 643,000 630,802

7.50%, 2/15/2028 560,000 595,011 3 Month SOFR + 1.63%,

7.95%, 1/9/2025 1,200,000 1,223,364 4.02%, 10/31/2038 (c) 574,000 485,891

Deutsche Bank AG: 3 Month SOFR + 1.56%,

SOFR + 1.87%, 2.13%, 4.22%, 5/1/2029 (c) 619,500 585,266
11/24/2026 (c) 686,000 609,058 4.25%, 10/21/2025 749,000 722,066
SOFR + 1.32%, 2.55%, 3 Month SOFR + 1.69%,
1/7/2028 (c) 480,000 416,626 4.41%, 4/23/2039 (c) 655,000 572,817
SOFR + 1.72%, 3.04%, SOFR + 1.73%, 4.48%,
5/28/2032 (c) 451,000 356,055 8/23/2028 (c) 794,000 768,147
SOFR + 3.04%, 3.55%, 4.75%, 10/21/2045 (b) 450,000 410,242
9/18/2031 (c) 538,300 447,225 Series MTN, 4.80%,
SOFR +2.26%, 3.74%, 7/8/2044 561,000 515,004
1/7/2033 (c) 594,000 435,063 5.15%, 5/22/2045 450,000 419,260
4.10%, 1/13/2026 350,000 326,347 5.70%, 11/1/2024 1,273,000 1,271,460
4.16%, 5/13/2025 225,000 217,247 5.95%, 1/15/2027 246,000 249,105
5 Year US ISDA + 2.55%, 6.25%, 2/1/2041 539,000 578,940
4.88%, 12/1/2032 (c) 316,000 266,840 6.45%, 5/1/2036 230,000 239,738
SOFR + 3.19%, 6.12%, 6.75%, 10/1/2037 1,760,000 1,892,370
7/14/2026 (c) 166,000 164,727 HSBC Holdings PLC:
SOFR + 3.18%, 6.72%, SOFR + 1.29%, 1.59%,
1/18/2029 (c) 820,000 822,927 5/24/2027 (c) 905,000 798,825
SOFR + 3.65%, 7.08%, SOFR + 1.54%, 1.65%,
2/10/2034 (c) 300,000 276,147 4/18/2026 (b) () 375,000 346,264

Discover Bank: SOFR + 1.73%, 2.01%,

2.45%, 9/12/2024 470,000 445,207 9/22/2028 (c) 528,000 452,301
Series BKNT, 2.70%, SOFR + 1.93%, 2.10%,

2/6/2030 128,300 103,265 6/4/2026 (c) 515,000 476,921
Series BKNT, 3.45%, SOFR + 1.29%, 2.21%,

7/27/2026 223,000 205,053 8/17/2029 (c) 560,000 468,563

Fifth Third Bancorp: SOFR + 1.10%, 2.25%,

SOFR +2.13%, 4.77%, 11/22/2027 (c) 319,000 283,036
7/28/2030 (b) () 520,000 486,543 3 Month SOFR + 1.40%,

SOFR +2.19%, 6.36%, 2.63%, 11/7/2025 (c) 502,000 477,226
10/27/2028 (b) (c) 387,000 385,409 SOFR + 1.19%, 2.80%,

8.25%, 3/1/2038 355,000 406,979 5/24/2032 (c) 1,048,000 848,293

Fifth Third Bank NA: SOFR + 2.39%, 2.85%,

Series BKNT, 3.85%, 6/4/2031 (c) 339,300 282,220
3/15/2026 518,000 477,814 SOFR + 1.41%, 2.87%,

Series BKNT, 3.95%, 11/22/2032 (c) 377,000 304,567
7/28/2025 193,000 184,134 SOFR + 1.43%, 3.00%,

SOFR + 1.23%, 5.85%, 3/10/2026 (c) 225,000 213,622
10/27/2025 (c) 300,000 292,821 3.90%, 5/25/2026 583,000 555,978

First Horizon Bank 3 Month SOFR + 1.87%,

Series BKNT, 5.75%, 3.97%, 5/22/2030 (c) 842,000 755,771
5/1/2030 (b) 241,000 208,573 3 Month SOFR + 1.81%,

First-Citizens Bank & Trust 4.04%, 3/13/2028 (c) 1,336,000 1,254,878
Co. 4.25%, 8/18/2025 332,000 318,956
Series BKNT, 3 Month 3 Month SOFR + 1.61%,

SOFR + 1.72%, 2.97%, 4.29%, 9/12/2026 (c) 447,000 429,835
9/27/2025 (c) 305,000 287,109 4.30%, 3/8/2026 395,000 382,004

Goldman Sachs Group, Inc.: 4.38%, 11/23/2026 369,000 348,786

SOFR + 0.61%, 0.86%, 3 Month SOFR + 1.80%,
2/12/2026 (b) () 351,000 323,608 4.58%, 6/19/2029 (c) 1,197,000 1,126,616
Series VAR, SOFR + SOFR + 2.11%, 4.76%,
0.79%, 1.09%, 12/9/2026 6/9/2028 (c) 460,000 441,963
(c) 560,000 500,164 SOFR + 2.53%, 4.76%,
SOFR + 0.80%, 1.43%, 3/29/2033 (c) 415,000 374,807
3/9/2027 (c) 448,000 400,575 4.95%, 3/31/2030 778,000 766,089
SOFR + 0.82%, 1.54%, SOFR +2.61%, 5.21%,
9/10/2027 (c) 724,000 636,722 8/11/2028 (b) (c) 595,000 581,827
SOFR +0.91%, 1.95%, 5.25%, 3/14/2044 379,000 341,233
10/21/2027 (c) 1,139,000 1,012,343 SOFR + 2.87%, 5.40%,
SOFR + 1.09%, 1.99%, 8/11/2033 (c) 448,000 437,266
1/27/2032 (c) 817,000 642,971 SOFR +1.97%, 6.16%,
SOFR + 1.25%, 2.38%, 3/9/2029 (b) (c) 300,000 302,802
7/21/2032 (c) 1,332,000 1,065,400 SOFR +2.39%, 6.25%,
2.60%, 2/7/2030 521,500 445,695 3/9/2034 (c) 1,000,000 1,024,580
SOFR + 1.28%, 2.62%, SOFR + 2.65%, 6.33%,
4/22/2032 (c) 838,000 686,959 3/9/2044 (c) 1,100,000 1,139,281
SOFR + 1.11%, 2.64%, 6.50%, 5/2/2036 605,000 601,388
2/24/2028 (c) 970,000 881,284 6.50%, 9/15/2037 215,000 224,626
SOFR + 1.26%, 2.65%, SOFR + 2.98%, 6.55%,
10/21/2032 (c) 949,000 773,017 6/20/2034 (b) (c) 750,000 746,985
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6.80%, 6/1/2038 493,000 497,195 3.88%, 7/24/2038 (c) 936,000 807,590
SOFR + 3.03%, 7.34%, 3.90%, 7/15/2025 737,000 718,634

11/3/2026 (c) 625,000 643,400 3 Month SOFR + 1.48%,
SOFR + 3.35%, 7.39%, 3.90%, 1/23/2049 (c) 1,455,000 1,175,829
11/3/2028 (c) 1,205,000 1,272,251 3 Month SOFR + 1.64%,
7.63%, 5/17/2032 100,000 105,222 3.96%, 11/15/2048 (c) 1,179,000 964,493
SOFR + 4.25%, 8.11%, 3 Month SOFR + 1.38%,
11/3/2033 (c) 305,000 338,248 4.01%, 4/23/2029 (c) 607,000 572,267

Huntington Bancshares, Inc.: 3 Month SOFR + 1.72%,

2.63%, 8/6/2024 (b) 267,000 255,466 4.03%, 7/24/2048 (c) 805,000 669,261
4.00%, 5/15/2025 175,000 167,731 4.13%, 12/15/2026 568,000 547,149
SOFR + 2.05%, 5.02%, 3 Month SOFR + 1.52%,

5/17/2033 (c) 217,000 198,503 4.20%, 7/23/2029 (c) 833,000 791,825

Huntington National Bank: 3 Month SOFR + 1.84%,

SOFR + 1.65%, 4.55%, 4.26%, 2/22/2048 (c) 604,000 523,281
5/17/2028 (b) () 279,000 260,907 SOFR + 1.56%, 4.32%,
5.65%, 1/10/2030 (b) 200,000 192,088 4/26/2028 (c) 290,000 279,957
SOFR + 1.22%, 5.70%, 3 Month SOFR + 1.59%,
11/18/2025 (c) 250,000 242,832 4.45%, 12/5/2029 (c) 531,000 509,447

Industrial & Commercial Bank 3 Month SOFR + 3.79%,
of China Ltd. 4.49%, 3/24/2031 (c) 847,000 813,594
3.54%, 11/8/2027 (b) 534,000 508,112 SOFR + 1.75%, 4.57%,

ING Groep NV: 6/14/2030 (c) 415,000 398,981
SOFR + 1.01%, 1.73%, SOFR + 1.80%, 4.59%,

4/1/2027 (c) 262,000 233,329 4/26/2033 (c) 610,000 581,562
SOFR + 1.32%, 2.73%, SOFR + 1.99%, 4.85%,
4/1/2032 (c) 169,000 139,466 7/25/2028 (c) 101,000 99,634
3.95%, 3/29/2027 625,000 592,606 SOFR +2.08%, 4.91%,
SOFR + 1.83%, 4.02%, 7/25/2033 (b) (c) 2,128,000 2,080,524
3/28/2028 (c) 750,000 704,302 SOFR + 1.85%, 5.35%,
SOFR + 2.07%, 4.25%, 6/1/2034 (c) 775,000 782,479
3/28/2033 (b) (c) 306,000 279,354 5.40%, 1/6/2042 279,000 282,886

JPMorgan Chase & Co.: 5.50%, 10/15/2040 226,000 233,013

SOFR + 0.49%, 0.77%, SOFR + 1.07%, 5.55%,
8/9/2025 (c) 355,000 334,272 12/15/2025 (c) 625,000 622,612
3 Month SOFR + 0.70%, 5.60%, 7/15/2041 369,000 382,826
1.04%, 2/4/2027 (c) 879,000 783,382 5.63%, 8/16/2043 405,000 414,902
SOFR + 0.80%, 1.05%, SOFR + 2.58%, 5.72%,
11/19/2026 (c) 299,000 267,907 9/14/2033 (c) 1,645,000 1,669,099
SOFR + 0.77%, 1.47%, 6.40%, 5/15/2038 1,063,000 1,186,297
9/22/2027 (c) 1,045,000 922,610 7.63%, 10/15/2026 892,000 952,933
SOFR + 0.61%, 1.56%, 8.00%, 4/29/2027 1,273,000 1,399,256
12/10/2025 (c) 850,000 796,025 KeyBank NA:
SOFR + 0.89%, 1.58%, Series BKNT, 3.40%,
4/22/2027 (c) 465,000 417,696 5/20/2026 280,000 240,254
3 Month SOFR + 1.11%, Series BKNT, 3.90%,
1.76%, 11/19/2031 (c) 475,000 376,119 4/13/2029 341,000 269,107
SOFR + 1.07%, 1.95%, 4.90%, 8/8/2032 501,000 395,519
2/4/2032 (c) 813,000 647,945 5.00%, 1/26/2033 (b) 250,000 215,748
3 Month SOFR + 1.59%, 5.85%, 11/15/2027 300,000 282,486
2.01%, 3/13/2026 (c) 544,000 510,990 Series BKNT, 6.95%,
SOFR + 1.02%, 2.07%, 2/1/2028 269,000 251,972
6/1/2029 (c) 610,000 523,764 KeyCorp:
SOFR + 1.85%, 2.08%, Series MTN, 2.25%,
4/22/2026 (c) 907,000 849,369 4/6/2027 172,000 142,872
SOFR + 1.89%, 2.18%, Series MTN, 2.55%,
6/1/2028 (b) (c) 733,000 652,363 10/1/2029 (b) 276,500 208,733
SOFR + 1.16%, 2.30%, Series MTN, 4.10%,
10/15/2025 (c) 380,000 362,246 4/30/2028 296,000 256,360
SOFR + 2.04%, 2.52%, SOFR + 2.06%, 4.79%,
4/22/2031 (c) 731,000 619,091 6/1/2033 (c) 260,000 219,024
3 Month SOFR + 1.51%, Kreditanstalt fuer
2.53%, 11/19/2041 (c) 342,000 235,187 Wiederaufbau:
SOFR + 1.18%, 2.55%, 0.50%, 9/20/2024 206,000 194,217
11/8/2032 (c) 602,000 492,671 1.00%, 10/1/2026 (b) 1,449,000 1,296,580
3 Month SOFR + 1.25%, 1.25%, 1/31/2025 2,165,000 2,036,897
2.58%, 4/22/2032 (c) 873,000 724,878 3.00%, 5/20/2027 1,600,000 1,518,240
3 Month SOFR + 1.51%, 3.63%, 4/1/2026 1,340,000 1,305,857
2.74%, 10/15/2030 (c) 828,000 713,604 3.75%, 2/15/2028 1,210,000 1,183,646
2.95%, 10/1/2026 1,023,000 960,178 3.88%, 6/15/2028 (b) 440,000 432,494
SOFR + 1.17%, 2.95%, Landwirtschaftliche
2/24/2028 (c) 559,000 513,212 Rentenbank:
3 Month SOFR + 2.52%, Series GMTN, 1.75%,
2.96%, 5/13/2031 (c) 975,000 834,298 7/27/2026 357,000 327,830
SOFR + 1.26%, 2.96%, 2.00%, 1/13/2025 50,000 47,645
1/25/2033 (c) 1,350,000 1,137,982 Lloyds Banking Group PLC:
3 Month SOFR + 2.46%, 1 year CMT + 0.85%,
3.11%, 4/22/2041 (c) 605,000 457,731 1.63%, 5/11/2027 (c) 95,000 84,099
SOFR + 2.44%, 3.11%, 1 year CMT + 1.00%,
4/22/2051 (c) 551,000 385,375 2.44%, 2/5/2026 (c) 500,000 470,920
SOFR + 1.46%, 3.16%, 1 year CMT + 1.60%,
4/22/2042 (c) 462,000 348,667 3.51%, 3/18/2026 (c) 300,000 285,480
3.20%, 6/15/2026 811,000 772,445 3 Month USD LIBOR +
3.30%, 4/1/2026 736,000 701,430 1.21%, 3.57%, 11/7/2028
SOFR + 1.58%, 3.33%, (c) 790,000 716,238
4/22/2052 (c) 504,000 367,361 3.75%, 1/11/2027 309,000 289,567
3 Month SOFR + 0.95%, 1 year CMT + 1.80%,
3.51%, 1/23/2029 (c) 557,000 515,815 3.75%, 3/18/2028 (c) 1,175,000 1,086,687
3 Month SOFR + 1.64%, 1 year CMT + 3.50%,
3.54%, 5/1/2028 (c) 767,000 717,344 3.87%, 7/9/2025 (c) 781,000 760,710
3 Month SOFR + 1.42%, 4.38%, 3/22/2028 414,000 392,973
3.70%, 5/6/2030 (c) 917,000 841,852 4.45%, 5/8/2025 513,000 497,482
3 Month SOFR + 1.60%, 4.55%, 8/16/2028 (b) 469,000 442,942
3.78%, 2/1/2028 (c) 703,000 670,001 4.58%, 12/10/2025 (b) 260,908 249,298
3.88%, 9/10/2024 775,000 756,710 1 year CMT + 1.75%,
3 Month SOFR + 1.62%, 4.72%, 8/11/2026 (c) 279,000 271,297
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1 year CMT + 2.30%, 5.67%, 9/13/2033 (b) (c) 250,000 251,762
4.98%, 8/11/2033 (b) (c) 340,000 318,335 1 year CMT + 1.80%,
1 year CMT + 3.75%, 5.75%, 5/27/2034 (b) (c) 250,000 251,412
7.95%, 11/15/2033 (c) 285,000 308,701 1 year CMT + 1.90%,
M&T Bank Corp.: 5.75%, 7/6/2034 (c) 750,000 752,280
4.00%, 7/15/2024 (b) 150,000 145,616 Morgan Stanley:
SOFR + 1.78%, 4.55%, Series I, SOFR + 0.75%,
8/16/2028 (c) 186,000 173,676 0.86%, 10/21/2025 (c) 319,000 297,101
SOFR + 1.85%, 5.05%, SOFR + 0.72%, 0.99%,
1/27/2034 (b) (c) 470,000 428,823 12/10/2026 (c) 782,000 697,677
Manufacturers & Traders Series MTN, SOFR +
Trust Co.: 0.56%, 1.16%,
Series BKNT, 3.40%, 10/21/2025 (c) 555,000 518,875
8/17/2027 235,000 201,769 Series GMTN, SOFR +
4.65%, 1/27/2026 (b) 165,000 157,522 0.86%, 1.51%, 7/20/2027
5.40%, 11/21/2025 119,000 115,619 (c) 1,000,000 886,100
Mitsubishi UFJ Financial SOFR + 0.88%, 1.59%,
Group, Inc.: 5/4/2027 (c) 1,194,000 1,068,893
1 year CMT + 0.55%, Series MTN, SOFR +
0.95%, 7/19/2025 (c) 555,000 524,419 1.03%, 1.79%, 2/13/2032
1 year CMT + 0.45%, (c) 205,000 159,047
0.96%, 10/11/2025 (c) 410,000 382,624 Series MTN, SOFR +
1.41%, 7/17/2025 488,000 447,252 1.02%, 1.93%, 4/28/2032
1 year CMT + 0.75%, (c) 250,000 195,070
1.54%, 7/20/2027 (c) 726,000 640,513 SOFR + 1.99%, 2.19%,
1 year CMT + 0.67%, 4/28/2026 (c) 25,000 23,465
1.64%, 10/13/2027 (c) 339,000 298,056 Series GMTN, SOFR +
2.05%, 7/17/2030 230,000 186,328 1.18%, 2.24%, 7/21/2032
2.19%, 2/25/2025 715,000 674,216 (c) 748,300 594,794
1 year CMT + 0.95%, SOFR + 1.00%, 2.48%,
2.31%, 7/20/2032 (c) 817,000 649,670 1/21/2028 (c) 565,000 510,172
1 year CMT + 0.83%, SOFR + 1.36%, 2.48%,
2.34%, 1/19/2028 (c) 523,000 467,688 9/16/2036 (c) 1,418,000 1,073,284
1 year CMT + 0.97%, Series MTN, SOFR +
2.49%, 10/13/2032 (c) 305,000 244,933 1.20%, 2.51%,
2.56%, 2/25/2030 399,000 338,372 10/20/2032 (c) 663,000 534,935
2.76%, 9/13/2026 283,000 259,828 SOFR +0.94%, 2.63%,
2.80%, 7/18/2024 255,000 247,003 2/18/2026 (c) 1,400,000 1,329,006
1 year CMT + 1.10%, Series GMTN, SOFR +
2.85%, 1/19/2033 (c) 1,420,000 1,170,691 1.14%, 2.70%, 1/22/2031
3.20%, 7/18/2029 429,000 378,824 (c) 1,035,000 881,054
3.29%, 7/25/2027 (b) 130,000 120,440 Series MTN, SOFR +
3.74%, 3/7/2029 (b) 163,000 151,037 1.15%, 2.72%, 7/22/2025
3.75%, 7/18/2039 430,000 364,279 (c) 435,000 419,475
3.85%, 3/1/2026 199,000 190,765 SOFR + 1.29%, 2.94%,
3.96%, 3/2/2028 (b) 183,000 174,031 1/21/2033 (c) 451,000 374,849
4.15%, 3/7/2039 (b) 128,000 114,235 Series MTN, 3.13%,
1 year CMT + 1.70%, 7/27/2026 989,000 926,733
4.79%, 7/18/2025 (c) 500,000 492,855 3 Month USD LIBOR +
1 year CMT + 1.95%, 1.34%, 3.59%, 7/22/2028
5.02%, 7/20/2028 (c) 627,000 614,454 (c) 1,139,000 1,052,436
1 year CMT + 1.55%, 3.63%, 1/20/2027 1,715,000 1,629,147
5.06%, 9/12/2025 (c) 260,000 256,773 Series GMTN, 3.70%,
1 year CMT + 2.13%, 10/23/2024 458,000 447,127
5.13%, 7/20/2033 (c) 915,000 896,124 Series GMTN, 3 Month
1 year CMT + 1.70%, SOFR + 1.40%, 3.77%,
5.24%, 4/19/2029 (b) () 325,000 319,842 1/24/2029 (c) 710,000 663,211
1 year CMT + 1.90%, Series GMTN, 3.88%,
5.35%, 9/13/2028 (b) (c) 200,000 198,592 1/27/2026 928,000 895,566
1 year CMT + 1.97%, 3.95%, 4/23/2027 724,000 685,925
5.41%, 4/19/2034 (b) (c) 565,000 560,322 3 Month USD LIBOR +
1 year CMT + 1.63%, 1.46%, 3.97%, 7/22/2038
5.44%, 2/22/2034 (b) (c) 200,000 199,346 (c) 150,000 127,245
1 year CMT + 2.13%, Series GMTN, 4.00%,
5.47%, 9/13/2033 (b) (c) 180,000 181,015 7/23/2025 657,000 637,973
1 year CMT + 1.50%, SOFR + 1.61%, 4.21%,
5.54%, 4/17/2026 (c) 200,000 198,922 4/20/2028 (c) 520,000 499,637
Mizuho Financial Group, Inc.: 4.30%, 1/27/2045 365,000 319,302
1 year CMT + 0.67%, Series GMTN, 4.35%,
1.23%, 5/22/2027 (c) 345,000 302,879 9/8/2026 868,000 838,358
1 year CMT + 0.75%, 4.38%, 1/22/2047 165,000 147,391
1.55%, 7/9/2027 (c) 397,000 349,912 Series GMTN, 3 Month
SOFR + 1.53%, 1.98%, SOFR + 1.89%, 4.43%,
9/8/2031 (c) 52,500 41,334 1/23/2030 (c) 636,300 605,980
SOFR + 1.77%, 2.20%, SOFR + 1.67%, 4.68%,
7/10/2031 (c) 628,300 501,924 7/17/2026 (c) 706,000 692,720
3 Month SOFR + 1.09%, SOFR + 2.08%, 4.89%,
2.23%, 5/25/2026 (c) 494,000 458,304 7/20/2033 (c) 584,000 561,726
1 year CMT + 0.90%, 5.00%, 11/24/2025 628,000 617,475
2.26%, 7/9/2032 (c) 138,800 108,263 SOFR + 1.30%, 5.05%,
2.56%, 9/13/2031 307,300 241,550 1/28/2027 (c) 200,000 198,316
3 Month SOFR + 1.33%, SOFR + 1.73%, 5.12%,
2.59%, 5/25/2031 (c) 277,000 229,071 2/1/2029 (c) 330,000 325,657
1 year CMT + 0.90%, SOFR + 1.59%, 5.16%,
2.65%, 5/22/2026 (c) 200,000 186,928 4/20/2029 (c) 460,000 454,935
2.84%, 9/13/2026 419,000 383,691 SOFR + 1.87%, 5.25%,
3 Month SOFR + 1.39%, 4/21/2034 (c) 545,000 537,893
3.15%, 7/16/2030 (c) 115,000 99,363 SOFR + 2.62%, 5.30%,
3.17%, 9/11/2027 (b) 272,000 248,418 4/20/2037 (c) 715,000 675,482
3 Month SOFR + 1.53%, Series GMTN, SOFR +
4.25%, 9/11/2029 (c) 204,000 190,854 4.84%, 5.60%, 3/24/2051
1 year CMT + 2.05%, (c) 198,000 206,146
5.41%, 9/13/2028 (b) (c) 250,000 248,042 5 Year CMT + 2.43%,
1 year CMT + 1.50%, 5.95%, 1/19/2038 (c) 427,000 421,206
5.67%, 5/27/2029 (c) 250,000 249,485 Series VAR, SOFR +

1 year CMT + 2.40%,
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10/16/2026 (c) 344,000 347,763 11/2/2026 478,000 421,543
Series MTN, 6.25%, Series GMTN, 1.60%,
8/9/2026 228,000 232,804 1/21/2025 (b) 336,000 315,961
SOFR + 2.24%, 6.30%, Series GMTN, 2.25%,
10/18/2028 (c) 805,000 828,667 11/1/2024 969,000 925,027
SOFR + 2.56%, 6.34%, Series MTN, 2.30%,
10/18/2033 (c) 2,520,000 2,681,658 11/3/2031 295,000 239,360
7.25%, 4/1/2032 982,000 1,114,845 Series GMTN, 2.55%,
National Australia Bank Ltd.: 7/16/2024 569,000 551,105
Series BKNT, 2.50%, 3.38%, 4/14/2025 665,000 640,581
7/12/2026 497,000 459,551 4.24%, 8/3/2027 (b) 280,000 270,438
4.94%, 1/12/2028 370,000 368,690 Series GMTN, 4.65%,
4.97%, 1/12/2026 346,000 344,083 1/27/2026 100,000 97,371
5.13%, 11/22/2024 647,000 644,082 4.88%, 1/12/2026 350,000 345,996
National Bank of Canada 4.90%, 1/12/2028 (b) 250,000 246,567
5.25%, 1/17/2025 500,000 495,380 5.00%, 2/1/2033 300,000 294,048
NatWest Group PLC: 5.66%, 10/25/2024 733,000 732,846
1 year CMT + 0.90%, 6.00%, 11/1/2027 300,000 307,776
1.64%, 6/14/2027 (c) 367,000 323,136 Santander Holdings USA,
5 Year CMT + 2.35%, Inc.:
3.03%, 11/28/2035 (c) 269,000 205,656 SOFR + 1.25%, 2.49%,
1 year CMT + 2.55%, 1/6/2028 (c) 10,000 8,648
3.07%, 5/22/2028 (c) 947,000 852,376 3.24%, 10/5/2026 224,000 201,752
5 Year CMT + 2.10%, 3.45%, 6/2/2025 382,000 360,436
3.75%, 11/1/2029 (c) 208,000 195,150 4.40%, 7/13/2027 417,000 392,368
3 Month USD LIBOR + 4.50%, 7/17/2025 (b) 197,000 191,348
1.87%, 4.45%, 5/8/2030 SOFR + 2.33%, 5.81%,
(c) 141,000 129,390 9/9/2026 (c) 206,000 202,805
4.80%, 4/5/2026 516,000 501,077 SOFR + 2.36%, 6.50%,
3 Month USD LIBOR + 3/9/2029 (c) 250,000 247,525
1.75%, 4.89%, 5/18/2029 Santander U.K. Group
() 545,000 518,339 Holdings PLC:
3 Month USD LIBOR + 1 year CMT + 1.25%,
1.91%, 5.08%, 1/27/2030 1.53%, 8/21/2026 (c) 601,000 535,130
(c) 411,000 392,538 SOFR + 1.22%, 2.47%,
1 year CMT + 1.35%, 1/11/2028 (c) 412,000 360,067
5.85%, 3/2/2027 (c) 625,000 618,244 3 Month USD LIBOR +
1 year CMT + 2.10%, 1.40%, 3.82%, 11/3/2028
6.02%, 3/2/2034 (c) 350,000 352,040 (c) 347,000 312,408
Northern Trust Corp.: SOFR + 2.60%, 6.53%,
1.95%, 5/1/2030 (b) 341,000 280,524 1/10/2029 (b) (c) 255,000 256,892
3 Month USD LIBOR + SOFR + 2.75%, 6.83%,
1.13%, 3.38%, 5/8/2032 11/21/2026 (c) 400,000 401,080
(b) (¢) 701,000 623,743 Sumitomo Mitsui Financial
3.65%, 8/3/2028 317,000 300,602 Group, Inc.:
4.00%, 5/10/2027 (b) 103,000 99,575 0.95%, 1/12/2026 1,063,000 948,451
6.13%, 11/2/2032 (b) 440,000 455,963 1.40%, 9/17/2026 250,000 219,828
Oesterreichische Kontrollbank 1.47%, 7/8/2025 645,000 592,787
: 1.71%, 1/12/2031 438,000 340,641
4.13%, 1/20/2026 165,000 162,476 1.90%, 9/17/2028 315,000 264,953
4.63%, 11/3/2025 650,000 647,133 2.13%, 7/8/2030 380,000 309,077
PNC Bank NA: 2.14%, 9/23/2030 (b) 155,300 123,564
2.50%, 8/27/2024 217,000 207,953 2.17%, 1/14/2027 290,000 259,240
Series BKNT, 2.95%, 2.35%, 1/15/2025 232,000 219,968
2/23/2025 204,000 194,137 2.45%,9/27/2024 200,000 191,684
Series BKNT, 3.10%, 2.63%, 7/14/2026 381,000 350,524
10/25/2027 195,000 178,653 2.70%, 7/16/2024 921,000 891,196
Series BKNT, 3.88%, 2.72%, 9/27/2029 175,000 149,475
4/10/2025 223,000 213,357 2.75%, 1/15/2030 672,000 579,049
Series BKNT, 4.05%, 2.93%, 9/17/2041 (b) 245,000 173,636
7/26/2028 669,000 617,353 3.01%, 10/19/2026 258,000 238,748
PNC Financial Services 3.04%, 7/16/2029 850,000 743,146
Group, Inc.: 3.36%, 7/12/2027 (b) 184,000 172,001
2.20%, 11/1/2024 348,000 331,526 3.78%, 3/9/2026 319,000 304,696
2.55%, 1/22/2030 (b) 714,300 603,091 5.46%, 1/13/2026 800,000 798,024
3.15%, 5/19/2027 (b) 377,000 349,683 5.52%, 1/13/2028 (b) 1,000,000 1,004,040
3.45%, 4/23/2029 502,000 453,291 5.71%, 1/13/2030 (b) 320,000 324,029
SOFR + 1.09%, 4.76%, 5.77%, 1/13/2033 (b) 600,000 617,028
1/26/2027 (b) (c) 175,000 171,150 SVB Financial Group
SOFR + 1.93%, 5.07%, 3.13%, 6/5/2030 (d) 500 330
1/24/2034 (b) (c) 525,000 503,401 Svenska Handelsbanken AB
SOFR + 1.62%, 5.35%, Series BKNT, 3.90%,
12/2/2028 (c) 230,000 227,369 11/20/2023 324 322
SOFR + 1.84%, 5.58%, Synchrony Bank
6/12/2029 (c) 840,000 836,245 5.40%, 8/22/2025 600,000 573,648
SOFR + 1.09%, 5.67%, Synovus Bank
10/28/2025 (c) 287,000 284,655 5.63%, 2/15/2028 189,000 170,372
SOFR + 1.32%, 5.81%, Toronto-Dominion Bank:
6/12/2026 (c) 500,000 497,375 Series MTN, 0.70%,
SOFR + 2.14%, 6.04%, 9/10/2024 258,000 243,129
10/28/2033 (c) 443,000 454,288 Series MTN, 0.75%,
Regions Bank 9/11/2025 (b) 755,000 683,373
Series BKNT, 6.45%, Series MTN, 0.75%,
6/26/2037 100,000 98,666 1/6/2026 (b) 275,000 245,556
Regions Financial Corp.: Series MTN, 1.15%,
1.80%, 8/12/2028 (b) 226,500 184,439 6/12/2025 (b) 540,000 497,518
2.25%, 5/18/2025 235,532 218,268 Series MTN, 1.20%,
Royal Bank of Canada: 6/3/2026 330,000 293,443
0.65%, 7/29/2024 305,000 288,759 Series MTN, 1.25%,
Series GMTN, 0.75%, 9/10/2026 883,000 780,696
10/7/2024 318,000 298,557 Series FXD, 1.45%,
Series GMTN, 0.88%, 1/10/2025 (b) 245,000 230,618
1/20/2026 727,000 650,440 Series FXD, 1.95%,
Series MTN, 1.15%, 1/12/2027 (b) 355,000 319,436
6/10/2025 687,000 633,799 Series MTN, 2.00%,
Series GMTN, 1.40%, 9/10/2031 (b) 310,000 245,737
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Series GMTN, 2.45%, SOFR + 1.01%, 2.16%,
1/12/2032 173,000 141,630 2/11/2026 (c) 1,121,000 1,056,049
3.20%, 3/10/2032 395,000 341,509 SOFR + 2.00%, 2.19%,
5 year USD Swap +2.21%, 4/30/2026 (c) 632,000 592,348
3.63%, 9/15/2031 (c) 538,000 495,546 Series MTN, SOFR +
3.77%, 6/6/2025 398,000 386,104 2.10%, 2.39%, 6/2/2028
4.29%, 9/13/2024 678,000 666,101 (c) 519,000 462,844
4.69%, 9/15/2027 200,000 195,810 Series MTN, 3 Month
5.10%, 1/9/2026 (b) 200,000 199,282 SOFR + 1.09%, 2.41%,
5.16%, 1/10/2028 (b) 300,000 297,900 10/30/2025 (c) 940,000 895,623
Truist Bank: Series MTN, 3 Month
Series BKNT, 2.15%, SOFR + 1.26%, 2.57%,
12/6/2024 562,000 530,253 2/11/2031 (c) 715,000 605,927
Series BKNT, 2.25%, Series MTN, 3 Month
3/11/2030 380,000 302,172 SOFR + 1.43%, 2.88%,
Series BKNT, 5 Year CMT + 10/30/2030 (c) 453,000 391,546
1.15%, 2.64%, 9/17/2029 3.00%, 4/22/2026 1,613,000 1,518,236
(b) (¢) 570,000 525,814 3.00%, 10/23/2026 1,137,000 1,056,512
Series BKNT, 3.30%, Series MTN, 3.00%,
5/15/2026 341,000 312,591 2/19/2025 1,075,000 1,032,494
Truist Financial Corp.: SOFR + 2.53%, 3.07%,
Series MTN, 1.20%, 4/30/2041 (c) 893,700 655,734
8/5/2025 (b) 132,000 119,657 Series MTN, 3 Month
Series MTN, SOFR + SOFR + 1.43%, 3.20%,
0.61%, 1.27%, 3/2/2027 6/17/2027 (c) 533,000 500,722
(b) (¢) 271,000 239,190 Series MTN, 3.30%,
Series MTN, 1.95%, 9/9/2024 (b) 828,300 806,905
6/5/2030 (b) 198,000 157,436 Series MTN, SOFR +
Series MTN, 2.50%, 1.50%, 3.35%, 3/2/2033
8/1/2024 414,000 399,274 (c) 1,061,000 908,078
Series MTN, 2.85%, Series MTN, 3.55%,
10/26/2024 688,000 660,225 9/29/2025 769,000 737,748
Series MTN, 3.88%, Series MTN, 3 Month
3/19/2029 245,000 219,398 SOFR + 1.57%, 3.58%,
4.00%, 5/1/2025 640,000 619,245 5/22/2028 (c) 805,000 750,107
SOFR + 1.46%, 4.26%, 3.90%, 5/1/2045 552,000 443,493
7/28/2026 (c) 200,000 192,144 SOFR + 1.32%, 3.91%,
SOFR + 1.44%, 4.87%, 4/25/2026 (c) 780,000 754,003
1/26/2029 (c) 155,000 148,930 Series MTN, 4.10%,
SOFR + 1.85%, 5.12%, 6/3/2026 343,400 329,588
1/26/2034 (c) 427,000 404,450 Series MTN, 4.15%,
SOFR + 2.36%, 5.87%, 1/24/2029 722,000 684,189
6/8/2034 (c) 750,000 750,660 Series GMTN, 4.30%,
Series MTN, SOFR + 7/22/2027 604,000 579,786
1.63%, 5.90%, Series MTN, 4.40%,
10/28/2026 (c) 157,000 155,540 6/14/2046 1,388,000 1,130,929
SOFR + 2.30%, 6.12%, Series MTN, 3 Month
10/28/2033 (c) 283,000 288,207 SOFR +4.03%, 4.48%,
U.S. Bancorp: 4/4/2031 (c) 439,500 418,083
Series MTN, 1.38%, Series MTN, SOFR +
7/22/2030 329,000 251,817 2.13%, 4.61%, 4/25/2053
Series MTN, SOFR + (c) 503,000 441,242
0.73%, 2.22%, 1/27/2028 Series MTN, 4.65%,
(c) 295,000 262,007 11/4/2044 281,000 239,586
Series V, 2.38%, 7/22/2026 SOFR + 2.10%, 4.90%,
410,000 374,904 7/25/2033 (c) 2,307,000 2,211,444
2.40%, 7/30/2024 336,000 324,156 Series GMTN, 4.90%,
5 Year CMT + 0.95%, 11/17/2045 264,000 232,317
2.49%, 11/3/2036 (c) 340,000 248,941 Series MTN, 3 Month
Series DMTN, 3.00%, SOFR +4.50%, 5.01%,
7/30/2029 347,000 294,082 4/4/2051 (c) 1,453,000 1,349,154
Series W, 3.10%, 5.38%, 2/7/2035 (b) 200,000 198,684
4/27/2026 (b) 172,000 160,547 5.38%, 11/2/2043 451,000 424,549
Series W, 3.60%, 9/11/2024 SOFR + 2.02%, 5.39%,
(b) 247,000 239,881 4/24/2034 (c) 1,260,000 1,252,289
Series MTN, 3.90%, 5.61%, 1/15/2044 748,300 718,039
4/26/2028 242,000 228,235 6.00%, 10/28/2025 150,000 149,391
SOFR + 1.66%, 4.55%, Series B, 7.95%,
7/22/2028 (b) () 1,103,000 1,056,034 11/15/2029 337,000 370,528
SOFR + 1.23%, 4.65%, Wells Fargo Bank NA
2/1/2029 (b) (c) 500,000 477,905 Series BKNT, 5.85%,
SOFR + 1.60%, 4.84%, 2/1/2037 651,000 660,173
2/1/2034 (b) (c) 500,000 468,205 Westpac Banking Corp.:
SOFR + 2.11%, 4.97%, 1.02%, 11/18/2024 275,000 258,893
7/22/2033 (b) (c) 175,000 158,676 1.15%, 6/3/2026 (b) 679,000 604,738
SOFR + 1.43%, 5.73%, 1.95%, 11/20/2028 553,000 474,347
10/21/2026 (c) 548,000 549,880 2.15%, 6/3/2031 (b) 245,000 205,352
SOFR + 2.26%, 5.84%, 2.70%, 8/19/2026 269,000 249,853
6/12/2034 (b) (c) 1,000,000 1,006,280 5 Year CMT + 1.35%,
SOFR + 2.09%, 5.85%, 2.89%, 2/4/2030 (c) 896,000 837,554
10/21/2033 (c) 621,000 623,794 5 Year CMT + 1.53%,
U.S. Bank NA: 3.02%, 11/18/2036 (c) 274,000 209,700
Series BKNT, 2.05%, 3.13%, 11/18/2041 493,000 334,219
1/21/2025 172,000 162,213 3.35%, 3/8/2027 632,000 596,229
Series BKNT, 2.80%, 3.40%, 1/25/2028 (b) 762,000 715,480
1/27/2025 300,000 286,335 Series GMTN, 5 Year US
UBS Group AG: ISDA + 2.24%, 4.32%,
3.75%, 3/26/2025 639,000 611,785 11/23/2031 (c) 274,000 253,946
4.55%, 4/17/2026 592,000 568,876 5.35%, 10/18/2024 (b) 690,000 689,041
4.88%, 5/15/2045 500,000 432,065 1 year CMT + 2.68%,
Wachovia Corp. 5.41%, 8/10/2033 (b) (c) 344,000 325,648
5.50%, 8/1/2035 1,055,000 1,033,436 5.46%, 11/18/2027 685,000 695,590
Webster Financial Corp. 366,457,128
4.10%, 3/25/2029 83,000 71,684 e —0.5%

Wells Fargo & Co.:
Series MTN, 3 Month
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LLC/Anheuser-Busch InBev 2.75%, 3/19/2030 931,000 837,974
Worldwide, Inc.: 2.75%, 10/21/2051 392,000 281,632
3.65%, 2/1/2026 828,000 802,034 2.88%, 10/15/2049 (b) 233,000 175,349
4.70%, 2/1/2036 1,525,000 1,484,877 3.00%, 10/15/2027 (b) 402,000 378,342
4.90%, 2/1/2046 2,610,000 2,492,811 3.45%, 10/6/2046 771,000 636,676

Anheuser-Busch InBev 3.60%, 2/18/2028 (b) 290,000 279,505
Finance, Inc.: 3.90%, 7/18/2032 260,000 250,094
4.63%, 2/1/2044 150,000 137,728 4.00%, 3/5/2042 100,000 90,022
4.70%, 2/1/2036 338,000 327,617 420%, 7/18/2052 790,000 740,056
4.90%, 2/1/2046 357,000 339,903 4.45%, 2/15/2033 (b) 200,000 201,644

Anheuser-Busch InBev 4.55%, 2/13/2026 130,000 129,544
Worldwide, Inc.: 4.65%, 2/15/2053 300,000 301,311
3.50%, 6/1/2030 280,000 260,624 34,585,409
4.00%, 4/13/2028 (b) 701,000 678,260 RAAFT I rS— —0.4%

4.38%, 4/15/2038 464,000 430,676 Amgen, Inc.
4.44%, 10/6/2048 788,000 710,800 1.65%, 8/15/2028 (b) 760,000 650,157
4.50%, 6/1/2050 (b) 160,000 147,875 2.00%, 1/15/2032 (b) 100,000 79,483
4.60%, 4/15/2048 995,500 924,322 2.20%, 2/21/2027 (b) 740,000 672,327
4.60%, 6/1/2060 300,000 271,998 2.30%, 2/25/2031 460,000 382,246
4.75%, 1/23/2029 1,158,000 1,153,657 2.45%, 2/21/2030 475,000 206,538
4.90%, 1/23/2031 (b) 403,000 410,040 2.60%. 8/19/2026 389,000 360218
4.95%, 1/15/2042 525,000 512,101 3.00%, 2/22/2029 (b) 740,000 668,361
5.45%, 1/23/2039 430,000 445,497 3.00%, 1/15/2052 336.000 224273
5.55%, 1/23/2049 1,135,000 1,195,371 3.13%. 5/1/2025 272,000 260.652
5.80%, 1/23/2059 430,000 468,769 3.15%, 2/21/2040 (b) 489,000 374,051
8.00%, 11/15/2039 150,000 190,062 3.20% 11/2/2027 653.000 610,346
5 8»20;& 4 15/3039 296,000 386,688 3.35%, 2/22/2032 540,000 475,821
rown-Forman Corp. 3.38%, 2/21/2050 330,000 242,085
. 4.0C()°/lo,zé/15/2038 570,000 503,430 4.05%, 8/18/2029 (b) 200,000 189,362
oca-Cola Co.: 4.20%, 2/22/2052 683,000 565,913
1.00%, 3/15/2028 (b) 466,511 401,083 4'40%!: 5/1/2045 600,000 519.696
1.38%, 3/15/2031 559,000 447871 4.40%, 2/22/2062 592,000 487471
1.45%, 6/1/2027 (b) 297,000 265,043 4.56%, 6/15/2048 374,000 331,880
1.65%, 6/1/2030 442,000 368,447 4.66%, 6/15/2051 622,000 557,219
2.00%,3/5/2031 183,000 154,143 4.95%, 10/1/2041 238,000 221188
2.13%, 9/6/2029 136,000 119,394 5.15%, 3/2/2028 656,000 655,108
2.25%, 1/5/2032 (b) 350,000 298,032 5.15%, 11/15/2041 367,000 354918
2.50%, 6/1/2040 350,000 263,406 5.25%, 3/2/2025 1,000,000 995,070
2.50%, 3/15/2051 235,000 160,580 5.25%. 3/2/2033 '825.000 §25.833
2.60%, 6/1/2050 421,000 295,075 5.51%, 3/2/2026 360,000 359,125
2.88%, 5/5/2041 394,000 311,831 5.60%, 3/2/2043 1,250,000 1,252,937
2.90%, 5/25/2027 219,000 207,231 5.65%, 6/15/2042 150,000 150,164
3.38%, 3/25/2027 822,000 792,926 5.65%, 3/212053 1,235,000 1,252,043
3.45%, 3/25/2030 734,000 692,999 5.75%, 3/2/2063 168,000 170,754
COCS-\folﬂ Femsa SAB de 6.40%, 2/1/2039 250,000 268,175
: Baxalta, Inc.
1.85%, 9/1/2032 357,000 279,410 4.00%, 6/23/2025 204,000 197,939
2.75%, 1/22/2030 (b) 273,000 241,045 Biogen, Inc.: ’ ’
5.25%, 11/26/2043 1,000 1,000 2.25%, 5/1/2030 (b) 474,000 396,055

Constellation Brands, Inc.: 3.15%, 5/1/2050 (b) 406,000 277,448
2.25%, 8/1/2031 160,000 130,896 4.05%, 9/15/2025 932,000 902,418
2.88%, 5/1/2030 325,000 282,149 Bio-Rad Laboratorics, Inc. ’ ’
3.15%, 8/1/2029 248,200 224,090 3.30%, 3/15/2027 (b) 250,000 232,690
3.60%, 2/15/2028 545,000 511,913 Gilead Sciences. Tne.:

2?(5)3?» ggggi; ;2‘1"888 géégj 1.20%, 10/1/2027 (b) 491,000 423,974
-50%, . ; 1.65%, 10/1/2030 (b 253,000 206,592
4.65%, 11/15/2028 123,000 120,811 2.60%. 10/1/2040 ®) 277000 500,645
4.75%, 11/15/2024 376,000 371,059 2.80%. 10/1/2050 151,000 102274
5.00%, 21212026 435,000 433,482 2.95%, 3/1/2027 400,000 375,588
. 525?» ‘,:/11;/5248 450,000 432,081 3.50%, 2/1/2025 614,000 595,353
iageo Capital PLC: 3.65%, 3/1/2026 1,002,000 964,535
1.38%, 9/29/2025 250,000 230,090 £00% 9/1/2036 218,000 196.712
2.00%, 4/29/2030 331,400 279,470 415% 3/1/2047 450,000 390.740
2.13%, 10/24/2024 180,000 172,157 4.50%, 2/1/2045 446,000 206,551
2.13%, 4/29/2032 193,000 156,928 4.75%. 3/1/2046 598,000 563.406
3.88%, 5/18/2028 335,000 320,652 4.80%. 4/1/2044 537,000 513.001
5.30%, 10/24/2027 495,000 503,588 ilumina, Inc. ’ ’
. 550;%» ‘/34/2‘:38 (b) 200,000 211,616 5.75%, 12/13/2027 256,000 257,362
1ageo Investment Lorp. Regeneron Pharmaceuticals,
7.45%, 4/15/2035 171,000 206,895 o !
FOm“zm? ECO"SK’;“éCg ov 1.75%, 9/15/2030 443,000 353,089
exicano e CV: Royalty Pharma PLC:
3.50%, 1/16/2050 1,000 763 g Azg%, 0272025 580,438 524,176

« 4»_33?’ 3/10/20?3 1,000 873 2.15%, 9/2/2031 (b) 351,000 275,195

eurig Dr Pepper, Inc.: 2.20%, 9/2/2030 163,000 131,122
2.25%, 3/15/2031 154,000 126,791 3559 9/2/2050 575,000 388,263
2.55%, 9/15/2026 222,000 204,384 ? ’ m
3.20%, 5/1/2030 376,000 337,276 £ — 0.4% —m
3.40%, 11/15/2025 250,000 239,455 A,?;*d & Chemical
3.80%, 5/1/2050 115,000 90,770 "m?« ucts & Chemicals,

4.05%, 4/15/2032 (b 268,000 249,066 N

s 5/25/2025( ) 197,000 193329 1.50%, 10/15/2025 130,000 120,003
4.42%, 12/15/2046 302,000 258219 1.85%, 5/15/2027 488,000 439,044
4 50% 11/152045 183,000 160251 2.05%, 5/15/2030 (b) 383,000 325,485
4:60%, 5/25/2028 (b) 125,000 122,495 g;g:/" 2;12;2040 289,000 215,640

Molson Coors Beverage Co.: A]be;narﬁ; CmpZOSO 107,000 76,509
3.00%, 7/15/2026 840,000 784,938 .

420%. 7/15/2046 356,000 293316 Cabi‘:‘é:”‘r’p' 2/112044 (b) 278,000 263,063
5.00%, 5/1/2042 (b 414,000 385,190 :

PepsiCo, Ine. ® 5.00%, 6/30/2032 113,000 108,195

1.40%, 2/25/2031 122,500 98,650 Celanese U.S. Holdings LLC:
3% 5/1030 435,000 362151 1.40%, 8/5/2026 160,000 138,619
1.95%, 10/21/2031 225,000 186,043 5.90%, 7/5/2024 300,000 498,935
225% 3/19/2025 £82.000 650,683 6.05%, 3/15/2025 520,000 517,988
3380 10/62026 515000 483230 6.17%, 7/15/2027 348,000 347,273
263%. 10/2112041 322,000 545702 6.33%, 7/15/2029 (b) 498,000 495,595

B ZNAS TS TEal & 2,

- 17 -



SPAB

# W 7t & | i R % W T & #H i 8|
CF Industries, Inc.: 23,583,021
4.95%, 6/1/2043 495,000 428 462 BB — 0.0% (a)
5.15%, 3/15/2034 102,000 97,744 Teck Resources Lid.
5.38%, 3/15/2044 540,000 493,673 3.90%, 7/15/2030 (b) 500,000 454,940
Dow Chemical Co.: 6.00%, 8/15/2040 123,000 120,017
2.10%, 11/15/2030 (b) 225,000 185,911 6.13%, 10/1/2035 289,000 291,405
4.38%, 11/15/2042 390,000 330,154 T 866362
4.63%, 10/1/2044 400,000 346,924 vz 010 :
4.80%, 11/30/2028 131,000 129,838 fﬁ;’;an E ;;/ersi 0-3%
5.25%, 11/15/2041 684,000 660,197 o 010 3 g%
6.30%, 3/15/2033 140,000 150,445 s 2312, 30770,
6.90%, 5/15/2053 300,000 339,933 Au t‘("g ﬁ?ﬁ%ata Processin 456,000 363,696
7.38%, 11/1/2029 618,000 687,982 ! =
DuPont de Nemours, Inc.: Ilngg‘y 9/1/2030 (b 317,000 257,001
4.49%, 11/15/2025 690,000 675,938 B ® ’ ’
1.70%, 5/15/2028 (b) 125,000 109,794
4.73%, 11/15/2028 541,000 532,512 33800 /1312005 272000 ea el
5.32%, 11/15/2038 376,000 372214 Blosk Fime T e ’ :
. f '420/&}” 15/ 21038 ®) 676,000 667,949 3.88%, 8/15/2030 121,000 106,760
astman Lhemica’ Lo.: California Endowment
4.50%, 12/1/2028 190,000 181,325 o L 5000
4.65%, 10/15/2044 876,000 737,645 2 2207
4.80%, 9/1/2042 599,000 520,711 4172051 605,000 390,860
California Institute of
Ecolab, Inc.: Technology
1.30%, 1/30/2031 (b) 190,000 149,566 "
2.70%, 11/1/2026 200,000 188,128 Cinfézzcﬁés/ 11\1/20‘2‘5 249,000 227,681
2.70%, 12/15/2051 434,000 287,729 -orp. 0.
4.80%, 3/24/2030 313,000 314,070 Clai’iﬁ)fl’{ ﬁiﬁ(ﬁ College 261,000 251,502
E[[fézf:/c‘” 11512028 750,000 762,307 3.78%, 1/1/2122 200,000 138,488
4.80%, 5/15/2033 510,000 499234 Duke University: )
FMC Corp.: Series 2020, 2.68%,
3.20%, 10/1/2026 120,000 111,456 et Do 214,000 158,859
3.45%, 10/1/2029 300,000 262,806 o0ss 163.000 115,658
4.50%, 10/1/2049 317,000 244,924 Emory Universite: 3 :
5.65%, 5/18/2033 500,000 488,805 i v
Huntsman International LLC Series 2020, 2.14%,
4.50%, 5/1/2029 152,000 139,170 /112030 354,000 297,048
Int tional Fl & Series 2020, 2.97%,
“ e;‘rlz ‘r‘;‘:;es EI‘K‘C",S 9/1/2050 (b) 257,000 184,387
438%. 6172047 643,000 493,599 Equifax, Inc.:
S0 91262048 200,000 Serna 2.35%, 9/15/2031 323,000 258,016
Ll : g 3.10%, 5/15/2030 260,000 224,780
» 10c.: 5.10%, 12/15/2027 415,000 410,734
1.10%, 8/10/2030 250 199 Ford Foumdation
2.00%, 8/10/2050 150,000 85,047 Serion 2020, 2 829
3.55%, 11/7/2042 186,000 150,943 orIes 2050, 28570,
557, : : 6/1/2070 125,000 78,128
Lubrizol Corp. George Washington
6.50%, 10/1/2034 78,000 91,112 U“i iversity: g
LYB International Finance BV . )
4.88%, 3/15/2044 249,000 218,654 Series 2014, 4.30%,
-887%6, 3/15/2044 : g 9/15/2044 255,000 228,439
LYB International Finance N o
M LLC: Series 2015, 4.87%,
1.25%, 10/1/2025 115,429 104,431 George?é lwsri zgﬁfvershy 262,000 249,083
2.25%, 10/1/2030 (b) 183,000 150,232 ! ¢
3.38%, 10/1/2040 140,000 103,403 Gloﬁ:‘;%;gjf /I“r’w“( 12049 135,000 118,634
3.63%, 4/1/2051 281,000 195,003 " ayments, inc.:
1.20%, 3/1/2026 469,000 416,838
3.80%, 10/1/2060 250,000 168,770
2.15%, 1/15/2027 200,000 177,800
4.20%, 10/15/2049 178,000 136,286
2.65%, 2/15/2025 181,000 171,747
4.20%, 5/1/2050 300,000 229,086 4
5.63% 311512033 (5) 200,000 o120 2.90%, 5/15/2030 283,000 239,845
LyondeliBasell Indusirios NV s g 2.90%, 11/15/2031 245,000 199,646
3.20%, 8/15/2029 392,000 340,758
0 , . )
Moifj é’(; 212612055 179,000 146,025 4.15%, 8/15/2049 309,000 230,931
: 4
4.05%, 11/15/2027 (b) 256,000 243,909 4.45%, 6/1/2028 477,000 447,698
4.80%, 4/1/2026 160,000 156,435
4.88%, 11/15/2041 350,000 299,505
4.95%, 8/15/2027 265,000 258,197
5.45%, 11/15/2033 300,000 292,554 So3v 811912052 242000 10630
5.63%, 11/15/2043 100,000 93,836 5%, 8/ g »
NewMarket Corp GXO Logistics, Inc.
. o
2.70%, 3/18/2031 165,000 135,013 2.65%, 7/152031 264,000 205,917
Nutrien Lid.: Johns Hopkins University:
utrien L1C.- Series 2013, 4.08%,
2.95%, 5/13/2030 225,000 195,862
7/1/2053 269,000 238,571
3.00%, 4/1/2025 131,000 124,581 Series A, 4.71%, 7/1/2032 147,000 146,796
4.00%, 12/15/2026 628,000 602,321 Lelot Statord Tk ’ :
4.13%, 3/15/2035 260,000 228,189 University:
4.90%, 6/1/2043 140,000 125,388 2.41% 61112050 317.000 209657
5.63%, 12/1/2040 150,000 145,341 3,65, 5/1/2048 (6) 585000 54373
5.90%, 11/7/2024 270,000 270,148 Massachenatts natitote of ’ ’
5.95%, 11/7/2025 101,000 101,631 .
PPG Industries. Inc.- Technology:
| 2‘2)0/“05 ;‘ffs /2‘:)3'6 110,000 08591 Series F, 2.99%, 7/1/2050 365,000 272,684
37300 3132008 128000 106,985 3.89%, 7/1/2116 367,000 281,577
157, 31 , > 4.68%, 7/1/2114 350,000 327,443
RPM International, Inc. Moody's Corp.:
Shore 332027 131,000 122971 2.00%, 8/19/2031 173,000 139,313
g . ’
2.20%, 3/15/2032 (b) 225,000 181,685 2.75% 8/19/2041 150,000 105,236
3.75%, 2/25/2052 234,000 184,862
2.30%, 5/15/2030 380,000 319,367 4
4.25%, 8/8/2032 393,000 373,350
2.90%, 3/15/2052 150,000 96,584 4
4.88%, 12/17/2048 303,000 284,266
2.95%, 8/15/2029 464,000 410,352 S350 71157200 144,000 140/041
3.45%, 8/1/2025 100,000 96,030 Northwesiern University ’ :
3.45%, 6/1/2027 269,000 253,723 c
4.50%, 6/1/2047 305,000 267,281 » 1;-6141_?’1;,2/ ”2?44. 341,000 31,374
Westlake Corp.: ayre (,0 mgzs,znc.. 4 4
0.88%, 8/15/2024 216,000 203,999 oo, 20 () 149,000 139,461
30%, 6/1/2030 (b) 305,000 258,521
3.13%, 8/15/2051 596,000 373,674 4
2.40%, 10/1/2024 498,000 478,912
3.38%, 6/15/2030 150,000 130,410 4
2.65%, 10/1/2026 (b) 413,000 384,049
3.60%, 8/15/2026 (b) 100,000 94,121 58500 10/1/2029 459,000 i les
4.38%, 11/15/2047 135,000 106,635 0370, ’ ’
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3.25%, 6/1/2050 247,000 178,761 3.85%, 8/4/2046 528,000 463,985
3.90%, 6/1/2027 250,000 241,975 3.95%, 8/8/2052 1,089,000 959,300
4.40%, 6/1/2032 (b) 264,000 254,253 4.25%, 2/9/2047 (b) 347,000 330,597

President & Fellows of 4.38%, 5/13/2045 722,000 684,997
Harvard College: 4.45%, 5/6/2044 223,000 217,360
3.15%, 7/15/2046 346,000 266,783 4.50%, 2/23/2036 (b) 397,000 404,138
3.30%, 7/15/2056 517,500 393,222 4.65%, 2/23/2046 774,000 762,320

Quanta Services, Inc. CGI, Inc.:

3.05%, 10/1/2041 180,000 124,929 1.45%, 9/14/2026 195,000 172,284

RELX Capital, Inc.: 2.30%, 9/14/2031 231,000 180,150
3.00%, 5/22/2030 210,000 187,471 Dell International LLC/EMC
4.00%, 3/18/2029 300,000 286,914 Corp.:

4.75%, 5/20/2032 250,000 245,385 3.38%, 12/15/2041 (e) 464,000 327,250

Rockefeller Foundation 3.45%, 12/15/2051 (e) 500,000 333,795
Series 2020, 2.49%, 4.00%, 7/15/2024 147,000 144,538
10/1/2050 135,000 87,793 4.90%, 10/1/2026 483,000 479,653

S&P Global, Inc.: 5.25%, 2/1/2028 310,000 309,380
1.25%, 8/15/2030 (b) 264,000 208,140 5.30%, 10/1/2029 377,500 374,521
2.30%, 8/15/2060 170,000 98,450 5.75%, 2/1/2033 (b) 110,000 111,107
2.45%, 3/1/2027 369,000 340,628 5.85%, 7/15/2025 560,000 562,010
2.90%, 3/1/2032 (b) 440,000 381,713 6.02%, 6/15/2026 1,138,000 1,154,330
3.70%, 3/1/2052 (b) 386,000 316,026 8.10%, 7/15/2036 509,000 591,275
4.25%, 5/1/2029 770,000 751,143 8.35%, 7/15/2046 143,000 175,088
4.75%, 8/1/2028 450,000 447,835 DXC Technology Co.:

Triton Container International 1.80%, 9/15/2026 150,000 130,359
Ltd./TAL International 2.38%, 9/15/2028 (b) 400,000 333,732
Container Corp. Fortinet, Inc.

3.25%, 3/15/2032 225,000 176,729 1.00%, 3/15/2026 110,000 98,116

Trustees of Boston College Genpact Luxembourg
3.13%, 7/1/2052 299,000 220,291 SARL/Genpact USA, Inc.

Trustees of Princeton 1.75%, 4/10/2026 311,000 279,402
University Hewlett Packard Enterprise
Series 2020, 2.52%, Co.:

7/1/2050 334,000 229,415 1.75%, 4/1/2026 165,000 150,350

Trustees of the University of 4.90%, 10/15/2025 1,280,000 1,262,592
Pennsylvania: HP, Inc.:

Series 2020, 2.40%, 1.45%, 6/17/2026 575,000 516,103
10/1/2050 50,000 32,449 3.00%, 6/17/2027 461,000 425,203
3.61%, 2/15/2119 225,000 157,293 3.40%, 6/17/2030 253,000 222,137
University of Chicago: 4.00%, 4/15/2029 (b) 105,000 97,984
Series 20B, 2.76%, 4.20%, 4/15/2032 (b) 379,000 339,887
4/1/2045 200,000 152,288 5.50%, 1/15/2033 (b) 525,000 515,671
3.00%, 10/1/2052 116,000 83,693 6.00%, 9/15/2041 (b) 351,000 354,334
4.00%, 10/1/2053 410,000 360,288 International Business

University of Notre Dame du Machines Corp.:

Lac 1.95%, 5/15/2030 (b) 303,000 251,132
Series 2015, 3.44%, 2.72%, 2/9/2032 (b) 305,000 260,943
2/15/2045 393,000 319,981 2.85%, 5/15/2040 180,000 131,974

University of Southern 2.95%, 5/15/2050 155,000 103,923
California: 3.30%, 5/15/2026 1,619,000 1,543,117
2.81%, 10/1/2050 428,000 297,657 3.30%, 1/27/2027 150,000 141,826
Series 21A, 2.95%, 3.43%, 2/9/2052 150,000 108,949

10/1/2051 120,000 85,394 3.45%, 2/19/2026 351,000 336,311
3.03%, 10/1/2039 300,000 240,909 3.50%, 5/15/2029 833,000 769,392

Verisk Analytics, Inc.: 4.00%, 7/27/2025 200,000 195,484
3.63%, 5/15/2050 100,000 73,513 4.00%, 6/20/2042 283,000 238,996
4.00%, 6/15/2025 143,000 138,830 4.15%, 5/15/2039 654,000 573,565
5.75%, 4/1/2033 (b) 286,000 299,022 4.25%, 5/15/2049 (b) 1,102,000 939,190

William Marsh Rice University 4.50%, 2/6/2026 388,000 382,611
3.77%, 5/15/2055 145,000 121,838 4.50%, 2/6/2028 250,000 245,130

Yale University 4.75%, 2/6/2033 (b) 250,000 245,280
Series 2020, 1.48%, 4.90%, 7/27/2052 400,000 373,076
4/15/2030 186,000 153,842 5.10%, 2/6/2053 200,000 192,496

20,537,546 6.22%, 8/1/2027 123,000 128,780

QL Ea—d — 0.6% 6.50%, 1/15/2028 265,000 281,165

Apple, Inc.: Leidos, Inc.:

0.55%, 8/20/2025 483,000 441,076 2.30%, 2/15/2031 440,000 346,861
0.70% 2/8/2026 739.000 666,319 4.38%, 5/15/2030 266,000 245,055
1.13%, 5/11/2025 469,000 436,991 5.75%, 3/15/2033 200,000 199,020
1.20%, 2/8/2028 (b) 578,000 500,375 NetApp, Inc.:

1.40%, 8/5/2028 (b) 342,000 295,245 1.88%, 6/22/2025 347,000 322,519
1.65%, 5/11/2030 (b) 372,000 313,298 2.70%, 6/22/2030 218,000 183,491
1.65%, 2/8/2031 685,000 567,851 Western Digital Corp.:

1.70%, 8/5/2031 (b) 305,000 251,235 3.10%, 2/1/2032 (b) 281,000 208,010
1.80%, 9/11/2024 (b) 224,000 215,569 4.75%, 2/15/2026 500,000 ___ 476.460
2.05%, 9/11/2026 406,200 374,212 __ 37.688411
2.20%, 9/11/2029 797,000 699,567 BREM —0.1%

2.45%, 8/4/2026 883,000 827,274 Carrier Global Corp.:

2.65%, 5/11/2050 726,000 505,536 2.24%, 2/15/2025 617,000 584,021
2.65%, 2/8/2051 1,031,000 711,926 2.49%, 2/15/2027 160,800 146,672
2.70%, 8/5/2051 635,000 442,119 2.70%, 2/15/2031 136,000 115,041
2.75%, 1/13/2025 861,000 830,486 2.72%, 2/15/2030 732,000 630,852
2.80%, 2/8/2061 700,000 472,871 3.38%, 4/5/2040 171,000 131,171
2.90%, 9/12/2027 318,000 298,577 3.58%, 4/5/2050 477,000 352,403
2.95%, 9/11/2049 259,000 192,756 Fortune Brands Innovations,

3.00%, 6/20/2027 527,000 499,396 Inc.:

3.00%, 11/13/2027 534,000 503,274 3.25%, 9/15/2029 182,000 159,037
3.20%, 5/11/2027 684,000 652,974 5.88%, 6/1/2033 320,000 320,698
3.25%, 2/23/2026 867,000 835,146 Johnson Controls

3.35%, 2/9/2027 1,075,000 1,031,409 International PLC:

3.35%, 8/8/2032 (b) 212,000 197,552 3.63%, 7/2/2024 (f) 200,000 195,944
3.45%, 2/9/2045 252,000 212,050 3.90%, 2/14/2026 124,000 119,165
3.75%, 9/12/2047 518,000 447,314 4.50%, 2/15/2047 298,000 260,261
3.75%, 11/13/2047 402,000 347,915 4.95%, 7/2/2064 (f) 486,000 433,284
3.85%, 5/4/2043 1,155,000 1,029,394 6.00%, 1/15/2036 260,000 269,651
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Johnson Controls 5.85%, 11/5/2027 530,000 542,974
International PLC/Tyco Fire Ameriprise Financial, Inc.:

& Security Finance SCA: 2.88%, 9/15/2026 (b) 110,000 102,611
2.00%, 9/16/2031 250,000 199,845 3.00%, 4/2/2025 251,000 239,148
4.90%, 12/1/2032 100,000 99,135 BlackRock, Inc.:

Martin Marietta Materials, Inc.: 1.90%, 1/28/2031 430,000 352,772
2.40%, 7/15/2031 (b) 115,000 93,927 2.40%, 4/30/2030 267,000 231,358
Series CB, 2.50%, 3.20%, 3/15/2027 (b) 468,000 443,692

3/15/2030 367,000 310,383 3.25%, 4/30/2029 269,000 250,025
3.50%, 12/15/2027 461,000 430,394 4.75%, 5/25/2033 2,000,000 1,967,060
4.25%, 12/15/2047 347,000 288,669 Brookfield Corp.

Masco Corp.: 4.00%, 1/15/2025 431,000 418,389
1.50%, 2/15/2028 (b) 138,000 117,533 Brookfield Finance, Inc.:

2.00%, 10/1/2030 215,000 169,637 2.72%, 4/15/2031 150,000 122,693
3.50%, 11/15/2027 (b) 120,000 112,294 3.90%, 1/25/2028 (b) 366,000 339,245
4.50%, 5/15/2047 (b) 598,000 483,053 4.25%, 6/2/2026 111,000 106,847

Owens Corning: 4.35%, 4/15/2030 200,000 185,220
3.40%, 8/15/2026 354,000 334,937 4.85%, 3/29/2029 (b) 613,000 589,154
3.88%, 6/1/2030 (b) 111,000 101,565 Capital One Financial Corp.:

3.95%, 8/15/2029 140,000 130,150 SOFR + 0.86%, 1.88%,
4.20%, 12/1/2024 111,000 108,708 11/2/2027 (c) 217,000 186,611
4.30%, 7/15/2047 126,000 103,427 SOFR + 1.34%, 2.36%,

Vulcan Materials Co.: 7/29/2032 (c) 221,000 156,271
3.50%, 6/1/2030 587,000 530,513 SOFR + 1.29%, 2.64%,

3.90%, 4/1/2027 155,000 148,997 3/3/2026 (c) 661,000 617,010
4.50%, 6/15/2047 184,000 159,997 SOFR + 1.79%, 3.27%,
7,641,364 3/1/2030 (c) 349,000 297,142

Fel - HI% — 0.0% () 3.30%, 10/30/2024 (b) 926,000 889,719

LKQ Corp.: 3.65%, 5/11/2027 156,600 145,489
5.75%, 6/15/2028 (e) 550,000 547,915 3.75%, 7/28/2026 467,000 434,950
6.25%, 6/15/2033 (e) 200,000 201,158 3.75%, 3/9/2027 667,200 621,523

WW Grainger, Inc. 3.80%, 1/31/2028 262,300 241,555
4.20%, 5/15/2047 610,000 533,189 4.20%, 10/29/2025 17,760 17,020

T o80060 SOFR +2.06%, 4.93%,
SHOEMI—ER —0.9% - 5/10/20280(0) , 310,000 294,041
e e d Caral SOFR + 2.60%, 5.25%,
eD:pC /'I:ar‘é *(‘]pl‘: ! 7/26/2030 (c) 650,000 614,607
Aviatio: T:;};t_ obal SOFR + 2.08%, 5.47%,
1.65%, 10/29/2024 733,000 688,573 sosl/zl/fgzagog;) 5 82% 155,000 148,769
1.75%, 1/30/2026 340,000 305,351 e
37 ; ; 2/1/2034 (c) 450,000 429,795
Series 3NC1, 1.75%, SOFR + 2.86%. 6.38%

10/29/2024 430,000 403,955 8034 (0 §35.000 829,046
2.45%, 10/29/2026 1,120,000 1,001,224 Choe Global Markets. Inc ’ ’
3.00%, 10/29/2028 1,200,000 1,040,784 | > e
3.30%, 1/30/2032 1,382,000 1,129,757 Ch;igg g’dfvlv Li/zcogz . 260,000 222,745
3.40%, 10/29/2033 171,000 137,669 s P

0.90%, 3/11/2026 (b) 425,000 375,492
3.50%, 1/15/2025 566,000 544,498 .

1.65%, 3/11/2031 (b) 275,000 211,002
3.65%, 7/21/2027 412,000 378,249 .

1.95%, 12/1/2031 (b) 245,000 186,046
4.45%, 10/1/2025 117,000 112,607

2.00%, 3/20/2028 386,000 333,612
4.45%, 4/3/2026 183,000 174,955

2.30%, 5/13/2031 (b) 200,000 159,466
5.75%, 6/6/2028 (b) 150,000 148,827 5.45% 31312027 326,000 202,908
6.50%, 7/15/2025 (b) 270,000 271,569 el " ’

Affilated M G ; , 2.75%, 10/1/2029 154,000 131,137
ll:é ed Managers Group, 2.90%, 3/3/2032 273,000 225,463

p 3.00%, 3/10/2025 118,000 112,691

" , X X

JURSRAS l}f/ 2030 386,000 325,603 3.20%, 3/2/2027 (b) 150,000 138,668

- 3.25%, 5/22/2029 222,000 196,064
é‘gg%ﬁgﬁ/ zzogg‘y 350,000 311,045 3.30%, 4/1/2027 224,000 207,086
ories » £-3070, 3.45%, 2/13/2026 291,000 274,864

2/1/2025 111,000 104,521 3 85%. 51211202 373,000 263,076

2.88%, 1/15/2032 124,000 99,722 5%, 5 s 73 07
0870 g J 4.00%, 2/1/2029 (b) 184,000 172,507
Series MTN, 2.88%,

1/15/2026 (b 313,000 289,816 SOFR +2.21%, 5.64%,

. ® / ’ 5/19/2029 (c) 800,000 803,408
Series MTN, 3.00%, CI Financial Corp

2/1/2030 234,000 195,825 o :

3.13%, 12/1/2030 317,000 264,315 cmzzé)rﬁngﬂz/ 2030 (b) 297,000 222,824

)  Inc.:
ggg;’ i;}gggg gggggg 2'6226'? 3.00%, 3/15/2025 347,000 334,428
Sories GMIN. 3.75% 4 g 3.75%, 6/15/2028 146,000 139,741

,3.75%, .,

6/1/2026 982,000 928,854 Creif%ﬁ’s 596/ 18/82/2413m 347,000 360,613
4.63%, 10/1/2028 312,000 293,480 113%. T1550%2 146.000 160.807
5.30%, 2/1/2028 (b) 200,000 196,542 Discover Finaneial Services: ’ ’

Airsﬁg:/"ﬁtlj/ 15/2027 250,000 249,550 3.75%, 3/4/2025 68,000 64,977

: 4.10%, 2/9/2027 294,000 273,441

) . X ;
4.25%, 6/15/2026 213,000 200,691 6.70%, 11/29/2032 (b) 425,000 438,541

Ally Financial, Inc.: Franklin Resources, Inc
3.13%, 5/30/2024 281,000 275,669 1.60%, 10/30/2030 250,000 196,978
SOFR + 3.26%, 6.99%, Intercontinental Exchange

6/13/2029 (c) 175,000 172,930 o ’

" .

;'(])8;" Hj} /52/(2)(3)%7,?’) g;gggg gg‘z‘gg; 1.85%, 9/15/2032 (b) 658,000 506,647

Ame}ica;’Express CO(‘ ) ; , 2.10%, 6/15/2030 (b) 424,000 354,778

N .

2.25%, 3/4/2025 150,000 142,214 3.00%, 6/15/2050 303,000 348,931

3.00%, 9/15/2060 190,000 124,131
2.50%, 7/30/2024 298,000 288,130 .

3.10%, 9/15/2027 (b) 260,000 243,178
2.55%, 3/4/2027 715,000 651,529

3.65%, 5/23/2025 595,000 583,046
3.00%, 10/30/2024 467,000 451,729 .

3.75%, 9/21/2028 (b) 342,000 325,365
3.13%, 5/20/2026 360,000 340,931 .

4.00%, 9/15/2027 (b) 405,000 394,616
3.30%, 5/3/2027 482,000 450,164 .

4.25%, 9/21/2048 271,000 235,672
3.95%, 8/1/2025 790,000 766,655

4.35%, 6/15/2029 425,000 416,394
4.05%, 5/3/2029 (b) 820,000 780,665 .

4.60%, 3/15/2033 168,000 162,810
4.05%, 12/3/2042 (b) 400,000 348,116 .

4.95%, 6/15/2052 280,000 267,109
4.20%, 11/6/2025 643,000 626,539 .

5.20%, 6/15/2062 285,000 282,840
SOFR + 1.76%, 4.42%, Invesco Finance PLC

§/3/2033 () 300,000 282,858 3.75%, 1/15/2026 100,000 96,468
SOFR *+2.26%, 4.99%, ch‘fc;'ics l;inancial Group. ' |

5/26/2033 (b) () 203,000 194,358 "
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2.63%, 10/15/2031 530,000 412,208 3.10%, 12/1/2026 171,000 160,331
2.75%, 10/15/2032 (b) 250,000 192,328 3.15%, 9/15/2049 20,000 14,190
4.15%, 1/23/2030 384,000 346,095 Series M, 3.65%, 4/1/2050 153,000 118,583
4.85%, 1/15/2027 119,000 116,591 3.80%, 6/15/2049 254,000 201,511

Lazard Group LLC 4.00%, 12/1/2046 327,000 273,670
3.63%, 3/1/2027 151,000 140,466 AES Corp.:

Legg Mason, Inc. 1.38%, 1/15/2026 185,000 165,225
5.63%, 1/15/2044 186,000 182,148 2.45%, 1/15/2031 (b) 393,000 317,902

Mastercard, Inc.: 5.45%, 6/1/2028 350,000 343,756
1.90%, 3/15/2031 183,000 152,196 Alabama Power Co.:

2.00%, 3/3/2025 348,200 331,082 Series 20-A, 1.45%,

2.00%, 11/18/2031 200,000 165,510 9/15/2030 200,000 158,276
2.95%, 11/21/2026 301,000 284,541 3.00%, 3/15/2052 200,000 135,468
2.95%, 3/15/2051 479,000 350,034 3.13%, 7/15/2051 485,000 335,926
3.30%, 3/26/2027 115,000 109,855 3.45%, 10/1/2049 350,000 256,949
3.35%, 3/26/2030 399,000 371,968 3.75%, 9/1/2027 100,000 95,659
3.50%, 2/26/2028 (b) 179,000 171,115 3.75%, 3/1/2045 200,000 157,720
3.65%, 6/1/2049 189,000 157,668 3.94%, 9/1/2032 280,000 258,695
3.80%, 11/21/2046 (b) 147,000 124,918 4.30%, 1/2/2046 540,000 454,270
3.85%, 3/26/2050 293,000 252,748 Ameren Corp.:

3.95%, 2/26/2048 115,000 101,959 1.75%, 3/15/2028 125,000 107,285
4.88%, 3/9/2028 355,000 359,171 1.95%, 3/15/2027 207,000 184,124

Morgan Stanley Domestic 2.50%, 9/15/2024 (b) 424,000 406,578
Holdings, Inc. 3.50%, 1/15/2031 234,000 209,194
4.50%, 6/20/2028 794,000 764,987 3.65%, 2/15/2026 451,000 429,708

Nasdagq, Inc.: Ameren Illinois Co.:

1.65%, 1/15/2031 (b) 248,300 192,696 1.55%, 11/15/2030 110,000 87,039
2.50%, 12/21/2040 513,000 344,254 3.80%, 5/15/2028 (b) 200,000 190,652
3.85%, 6/30/2026 202,000 194,419 5.90%, 12/1/2052 360,000 393,696
5.55%, 2/15/2034 415,000 416,639 American Electric Power Co.,

5.95%, 8/15/2053 150,000 153,521 Inc.:

Nomura Holdings, Inc.: 2.30%, 3/1/2030 410,000 340,607
1.65%, 7/14/2026 387,000 340,440 3.20%, 11/13/2027 263,000 243,420
1.85%, 7/16/2025 358,000 327,584 Series J, 4.30%, 12/1/2028 344,000 328,702
2.17%, 7/14/2028 (b) 524,000 442,146 5.75%, 11/1/2027 511,000 522,385
2.33%, 1/22/2027 587,000 519,430 5.95%, 11/1/2032 250,000 260,845
2.61%, 7/14/2031 235,000 186,548 Appalachian Power Co.:

2.65%, 1/16/2025 496,000 468,794 Series AA, 2.70%,

2.68%, 7/16/2030 251,000 205,341 4/1/2031 380,000 316,874
2.71%, 1/22/2029 185,000 156,133 Series BB, 4.50%,

3.00%, 1/22/2032 26,000 21,043 8/1/2032 625,000 587,387
5.71%, 1/9/2026 231,000 229,000 Series Y, 4.50%, 3/1/2049 150,000 126,230
5.84%, 1/18/2028 115,000 114,834 7.00%, 4/1/2038 175,000 197,197
6.18%, 1/18/2033 (b) 300,000 308,808 Arizona Public Service Co.:

ORIX Corp.: 2.20%, 12/15/2031 450,000 351,819
3.70%, 7/18/2027 118,000 111,193 3.15%, 5/15/2025 290,000 277,359
5.00%, 9/13/2027 165,000 162,622 3.35%, 5/15/2050 124,000 85,415
5.20%, 9/13/2032 (b) 200,000 202,688 3.50%, 12/1/2049 212,000 148,534

Private Export Funding Corp.: 4.20%, 8/15/2048 175,000 137,237
Series PP, 1.40%, 4.25%, 3/1/2049 275,000 217,855

7/15/2028 239,000 206,126 6.35%, 12/15/2032 50,000 53,040
1.75%, 11/15/2024 938,000 891,119 Atlantic City Electric Co.

Radian Group, Inc.: 2.30%, 3/15/2031 521,000 430,867
4.50%, 10/1/2024 127,000 123,789 Avangrid, Inc.:

6.63%, 3/15/2025 143,000 142,811 3.15%, 12/1/2024 147,000 141,214

Raymond James Financial, 3.20%, 4/15/2025 162,469 154,607
Inc.: 3.80%, 6/1/2029 129,000 117,961
3.75%, 4/1/2051 286,000 216,376 Avista Corp.:

4.95%, 7/15/2046 165,000 148,850 4.00%, 4/1/2052 200,000 159,096

Stifel Financial Corp. 4.35%, 6/1/2048 150,000 129,545
4.00%, 5/15/2030 139,000 119,270 Baltimore Gas & Electric Co.:

Synchrony Financial: 2.25%, 6/15/2031 200,000 166,506
2.88%, 10/28/2031 (b) 179,000 129,675 3.50%, 8/15/2046 31,000 23,368
3.70%, 8/4/2026 153,000 136,834 3.75%, 8/15/2047 400,000 313,392
3.95%, 12/1/2027 226,250 197,080 5.40%, 6/1/2053 470,000 478,592
4.25%, 8/15/2024 191,000 183,929 Berkshire Hathaway Energy
4.50%, 7/23/2025 500,000 472,540 Co.:

Visa, Inc.: 1.65%, 5/15/2031 105,000 81,549
1.10%, 2/15/2031 348,000 274,885 3.25%, 4/15/2028 425,000 391,013
1.90%, 4/15/2027 850,000 774,630 3.50%, 2/1/2025 243,000 234,901
2.00%, 8/15/2050 350,000 214,785 3.70%, 7/15/2030 220,000 201,903
2.05%, 4/15/2030 401,000 343,898 3.80%, 7/15/2048 259,000 199,927
2.70%, 4/15/2040 200,000 153,460 4.05%, 4/15/2025 561,000 547,867
3.15%, 12/14/2025 704,000 674,742 4.25%, 10/15/2050 300,000 242,634
3.65%, 9/15/2047 728,000 616,601 5.15%, 11/15/2043 210,000 195,227
4.15%, 12/14/2035 627,000 597,073 6.13%, 4/1/2036 915,000 954,674
4.30%, 12/14/2045 1,136,000 1,054,481 Black Hills Corp.:

Voya Financial, Inc.: 2.50%, 6/15/2030 55,000 45,376
3.65%, 6/15/2026 164,000 154,222 3.05%, 10/15/2029 451,000 387,003
4.80%, 6/15/2046 392,000 323,106 3.15%, 1/15/2027 50,000 46,342
5.70%, 7/15/2043 221,000 211,727 3.88%, 10/15/2049 100,000 73,725

Western Union Co.: 3.95%, 1/15/2026 160,000 152,952
1.35%, 3/15/2026 120,000 106,250 4.35%, 5/1/2033 236,000 210,458
2.75%, 3/15/2031 140,000 110,838 CenterPoint Energy Houston
2.85%, 1/10/2025 166,000 158,065 Electric LLC:

58,958,436 Series AE, 2.35%,

EH —2.0% 4/1/2031 217,000 182,189

AEP Texas, Inc.: Series AA, 3.00%,

Series 1, 2.10%, 7/1/2030 282,000 230,763 2172027 224,000 209,527
3.95%, 6/1/2028 223,000 200,656 Series AF, 3.35%, 4/1/2051 155,000 116,142
4.70%, 5/15/2032 25,000 23,944 3.95%, 3/1/2048 486,000 402,447
5.25%, 5/15/2052 180,000 171,061 Series Al 4.45%,

AEP Transmission Co. LLC: 10/1/2032 280,000 269,926
Series N, 2.75%, Series K2, 6.95%,

8/15/2051 180,000 116,230 3/15/2033 306,000 350,137

B ZNAS TS TEal & 2,

CenterPoint Energy, Inc.:

- 21 -



% iR T A i % 8% M T A fi #H
2.50%, 9/1/2024 (b) 150,000 144,078 Series C, 4.05%,

2.65%, 6/1/2031 (b) 125,000 104,441 9/15/2042 689,000 548,899
2.95%, 3/1/2030 149,000 129,754 4.25%, 6/1/2028 308,000 294,577

Cleco Corporate 4.70%, 12/1/2044 288,000 250,220
Holdings LLC: Series C, 4.90%, 8/1/2041 370,000 331,686
3.74%, 5/1/2026 160,000 150,179 Series F, 5.25%, 8/1/2033 159,000 156,682
4.97%, 5/1/2046 436,000 365,987 5.38%, 11/15/2032 (b) 250,000 251,205

CMS Energy Corp.: Series B, 5.95%,

3.00%, 5/15/2026 106,000 99,234 6/15/2035 277,000 284,656
3.45%, 8/15/2027 194,000 181,429 DTE Electric Co.:

Commonwealth Edison Co.: Series A, 1.90%, 4/1/2028 266,000 233,247
2.55%, 6/15/2026 230,000 215,027 2.25%, 3/1/2030 424,000 361,736
Series 131, 2.75%, Series A, 3.00%, 3/1/2032 540,000 465,318

9/1/2051 265,000 171,927 3.70%, 3/15/2045 225,000 178,668
Series 122, 2.95%, 3.70%, 6/1/2046 172,000 134,222

8/15/2027 25,000 23,145 3.75%, 8/15/2047 320,000 251,693
Series 130, 3.13%, 3.95%, 3/1/2049 100,000 82,275

3/15/2051 630,000 442,380 DTE Energy Co.:

Series 127, 3.20%, Series F, 1.05%, 6/1/2025 20,000 18,323

11/15/2049 310,000 221,476 Series C, 2.53%, 10/1/2024
3.65%, 6/15/2046 287,000 224,388 (f) 324,000 310,227
3.70%, 8/15/2028 (b) 151,000 142,363 2.85%, 10/1/2026 257,000 236,746
Series 123, 3.75%, Series C, 3.40%,

8/15/2047 680,000 537,078 6/15/2029 355,000 317,604
4.00%, 3/1/2049 338,000 279,813 4.22%, 11/1/2024 (f) 419,000 409,966
4.90%, 2/1/2033 305,000 303,713 Duke Energy Carolinas LLC:

5.30%, 2/1/2053 320,000 326,522 2.45%, 8/15/2029 187,000 161,495
Series 103, 5.90%, 2.45%,2/1/2030 200,000 171,958

3/15/2036 175,000 183,125 2.55%, 4/15/2031 327,000 277,773

Connecticut Light & Power 2.85%, 3/15/2032 200,000 170,156
Co.: 3.20%, 8/15/2049 330,000 237,937
Series A, 3.20%, 3.70%, 12/1/2047 325,000 254,413

3/15/2027 116,000 109,204 3.75%, 6/1/2045 461,000 362,198
4.00%, 4/1/2048 258,000 217,708 3.88%, 3/15/2046 550,000 437,690
5.25%, 1/15/2053 310,000 315,512 4.00%, 9/30/2042 246,000 203,855

Consolidated Edison Co. of 4.25%, 12/15/2041 152,000 131,717
New York, Inc.: 4.95%, 1/15/2033 (b) 250,000 248,400
Series B, 3.13%, 5.30%, 2/15/2040 300,000 300,759

11/15/2027 523,000 486,149 5.35%, 1/15/2053 353,000 358,044
3.20%, 12/1/2051 170,000 118,313 6.05%, 4/15/2038 504,000 532,375
Series 20A, 3.35%, 6.10%, 6/1/2037 108,000 113,051

4/1/2030 275,000 250,376 Duke Energy Corp.:

3.60%, 6/15/2061 200,000 144,850 0.90%, 9/15/2025 655,000 596,076
Series 2017, 3.88%, 2.45%, 6/1/2030 736,000 618,056

6/15/2047 475,000 373,032 2.55%, 6/15/2031 332,000 274,856
3.95%, 3/1/2043 150,000 122,253 2.65%, 9/1/2026 150,000 138,732
Series 20B, 3.95%, 5 Year CMT + 2.32%,

4/1/2050 350,000 285,404 3.25%, 1/15/2082 (c) 314,000 233,757
Series A, 4.13%, 3.40%, 6/15/2029 395,000 357,060

5/15/2049 320,000 261,958 3.95%, 8/15/2047 415,000 321,007
Series 12-A, 4.20%, 4.30%, 3/15/2028 225,000 216,378

3/15/2042 1,000 857 4.50%, 8/15/2032 269,000 253,998
Series C, 4.30%, 5.00%, 12/8/2025 215,000 213,637

12/1/2056 375,000 304,519 5.00%, 12/8/2027 125,000 124,148
4.45%, 3/15/2044 344,000 300,666 5.00%, 8/15/2052 250,000 228,802
4.50%, 12/1/2045 232,000 202,012 Duke Energy Florida LLC:

4.50%, 5/15/2058 330,000 277,081 1.75%, 6/15/2030 279,500 227,505
4.63%, 12/1/2054 250,000 215,592 3.80%, 7/15/2028 164,000 156,372
Series E, 4.65%, 3.85%, 11/15/2042 380,000 308,879

12/1/2048 200,000 177,610 5.65%, 4/1/2040 225,000 232,882
Series 09-C, 5.50%, 5.95%, 11/15/2052 105,000 114,382

12/1/2039 140,000 138,020 Duke Energy Florida Project
5.70%, 6/15/2040 200,000 201,108 Finance LLC
Series 06-A, 5.85%, Series 2026, 2.54%,

3/15/2036 220,000 224,767 9/1/2031 474,153 430,536
6.15%, 11/15/2052 180,000 198,419 Duke Energy Indiana LLC:

Constellation Energy 2.75%, 4/1/2050 255,000 162,815
Generation LLC: Series YYY, 3.25%,

3.25%, 6/1/2025 255,000 242,819 10/1/2049 245,000 175,324
6.25%, 10/1/2039 374,000 387,801 5.40%, 4/1/2053 700,000 707,105

Consumers Energy Co.: Duke Energy Ohio, Inc.:

3.10%, 8/15/2050 352,000 248,920 2.13%, 6/1/2030 434,000 360,342
3.50%, 8/1/2051 250,000 191,180 3.65%, 2/1/2029 300,000 278,973
3.95%, 5/15/2043 75,000 62,766 3.70%, 6/15/2046 228,000 173,132
4.05%, 5/15/2048 225,000 189,711 4.30%, 2/1/2049 260,000 217,867
4.20%, 9/1/2052 450,000 385,978 5.65%, 4/1/2053 200,000 205,890
4.65%, 3/1/2028 511,000 507,244 Duke Energy Progress LLC:

Dayton Power & Light Co. 2.90%, 8/15/2051 100,000 66,782
3.95%, 6/15/2049 206,000 160,480 3.40%, 4/1/2032 125,000 110,503

Dominion Energy South 3.60%, 9/15/2047 469,000 360,412
Carolina, Inc. 3.70%, 10/15/2046 169,000 131,310
6.05%, 1/15/2038 200,000 214,138 4.10%, 3/15/2043 125,000 104,564

Dominion Energy, Inc.: 4.15%, 12/1/2044 235,000 195,464
Series A, 1.45%, 4.20%, 8/15/2045 387,000 322,348

4/15/2026 155,000 139,423 5.25%, 3/15/2033 550,000 559,322
Series D, 2.85%, Duke Energy Progress NC

8/15/2026 146,000 135,339 Storm Funding LLC
3.07%, 8/15/2024 () 636,000 614,471 Series A-2, 2.39%,

Series A, 3.30%, 7/1/2039 150,000 119,057

3/15/2025 285,000 273,355 Edison International:

Series B, 3.30%, 3.55%, 11/15/2024 128,000 123,811

4/15/2041 209,000 155,124 4.95%, 4/15/2025 161,000 158,086
Series C, 3.38%, 4/1/2030 403,000 360,729 5.75%, 6/15/2027 (b) 200,000 200,416
Series B, 3.60%, 6.95%, 11/15/2029 100,000 105,326

3/15/2027 211,000 199,062 Emera U.S. Finance LP
3.90%, 10/1/2025 148,300 143,215 4.75%, 6/15/2046 688,000 558,051
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Enel Chile SA 3/15/2046 70,000 61,770
4.88%, 6/12/2028 251,000 241,374 Interstate Power & Light Co.:

Entergy Arkansas LLC: 2.30%, 6/1/2030 184,000 152,891
2.65%, 6/15/2051 165,000 103,128 3.50%, 9/30/2049 250,000 182,910
3.35%, 6/15/2052 165,000 117,843 3.70%, 9/15/2046 110,000 82,664
4.20%, 4/1/2049 150,000 125,795 6.25%, 7/15/2039 185,000 195,358
5.15%, 1/15/2033 185,000 185,775 ITC Holdings Corp.:

Entergy Corp.: 3.25%, 6/30/2026 (b) 275,000 260,353
0.90%, 9/15/2025 169,000 151,936 3.35%, 11/15/2027 (b) 176,000 164,351
1.90%, 6/15/2028 230,000 196,300 John Sevier Combined Cycle
2.40%, 6/15/2031 379,000 306,994 Generation LLC
2.80%, 6/15/2030 516,000 437,439 4.63%, 1/15/2042 139,883 132,483
2.95%, 9/1/2026 147,000 135,743 Kentucky Utilities Co.:

Entergy Louisiana LLC: 3.30%, 6/1/2050 201,000 142,821
0.95%, 10/1/2024 176,000 166,023 4.38%, 10/1/2045 491,000 412,239
1.60%, 12/15/2030 126,000 98,507 5.13%, 11/1/2040 272,000 260,777
2.35%, 6/15/2032 281,000 225,879 Louisville Gas & Electric Co.

3.05%, 6/1/2031 400,000 347,588 Series LOU, 5.45%,

3.12%, 9/1/2027 515,700 476,780 4/15/2033 500,000 509,030
4.00%, 3/15/2033 635,000 577,405 MidAmerican Energy Co.:

4.20%, 4/1/2050 228,000 190,043 3.10%, 5/1/2027 180,000 168,179
4.95%, 1/15/2045 295,000 271,866 3.15%, 4/15/2050 287,000 200,777

Entergy Mississippi LLC: 3.50%, 10/15/2024 432,000 420,293
3.50%, 6/1/2051 195,000 143,543 3.65%, 8/1/2048 325,000 250,159
3.85%, 6/1/2049 265,000 205,608 3.95%, 8/1/2047 350,000 283,185

Entergy Texas, Inc.: 4.25%, 5/1/2046 375,000 315,364
3.55%, 9/30/2049 120,000 89,076 4.40%, 10/15/2044 205,000 179,014
4.50%, 3/30/2039 250,000 225,042 4.80%, 9/15/2043 286,000 264,132

Evergy Kansas Central, Inc.: Mississippi Power Co.:

3.25%, 9/1/2049 270,000 190,431 3.95%, 3/30/2028 55,000 51,791
4.13%, 3/1/2042 250,000 210,305 Series 12-A, 4.25%,
4.25%, 12/1/2045 380,000 313,230 3/15/2042 191,000 158,755
5.70%, 3/15/2053 138,000 142,146 National Rural Utilities

Evergy Metro, Inc.: Cooperative Finance Corp.:

Series 2019, 4.13%, 1.00%, 6/15/2026 (b) 140,000 123,984
4/1/2049 250,000 204,050 1.35%, 3/15/2031 185,000 140,976

4.20%, 6/15/2047 145,000 120,073 Series MTN, 1.88%,

5.30%, 10/1/2041 200,000 194,756 2/7/2025 136,000 128,498

Evergy, Inc.: 2.40%, 3/15/2030 651,000 550,941
2.45%, 9/15/2024 181,000 173,749 2.75%, 4/15/2032 296,000 247,231
2.90%, 9/15/2029 120,000 104,744 3.40%, 2/7/2028 167,000 155,619

Eversource Energy: 4.30%, 3/15/2049 284,000 240,298
Series Q, 0.80%, 4.40%, 11/1/2048 120,000 102,341

8/15/2025 166,000 149,511 4.80%, 3/15/2028 250,000 247,607
Series U, 1.40%, 8/15/2026 5.80%, 1/15/2033 100,000 104,701
(b) 196,000 173,974 5 Year CMT + 3.53%,
Series R, 1.65%, 7.13%, 9/15/2053 (c) 600,000 601,818
8/15/2030 295,000 234,469 Series C, 8.00%, 3/1/2032 255,000 299,151
2.90%, 3/1/2027 200,000 184,604 Nevada Power Co.:
Series M, 3.30%, Series DD, 2.40%,
1/15/2028 180,000 165,721 5/1/2030 150,000 126,465
3.38%, 3/1/2032 100,000 87,342 Series CC, 3.70%,
4.60%, 7/1/2027 305,000 297,692 5/1/2029 263,000 244,185
5.45%, 3/1/2028 (b) 750,000 755,265 Series R, 6.75%, 7/1/2037 471,000 517,671

Exelon Corp.: NextEra Energy Capital

2.75%, 3/15/2027 95,000 87,023 Holdings, Inc.:
3.40%, 4/15/2026 199,000 189,567 1.88%, 1/15/2027 705,000 628,493
3.95%, 6/15/2025 300,000 290,391 2.25%, 6/1/2030 1,039,000 863,877
4.05%, 4/15/2030 266,000 249,332 2.44%, 1/15/2032 322,000 261,338
4.70%, 4/15/2050 119,000 105,376 2.75%, 11/1/2029 426,000 370,266
5.10%, 6/15/2045 271,000 253,610 3.55%, 5/1/2027 353,000 333,112
5.60%, 3/15/2053 (b) 146,000 147,280 4.26%, 9/1/2024 383,000 376,615
5.63%, 6/15/2035 194,000 196,367 4.63%, 7/15/2027 330,000 322,862

Florida Power & Light Co.: 5.00%, 7/15/2032 631,000 622,210

2.45%, 2/3/2032 372,000 313,350 5.25%, 2/28/2053 350,000 337,876
2.85%, 4/1/2025 500,000 480,775 6.05%, 3/1/2025 425,000 427,478
2.88%, 12/4/2051 217,000 149,927 Northern States Power Co.:
3.15%, 10/1/2049 200,000 146,044 2.25%,4/1/2031 225,000 187,481
3.70%, 12/1/2047 357,000 289,627 2.60%, 6/1/2051 165,000 105,777
3.95%, 3/1/2048 513,000 432,310 2.90%, 3/1/2050 262,500 180,786
4.05%, 10/1/2044 500,000 427,750 3.20%, 4/1/2052 395,000 282,883
4.40%, 5/15/2028 560,000 549,489 3.40%, 8/15/2042 400,000 313,160
5.05%, 4/1/2028 350,000 352,824 3.60%, 5/15/2046 250,000 193,343
5.30%, 4/1/2053 1,500,000 1,552,905 4.50%, 6/1/2052 360,000 324,641
5.65%, 2/1/2037 362,000 378,428 5.10%, 5/15/2053 340,000 335,012
5.69%, 3/1/2040 115,000 120,778 6.20%, 7/1/2037 200,000 215,892
5.95%, 2/1/2038 209,000 224,562 6.25%, 6/1/2036 180,000 195,205
5.96%, 4/1/2039 283,000 305,269 NSTAR Electric Co.:

Georgia Power Co.: 1.95%, 8/15/2031 184,000 147,739

Series A, 2.20%, 3.10%, 6/1/2051 150,000 105,066

9/15/2024 318,000 303,989 3.20%, 5/15/2027 155,700 146,205
3.25%, 3/30/2027 310,000 288,740 4.55%, 6/1/2052 335,000 302,317
Series B, 3.70%, 4.95%, 9/15/2052 285,000 278,015

1/30/2050 100,000 76,973 5.50%, 3/15/2040 155,000 157,041
4.30%, 3/15/2042 468,600 404,055 Oglethorpe Power Corp.:
4.30%, 3/15/2043 250,000 210,828 4.50%, 4/1/2047 120,000 99,082
4.65%, 5/16/2028 500,000 490,450 5.05%, 10/1/2048 230,000 203,734
5.13%, 5/15/2052 209,000 203,581 5.38%, 11/1/2040 237,000 221,078

Iberdrola International BV: Ohio Edison Co.

5.81%, 3/15/2025 100,000 100,437 6.88%, 7/15/2036 227,000 250,342
6.75%, 7/15/2036 (b) 238,000 268,869 Ohio Power Co.:

Idaho Power Co. Series Q, 1.63%,

5.50%, 3/15/2053 550,000 562,820 1/15/2031 199,000 157,192

Indiana Michigan Power Co.: Series R, 2.90%,

4.25%, 8/15/2048 26,000 21,869 10/1/2051 147,000 97,665
Series K, 4.55%, 4.00%, 6/1/2049 182,000 147,365
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4.15%, 4/1/2048 97,000 79,589 Series V, 2.20%, 6/15/2031 266,000 220,336

Oklahoma Gas & Electric Co.: Public Service Co. of
3.30%, 3/15/2030 110,000 98,777 Oklahoma:

3.85%, 8/15/2047 141,000 109,780 Series K, 3.15%,
4.15%, 4/1/2047 520,000 426,109 8/15/2051 150,000 100,434
5.40%, 1/15/2033 175,000 177,615 5.25%, 1/15/2033 400,000 398,428

Oncor Electric Delivery Co. Public Service Electric & Gas

LLC: Co.:

0.55%, 10/1/2025 565,000 510,466 Series MTN, 0.95%,

3.10%, 9/15/2049 279,000 197,434 3/15/2026 153,000 138,095
3.80%, 9/30/2047 391,000 314,368 Series MTN, 1.90%,

3.80%, 6/1/2049 472,000 381,112 8/15/2031 365,000 293,340
4.10%, 11/15/2048 172,000 146,604 Series MTN, 2.25%,

4.30%, 5/15/2028 (e) 500,000 486,960 9/15/2026 305,000 280,441
4.55%, 9/15/2032 193,000 187,716 Series MTN, 2.45%,

4.60%, 6/1/2052 150,000 137,387 1/15/2030 119,000 102,715
4.95%, 9/15/2052 111,000 107,171 Series MTN, 2.70%,

5.25%, 9/30/2040 180,000 180,571 5/1/2050 193,000 129,125
5.30%, 6/1/2042 160,000 163,272 Series MTN, 3.00%,

Pacific Gas & Electric Co.: 3/1/2051 50,000 35,099
2.10%, 8/1/2027 (b) 396,000 339,633 3.10%, 3/15/2032 (b) 375,000 327,401
2.50%, 2/1/2031 895,000 702,101 Series MTN, 3.15%,

3.15%, 1/1/2026 256,000 237,658 1/1/2050 180,000 130,315
3.25%, 6/1/2031 373,000 303,566 Series MTN, 3.20%,

3.30%, 3/15/2027 (b) 114,000 103,694 5/15/2029 105,000 94,920
3.30%, 12/1/2027 406,000 357,727 Series MTN, 3.60%,

3.50%, 8/1/2050 505,000 322,084 12/1/2047 217,000 170,825
3.75%, 7/1/2028 219,000 196,596 Series MTN, 3.80%,

4.00%, 12/1/2046 390,000 261,553 3/1/2046 546,000 441,845
4.20%, 3/1/2029 (b) 165,000 148,333 4.90%, 12/15/2032 125,000 125,003
4.20%, 6/1/2041 500,000 372,185 Public Service Enterprise

4.40%, 3/1/2032 290,000 251,737 Group, Inc.:

4.50%, 7/1/2040 678,600 527,679 1.60%, 8/15/2030 282,000 220,871
4.55%, 7/1/2030 510,000 461,560 2.45%, 11/15/2031 200,000 161,832
4.65%, 8/1/2028 161,000 149,176 5.85%, 11/15/2027 250,000 255,360
4.75%, 2/15/2044 385,000 298,718 Puget Energy, Inc.

5.25%, 3/1/2052 478,000 387,137 3.65%, 5/15/2025 102,000 97,592
5.90%, 6/15/2032 400,000 385,200 Puget Sound Energy, Inc.:

6.10%, 1/15/2029 (b) 550,000 541,431 2.89%, 9/15/2051 165,000 108,836
6.15%, 1/15/2033 250,000 245,517 3.25%, 9/15/2049 386,000 274,330
6.75%, 1/15/2053 107,000 105,618 4.22%, 6/15/2048 165,000 139,554

PacifiCorp: 5.45%, 6/1/2053 (b) 500,000 503,535
2.90%, 6/15/2052 300,000 187,233 6.27%, 3/15/2037 136,000 144,270
3.30%, 3/15/2051 353,000 241,741 San Diego Gas & Electric Co.:

4.15%, 2/15/2050 440,000 340,534 Series VVV, 1.70%,
5.35%, 12/1/2053 350,000 319,116 10/1/2030 166,500 133,466
5.50%, 5/15/2054 270,000 253,327 Series WWW, 2.95%,

PECO Energy Co.: 8/15/2051 115,000 78,106
2.80%, 6/15/2050 225,000 148,730 Series XXX, 3.00%,

2.85%, 9/15/2051 175,000 116,043 3/15/2032 108,000 92,585
3.05%, 3/15/2051 193,000 133,402 Series RRR, 3.75%,

3.70%, 9/15/2047 227,000 179,800 6/1/2047 267,000 209,248
3.90%, 3/1/2048 140,000 115,441 6.00%, 6/1/2039 150,000 157,218
4.15%, 10/1/2044 115,000 97,200 SCE Recovery Funding LLC:

4.38%, 8/15/2052 290,000 256,287 Series A-2, 2.94%,

4.60%, 5/15/2052 663,000 608,110 11/15/2044 100,000 80,965

PG&E Wildfire Recovery Series A-1, 4.70%,

Funding LLC: 6/15/2042 200,000 195,122
Series A-1, 3.59%, Series A-4, 5.11%,
6/1/2032 176,258 167,107 12/14/2049 500,000 493,260
Series A-1, 4.02%, Sempra Energy:
6/1/2033 237,942 227,936 3.40%, 2/1/2028 541,000 498,688
Series A-2, 4.26%, 3.70%, 4/1/2029 123,000 112,547
6/1/2038 350,000 334,145 3.80%, 2/1/2038 400,000 331,384
Series A-3, 4.38%, 4.00%, 2/1/2048 320,000 248,874
6/3/2041 425,000 393,104 5 Year CMT + 2.87%,
Series A-4, 4.45%, 4.13%, 4/1/2052 (c) 353,089 285,871
12/1/2049 450,000 403,276 6.00%, 10/15/2039 204,000 208,184
Series A-5, 4.67%, Sierra Pacific Power Co.
12/1/2053 334,000 312,390 2.60%, 5/1/2026 215,000 200,350
Series A-2, 4.72%, Southern California Edison
6/1/2039 350,000 341,971 Co.:
Series A-4, 5.21%, Series K, 0.98%, 8/1/2024 590,000 560,246
12/1/2049 875,000 872,839 2.25%, 6/1/2030 430,500 360,019

Pinnacle West Capital Corp. Series G, 2.50%, 6/1/2031 196,000 163,094
1.30%, 6/15/2025 145,000 131,978 2.75%, 2/1/2032 130,000 108,771

Potomac Electric Power Co. 2.85%, 8/1/2029 (b) 230,000 201,848
4.15%, 3/15/2043 378,000 326,660 3.65%, 2/1/2050 654,000 489,205

PPL Capital Funding, Inc. Series E, 3.70%, 8/1/2025 148,000 142,509
3.10%, 5/15/2026 116,000 109,575 Series 13-A, 3.90%,

PPL Electric Utilities Corp.: 3/15/2043 213,000 168,717
3.00%, 10/1/2049 270,000 191,144 4.00%, 4/1/2047 428,000 341,103
3.95%, 6/1/2047 160,000 133,666 4.05%, 3/15/2042 314,000 254,155
4.13%, 6/15/2044 130,000 110,379 Series C, 4.13%, 3/1/2048 396,000 321,992

Progress Energy, Inc. 4.50%, 9/1/2040 194,000 169,205
7.75%, 3/1/2031 199,000 225,642 4.65%, 10/1/2043 232,000 203,049

Public Service Co. of Series D, 4.70%, 6/1/2027 200,000 196,936
Colorado: Series B, 4.88%, 3/1/2049 423,000 379,372
Series 35, 1.90%, Series 05-E, 5.35%,

1/15/2031 291,800 235,958 7/15/2035 315,000 307,903
3.60%, 9/15/2042 275,000 217,321 Series 06-E, 5.55%,
3.70%, 6/15/2028 (b) 229,000 217,211 1/15/2037 118,000 115,594
3.80%, 6/15/2047 250,000 196,160 Series 2006A, 5.63%,
4.05%, 9/15/2049 384,000 311,800 2/1/2036 218,000 216,095

Public Service Co. of New 5.85%, 11/1/2027 265,000 271,270
Hampshire 5.95%, 11/1/2032 275,000 288,351
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Southern Co.: 1.80%, 10/15/2027 408,000 361,700
3.25%, 7/1/2026 941,000 885,933 1.95%, 10/15/2030 165,000 136,757
Series 21-A, 5 Year CMT + 2.00%, 12/21/2028 (b) 300,000 259,911

2.92%, 3.75%, 9/15/2051 2.20%, 12/21/2031 227,000 188,011

(c) 476,000 405,428 2.80%, 12/21/2051 230,000 156,683
4.40%, 7/1/2046 271,000 232,317 1,559,315
4.48%, 8/1/2024 (f) 225,000 220,932 Ly b= —02%

2.?;:?, %l/zgggi . ;gg’ggg ‘2‘32’222 Agilent Technologies, Inc.:
5,700/., ) 10/15/2032( ) 205,000 212,495 2100, 642030 Falron i
-70%, ; ; 2.30%, 3/12/2031 351,000 287,097
Southern Power Co.: Allegion U.S. Holding Co.,
4.15%, 12/1/2025 389,000 380,683 Inc.:
Series F, 4.95%, 3.20%, 10/1/2024 121,000 116,589

12/15/2046 295,000 257,862 5.41%, 7/1/2032 170,000 167,962

Southwestern Electric Power Amphenol Corp.:

Co.: 2.05%, 3/1/2025 263,000 248,380
Series N, 1.65%, 2.20%, 9/15/2031 107,000 87,374

3/15/2026 300,000 271,443 2.80%, 2/15/2030 222,000 194,732
Series L, 3.85%, 2/1/2048 230,000 172,893 4.35%, 6/1/2029 143,000 138,453
6.20%, 3/15/2040 435,000 446,728 Arrow Electronics, Inc.

Southwestern Public Service 3.25%, 9/8/202’4 640,000 617,978
Co.: Avnet, Inc.:

Series 8, 3.15%, 5/1/2050 4.63%, 4/15/2026 146,000 141,467

(b) 200,000 139,238 5.50%, 6/1/2032 138,000 131,428
3.40%, 8/15/2046 295,000 213,232 Flex Ltd.:

3.70%, 8/15/2047 325,000 248,384 3.75%, 2/1/2026 275,000 261,748
Series 6, 4.40%, 4.88%, 6/15/2029 182,000 174,279

11/15/2048 190,000 162,104 6.00%, 1/15/2028 225,000 228,809
4.50%, 8/15/2041 300,000 260,610 Fortive Corp.:

Tampa Electric Co.: 3.15%, 6/15/2026 191,000 180,768
gig; g;}gggg% ?géggg ?g;gg? 4.30%, 6/15/2046 210,000 167,065
4.10%«:, AR 125=000 106’ s Honeywoell International, Inc.:

430%, 6/15/2048 180,000 150,422 l‘looﬂ’ e Eoon e
4:30%. 611372048 10000 s 1.35%, 6/1/2025 (b) 255,000 238,165

45%, ; ) 1.75%, 9/1/2031 290,000 232,679
5.00%, 7/15/2052 250,000 232,470 1.95%, 6/1/2030 318,000 267,473

Toledo Edison Co. 2.30%, 8/15/2024 375,000 362,535
6.15%, 5/15/2037 225,000 233,865 2.50%, 11/1/2026 139,000 129,848

Tucson Electric Power Co.: 2.70%, 8/15/2029 (b) 294,000 261,763
1.50%, 8/1/2030 378,000 298,510 3.81%, 11/21/2047 728,000 620,729
3.25%, 5/1/2051 10,000 6,863 4.50%, 1/15/2034 (b) 350,000 342,307
jgggfu ?/2 l/fggig (b) fggggg }ﬁéﬁég 4.85%, 11/1/2024 300,000 298,227
4.85%, 12 ; , 4.95%, 2/15/2028 230,000 233,227

Union Electric Co.: 5.00%, 2/15/2033 260,000 265,031
2.15%, 3/15/2032 215,000 172,105 5.70%, 3/15/2037 487,000 519,770
2.95%, 6/15/2027 300,000 279,591 Hubbell, Inc.

3.25%, 10/1/2049 420,000 296,743 2.30%, 3/15/2031 209,000 172,237
3.65%, 4/15/2045 250,000 193,615 Jabil, Inc.:
~3.90%, 9/15/2042 210,000 171,324 3.00%, 1/15/2031 165,000 140,011

Virginia Electric & Power Co.: 5.45%, 2/1/2029 330,000 327,815
2,302/«., 11/15/2031 400,000 325,860 Keysight Technologies, Inc.:

2.40%, 3/30/2032 (b) 199,000 163,146 3.00%, 10/30/2029 101,000 88,533
Series A, 2.88%, 4.55%, 10/30/2024 140,000 137,676

7/15/2029 264,000 234,728 TD SYNNEX Corp.:

3.30%, 12/1/2049 586,000 420,812 1.75%, 8/9/2026 140,000 122,202
Series B, 3.75%, 2.38%, 8/9/2028 135,000 110,982

5/15/2027 445,000 426,737 2.65%, 8/9/2031 176,000 135,161
Series A, 3.80%, 4/1/2028 495,000 469,275 Trimble, Inc.:

Series C, 4.00%, 4.90%, 6/15/2028 288,000 281,382

11/15/2046 110,000 87,439 6.10%, 3/15/2033 235,000 238,335
Series B, 4.20%, Tyco Electronics Group SA:

5/15/2045 300,000 246,285 3.13%, 8/15/2027 300,000 280,620
4.4?%, 2/15/2044 277,000 238,212 3.45%, 8/1/2024 198,000 193,093
Series C, 4.63%, 3.70%, 2/15/2026 144,000 138,960

5/15/2052 100,000 88,418 4.50%, 2/13/2026 161,000 158,651
Series B, 6.00%, Vontier Corp.:

-88%, ; , 2.40%, 4/1/2028 317,000 264,657

WEC Energy Group, Inc.: 2.95%, 4/1/2031 205,000 163,932
1.38%, 10/15/2027 111,000 94,852 10,400,806
1.80%, 10/15/2030 141,000 112,222 B 0.1%

2.20%, 12/15/2028 (b) 423,000 364,283 Wamerme(.iia Holdings, Inc.:

4.75%, 11912026 200,000 171 S 352005 333,000 321,252

4.75%, 1/15/2028 125,000 122,248 3.76%, 3/15/2027 (b) 1,840,000 1,716,849

5.00%, 9/27/2025 260,000 257,681 4.05%, 3/15/2029 (b) 210,000 191915
5-15%, 101112027 415,000 414,896 4.28%, 3/15/2032 (b) 1,261,000 1,117,334

Wisconsin Power & Light Co.: 5.05%. 3/15/2042 1.050.000 '880.876
1.95%, 9/16/2031 150,000 119,109 5.14%, 3/15/2052 1,289,000 1,051,115
3.00%, 7/1/2029 100,000 89,684 539%, 3/15/2062 (b) 808,000 656.710
3.05%, 10/15/2027 96,000 89,128 2770 , 2
3.65%, 4/1/2050 235,000 177,188 — 5936051

Wisconsin Public Service REEHE —0.1%

Corp. Republic Services, Inc.:
3.67%, 12/1/2042 255,000 198,219 1.45%, 2/15/2031 540,000 424,132

Xcel Energy, Tnc. 1.75%, 2/15/2032 (b) 126,000 98,862
2.60%. 12/1/2029 264,200 226,092 2.30%, 3/1/2030 (b) 463,000 395,976
3.35%. 12/1/2026 153,000 143,649 2.50%, 8/15/2024 272,000 262,458
3.40%, 6/1/2030 164,000 146,116 2.90%, 7/1/2026 133,000 125,262
6.50%, 7/1/2036 5,000 5,344 3.05%, 3/1/2050 190,000 135,822

134,853,404 3.38%, 11/15/2027 327,500 308,240

SR - 2B — 0.0% (a) 3.95%, 5/15/2028 297,000 285,444

Acuity Brands Lighting, Inc. WasztezoC;)nni(itsl(/)zngsgnc.: 115.000 92.989
2.15%, 12/15/2030 151,000 121,245 5 6002’ 2172030 (b) 220,000 190,582

Emerson Electric Co-. 150000 135,008 2.95% 1/15/2052 255,000 174,810

87 ’ ’ 3.20%, 6/1/2032 320,000 278,701
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3.50%, 5/1/2029 215,000 197,993 1.88%, 10/15/2032 (b) 130,000 101,083
4.25%, 12/1/2028 271,000 260,721 2.63%, 3/17/2027 145,000 133,893

Waste Management, Inc.: 2.63%, 9/4/2050 394,000 254,760
0.75%, 11/15/2025 (b) 125,000 112,770 2.75%, 4/13/2030 352,000 308,577
1.15%, 3/15/2028 (b) 164,000 139,700 3.00%, 3/17/2032 100,000 86,607
1.50%, 3/15/2031 260,000 206,890 Pilgrim's Pride Corp.:

2.00%, 6/1/2029 154,000 131,729 3.50%, 3/1/2032 (b) 198,000 157,673

2.50%, 11/15/2050 340,000 217,773 4.25%, 4/15/2031 385,000 330,330

3.13%, 3/1/2025 (b) 150,000 144,672 6.25%, 7/1/2033 200,000 194,564

3.15%, 11/15/2027 257,000 241,184 Sysco Corp.:

4.15%, 4/15/2032 455,000 433,424 2.40%, 2/15/2030 (b) 551,000 470,009

4.15%, 7/15/2049 100,000 88,052 3.25%, 7/15/2027 229,000 214,003
4,948,186 3.75%, 10/1/2025 213,000 205,969

AR —04% 4.50%, 4/1/2046 418,000 355,496

Campbell Soup Co.: 4.85%, 10/1/2045 115,000 102,301
2.38%, 4/24/2030 500,000 420,975 5.95%, 4/1/2030 347,000 362,986
3.95%, 3/15/2025 324,000 315,113 6.60%, 4/1/2050 350,078 399,127
4.15%, 3/15/2028 253,000 242,478 Tyson Foods, Inc.:

4.80%, 3/15/2048 481,000 435,305 3.55%, 6/2/2027 540,000 507,832

Conagra Brands, Inc.: 3.95%, 8/15/2024 100,000 98,151
1.38%, 11/1/2027 45,000 38,155 4.00%, 3/1/2026 307,000 296,571
4.60%, 11/1/2025 362,000 353,877 4.35%, 3/1/12029 99,000 94,316
4.85%, 11/1/2028 332,000 323,959 4.55%, 6/2/2047 535,000 447,217
5.30%, 11/1/2038 506,000 486,200 4.88%, 8/15/2034 (b) 333,000 320,812
5.40%, 11/1/2048 150,000 142,966 5.10%, 9/28/2048 275,000 250,305

Flowers Foods, Inc, 5.15%, 8/15/2044 102,000 _ 92,683
2.40%, 3/15/2031 110,000 89,938 24,126,869

General Mills, Inc.: FREES, - L — 0.0% (a)

2.25%, 10/14/2031 210,000 172,150 Celulosa Arauco y

2.88%, 4/15/2030 (b) 340,000 302,076 Constitucion SA:

3.00%, 2/1/2051 (b) 200,000 141,536 3.88%, 11/2/2027 271,000 249,046
4.00%, 4/17/2025 732,000 713,846 4.50%, 8/1/2024 327,000 321,716
4.20%, 4/17/2028 336,000 326,411 Georgia-Pacific LLC

5.24%, 11/18/2025 80,000 79,991 7.75%, 11/15/2029 184,000 207,730
5.40%, 6/15/2040 150,000 150,627 International Paper Co.:

Hershey Co.: 4.35%, 8/15/2048 175,000 147,539
1.70%, 6/1/2030 189,000 156,503 4.80%, 6/15/2044 440,000 389,044
2.30%, 8/15/2026 (b) 20,000 18,678 6.00%, 11/15/2041 (b) 499,000 512,109
3.13%, 11/15/2049 194,000 143,133 Suzano Austria GmbH:

3.38%, 8/15/2046 75,000 57,270 2.50%, 9/15/2028 316,500 269,041
4.25%, 5/4/2028 (b) 350,000 346,374 3.75%, 1/15/2031 141,500 120,845

Hormel Foods Corp.: 5.00%, 1/15/2030 433,000 405,859
1.70%, 6/3/2028 150,000 130,340 6.00%, 1/15/2029 586,000 582,947
1.80%, 6/11/2030 (b) 181,000 151,206 3,205,876
3.05%, 6/3/2051 274,000 195,187 HR —0.2%

Ingredion, Inc.: Atmos Energy Corp.:

2.90%, 6/1/2030 305,000 263,441 1.50%, 1/15/2031 659,000 519,391
3.90%, 6/1/2050 125,000 92,866 2.63%, 9/15/2029 176,000 154,968

J M Smucker Co.: 2.85%, 2/15/2052 100,000 67,427
33806, 121572027 (b 9000 177,08 300%, 6152027 101000 631
e (b) oo oo 3.38%, 9/15/2049 161,000 118,833
30 350 ® 200 e 4.13%, 3/15/2049 203,000 170,946
OISl oo il 5.45%, 10/15/2032 95,000 98,166

-25%, ; , 5.75%, 10/15/2052 300,000 319,038

JBS USA LUX SA/JBS USA CenterPoint Energy
Ff)od Co./IBS USA Resources Corp.:

Fmﬂgce’ Inc.: 1.75%, 10/1/2030 411,000 329,667
2,500/0, 1/15/2027 (e) 250,000 219,605 4.00%, 4/1/2028 75,000 71,688
4.38%, 2/2/2052 (¢) 300,000 211,146 4.40%, 7/1/2032 (b) 165.000 157,920
5.13%, 2/1/2028 (e) 453,000 434,631 5.25%, 3/1/2028 (b) 450,000 450270
5.50%, 1/15/2030 (e) 563,000 539,613 Eastern Energy Gas

5.75%, 4/1/2033 (b) (e) 415,000 390,839 Holdings LLC

6.50%, 12/1/2052 (¢) 660,000 624,261 Series A, 2.50%.

Kellogg Co.: 11/15/2024 149,000 142,483
2.10%, 6/1/2030 156,000 129,274 National Fuel Gas Co.:

S mm o T
A40%, ; , 5.50%, 1/15/2026 321,000 316,063

Koninklijke Ahold Delhaize NV NiSource, Inc.:

5.70%, 10/1/2040 156,000 157,234 0.95%, 8/15/2025 329,000 300,278

Kraft Heinz Foods Co.: 1.70%, 2/15/2031 360,000 282,049
gggz’f» 3; }gggg ® "33?'888 ';;gg?g 3.49%, 5/15/2027 264,000 248,770
PRSI T e 3.60%, 5/1/2030 127,000 114,405
PO ieoon g lt 4.38%, 5/15/2047 411,000 351,742
PPN e o 4.80%, 2/15/2044 295,000 268,273
458%. 10/1/2049 (b) 435,000 396,742 SO G20 om0 J06.9%0

-88%, , ) 5.25%, 3/30/2028 340,000 340,340
5.00%, 6/4/2042 (b) 553,000 517,276 5.65%, 2/1/2045 170,000 169.310
« 6-752/0, 3/15/2032 90,000 99,137 5.95%, 6/15/2041 137,000 140,650
roger Co.: ONE Gas, Inc.
1.70%, 1/15/2031 223,000 174,979 4.50%, 11/1/2048 230,000 197,956
2.20%, 5/1/2030 565,000 467,605 Piedmont Natural Gas Co.,
3.50%, 2/1/2026 101,000 96,897 Inc.
3.70%, 8/1/2027 303,000 289,350 2.50%, 3/15/2031 280,000 228,861
3.88%, 10/15/2046 541,000 417,122 Southern California Gas Co.:
3.95%, 1/15/2050 175,000 140,094 Series XX, 2.55%,
4.45%, 2/1/2047 107,400 93,739 2112030 200,000 172174
‘5‘»2(5):?» }; } ggg:g g?gggg gfzggg 2.95%, 4/15/2027 300,000 279,975
40%, ; s 3.75%, 9/15/2042 450,000 352,899
6.90%, 4/15/2038 149,000 165,500 Series WW, 3.95%,

McCormick & Co., Inc.: 2/15/2050 450,000 352,125
2.50%, 4/15/2030 (b) 700,000 592,242 Series UU, 4.13%,

3.40%, 8/15/2027 323,000 302,322 6/1/2048 325,000 261,817

Mondelez International, Inc.: Series V'V, 4.30%,

1.50%, 5/4/2025 186,000 173,531 1/15/2049 100,000 83.831
1.50%, 2/4/2031 129,000 101,437
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11/15/2040 345,000 330,900 3.38%, 11/1/2025 115,396 110,444
5.75%, 6/1/2053 300,000 304,347 3.50%, 3/15/2026 471,000 451,576
6.35%, 11/15/2052 250,000 276,915 3.65%, 3/7/2028 (b) 25,000 23,774

Southern Co. Gas Capital 4.10%, 4/1/2043 400,000 341,224
Corp.: 4.38%, 5/15/2044 380,000 333,655
4.40%, 5/30/2047 474,000 393,757 Thermo Fisher Scientific, Inc.:

5.15%, 9/15/2032 214,000 212,322 1.22%, 10/18/2024 1,082,000 1,023,258

Southwest Gas Corp.: 1.75%, 10/15/2028 175,000 150,773
2.20%, 6/15/2030 209,000 169,723 2.00%, 10/15/2031 (b) 270,000 219,966
3.18%, 8/15/2051 130,000 83,459 2.60%, 10/1/2029 448,000 395,651
4.05%, 3/15/2032 182,000 163,805 2.80%, 10/15/2041 319,000 237,460

Washington Gas Light Co.: 4.10%, 8/15/2047 135,000 120,798
Series MTN, 3.65%, 4.95%, 11/21/2032 125,000 127,279

9/15/2049 145,000 108,606 5.30%, 2/1/2044 175,000 177,972

Series K, 3.80%, Zimmer Biomet Holdings, Inc.:
9/15/2046 275,000 212,050 1.45%, 11/22/2024 620,000 584,331
10,177,285 3.05%, 1/15/2026 100,000 94,430

FILE -#BRTE —0.1% 4.45%, 8/15/2045 195,000 164,588

Kennametal, Inc. 17,644,167
2.80%, 3/1/2031 116,000 93,071 NVAYFT «F—ER —08%

Regal Rexnord Corp.: Adventist Health System
6.05%, 2/15/2026 (e) 640,000 641,216 2.95%, 3/1/2029 (b) 315,000 274,135
6.05%, 4/15/2028 (e) 590,000 586,242 Advocate Health & Hospitals
6.30%, 2/15/2030 (e) 198,000 197,469 Corp.:

6.40%, 4/15/2033 (e) 255,000 254,526 Series 2020, 2.21%,

Snap-on, Inc. 6/15/2030 152,000 127,321
4.10%, 3/1/2048 372,000 326,687 3.39%, 10/15/2049 109,000 81,900

Stanley Black & Decker, Inc.: Aetna, Inc.:

2.30%, 2/24/2025 100,000 94,746 3.88%, 8/15/2047 (b) 367,000 286,410
2.30%, 3/15/2030 (b) 304,000 251,271 4.13%, 11/15/2042 231,000 190,205
3.40%, 3/1/2026 410,000 388,754 4.50%, 5/15/2042 196,000 168,103
5 Year CMT + 2.66%, 4.75%, 3/15/2044 605,000 536,883
4.00%, 3/15/2060 (c) 197,000 150,224 6.63%, 6/15/2036 360,000 396,324
4.85%, 11/15/2048 (b) 515,000 444,682 AHS Hospital Corp.:
3,428,888 Series 2021, 2.78%,

ANLVRFTEE 03% 7/1/2051 100,000 65,695

Abbott Laboratories: 5.02%, 7/1/2045 205,000 198,278
1.15%, 1/30/2028 (b) 233,000 201,662 Allina Health System
1.40%, 6/30/2030 (b) 624,000 513,334 Series 2021, 2.90%,

2.95%, 3/15/2025 226,000 218,775 11/15/2051 170,000 111,268
3.75%, 11/30/2026 374,000 364,852 Ascension Health:

3.88%, 9/15/2025 (b) 67,000 65,474 Series B, 2.53%,

4.75%, 11/30/2036 335,000 336,105 117152029 (b) 117,000 100,583
4.75%, 4/15/2043 150,000 147,257 Series B, 3.11%,

4.90%, 11/30/2046 837,000 843,738 11/15/2039 483,000 377,170
6.00%, 4/1/2039 219,000 244,432 3.95%, 11/15/2046 257,000 215,993
6.15%, 11/30/2037 250,000 279,460 Banner Health:

Baxter International, Inc.: 2.34%, 1/1/2030 185,000 158,181
1.73%, 4/1/2031 410,000 317,820 2.91%, 1/1/2042 100,000 73,089
1.92%, 2/1/2027 408,000 362,537 2.91%, 1/1/2051 127,000 85,595
2.27%, 12/1/2028 300,000 257,310 Bay]or_Scott & White Holdings
2.54%, 2/1/2032 (b) 250,000 202,518 Series 2021, 2.84%,
2.60%, 8/15/2026 183,000 168,236 11/15/2050 200,000 135,236
3.13%, 12/1/2051 (b) 1,022,000 676,319 Beth Israel Lahey Health, Inc.
3.50%, 8/15/2046 160,000 111,354 Series L, 3.08%, 7/1/2051 100,000 64,350
3.95%, 4/1/2030 284,000 261,959 Bon Secours Mercy Health,

Boston Scientific Corp.: Inc..:
1.90%, 6/1/2025 166,000 155,638 Series 20-2, 3.21%,
2.65%, 6/1/2030 (b) 342,000 298,043 6/1/2050 309,000 215,435
4.55%, 3/1/2039 162,000 150,279 3.46%, 6/1/2030 230,000 206,190
4.70%, 3/1/2049 (b) 136,000 127,847 Centene Corp.:

Danaher Corp. 2.45%, 7/15/2028 150,000 128,576
2.80%, 12/10/2051 (b) 339,000 234,066 2.50%, 3/1/2031 497,000 396,303

DH Europe Finance II Sarl: 2.63%, 8/1/2031 (b) 433,000 344,971
2.20%, 11/15/2024 353,000 337,913 4.63%, 12/15/2029 976,000 899,277
2.60%, 11/15/2029 (b) 241,000 212,155 Children's Health System of
3.25%, 11/15/2039 609,000 496,164 Texas

GE HealthCare Technologies, 2.51%, 8/15/2050 640,000 395,123
Inc.: Children's Hospital
5.55%, 11/15/2024 (b) 295,000 293,587 Series 2020, 2.93%,

5.60%, 11/15/2025 110,000 110,114  7/15/2050 115,000 75,123
5.65%, 11/15/2027 300,000 303,480 Cigna Holding Co.

5.86%, 3/15/2030 (b) 550,000 564,943 5.38%,2/15/2042 115,000 106,679
5.91%, 11/22/2032 530,000 554,179 City of Hope

6.38%, 11/22/2052 417,000 463,808 Series 2013, 5.62%,

Koninklijke Philips NV 11/15/2043 285,000 281,948
6.88%, 3/11/2038 140,000 155,429 CommonSpirit Health:

Meditronic Global Holdings 2.76%, 10/1/2024 443,000 426,485
SCA 2.78%, 10/1/2030 50,000 42,085
4.50%, 3/30/2033 525,000 514,568 3.35%, 10/1/2029 303,000 266,698

Medtronic, Inc.: 3.91%, 10/1/2050 235,000 181,723
4.38%, 3/15/2035 627,000 601,882 4.19%, 10/1/2049 133,000 108,730
4.63%, 3/15/2045 435,000 422,681 4.35%, 11/1/2042 317,000 271,698

Revvity, Inc.: Community Health Network,

0.85%, 9/15/2024 250,000 235,260 Inc.

1.90%, 9/15/2028 175,000 148,050 Series 20-A, 3.10%,

2.25%, 9/15/2031 270,000 216,956 5/1/2050 ) 785,000 509,379
2.55%, 3/15/2031 131,500 108,033 Dartmouth-Hitchcock Health

3.30%, 9/15/2029 213,000 190,503 Series B, 4.18%, 8/1/2048 305,000 241,429

STERIS Irish FinCo UnLtd Dignity Health:

Co.: 4.50%, 11/1/2042 350,000 305,872
2.70%, 3/15/2031 (b) 250,000 208,727 5.27%, 11/1/2064 139,000 128,927
3.75%, 3/15/2051 370,000 277,474 Duke University Health

Stryker Corp.: S}’S}C‘“s Inc.

1.95%, 6/15/2030 (b) 158,000 132,067 Series 2017, 3.92%,
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6/1/2047 175,000 146,183 Series 2021, 3.20%,

Elevance Health, Inc.: 11/15/2061 320,000 217,110
1.50%, 3/15/2026 306,000 276,743 MedStar Health, Inc.

2.25%, 5/15/2030 266,000 222,892 Series 20A, 3.63%,

2.38%, 1/15/2025 400,000 380,360 8/15/2049 135,000 100,574
2.55%, 3/15/2031 416,000 349,948 Memorial Sloan-Kettering

2.88%, 9/15/2029 375,000 330,761 Cancer Center:

3.13%, 5/15/2050 165,000 115,703 Series 2015, 4.20%,

3.35%, 12/1/2024 434,000 419,921 7/1/2055 610,000 519,763
3.50%, 8/15/2024 585,000 570,147 5.00%, 7/1/2042 150,000 145,892
3.60%, 3/15/2051 340,000 260,260 Methodist Hospital

3.65%, 12/1/2027 486,000 459,241 Series 20A, 2.71%,

4.10%, 3/1/2028 425,700 408,919 12/1/2050 520,000 338,177
4.55%, 3/1/2048 330,000 290,291 Montefiore Obligated Group

4.55%, 5/15/2052 579,000 515,848 4.29%, 9/1/2050 400,000 247,388
4.63%, 5/15/2042 161,000 145,145 Mount Nittany Medical Center

4.65%, 1/15/2043 525,000 479,330 Obligated Group

4.65%, 8/15/2044 172,000 154,361 Series 2022, 3.80%,

4.75%, 2/15/2033 268,000 260,571 11/15/2052 250,000 192,323
5.10%, 1/15/2044 442,000 418,468 Mount Sinai Hospitals Group,

5.13%, 2/15/2053 138,000 133,551 Inc.

5.35%, 10/15/2025 145,000 144,632 Series 2019, 3.74%,

5.50%, 10/15/2032 485,000 498,177 7/1/2049 640,000 493,498
6.10%, 10/15/2052 265,000 290,355 New York & Presbyterian

6.38%, 6/15/2037 300,000 323,529 Hospital:

Hackensack Meridian Health, 2.61%, 8/1/2060 160,000 94,043
Inc.: Series 2019, 3.95%,

Series 2020, 2.68%, 8/1/2119 770,000 556,587
9/1/2041 175,000 123,431 Northwell Healthcare, Inc.:
4.21%, 7/1/2048 (b) 140,000 121,794 3.81%, 11/1/2049 167,000 125,587

HCA, Inc.: 3.98%, 11/1/2046 109,000 84,633
2.38%, 7/15/2031 75,000 59,999 4.26%, 11/1/2047 176,000 144,653
3.13%, 3/15/2027 (e) 415,000 381,103 Novant Health, Inc.:

3.50%, 9/1/2030 760,000 665,722 2.64%, 11/1/2036 145,000 109,239
3.50%, 7/15/2051 192,000 132,227 3.17%, 11/1/2051 169,000 121,242
3.63%, 3/15/2032 (e) 603,000 523,567 NYU Langone Hospitals:

4.13%, 6/15/2029 374,000 346,391 Series 2020, 3.38%,

4.38%, 3/15/2042 (e) 395,000 324,733 7/1/2055 270,000 190,377
4.50%, 2/15/2027 545,700 527,026 4.37%, 7/1/2047 184,000 161,686
4.63%, 3/15/2052 (e) 336,000 275,903 4.78%, 7/1/2044 343,000 318,239
5.20%, 6/1/2028 210,000 208,818 OhioHealth Corp.

5.25%, 4/15/2025 500,000 493,575 Series 2020, 3.04%,

5.25%, 6/15/2026 480,700 475,600 11/15/2050 200,000 143,772
5.25%, 6/15/2049 778,000 703,499 Orlando Health Obligated

5.38%, 2/1/2025 425,000 421,349 Group

5.50%, 6/1/2033 (b) 250,000 249,523 4.09%, 10/1/2048 121,000 100,140
5.50%, 6/15/2047 959,000 900,539 PeaceHealth Obligated

5.63%, 9/1/2028 400,000 400,860 Group:

5.88%, 2/1/2029 350,000 351,820 Series 2020, 3.22%,

5.90%, 6/1/2053 625,000 619,650 11/15/2050 165,000 111,194

Hoag Memorial Hospital Series 2018, 4.79%,

Presbyterian 11/15/2048 591,000 526,741
3.80%, 7/15/2052 165,000 133,473 Piedmont Healthcare, Inc.

Humana, Inc.: 2.86%, 1/1/2052 135,000 87,368
1.35%, 2/3/2027 381,000 331,603 Providence St Joseph Health
2.15%, 2/3/2032 (b) 410,000 323,506 Obligated Group:

3.13%, 8/15/2029 220,000 194,256 Series 19A, 2.53%,

3.70%, 3/23/2029 211,000 193,259 10/1/2029 (b) 258,000 217,267
3.85%, 10/1/2024 169,000 165,243 Series 21A, 2.70%,

4.50%, 4/1/2025 400,000 393,324 10/1/2051 185,000 110,845
4.80%, 3/15/2047 360,000 324,234 Series A, 3.93%,

5.75%, 3/1/2028 220,000 224,239 10/1/2048 245,000 192,945
5.88%, 3/1/2033 250,000 259,403 Quest Diagnostics, Inc.:

Indiana University Health, Inc. 2.80%, 6/30/2031 (b) 449,000 386,962
Obligated Group 3.45%, 6/1/2026 147,000 140,266
3.97%, 11/1/2048 471,000 398,028 RWIJ Barnabas Health, Inc.

Integris Baptist Medical 3.95%, 7/1/2046 251,000 206,673
Center, Inc. Stanford Health Care
Series A, 3.88%, 3.03%, 8/15/2051 105,000 73,274
8/15/2050 336,000 255,000 Sutter Health:

IQVIA, Inc. Series 20A, 3.16%,

5.70%, 5/15/2028 (e) 200,000 198,152 8/15/2040 (b) 100,000 75,483

Johns Hopkins Health System Series 20A, 3.36%,

Corp. 8/15/2050 260,000 186,865
3.84%, 5/15/2046 105,000 86,322 Series 2018, 4.09%,

Kaiser Foundation Hospitals: 8/15/2048 377,000 310,067

Series 2021, 3.00%, Texas Health Resources:
6/1/2051 322,000 225,780 2.33%, 11/15/2050 367,000 216,926
Series 2019, 3.27%, 4.33%, 11/15/2055 100,000 87,351
11/1/2049 249,000 185,164 Trinity Health Corp.
4.15%, 5/1/2047 702,000 616,679 Series 2021, 2.63%,

Laboratory Corp. of America 12/1/2040 110,000 77,911

Holdings: UnitedHealth Group, Inc.:
1.55%, 6/1/2026 360,000 321,163 1.15%, 5/15/2026 182,000 164,648
2.30%, 12/1/2024 318,000 302,284 1.25%, 1/15/2026 184,000 168,106
2.70%, 6/1/2031 (b) 135,000 114,404 2.00%, 5/15/2030 261,700 220,383
3.25%, 9/1/2024 226,000 218,940 2.38%, 8/15/2024 372,000 359,493
3.60%, 2/1/2025 460,000 445,055 2.75%, 5/15/2040 400,000 297,004

Mass General Brigham, Inc.: 2.88%, 8/15/2029 577,000 518,936

Series 2020, 3.19%, 2.90%, 5/15/2050 188,000 131,536

7/1/2049 250,000 181,835 2.95%, 10/15/2027 426,000 395,443
Series 2017, 3.77%, 3.25%, 5/15/2051 403,000 299,884
7/1/2048 609,000 490,531 3.38%, 4/15/2027 577,000 548,346

Series 2015, 4.12%, 3.45%, 1/15/2027 660,400 633,409
7/1/2055 250,000 208,413 3.50%, 8/15/2039 741,600 621,720

Mayo Clinic 3.70%, 8/15/2049 533,000 429,102
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3.75%, 7/15/2025 229,000 222915 Kenvue, Inc.:
3.75%, 10/15/2047 443,000 364,301 4.90%, 3/22/2033 () 750,000 758,370
3.85%, 6/15/2028 576,000 552,303 5.05%, 3/22/2028 (c) 500,000 504,095
3.88%, 12/15/2028 312,000 299,333 5.05%, 3/22/2053 (¢) 415,000 423,055
4.00%, 5/15/2029 462,000 441,566 5.10%, 3/22/2043 (e) 190,000 193,080
4.20%, 5/15/2032 200,000 190,852 5.20%, 3/22/2063 (e) 230,000 235,417
4.20%, 1/15/2047 336,000 296,335 5.35%, 3/22/2026 (c) 300,000 302,154
4.25%, 4/15/2047 287,000 251,337 Procter & Gamble Co.:
4.25%, 6/15/2048 250,000 220,368 1.90%, 2/1/2027 (b) 126,000 115,377
4.45%, 12/15/2048 435,000 396,463 1.95%, 4/23/2031 195,000 165,635
4.50%, 4/15/2033 750,000 731,250 2.45%, 11/3/2026 219,000 205,126
4.63%, 7/15/2035 601,000 587,976 2.80%, 3/25/2027 100,000 94228
4.75%, 5/15/2052 408,000 387,372 3.00%, 3/25/2030 1,762,000 1,631,612
4.95%, 5/15/2062 (b) 131,000 126,170 3.55%, 3/25/2040 200,000 176,882
5.00%, 10/15/2024 205,000 204,313 3.60%, 3/25/2050 102,000 86,451
5.05%, 4/15/2053 550,000 546,002 3.95%, 1/26/2028 250,000 245,785
5.15%, 10/15/2025 165,000 165,447 4.05%, 1/26/2033 (b) 625,000 617,619
5.20%, 4/15/2063 150,000 149,630 Unilever Capital Corp.:
5.25%, 2/15/2028 (b) 355,000 361,933 0.63%, 8/12/2024 250,000 236,698
5.30%, 2/15/2030 275,000 281,507 1.75%, 8/12/2031 339,000 274,068
5.35%, 2/15/2033 (b) 550,000 571,422 2.00%, 7/28/2026 163,000 150,459
5.70%, 10/15/2040 343,000 361,224 2.90%, 5/5/2027 686,000 641,602
5.80%, 3/15/2036 1,052,000 1,128,344 3.50%, 3/22/2028 378,000 362,033
5.88%, 2/15/2053 345,000 382,715 12,035,492
6.05%, 2/15/2063 960,000 1,085,203 FRARKER R — 0.0% (a) I
6.63%, 11/15/2037 319,000 364,161 Avery Dennison Corp.
6.88%, 2/15/2038 271,600 323,951 0.85%, 8/15/2024 (b) 256,000 241,994
Universal Health Services, Church & Dwight Co., Inc.:
Inc.: 2.30%, 12/15/2031 301,000 248,753
1.65%, 9/1/2026 251,000 219,981 3.95%, 8/1/2047 100,000 82,675
2.65%, 10/15/2030 530,000 432,644 5.00%, 6/15/2052 25,000 24,734
UPI;’IC_ b1 3.60% 5.60%, 11/15/2032 180,000 190,141
eries D-1, 5.60%, Clorox Co.:
4/3/2025 330,000 317,991 1.80%, 5/15/2030 270,000 221,127
WakeMed 4.60%, 5/1/2032 194,000 189,468
Series A, 3.29%, Kimberly-Clark Corp.:
10/172052 ) 278,000 193,891 1.05%, 9/15/2027 108,000 93,281
Willis-Knighton Medical 2.75%, 2/15/2026 83,000 78,694
Center: 2.88%, 2/7/2050 (b) 155,000 111,498
Series 2021, 3.07%, 3.20%, 4/25/2029 213,000 197,702
3/1/2051 179,000 113,665 3.90%, 5/4/2047 129,000 110,312
Series 2018, 4.81%, 3.95%, 11/1/2028 (b) 125,000 121,331
‘al N9/ 1/ﬁ048 Heallh 140,000 125,623 6.63%, 8/1/2037 646,000 760,316
ale-INew Haven cal
Services Corp. BB —0.7% —2.672,026
Series 2020, 2.50%, Aflac, Inc :
7112050 15000 69,531 1.13%, 3/15/2026 655,000 586,939
e 56540915 Alleghany Corp.:
EEBBR —0.0% (2 3.25%, 8/15/2051 200,000 143,162
DR Horton, Inc.: 3.63%, 5/15/2030 264,000 245,108
1.30%, 10/15/2026 240,000 210,492 Allstate Corp.:
1.40%, 10/15/2027 (b) 187,000 160,347 0.75%, 12/15/2025 (b) 261,000 233.916
2.50%, 10/15/2024 300,000 287,331 1.45%. 12/15/2030 150,000 116,517
Lennar Corp.: 3.28%, 12/15/2026 (b) 218,000 205,520
‘5‘~(7)(5)Zf>» é}{ﬁ?ﬁff? gggggg ?;2%28 3.85%, 8/10/2049 (b) 300,000 233,592
-00%, , 5 5.25%, 3/30/2033 (b) 390,000 388,748
5.88%, 11/15/2024 230,000 229,860 3 Month USD LIBOR +
MDC Holdings, Inc.: 2.12%, 6.50%, 5/15/2067
2.50%, 1/15/2031 125,000 98,416 © 105,000 102315
6.00%, 1/15/2043 149,000 134216 American Equity Investment
NVR, Inc. Life Holding Co.
, 13»80%, 5/1 15/2030 190,000 164,646 5.00%, 6/15/2027 275,000 265,315
ulteGroup, Inc. American Financial Gra
5.00%, 1/15/2027 315,000 310,606 Icncc_a ancial Group,
Toll Brothers Finance Corp.: 4.50%, 6/15/2047 482,000 393,201
3.80%, 11/1/2029 200,000 179,352 American International Group,
4.35%, 2/15/2028 (b) 125,000 117,351 Inc.-
2,363,083 3.40%, 6/30/2030 25,000 22,157
FE - ¥ — 0.0% (a) 3.90%, 4/1/2026 149,900 144,079
Leggett & Platt, Inc. 4.38%, 6/30/2050 293,000 247,866
3.50%, 11/15/2027 312,000 287,979 4.50%, 7/16/2044 100,000 86,206
Whirlpool Corp.: 4.75%, 4/1/2048 502,000 450,595
2.40%, 5/15/2031 300,000 243,651 4.80%, 7/10/2045 463,000 413,695
4.60%, 5/15/2050 170,000 141,215 5.13%, 3/27/2033 1,000,000 976,180
4.75%, 2/26/2029 (b) 192,000 187.256 Aon Corp.:
860,101 2.80%, 5/15/2030 633,000 548,570
FREAR —0.2% - 3.75%, 5/2/2029 240,000 222,151
Colgate-Palmolive Co.: 6.25%, 9/30/2040 (b) 200,000 211,160
3.10%, 8/15/2025 250,000 240,763 Aon Corp./Aon Global
Series MTN, 4.00%, Holdings PLC:

8/15/2045 220,000 199,665 2.85%, 5/28/2027 170,000 155,638
4.60%, 3/1/2028 (b) 305,000 306976 3.90%, 2/28/2052 360,000 282,748
4.60%, 3/1/2033 (b) 400,000 407,052 5.00%, 9/12/2032 335,000 330,524

Estee Lauder Cos., Inc.: Aon Global Ltd.:
1.95%, 3/15/2031 (b) 176,000 144,633 3.88%, 12/15/2025 190,000 183,118
2.38%, 12/1/2029 (b) 240,000 207,444 4.60%, 6/14/2044 106,000 92,355
3.13%, 12/1/2049 495,000 361,721 Arch Capital Finance LLC:
4.15%, 3/15/2047 477,000 417.451 4.01%, 12/15/2026 291,000 277,093
4.65%, 5/15/2033 (b) 250,000 245918 5.03%, 12/15/2046 285,000 254,693
Haleon U.K. Capital PLC Arch Capital Group U.S., Inc.
3.13%, 3/24/2025 353,000 337383 5.14%, 11/1/2043 375,000 340,748
Haleon U.S. Capital LLC: Arthur J Gallagher & Co.:
3.38%, 3/24/2027 634,000 593,526 2.40%, 11/9/2031 150,000 119,795
3.63%, 3/24/2032 925,000 829,549 3.05%, 3/9/2052 25,000 15,965
4.00%, 3/24/2052 (b) 390,000 323,665 3.50%, 5/20/2051 (b) 630,000 451,225
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Assurant, Inc. 4.06%, 2/24/2032 (c) 604,000 565,410
3.70%, 2/22/2030 168,000 145,085 4.15%, 3/4/2026 390,000 377,805

Assured Guaranty Markel Group, Inc.

U.S. Holdings, Inc. 5.00%, 4/5/2046 843,000 738,923
3.15%, 6/15/2031 137,000 115,834 Marsh & McLennan Cos., Inc.:

Athene Holding Ltd.: 2.25%, 11/15/2030 124,000 103,128
3.50%, 1/15/2031 (b) 212,000 174,620 3.50%, 3/10/2025 290,000 281,283
3.95%, 5/25/2051 300,000 202,548 3.75%, 3/14/2026 331,000 320,977
4.13%, 1/12/2028 177,000 161,360 4.20%, 3/1/2048 135,000 115,004
6.65%, 2/1/2033 453,000 457,689 4.35%, 1/30/2047 304,000 259,710

AXIS Specialty Finance LLC 4.38%, 3/15/2029 258,000 250,691
3.90%, 7/15/2029 189,000 172,362 4.75%, 3/15/2039 260,000 244,884

AXIS Specialty Finance PLC 4.90%, 3/15/2049 565,000 531,902
4.00%, 12/6/2027 119,000 111,783 5.75%, 11/1/2032 275,000 289,116

Berkshire Hathaway Finance 6.25%, 11/1/2052 150,000 169,184
Corp.: Mercury General Corp.

1.85%, 3/12/2030 (b) 228,000 193,846 4.40%, 3/15/2027 215,000 203,267
2.50%, 1/15/2051 235,000 154,200 MetLife, Inc.:

2.85%, 10/15/2050 438,000 305,067 3.00%, 3/1/2025 200,000 193,264
2.88%, 3/15/2032 280,000 246,624 3.60%, 11/13/2025 162,000 155,969
3.85%, 3/15/2052 1,168,000 966,205 4.05%, 3/1/2045 108,500 90,855
4.20%, 8/15/2048 642,000 578,506 4.55%, 3/23/2030 (b) 235,000 230,025
4.25%, 1/15/2049 733,000 667,279 4.60%, 5/13/2046 178,000 159,791

Berkshire Hathaway, Inc.: 4.72%, 12/15/2044 313,000 278,235
3.13%, 3/15/2026 674,000 649,345 4.88%, 11/13/2043 372,000 344,238
4.50%, 2/11/2043 (b) 370,500 357,229 5.00%, 7/15/2052 544,000 512,981

Brighthouse Financial, Inc. 5.25%, 1/15/2054 550,000 535,447
5.63%, 5/15/2030 (b) 1,021,000 986,756 5.70%, 6/15/2035 75,000 77,120

Brown & Brown, Inc.: 6.40%, 12/15/2066 270,000 269,838
2.38%, 3/15/2031 571,000 460,511 6.50%, 12/15/2032 (b) 191,000 210,713
4.20%, 9/15/2024 100,000 97,746 0Old Republic International

Chubb Corp.: Corp.:

6.00%, 5/11/2037 211,400 226,993 3.88%, 8/26/2026 180,000 169,751
Series 1, 6.50%, 5/15/2038 105,000 117,837 4.88%, 10/1/2024 185,000 182,079

Chubb INA Holdings, Inc.: PartnerRe Finance B LLC
1.38%, 9/15/2030 (b) 435,000 345,399 3.70%, 7/2/2029 213,000 195,487
3.15%, 3/15/2025 201,000 194,431 Principal Financial Group,

3.35%, 5/3/2026 818,000 786,491 Inc.:
4.15%, 3/13/2043 105,000 90,359 3.10%, 11/15/2026 289,000 267,140
4.35%, 11/3/2045 440,000 398,385 3.70%, 5/15/2029 434,000 398,073

CNA Financial Corp.: 5.38%, 3/15/2033 140,000 139,083
2.05%, 8/15/2030 330,000 264,350 5.50%, 3/15/2053 150,000 142,457
3.45%, 8/15/2027 289,000 268,689 Progressive Corp.:

CNO Financial Group, Inc. 2.50%, 3/15/2027 165,000 151,610
5.25%, 5/30/2025 140,000 137,620 3.00%, 3/15/2032 205,000 179,154

Corebridge Financial, Inc.: 3.20%, 3/26/2030 300,000 269,121
3.65%, 4/5/2027 1,715,000 1,594,401 3.70%, 3/15/2052 25,000 19,700
3.90%, 4/5/2032 (b) 225,000 195,946 4.00%, 3/1/2029 (b) 225,000 215,631

Equitable Holdings, Inc.: 4.13%, 4/15/2047 345,000 298,152
4.35%, 4/20/2028 588,000 550,827 4.20%, 3/15/2048 480,000 410,246
5.00%, 4/20/2048 605,000 520,929 4.35%, 4/25/2044 238,000 206,158
5.59%, 1/11/2033 (b) 250,000 245,568 Prudential Financial, Inc.:

Everest Reinsurance Series MTN, 1.50%,

Holdings, Inc.: 3/10/2026 125,000 114,294
3.13%, 10/15/2052 332,000 219,741 Series MTN, 2.10%,
3.50%, 10/15/2050 245,000 173,864 3/10/2030 (b) 221,000 186,672

F&G Annuities & Life, Inc. Series MTN, 3.70%,

7.40%, 1/13/2028 (b) (e) 500,000 499,690 3/13/2051 200,000 153,506

Fairfax Financial Holdings 3.91%, 12/7/2047 357,000 285,047
Ltd.: 3.94%, 12/7/2049 817,000 650,896
3.38%, 3/3/2031 150,000 126,477 Series MTN, 4.35%,

4.85%, 4/17/2028 170,000 163,433 2/25/2050 223,000 189,534

Fidelity National Financial, Series MTN, 4.42%,

Inc.: 3/27/2048 533,000 452,842
3.20%, 9/17/2051 340,000 198,461 3 Month USD LIBOR +
3.40%, 6/15/2030 (b) 412,000 360,195 2.38%, 4.50%, 9/15/2047

First American Financial Corp. (b) (c) 261,000 239,342
4.00%, 5/15/2030 220,000 193,272 Series MTN, 4.60%,

Globe Life, Inc.: 5/15/2044 121,000 106,741
2.15%, 8/15/2030 497,000 392,053 5 Year CMT + 3.16%,

4.55%, 9/15/2028 150,000 144,858 5.13%, 3/1/2052 (c) 162,000 145,717

Hanover Insurance Group, 3 Month USD LIBOR +
Inc. 3.03%, 5.38%, 5/15/2045
2.50%, 9/1/2030 176,000 139,117 (c) 190,000 185,569

Hartford Financial Services 3 Month USD LIBOR +
Group, Inc.: 2.67%, 5.70%, 9/15/2048
2.80%, 8/19/2029 116,000 100,180 (c) 364,000 349,709
2.90%, 9/15/2051 375,000 245,456 Series MTN, 5.70%,

4.30%, 4/15/2043 284,000 231,474 12/14/2036 250,000 259,795
4.40%, 3/15/2048 310,000 258,128 5 Year CMT + 3.23%,

Jackson Financial, Inc. 6.00%, 9/1/2052 (b) (c) 350,000 334,786
3.13%, 11/23/2031 417,000 321,232 Reinsurance Group of

Kemper Corp. America, Inc.:

4.35%, 2/15/2025 182,000 175,089 3.15%, 6/15/2030 316,000 271,378

Lincoln National Corp.: 3.90%, 5/15/2029 163,000 148,410
3.40%, 3/1/2032 150,000 121,209 3.95%, 9/15/2026 110,000 103,860
3.80%, 3/1/2028 (b) 340,000 307,261 RenaissanceRe Holdings Ltd.

4.35%, 3/1/2048 252,000 181,957 3.60%, 4/15/2029 362,000 321,804
7.00%, 6/15/2040 1,020,000 1,064,054 Stewart Information Services

Loews Corp.: Corp.

3.20%, 5/15/2030 69,000 61,367 3.60%, 11/15/2031 140,000 106,767
3.75%, 4/1/2026 182,000 176,485 Travelers Cos., Inc.:

4.13%, 5/15/2043 300,000 247,956 4.05%, 3/7/2048 286,000 240,249
6.00%, 2/1/2035 176,000 182,878 4.10%, 3/4/2049 461,000 392,744

Manulife Financial Corp.: 4.30%, 8/25/2045 310,000 268,999
5 Year US ISDA + 1.65%, 5.35%, 11/1/2040 372,000 381,322
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Series MTN, 6.25%, JD.com, Inc.

6/15/2037 255,000 282,313 3.38%, 1/14/2030 (b) 728,000 652,754

Travelers Property Casualty Meta Platforms, Inc.:

Corp. 3.50%, 8/15/2027 475,000 451,008
6.38%, 3/15/2033 100,000 110,361 3.85%, 8/15/2032 (b) 750,000 696,592

Unum Group: 4.45%, 8/15/2052 600,000 522,498
4.00%, 6/15/2029 137,000 126,014 4.60%, 5/15/2028 (b) 550,000 544,236
4.13%, 6/15/2051 250,000 184,043 4.65%, 8/15/2062 100,000 87,799
5.75%, 8/15/2042 176,000 165,813 4.95%, 5/15/2033 750,000 748,927

W R Berkley Corp.: 5.60%, 5/15/2053 940,000 965,239
4.00%, 5/12/2050 395,000 309,727 5.75%, 5/15/2063 500,000 516,945
4.75%, 8/1/2044 185,000 161,816 Netflix, Inc.

Willis North America, Inc.: 4.88%, 4/15/2028 (b) 290,000 286,917
2.95%, 9/15/2029 148,000 127,573 TD Ameritrade Holding Corp.

4.50%, 9/15/2028 434,500 414,300 3.30%, 4/1/2027 5,000 4,383
4.65%, 6/15/2027 177,000 172,040 Tencent Music Entertainment
5.35%, 5/15/2033 250,000 243,893 Group

XL Group Ltd. 2.00%, 9/3/2030 155,000 122,202
5.25%, 12/15/2043 (b) 265,000 260,291 VeriSign, Inc.:

47,371,370 2.70%, 6/15/2031 (b) 105,000 87,439

£y B—Fy b —0.5% 4.75%, 7/15/2027 375,000 367,950

Alibaba Group Holding Ltd.: 5.25%, 4/1/2025 175,000 173,140
2.70%, 2/9/2041 (b) 200,000 134,214 Weibo Corp.

3.15%, 2/9/2051 340,000 219,953 3.38%, 7/8/2030 (b) 1,191,000 __ 951.835
3.40%, 12/6/2027 (b) 813,000 755,253 32,610,509
3.60%, 11/28/2024 500,000 484,125 BRSHIES —0.1%

4.00%, 12/6/2037 540,000 451,580 Ares Capital Corp.:

4.20%, 12/6/2047 513,000 403,269 2.15%, 7/15/2026 283,000 245,712
4.40%, 12/6/2057 (b) 493,000 387,794 2.88%, 6/15/2027 (b) 120,000 104,068
4.50%, 11/28/2034 390,000 358,944 3.25%, 7/15/2025 722,000 667,922

Alphabet, Inc.: 3.88%, 1/15/2026 439,000 407,366
0.80%, 8/15/2027 344,000 297,904 Bain Capital Specialty
1.10%, 8/15/2030 (b) 538,500 435,571 Finance, Inc.:

1.90%, 8/15/2040 872,000 600,136 2.55%, 10/13/2026 300,000 256,950
2.00%, 8/15/2026 300,000 277,632 2.95%, 3/10/2026 107,000 94,996
2.05%, 8/15/2050 752,000 469,549 Blackstone Private Credit

2.25%, 8/15/2060 345,000 209,591 Fund:

Amazon.com, Inc.: 1.75%, 9/15/2024 104,000 97,572
0.80%, 6/3/2025 (b) 262,000 242,222 2.63%, 12/15/2026 351,000 299,884
1.00%, 5/12/2026 693,000 623,152 3.25%, 3/15/2027 100,000 86,396
1.20%, 6/3/2027 479,000 420,500 4.00%, 1/15/2029 524,000 444,687
1.50%, 6/3/2030 511,000 420,287 4.70%, 3/24/2025 (b) 150,000 144,444
1.65%, 5/12/2028 (b) 309,000 270,023 7.05%, 9/29/2025 (b) 446,000 444,939
2.10%, 5/12/2031 535,000 449,726 Blackstone Secured Lending
2.50%, 6/3/2050 188,000 124,838 Fund:

2.70%, 6/3/2060 333,000 213,836 2.75%, 9/16/2026 300,000 262,041
2.80%, 8/22/2024 1,033,000 1,004,582 3.63%, 1/15/2026 261,000 239,974
2.88%, 5/12/2041 294,000 226,865 FS KKR Capital Corp.:

3.00%, 4/13/2025 770,000 743,196 2.63%, 1/15/2027 235,000 200,885
3.10%, 5/12/2051 761,000 567,082 3.25%, 7/15/2027 166,000 142,382
3.15%, 8/22/2027 989,000 930,649 3.40%, 1/15/2026 358,000 325,386
3.25%, 5/12/2061 270,000 195,531 4.13%, 2/1/2025 (b) 252,000 239,377
3.30%, 4/13/2027 1,070,000 1,020,288 Goldman Sachs BDC, Inc.

3.45%, 4/13/2029 (b) 25,000 23,548 2.88%, 1/15/2026 218,000 200,292
3.60%, 4/13/2032 306,000 285,207 Oaktree Specialty Lending

3.80%, 12/5/2024 760,000 745,925 Corp.

3.88%, 8/22/2037 905,000 826,428 2.70%, 1/15/2027 120,000 103,340
3.95%, 4/13/2052 368,000 320,002 Owl Rock Capital Corp.:

4.05%, 8/22/2047 969,000 868,263 2.63%, 1/15/2027 229,000 194,400
4.10%, 4/13/2062 437,000 377,245 2.88%, 6/11/2028 158,000 128,749
4.25%, 8/22/2057 392,000 353,560 3.40%, 7/15/2026 263,000 233,134
4.55%, 12/1/2027 500,000 496,755 3.75%, 7/22/2025 145,000 134,228
4.60%, 12/1/2025 450,000 446,638 4.00%, 3/30/2025 156,000 146,599
4.65%, 12/1/2029 (b) 920,000 922,401 4.25%, 1/15/2026 171,000 158,315
4.70%, 11/29/2024 590,000 586,649 Owl Rock Capital Corp. 111

4.70%, 12/1/2032 308,000 310,298 3.13%, 4/13/2027 130,000 110,143
4.80%, 12/5/2034 286,000 292,152 OWL Rock Core Income

4.95%, 12/5/2044 354,000 358,216 Corp.

Baidu, Inc.: 7.75%, 9/16/2027 (e) 357,000 353,430
1.63%, 2/23/2027 (b) 343,000 301,518 Prospect Capital Corp.:

2.38%, 10/9/2030 300,000 248,322 3.44%, 10/15/2028 131,000 100,901
2.38%, 8/23/2031 238,000 193,492 3.71%, 1/22/2026 1,000 886
3.43%, 4/7/2030 (b) 160,000 143,477 6,569,398
3.63%, 7/6/2027 125,000 117,402 S/ — 0.1%
4.38%, 3/29/2028 (b) 200,000 191,740 ArcelorMittal SA:
4.88%, 11/14/2028 80,000 78,155 4.55%, 3/11/2026 260,000 253,812

Booking Holdings, Inc.: 6.55%, 11/29/2027 200,000 205,526
3.55%, 3/15/2028 281,000 264,171 6.75%, 3/1/2041 340,000 345324
3.65%, 3/15/2025 191,000 185,490 6.80%, 11/29/2032 275,000 282,486
4.63%, 4/13/2030 594,000 579,281 Nucor Corp.:

eBay, Inc.: 2.00%, 6/1/2025 77,000 72,010
1.40%, 5/10/2026 127,000 114,710 2.70%, 6/1/2030 80,000 69.454
1.90%, 3/11/2025 256,000 240,799 2.98%, 12/15/2055 217,000 138,949
2.60%, 5/10/2031 480,000 401,333 3.13%, 4/1/2032 191,000 165,349
2.70%, 3/11/2030 (b) 260,000 223,382 3.85%. 4/1/2052 206,000 162,340
3.60%, 6/5/2027 (b) 367,000 347,494 3.95%, 5/1/2028 535.000 508,234
3.65%, 5/10/2051 (b) 280,000 205,246 430%, 52372027 165,000 160431
4.00%, 7/15/2042 215,000 171,473 Reliance Steel & Aluminum
5.90%, 11/22/2025 163,000 164,884 Co.

6.30%, 11/22/2032 150,000 157,542 1.30%, 8/15/2025 100,000 91,386

Expedia Group, Inc.: Steel Dynamics, Inc.:

3.25%, 2/15/2030 (b) 358,000 311,417 3.25%, 1/15/2031 160,000 138,938
3.80%, 2/15/2028 (b) 348,000 325,805 3.45%, 4/15/2030 434,000 386,130
4.63%, 8/1/2027 115,000 111,592 Vale Overscas Lid.-

5.00%, 2/15/2026 203,000 200,341 3.75%, 7/8/2030 768,000 676,984
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6.88%, 11/21/2036 (b) 652,000 684,235 Series MTN, 1.30%,

4,341,588 10/13/2026 646,000 574,727

BREWRF— 2 —0.0% (2) 1.45%, 1/15/2031 320,000 255,472

Apple, Inc.: Series MTN, 1.50%,

4.00%, 5/10/2028 (b) 405,000 398,131 3/6/2028 291,000 251,121
4.30%, 5/10/2033 (b) 500,000 497,475 Series MTN, 1.70%,
4.42%, 5/8/2026 (b) 355,000 353,392 /1172027 121,000 109,412
4.85%, 5/10/2053 (b) 500,000 512,245 Series MTN, 1.75%,

Hewlett Packard Enterprise .3/9/2027 293,000 263,726
Co. Series MTN, 2.05%,

5.25%, 7/1/2028 750,000 742,838 1/9/2025 105,000 100,067
T 2504081 2.13%, 3/7/2025 110,000 104,620
o — Series MTN, 2.25%,

?rﬁsgcg'gfr;‘?) 90/14/2026 165,000 151,980
4.40%, 9/15/2032 (b) 305,000 265,774 é;fef’ﬁfﬁozzzs% 150,000 137,343
5.10%, 4/1/2052 255,000 190,939 611012026 (b) 245.000 230.800

Harley-Davidson, Inc. Series MTN. 2.80% ’ ’
3.50%, 7/28/2025 187,000 179,301 omiozr 104,000 96283

636014 Series MTN, 2.80%,

TEWH —0.0% (a) 7/18/2029 210,000 188,359

Choice Hotels International, 3.40%, 6/6/2025 (b) 471,000 456,187
Inc.: Series MTN, 3.45%,

3.70%, 12/1/2029 175,000 151,069 3/7/2029 308,000 288,149
3.70%, 1/15/2031 285,000 240,853 4.05%, 9/8/2025 220,000 215,272

Hyatt Hotels Corp.: 4.15%, 9/15/2027 285,000 278,317
4.38%, 9/15/2028 181,000 171,000 4.35%, 9/15/2032 210,000 205,825
4.85%, 3/15/2026 494,000 484,051 4.55%, 10/11/2024 180,000 178,357
5.75%, 1/30/2027 160,000 159,621 4.70%, 6/10/2030 465,000 462,010

Marriott International, Inc.: 4.75%, 6/8/2026 325,000 324,337
Series I, 2.75%, 4.75%, 1/20/2028 280,000 279,577

10/15/2033 325,000 258,476 4.80%, 1/9/2026 265,000 264,120
Series HH, 2.85%, Series MTN, 4.85%,
4/1512031 389,000 327,106 10/11/2029 250,000 250,425
Series R, 3.13%, Otis Worldwide Corp.:
6/15/2026 424,000 398,284 2.06%, 4/5/2025 701,000 660,952
Series X, 4.00%, 3.11%, 2/15/2040 434,000 335,465
4/15/2028 148,000 139,684 3.36%, 2/15/2050 100,000 73,203
Series Z, 4.15%, Rockwell Automation, Inc.:
12/1/2023 100 99 2.80%, 8/15/2061 135,000 88,197
Series FF, 4.63%, 2.88%, 3/1/2025 206,000 198,232
6/15/2030 334,000 319,838 Westinghouse Air Brake
5.00%, 10/15/2027 110,000 109,196 Technologies Corp.:
Series EE, 5.75%, 3.20%, 6/15/2025 138,000 131,012
5/1/2025 295000 _ 295,782 3.45%, 11/15/2026 365,000 341,611
3,055,059 4.40%, 3/15/2024 100 99
i — B - HE —01% 4.95%, 9/15/2028 550,151 532,898
Caterpillar Financial Services Xylem, Inc.:
Corp.: 1.95%, 1/30/2028 (b) 180,000 157,982
Series MTN, 0.60%, 3.25%, 11/1/2026 (b) 180,000 169,373
9/13/2024 134,000 126,540 10,529,092
Series MTN, 0.80%, AFLT —07%
11/13/2025 472,000 427,741 Charter Communications
0.90%, 3/2/2026 104,000 93,576 Operating LLC/Charter
Series MTN, 1.10%, Communications Operating
9/14/2027 (b) 389,000 336,656 Capital:
Series MTN, 1.15%, 2.25%, 1/15/2029 205,000 170,730
9/14/2026 100,000 88,952 2.80%, 4/1/2031 813,000 655,262
Series MTN, 1.45%, 3.50%, 6/1/2041 120,000 81,065
5/15/2025 163,000 152,141 3.50%, 3/1/2042 245,000 163,197
Series MTN, 3.25%, 3.75%, 2/15/2028 373,000 342,362
12/1/2024 361,000 350,459 3.85%, 4/1/2061 612,000 371,735
3.60%, 8/12/2027 250,000 240,465 3.90%, 6/1/2052 607,000 395,479
4.35%, 5/15/2026 450,000 442,967 3.95%, 6/30/2062 300,000 184,857
4.80%, 1/6/2026 360,000 359,172 4.20%, 3/15/2028 229,000 214,738
4.90%, 1/17/2025 170,000 169,272 4.40%, 4/1/2033 (b) 390,000 342,412
5.40%, 3/10/2025 1,000,000 1,002,600 4.40%, 12/1/2061 453,000 304,710

Caterpillar, Inc.: 4.80%, 3/1/2050 888,000 668,229
2.60%, 9/19/2029 (b) 135,000 121,391 4.91%, 7/23/2025 1,112,000 1,090,494
3.25%, 9/19/2049 448,000 352,370 5.05%, 3/30/2029 306,000 291,777
3.80%, 8/15/2042 829,000 726,610 5.13%, 7/1/2049 588,000 461,192
4.75%, 5/15/2064 334000 317,941 5.25%, 4/1/2053 400,000 322,848

5,308,853 5.38%, 4/1/2038 765,000 650,770

iR — RA —0.2% 5.75%, 4/1/2048 634,000 542,336

CNH Industrial Capital LLC 6.38%, 10/23/2035 870,000 849,163
1.88%, 1/15/2026 (b) 705,000 643,820 6.48%, 10/23/2045 427,000 402,050

Deere & Co. Comcast Corp.:

2.75%, 4/15/2025 249,000 239,234 1.50%, 2/15/2031 (b) 700,000 557,144

Dover Corp.: 1.95%, 1/15/2031 (b) 873,000 713,756
2.95%, 11/4/2029 123,000 108,132 2.35%, 1/15/2027 535,000 491,644
5.38%, 10/15/2035 120,000 122,350 2.65%, 2/1/2030 734,000 642,456

Flowserve Corp.: 2.80%, 1/15/2051 144,000 95,227
2.80%, 1/15/2032 140,000 111,531 2.89%, 11/1/2051 988,000 662,671
3.50%, 10/1/2030 110,000 94,120 2.94%, 11/1/2056 1,585,000 1,032,485

IDEX Corp.: 2.99%, 11/1/2063 400,000 253,436
2.63%, 6/15/2031 100,000 83,635 3.15%, 3/1/2026 675,000 646,954
3.00%, 5/1/2030 195,000 171,358 3.15%, 2/15/2028 (b) 554,000 517,098

John Deere Capital Corp.: 3.20%, 7/15/2036 198,000 162,703
Series MTN, 0.63%, 3.25%, 11/1/2039 643,000 510,143

9/10/2024 103,000 97,367 3.30%, 2/1/2027 436,000 413912
Series MTN, 0.70%, 3.30%, 4/1/2027 252,000 238,357
1/15/2026 217,000 195,230 3.38%, 8/15/2025 725,000 699,958
1.05%, 6/17/2026 186,000 167,207 3.40%, 7/15/2046 (b) 213,000 161,599
Series MTN, 1.25%, 3.45%, 2/1/2050 (b) 573,000 437,371
1/10/2025 148,000 139,598 3.55%, 5/1/2028 36,000 34,110
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3.75%, 4/1/2040 468,000 394,267 3.50%, 5/13/2040 511,000 421,483
3.90%, 3/1/2038 745,000 647,226 3.60%, 1/13/2051 (b) 820,000 652,531
3.95%, 10/15/2025 546,000 532,050 3.70%, 9/15/2024 274,000 268,243
3.97%, 11/1/2047 560,000 465,158 3.70%, 10/15/2025 375,000 363,832
4.00%, 8/15/2047 310,000 258,559 3.70%, 3/23/2027 265,000 256,149
4.00%, 3/1/2048 723,000 603,365 3.80%, 5/13/2060 100,000 80,356
4.00%, 11/1/2049 479,000 397,623 4.75%, 11/15/2046 182,000 171,579
4.05%, 11/1/2052 522,000 434,200 4.95%, 10/15/2045 247,000 238,676
4.15%, 10/15/2028 1,040,000 1,007,739 5.40%, 10/1/2043 283,000 288,589
4.25%, 10/15/2030 393,000 378,490 6.15%, 3/1/2037 140,000 150,948
4.55%, 1/15/2029 400,000 393,044 6.40%, 12/15/2035 464,000 521,791
4.60%, 10/15/2038 384,000 358,038 6.55%, 3/15/2033 105,000 117,100
4.65%, 2/15/2033 (b) 800,000 794,648 6.65%, 11/15/2037 269,000 311,478
4.63%, 7/15/2042 225,000 207,536 7.75%, 12/1/2045 150,000 196,850
4.80%, 5/15/2033 550,000 544,307 48,803,253
4.95%, 10/15/2058 (b) 205,000 197,124 SEIUE - &M — 0.0% (a)

5.25%, 11/7/2025 35,000 35,188 Precision Castparts Corp.:
REeltaeed 160,000 163,030 3.25%, 6/15/2025 (b) 280,000 270,441
5.35%, 5/15/2053 500,000 508,380 438%, 6/15/2045 130,000 116.206
5.50%, 11/15/2032 655,000 680,656 T 336647
5.50%, 5/15/2064 500,000 506,675 —
5.65%, 6/15/2035 123,000 128,943 f% gl"d'l[:/"h i Holdi
6.55%, 7/1/2039 175,000 197,131 “%ic" shanti Holdings

o

Digz(’](isef” 3/15/2033 200,000 230,718 3.38%, 11/1/2028 550,000 481,013
) Comri,lunications LLC: Barrick North America
: Finance LLC:

3.63%, 5/15/2030 (b 243,000 213,036
3'90% 1 1/15/2024( ) 130,000 126,133 5.70%, 5/30/2041 (b) 546,000 551,744
3.95%, 6/15/2025 173,000 166,336 5.75%, 5/1/2043 185,000 190,132
3.95%, 3/20/2028 403,000 375,181 Bar:)l::)i{ {ElAustraha Finance

0 . Ltd.
i’?gf;‘:’ Z}ggg;g g?gggg i‘éﬁiﬁ 5.95%, 10/15/2039 235,000 245,096
4.65%, 5/15/2050 247,420 187,943 BHII)‘51411HOH Finance USA

0 :
2’3802’ ‘?,’25@853 ® éggggg égii:g 4.13%, 2/24/2042 251,000 226,261
520% 9/20/2047 781,000 643,661 5.00%, 9/30/2043 1,015,000 1,005,733

nos y ’ Freeport-McMoRan, Inc.:

Facféz?l/é)ésse/zjrif%4zlems 306.000 409820 4.25%, 3/1/2030 344,000 317,048

Inc ysiems. 4.38%, 8/1/2028 100,000 94,363
0 4.63%, 8/1/2030 (b) 262,000 247,454

Fonggfi 32021 120,000 110,147 5.00%, 9/1/2027 150,000 146,652
4.71%, 1/25/2029 275,000 267,432 5.25%, 9/1/2029 (b) 283,000 278,011
5.48%, 1/25/2039 (b) 888,000 829818 5.40%, 11/14/2034 175,000 168,952
5.58%, 1/25/2049 228,000 213,207 5.45%, 3/15/2043 302,000 281,585

Grup.o Te‘;:tvisa SAB: : ? Kinross Gold Corp.

5.00%, 5/13/2045 140,000 120,646 4.50%, 7/15/2027 (b) 125,000 119,726
6.13%, 1/31/2046 (b) 150,000 148,601 Mot o 030 615000 505,020
6.63%, 1/15/2040 (b) 791,000 821,390 2070, ; X

8.50%, 3/11/2032 100,000 118,085 2.60%, 7/15/2032 180,000 146,961

Paramount Global: ' ’ 4.88%, 3/15/2042 707,000 656,944
3.70%. 6/1/2028 859.000 764,527 6.25%, 10/1/2039 246,000 260,012
4.00%, 1/15/2026 191,000 182,023 Rio Tmtoo Alcan, Inc.

4.20%, 5/19/2032 (b) 399,000 334.478 6.13%, 12/15/2033 195,000 210,592
b ’ y ’ Rio Tinto Finance USA Ltd.
4.38%, 3/15/2043 376,000 265,817 )
4.60%, 1/15/2045 566,000 402,409 ~2.75%, 11/2/2051 444,000 303,549
4.85%, 7/1/2042 186,000 138,308 Rio Tmtoo Finance USA PLC:
4.90%, 8/15/2044 675,000 498,886 5.00%, 3/9/2033 500,000 504,270
4.95%, 1/15/2031 (b) 214,000 193.304 5.13%, 3/9/2053 1,000,000 1,008,050
: ’ i ’ Southern Copper Corp.:
25%, 4/1/2044 414 14.51
2 82«2 9/1§2843 ) 66’888 ? 41’288 5.25%, 11/8/2042 350,000 334,775
5.90%, 10/15/2040 200,000 173,108 6.75%, 4/16/2040 (b) 505,000 556,939
6.88%, 4/30/2036 145,000 140,989 7.50%, 7/27/2035 470,000 545,656

TCI Com?nunications Inc.: ’ ’ Yamana Gold, Inc.
7.13%,2/152028 257,000 278,752 2.63%, 8/15/2031 250,000 194,883
7.88%, 2/15/2026 195,000 207,607 o 9,581,421

Thomson Reuters Corp. MR —0.1%

5.85%, 4/15/2040 165,000 163,756 3M Co.:

Time Warner Cable 2.00%, 2/14/2025 (b) 276,333 260,781
Enterprises LLC 2.38%, 8/26/2029 (b) 254,000 218,128
8.38%, 7/15/2033 306,000 337,028 2.65%, 4/15/2025 (b) 230,000 218,903

Time Warner Cable LLC: 2.88%, 10/15/2027 (b) 514,000 470,469

5.50%, 9/1/2041 368,500 307,878 Series MTN, 3.00%,
5.88%, 11/15/2040 430,000 380,391 8/7/2025 (b) 153,000 146,123
6.55%, 5/1/2037 778,000 748,203 3.05%, 4/15/2030 (b) 172,000 155,182
6.75%, 6/15/2039 246,000 236,330 3.25%, 8/26/2049 (b) 221,000 160,466
7.30%, 7/1/2038 374,000 381,282 Series MTN, 3.38%,

TWDC Enterprises 18 Corp.: 3/1/2029 (b) 460,000 422,091
Series MTN, 1.85%, Series MTN, 3.63%,

7/30/2026 248,000 226,446 9/14/2028 (b) 180,000 167,710
Series MTN, 2.95%, Series MTN, 3.63%,

6/15/2027 (b) 318,000 297,368 10/15/2047 (b) 270,000 208,046
Series GMTN, 3.15%, Carlisle Cos., Inc.:

9/17/2025 444,000 426,191 2.75%, 3/1/2030 200,000 170,532
Series MTN, 3.70%, 3.75%, 12/1/2027 424,000 402,414

12/1/2042 200,000 165,158 Eaton Corp.:
Series GMTN, 4.13%, 3.10%, 9/15/2027 194,000 181,980

6/1/2044 315,000 276,535 4.00%, 11/2/2032 157,000 147,878
4.38%, 8/16/2041 369,000 336,022 4.15%, 3/15/2033 140,000 132,985

Walt Disney Co.: 4.15%, 11/2/2042 252,000 224,257
1.75%, 8/30/2024 441,000 422,469 4.35%, 5/18/2028 105,000 103,103
1.75%, 1/13/2026 386,000 357,421 4.70%, 8/23/2052 415,000 398,051
2.00%, 9/1/2029 580,000 493,644 GE Capital Funding LLC
2.20%, 1/13/2028 (b) 410,538 371,496 4.55%, 5/15/2032 (b) 295,000 285,943
2.65%, 1/13/2031 (b) 1,211,000 1,053,800 GE Capital International
2.75%, 9/1/2049 555,000 375,835 Funding Co. Unlimited Co.

3.38%, 11/15/2026 359,000 341,610 4.42%, 11/15/2035 650,000 616,291
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General Electric Co.: 1.55%, 5/11/2025 610,000 572,046
Series MTN, 5.88%, 2.00%, 5/11/2027 176,000 159,933

1/14/2038 (b) 64,000 68,813 2.24%, 5/11/2030 (b) 838,000 730,518
Series A, 6.88%, 2.95%, 5/16/2026 526,000 500,810
1/10/2039 147,000 175,897 3.08%, 5/11/2050 145,000 108,100

Tlinois Tool Works, Inc. 3.33%, 11/17/2025 150,000 144,980
2.65%, 11/15/2026 (b) 481,000 450,562 Chevron USA, Inc.:

Parker-Hannifin Corp.: 0.69%, 8/12/2025 175,000 159,973
3.25%, 3/1/2027 (b) 264,000 248,237 1.02%, 8/12/2027 414,000 360,387
3.25%, 6/14/2029 (b) 259,000 235,682 3.25%, 10/15/2029 618,000 572,002
4.00%, 6/14/2049 267,000 221,994 CNOOC Finance 2013 Ltd.:

Series MTN, 4.20%, 2.88%, 9/30/2029 212,000 190,289

11/21/2034 773,000 709,112 4.25%, 5/9/2043 (b) 556,000 494,245
Series MTN, 4.45%, CNOOC Finance 2014 ULC

11/21/2044 164,000 146,347 4.88%, 4/30/2044 155,000 148,713
Series A, 6.25%, CNOOC Finance 2015

5/15/2038 380,000 407,941 Australia Pty. Ltd.

Pentair Finance Sarl 4.20%, 5/5/2045 100,000 87,212
5.90%, 7/15/2032 192,000 194,133 CNOOC Finance 2015

Teledyne Technologies, Inc.: USALLC:

2.25%, 4/1/2028 200,000 174,466 3.50%, 5/5/2025 25,000 24,113
2.75%, 4/1/2031 340,000 284,186 4.38%, 5/2/2028 264,000 259,200

Textron, Inc.: CNOOC Petroleum North
2.45%, 3/15/2031 (b) 100,000 82,418 America ULC:

3.65%, 3/15/2027 176,000 165,102 6.40%, 5/15/2037 577,000 639,812
3.90%, 9/17/2029 537,000 493,073 7.50%, 7/30/2039 250,000 307,915

Trane Technologies Global 7.88%, 3/15/2032 262,000 313,682
Holding Co. Ltd.: ConocoPhillips:

3.75%, 8/21/2028 133,000 125,974 5.90%, 10/15/2032 605,000 651,047
4.30%, 2/21/2048 120,000 103,332 6.50%, 2/1/2039 360,000 415,019

Trane Technologies ConocoPhillips Co.:

Luxembourg Finance SA 2.40%, 3/7/2025 (b) 21,000 20,024
3.55%, 11/1/2024 453,000 439,487 3.80%, 3/15/2052 615,000 499,368
9,818,089 4.03%, 3/15/2062 848,000 691,519

ZEBEE —01% 5.30%, 5/15/2053 355,000 361,248

African Development Bank 6.95%, 4/15/2029 354,000 389,796
4.38%, 11/3/2027 345,000 345,345 Continental Resources, Inc.

Asian Development Bank 4.90%, 6/1/2044 265,000 205,926
3.75%, 4/25/2028 1,605,000 1,569,401 Coterra Energy, Inc.:

Corp. Andina de Fomento: 3.90%, 5/15/2027 249,000 235,004
4.75%, 4/1/2026 186,000 182,708 4.38%, 3/15/2029 (b) 318,000 296,691
5.25%, 11/21/2025 125,000 124,301 Devon Energy Corp.:

European Investment Bank 4.50%, 1/15/2030 287,000 270,386
3.63%, 7/15/2030 800,000 777,440 4.75%, 5/15/2042 677,000 571,909

International Bank for 5.00%, 6/15/2045 (b) 645,000 559,589
Reconstruction & 5.60%, 7/15/2041 (b) 508,000 478,323
Development Diamondback Energy, Inc.:

3.50%, 7/12/2028 3,250,000 3,138,785 3.13%, 3/24/2031 (b) 225,000 192,645

Nordic Investment Bank: 3.50%, 12/1/2029 247,000 222,626
2.63%, 4/4/2025 150,000 143,823 4.25%, 3/15/2052 368,000 283,150
3.38%, 9/8/2027 304,000 293,190 6.25%, 3/15/2033 (b) 500,000 517,815

T 71002 EOG Resources, Inc.:

BB —0.0% S 3.15%, 4/1/2025 50,000 48,196

COWLL CED\'N F"i::lcc 3.90%, 4/1/2035 530,000 475,161
Corp: 4.15:@, 1/15/2026 200,000 195,854
3.25%, 2/15/2029 151,000 130,343 izggoﬁ‘ jﬂggggg E‘;; 2;2’838 25222
3,573/.,, 12/1/2031 740,000 625,049 EQT Corpi: ’ ’
‘5‘?(5)02* ‘1”2]/12/%2 . ?ggggg f;;} b 3.90%, 10/1/2027 513,000 475,782

e D 5.00%, 1/15/2029 180,000 169,436
1208679 5.70%, 4/1/2028 105,000 104,113

FM - AR —09% 6.13%, 2/1/2025 271,000 269,640

BP Capital Markets America, 7.00%, 2/1/2030 347,000 363,337
Inc.: Equinor ASA:

1.75%, 8/10/2030 348,000 284,981 2.38%, 5/22/2030 306,000 266,278
2.72%, 1/12/2032 (b) 575,000 488,750 2.88%, 4/6/2025 379,000 363,412
2.77%, 11/10/2050 245,000 162,663 3.00%, 4/6/2027 146,000 136,657
2.94%, 6/4/2051 (b) 643,000 440,397 3.13%, 4/6/2030 216,000 198,012
3.00%, 2/24/2050 353,000 246,387 3.25%, 11/10/2024 (b) 100,000 97,110
3.00%, 3/17/2052 200,000 138,304 3.25%, 11/18/2049 662,000 497,089
3.02%, 1/16/2027 169,000 159,088 3.70%, 4/6/2050 224,000 182,291
3.12%, 5/4/2026 (b) 367,000 349,424 3.95%, 5/15/2043 247,000 212,220
3.38%, 2/8/2061 635,000 452,056 4.25%, 11/23/2041 125,000 112,206
3.41%, 2/11/2026 853,000 820,049 4.80%, 11/8/2043 983,000 940,397
3.59%, 4/14/2027 101,000 96,640 Exxon Mobil Corp.:

3.63%, 4/6/2030 600,000 559,566 2.02%, 8/16/2024 471,000 454,110
3.80%, 9/21/2025 199,000 193,931 2.28%, 8/16/2026 (b) 472,000 437,992
4.23%, 11/6/2028 684,000 665,074 2.44%, 8/16/2029 (b) 478,000 425,391
4.81%, 2/13/2033 295,000 290,964 2.61%, 10/15/2030 1,207,000 1,060,193
4.89%, 9/11/2033 560,000 554,411 2.71%, 3/6/2025 565,000 542,643

BP Capital Markets PLC 2.99%, 3/19/2025 681,000 656,341
3.28%, 9/19/2027 709,000 668,459 3.04%, 3/1/2026 279,000 266,838

Canadian Natural Resources 3.45%, 4/15/2051 971,000 757,778
Ltd.: 3.48%, 3/19/2030 548,000 514,090
2.05%, 7/15/2025 (b) 178,000 165,903 3.57%, 3/6/2045 100,000 81,405
2.95%, 7/15/2030 (b) 426,000 366,219 4.11%, 3/1/2046 386,000 339,757
3.85%, 6/1/2027 334,000 315,516 4.23%, 3/19/2040 1,032,000 950,740
5.85%, 2/1/2035 145,000 141,118 4.33%, 3/19/2050 (b) 711,000 645,744
6.25%, 3/15/2038 461,000 469,833 Hess Corp.:

6.45%, 6/30/2033 156,000 161,014 3.50%, 7/15/2024 91,000 88,750
6.50%, 2/15/2037 245,000 249,376 5.60%, 2/15/2041 (b) 491,000 469,735

Cenovus Energy, Inc.: 5.80%, 4/1/2047 (b) 127,000 123,490
3.75%, 2/15/2052 215,000 152,635 7.13%, 3/15/2033 68,000 74,376
5.40%, 6/15/2047 (b) 508,000 460,319 7.30%, 8/15/2031 407,000 446,597
6.80%, 9/15/2037 620,000 644,868 7.88%, 10/1/2029 120,000 132,769

Chevron Corp.:
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4.50%, 10/1/2030 190,000 168,669 NOV, Inc.

5.88%, 4/1/2026 245,000 245,946 3.95%, 12/1/2042 180,000 132,467

Marathon Oil Corp.: Schlumberger Finance
4.40%, 7/15/2027 (b) 150,000 143,174 Canada Ltd.

5.20%, 6/1/2045 (b) 125,000 105,504 1.40%, 9/17/2025 153,000 140,760
6.60%, 10/1/2037 (b) 254,000 253,141 Schlumberger Investment SA:
6.80%, 3/15/2032 265,000 274,209 2.65%, 6/26/2030 (b) 178,000 155,827

Marathon Petroleum Corp.: 4.50%, 5/15/2028 500,000 492,350
4.50%, 4/1/2048 200,000 158,224 4,220,113
4.70%, 5/1/2025 644,000 631,970 . RE 01%

4.75%, 9/15/2044 255,000 212,820 Ameor Finance USA, Inc.:

5.00%, 9/15/2054 210,000 173,397 4.50%, 5/15/2028 125,000 118,894
5.13%, 12/15/2026 228,000 226,037 5.63%, 5/26/2033 350,000 346,020
6.50%, 3/1/2041 298,000 306,681 Amcor Flexibles North

Occidental Petroleum Corp.: America, Inc.:

5.55%, 3/15/2026 (b) 1,240,000 1,223,830 2.63%, 6/19/2030 (b) 394,000 327516
6.45%, 9/15/2036 1,200,000 1,235,304 2.69%, 5/25/2031 (b) 165,000 135,218
6.63%, 9/1/2030 (b) 1,200,000 1,246,764 Berry Global, Inc.:

OvintinXploration, Inc. 1.57%, 1/15/2026 393,000 354,698
5.38%, 1/1/2026 200,000 198,812 5.50%, 4/15/2028 (¢) 250,000 246,675

Ovintiv, Inc.: Packaging Corp. of America:

6.25%, 7/15/2033 (b) 340,000 335,611 3.00%, 12/15/2029 126,000 109,969
6.50%, 2/1/2038 410,000 403,096 3.05%, 10/1/2051 305,000 201,992
6.63%, 8/15/2037 205,000 202,327 3.40%, 12/15/2027 200,000 186,344
7.20%, 11/1/2031 187,000 196,511 Sonoco Products Co.:

Phillips 66: 1.80%, 2/1/2025 163,000 153,111
1.30%, 2/15/2026 140,000 126,637 2.25%, 2/1/2027 315,000 281,270
2.15%, 12/15/2030 (b) 436,500 356,289 WRKCo, Inc.:

3.30%, 3/15/2052 110,000 75,651 3.00%, 6/15/2033 (b) 440,000 358,648
3.85%, 4/9/2025 574,000 558,439 3.90%, 6/1/2028 319,000 297,445
3.90%, 3/15/2028 527,000 500,460 4.00%, 3/15/2028 373,000 347,446
4.88%, 11/15/2044 432,000 398,131 4.65%, 3/15/2026 386,000 374791

Phillips 66 Co.: 4.90%, 3/15/2029 (b) 222,500 215,213
3.15%, 12/15/2029 228,000 199,017 4055250
3.75%, 3/1/2028 522,000 489,401 1 —
4.90%, 10/1/2046 150,000 132,689 Ef\i 4%

P""g:f Natural Resources 2.60%, 11/21/2024 1,229,000 1,179,238

. 4
113%, 1/15/2026 48,000 3274 2.95%, 11/21/2026 1,390,000 1,298,969
. 3.20%, 5/14/2026 442,000 418,936

1.90%, 8/15/2030 548,000 444,543 4
215% 1152031 370,000 102,993 3.20%, 11/21/2029 1,105,000 998,644

Shell International Finance ’ ’ 3.60%, 5/14/2025 931,000 900,156

BY: 3.80%, 3/15/2025 851,000 827,683
- 0,
2.00%, 11/7/2024 271,000 259,510 4.05%, 1112112039 930,000 826,852
3.38% 11/7/2029 649,000 Se0.004 4.25%, 11/14/2028 637,000 618,094
ooy y ’ 4.25%, 11/21/2049 1,209,000 1,041,759
2.50%, 9/12/2026 356,000 331,792 o e Pt
430%, 5/14/2036 302,000 277,689
2.75%, 4/6/2030 705,000 630,919
) 4.40%, 11/6/2042 251,000 224,720
2.88%, 5/10/2026 758,000 722,298
. 4.45%, 5/14/2046 560,000 493,310
3.00%, 11/26/2051 210,000 148,682
4.50%, 5/14/2035 939,000 891,177
3.13%, 11/7/2049 210,000 152,954
4.55%, 3/15/2035 1,021,000 971,951
3.25%, 5/11/2025 686,000 663,239
. 4.63%, 10/1/2042 185,000 167,122
3.25%, 4/6/2050 420,000 313,757
. 4.70%, 5/14/2045 281,000 256,179
3.63%, 8/21/2042 320,000 265,155
. 4.75%, 3/15/2045 302,000 276,581
3.75%, 9/12/2046 387,000 315,924
y 4.85%, 6/15/2044 219,000 204,007
3.88%, 11/13/2028 652,000 631,136 Laeor 11/14/2048 511000 182009
4.00%, 5/10/2046 580,000 493,829 Ameﬁso&ceBergen Corp- ’ ’
) :
4.13%, 5/11/2035 446,000 415,025 2.70%, 3/15/2031 311,000 265,143
4.55%, 8/12/2043 302,000 279,785 4
6.38%, 12/15/2038 931,000 1,043455 2.80%, 5/15/2030 125,000 108,468
Suncor Eneray, Inc. ’ S 3.25%, 3/1/2025 191,000 183,604
> . 0,
3.75%, 3/4/2051 7,000 5,131 Ast;‘a‘ign/e"&; ZF/‘LZQB;ZL - 540,000 460,436
. :
6.50%, 6/15/2038 300,000 320,019 1.20%, 5/28/2026 525,000 473,702
6.80%, 5/15/2038 506,000 538,333 .
715% 21112032 105000 31 1.75%, 5/28/2028 281,500 243,948
TotalEnergies Capital ’ ; 2.25%, 5/28/2031 (b) 360,000 303,746
! ? 4.88%, 3/3/2033 (b) 1,150,000 1,166,226
International SA: AstraZeneca PLC:
0 :
g,g é) m 8?;8%8 200,000 191,766 0.70%, 4/8/2026 194,000 173,341
.83%, (b) 504,700 451,883 .
. 1.38%, 8/6/2030 (b) 270,000 217,061
2.99%, 6/29/2041 428,000 325,378
3 13% $/29/2050 (b 2.13%, 8/6/2050 100,000 62,457
13%, (b) 712,000 517,104 /
) 3.00%, 5/28/2051 (b) 280,000 207,830
3.39%, 6/29/2060 122,000 89,510
, 3.38%, 11/16/2025 300,000 288,357
3.46%, 2/19/2029 410,000 382,838 4
3 46%. 1212049 132,000 102775 4.00%, 9/18/2042 402,000 358,150

TotalEnergies Capital SA ’ ’ 4.38%, 11/16/2045 240,000 222,634
3.88%  10/115028 412,000 395.808 4.38%, 8/17/2048 168,000 157,169

Valero Energy Corp- ’ ’ 6.45%, 9/15/2037 572,000 656,862

o - Becton Dickinson & Co.:
i‘égof” 2;1/52%2;7 265,000 234,978 1.96%, 2/11/2031 504,000 408,316
.00%, (b) 478,000 360,350 o 65200 .
6.63%, 6/15/2037 992,000 1,065,071 3.70%, 6/6/2027 (b) 570,000 541,808
o i 3.73%, 12/15/2024 250,000 242,838
. . —m=t2o L 4.67%, 6/6/2047 679,000 622,507

A HR s F—ER —01% Bristol-Myers Squibb Co.:

Baker Hughes 1.13%, 11/13/2027 490,500 427,186
Holdings LLC/Baker 1.45%, 11/13/2030 182,000 146,193
Hughes Co.-Obligor, Inc.: 2.55%, 11/13/2050 470,000 306,059
2.06%, 12/15/2026 (b) 245,000 220,946 2.90%, 7/26/2024 664000 646,537
3.14%, 11/7/2029 175,000 156,231 2.95%, 3/15/2032 545,000 481,382
3.34%, 12/15/2027 171,000 158,438 3.20%, 6/15/2026 419,000 401,109
4.08%, 12/15/2047 348,500 282,540 3.25%, 8/1/2042 2241000 174,527
4.49%, 5/1/2030 645,000 624,528 3.40%, 7/26/2029 540,000 501,055

Halliburton Co.: 3.45%, 11/15/2027 177,800 170,354
2.92%, 3/1/2030 254,000 223,525 3.55%, 3/15/2042 30,000 24845
4.50%, 11/15/2041 195,000 165,715 3.70%, 3/15/2052 622,000 504,672
4.85%, 11/15/2035 702,000 661,116 3.90%, 2/20/2028 451,000 137.876
5.00%, 11/15/2045 569,000 515,013 3.90%, 3/15/2062 732,000 588294
6.70%, 9/15/2038 265,000 290,657 4.13%, 6/15/2039 742,000 676,838
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4.25%, 10/26/2049 745,000 661,344 4.00%, 3/7/2049 332,000 293,511
4.35%, 11/15/2047 893,000 809,638 4.05%, 5/17/2028 (b) 250,000 245,628
4.55%, 2/20/2048 310,000 289,007 4.15%, 5/18/2043 (b) 381,000 347,167

Cardinal Health, Inc.: 4.50%, 5/17/2033 (b) 295,000 292,776
4.37%, 6/15/2047 409,000 337,360 4.90%, 5/17/2044 500,000 500,760
4.50%, 11/15/2044 530,000 431,500 5.00%, 5/17/2053 500,000 506,255

Cigna Group: 5.15%, 5/17/2063 350,000 357,249
1.25%, 3/15/2026 171,000 153,647 Mylan, Inc.:

2.38%, 3/15/2031 555,000 465,812 4.55%, 4/15/2028 158,000 149,158
2.40%, 3/15/2030 523,000 444,336 5.20%, 4/15/2048 134,000 104,245
3.25%, 4/15/2025 470,000 450,688 Novartis Capital Corp.:

3.40%, 3/1/2027 347,000 326,912 1.75%, 2/14/2025 721,791 684,294
3.40%, 3/15/2050 423,000 309,078 2.00%, 2/14/2027 864,000 791,925
3.40%, 3/15/2051 (b) 230,000 167,792 2.20%, 8/14/2030 301,000 260,543
3.88%, 10/15/2047 722,000 572,611 2.75%, 8/14/2050 (b) 242,000 175,951
4.13%, 11/15/2025 802,000 781,004 3.00%, 11/20/2025 320,000 306,198
4.38%, 10/15/2028 536,000 518,532 4.40%, 5/6/2044 444,000 426,005
4.50%, 2/25/2026 265,000 259,594 Pfizer Investment Enterprises

4.80%, 8/15/2038 724,000 683,391 Pte. Ltd.:

4.80%, 7/15/2046 570,000 523,049 4.45%, 5/19/2026 585,000 577,851
5.40%, 3/15/2033 1,000,000 1,016,580 4.45%, 5/19/2028 1,850,000 1,819,604

CVS Health Corp.: 4.65%, 5/19/2025 (b) 335,000 331,941
1.30%, 8/21/2027 518,000 446,298 4.65%, 5/19/2030 750,000 741,195
1.75%, 8/21/2030 257,000 205,158 4.75%, 5/19/2033 800,000 797,320
1.88%, 2/28/2031 733,000 582,024 5.11%, 5/19/2043 750,000 750,248
2.13%, 9/15/2031 127,000 101,934 5.30%, 5/19/2053 2,930,000 3,050,833
2.63%, 8/15/2024 (b) 744,000 719,612 5.34%, 5/19/2063 750,000 759,008
2.88%, 6/1/2026 719,000 676,464 Pfizer, Inc.:

3.00%, 8/15/2026 498,000 466,865 0.80%, 5/28/2025 (b) 287,300 265,586
3.25%, 8/15/2029 303,000 271,939 1.70%, 5/28/2030 880,000 731,007
3.38%, 8/12/2024 (b) 370,000 360,702 1.75%, 8/18/2031 242,500 197,174
3.88%, 7/20/2025 694,000 674,818 2.55%, 5/28/2040 177,000 130,081
4.10%, 3/25/2025 373,000 365,081 2.75%, 6/3/2026 636,000 601,147
4.13%, 4/1/2040 (b) 250,000 210,448 3.00%, 12/15/2026 293,000 276,955
4.25%, 4/1/2050 100,000 82714 3.45%, 3/15/2029 324,000 304,981
4.30%, 3/25/2028 1,048,435 1,011,058 3.90%, 3/15/2039 430,000 384,983
4.78%, 3/25/2038 1,138,000 1,049,043 4.00%, 3/15/2049 420,000 375,724
4.88%, 7/20/2035 550,000 522,533 4.10%, 9/15/2038 388,000 352,983
5.00%, 2/20/2026 235,000 234,027 4.20%, 9/15/2048 (b) 472,000 434,471
5.00%, 1/30/2029 (b) 180,000 178,285 430%, 6/15/2043 (b) 160,000 147,877
5.05%, 3/25/2048 2,713,000 2,501,983 4.40%, 5/15/2044 181,000 171,771
5.13%, 7/20/2045 893,000 825,212 7.20%, 3/15/2039 654,000 814,053
5.25%, 2/21/2033 550,000 547,899 Sanofi
5.30%, 6/1/2033 (b) 195,000 194,661 3.63%, 6/19/2028 231,000 222,689
5.30%, 12/5/2043 360,000 344,246 Shire Acquisitions
5.63%, 2/21/2053 600,000 596,112 Investments Ireland DAC
5.88%, 6/1/2053 280,000 287,647 3.20%, 9/23/2026 457,000 428,931
Eli Lilly & Co.: Takeda Pharmaceutical Co.
2.25%, 5/15/2050 255,000 166,500 Ltd.:
2.50%, 9/15/2060 493,000 310,250 2.05%, 3/31/2030 877,000 729,155
3.38%, 3/15/2029 (b) 600,000 564,618 3.03%, 7/9/2040 354,000 267,220
3.95%, 3/15/2049 295,000 262,774 3.18%, 7/9/2050 275,000 193,468
4.70%, 2/27/2033 (b) 600,000 607,422 3.38%, 7/9/2060 (b) 170,000 116,226
4.95%, 2/27/2063 490,000 499,795 5.00%, 11/26/2028 996,000 990,472

GlaxoSmithKline Capital PLC Utah Acquisition Sub, Inc.:

3.38%, 6/1/2029 245,000 227,490 3.95%, 6/15/2026 1,186,000 1,126,261

GlaxoSmithKline Capital, Inc.: 5.25%, 6/15/2046 654,000 516,418
3.63%, 5/15/2025 268,707 261,315 Viatris, Inc.:

3.88%, 5/15/2028 (b) 650,000 625,482 2.30%, 6/22/2027 117,000 102,249
6.38%, 5/15/2038 1,157,000 1,319,778 2.70%, 6/22/2030 205,000 166,001

Johnson & Johnson: 3.85%, 6/22/2040 484,000 335,141
0.95%, 9/1/2027 (b) 363,000 317,189 4.00%, 6/22/2050 327,000 216,307
1.30%, 9/1/2030 313,000 257,017 Wyeth LLC:

2.10%, 9/1/2040 275,000 193,790 5.95%, 4/1/2037 427,000 466,476
2.25%, 9/1/2050 (b) 360,000 238,111 6.00%, 2/15/2036 284,000 309,037
2.45%, 9/1/2060 175,000 112,614 Zoetis, Inc.:

2.63%, 1/15/2025 318,301 307,873 2.00%, 5/15/2030 126,000 105,161
2.90%, 1/15/2028 (b) 712,000 670,711 3.00%, 5/15/2050 100,000 70,083
2.95%, 3/3/2027 404,500 385,796 3.90%, 8/20/2028 178,000 170,830
3.40%, 1/15/2038 533,000 464,589 3.95%, 9/12/2047 608,000 504,938
3.63%, 3/3/2037 641,000 576,842 4.45%, 8/20/2048 223,000 198,517
3.70%, 3/1/2046 418,000 368,141 4.70%, 2/1/2043 644,000 598,804
3.75%, 3/3/2047 270,000 237,886 5.40%, 11/14/2025 110,000 110,319
4.38%, 12/5/2033 (b) 566,000 570,302 5.60%, 11/16/2032 135,000 141,118
4.85%, 5/15/2041 100,000 100,454 91,618,982
4.95%, 5/15/2033 (b) 144,000 151,730 RAFSLY —0.8% -
5.85%, 7/15/2038 265,000 295,949 Andeavor Logistics LP/Tesoro

5.95%, 8/15/2037 411,000 465,120 Logistics Finance Corp.

McKesson Corp. 4.25%, 12/1/2027 5,000 4,682
4.90%, 7/15/2028 500,000 497,650 Boardwalk Pipelines LP:

Mead Johnson Nutrition Co. 3.60%, 9/1/2032 125,000 106,340
5.90%, 11/1/2039 355,000 373,968 4.45%, 7/15/2027 330,000 315,051

Merck & Co., Inc.: 4.80%, 5/3/2029 100,000 95,942
0.75%, 2/24/2026 138,000 124,689 Cheniere Corpus Christi
1.45%, 6/24/2030 225,000 183,562 Holdings LLC:

1.70%, 6/10/2027 (b) 780,000 698,521 2.74%, 12/31/2039 422,000 332,544
1.90%, 12/10/2028 210,000 183,433 3.70%, 11/15/2029 190,000 172,353
2.15%, 12/10/2031 (b) 337,000 279,403 5.13%, 6/30/2027 725,000 713204
2.35%, 6/24/2040 560,000 401,150 5.88%, 3/31/2025 145,000 144,432
2.45%, 6/24/2050 295,000 193,213 Cheniere Energy Partners LP:

2.75%, 2/10/2025 350,000 337,246 4.50%, 10/1/2029 240,000 220,406
2.75%, 12/10/2051 555,000 383,011 5.95%, 6/30/2033 (¢) 625,000 627525
3.40%, 3/7/2029 636,000 596,129 Cheniere Energy, Inc.

3.60%, 9/15/2042 235,000 195,583 4.63%, 10/15/2028 450,000 420,867
3.70%, 2/10/2045 1,042,000 885,064 Columbia Pipeline Group,

3.90%, 3/7/2039 (b) 353,000 317,266
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Inc.: 5.55%, 6/1/2045 320,000 295,056
4.50%, 6/1/2025 279,000 272,951 Magellan Midstream
5.80%, 6/1/2045 235,000 232,072 Partners LP:
DCP Midstream Operating LP 3.25%, 6/1/2030 (b) 325,000 286,497
5.63%, 7/15/2027 (b) 481,000 480,889 3.95%, 3/1/2050 (b) 292,000 208,640
Eastern Gas Transmission & 4.20%, 10/3/2047 165,000 122,597
Storage, Inc. 4.85%, 2/1/2049 110,000 89,456
3.00%, 11/15/2029 185,000 161,302 5.15%, 10/15/2043 (b) 134,000 113,834
Enbridge Energy Partners LP MPLX LP:
Series B, 7.50%, 1.75%, 3/1/2026 484,000 439,762
4/15/2038 130,000 146,250 2.65%, 8/15/2030 391,000 327,494
Enbridge, Inc.: 4.00%, 3/15/2028 225,000 212,013
1.60%, 10/4/2026 315,000 280,737 4.13%, 3/1/2027 (b) 480,000 459,965
2.50%, 1/15/2025 140,000 133,288 4.25%, 12/1/2027 261,000 248,289
2.50%, 2/14/2025 (b) 269,000 255,937 4.50%, 4/15/2038 782,000 673,912
2.50%, 8/1/2033 365,000 286,153 4.70%, 4/15/2048 358,000 294,874
3.40%, 8/1/2051 (b) 1,000,000 698,930 4.80%, 2/15/2029 175,000 169,033
4.25%, 12/1/2026 567,000 547,008 4.88%, 12/1/2024 353,000 348,093
5.70%, 3/8/2033 500,000 506,905 4.88%, 6/1/2025 384,000 377,549
Energy Transfer LP: 4.95%, 3/14/2052 334,000 283,796
2.90%, 5/15/2025 770,000 730,946 5.20%, 3/1/2047 765,000 672,175
3.75%, 5/15/2030 365,000 329,967 5.50%, 2/15/2049 408,000 371,790
4.00%, 10/1/2027 208,000 195,210 ONEOK Partners LP:
4.05%, 3/15/2025 417,000 405,558 4.90%, 3/15/2025 184,000 180,979
4.15%, 9/15/2029 219,000 201,769 6.13%, 2/1/2041 773,000 747,360
4.20%, 4/15/2027 287,000 274,045 6.85%, 10/15/2037 206,000 211,918
4.40%, 3/15/2027 268,000 256,570 ONEOK, Inc.:
4.75%, 1/15/2026 595,000 581,981 2.20%, 9/15/2025 100,000 92,522
4.95%, 5/15/2028 150,000 145,365 2.75%, 9/1/2024 360,000 347,998
4.95%, 6/15/2028 301,000 292,674 3.10%, 3/15/2030 340,000 292,131
4.95%, 1/15/2043 290,000 239,723 4.00%, 7/13/2027 189,000 177,157
5.00%, 5/15/2050 347,000 293,208 4.35%, 3/15/2029 176,000 163,768
5.15%, 2/1/2043 293,000 249,762 4.50%, 3/15/2050 120,000 91,602
5.15%, 3/15/2045 607,000 522,870 4.55%, 7/15/2028 258,000 244,736
5.25%, 4/15/2029 140,000 136,655 4.95%, 7/13/2047 332,000 273,707
5.30%, 4/15/2047 251,000 218,706 5.20%, 7/15/2048 175,000 149,805
5.35%, 5/15/2045 171,000 149,377 5.85%, 1/15/2026 78,000 78,299
5.40%, 10/1/2047 345,000 305,115 6.00%, 6/15/2035 328,000 326,196
5.50%, 6/1/2027 368,000 366,381 6.10%, 11/15/2032 325,000 330,603
5.55%, 2/15/2028 430,000 429,424 7.15%, 1/15/2051 91,000 95,499
5.75%, 2/15/2033 295,000 296,873 Plains All American
6.00%, 6/15/2048 425,000 403,525 Pipeline LP/PAA Finance
6.10%, 2/15/2042 131,000 124,078 Corp.:
6.25%, 4/15/2049 500,000 488,325 3.55%, 12/15/2029 542,000 477,301
6.50%, 2/1/2042 408,000 412,504 3.60%, 11/1/2024 300,000 290,451
7.50%, 7/1/2038 175,000 191,662 4.30%, 1/31/2043 114,000 85,185
Enterprise Products 4.65%, 10/15/2025 117,000 114,069
Operating LLC: 4.90%, 2/15/2045 150,000 121,323
3.13%, 7/31/2029 519,000 465,735 5.15%, 6/1/2042 345,000 286,723
3.20%, 2/15/2052 135,000 95,155 6.65%, 1/15/2037 126,000 127,628
3.30%, 2/15/2053 192,000 137,447 Sabine Pass
3.70%, 2/15/2026 456,000 440,022 Liquefaction LLC:
3.70%, 1/31/2051 290,000 222,375 4.20%, 3/15/2028 236,000 223,820
3.75%, 2/15/2025 455,000 442,779 4.50%, 5/15/2030 415,000 394,756
3.95%, 2/15/2027 145,000 140,024 5.00%, 3/15/2027 427,000 420,420
3.95%, 1/31/2060 242,000 186,524 5.63%, 3/1/2025 414,000 412,617
4.15%, 10/16/2028 266,700 255,291 5.88%, 6/30/2026 391,000 394,234
4.20%, 1/31/2050 378,000 316,908 5.90%, 9/15/2037 (e) 275,000 271,332
4.25%, 2/15/2048 194,000 164,465 Spectra Energy Partners LP:
4.45%, 2/15/2043 175,000 154,256 3.38%, 10/15/2026 278,000 261,237
4.80%, 2/1/2049 413,000 378,370 3.50%, 3/15/2025 330,000 317,760
4.85%, 8/15/2042 240,000 220,716 5.95%, 9/25/2043 445,000 437,399
4.85%, 3/15/2044 314,000 289,483 Targa Resources Corp.:
4.90%, 5/15/2046 505,000 465,908 4.20%, 2/1/2033 250,000 221,658
4.95%, 10/15/2054 129,000 117,455 4.95%, 4/15/2052 365,000 301,680
5.05%, 1/10/2026 71,000 70,940 6.13%, 3/15/2033 175,000 178,857
5.10%, 2/15/2045 350,000 333,914 6.25%, 7/1/2052 610,000 599,240
5.35%, 1/31/2033 280,000 284,799 6.50%, 2/15/2053 (b) 505,000 517,529
3 Month SOFR + 2.83%, Targa Resources
5.38%, 2/15/2078 (c) 145,000 120,001 Partners LP/Targa
5.70%, 2/15/2042 120,000 121,920 Resources Partners
5.95%, 2/1/2041 440,000 459,338 Finance Corp.:
Series D, 6.88%, 3/1/2033 5.00%, 1/15/2028 202,000 193,443
(b) 340,000 383,027 5.50%, 3/1/2030 525,000 505,192
7.55%, 4/15/2038 139,000 160,235 6.88%, 1/15/2029 155,000 158,086
Kinder Morgan Energy Tennessee Gas Pipeline Co.
Partners LP: LLC
5.00%, 3/1/2043 410,000 353,514 7.00%, 3/15/2027 170,000 177,609
5.50%, 3/1/2044 425,842 388,479 Texas Eastern
6.38%, 3/1/2041 366,000 367,497 Transmission LP
6.55%, 9/15/2040 540,000 547,711 7.00%, 7/15/2032 150,000 166,808
Series MTN, 6.95%, TransCanada PipeLines Ltd.:
1/15/2038 595,000 640,143 1.00%, 10/12/2024 250,000 235,152
7.75%, 3/15/2032 425,000 475,745 2.50%, 10/12/2031 203,000 164,237
Kinder Morgan, Inc.: 4.10%, 4/15/2030 202,000 187,848
1.75%, 11/15/2026 140,000 124,030 4.25%, 5/15/2028 300,000 286,314
2.00%, 2/15/2031 314,000 249,605 4.63%, 3/1/2034 (b) 416,000 381,921
3.25%, 8/1/2050 175,000 112,747 4.75%, 5/15/2038 185,000 165,562
3.60%, 2/15/2051 379,000 262,075 4.88%, 1/15/2026 231,500 228,863
4.30%, 6/1/2025 292,000 285,007 5.00%, 10/16/2043 332,000 296,350
4.30%, 3/1/2028 293,000 280,422 5.10%, 3/15/2049 (b) 394,000 366,704
4.80%, 2/1/2033 240,000 227,045 5.85%, 3/15/2036 94,000 93,798
5.20%, 6/1/2033 (b) 105,000 101,700 6.10%, 6/1/2040 230,000 235,184
5.20%, 3/1/2048 614,000 536,697 6.20%, 10/15/2037 448,000 465,830
5.30%, 12/1/2034 428,000 413,375 7.25%, 8/15/2038 420,000 468,413
5.45%, 8/1/2052 (b) 570,000 520,495 7.63%, 1/15/2039 464,000 537,474
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Transcontinental Gas Pipe 3.65%, 2/1/2026 214,000 199,016
Line Co. LLC: 4.50%, 12/1/2028 (b) 275,000 252,838
3.25%, 5/15/2030 339,000 301,442 Brandywine Operating
4.00%, 3/15/2028 1,075,000 1,012,188 Partnership LP:

4.60%, 3/15/2048 308,000 262,142 3.95%, 11/15/2027 400,000 317,360
7.85%, 2/1/2026 349,000 365,801 4.55%, 10/1/2029 104,000 76,264

Valero Energy Partners LP Brixmor Operating
4.50%, 3/15/2028 308,000 296,773 Partnership LP:

Western Midstream 2.50%, 8/16/2031 128,000 99,672
Operating LP: 4.05%, 7/1/2030 (b) 560,000 505,518
4.30%, 2/1/2030 211,000 189,923 4.13%, 6/15/2026 166,000 155,298
5.45%, 4/1/2044 315,000 267,558 4.13%, 5/15/2029 130,000 115,977
5.50%, 8/15/2048 180,000 150,741 Broadstone Net Lease LLC
6.15%, 4/1/2033 450,000 453,010 2.60%, 9/15/2031 195,000 140,164

Williams Cos., Inc.: Camden Property Trust:

2.60%, 3/15/2031 506,000 419,666 3.15%, 7/1/2029 (b) 477,000 423,190

3.50%, 11/15/2030 234,000 209,788 3.35%, 11/1/2049 (b) 95,000 69,144

3.75%, 6/15/2027 173,000 163,383 Corporate Office

3.90%, 1/15/2025 294,000 285,724 Properties LP:

4.00%, 9/15/2025 286,000 276,316 2.25%, 3/15/2026 146,000 128,860

4.90%, 1/15/2045 499,000 436,495 2.75%, 4/15/2031 200,000 152,098

5.10%, 9/15/2045 275,000 247,712 2.90%, 12/1/2033 116,000 80,786

5.40%, 3/4/2044 136,000 125,565 Crown Castle, Inc.:

5.75%, 6/24/2044 119,000 116,077 1.05%, 7/15/2026 325,000 285,129

6.30%, 4/15/2040 577,000 606,023 2.10%, 4/1/2031 284,000 227,240

8.75%, 3/15/2032 160,000 189,987 2.25%, 1/15/2031 167,000 136,235
55,662,841 2.90%, 3/15/2027 150,000 137,313

REE — 0.0% (a) 3.10%, 11/15/2029 250,000 218,042

CBRE Services, Inc. 3.20%, 9/1/2024 187,000 181,212
2.50%. 4/1/2031 212,000 170,058 3.25%, 1/15/2051 275,000 188,081

T 3.30%, 7/1/2030 515,000 456,012
3.65%, 9/1/2027 622,000 581,452
BERE — 0.9% > , ;

fg?éi% Rt ° 3.70%, 6/15/2026 207,000 196,816
2.90%, 10/1/2030 125,000 104,235 3.80%, 2/15/2028 385,000 346,279
T80% 107172032 1311000 121788 4.00%, 11/15/2049 150,000 114,671

Alexandria Real Estate ’ ’ 4.15%, 7/1/2050 230,000 182,459
Equities, Inc. 4.45%, 2/15/2026 493,000 480,710
1.88%, 2/1/2033 (b) 436,000 319,069 g(l’g:f’ ;;}/'2%(3’28 ;gg’ggg gz;g
2.00%, 5/18/2032 410,000 310,181 oo b, ; g

“ :
2.95%, 3/15/2034 85,000 67,150 2.00%, 2/15/2031 150,000 117,090
3.00%, 5/18/2051 247,000 152,051
3.00%, 2/15/2030 240,000 205,632
3.38%, 8/15/2031 161,000 138,146 T80 1312020 13000 by
3.45%, 4/30/2025 617,000 591,172 Digital o Ity Toust LP: ; g
3.55%, 3/15/2052 390,000 266,744 :
3 oa% 11152027 115,000 109,060 3.60%, 7/1/2029 (b) 356,000 316,840
o ’ ’ 3.70%, 8/15/2027 248,000 228,919
4.00%, 2/1/2050 150,000 112,037 4
4707 112030 135,000 128303 4.45%, 7/15/2028 (b) 229,000 215,093
Ammericon Assets Trust LP ’ ’ 5.55%, 1/15/2028 (b) 475,000 469,281
" EPR Properties:

Amiﬁfﬂﬁ'ﬁé ﬁg?Rem Lp. 196,000 153,529 3.75%, 8/15/2029 106,000 86,573

3.63%, 4/15/2032 (b) 100,000 86,632 4.50%, 6/1/2027 150,000 134,771
4.75%, 12/15/2026 100,000 91,212

4.25%, 2/15/2028 249,500 235,024 4

4.90%, 2/15/2029 360,500 345,608 4.95%, 4/15/2028 276,000 246,832

American ’Towcr Corp.: | ' Equinix, Inc.:

0o o008 71000 64339 1.00%, 9/15/2025 396,000 357,901
-20%, ’ g 1.25%, 7/15/2025 216,000 197,249

1.45%, 9/15/2026 136,000 119,787

1.45%, 5/15/2026 122,000 109,068
1.50%, 1/31/2028 104,000 87,377

1.55%, 3/15/2028 250,000 209,687
1.60%, 4/15/2026 (b) 405,000 363,228

1.80%, 7/15/2027 166,000 143,829
2.10%, 6/15/2030 141,000 114,193

2.00%, 5/15/2028 100,000 85,186
2.30%, 9/15/2031 400,000 318,376

2.15%, 7/15/2030 269,000 217,672
2.40%, 3/15/2025 188,000 177,237

2.50%, 5/15/2031 25,000 20,353
2.70%, 4/15/2031 (b) 395,000 328,344

2.90%, 11/18/2026 275,000 252,296
2.75%, 1/15/2027 318,000 289,507

2.95%, 9/15/2051 535,000 339,645
2.90%, 1/15/2030 213,000 184,004 4
2.95%, 1/15/2025 190,000 181,729 ERS‘Z‘)O/“ 2 15/5352 (®) 350,000 245,686

o) y ’ perating LP:

2.95%, 1/15/2051 149,000 94,283 2.50%, 2/15/2030 454,000 386,776
3.10%, 6/15/2050 974,000 637,736

2.85%, 11/1/2026 141,000 130,445
3.13%, 1/15/2027 119,000 109,714

4.15%, 12/1/2028 299,000 284,143
3.55%, 7/15/2027 247,000 229,258 50 611/2045 196,000 373139
3.95%, 3/15/2029 533,000 491,810 Esson Ponielio Lo, , ’

! :

4.00%, 6/1/2025 192,000 185,499 1.65%, 1/15/2031 186,000 141,167
5.55%, 7/15/2033 550,000 553,960 !/
555, 3/15/2033 (b) 230/000 239169 2.55%, 6/15/2031 128,000 103,368

AvalonBay Communitios, Inc. , ’ 2.65%, 3/15/2032 (b) 315,000 253,625

> e 2.65%, 9/1/2050 440,000 248,195
) . X .
égfe/sol\/ll 4]]3/220‘3“250/ 175,000 140,480 3.00%, 1/15/2030 377,000 322,667
isnosr 275,000 230,656 3.50%, 4/1/2025 111,000 106,760
Series GMTN. 2.95% ’ , 4.00%, 3/1/2029 166,000 153,323
T ’ Extra Space Storage LP
Serise/; ;\//IZTON%3 . 193,000 181,692 2.35%, 3/15/2032 291,000 227,745
5028 326,000 300,510 Federal Realty OP LP:
Serics MTN. 3.30% , - 3.50%, 6/1/2030 (b) 397,000 346,279
P 139.000 126,165 4.50%, 12/1/2044 200,000 156,898
Series GMTN, 3.45%, G”;iizg:ﬁgﬁ';/ ?HLC?
Sergslﬁ(ﬁ 435% 177,000 170,416 3.25%, 1/15/2032 175,000 141,459
o 50,000 2,169 4.00%, 1/15/2030 370,000 320,712
5.00%. 2/15/2033 130,000 149,484 4.00%, 1/15/2031 407,000 351,908

Boston P;;pe e Lp- ; ; 5.38%, 4/15/2026 250,000 244,867
2.45%, 10/1/2033 265,000 191,497 . 5]£lzso/:, f{” 2028 458,000 447,429
2.75%, 10/1/2026 589,000 521,648 “Holcgi:gs eLapfy

! :
2.90%, 3/15/2030 257,000 207,656 2.00% 3/15/2031 270,000 207238
3.20%, 1/15/2025 250,000 237,125
3.50%, 8/1/2026 137,000 126,173
3.25%, 1/30/2031 300,000 244,161 Yo et 308000 o050
3.40%, 6/21/2029 202,000 170,104 -63%, , ,
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2.88%, 1/15/2031 153,000 129,207 3.25%, 1/15/2031 221,000 193,247
3.00%, 1/15/2030 435,000 377,980 3.40%, 1/15/2028 195,000 179,845
3.25%, 7/15/2026 315,000 293,618 3.65%, 1/15/2028 (b) 225,000 210,040
3.50%, 7/15/2029 296,000 265,411 3.95%, 8/15/2027 482,000 458,204
5.25%, 12/15/2032 125,000 122,083 4.13%, 10/15/2026 189,500 181,693
6.75%, 2/1/2041 210,000 222,188 4.63%, 11/1/2025 555,000 546,281

Highwoods Realty LP: 4.85%, 3/15/2030 130,000 125,969
3.05%, 2/15/2030 326,000 253,204 4.90%, 7/15/2033 500,000 478,820
4.13%, 3/15/2028 389,000 340,807 5.05%, 1/13/2026 255,000 253,095

Host Hotels & Resorts LP: 5.63%, 10/13/2032 325,000 329,504
Series H, 3.38%, Regency Centers LP:

12/15/2029 335,000 286,767 2.95%, 9/15/2029 235,000 201,524
Series 1, 3.50%, 9/15/2030 3.70%, 6/15/2030 145,000 129,824

(b) 217,000 184,138 4.13%, 3/15/2028 128,000 119,547
Series F, 4.50%, 2/1/2026 30,000 29,069 Rexford Industrial Realty LP

Hudson Pacific Properties LP: 2.15%, 9/1/2031 200,000 155,942
3.25%, 1/15/2030 120,000 75,870 Sabra Health Care LP:

4.65%, 4/1/2029 (b) 181,000 128,334 3.20%, 12/1/2031 219,000 163,094

Invitation Homes Operating 5.13%, 8/15/2026 550,000 519,244
Partnership LP: Simon Property Group LP:

2.00%, 8/15/2031 309,000 239,589 1.38%, 1/15/2027 (b) 293,000 256,867
2.30%, 11/15/2028 300,000 255,345 1.75%, 2/1/2028 155,000 132,844
2.70%, 1/15/2034 200,000 151,856 REIT, 2.00%, 9/13/2024 520,000 495,810

Kilroy Realty LP: 2.20%, 2/1/2031 (b) 370,000 297,088
2.50%, 11/15/2032 250,000 175,087 2.25%, 1/15/2032 216,000 168,826
2.65%, 11/15/2033 255,000 173,839 2.45%, 9/13/2029 295,000 249,015
3.05%, 2/15/2030 100,000 78,348 2.65%, 7/15/2030 (b) 250,000 212,757
3.45%, 12/15/2024 120,000 113,886 2.65%, 2/1/2032 (b) 195,000 158,570
4.25%, 8/15/2029 (b) 92,000 78,179 3.25%, 9/13/2049 621,000 416,958

Kimco Realty OP LLC: 3.38%, 10/1/2024 362,000 351,361
1.90%, 3/1/2028 125,000 105,303 3.38%, 6/15/2027 120,000 111,547
2.25%, 12/1/2031 143,000 111,386 3.38%, 12/1/2027 (b) 366,000 338,814
2.70%, 10/1/2030 239,000 197,218 3.50%, 9/1/2025 476,000 456,370
3.70%, 10/1/2049 (b) 354,000 252,115 3.80%, 7/15/2050 (b) 477,000 352,875
4.45%, 9/1/2047 275,000 222,709 SITE Centers Corp.

4.60%, 2/1/2033 (b) 350,000 324,016 4.70%, 6/1/2027 183,000 168,455

Kite Realty Group LP Spirit Realty LP:

4.00%, 10/1/2026 238,000 216,028 2.10%, 3/15/2028 180,000 151,308

Life Storage LP: 3.20%, 1/15/2027 225,000 202,594
3.88%, 12/15/2027 191,000 177,513 3.40%, 1/15/2030 (b) 110,000 93,796
4.00%, 6/15/2029 151,500 137,120 4.00%, 7/15/2029 110,000 97,428

LifeStorage LP STORE Capital Corp.:

3.50%, 7/1/2026 297,000 279,198 4.50%, 3/15/2028 200,000 175,140

LXP Industrial Trust 4.63%, 3/15/2029 514,000 432,767
2.70%, 9/15/2030 100,000 79,859 Sun Communities

Mid-America Apartments LP: Operating LP:

1.70%, 2/15/2031 229,000 181,228 2.70%, 7/15/2031 250,250 197,808
2.75%, 3/15/2030 125,000 108,748 5.70%, 1/15/2033 550,000 538,136
2.88%, 9/15/2051 185,000 120,039 Tanger Properties LP

3.60%, 6/1/2027 166,000 157,023 2.75%, 9/1/2031 202,000 146,397
3.95%, 3/15/2029 263,000 248,264 UDR, Inc.:

NNN REIT, Inc.: Series MTN, 1.90%,

3.10%, 4/15/2050 202,000 124,012 3/15/2033 (b) 155,000 114,602
3.50%, 4/15/2051 214,000 144,514 Series MTN, 2.10%,

Omega Healthcare Investors, 8/1/2032 115,000 87,447
Inc.: Series MTN, 2.10%,

3.25%, 4/15/2033 261,000 194,372 6/15/2033 100,000 74,013
3.38%, 2/1/2031 205,000 162,729 Series MTN, 3.20%,

3.63%, 10/1/2029 267,000 219,244 1/15/2030 153,000 135,440
4.50%, 1/15/2025 220,000 211,413 Series MTN, 4.40%,

4.50%, 4/1/2027 134,000 124,817 1/26/2029 303,000 284,917
4.75%, 1/15/2028 165,000 150,624 Ventas Realty LP:

5.25%, 1/15/2026 120,000 115,411 2.50%, 9/1/2031 127,000 100,764

Phillips Edison Grocery 2.65%, 1/15/2025 311,000 292,897
Center Operating 3.25%, 10/15/2026 (b) 128,000 117,343
Partnership I LP 3.50%, 2/1/2025 200,000 191,548
2.63%, 11/15/2031 100,000 74,344 4.75%, 11/15/2030 (b) 445,000 421,651

Physicians Realty LP: 4.88%, 4/15/2049 348,000 296,754
3.95%, 1/15/2028 223,000 203,862 VICI Properties LP:

4.30%, 3/15/2027 473,000 445,424 4.75%, 2/15/2028 500,000 473,715

Piedmont Operating 5.63%, 5/15/2052 655,000 592,755
Partnership LP Welltower OP LLC:

3.15%, 8/15/2030 372,000 271,876 2.05%, 1/15/2029 (b) 230,000 191,682

Prologis LP: 2.75%, 1/15/2031 227,000 187,173
1.25%, 10/15/2030 143,000 110,992 2.80%, 6/1/2031 315,000 261,034
1.75%, 7/1/2030 251,400 202,226 4.00%, 6/1/2025 661,000 638,797
1.75%, 2/1/2031 424,000 338,344 4.13%, 3/15/2029 307,000 284,755
2.13%, 4/15/2027 150,000 135,291 4.25%, 4/1/2026 25,000 24,178
2.13%, 10/15/2050 120,000 67,454 4.25%, 4/15/2028 309,000 291,165
2.25%, 1/15/2032 399,000 322,472 4.95%, 9/1/2048 120,000 107,231
3.05%, 3/1/2050 40,000 27,600 Weyerhaeuser Co.:

3.25%, 6/30/2026 285,000 270,129 3.38%, 3/9/2033 132,000 113,569
3.38%, 12/15/2027 55,000 51,262 4.00%, 11/15/2029 258,000 238,511
4.38%, 2/1/2029 220,000 211,237 4.75%, 5/15/2026 500,000 491,125
4.63%, 1/15/2033 490,000 478,696 WP Carey, Inc.:

5.13%, 1/15/2034 280,000 277,880 2.40%, 2/1/2031 45,000 36,121

Public Storage: 3.85%, 7/15/2029 553,000 500,902
0.88%, 2/15/2026 396,000 355,125 58,262,074
1.85%, 5/1/2028 179,000 155,538 INEY —0.7%

3.09%, 9/15/2027 274,000 255,598 Advance Auto Parts, Inc.:
3.39%, 5/1/2029 (b) 155,000 143,194 1.75%, 10/1/2027 473,000 392,552

Rayonier LP 3.50%, 3/15/2032 (b) 80,000 63,881
2.75%, 5/17/2031 200,000 161,070 AutoNation, Inc.:

Realty Income Corp.: 3.85%, 3/1/2032 (b) 550,000 467,324
0.75%, 3/15/2026 149,000 130,993 4.75%, 6/1/2030 205,000 191,888
2.85%, 12/15/2032 165,000 134,498
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AutoZone, Inc.: Class MTN, 3.50%,
1.65%, 1/15/2031 79,000 61,646 7/1/2027 475,000 452,105
3.75%, 4/18/2029 564,000 521,328 Series MTN, 3.50%,
4.50%, 2/1/2028 220,000 214,581 3/1/2027 418,000 398,814
4.75%, 8/1/2032 325,000 313,911 Series MTN, 3.60%,
4.75%, 2/1/2033 155,000 148,425 7/1/2030 1,883,000 1,752,019

Best Buy Co., Inc. Series MTN, 3.63%,

4.45%, 10/1/2028 (b) 125,000 121,033 9/1/2049 50,000 39,453

Costco Wholesale Corp.: Series MTN, 3.70%,

1.38%, 6/20/2027 375,000 331,335 1/30/2026 457,000 441,942
1.60%, 4/20/2030 313,000 260,594 Series MTN, 3.70%,
1.75%, 4/20/2032 (b) 159,000 128,477 2/15/2042 388,000 315,933
3.00%, 5/18/2027 (b) 438,000 415,934 Series MTN, 4.45%,

Darden Restaurants, Inc. 3/1/2047 180,000 161,770
4.55%, 2/15/2048 200,000 167,958 Series MTN, 4.45%,

Dick's Sporting Goods, Inc.: 9/1/2048 83,000 74,590
3.15%, 1/15/2032 (b) 129,000 105,732 4.60%, 9/9/2032 (b) 315,000 312,001
4.10%, 1/15/2052 301,000 209,126 Series MTN, 4.70%,

Dollar General Corp.: 12/9/2035 238,000 231,029
3.50%, 4/3/2030 (b) 295,000 264,223 Series MTN, 4.88%,

3.88%, 4/15/2027 589,000 562,477 7/15/2040 115,000 109,607
4.25%, 9/20/2024 195,000 191,342 Series MTN, 5.70%,

4.63%, 11/1/2027 111,000 108,693 2/1/2039 450,000 465,390
5.00%, 11/1/2032 60,000 58,336 Series I, 6.30%,

5.20%, 7/5/2028 275,000 272,187 10/15/2037 298,000 327,723

Dollar Tree, Inc.: Series 1, 6.30%, 3/1/2038 310,000 341,998
3.38%, 12/1/2051 500,000 337,165 O'Reilly Automotive, Inc.:

4.00%, 5/15/2025 420,000 406,925 1.75%, 3/15/2031 135,000 106,367
4.20%, 5/15/2028 481,000 455,954 3.55%, 3/15/2026 119,000 114,076

Genuine Parts Co.: 3.60%, 9/1/2027 132,000 124,945
1.75%, 2/1/2025 350,000 327,817 4.20%, 4/1/2030 289,500 273,372
2.75%, 2/1/2032 195,000 160,152 4.70%, 6/15/2032 (b) 75,000 72,226

Home Depot, Inc.: Ross Stores, Inc.

0.90%, 3/15/2028 (b) 459,766 387,868 0.88%, 4/15/2026 193,000 170,280
1.38%, 3/15/2031 600,000 473,844 Starbucks Corp.:

1.50%, 9/15/2028 (b) 420,000 359,482 2.00%, 3/12/2027 631,000 567,073
1.88%, 9/15/2031 170,000 138,288 2.25%, 3/12/2030 288,000 243,723
2.13%, 9/15/2026 803,000 741,707 2.55%, 11/15/2030 218,500 186,402
2.38%, 3/15/2051 229,000 142,140 3.00%, 2/14/2032 110,000 95,501
2.50%, 4/15/2027 362,000 336,135 3.35%, 3/12/2050 102,000 74,927
2.70%, 4/15/2025 275,000 263,970 3.50%, 3/1/2028 (b) 214,000 201,087
2.70%, 4/15/2030 786,000 698,408 3.50%, 11/15/2050 255,400 194,091
2.75%, 9/15/2051 293,000 197,620 3.55%, 8/15/2029 (b) 411,000 383,853
2.80%, 9/14/2027 170,000 158,338 3.75%, 12/1/2047 653,000 516,810
2.88%, 4/15/2027 484,000 455,400 3.80%, 8/15/2025 333,000 322,517
3.00%, 4/1/2026 413,000 395,179 4.00%, 11/15/2028 326,000 312,914
3.13%, 12/15/2049 395,000 289,172 4.50%, 11/15/2048 520,000 465,000
3.25%, 4/15/2032 220,000 197,696 Target Corp.:

3.35%, 9/15/2025 440,000 424,970 1.95%, 1/15/2027 (b) 221,000 202,341
3.35%, 4/15/2050 498,000 380,163 2.35%, 2/15/2030 350,000 303,152
3.63%, 4/15/2052 (b) 282,000 224,596 2.50%, 4/15/2026 466,000 440,985
3.90%, 12/6/2028 273,000 264,223 2.65%, 9/15/2030 521,000 454,864
3.90%, 6/15/2047 345,000 293,219 2.95%, 1/15/2052 270,000 188,722
4.20%, 4/1/2043 375,000 335,179 3.38%, 4/15/2029 (b) 160,000 150,010
4.25%, 4/1/2046 437,000 387,505 3.50%, 7/1/2024 495,000 485,981
4.40%, 3/15/2045 246,000 224,330 4.00%, 7/1/2042 175,000 157,206
4.50%, 9/15/2032 (b) 145,000 143,203 4.40%, 1/15/2033 (b) 85,000 82,627
4.50%, 12/6/2048 266,000 246,656 4.50%, 9/15/2032 (b) 543,000 530,147
4.88%, 2/15/2044 200,000 194,760 4.80%, 1/15/2053 (b) 360,000 344,351
4.95%, 9/15/2052 (b) 100,000 99,258 6.50%, 10/15/2037 36,000 40,809
5.88%, 12/16/2036 878,000 956,528 TJX Cos., Inc.:

Lowe's Cos., Inc.: 1.15%, 5/15/2028 174,000 148,372
1.30%, 4/15/2028 (b) 638,000 539,659 2.25%, 9/15/2026 257,000 237,134
1.70%, 9/15/2028 382,000 324,807 Tractor Supply Co.

1.70%, 10/15/2030 846,000 678,162 1.75%, 11/1/2030 252,000 199,768
2.50%, 4/15/2026 253,000 236,793 Walgreens Boots Alliance,

2.63%, 4/1/2031 617,800 521,182 Inc.:

2.80%, 9/15/2041 250,000 176,815 3.20%, 4/15/2030 (b) 150,000 127,482
3.00%, 10/15/2050 349,000 228,644 3.45%, 6/1/2026 419,000 393,512
3.10%, 5/3/2027 872,000 814,387 3.80%, 11/18/2024 101,000 98,432
3.38%, 9/15/2025 312,000 299,124 4.10%, 4/15/2050 (b) 718,000 511,252
3.50%, 4/1/2051 (b) 185,000 131,720 4.80%, 11/18/2044 210,000 174,012
3.65%, 4/5/2029 408,000 377,820 Walmart, Inc.:

3.70%, 4/15/2046 325,000 248,141 1.05%, 9/17/2026 447,000 399,055
3.75%, 4/1/2032 (b) 760,000 687,177 1.50%, 9/22/2028 281,000 243,961
4.00%, 4/15/2025 497,000 483,770 2.38%, 9/24/2029 (b) 43,000 38,067
4.25%, 4/1/2052 409,000 333,728 2.50%, 9/22/2041 1,069,000 796,373
4.50%, 4/15/2030 359,000 349,145 2.65%, 12/15/2024 250,000 240,992
4.55%, 4/5/2049 100,000 85,419 2.85%, 7/8/2024 479,000 467,188
5.00%, 4/15/2033 (b) 220,000 217,620 2.95%, 9/24/2049 185,000 138,136
5.13%, 4/15/2050 125,000 117,295 3.05%, 7/8/2026 689,000 659,993
5.15%, 7/1/2033 560,000 558,874 3.25%, 7/8/2029 (b) 573,000 537,400
5.63%, 4/15/2053 (b) 210,000 209,681 3.55%, 6/26/2025 (b) 342,000 333,228
5.75%, 7/1/2053 (b) 280,000 284,547 3.70%, 6/26/2028 (b) 275,000 266,139
5.80%, 9/15/2062 320,000 317,456 3.90%, 9/9/2025 (b) 450,000 440,869

McDonald's Corp.: 3.90%, 4/15/2028 470,000 458,762

Series MTN, 1.45%, 3.95%, 9/9/2027 460,000 451,605

9/1/2025 15,000 13,851 3.95%, 6/28/2038 225,000 207,594
Series MTN, 2.13%, 4.00%, 4/15/2030 250,000 243,137
3/1/2030 15,000 12,770 4.10%, 4/15/2033 (b) 500,000 485,475
Series MTN, 2.63%, 4.15%, 9/9/2032 (b) 332,000 327,259
9/1/2029 (b) 60,000 53,216 4.50%, 9/9/2052 (b) 625,000 610,012
Class MTN, 3.30%, 4.50%, 4/15/2053 470,000 458,320
7/1/2025 150,000 144,668 5.63%, 4/1/2040 175,000 190,865
Series MTN, 3.38%, 6.20%, 4/15/2038 200,000 230,546
5/26/2025 185,000 179,256 48,642,233
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AT 0.6% 2.70%, 5/1/2025 (c) 125,000 118,504

Advanced Micro Devices, Inc.: 3.25%, 5/11/2041 295,000 214,350
3.92%, 6/1/2032 (b) 170,000 161,078 3.40%, 5/1/2030 159,000 140,826
4.39%, 6/1/2052 303,000 275,903 4.30%, 6/18/2029 605,000 569,831

Analog Devices, Inc.: 4.40%, 6/1/2027 588,000 568,243
1.70%, 10/1/2028 435,000 373,761 5.00%, 1/15/2033 257,000 247,054
2.10%, 10/1/2031 374,000 309,586 Qorvo, Inc.:

2.80%, 10/1/2041 110,000 81,748 1.75%, 12/15/2024 (¢) 260,000 241,862
3.45%, 6/15/2027 (¢) 179,000 169,551 4.38%, 10/15/2029 150,000 135,649
3.50%, 12/5/2026 383,000 368,948 QUALCOMM, Inc.:

Applied Materials, Inc.: 1.30%, 5/20/2028 (b) 355,000 302,584
1.75%, 6/1/2030 (b) 540,000 451,084 2.15%, 5/20/2030 359,000 308,514
3.90%, 10/1/2025 109,000 106,515 3.25%, 5/20/2027 586,000 555,546
4.35%, 4/1/2047 (b) 372,000 348,158 3.45%, 5/20/2025 204,059 198,009
5.10%, 10/1/2035 269,000 273,350 4.25%, 5/20/2032 55,000 53,596

Broadcom Corp./Broadcom 4.30%, 5/20/2047 (b) 512,000 463,575
Cayman Finance Ltd.: 4.50%, 5/20/2052 935,000 850,878
3.50%, 1/15/2028 310,000 286,372 4.65%, 5/20/2035 369,000 368,779
3.88%, 1/15/2027 1,055,000 1,006,259 5.40%, 5/20/2033 (b) 250,000 263,135

Broadcom, Inc.: 6.00%, 5/20/2053 215,000 240,404
1.95%, 2/15/2028 () 272,000 235,359 Skyworks Solutions, Inc.

2.45%, 2/15/2031 (e) 656,000 532,862 1.80%, 6/1/2026 222,000 198,659
2.60%, 2/15/2033 (e) 300,000 233,859 Texas Instruments, Inc.:

3.14%, 11/15/2035 (¢) 405,000 310,424 1.13%, 9/15/2026 122,000 108,889
3.15%, 11/15/2025 139,000 132,092 1.38%, 3/12/2025 (b) 500,000 469,735
3.19%, 11/15/2036 (c) 256,000 193,457 1.75%, 5/4/2030 287,000 241,057
3.42%, 4/15/2033 (e) 1,576,000 1,319,396 1.90%, 9/15/2031 25,000 20,548
3.46%, 9/15/2026 346,000 327,226 2.25%, 9/4/2029 202,000 176,340
3.47%, 4/15/2034 (¢) 854,000 699,955 2.90%, 11/3/2027 397,000 370,572
3.50%, 2/15/2041 (e) 431,000 322,634 3.88%, 3/15/2039 338,000 303,122
3.75%, 2/15/2051 (e) 259,000 191,217 4.15%, 5/15/2048 (b) 414,000 376,053
4.11%, 9/15/2028 718,000 679.321 4.60%, 2/15/2028 (b) 115,000 115,237
4.15%, 11/15/2030 566,000 520,137 5.00%, 3/14/2053 300,000 304,497
4.15%, 4/15/2032 (e) 550,000 498,030 TSMC Arizona Corp.:

4.30%, 11/15/2032 127,000 116,365 1.75%, 10/25/2026 (b) 338,000 300,844
4.75%, 4/15/2029 272,000 263,350 2.50%, 10/25/2031 949,000 794,749
4.93%, 5/15/2037 (e) 716,000 646,483 3.13%, 10/25/2041 561,000 447,970
5.00%, 4/15/2030 391,000 383,489 3.25%, 10/25/2051 (b) 200,000 153,736

Intel Corp.: 3.88%, 4/22/2027 175,000 168,240
1.60%, 8/12/2028 (b) 220,000 189,519 Xilinx, Inc.

2.00%, 8/12/2031 265,000 216,092 2.38%, 6/1/2030 331,000 285,759
2.45%, 11/15/2029 1,255,000 1,087,821 41,626,938
2.80%, 8/12/2041 140,000 99,830 RS — 0.0% (a)
3.10%, 2/15/2060 460,000 294,423 Huntington Ingalls Industries,
3.25%, 11/15/2049 569,000 400,212 Inc.:
3.40%, 3/25/2025 964,000 934,723 2.04%, 8/16/2028 350,000 294,427
3.70%, 7/29/2025 612,000 594,589 3.48%, 12/1/2027 356,500 327,121
3.73%, 12/8/2047 578,000 449,476 T o2l.548
3.75%, 3/25/2027 412,000 396,323 8 o -
3.90%, 3/25/2030 632,000 595,698 : 7 ho=7 —07 "

ctivision Blizzard, Inc.:
4.00%, 8/5/2029 175,000 166,502 1.35%, 9/15/2030 139,000 111,243
4.75%, 3/25/2050 1,153,000 1,042,589 2.50%. 9/15/2050 500,000 01125
4.88%, 2/10/2026 250,000 249,340 3 40% 971512026 365,000 347794
4.88%, 2/10/2028 1,575,000 1,569,393 Adobe, T ’ ’
5.20%, 2/10/2033 (b) 535,000 539,986 2.15%, 2/1/2027 (b) 525.000 482.627
5.63%, 2/10/2043 100,000 101,625 230%. 2/1/2030 19,000 367.614
5.70%, 2/10/2053 1,505,000 1,533,053 325% 2/1/2025 218000 211645
5.90%, 2/10/2063 625,000 644,562 Autodesk. Tnc.: ’ ’

KLA Corp.: o, 191
3.30%, 3/1/2050 365,000 274,816 ;:ggoﬁ‘ :/21/ ;/52%231 2?2’838 Z?ﬁg
4.10%, 3/15/2029 179,000 172,271 3.50% 6/15/2027 320,000 303037
4.65%, 11/1/2024 323,000 318,459 Broadridge Financial ’ ’
4.95%, 7/15/2052 500,000 492,180 Solutions, Tnc.-

5.00%, 3/15/2049 120,000 116,308 o
S pmem e

Lam Research Corp.: o | .
2.88%, 6/15/2050 257,000 179,404 Elcﬁ{iﬂf‘;‘ 2/,1257 /Izr?c2,6 283000 200716
i‘ggz” Z}ggggg (b) %}{888 ?gg’gﬁ 1.85%, 2/15/2031 (b) 325,000 262,788
4.88%, 3/15/2049 (b) 511,000 495,604 Fldesl;yvgil(ﬁil frformation

Marvell Technology, Inc.: o 211170
2.95%, 4/15/2031 365,000 305,720 }égoﬁ gﬂgg%g ggi’ggg g} igg?
4.88%, 6/22/2028 (b) 154,000 149,562 3.10% 3/1/2041 248,000 170,832

Microchip Technology, Inc. 4.70%, 7/15/2027 111,000 108,223

Mic?ff‘é*ci;‘ ; lzfgzy“ e 150,000 141,540 5.10%, 7/15/2032 (b) 451,000 436,983

, Inc.: 0
3.48%, 11/1/2051 (b) 244,000 162,587 F‘S:W&hﬁ 711512052 150,000 141,614
4.19%, 2/15/2027 329,000 315,360 coy o
Sow mw seom w0 e
5.33%, 2/6/2029 110,000 108,387 2.75%, 7/1/2024 859,000 833.531
5.38%, 4/15/2028 (b) 200,000 198,136 3 20% . 7/1/2026 535000 530768
5.88%, 9/15/2033 800,000 792,976 3 50%. 71112029 659,000 603,064
Nvfgliﬁé 117112029 250,000 259,865 3.85% 6/1/2025 124,000 120,292
orp.: o,
2.00%, 6/15/2031 (b) 250,000 209,550 i:ig;:’ ;?1//12%258 ﬁi’ggg ;11;;22
2.85%, 4/1/2030 (b) 487,000 441,694 Intuit. Tno.: ’ ’
3.20%, 9/16/2026 645,000 621,225 0.05%. 7/15/2025 109,000 99,623
3.50%, 4/1/2040 422,000 361,397 1.35%, 7/15/2027 (b) 362,000 317318
3.50%, 4/1/2050 142,000 115,345 Les%. 7/15/2030 45,000 69,031
3.70%, 4/1/2060 (b) 110,000 90,563 Microsoft Corp. ’ ’

NXP BV/NXP Funding LLC 2.40%, 8/8/2026 1,070,000 1,004,184
5.55%, 12/1/2028 213,000 214,663 2.53%. 6/1/2050 2,194,000 1,517,787

NXP BV/NXP 2.68%, 6/1/2060 666,000 446,073
f:‘cnfi'“g LLC/NXP USA, 2.70%, 2/12/2025 (b) 775,000 747,821

. )
2.65%, 2/15/2032 (b) 300,000 242,556 2.92%, 3/17/2052 (b) 1,796,000 1,334,751
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3.04%, 3/17/2062 822,000 600,068 3.50%, 9/15/2053 1,833,000 1,297,691
3.13%, 11/3/2025 844,000 812,257 3.55%, 9/15/2055 1,806,000 1,264,345
3.30%, 2/6/2027 1,259,000 1,211,082 3.65%, 6/1/2051 657,000 482,047
3.45%, 8/8/2036 439,000 400,249 3.65%, 9/15/2059 1,447,000 1,006,577
3.50%, 2/12/2035 (b) 584,000 546,496 3.80%, 2/15/2027 365,000 348,852
3.70%, 8/8/2046 459,000 401,657 3.80%, 12/1/2057 1,748,000 1,264,381
3.95%, 8/8/2056 210,000 189,143 4.10%, 2/15/2028 (b) 385,000 368,757
4.10%, 2/6/2037 315,000 305,884 4.25%, 3/1/2027 937,000 910,998
4.20%, 11/3/2035 199,000 197,042 4.30%, 2/15/2030 1,147,250 1,089,325
4.25%, 2/6/2047 (b) 259,000 251,492 4.35%, 3/1/2029 680,000 652,943
4.45%, 11/3/2045 300,000 295,785 4.35%, 6/15/2045 314,000 263,079
4.50%, 10/1/2040 150,000 150,371 4.50%, 5/15/2035 911,000 837,036

Oracle Corp.: 4.50%, 3/9/2048 132,000 111,708
1.65%, 3/25/2026 840,000 762,804 4.55%, 3/9/2049 693,000 587,740
2.30%, 3/25/2028 581,000 512,558 4.75%, 5/15/2046 775,000 684,472
2.50%, 4/1/2025 1,215,000 1,153,217 4.85%, 3/1/2039 393,000 362,083
2.65%, 7/15/2026 1,258,000 1,164,820 5.25%, 3/1/2037 1,352,000 1,321,134
2.80%, 4/1/2027 603,000 554,790 5.40%, 2/15/2034 805,000 807,004
2.88%, 3/25/2031 1,165,000 992,883 Bell Telephone Co. of Canada
2.95%, 11/15/2024 591,000 570,658 or Bell Canada:

2.95%, 5/15/2025 835,000 796,799 Series US-5, 2.15%,

2.95%, 4/1/2030 962,000 839,788 2/15/2032 (b) 116,000 93,240
3.25%, 11/15/2027 978,000 907,555 4.46%, 4/1/2048 (b) 214,000 185,506
3.25%, 5/15/2030 155,000 138,196 5.10%, 5/11/2033 (b) 765,000 756,088
3.40%, 7/8/2024 1,073,000 1,049,576 British Telecommunications

3.60%, 4/1/2040 1,029,000 796,230 PLC

3.60%, 4/1/2050 1,291,000 921,839 9.63%, 12/15/2030 1,036,500 1,271,868
3.65%, 3/25/2041 643,000 495,271 Cisco Systems, Inc.:

3.80%, 11/15/2037 782,900 640,177 2.50%, 9/20/2026 25,000 23,424
3.85%, 7/15/2036 448,000 374,586 3.50%, 6/15/2025 106,000 102,897
3.85%, 4/1/2060 250,000 175,373 5.50%, 1/15/2040 556,000 590,444
3.90%, 5/15/2035 367,000 316,372 5.90%, 2/15/2039 724,000 801,215
3.95%, 3/25/2051 425,000 320,900 Corning, Inc.:

4.00%, 7/15/2046 768,000 590,369 3.90%, 11/15/2049 250,000 188,425
4.00%, 11/15/2047 1,027,000 791,180 5.45%, 11/15/2079 464,000 421,507
4.10%, 3/25/2061 557,000 409,868 5.85%, 11/15/2068 400,000 382,956
4.13%, 5/15/2045 574,000 450,636 Deutsche Telekom

4.30%, 7/8/2034 375,000 340,594 International Finance BV

4.38%, 5/15/2055 414,000 332,786 8.75%, 6/15/2030 934,000 1,118,829
5.38%, 7/15/2040 361,000 344,549 Juniper Networks, Inc.:

5.80%, 11/10/2025 (b) 80,000 80,898 2.00%, 12/10/2030 533,000 413,827
6.13%, 7/8/2039 338,000 347,944 3.75%, 8/15/2029 (b) 359,000 323,926
6.15%, 11/9/2029 150,000 156,254 Motorola Solutions, Inc.:

6.25%, 11/9/2032 500,000 530,475 2.30%, 11/15/2030 304,000 245,930
6.50%, 4/15/2038 (b) 307,700 328,537 2.75%, 5/24/2031 320,000 262,397
6.90%, 11/9/2052 640,000 717,165 4.60%, 2/23/2028 536,000 519,566

Roper Technologies, Inc.: 4.60%, 5/23/2029 197,000 190,625
1.40%, 9/15/2027 290,000 250,021 5.50%, 9/1/2044 91,000 86,465
1.75%, 2/15/2031 250,000 198,448 Nokia Oyj
2.00%, 6/30/2030 193,000 157,992 6.63%, 5/15/2039 350,000 335,951
2.95%, 9/15/2029 184,000 162,816 Orange SA:

3.80%, 12/15/2026 357,000 341,603 5.38%, 1/13/2042 1,039,000 1,033,088

Salesforce, Inc.: 5.50%, 2/6/2044 100,000 101,397
0.63%, 7/15/2024 114,000 108,558 9.00%, 3/1/2031 616,000 756,842
1.50%, 7/15/2028 (b) 180,000 155,016 Rogers Communications, Inc.:

1.95%, 7/15/2031 470,000 388,004 2.95%, 3/15/2025 (e) 676,000 642,639
2.70%, 7/15/2041 275,000 201,482 3.20%, 3/15/2027 (e) 250,000 232,353
2.90%, 7/15/2051 491,000 345,600 3.63%, 12/15/2025 168,000 158,864
3.05%, 7/15/2061 305,000 207,589 3.80%, 3/15/2032 (e) 920,000 804,347
3.70%, 4/11/2028 593,000 572,002 4.30%, 2/15/2048 286,000 223,932

ServiceNow, Inc. 4.50%, 3/15/2042 (e) 420,000 348,499
1.40%, 9/1/2030 529,000 419,180 4.50%, 3/15/2043 189,000 156,662

Take-Two Interactive 5.45%, 10/1/2043 492,000 453,668
Software, Inc.: 7.50%, 8/15/2038 294,000 324,326
3.70%, 4/14/2027 169,000 160,104 Sprint Capital Corp.:

4.00%, 4/14/2032 (b) 150,000 137,427 6.88%, 11/15/2028 175,000 185,561
4.95%, 3/28/2028 (b) 250,000 247,210 8.75%, 3/15/2032 600,000 725,196
5.00%, 3/28/2026 250,000 247,555 Telefonica Emisiones SA:

VMware, Inc.: 4.67%, 3/6/2038 514,000 435,959
1.00%, 8/15/2024 330,000 312,474 5.21%, 3/8/2047 698,000 607,546
1.40%, 8/15/2026 486,000 428,812 5.52%, 3/1/2049 332,000 299,321
1.80%, 8/15/2028 105,000 88,195 7.05%, 6/20/2036 (b) 915,000 999,912
2.20%, 8/15/2031 304,000 238,886 Telefonica Europe BV
3.90%, 8/21/2027 264,000 250,615 8.25%, 9/15/2030 382,000 441,118
4.50%, 5/15/2025 555,000 543,295 TELUS Corp.:

Workday, Inc.: 3.40%, 5/13/2032 575,000 492,252
3.50%, 4/1/2027 45,000 42,653 3.70%, 9/15/2027 136,000 127,822
3.80%, 4/1/2032 990,000 890,871 4.30%, 6/15/2049 101,000 82,290

45,778,781 T-Mobile USA, Inc.:

BEEE —1.1% 1.50%, 2/15/2026 253,000 228,755

America Movil SAB de CV: 2.05%, 2/15/2028 391,000 339,630
2.88%, 5/7/2030 251,000 218310 2.25%, 2/15/2026 360,000 331,603
3.63%, 4/22/2029 410,000 375,601 2.25%, 11/15/2031 578,000 462,487
4.38%, 7/16/2042 110,000 96,735 2.55%, 2/15/2031 (b) 801,000 665,759
4.38%, 4/22/2049 (b) 363,000 316,180 2.63%, 4/15/2026 694,000 643,539
4.70%, 7/21/2032 350,000 337,579 2.70%, 3/15/2032 264,000 218,740
6.13%, 3/30/2040 (b) 730,000 777,268 2.88%, 2/15/2031 1,005,000 852,160

AT&T, Inc.: 3.00%, 2/15/2041 355,000 259,217
1.65%, 2/1/2028 559,500 481343 3.30%, 2/15/2051 883,000 619,963
1.70%, 3/25/2026 1,301,000 1,185,289 3.38%, 4/15/2029 746,000 670,766
2.25%, 2/1/2032 (b) 561,000 445,939 3.40%, 10/15/2052 774,000 552,396
2.30%, 6/1/2027 815,000 733,378 3.50%, 4/15/2025 608,100 585,108
2.55%, 12/1/2033 986,000 771,634 3.50%, 4/15/2031 838,000 739,099
2.75%, 6/1/2031 1,305,000 1,101,355 3.75%, 4/15/2027 77,000 72,945
3.50%, 6/1/2041 1,156,000 888,155 3.88%, 4/15/2030 3,073,000 2,832,722

4.38%, 4/15/2040 806,000 713,503
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4.50%, 4/15/2050 679,000 583,376 3.50%, 5/1/2050 35,000 26,989
4.75%, 2/1/2028 (b) 150,000 145,803 4.00%, 6/1/2028 356,000 340,696
4.80%, 7/15/2028 (b) 469,000 460,347 4.20%, 11/15/2069 480,000 376,267
5.05%, 7/15/2033 660,000 648,054 4.30%, 5/15/2043 115,000 100,902
5.20%, 1/15/2033 410,000 407,417 4.80%, 8/1/2045 (b) 100,000 93,357
5.38%, 4/15/2027 240,000 238,714 6.13%, 9/15/2115 316,000 327,935
5.65%, 1/15/2053 (b) 510,000 517,742 7.13%, 10/15/2031 350,000 395,598
5.75%, 1/15/2054 190,000 195,558 CH Robinson Worldwide, Inc.

5.80%, 9/15/2062 205,000 208,030 4.20%, 4/15/2028 247,000 236,843

Verizon Communications, CSX Corp.:

Inc.: 2.40%, 2/15/2030 149,000 128,535
0.85%, 11/20/2025 1,092,000 985,552 2.60%, 11/1/2026 156,000 144,417
1.45%, 3/20/2026 638,000 578,424 3.25%, 6/1/2027 446,000 420,681
1.68%, 10/30/2030 (b) 303,000 239,585 3.35%, 9/15/2049 157,000 116,014
1.75%, 1/20/2031 726,000 572,407 3.40%, 8/1/2024 693,000 676,624
2.10%, 3/22/2028 785,000 689,709 3.80%, 3/1/2028 215,360 205,652
2.36%, 3/15/2032 874,000 703,019 3.80%, 11/1/2046 235,000 190,131
2.55%, 3/21/2031 1,449,000 1,210,176 3.80%, 4/15/2050 150,000 119,177
2.65%, 11/20/2040 643,000 447,007 4.10%, 11/15/2032 (b) 250,000 236,557
2.85%, 9/3/2041 740,000 526,517 4.25%, 3/15/2029 517,000 500,968
2.88%, 11/20/2050 573,000 373,086 4.25%, 11/1/2066 285,000 236,342
2.99%, 10/30/2056 2,362,000 1,500,909 4.30%, 3/1/2048 242,000 210,591
3.00%, 3/22/2027 673,250 629,031 4.50%, 11/15/2052 220,000 198,750
3.00%, 11/20/2060 654,000 409,417 4.50%, 8/1/2054 104,000 92,323
3.15%, 3/22/2030 119,000 105,853 4.65%, 3/1/2068 125,000 112,075
3.38%, 2/15/2025 618,000 597,198 4.75%, 11/15/2048 149,000 138,104
3.40%, 3/22/2041 918,000 708,109 6.00%, 10/1/2036 175,000 184,454
3.50%, 11/1/2024 57,000 55,514 FedEx Corp.:

3.55%, 3/22/2051 1,205,000 899,870 2.40%, 5/15/2031 (b) 155,000 128,597
3.70%, 3/22/2061 785,000 570,946 3.10%, 8/5/2029 495,000 446,005
3.88%, 2/8/2029 693,000 650,977 3.25%, 4/1/2026 773,000 739,073
3.88%, 3/1/2052 250,000 196,168 3.40%, 2/15/2028 193,000 179,731
4.00%, 3/22/2050 324,000 263,188 3.88%, 8/1/2042 250,000 201,530
4.02%, 12/3/2029 484,000 451,499 4.05%, 2/15/2048 376,000 300,394
4.13%, 3/16/2027 623,000 605,276 4.10%, 4/15/2043 287,000 234,115
4.13%, 8/15/2046 186,000 153,245 4.25%, 5/15/2030 274,000 262,054
4.27%, 1/15/2036 1,226,000 1,107,323 4.40%, 1/15/2047 295,000 249,487
4.33%, 9/21/2028 1,042,000 1,004,030 4.75%, 11/15/2045 355,000 316,820
4.40%, 11/1/2034 508,000 468,584 4.90%, 1/15/2034 107,000 104,437
4.50%, 8/10/2033 629,500 593,644 5.10%, 1/15/2044 380,000 353,674
4.86%, 8/21/2046 (b) 250,000 229,085 5.25%, 5/15/2050 257,000 246,951
5.05%, 5/9/2033 (b) 325,000 321,243 JB Hunt Transport Services,

5.25%, 3/16/2037 260,000 257,798 Inc.

6.55%, 9/15/2043 935,000 1,040,720 3.88%, 3/1/2026 236,000 227,990

Vodafone Group PLC: Kirby Corp.

4.13%, 5/30/2025 425,000 414,855 4.20%, 3/1/2028 (b) 201,000 187,961
4.38%, 2/19/2043 1,096,000 919,928 Norfolk Southern Corp.:
4.88%, 6/19/2049 601,000 532,955 2.30%, 5/15/2031 234,000 194,786
5.00%, 5/30/2038 200,000 188,420 2.55%, 11/1/2029 321,000 277,203
5.75%, 2/10/2063 675,000 654,203 2.90%, 6/15/2026 550,000 518,050
6.15%, 2/27/2037 661,000 692,391 2.90%, 8/25/2051 150,000 99,333
7.88%, 2/15/2030 167,000 191,349 3.00%, 3/15/2032 344,000 296,146
76,270,261 3.05%, 5/15/2050 215,000 149,006

BEE/5 — AREE — 0.0% (2) 3.16%, 5/15/2055 349,000 239,009

Hasbro, Inc.: 3.40%, 11/1/2049 404,000 297,199
3.00%, 11/19/2024 336,000 322,977 3.70%, 3/15/2053 743,000 575,290
3.55%, 11/19/2026 85,000 78,970 3.80%, 8/1/2028 85,000 80,496
3.90%, 11/19/2029 (b) 497,000 450,123 4.15%, 2/28/2048 175,000 147,131

852,070 4.45%, 3/1/2033 250,000 239,297

. —_— Ryder System, Inc.:

0.5
éﬁi? N 0.15\14 thern Sant Series MTN, 2.50%,
urington Northern Santa 9/1/2024 397,000 381,315
Fe LLC: Series MTN, 2.85%
2.88%, 6/15/2052 250,000 171,295 NR02T by 145.000 132.491
3.00%, 4/1/2025 228,000 219,610 Series MTN. 2.00% ’ ’
3.30%, 9/15/2051 350,000 261,345 Pantiid
12/1/2026 105,000 96,091
3.40%, 9/1/2024 465,000 453,766 4.30%, 6/15/2027 250,000 240,515
3.55%, 2/15/2050 140,000 111,084 Union Pacific Corp.: ’ ’
3.65%, 9/1/2025 178,000 172,665 2.15%, 2/5/2027 145,000 132,546
3.90%, 8/1/2046 190,000 157,008 .
2.38%, 5/20/2031 455,000 384,925
4.05%, 6/15/2048 225,000 192,589 .
2.40%, 2/5/2030 461,000 401,347
4.13%, 6/15/2047 130,000 112,870 .
2.75%, 3/1/2026 219,000 207,181
4.15%, 12/15/2048 337,000 293,608 .
2.80%, 2/14/2032 206,000 177,741
4.38%, 9/1/2042 145,000 131,138 )
2.89%, 4/6/2036 457,000 364,224
4.40%, 3/15/2042 571,000 517,874 .
2.95%, 3/10/2052 150,000 104,232
4.45%, 3/15/2043 458,000 415,937 )
3.00%, 4/15/2027 (b) 285,000 268,142
4.55%, 9/1/2044 230,000 211,473 .
3.25%, 8/15/2025 300,000 288,627
4.70%, 9/1/2045 265,000 246,651 .
3.25%, 2/5/2050 480,000 358,498
4.95%, 9/15/2041 100,000 97,662 .
3.38%, 2/14/2042 214,000 171,247
5.20%, 4/15/2054 440,000 448,950 3 S0 31412053 201,000 310,129
5.40%, 6/1/2041 335,000 342,571 ear ' ’
Camntinn National Rail ; ; 3.55%, 5/20/2061 100,000 74,001
"’“Cao‘f‘“ ational Rathway Series MTN, 3.55%,
2.45%, 5/1/2050 382,000 244,025 8/15/2039 216,000 180,883
3.70%, 3/1/2029 125,000 119,419
2.75%, 3/1/2026 300,000 282,612 .
3.75%, 7/15/2025 223,000 216,566
3.20%, 8/2/2046 612,000 454,373 .
3.75%, 2/5/2070 211,000 159,674
3.65%, 2/3/2048 307,000 249,410 3800 10112051 334000 273653
6.90%, 7/15/2028 171,000 186,645 posed ’ '
Canadian Pacific Railway Co.: / , 3.80%, 4/6/2071 541,000 414,671
B 0
1.35%, 12/2/2024 893,000 839,500 3.84%, 3/2012060 748,000 394,271
3.88%, 2/1/2055 192,000 155,933
1.75%, 12/2/2026 115,000 103,399 )
3.95%, 9/10/2028 988,000 957,323
2.05%, 3/5/2030 (b) 260,000 218,215 .
3.95%, 8/15/2059 236,000 191,771
2.45%, 12/2/2031 (b) 222,000 195,025 450% 9/10/2048 154°000 138408
2.90%, 2/1/2025 150,000 143,985 United Parcel Service. Inc.: ’ ;
3.00%, 12/2/2041 450,000 369,382 2 200% om0 305.000 204,00
3.10%, 12/2/2051 140,000 99,376 oo y ’
0%, g » 2.40%, 11/15/2026 (b) 216,000 201,347
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2.50%, 9/1/2029 386,000 341,757 5.04%, 4/21/2027 144,000 143,041
2.80%, 11/15/2024 (b) 110,000 106,318 Hyundai Auto Receivables
3.05%, 11/15/2027 150,000 141,354 Trust
3.40%, 3/15/2029 (b) 248,000 234,286 Series 2022-A, Class A3,
3.63%, 10/1/2042 199,000 165,297 2.22%, 10/15/2026 500,000 479,612
3.75%, 11/15/2047 302,000 253,272 Mercedes-Benz Auto
3.90%, 4/1/2025 399,000 390,685 Receivables Trust
4.25%, 3/15/2049 245,000 220,569 Series 2022-1, Class A3,
4.45%, 4/1/2030 189,500 188,755 5.21%, 8/16/2027 424,000 421,404
4.88%, 3/3/2033 290,000 293,309 Nissan Auto Lease Trust:
4.88%, 11/15/2040 415,000 408,671 Series 2023-A, Class A3,
6.20%, 1/15/2038 433,000 484,687 4.91%, 1/15/2026 122,000 120,639
32,265,923 Series 2023-B, Class A3,
B - U—2 — 0.0% (a) | 5.69%, 7/15/2026 127,000 126,729
GATX Corp.: Nissan Auto Receivables
3.25%, 9/15/2026 625,000 576,769 Ovwmer Trust
3.50%, 6/1/2032 431,000 368,837 Series 2023-A, Class A3,
3.85%, 3/30/2027 132,000 123,989 4.91%, 11/15/2027 500,000 495,727
4.00%, 6/30/2030 121,000 110,545 Santander Drive Auto
4.55%, 11/7/2028 119,000 113.796 Receivables Trust
1293936 Pty 20/235‘/22’0(2:17“55 A 162,000 160,652
. . R 5.21%, 7/1 X X
I\‘/-’_'\”—%'\’ ES A —00% (2) Toyota Auto Receivables
Hercules Capital, Inc. Owner Trust:
3.38%, 1/20/2027 145,000 __ 125,554 Series 2022-C, Class A3,
3.76%, 4/15/2027 500,000 485,770
K —0.0% (a) Series 2022-D, Class A3,
American Water Capital 5.30%, 9/15/2027 500,000 498,963
Corp.: Volkswagen Auto Loan
2.30%, 6/1/2031 220,000 182,725 Enhanced Trust
2.80%, 5/1/2030 477,000 417,227 Series 20231, Class A3,
2.95%, 9/1/2027 325,000 300,333 5.02%, 6/20/2028 140,000 139,460
3.40%, 3/1/2025 250,000 241,878 World Omni Auto Receivables
3.45%, 6/1/2029 (b) 481,500 446,899 Trust:
3.75%, 9/1/2028 (b) 109,000 103,018 Series 2022-A, Class A3,
3.75%, 9/1/2047 126,000 99,655 1.66%, 5/17/2027 350,000 334,601
4.15%, 6/1/2049 175,000 147,170 Series 2023-A, Class A3,
4.20%, 9/1/2048 260,000 219,372 4.83%, 5/15/2028 600,000 592,143
Essential Utilities, Inc.: World Omni Automobile Lease
2.40%, 5/1/2031 380,000 308,507 Securitization Trust
3.57%, 5/1/2029 254,000 231,168 Series 2023-A, Class A3,
4.28%, 5/1/2049 270,000 219,110 5.07%, 9/15/2026 375,000 371,268
_ 2.917.062 12,166,672
HRECFRAS IVPy b A—F —02%
American Express Credit
(A 1 $1,833,993,347) _1,668,379,531 Account Master Trust:
Series 2021-1, Class A,
BEHRIES — 04% 0.90%, 11/15/2026 1,103,000 1,035,492
Series 2022-3, Class A,
BEIE —0.2% 3.75%, 8/15/2027 723,000 700,539
AmeriCredit Automobile Series 2023-1, Class A,
Receivables Trust 4.87%, 5/15/2028 391,000 388,500
Series 2023-1, Class A3, BA Credit Card Trust
5.62%, 11/18/2027 161,000 160,672 Series 2022-A2, Class A2,
BMW Vehicle Lease Trust 5.00%, 4/15/2028 1,000,000 994,643
Series 2023-1, Class A4, Barclays Dryrock Issuance
5.07%, 6/25/2026 130,000 128,912 Trust:
Capital One Prime Auto Series 2023-1, Class A,
Receivables Trust: 4.72%, 2/15/2029 300,000 295,828
Series 2022-1, Class A4, Series 2021-1, Class A,
3.32%, 9/15/2027 800,000 758,271 0.63%, 7/15/2027 500,000 470,851
Series 2023-1, Class A3, Capital One Multi-Asset
4.87%, 2/15/2028 250,000 246,914 Execution Trust:
CarMax Auto Owner Trust: Series 2022-Al, Class A1,
Series 2022-2, Class A3, 2.80%, 3/15/2027 500,000 478,391
3.49%, 2/16/2027 3,000,000 2,920,527 Series 2022-A2, Class A,
Series 2020-2, Class D, 3.49%, 5/15/2027 600,000 579,788
5.75%, 5/17/2027 1,000,000 992,921 Series 2023-Al, Class A,
Ford Credit Auto Lease Trust 4.42%, 5/15/2028 477,000 468,358
Series 2023-A, Class A4, Series 2021-A3, Class A3,
4.83%, 5/15/2026 500,000 492,952 1.04%, 11/15/2026 1,600,000 1,506,290
Ford Credit Auto Owner Trust: Chase Issuance Trust
Series 2022-C, Class A3, Series 2022-Al, Class A,
4.48%, 12/15/2026 465,000 457,490 3.97%, 9/15/2027 181,000 176,281
Series 2023-A, Class A3, Citibank Credit Card Issuance
4.65%, 2/15/2028 133,000 131,075 Trust
Series 2023-B, Class A3, Series 2007-A3, Class A3,
5.23%, 5/15/2028 150,000 149,368 6.15%, 6/15/2039 250,000 273,497
GM Financial Automobile Discover Card Execution
Leasing Trust Note Trust:
Series 2023-2, Class A3, Series 2021-A2, Class A2,
5.05%, 7/20/2026 301,000 298,267 1.03%, 9/15/2028 544,000 478,948
GM Financial Consumer Series 2022-Al, Class A1,
Automobile Receivables 1.96%, 2/15/2027 375,000 354,393
Trust: Series 2022-A2, Class A,
Series 2023-2, Class A3, 3.32%, 5/15/2027 250,000 240,829
4.47%, 2/16/2028 500,000 490,956 Series 2022-A3, Class A3,
Series 2023-1, Class A3, 3.56%, 7/15/2027 500,000 482,873
4.66%, 2/16/2028 75,000 73,857 Series 2023-A2, Class A,
Series 2022-1, Class A3, 4.93%, 6/15/2028 362,000 360,235
1.26%, 11/16/2026 350,000 333,713 Series 2022-A4, Class A,
Honda Auto Receivables 5.03%, 10/15/2027 286,000 284,399
Owner Trust: Synchrony Card Funding LLC:
Series 2023-2, Class A3, Series 2022-Al, Class A,
4.93%, 11/15/2027 162,000 160,768 3.37%, 4/15/2028 210,000 202,065

Series 2023-1, Class A3,
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Series 2022-A2, Class A, 3.50%, 01/31/2034 487,000 429368
3.86%, 7/15/2028 500,000 484,798 3.50%, 01/25/2050 734,000 552,313
10,256,998 3.50%, 04/15/2053 200,000 148,706
Z DD ABS — 0.0% (a) 3.86%, 06/21/2047 300,000 245,841
CNH Equipment Trust 4.00%, 01/31/2052 100,000 81,726
Series 2023-A, Class A3, 4.34%, 03/07/2042 243,000 216,049
4.81%, 8/15/2028 750,000 741,135 4.95%, 01/05/2036 335,000 331,080
John Deere Owner Trust 5,392,255
Series 2023-B, Class A3, KLY —0.2%
5.18%, 3/15/2028 167,000 166,084 Kreditanstalt fuer
John Deere Owner Trust 2022 ‘Wiederaufbau:
Series 2023-A, Class A4, Zero Coupon, 04/18/2036 415,000 246,597
2.49%, 1/16/2029 485,000 455,471 0.38%, 07/18/2025 (b) 1,270,000 1,159,561
Verizon Master Trust: 0.63%, 01/22/2026 1,222,000 1,103,845
Series 2021-1, Class A, 1.38%, 08/05/2024 238,000 227,730
0.50%, 5/20/2027 1,220,000 1,164,195 1.75%, 09/14/2029 158,000 138,173
Series 2023-4, Class A1A, 2.00%, 05/02/2025 1,144,000 1,083,574
5.16%, 6/20/2029 410,000 409,003 2.50%, 11/20/2024 2,134,000 2,054,722
2,935,888 2.88%, 04/03/2028 332,000 312,266
YRR RIS R 3.13%, 06/10/2025 1,916,000 1,850,358
Landwirtschaftliche
(A b $26,095,802) 25,359,558 Rentenbank:
—— 0.88%, 03/30/2026 347,000 313,393
S 280 2.38%, 06/10/2025 705,000 670,060
et Series 37, 2.50%,
F—=RLFYT —0.0% (a) 11/15/2027 (b) 147,000 136,379
National Australia Bank Ltd. Series 40, 0.50%,
4.90%, 6/13/2028 (b) 550,000 544,709 05/27/2025 613,000 _ 562,697
— 9,859,355
F—Z YT —0.0% (a) i —0.0% (a)
Oesterreichische Kontrollbank Hong Kong Government
AG: International Bonds
0.38%, 09/17/2025 255,000 231,509 Series GMTN, 1.75%,
0.50%, 09/16/2024 180,000 169,726 11/24/2031 200,000 164475
1.50%, 02/12/2025 773,000 728,885
2.88%, 05/23/2025 100,000 95,974 NYHY— —0.0% (a)
3.63%, 09/09/2027 (b) 136,000 132,170 Hungary Government
Series GMTN, 0.50%, International Bonds
02/02/2026 529,000 474,873 7.63%, 3/29/2041 480,600 543,544
1,833,137
T5IN —0.0% (a) AV FRVT7 —01%
Vale Overseas Ltd. Indonesia Government
6.13%, 6/12/2033 360,000 360,868 International Bonds:
- 1.85%, 03/12/2031 294,000 237,564
BFH 03% 2.15%, 07/28/2031 450,000 369,733
Canada Government 2.85%, 02/14/2030 361,000 321,272
International Bonds: 3.05%, 03/12/2051 649,000 475,912
0.75%, 05/19/2026 740,000 664,069 3.20%, 09/23/2061 4,000 2,729
1.63%, 01/22/2025 837,000 793,560 3.35%, 03/12/2071 415,000 286,765
2.88%, 04/28/2025 $19,000 788730 3.40%, 09/18/2029 245,000 226,277
3.75%, 04/26/2028 1,505,000 1,474,102 3.50%, 02/14/2050 279,000 212,849
Export Development Canada: T o 3.55%, 03/31/2032 400,000 362,668
3.38%, 08/26/2025 880,000 853,767 3.70%, 10/30/2049 315,000 251,241
4.38%, 06/29/2026 2,000,000 1,986,440 3.85%, 10/15/2030 100,000 93,897
Province of Alberta: 4.10%, 04/24/2028 440,000 425,106
1.30%, 07/22/2030 257,000 208,931 4.15%, 09/20/2027 968,000 939,086
3.30%, 03/15/2028 216,000 205,068 4.35%, 01/11/2048 365,000 3233810
Province of British Columbia: ’ ’ 4.55%, 01/11/2028 200,000 197,484
2.25%, 06/02/2026 260,000 242,603 4.65%, 09/20/2032 325,000 319,533
4.20%, 07/06/2033 1,365,000 1,361,683 4.75%, 02/11/2029 175,000 174,332
Series 10, 1.75% 4.85%, 01/11/2033 600,000 599,556
09272024 487.000 465,777 5.35%, 02/11/2049 417,000 421,320
Province of New Brunswick 5.45%, 09/20/2052 12,500 12,737
3.63%, 2/24/2028 150,000 143,777 _ 6,253,871
Province of Ontario: A ATV —0.0% (a)
1.05%, 04/14/2026 415,000 375,314 Israel Government
1.13%, 10/07/2030 3,470,000 2,782,732 International Bonds:
1.60%, 02/25/2031 130,000 107,004 2.75%, 07/03/2030 386,000 341,046
2.00%, 10/02/2029 237,000 206,854 2.88%, 03/16/2026 260,000 246,446
2.30%, 06/15/2026 180,000 167,909 3.88%, 07/03/2050 953,000 784,395
2.50%, 04/27/2026 253,000 237,941 4.13%, 01/17/2048 260,000 222,698
3.10%, 05/19/2027 250,000 236,370 4.50%, 01/17/2033 335,000 329,121
Province of Quebec: 4.50%, 01/30/2043 212,000 194,707
0.60%, 07/23/2025 334,000 306,007 State of Israel:
1.35%, 05/28/2030 150,000 123,779 2.50%, 01/15/2030 425,000 371,973
2.50%, 04/20/2026 275,000 259,033 3.38%, 01/15/2050 560,000 421,568
2.75%, 04/12/2027 315,000 294,345 2,911,954
3.63%, 04/13/2028 625,000 602,725 LEYT —01%
Series QO, 2.88%, Republic of Italy Government
10/16/2024 1,100,000 1,065,152 International Bonds:
Series QX, 1.50%, 1.25%, 02/17/2026 736,000 657,299
02/11/2025 980,000 923,562 2.38%, 10/17/2024 1,174,000 1,121,487
16,877,234 2.88%, 10/17/2029 700,000 610,162
FU —01% 3.88%, 05/06/2051 1,080,000 782,687
Chile Government 4.00%, 10/17/2049 665,000 499,568
International Bonds: 3,671,203
2.45%, 01/31/2031 450,000 388,395 BA —0.1%
2.55%, 01/27/2032 275,000 235271 Japan Bank for International
2.55%, 07/27/2033 510,000 417,078 Cooperation:
2.75%, 01/31/2027 699,000 648,302 0.63%, 07/15/2025 551,000 503,581
3.10%, 05/07/2041 735,000 553,984 1.25%, 01/21/2031 355,000 281,018
3.10%, 01/22/2061 310,000 202,904 1.63%, 01/20/2027 200,000 179,032
3.13%, 01/21/2026 412,600 395,168 1.88%, 07/21/2026 321,000 292,919
3.24%, 02/06/2028 581,000 546,070 1.88%, 04/15/2031 715,000 591,319
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2.00%, 10/17/2029 340,000 292308 2.46%, 05/05/2030 458,000 395,515
2.13%, 02/16/2029 350,000 305,680 2.65%, 12/10/2045 530,000 357,861
2.75%, 11/16/2027 520,000 480,693 2.95%, 05/05/2045 618,000 444,089
2.88%, 04/14/2025 224,000 214,527 3.00%, 02/01/2028 890,000 826,561
2.88%, 06/01/2027 1,063,000 988,803 3.20%, 07/06/2046 785,000 581,936
2.88%, 07/21/2027 592,000 552,070 3.70%, 02/02/2042 345,000 286,309
3.25%, 07/20/2028 345,000 323,130 3.75%, 01/14/2029 678,000 648,121
3.88%, 09/16/2025 358,000 349,075 3.95%, 01/20/2040 331,000 287,510
4.25%, 01/26/2026 420,000 413,053 4.63%, 07/17/2028 230,000 230,660
Series DTC, 2.13%, 5.00%, 07/17/2033 215,000 218,633

02/10/2025 225,000 213,678 5.00%, 01/13/2037 302,000 301,686
Series DTC, 2.25%, 5.50%, 03/30/2026 291,000 296,718
11/04/2026 817,000 749,802 5.50%, 01/17/2048 200,000 207,734
Series DTC, 2.38%, 5.95%, 10/13/2047 380,000 416,446
04/20/2026 160,000 149,328 6.38%, 10/23/2034 576,000 643,254
Series DTC, 2.50%, 7.50%, 09/25/2024 150,000 152,663
05/28/2025 640,000 607,360 7.75%, 01/14/2031 435,000 514,596
Series DTC, 2.75%, 9.50%, 02/02/2030 680,000 851,907
01/21/2026 535,000 506,800 9.50%, 02/02/2030 71,000 89,513

Japan International 10.63%, 03/16/2025 399,000 437,005
Cooperation Agency: 8,904,712
1.00%, 07/22/2030 200,000 157,260 H—F U F —0.0% ()

2.75%, 04/27/2027 499,000 461,864 Republic of Poland
3.25%, 05/25/2027 215,000 202,128 Government International
3.38%, 06/12/2028 316,000 297,426 Bonds:
9,112,854 3.25%, 04/06/2026 390,000 375,601

ARTI —02% 4.88%, 10/04/2033 825,000 810,257

Mexico Government 5.50%, 11/16/2027 275,000 282,169
International Bonds: 5.50%, 04/04/2053 507,000 511,680
2.66%, 05/24/2031 1,271,000 1,057,688 5.75%, 11/16/2032 837,000 878,248
3.25%, 04/16/2030 876,000 780,437 2,857,955
3.50%, 02/12/2034 840,000 704,054 BE _0.1% -
3.75%, 01/11/2028 895,000 851,593 Export-Import Bank of Korea:

3.77%, 05/24/2061 720,000 490,118 0.63%, 02/09/2026 260,000 230,274
4.13%, 01/21/2026 687,100 674,396 1.13%, 12/29/2026 239,000 206,871
4.15%, 03/28/2027 628,000 615,471 1.25%, 01/18/2025 208,000 195,270
4.28%, 08/14/2041 726,000 600,373 1.25%. 09/21/2030 175.000 138.850
4.35%, 01/15/2047 910,000 730,230 1.38%, 02/09/203 1 570,000 451,754
4.40%, 02/12/2052 395,000 312,097 1.88%. 02/12/2025 115,000 108,758
4.50%, 04/22/2029 926,000 899,063 213%, 01/18/2032 200,000 164.536
4.50%, 01/31/2050 1,104,000 900,974 2.38%, 04/21/2027 445,000 407.135
4.60%, 01/23/2046 1,330,000 1,108,090 2.50%, 06/29/2041 142,000 105,245
4.60%, 02/10/2048 393,600 324,692 2.63%, 05/26/2026 195,000 180,474
4.75%, 04/27/2032 354,000 338,113 2.88%, 01/21/2025 445,000 428,135
5.00%, 04/27/2051 890,000 773,196 4.00%, 09/15/2024 200,000 196,200
5.40%, 02/09/2028 200,000 203,342 4.25%, 09/15/2027 200,000 195,478
6.05%, 01/11/2040 622,000 631,691 5.00%, 01/11/2028 200,000 201,122
6.34%, 05/04/2053 1,000,000 1,020,950 5.13%, 01/11/2033 200,000 206502

6.35%, 02/09/2035 450,000 473,652 Korea Development Bank:
Series GMTN, 5.75%, 0.80%, 07/19/2026 285,000 248,429
10/12/2110 855,000 764,148 1.00%, 09/09/2026 550,000 479,594
Series MTN, 4.75%, 1.63%, 01/19/2031 525,000 423,392
03/08/2044 1,813,000 ___ 1,556,170 2.00%, 02/24/2025 325,000 307,593
15,810,538 2.00%, 09/12/2026 (b) 425,000 382,725

2RI —0.1% 2.00%, 10/25/2031 274,000 223,513

Panama Government 2.25%, 02/24/2027 350,000 320,016
International Bonds: 4.38%, 02/15/2033 200,000 194,472
2.25%, 09/29/2032 798,000 609,656 Korea International Bonds:

3.16%, 01/23/2030 592,000 518,130 1.00%, 09/16/2030 440,000 354,807

3.30%, 01/19/2033 250,000 208,745 2.75%, 01/19/2027 394,000 371,589

3.75%, 03/16/2025 400,000 387,160 4.13%, 06/10/2044 280,000 265,070

3.87%, 07/23/2060 637,000 421,446 6,987,804

3.88%, 03/17/2028 350,000 331,069 R—FSFL g I —12% -

4.30%, 04/29/2053 590,000 439,279 African Development Bank:

4.50%, 04/01/2056 868,000 650,184 3.38%, 07/07/2025 598,000 580,652

4.50%, 01/19/2063 410,000 299,972 4.38%, 03/14/2028 250,000 250,705

6.40%, 02/14/2035 535,000 558,438 Series GDIF, 0.88%,

6.70%, 01/26/2036 215,000 230,007 03/23/2026 698,000 630,720

6.85%, 03/28/2054 200,000 208,880 Series GDIF, 0.88%.

7.13%, 01/29/2026 436,000 454,364 07/22/2026 545,000 486,974

8.88%, 09/30/2027 670,000 768,041 Asian Development Bank:

9.38%, 04/01/2029 244,000 293,752 0.63%, 04/29/2025 1,230,000 1,136,151
6,379,123 1.50%, 10/18/2024 909,000 865,850

= —0.1% 3.88%, 06/14/2033 500,000 494,535

Peruvian Government 4.00%, 01/12/2033 595,000 594,697
International Bonds: 4.25%, 01/09/2026 250,000 247,363
1.86%, 12/01/2032 265,000 204,156 4.63%, 06/13/2025 370,000 367,399
2.39%, 01/23/2026 544,000 506,954 5.82%, 06/16/2028 1,606,000 1,706,889
2.78%, 01/23/2031 1,229,000 1,052,946 6.22%, 08/15/2027 147,000 156,063
2.78%, 12/01/2060 145,000 88,325 Series GMTN, 0.38%,

2.84%, 06/20/2030 700 613 09/03/2025 1,149,000 1,044,878

3.00%, 01/15/2034 332,000 275,514 Series GMTN, 0.50%,

3.23%, 07/28/2121 285,000 171,872 02/04/2026 982,000 883,230

3.55%, 03/10/2051 500,000 373,655 Series GMTN, 0.63%,

3.60%, 01/15/2072 200,000 135,700 10/08/2024 776,000 731,489

4.13%, 08/25/2027 110,000 107,211 Series GMTN, 0.75%,

5.63%, 11/18/2050 427,800 438,666 10/08/2030 275,000 217,410

6.55%, 03/14/2037 396,000 443,896 Series GMTN, 1.00%,

7.35%, 07/21/2025 857,000 887.843 04/14/2026 1,050,000 951,541
4,687,351 Series GMTN, 1.50%,

F4UEY —01% 01/20/2027 986,000 890,121

Philippines Government Series GMTN, 1.50%,

International Bonds: 03/04/2031 335,000 278,609
1.65%, 06/10/2031 488,000 387,540 Series GMTN, 1.75%,
1.95%, 01/06/2032 410,000 328,455 09/19/2029 363,000 315,574
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Series GMTN, 1.88%, 0.50%, 10/28/2025 1,120,000 1,016,814
01/24/2030 260,000 226,270 0.63%, 04/22/2025 2,062,000 1,906,257
Series GMTN, 2.00%, 0.75%, 03/11/2025 895,000 832,681
01/22/2025 75,000 71,458 0.75%, 11/24/2027 1,365,000 1,172,985
Series GMTN, 2.00%, 0.75%, 08/26/2030 929,000 736,706
04/24/2026 335,000 312,103 0.88%, 05/14/2030 1,025,000 827,062
Series GMTN, 2.50%, 1.13%, 09/13/2028 1,389,000 1,187,498
11/02/2027 288,000 267,555 1.25%, 02/10/2031 955,000 779,882
Series GMTN, 2.63%, 1.63%, 01/15/2025 914,000 866,627
01/12/2027 300,000 281,901 1.63%, 11/03/2031 1,469,000 1,229,538
Series GMTN, 2.75%, 3.13%, 06/15/2027 800,000 762,368
01/19/2028 395,000 370,368 3.88%, 02/14/2030 630,000 669,786
Series GMTN, 3.13%, Series GDIF, 0.65%,
08/20/2027 758,000 724,064 02/10/2026 448,000 397,546
Series GMTN, 3.13%, Series GDIF, 1.38%,
09/26/2028 400,000 378,780 04/20/2028 955,000 836,513
Series GMTN, 3.88%, Series GDIF, 1.50%,
09/28/2032 175,000 173,261 08/28/2024 995,000 951,996
Series GMTN, 4.13%, Series GDIF, 1.75%,
09/27/2024 1,266,000 1,246,402 10/23/2029 636,000 551,762
Asian Infrastructure Series GDIF, 1.88%,
Investment Bank: 10/27/2026 212,000 194,739
0.50%, 10/30/2024 308,000 288,679 Series GDIF, 2.50%,
0.50%, 05/28/2025 532,000 486,972 11/25/2024 1,390,000 1,338,492
0.50%, 01/27/2026 171,000 153,052 Series GDIF, 2.50%,
3.75%, 09/14/2027 200,000 194,462 07/29/2025 2,700,000 2,575,692
4.00%, 01/18/2028 (b) 2,200,000 2,157,892 Series GDIF, 3.13%,
Corp. Andina de Fomento 11/20/2025 (b) 482,000 464,682
1.63%, 9/23/2025 (b) 168,000 154,684 International Finance Corp.:
Council Of Europe Series GMTN, 0.38%,
Development Bank: 07/16/2025 863,000 789,585
1.38%, 02/27/2025 813,000 765,074 Series GMTN, 0.75%,
3.00%, 06/16/2025 (b) 611,000 587,648 10/08/2026 720,000 637,826
3.63%, 01/26/2028 (b) 250,000 243,140 Series GMTN, 1.38%,
3.75%, 05/25/2026 400,000 390,616 10/16/2024 709,000 674,422
European Bank for Series GMTN, 2.13%,
Reconstruction & 04/07/2026 150,000 140,264
Development: Series GMTN, 3.63%,
0.50%, 05/19/2025 (b) 480,000 441,350 09/15/2025 318,000 310,546
1.63%, 09/27/2024 313,000 299,143 Nordic Investment Bank:
4.38%, 03/09/2028 1,400,000 1,406,678 0.38%, 09/20/2024 200,000 188,496
Series GMTN, 0.50%, 4.38%, 03/14/2028 1,000,000 1,005,000
01/28/2026 (b) 628,000 565,483 Series GMTN, 0.50%,
Series GMTN, 1.50%, 01/21/2026 500,000 450,345
02/13/2025 517,000 488,157 78,289,922
European Investment Bank: ATz —FY —0.0% (a)
0.38%, 12/15/2025 1,010,000 910,161 Svensk Exportkredit AB:
0.38;%», 03/26/2026 (b) 1,350,000 1,204,767 4.00%, 07/15/2025 780,000 764,517
gg; of %g?; ggg; ‘l‘g?ggg ‘1‘(5)‘7‘=‘2‘;‘5‘ 4.13%, 06/14/2028 500,000 493,730
0»750/% b o000 B 4.63%, 11/28/2025 200,000 198,594
-1270, g g Series GMTN, 0.38%,
0.75%, 09/23/2030 210,000 167,572 07/30/2024 1,365,000 1,291,604
0.88%, 05/17/2030 315,000 255,651 Series GMTN, 0.63%,
1.25%, 02/14/2031 (b) 1,036,000 851,136 05/14/2025 470,000 432,066
1.63%, 03/14/2025 (b) 2,209,000 2,086,047 T 380511
1.63%, 10/09/2029 (b) 302,000 261,665 o EE—
1.63%, 05/13/2031 (b) 335,000 282,000 égf&;sggé' @
1.75%, 03/15/2029 (b) 300,000 262,824
1.88%, 02/10/2025 1,225,000 1,164,068 3.70%, 2/21/2025 750,000 717705
2.13%, 04/13/2026 100,000 93,568 .
2.38%, 05/24/2027 278,000 257,781 KE —0.0% (2)
3.25%, 11/15/2027 (b) 825,000 791,975 Inter-American Development
3.75%, 02/14/2033 3,000,000 2,955,390 Bank
3.88%, 03/15/2028 600,000 590,448 2.25%, 6/18/2029 400,000 358,020
Series GMTN, 1.38%, Israel Government AID Bonds
03/15/2027 1,370,000 1,228,109 5.50%, 9/18/2033 770,000 _ 846,199
Inter-American Development 1,204,219
Bank: ONTTAL —01%
0.50%, 09/23/2024 322,000 303,517 Uruguay Government
0.63%, 07/15/2025 482,000 442,582 International Bonds:
0.63%, 09/16/2027 185,000 159,024 4.38%, 10/27/2027 436,000 432,769
0.88%, 04/03/2025 650,000 604,572 4.38%, 01/23/2031 942,000 928,662
1.13%, 07/20/2028 767,000 657,856 4.50%, 08/14/2024 283,333 282,381
1.50%, 01/13/2027 800,000 722,248 4.98%, 04/20/2055 651,000 635,558
2.00%, 07/23/2026 364,000 337,195 5.10%, 06/18/2050 1,315,000 1,313,435
2.13%, 01/15/2025 444,000 424,131 3,592,805
2.38%, 07/07/2027 425,000 394,600 SERRHEA e
3.25%, 07/01/2024 360,000 352,166
3.50%, 09/14/2029 1,179,000 1,137,039
3.50%, 04/12/2033 2,500,000 2,400,325 (2 A R $207,698,310) 190,138,104
4.00%, 01/12/2028 844,000 834,556 —
4.50%, 05/15/2026 900,000 896,652 3 - _ sgs0
Series GMTN, 0.88%, REIBRHEBAIR 8.5%
04/20/2026 1,423,000 1,283,845
Series GMTN, 1.13%, Federal Farm Credit Banks
01/13/2031 365,000 295,249 Funding Corp.:
Series GMTN, 1.75%, 1.13%, 1/6/2025 355,000 333,508
03/14/2025 1,033,000 976,825 2.02%, 4/1/2031 215,000 177,278
Series GMTN, 2.00%, 4.25%, 9/26/2024 (b) 3,950,000 3,891,382
06/02/2026 155,000 143,990 4.38%, 6/23/2026 (b) 3,000,000 2,985,990
Series GMTN, 3.88%, Federal Home Loan Banks:
10/28/2041 847,000 797,112 0.50%, 4/14/2025 (b) 3,705,000 3,421,975
International Bank for 1.10%, 8/20/2026 255,000 225,346
Reconstruction & 3.25%, 11/16/2028 2,595,000 2,484,219
Development: 4.50%, 10/3/2024 1,600,000 1,583,232
0.38%, 07/28/2025 1,619,000 1,477,856
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4.63%, 6/6/2025 2,700,000 2,681,586 3.00%, 1/1/2050 3,452,828 3,066,333
4.88%, 9/13/2024 250,000 248,250 3.00%, 2/1/2050 3,777,037 3,354,252
5.00%, 2/28/2025 8,010,000 7,992,778 3.00%4/1/2050 6,225,376 5,522,436
5.50%, 7/15/2036 1,140,000 1,290,229 3.00%, 5/1/2050 147,198 131,474
Series 0002, 4.00%, 3.00%, 6/1/2051 4,476,522 3,956,702

8/28/2025 100,000 97,512 3.00%, 3/1/2052 11,172,889 9,843,514

Federal Home Loan Mortgage 3.00%, 8/1/2052 1,477,486 1,301,691
Corp.: 3.50%, 5/1/2026 170,704 165,515
0.38%, 9/23/2025 1,805,000 1,634,951 3.50%, 1/1/2029 37,733 36,419
1.50%, 2/12/2025 (b) 6,330,000 5,979,888 3.50%, 11/1/2029 131,773 126,761
1.50%, 2/1/2037 8,685,173 7,490,145 3.50%, 2/1/2030 91,217 87,748
1.50%, 4/1/2037 5,201,620 4,481,380 3.50%, 3/1/2032 134,624 128,706
1.50%, 5/1/2041 4,208,508 3429311 3.50%, 6/1/2033 299,303 287,334
1.50%, 2/1/2051 5,924,988 4,584,871 3.50%, 1/1/2034 692,129 664,054
1.50%, 10/1/2051 6,033,816 4,680,959 3.50%, 10/1/2037 3,598,772 3,421,831
1.50%, 11/1/2051 5,449,082 4,226,772 3.50%, 3/1/2038 687,454 652,373
2.00%, 7/1/2035 3,328,716 2,955,371 3.50%, 10/1/2041 80,656 75,343
2.00%, 2/1/2036 3,180,962 2,824,188 3.50%, 11/1/2041 1,774 1,660
2.00%, 6/1/2036 11,416,303 10,126,087 3.50%, 12/1/2041 181,004 169,285
2.00%, 1/1/2037 8,664,973 7,681,894 3.50%, 4/1/2043 152,564 142,425
2.00%, 4/1/2037 2,717,176 2,406,753 3.50%5/1/2043 256,893 239,938
2.00%, 3/1/2042 1,646,303 1,402,636 3.50%8/1/2043 445,367 416,249
2.00%, 6/1/2050 218,437 179,664 3.50%, 6/1/2044 88,513 82,221
2.00%, 8/1/2050 21,341,728 17,663,119 3.50%, 8/1/2044 180,935 168,073
2.00%, 10/1/2050 9,519,633 7,797,181 3.50%, 10/1/2044 104,014 96,620
2.00%, 11/1/2050 13,607,699 11,143,879 3.50%, 11/1/2044 161,780 150,280
2.00%, 12/1/2050 8,170,261 6,687,683 3.50%, 12/1/2044 135,609 125,969
2.00%, 1/1/2051 10,367,555 8,487,826 3.50%, 1/1/2045 172,085 159,852
2.00%, 2/1/2051 31,939,684 26,144,781 3.50%, 2/1/2045 236,671 219,847
2.00%, 4/1/2051 6,429,272 5,240,720 3.50%7/1/2045 3,094,786 2,888,460
2.00%, 9/1/2051 19,628,380 16,034,573 3.50%, 10/1/2045 213,132 197,921
2.00%, 11/1/2051 23,650,475 19,293,261 3.50%12/1/2045 419,072 389,176
2.00%, 12/1/2051 2,919,924 2,409,763 3.50%, 3/1/2046 450,598 416,513
2.00%, 2/1/2052 18,273,553 14,893,002 3.50%, 5/1/2046 201,016 185,810
2.00%, 3/1/2052 10,214,484 8,323,273 3.50%, 8/1/2046 1,226,154 1,138,649
2.00%, 8/1/2052 8,713,978 7,100,585 3.50%, 9/1/2046 2,577,697 2,382,709
2.50%, 9/1/2028 61,976 57,982 3.50%, 12/1/2046 333,318 308,104
2.50%, 10/1/2029 162,329 151,338 3.50%, 4/1/2047 37,542 34,686
2.50%, 1/1/2031 214,457 199,549 3.50%, 9/1/2047 1,747,294 1,614,377
2.50%, 5/1/2031 641,403 595,378 3.50%, 10/1/2047 246,482 227,732
2.50%, 6/1/2031 250,743 232,751 3.50%, 11/1/2047 131,629 121,616
2.50%, 11/1/2032 558,807 518,739 3.50%, 12/1/2047 361,144 333,672
2.50%, 12/1/2032 453,852 421,309 3.50%, 1/1/2048 647,100 597,875
2.50%, 2/1/2033 832,238 772,564 3.50%, 2/1/2048 1,702,312 1,572,563
2.50%, 3/1/2033 1,476,520 1,368,884 3.50%, 7/1/2048 344,697 318,456
2.50%, 8/1/2035 2,498,934 2,285,870 3.50%, 11/1/2048 930,234 859,383
2.50%, 9/1/2035 1,716,887 1,570,502 3.50%, 6/1/2049 1,197,707 1,102,746
2.50%, 1/1/2037 3,504,571 3,195,323 3.50%, 7/1/2049 723,034 665,707
2.50%, 9/1/2046 623,249 539,215 3.50%, 9/1/2049 5,548,568 5,141,855
2.50%, 8/1/2050 13,333,345 11,359,279 3.50%, 3/1/2050 2,958,763 2,724,175
2.50%, 10/1/2050 7,810,083 6,652,553 3.50%, 5/1/2051 4,513,192 4,155,360
2.50%, 11/1/2050 6,071,581 5,171,244 3.50%, 9/1/2052 7,389,790 6,732,090
2.50%, 1/1/2051 16,152,562 13,761,097 4.00%, 4/1/2024 2,406 2,382
2.50%, 5/1/2051 268,524 230,160 4.00%, 5/1/2025 5,129 5,035
2.50%, 6/1/2051 16,462,409 13,959,741 4.00%, 6/1/2025 11,845 11,624
2.50%9/1/2051 16,561,433 14,055,898 4.00%, 8/1/2025 2,337 2,292
2.50%10/1/2051 13,897,843 11,794,530 4.00%, 9/1/2025 2,696 2,641
2.50%, 11/1/2051 16,781,406 14,240,549 4.00%, 6/1/2026 39,703 38,855
2.50%, 12/1/2051 14,235,351 12,079,438 4.00%, 7/1/2029 913,006 892,518
2.50%, 1/1/2052 10,493,627 8,983,469 4.00%, 8/1/2039 64,707 62,207
2.50%4/1/2052 11,002,470 9,401,599 4.00%, 10/1/2040 76,570 73,625
3.00%, 11/1/2027 507,380 487,188 4.00%12/1/2040 161,821 155,599
3.00%, 2/1/2029 130,997 124,537 4.00%, 8/1/2041 11,560 11,110
3.00%, 7/1/2029 109,650 104,318 4.00%, 12/1/2041 236,012 226,809
3.00%, 9/1/2029 167,514 159,369 4.00%, 4/1/2042 152,373 146,432
3.00%, 4/1/2030 167,980 159,673 4.00%, 6/1/2042 350,268 336,489
3.00%, 12/1/2030 457,542 434,917 4.00%, 12/1/2043 78,317 75,140
3.00%, 2/1/2031 956,833 906,455 4.00%5/1/2044 174,701 167,624
3.00%, 5/1/2031 345,769 327,956 4.00%, 7/1/2044 256,181 245,805
3.00%, 9/1/2032 916,195 865,397 4.00%, 12/1/2044 93,621 89,829
3.00%, 4/1/2033 2,895,154 2,751,039 4.00%, 4/1/2045 187,021 179,370
3.00%, 5/1/2033 1,755,481 1,653,324 4.00%, 5/1/2045 1,031,980 991,745
3.00%, 7/1/2035 189,853 176,201 4.00%, 10/1/2045 281,083 269,584
3.00%, 4/1/2036 363,513 337,160 4.00%, 11/1/2045 1,352,830 1,296,018
3.00%, 8/1/2036 661,118 619,167 4.00%, 1/1/2046 205,409 197,006
3.00%, 3/1/2043 411,584 372,477 4.00%, 3/1/2046 149,835 143,767
3.00%4/1/2043 675,578 611,387 4.00%, 1/1/2047 3,331,909 3,176,854
3.00%7/1/2043 250,432 226,636 4.00%, 9/1/2047 137,103 130,670
3.00%, 8/1/2043 113,374 102,602 4.00%, 11/1/2047 822,946 784,330
3.00%, 9/1/2043 168,922 152,871 4.00%, 12/1/2047 329,706 314,235
3.00%, 10/1/2043 126,448 114,433 4.00%, 1/1/2048 479,739 457,228
3.00%, 6/1/2045 389,998 349,375 4.00%, 4/1/2048 725,418 690,931
3.00%8/1/2045 1,266,844 1,141,431 4.00%5/1/2048 1,135,458 1,081,478
3.00%, 4/1/2046 569,878 510,645 4.00%, 7/1/2048 786,802 749,397
3.00%, 9/1/2046 422,891 378,936 4.00%, 10/1/2048 1,364,630 1,299,754
3.00%, 10/1/2046 2,319,676 2,078,568 4.00%, 12/1/2048 666,826 635,125
3.00%, 11/1/2046 467,460 417,777 4.00%, 9/1/2049 701,603 665,334
3.00%, 12/1/2046 1,424,318 1,276,274 4.00%, 6/1/2050 960,777 911,123
3.00%, 2/1/2047 1,358,826 1,217,643 4.00%, 2/1/2051 1,576,484 1,494,990
3.00%, 7/1/2047 3,005,282 2,689,803 4.00%, 1/1/2053 3,789,655 3,554,884
3.00%, 12/1/2047 2,507,580 2,246,968 4.05%, 8/28/2025 150,000 146,598
3.00%, 1/1/2048 682,549 611,612 4.50%, 10/1/2024 1,876 1,861
3.00%, 2/1/2048 1,410,026 1,263,483 4.50%, 2/1/2039 1,069 1,056
3.00%, 3/1/2048 71,233 63,829 4.50%, 6/1/2039 69,314 68,495
3.00%, 10/1/2049 1,615,948 1,435,066 4.50%, 9/1/2039 54,063 53,424
3.00%, 12/1/2049 1,229,146 1,091,560 4.50%, 12/1/2039 33,775 33,375
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4.50%, 2/1/2040 19,544 19,304 7.50%, 3/1/2028 3,983 4,070
4.50%, 3/1/2040 16,970 16,762 Federal Home Loan Mortgage
4.50%, 6/1/2040 498 492 Corp. Multifamily Structured
4.50%, 12/1/2040 199,407 196,964 Pass-Through Certificates:

4.50%, 4/1/2041 3,190 3,149 Series K041, Class A2,

4.50%, 7/1/2041 116,240 114,742 3.17%, 10/25/2024 750,000 727,258
4.50%, 8/1/2041 8,857 8,743 Series K046, Class A2,

4.50%, 9/1/2041 39,431 38,923 3.21%, 3/25/2025 4,000,000 3,858,171
4.50%, 10/1/2041 325,754 321,760 Series K049, Class A2,

4.50%, 10/1/2043 4,319 4,270 3.01%, 7/25/2025 350,000 335,258
4.50%, 8/1/2044 5,752 5,665 Series K053, Class A2,

4.50%, 9/1/2044 151,384 149,105 3.00%, 12/25/2025 350,000 333,515
4.50%, 4/1/2047 45,991 45,049 Series K055, Class A2,

4.50%, 10/1/2047 46,169 45,223 2.67%, 3/25/2026 1,000,000 942,073
4.50%, 12/1/2047 136,307 133,514 Series K064, Class A2,

4.50%1/1/2048 428,271 419,492 3.22%, 3/25/2027 800,000 758,589
4.50%, 5/1/2048 542,763 529,687 Series K067, Class AM,

4.50%, 6/1/2048 176,350 172,102 3.28%, 8/25/2027 500,000 472,341
4.50%, 7/1/2048 475,709 464,788 Series K069, Class A2,

4.50%, 12/1/2048 311,544 304,379 3.19%, 9/25/2027 (c) 1,500,000 1,414,882
4.50%, 3/1/2049 435,180 425,172 Series K070, Class A2,

4.50%, 7/1/2049 2,784,794 2,714,186 3.30%, 11/25/2027 (c) 1,500,000 1,420,111
4.50%, 10/1/2052 1,528,583 1,469,136 Series K072, Class A2,

4.50%, 12/1/2052 6,435,382 6,235,249 3.44%, 12/25/2027 2,010,000 1,913,046
4.50%, 5/1/2053 6,949,755 6,679,406 Series K079, Class A2,

5.00%, 10/1/2033 4,604 4,599 3.93%, 6/25/2028 1,150,000 1,116,767
5.00%, 11/1/2035 6,287 6,302 Series K083, Class A2,

5.00%, 4/1/2036 14,961 14,998 4.05%, 9/25/2028 (c) 525,000 512,066
5.00%12/1/2036 1,391 1,398 Series K085, Class A2,

5.00%2/1/2038 105,889 106,665 4.06%, 10/25/2028 (c) 2,200,000 2,138,830
5.00%3/1/2038 63,552 63,998 Series K086, Class A2,

5.00%, 6/1/2038 18,855 19,002 3.86%, 11/25/2028 (c) 799,999 772,413
5.00%11/1/2038 157,684 158,803 Series K087, Class A2,

5.00%, 1/1/2039 23,752 23,937 3.77%, 12/25/2028 270,000 259,555
5.00%, 2/1/2039 51,613 52,016 Series K089, Class A2,

5.00%, 3/1/2039 162,425 163,831 3.56%, 1/25/2029 2,500,000 2,376,396
5.00%, 10/1/2039 14,969 15,086 Series K092, Class A2,

5.00%, 2/1/2040 36,523 36,847 3.30%, 4/25/2029 500,000 468,280
5.00%, 7/1/2048 618,761 616,365 Series K093, Class A2,

5.00%, 9/1/2048 132,192 131,674 2.98%, 5/25/2029 500,000 460,379
5.00%, 11/1/2048 584,289 581,345 Series K094, Class A2,

5.00%, 3/1/2049 247,183 246,217 2.90%, 6/25/2029 531,291 486,163
5.00%, 3/1/2050 683,690 679,667 Series K101, Class A2,

5.00%, 9/1/2052 4,634,828 4,540,328 2.52%, 10/25/2029 500,000 444,442
5.00%, 10/1/2052 2,501,404 2,462,693 Series K108, Class A2,

5.00%12/1/2052 4,226,463 4,167,265 1.52%, 3/25/2030 888,889 736,037
5.00%, 2/1/2053 14,932,274 14,627,819 Series K109, Class A2,

5.50%, 12/1/2023 188 187 1.56%, 4/25/2030 600,000 496,363
5.50%, 11/1/2026 11,066 10,992 Series K110, Class A2,

5.50%, 6/1/2027 3,463 3,445 1.48%, 4/25/2030 160,714 132,370
5.50%, 4/1/2028 5,026 5,009 Series K114, Class A2,

5.50%, 7/1/2028 8,919 8,903 1.37%, 6/25/2030 250,000 202,757
5.50%, 7/1/2033 580 588 Series K115, Class A2,

5.50%1/1/2037 42,665 43,754 1.38%, 6/25/2030 500,000 405,914
5.50%, 9/1/2037 289 297 Series K118, Class A2,

5.50%, 11/1/2037 2,783 2,859 1.49%, 9/25/2030 2,350,000 1,913,384
5.50%, 1/1/2038 27,822 28,574 Series K121, Class A2,

5.50%, 4/1/2038 93,951 96,733 1.55%, 10/25/2030 340,000 276,669
5.50%7/1/2038 121,455 125,052 Series K123, Class A2,

5.50%, 10/1/2038 2,481 2,554 1.62%, 12/25/2030 233,333 190,580
5.50%, 12/1/2052 1,296,679 1,308,311 Series K128, Class A2,

5.50%, 2/1/2053 3,334,451 3,318,404 2.02%, 3/25/2031 650,000 544,548
6.00%, 2/1/2028 112 112 Series K131, Class A2,

6.00%, 11/1/2029 658 673 1.85%, 7/25/2031 1,000,000 821,079
6.00%, 8/1/2031 2,567 2,648 Series K140, Class A2,

6.00%, 10/1/2032 2,841 2,955 2.25%, 1/25/2032 1,500,000 1,258,946
6.00%, 11/1/2032 2,600 2,704 Series K-151, Class A2,

6.00%, 12/1/2032 1,363 1,417 3.80%, 10/25/2032 (c) 825,000 780,595
6.00%1/1/2033 3,128 3,254 Series K-1520, Class A2,

6.00%2/1/2033 2,395 2,477 2.44%, 2/25/2036 650,000 510,678
6.00%, 3/1/2033 2,791 2,902 Series K1522, Class A2,

6.00%, 6/1/2033 3,341 3,481 2.36%, 10/25/2036 500,000 383,354
6.00%, 3/1/2036 4,771 5,014 Series K730, Class A2,

6.00%, 8/1/2036 24,734 25,990 3.59%, 1/25/2025 (c) 957,813 931,050
6.00%, 1/1/2037 2,722 2,860 Series K735, Class A2,

6.00%, 12/1/2037 2,208 2,326 2.86%, 5/25/2026 493,540 466,761
6.00%, 10/1/2038 1,672 1,762 Series K737, Class A2,

6.00%, 3/1/2040 1,466 1,544 2.53%, 10/25/2026 1,250,000 1,163,658
6.00%, 5/1/2040 241,943 254,869 Series K743, Class A2,

6.00%, 6/1/2053 1,986,517 2,008,989 1.77%, 5/25/2028 500,000 439,017
6.25%, 7/15/2032 (b) 2,558,000 2,988,179 Series K748, Class A2,

6.50%, 12/1/2030 470 490 2.26%, 1/25/2029 (c) 1,500,000 1,330,991
6.50%, 8/1/2031 2,054 2,139 Series K137, Class A2,

6.50%, 12/1/2031 1,673 1,742 VRN, 2.35%, 11/25/2031

6.50%7/1/2032 496 516 (c) 220,000 186,494
6.50%, 11/1/2037 22,047 23,391 Series K159, Class A3,

6.50%, 2/1/2038 4,639 4,921 VRN, 3.95%, 11/25/2033

6.50%, 9/1/2038 70,278 74,561 (c) 1,616,667 1,545,983
6.50%, 9/1/2039 32,356 34,310 Series K747, Class A2,

6.50%, 2/1/2053 1,851,142 1,889,726 VRN, 2.05%, 11/25/2028

6.75%, 3/15/2031 1,701,000 1,991,803 (c) 433,333 381,485
7.00%, 7/1/2029 16,012 16,310 Federal National Mortgage

7.00%, 1/1/2030 386 397 Association:

7.00%, 4/1/2030 99 101 0.38%, 8/25/2025 3,489,000 3,170,733
7.00%, 2/1/2031 351 354 0.50%, 6/17/2025 675,000 619,353
7.00%, 9/1/2031 4,456 4,577 0.63%, 4/22/2025 785,000 725,999
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0.75%, 10/8/2027 (b) 2,568,000 2,227,971 3.00%, 9/1/2029 105,131 99,894
0.88%, 8/5/2030 6,015,000 4,834,195 3.00%, 6/1/2030 151,163 143,510
1.50%, 7/1/2036 11,629,126 10,028,959 3.00%, 9/1/2030 31,694 30,089
1.50%, 3/1/2037 15,338,961 13,215,588 3.00%, 11/1/2030 76,302 72,439
1.50%, 4/1/2037 4,064,793 3,502,104 3.00%, 12/1/2030 281,385 267,139
1.50%, 1/1/2042 3,659,289 2,973,751 3.00%, 4/1/2031 147,708 139,930
1.50%, 11/1/2050 167,162 129,345 3.00%, 6/1/2032 1,367,061 1,289,739
1.50%, 3/1/2051 106,860 82,974 3.00%, 10/1/2032 391,078 368,959
1.50%, 7/1/2051 1,254,887 974,002 3.00%, 1/1/2033 280,580 264,710
1.50%, 10/1/2051 12,835,820 9,957,481 3.00%, 2/1/2033 606,355 572,059
1.50%, 11/1/2051 16,086,607 12,477,656 3.00%, 2/1/2034 651,390 612,718
1.63%, 10/15/2024 550,000 524,799 3.00%, 8/1/2034 3,272,679 3,068,426
1.63%, 1/7/2025 2,100,000 1,991,388 3.00%, 2/1/2035 123,839 115,718
1.88%, 9/24/2026 816,000 753,086 3.00%, 3/1/2035 100,981 93,610
2.00%, 9/1/2035 5,469,572 4,856,017 3.00%, 6/1/2035 758,870 711,507
2.00%, 10/1/2035 186,994 165,960 3.00%, 2/1/2036 267,950 248,391
2.00%, 11/1/2035 5,003,805 4,442,498 3.00%, 11/1/2036 2,961,786 2,744,067
2.00%, 12/1/2035 3,383,024 3,003,530 3.00%, 1/1/2037 769,183 712,641
2.00%, 1/1/2036 215,302 191,150 3.00%, 9/1/2037 596,168 552,099
2.00%, 2/1/2036 5,508,637 4,890,700 3.00%, 1/1/2038 1,052,051 974,284
2.00%4/1/2036 279,945 248,170 3.00%, 2/1/2038 2,310,421 2,155,666
2.00%6/1/2036 11,034,210 9,784,014 3.00%, 7/15/2038 1,500,000 1,399,746
2.00%, 12/1/2036 10,717,759 9,501,618 3.00%, 5/1/2040 1,010,437 917,845
2.00%, 5/1/2037 3,270,985 2,897,732 3.00%6/1/2042 2,021,313 1,819,731
2.00%, 7/15/2038 3,175,000 2,813,472 3.00%, 12/1/2042 192,626 174,142
2.00%, 8/1/2040 607,398 516,141 3.00%1/1/2043 560,206 506,448
2.00%, 10/1/2040 1,367,785 1,161,934 3.00%, 2/1/2043 7,598 6,869
2.00%, 11/1/2040 3,485,521 2,960,055 3.00%3/1/2043 668,700 604,474
2.00%, 12/1/2040 2,858,759 2,427,187 3.00%4/1/2043 171,635 155,149
2.00%, 2/1/2041 1,533,419 1,301,624 3.00%5/1/2043 1,115,059 1,007,961
2.00%, 10/1/2041 6,008,977 5,098,396 3.00%6/1/2043 818,734 740,097
2.00%, 11/1/2041 7,013,600 5,949,133 3.00%7/1/2043 904,206 817,359
2.00%, 2/1/2042 3,792,492 3,214,160 3.00%, 8/1/2043 428,737 387,596
2.00%, 5/1/2042 2,136,375 1,818,866 3.00%, 2/1/2044 3,267,086 2,953,290
2.00%, 6/1/2050 621,116 509,060 3.00%, 5/1/2045 3,156,043 2,852,913
2.00%8/1/2050 13,187,320 10,798,660 3.00%, 6/1/2045 29,684 26,562
2.00%9/1/2050 3,769,362 3,126,514 3.00%, 8/1/2045 4,648,250 4,201,798
2.00%, 10/1/2050 22,841,029 18,708,940 3.00%, 9/1/2045 298,728 267,302
2.00%, 11/1/2050 285,020 235,723 3.00%11/1/2045 621,893 556,472
2.00%, 12/1/2050 234,640 191,988 3.00%5/1/2046 733,346 656,331
2.00%1/1/2051 19,025,787 15,575,752 3.00%, 8/1/2046 638,271 571,241
2.00%2/1/2051 10,870,299 8,899,602 3.00%, 9/1/2046 652,839 584,279
2.00%3/1/2051 8,560,044 7,002,206 3.00%, 10/1/2046 251,314 224,921
2.00%4/1/2051 17,035,280 13,930,730 3.00%11/1/2046 2,661,021 2,400,157
2.00%5/1/2051 12,028,004 9,833,004 3.00%1/1/2047 2,336,648 2,091,711
2.00%, 7/1/2051 17,330,119 14,161,361 3.00%3/1/2047 2,341,170 2,094,907
2.00%, 9/1/2051 150,894 124,306 3.00%, 7/1/2047 2,058,973 1,842,743
2.00%11/1/2051 32,472,921 26,498,848 3.00%10/1/2047 2,638,830 2,361,678
2.00%, 12/1/2051 243,033 199,959 3.00%12/1/2047 3,683,921 3,297,041
2.00%1/1/2052 15,462,852 12,608,539 3.00%2/1/2048 2,542,878 2,275,600
2.00%3/1/2052 21,386,338 17,460,408 3.00%12/1/2049 9,443,304 8,385,619
2.13%, 4/24/2026 900,000 842,571 3.00%, 1/1/2050 1,793,029 1,592,244
2.50%3/1/2028 166,322 155,410 3.00%, 7/1/2050 3,870,675 3,432,222
2.50%, 7/1/2028 187,412 175,116 3.00%9/1/2050 13,137,681 11,646,454
2.50%8/1/2028 517,201 483,270 3.00%, 1/1/2051 11,526,461 10,282,663
2.50%, 10/1/2028 130,863 122,278 3.00%, 9/1/2051 7,450,189 6,582,472
2.50%, 3/1/2029 449,212 425,366 3.00%, 1/1/2052 13,559,445 11,973,891
2.50%, 2/1/2030 215,037 200,221 3.00%2/1/2052 7,133,745 6,305,073
2.50%, 5/1/2030 351,421 326,577 3.00%, 4/1/2052 3,335,964 2,939,172
2.50%7/1/2030 1,626,893 1,519,560 3.00%, 5/1/2052 8,704,141 7,659,794
2.50%, 2/1/2031 405,034 376,400 3.50%, 10/1/2025 18,564 18,093
2.50%, 6/1/2032 5,932,202 5,499,577 3.50%, 11/1/2025 24,435 23,793
2.50%, 12/1/2032 684,260 634,324 3.50%, 3/1/2026 17,481 17,003
2.50%, 1/1/2033 1,056,445 979,348 3.50%, 1/1/2027 83,203 80,887
2.50%, 12/1/2033 1,976,073 1,836,372 3.50%, 5/1/2029 57,808 55,543
2.50%2/1/2035 4,760,850 4,394,404 3.50%, 1/1/2030 80,006 76,872
2.50%, 8/1/2035 1,748,474 1,599,434 3.50%, 3/1/2031 301,553 289,721
2.50%, 2/1/2036 801,843 733,494 3.50%, 6/1/2033 604,280 579,419
2.50%, 3/1/2036 215,519 197,771 3.50%, 6/1/2034 256,855 243357
2.50%, 5/1/2036 1,402,475 1,278,703 3.50%, 7/1/2034 472,734 447,890
2.50%, 4/1/2038 906,537 815,297 3.50%, 11/1/2034 1,600,045 1,515,957
2.50%, 2/1/2040 424,778 372,421 3.50%, 2/1/2037 225,913 214,035
2.50%, 5/1/2040 1,379,424 1,215,517 3.50%, 2/1/2038 154,962 147,003
2.50%, 7/1/2041 5,018,662 4,389,224 3.50%, 4/1/2038 687,557 649,330
2.50%, 4/1/2042 3,676,976 3,206,276 3.50%, 5/1/2038 251,503 237,520
2.50%, 10/1/2042 188,569 164,885 3.50%, 12/1/2040 244,852 228,718
2.50%11/1/2049 7,097,016 6,077,987 3.50%, 6/1/2041 59,821 55,879
2.50%, 1/1/2050 2,388,146 2,045,242 3.50%, 11/1/2041 59,346 55,436
2.50%, 6/1/2050 4,227,000 3,601,519 3.50%12/1/2041 8,497 7,937
2.50%7/1/2050 6,310,678 5,376,869 3.50%, 1/1/2042 99,742 93,169
2.50%, 8/1/2050 6,449,016 5,494,238 3.50%, 3/1/2042 188,868 176,438
2.50%, 10/1/2050 15,612,395 13,298,560 3.50%, 4/1/2042 22,364 20,892
2.50%, 11/1/2050 536,528 456,970 3.50%, 5/1/2042 537,257 501,898
2.50%4/1/2051 21,889,397 18,612,536 3.50%, 8/1/2042 226,479 211,574
2.50%, 5/1/2051 177,032 151,702 3.50%10/1/2042 310,766 290,313
2.50%, 7/1/2051 15,951,122 13,538,129 3.50%, 1/1/2043 91,550 85,525
2.50%, 8/1/2051 13,592,158 11,535,489 3.50%, 4/1/2043 50,077 46,747
2.50%, 9/1/2051 9,441,582 8,012,583 3.50%, 5/1/2043 70,788 66,081
2.50%10/1/2051 34,402,530 29,195,440 3.50%, 7/1/2043 274,629 256,367
2.50%, 12/1/2051 172,900 147,514 3.50%, 12/1/2043 61,170 57,102
2.50%, 1/1/2052 224,142 190,545 3.50%1/1/2044 9,351,632 8,735,990
2.50%, 3/1/2052 18,810,943 15,942,728 3.50%, 10/1/2044 158,879 147,420
3.00%, 8/1/2027 81,130 78,032 3.50%1/1/2045 253,200 234,938
3.00%, 11/1/2028 230,115 218,498 3.50%2/1/2045 6,763,033 6,317,935
3.00%, 6/1/2029 73,027 69,390 3.50%, 4/1/2045 284,183 263,592
3.00%8/1/2029 295,385 280,672 3.50%, 5/1/2045 33,468 31,043
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3.50%, 6/1/2045 52213 48,430 4.50%, 10/1/2033 24,644 24,257
3.50%8/1/2045 597,555 554,258 4.50%, 7/15/2038 1,975,000 1,935,729
3.50%11/1/2045 1,642,835 1,523,798 4.50%, 4/1/2039 158,763 156,704
3.50%12/1/2045 1,409,650 1,307,510 4.50%, 7/1/2039 11,577 11,427
3.50%, 1/1/2046 472,128 437,919 4.50%, 9/1/2039 34,744 34,293
3.50%2/1/2046 2,677,565 2,481,895 4.50%, 12/1/2039 6,882 6,793
3.50%10/1/2046 692,037 638,951 4.50%, 4/1/2040 182,939 180,489
3.50%, 11/1/2046 37,862 34,958 4.50%, 10/1/2040 85,531 84,386
3.50%, 2/1/2047 181,457 167,538 4.50%, 11/1/2040 71,469 70,512
3.50%5/1/2047 3,124,517 2,890,261 4.50%2/1/2041 203,042 200,195
3.50%7/1/2047 1,520,064 1,419,774 4.50%, 5/1/2041 105,340 103,929
3.50%, 10/1/2047 160,127 147,774 4.50%, 1/1/2042 396,454 390,895
3.50%11/1/2047 8,095,718 7473374 4.50%, 9/1/2043 84,043 82,813
3.50%12/1/2047 8,770,496 8,135,934 4.50%12/1/2043 260,589 256,775
3.50%1/1/2048 2,126,881 1,964,152 4.50%, 1/1/2044 31,371 30,911
3.50%2/1/2048 2,751,079 2,540,596 4.50%, 2/1/2044 80,402 79,225
3.50%, 6/1/2048 987,922 911,628 4.50%6/1/2044 219,111 215,705
3.50%, 8/1/2048 123,470 113,934 4.50%, 3/1/2046 407,108 401,655
3.50%, 9/1/2048 292,119 269,560 4.50%, 9/1/2047 85,270 83,427
3.50%, 11/1/2048 615,851 568,609 4.50%, 11/1/2047 690,763 675,834
3.50%, 7/1/2049 1,645,154 1,514,729 4.50%, 1/1/2048 82,417 80,636
3.50%, 8/1/2049 1,231,468 1,133,840 4.50%, 2/1/2048 2,344,110 2,293,448
3.50%, 2/1/2050 3,132,795 2,902,404 4.50%4/1/2048 3,846,703 3,791,906
3.50%, 6/1/2050 1,698,280 1,560,929 4.50%, 6/1/2048 2,448,773 2,395,849
3.50%, 12/1/2051 5,722,228 5,227,996 4.50%8/1/2048 1,554,223 1,516,817
3.50%, 5/1/2052 2,838,104 2,611,664 4.50%, 11/1/2048 1,266,514 1,236,032
3.50%, 6/1/2052 8,263,653 7,530,827 4.50%, 12/1/2048 353,867 345,350
4.00%, 4/1/2024 3,132 3,097 4.50%1/1/2049 780,801 762,010
4.00%, 1/1/2025 6,810 6,698 4.50%, 5/1/2049 727,332 709,827
4.00%, 1/1/2026 9,880 9,669 4.50%, 3/1/2050 1,949,488 1,900,023
4.00%2/1/2026 17,224 16,830 4.50%, 9/1/2050 3,495,252 3,411,131
4.00%, 3/1/2026 9,910 9,675 4.50%, 8/1/2052 16,215,778 15,585,258
4.00%, 4/1/2026 12,440 12,129 4.50%, 2/1/2053 2432412 2,340,831
4.00%, 12/1/2034 142,956 138,787 5.00%, 5/1/2024 3,626 3,596
4.00%, 3/1/2037 349,823 338,471 5.00%, 11/1/2033 752 750
4.00%, 1/1/2038 991,816 957,478 5.00%, 5/1/2034 22,141 22,124
4.00%, 3/1/2038 369,693 357,730 5.00%, 7/1/2034 4,280 4,276
4.00%, 6/1/2038 221,012 213,860 5.00%, 2/1/2035 13,261 13,250
4.00%, 7/15/2038 450,000 434,494 5.00%, 7/1/2035 186,971 186,821
4.00%, 8/1/2039 187,056 179,635 5.00%, 7/15/2038 1,000,000 992,858
4.00%, 9/1/2039 68,907 66,174 5.00%, 7/1/2040 66,323 66,835
4.00%, 9/1/2040 1,720,798 1,652,813 5.00%, 1/1/2042 279,961 282,122
4.00%12/1/2040 370,338 355,707 5.00%, 3/1/2042 206,492 208,086
4.00%1/1/2041 94,709 90,967 5.00%, 12/1/2043 53,148 53,500
4.00%, 3/1/2041 232,672 223,348 5.00%, 7/1/2044 211,621 212,519
4.00%, 12/1/2041 250,814 240,763 5.00%, 6/1/2048 301,619 300,099
4.00%, 1/1/2042 108,861 104,499 5.00%, 9/1/2048 777,332 773,415
4.00%, 2/1/2042 38,022 36,486 5.00%, 8/1/2049 544,347 541,604
4.00%, 9/1/2043 41,619 39,932 5.00%, 10/1/2049 716,629 713,017
4.00%, 10/1/2043 207,224 198,824 5.00%, 10/1/2052 1,818,782 1,790,239
4.00%, 12/1/2043 29,828 28,619 5.00%, 4/1/2053 994,114 975,966
4.00%, 5/1/2044 623,829 599,183 5.00%, 6/1/2053 2,487,662 2,436,637
4.00%, 6/1/2044 146,163 140,079 5.50%10/1/2034 20,668 21,010
4.00%7/1/2044 974,559 934,911 5.50%, 2/1/2035 44,504 45241
4.00%, 9/1/2044 99,743 95,592 5.50%, 7/1/2035 77,844 79,536
4.00%10/1/2044 193,868 185,798 5.50%, 4/1/2036 39,823 40,688
4.00%, 12/1/2044 146,166 140,083 5.50%6/1/2038 24,931 25,641
4.00%, 1/1/2045 477,945 458,637 5.50%, 12/1/2038 96,911 99,413
4.00%, 3/1/2045 170,437 163,277 5.50%, 12/1/2039 136,097 139,967
4.00%, 5/1/2045 270,178 258,827 5.50%, 9/1/2040 11,520 11,848
4.00%, 6/1/2045 377,663 361,945 5.50%, 7/1/2041 147,776 151,546
4.00%, 7/1/2045 207,850 199,118 5.50%, 5/1/2044 1,895,959 1,937,163
4.00%, 9/1/2045 275,200 263,639 5.50%, 12/1/2052 1,849,410 1,851,919
4.00%, 12/1/2045 162,983 156,135 5.50%, 2/1/2053 1,822,083 1,828,857
4.00%, 2/1/2046 61,056 58,491 5.50%, 5/1/2053 7,895,830 7,857,414
4.00%, 4/1/2046 180,063 171,679 5.63%, 7/15/2037 592,000 677,449
4.00%, 10/1/2046 1,129,786 1,084,510 6.00%, 7/1/2029 2,005 2,049
4.00%, 11/1/2046 237,297 226,249 6.00%, 8/1/2029 402 411
4.00%4/1/2047 2,652,825 2,526,614 6.00%, 2/1/2037 73,815 77,474
4.00%, 7/1/2047 64,789 61,679 6.00%, 6/1/2037 40,142 42,239
4.00%, 8/1/2047 278,103 264,755 6.00%, 10/1/2039 111,851 117,696
4.00%, 9/1/2047 1,480,121 1,409,081 6.00%, 4/1/2040 149,953 157,800
4.00%, 12/1/2047 2,915,778 2,775,832 6.00%, 1/1/2053 2,565,779 2,587,823
4.00%, 1/1/2048 1,126,181 1,072,129 6.00%, 2/1/2053 5,239,789 5,284,807
4.00%, 2/1/2048 476,127 453,275 6.00%, 5/1/2053 4,402,573 4,440,519
4.00%, 5/1/2048 59,181 56,302 6.00%, 7/15/2053 3,775,000 3,807,163
4.00%6/1/2048 2,230,518 2,122,017 6.25%, 5/15/2029 530,000 586,175
4.00%, 7/1/2048 457,977 435,700 6.50%, 9/1/2031 7,503 7,806
4.00%, 8/1/2048 715,652 680,839 6.50%, 7/1/2032 2,484 2,584
4.00%, 9/1/2048 1,001,544 952,826 6.50%, 7/1/2036 8,504 9,010
4.00%, 10/1/2048 2,854,837 2,734,898 6.50%, 10/1/2037 7,633 8,089
4.00%11/1/2048 2,355,524 2,243,183 6.50%, 7/15/2053 5,275,000 5,385,300
4.00%, 1/1/2049 1,900,069 1,823,310 6.63%, 11/15/2030 2,212,000 2,562,447
4.00%, 3/1/2049 233,118 221,068 7.00%, 9/1/2029 6,753 6,895
4.00%, 5/1/2049 679,934 644,788 7.00%, 9/1/2031 50 52
4.00%, 6/1/2049 5,354,700 5,105,387 7.00%, 10/1/2031 65 68
4.00%, 7/1/2049 788,509 747,750 7.00%, 10/1/2032 659 695
4.00%, 8/1/2049 1,302,365 1,239,013 7.13%, 1/15/2030 1,012,000 1,182,573
4.00%, 2/1/2050 492,265 466,820 7.25%, 5/15/2030 927,000 1,097,475
4.00%, 7/1/2050 954,137 907,724 7.50%, 2/1/2031 2,561 2,593
4.00%, 3/1/2051 5,916,938 5,611,088 7.50%, 3/1/2031 125 132
4.00%, 7/1/2052 3,445,576 3,256,916 7.50%, 7/1/2031 142 142
4.00%8/1/2052 9,978,390 9,400,918 7.50%8/1/2031 3,381 3,468
4.00%, 10/1/2052 9,450,852 8,865,563 7.50%, 9/1/2031 8,483 8,761
4.00%, 5/1/2053 6,570,790 6,163,262 2.00%, 10/1/2051 21,185,768 17,287,477
4.50%, 4/1/2031 81,261 80,112 TBA, 2.50%, 7/15/2038 3,035,000 2,762,706
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TBA, 3.00%, 7/15/2053 4,025,000 3,541,243 2.50%, 5/20/2052 4,661,848 4,035,524
TBA, 3.50%, 7/15/2038 1,250,000 1,188,749 3.00%, 10/20/2042 2,090,108 1,909,841
TBA, 3.50%, 7/15/2053 4,375,000 3,984,973 3.00%12/15/2042 360,342 327,789
TBA, 4.00%, 7/15/2053 1,975,000 1,852,848 3.00%12/20/2042 556,436 507,254
TBA, 4.50%, 7/15/2053 3,525,000 3,388,234 3.00%, 2/20/2043 589,636 538,781
TBA, 5.00%, 7/15/2053 12,525,000 12,268,463 3.00%, 3/15/2043 66,515 60,518
TBA, 5.50%, 7/15/2053 16,975,000 16,891,602 3.00%, 4/15/2043 126,138 114,765

Federal National Mortgage 3.00%, 4/20/2043 447,068 407,729
Association-Aces: 3.00%, 6/20/2043 302,726 276,088
Series 2016-M4, Class AL, 3.00%, 11/20/2044 300,202 273,492

3.27%, 1/25/2039 75,305 72,943 3.00%, 12/20/2044 112,468 102,461
Series 2017-M13, 3.00%, 3/20/2045 117,075 106,564
Class A2, 3.03%, 3.00%, 4/20/2045 187,854 171,024
9/25/2027 (c) 380,451 356,496 3.00%, 6/15/2045 46,465 42,012
Series 2017-M14, 3.00%, 8/15/2045 59,035 53,378
Class A2, 2.96%, 3.00%, 8/20/2045 317,371 288,878
11/25/2027 (c) 559,301 521,143 3.00%, 1/20/2046 156,879 142,795
Series 2017-M8, Class A2, 3.00%, 2/20/2046 2,435,748 2,221,417
3.06%, 5/25/2027 (c) 498,711 470,360 3.00%, 4/20/2046 278,025 252,752
Series 2018-M2, Class A2, 3.00%, 5/20/2046 631,969 574,521
3.00%, 1/25/2028 (c) 710,493 663,738 3.00%, 6/20/2046 1,793,744 1,632,139
Series 2019-M1, Class A2, 3.00%, 9/20/2046 566,019 514,567
3.67%, 9/25/2028 (c) 758,784 726,535 3.00%, 10/20/2046 2,025,378 1,841,266
Series 2019-M18, 3.00%, 11/20/2046 323,981 294,530
Class A2, 2.47%, 3.00%, 1/20/2047 571,822 519,842
8/25/2029 1,930,992 1,721,651 3.00%, 6/20/2047 191,480 173,498
Series 2019-M22, 3.00%, 7/20/2047 1,615,117 1,463,443
Class A2, 2.52%, 3.00%, 10/20/2047 1,109,248 1,005,079
8/25/2029 536,869 479,720 3.00%, 11/20/2047 713,769 646,740
Series 2019-M5, Class A2, 3.00%, 12/20/2047 663,705 601,377
3.27%, 2/25/2029 489,529 459,326 3.00%, 1/20/2048 591,595 536,039
Series 2019-M9, Class A2, 3.00%, 2/20/2048 680,852 616,914
2.94%, 6/25/2029 640,093 590,105 3.00%, 3/20/2048 2,626,914 2,380,223
Series 2020-M14, 3.00%, 11/20/2049 4,198,983 3,785,721
Class A2, 1.78%, 3.00%, 12/20/2049 1,200,359 1,082,220
5/25/2030 492,456 415,388 3.00%, 2/20/2050 992,053 894,630
Series 2020-M20, 3.00%, 6/20/2050 5,463,270 4,922,536
Class A2, 1.44%, 3.00%, 7/20/2050 8,138,980 7,331,643
10/25/2029 1,500,000 1,247,420 3.00%, 12/20/2050 5,048,475 4,540,670
Series 2020-M42, 3.00%, 8/20/2051 8,524,820 7,646,637
Class A2, 1.27%, 3.00%, 12/20/2051 7,180,169 6,425,536
7/25/2030 200,000 160,888 3.00%, 3/20/2052 2,468,529 2,206,160
Series 2020-M8, Class A2, 3.00%, 4/20/2052 5,862,968 5,237,264
1.82%, 2/25/2030 954,127 813,328 3.50%, 12/20/2041 490,382 463,348
Series 2021-M11, Class A2, 3.50%, 2/15/2042 270,147 254,504
1.51%, 3/25/2031 (c) 1,455,000 1,162,678 3.50%, 3/15/2042 30,101 28,357
Series 2021-M19, 3.50%, 6/20/2042 263,210 248,517
Class A2, 1.80%, 3.50%, 10/20/2042 62,060 58,596
10/25/2031 (c) 350,000 283,063 3.50%, 1/20/2043 1,144,084 1,080,219
Series 2022-M1G, 3.50%, 4/15/2043 65,343 61,545
Class A2, 1.58%, 3.50%, 4/20/2043 275,329 259,959
9/25/2031 (c) 800,000 642,221 3.50%, 7/20/2043 755,007 712,034
Series 2017-M15, 3.50%, 10/20/2043 128,501 121,187
Class ATS2, VRN, 3.50%, 12/20/2043 51,245 48,328
3.20%, 11/25/2027 (c) 597,584 564,363 3.50%, 1/15/2044 46,443 43,744
Series 2018-M1, Class A2, 3.50%, 1/20/2044 103,550 97,656
VRN, 3.09%, 12/25/2027 3.50%, 3/20/2044 99,879 94,194
(c) 91,355 85,698 3.50%, 6/20/2044 3,949,735 3,721,975
Series 2020-M53, 3.50%, 9/20/2044 1,448,451 1,364,927
Class A2, VRN, 1.74%, 3.50%, 10/20/2044 174,505 164,442
11/25/2032 (c) 750,000 593,521 3.50%, 12/20/2044 127,212 119,876
Series 2021-M1, Class A2, 3.50%, 2/20/2045 96,225 90,676
VRN, 1.44%, 11/25/2030 3.50%, 3/20/2045 110,719 103,916
(c) 61,250 49,137 3.50%4/20/2045 724,050 676,987
Series 2021-M17, 3.50%, 6/20/2045 664,391 623,568
Class A2, VRN, 1.71%, 3.50%, 10/20/2045 2,774,469 2,607,927
7/25/2031 (c) 3,500,000 2,836,912 3.50%, 11/20/2045 66,741 62,640

Government National 3.50%, 1/20/2046 841,148 789,465
Mortgage Association: 3.50%, 3/20/2046 529,129 496,617
2.00%, 12/20/2050 2,037,273 1,719,100 3.50%, 4/20/2046 3,009,582 2,822,171
2.00%, 1/20/2051 15,585,016 13,133,423 3.50%, 5/20/2046 464,077 435,178
2.00%, 2/20/2051 186,012 156,791 3.50%, 10/20/2046 289,013 271,286
2.00%, 4/20/2051 10,345,710 8,715,370 3.50%, 11/20/2046 1,780,606 1,669,725
2.00%, 5/20/2051 10,897,930 9,177,874 3.50%, 2/20/2047 1,326,961 1,244,329
2.00%, 6/20/2051 11,787,809 9,924,385 3.50%, 3/20/2047 269,559 251,997
2.00%, 9/20/2051 10,776,914 9,065,300 3.50%, 5/20/2047 268,241 251,467
2.00%, 12/20/2051 11,908,357 10,008,212 3.50%, 6/20/2047 160,140 150,125
2.00%, 1/20/2052 11,073,151 9,303,538 3.50%, 8/20/2047 237,157 221,706
2.00%, 4/20/2052 7,637,561 6,414,341 3.50%, 9/20/2047 239,540 223,934
2.50%, 2/20/2043 1,012,104 893,673 3.50%, 10/20/2047 202,109 188,941
2.50%, 12/20/2049 616,604 534,045 3.50%, 11/20/2047 812,832 759,876
2.50%, 7/20/2050 2,477,957 2,158,442 3.50%, 12/20/2047 3,105,160 2,902,858
2.50%, 8/20/2050 4,766,971 4,150,981 3.50%, 1/20/2048 3,734,841 3,491,515
2.50%, 10/20/2050 7,470,978 6,501,428 3.50%, 2/20/2048 975,796 912,222
2.50%, 1/20/2051 2,390,498 2,078,279 3.50%, 3/20/2048 1,665,639 1,557,122
2.50%, 3/20/2051 156,317 135,722 3.50%, 4/20/2048 983,632 919,548
2.50%, 4/20/2051 11,024,407 9,568,860 3.50%, 6/20/2048 588,571 550,225
2.50%, 6/20/2051 197,753 171,506 3.50%, 2/20/2049 237,598 221,999
2.50%, 7/20/2051 12,312,045 10,676,223 3.50%, 5/20/2049 164,435 153,614
2.50%, 8/20/2051 7,934,829 6,878,373 3.50%, 7/20/2049 53,906 50,344
2.50%, 9/20/2051 14,889,950 12,903,338 3.50%, 9/20/2049 795,901 742,990
2.50%, 10/20/2051 11,040,946 9,564,796 3.50%, 12/20/2049 337,836 315,286
2.50%, 11/20/2051 13,452,115 11,649,857 3.50%, 3/20/2050 2,302,266 2,148,594
2.50%, 12/20/2051 199,700 172,945 3.50%, 10/20/2050 1,458,430 1,361,279
2.50%, 3/20/2052 1,949,553 1,687,930 3.50%, 2/20/2051 1,868,156 1,742,957
2.50%, 4/20/2052 3,475,277 3,008,370 3.50%, 3/20/2051 370,169 345,361
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3.50%, 6/20/2052 3,180,604 2,934,719 5.00%, 1/20/2049 578,068 575,862
3.50%, 7/20/2052 3,202,836 2,955,232 5.00%, 7/20/2049 111,167 110,960
3.50%, 10/20/2052 1,993,177 1,839,090 5.00%, 5/20/2053 8,009,140 7,865,007
3.50%, 12/20/2052 6,282,469 5,796,786 5.50%, 6/15/2033 10,840 10,989
4.00%, 4/15/2040 233,000 225,125 5.50%, 4/15/2037 796 816
4.00%, 6/15/2040 14,557 14,065 5.50%, 6/15/2038 132,857 136,069
4.00%, 7/15/2040 1,827 1,765 5.50%, 7/15/2038 84,190 86,567
4.00%, 10/15/2040 13,694 13,232 5.50%, 8/15/2038 15,548 15,997
4.00%11/15/2040 102,138 98,686 5.50%, 2/15/2039 20,449 21,058
4.00%, 11/15/2041 52,623 50,854 5.50%, 5/20/2044 96,692 99,206
4.00%, 3/20/2044 36,161 34,896 5.50%, 5/20/2053 5,967,666 5,939,496
4.00%, 4/20/2044 187,011 180,469 6.00%, 10/15/2032 14,196 14,489
4.00%, 6/20/2044 177,025 170,832 6.00%11/15/2032 5,082 5,172
4.00%, 8/20/2044 187,971 181,395 6.00%, 9/15/2034 12,956 13,245
4.00%, 9/20/2044 151,534 146,233 6.00%, 10/15/2036 154 160
4.00%, 10/20/2044 221,105 213,370 6.00%, 8/15/2037 14,045 14,711
4.00%, 12/20/2044 193,655 186,880 6.00%, 1/15/2038 8,945 9,275
4.00%, 2/20/2045 139,594 134,710 6.00%, 4/15/2038 28,564 29,921
4.00%, 5/15/2045 109,276 104,598 6.00%, 6/15/2041 51,425 53,706
4.00%, 7/20/2045 890,904 858,409 6.00%, 12/20/2052 2,534,557 2,550,759
4.00%, 8/20/2045 110,795 106,754 6.00%, 1/20/2053 1,477,683 1,487,129
4.00%, 9/20/2045 2,036,035 1,961,773 6.50%, 4/15/2024 12 12
4.00%, 10/20/2045 160,726 154,864 6.50%, 7/15/2031 19,330 20,056
4.00%, 11/20/2045 622,192 599,498 6.50%, 8/15/2031 2,388 2,428
4.00%, 4/20/2046 98,399 94,810 7.00%, 12/15/2023 34 34
4.00%, 5/20/2046 36,872 35,527 7.00%, 2/15/2028 847 857
4.00%, 10/20/2046 69,136 66,522 7.00%, 6/15/2028 2,242 2,247
4.00%, 2/20/2047 25,199 24,246 7.50%, 4/15/2024 165 165
4.00%, 3/20/2047 277,180 266,699 7.50%, 1/15/2027 1,171 1,172
4.00%, 4/20/2047 106,493 102,151 7.50%, 3/15/2027 211 211
4.00%, 6/20/2047 782,159 750,266 7.50%4/15/2027 3,699 3,725
4.00%, 7/20/2047 208,545 200,513 7.50%, 7/15/2027 6,623 6,669
4.00%, 8/20/2047 350,103 335,828 7.50%, 9/15/2027 3,386 3,412
4.00%, 9/20/2047 141,202 135,444 7.50%12/15/2027 1,956 1,969
4.00%, 2/20/2048 1,035,354 993,138 7.50%, 10/15/2029 546 556
4.00%, 3/20/2048 790,065 757,850 9.00%, 2/15/2025 84 84
4.00%, 4/20/2048 2,796,909 2,676,946 TBA, 2.00%, 7/20/2053 5,100,000 4,283,888
4.00%, 6/20/2048 358,939 343,544 TBA, 2.50%, 7/20/2053 925,000 800,342
4.00%, 7/20/2048 229,696 219,844 TBA, 3.00%, 7/20/2053 2,925,000 2,612,285
4.00%, 8/20/2048 1,466,268 1,403,378 TBA, 4.00%, 7/20/2053 4,050,000 3,827,736
4.00%, 9/20/2048 388,643 371,974 TBA, 4.50%, 7/20/2053 4,025,000 3,883,618
4.00%, 5/20/2049 551,700 527,771 TBA, 5.00%, 7/20/2053 10,400,000 10,214,318
4.00%, 7/20/2049 2,349,926 2,248,000 TBA, 5.50%, 7/20/2053 6,825,000 6,792,417
4.00%, 5/20/2050 1,106,586 1,058,589 TBA, 6.00%, 7/20/2053 5,700,000 5,734,542
4.00%, 9/20/2052 4,379,923 4,138,301 Tennessee Valley Authority:

4.00%, 10/20/2052 5,865,543 5,541,965 0.75%, 5/15/2025 264,000 243,387
4.00%, 11/20/2052 3,481,266 3,289,219 2.88%, 9/15/2024 725,000 702,554
4.50%, 3/15/2038 354 350 3.88%, 3/15/2028 100,000 98,381
4.50%, 4/15/2039 1,261 1,247 5.25%, 9/15/2039 1,746,000 1,836,775
4.50%6/15/2039 57,017 56,401 5.88%, 4/1/2036 128,000 145,041
4.50%7/15/2039 40,720 40,281 7.13%, 5/1/2030 66,000 76,736
4.50%, 2/15/2040 28,633 28,324 Series B, 4.70%,

4.50%, 4/15/2040 181,824 179,803 7/15/2033 1,336,000 1,359,393
4.50%6/15/2040 109,235 108,020

4.50%, 8/15/2040 1,806 1,786 KE BRI A3t

4.50%, 2/15/2041 18,732 18,515

4.50%, 3/15/2041 65,271 64,545 (22 k $2,142,112,451) 1,904,285,505
4.50%, 6/15/2041 47,292 46,746 -
4.50%, 9/20/2041 59,636 59,224 3 y —40.6°

4.50%, 12/15/2041 26,485 26,180 HKEFBRES —40.6%

4.50%, 1/15/2042 43,423 42,953 U.S. Treasury Bonds:

4.50%, 10/20/2043 34,546 34,054 1.13%, 5/15/2040 9,900,000 6,419,531
4.50%, 4/20/2044 92,545 91,226 1.13%, 8/15/2040 10,650,000 6,850,945
4.50%, 6/20/2044 78,948 77,822 1.38%, 11/15/2040 16,092,200 10,771,716
4.50%, 11/20/2044 191,943 189,128 1.38%, 8/15/2050 11,301,200 6,570,588
4.50%, 12/20/2044 61,806 60,900 1.63%, 11/15/2050 17,531,600 10,894,246
4.50%, 7/20/2045 1,117,781 1,101,390 1.75%, 8/15/2041 24,248,700 17,046,078
4.50%, 8/20/2045 95,822 94,417 1.88%, 2/15/2041 13,924,300 10,114,699
4.50%, 9/20/2045 47,715 47,015 1.88%, 2/15/2051 17,956,000 11,895,850
4.50%, 10/20/2045 180,385 177,740 1.88%, 11/15/2051 17,992,000 11,880,343
4.50%, 4/20/2046 96,101 94,692 2.00%, 11/15/2041 17,850,000 13,069,547
4.50%, 9/20/2047 70,569 69,044 2.00%, 2/15/2050 10,621,900 7,282,640
4.50%, 11/20/2047 317,096 310,246 2.00%, 8/15/2051 14,927,100 10,178,416
4.50%, 12/20/2047 270,481 264,638 2.25%, 5/15/2041 36,095,400 27,804,738
4.50%, 1/20/2048 235,273 230,191 2.25%, 8/15/2049 4,000,000 2,908,125
4.50%, 6/20/2048 565,076 552,595 2.25%, 2/15/2052 20,698,900 14,964,658
4.50%, 7/20/2048 321,640 314,536 2.38%, 11/15/2049 3,267,000 2,441,062
4.50%, 8/20/2048 944,757 923,890 2.38%, 5/15/2051 20,722,600 15,412,434
4.50%, 10/20/2048 465,386 455,107 2.50%, 2/15/2045 3,699,000 2,863,257
4.50%, 1/20/2049 862,134 843,092 2.50%, 2/15/2046 3,681,800 2,833,260
4.50%, 7/20/2049 846,731 828,030 2.75%, 11/15/2042 15,508,800 12,758,411
4.50%, 10/20/2052 2,126,134 2,051,105 2.75%, 11/15/2047 12,200,000 9,815,281
4.50%, 12/20/2052 7,889,119 7,610,719 2.88%, 5/15/2043 1,720,000 1,438,081
4.50%, 1/20/2053 3,211,118 3,097,801 2.88%, 8/15/2045 3,740,000 3,086,669
4.50%, 3/20/2053 3,508,757 3,384,936 2.88%, 11/15/2046 5,109,700 4,209,914
5.00%12/15/2038 67,999 68,439 2.88%, 5/15/2049 12,792,200 10,577,550
5.00%4/15/2039 132,659 133,565 2.88%, 5/15/2052 15,715,500 13,029,132
5.00%5/15/2039 27,021 27,109 3.00%, 11/15/2045 2,920,200 2,462,550
5.00%, 11/20/2041 354,836 358,993 3.00%, 5/15/2047 10,795,000 9,091,414
5.00%, 5/20/2044 67,121 67,908 3.00%, 2/15/2048 5,774,900 4,868,963
5.00%, 11/20/2044 62,056 62,772 3.00%, 8/15/2048 16,375,000 13,818,965
5.00%, 1/20/2048 333,079 332,973 3.00%, 2/15/2049 11,486,100 9,716,523
5.00%, 5/20/2048 352,880 352,225 3.00%, 8/15/2052 22,900,000 19,482,891
5.00%, 7/20/2048 45,515 45,430 3.13%, 11/15/2041 2,518,000 2,218,201
5.00%, 9/20/2048 250,614 249,658 3.13%, 2/15/2043 1,279,400 1,115,277
5.00%, 11/20/2048 245,034 244,099
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3.13%, 8/15/2044 2,078,000 1,798,119 2.00%, 2/15/2025 5,350,000 5,091,486
3.13%, 5/15/2048 18,150,000 15,665,719 2.00%, 8/15/2025 1,150,000 1,084,684
3.25%, 5/15/2042 22,000,000 19,635,000 2.00%, 11/15/2026 5,000,000 4,625.391
3.38%, 8/15/2042 25,745,000 23.371.633 2.13%, 11/30/2024 6,680,000 6,397,405
3.38%, 5/15/2044 2,759,200 2,487,591 2.13%, 5/31/2026 11,415,000 10,676,592
3.38%, 11/15/2048 200 181 2.25%, 11/15/2024 12,344,000 11,852,169
3.50%, 2/15/2039 700,000 671,016 2.25%, 12/31/2024 11,950,000 11,442,125
3.63%, 8/15/2043 4,258.200 3,996,055 2.25%, 3/31/2026 550,000 517,516
3.63%, 2/15/2053 27,907,000 26,803,801 2.25%, 8/15/2027 6,600,000 6,100,875
3.63%, 5/15/2053 19,800,000 19,038,937 2.25%, 11/15/2027 19,050,000 17,545,348
3.75%, 8/15/2041 150,000 144,891 2.38%, 4/30/2026 13,300,000 12,542,523
3.75%, 11/15/2043 3,790,600 3,621,800 2.38%, 5/15/2027 13,610,000 12,672,186
3.88%, 8/15/2040 150,000 148,805 2.38%, 3/31/2029 10,000,000 9,132,031
3.88%, 2/15/2043 34,500,000 33,648,281 2.38%, 5/15/2029 8,750,000 7,976,856
3.88%, 5/15/2043 (b) 8,300,000 8,100,281 2.50%, 1/31/2025 10,919,000 10,478,401
4.00%, 11/15/2042 19,701,900 19,587,998 2.50%, 2/28/2026 14,438,000 13,684,517
4.00%, 11/15/2052 20,564,100 21,136,039 2.50%, 3/31/2027 13,900,000 13,026,906
4.25%, 11/15/2040 975,000 1,013,543 2.63%, 4/15/2025 17,950,000 17,215,873
438%, 2/15/2038 2,235,000 2,378,529 2.63%, 12/31/2025 10,640,000 10,133,769
4.38%, 11/15/2039 375,000 397,031 2.63%, 5/31/2027 13,400,000 12,591,812
4.50%, 2/15/2036 (b) 502,000 541,376 2.63%, 7/31/2029 11,500,000 10,624,922
4.63%, 2/15/2040 43,970,000 47,920,430 2.75%, 5/15/2025 17,275,000 16,591,423
4.75%, 2/15/2037 546,000 603,757 2.75%, 4/30/2027 14,000,000 13,225,625
5.25%, 11/15/2028 262,000 275,182 2.75%, 7/31/2027 17,600,000 16,593,500
5.25%, 2/15/2029 (b) 250,000 263,320 2.75%, 5/31/2029 19,500,000 18,156,328
5.38%, 2/15/2031 1,160,000 1,266,213 2.75%, 8/15/2032 16,450,000 15,082,594
5.50%, 8/15/2028 452,000 478,767 2.88%, 6/15/2025 11,950,000 11,495,340
6.13%, 11/15/2027 686,000 736,646 2.88%, 11/30/2025 6,565,000 6,292,142
6.50%, 11/15/2026 (b) 1,054,000 1,119,463 2.88%, 5/15/2028 500,000 471,836

U.S. Treasury Notes: 2.88%, 4/30/2029 11,000,000 10,316,797
0.25%, 5/31/2025 7,625,000 6,977,173 2.88%, 5/15/2032 22,790,000 21,134,164
0.25%, 6/30/2025 5,675,000 5,182,871 3.00%, 7/31/2024 12,500,000 12,184,570
0.25%, 7/31/2025 10,485,000 9,538,893 3.00%, 7/15/2025 19,500,000 18,793,125
0.25%, 8/31/2025 13,423,000 12,179,275 3.00%, 9/30/2025 4,966,000 4778.611
0.25%, 9/30/2025 12,000,000 10,869,375 3.13%, 8/15/2025 17,900,000 17,286,086
0.38%, 7/15/2024 3,400,000 3,229,070 3.13%, 8/31/2027 21,025,000 20,110,084
0.38%, 8/15/2024 14,400,000 13,623,750 3.13%, 11/15/2028 6,500,000 6,192,773
0.38%, 9/15/2024 11,800,000 11,121,039 3.13%, 8/31/2029 10,000,000 9,500,000
0.38%, 4/30/2025 13,950,000 12,834,545 3.25%, 8/31/2024 14,885,000 14,527,993
0.38%, 11/30/2025 6,850,000 6,183,195 3.25%, 6/30/2027 17,500,000 16,831,445
0.38%, 12/31/2025 18,831,000 16,972,910 3.25%, 6/30/2029 10,250,000 9,807,168
0.38%, 1/31/2026 16,150,000 14,498,410 3.38%, 5/15/2033 (b) 20,900,000 20,158,703
0.38%, 9/30/2027 18,950,000 16,126,746 3.50%, 9/15/2025 19,200,000 18,679,500
0.50%, 4/30/2027 5,322,000 4,611,846 3.50%, 1/31/2028 25,320,000 24,590,072
0.50%, 6/30/2027 15,750,000 13,576,992 3.50%, 4/30/2028 25,000,000 24.291,016
0.50%, 8/31/2027 925,000 793,549 3.50%, 1/31/2030 20,100,000 19,509,562
0.50%, 10/31/2027 9,100,000 7,767,703 3.50%, 4/30/2030 10,525,000 10,222,406
0.63%, 10/15/2024 4,750,000 4,475,020 3.50%, 2/15/2033 35,080,000 34,175,594
0.63%, 7/31/2026 15,600,000 13,898,625 3.63%, 5/15/2026 (b) 8,600,000 8,391,047
0.63%, 12/31/2027 3,900,000 3332672 3.63%, 3/31/2028 33,700,000 32,920,687
0.63%, 5/15/2030 485,000 388,606 3.63%, 5/31/2028 (b) 13,000,000 12,716,641
0.63%, 8/15/2030 23,150,000 18,444,039 3.63%, 3/31/2030 14,575,000 14,260,727
0.75%, 11/15/2024 11,300,000 10,627,738 3.75%, 4/15/2026 13,750,000 13,458,887
0.75%, 3/31/2026 25,601,000 23,138,904 3.75%, 5/31/2030 43,800,000 43,197,750
0.75%, 4/30/2026 22,500,000 20,262,305 3.88%, 3/31/2025 31,500,000 30,882,305
0.75%, 5/31/2026 13,000,000 11,677,656 3.88%, 4/30/2025 25,850,000 25,348,147
0.75%, 8/31/2026 26,450,000 23,592,160 3.88%, 1/15/2026 (b) 18,426,000 18,083,392
0.75%, 1/31/2028 20,225,000 17,349,258 3.88%, 11/30/2027 21,303,000 21,003,427
0.88%, 6/30/2026 21,920,000 19,750,263 3.88%, 12/31/2027 22,300,000 21,991,633
1.00%, 12/15/2024 14,300,000 13,458,199 3.88%, 9/30/2029 15,750,000 15,597,422
1.13%, 1/15/2025 21,750,000 20,454,346 3.88%, 11/30/2029 24,215,000 24,001,227
1.13%, 10/31/2026 4,000,000 3,597,188 3.88%, 12/31/2029 22,600,000 22,409,312
1.13%, 2/28/2027 9,225,000 8.231.871 4.00%, 12/15/2025 15,475,000 15,233,203
1.13%, 2/29/2028 12,350,000 10,762,832 4.00%, 2/15/2026 23,250,000 22,895,801
1.13%, 8/31/2028 62,498,000 53,855,698 4.00%, 2/29/2028 27,075,000 26,880,398
1.13%, 2/15/2031 28,400,000 23,359,000 4.00%, 10/31/2029 17,500,000 17,458,984
1.25%, 8/31/2024 10,560,000 10,071,188 4.00%, 2/28/2030 17,750,000 17,741,680
1.25%, 12/31/2026 20,500,000 18,451,602 4.13%, 1/31/2025 20,500,000 20,178,887
1.25%, 3/31/2028 23,450,000 20,518,750 4.13%, 6/15/2026 13,900,000 13,757,742
1.25%, 4/30/2028 14,000,000 12,230,313 4.13%, 9/30/2027 15,150,000 15,065,965
1.25%, 5/31/2028 7,750,000 6,761,875 4.13%, 10/31/2027 16,069,000 15,984,889
1.25%, 6/30/2028 13,457,000 11,716,001 4.13%, 11/15/2032 22,574,000 23,071,333
1.25%, 8/15/2031 16,400,000 13,460,812 4.25%, 9/30/2024 30,375,000 29,973,955
1.38%, 1/31/2025 15,435,000 14,556,531 4.25%, 12/31/2024 27,118,000 26,740,890
1.38%, 8/31/2026 3,000,000 2,730,000 4.25%, 5/31/2025 33,100,000 32,683,664
1.38%, 12/31/2028 2,350,000 2,038,625 4.25%, 10/15/2025 13,800,000 13,645,828
1.50%, 11/30/2024 11,300,000 10,728,379 4.38%, 10/31/2024 16,056,000 15,862,199
1.50%, 2/15/2025 23,294,000 21,986,442 4.50%, 11/30/2024 23,450,000 23,201,760
1.50%, 8/15/2026 3,222,000 2,945,109 4.50%, 11/15/2025 16,437,000 16,353,531
1.50%, 1/31/2027 13,400,000 12,139,563 4.63%, 2/28/2025 31,525,000 31,281,174
1.63%, 2/15/2026 225,000 208,477 4.63%, 3/15/2026 15,100,000 15,117,695
1.63%, 5/15/2026 1,300,000 1,199,859
1.63%, 10/31/2026 11,125,000 10,172,422 KEMEE LA
1.63%, 11/30/2026 11,700,000 10,680,820
1.63%, 8/15/2029 12,327,000 10,752,418 (2 Ak $2,955,837,376) 2,709.491,901
1.63%, 5/15/2031 26,006,000 22,105,100 E—
1.75%, 12/31/2024 3,840,000 3,650,550 WEE —0.8%

1.75%, 3/15/2025 13,300,000 12,580,449 D 0o

1.75%, 12/31/2026 8,150,000 7,463,617 ;]f R/ivz; Pm,oe‘cotﬁ" (r“i)cul cural

1.75%, 1/31/2029 23,300,000 20,600,477 I et

1.75%, 11/15/2029 950,000 833,180 S

1.88%, 8/31/2024 1,790,000 1,719,868 e,

1.88%, 6/30/2026 10,500,000 9,744,492 4.84%, 11172041 200,000 197,627
1.88%, 2/28/2027 27,052,000 24,801,189 _

1.88%, 2/28/2029 46,270,000 41151381 A TFNV=T —0.3%

1.88%, 2/15/2032 28,250,000 24,202,305 Bay Area Toll Authority Revenue,
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CA: Series AD, 4.86%, 5/15/2112 650,000 577,392
Series F3, 3.13%, 4/1/2055 735,000 521,860 5.77%, 5/15/2043 245,000 264,944
Series F-2, 6.26%, 4/1/2049 235,000 278,305 16,447,268
Series S1-SUB, 7.04%, axFHy b —0.0% (a)

. 4(1/2050 X . 280,000 359,422 State of Connecticut, General

California State University Obligation, CT
Revenue, CA: 5.09%, 10/1/2030 100,000 98,801
2.72%, 11/1/2052 175,000 122,269
Series B, 2.94%, 11/1/2052 625,000 438,568 5 o
Series B, 2.98%, 11/1/2051 285,000 204,901 FELETRHX —0.0% @)

Series B, 3.90%, 11/1/2047 100,000 87,297 District of Columbia Revenue,

City of Los Angeles Department DC
of Airports Customer Facility Series E, 5.59%, 12/1/2034 250,000 260.568
Charge Revenue, CA E———
AGM, 4.24%, 5/15/2048 (g) 250,000 219,264

City of Riverside Revenue, CA 7uYs —0.1% .

Series A, 3.86%, 6/1/2045 245,000 210,225 County of Broward Airport

City of San Francisco Public Sysltem Revenue, FL
Utilities Commission Water Series C, 3.48%, 10/1/2043 345,000 282,463
Revenue, CA County of Miami-Dade Aviation

oA o Revenue, FL
Couiiyn?f/;{,ijeigiﬁe) Il{lege/ iﬁg" 275,000 226421 Series C, 4.28%, 10/1/2041 625,000 558,596
CA Cousnty of é\/ha:ml-gade Wate;L&
0, EWer System Revenue,
E 3.82%, 2/15/ 20?8 B 250,000 226,385 Series C, 3.49%, 10/1/2042 290,000 234,363
oothill-Eastern Transportation State Board of Administration
Corridor Agency Revenue, CA Finance Corp. Revenue, FL:
. ) , FL:

ool L1520 241,000 199,093 Series A, 1.26%, 7/1/2025 390,000 360,070
Securitization Corp. Revene Series A, 1.71%, 7/1/2027 685,000 606,360
CA: : ’ Series A, 2.15%, 7/1/2030 150,000 _ 125,026
2.75%, 6/1/2034 230,000 187,154 N . _ 2,166,878
Series A, 3.12%, 6/1/2038 650,000 505,445 Pa—Y7 —0.0% ()

Series A-1, 4.21%, 6/1/2050 200,000 149,446 City of Atlanta Water &

Los Angeles Community College Wastewater Revenue, GA
District, General Obligation, 2.26%, 11/1/2035 250,000 200,982
CA: Municipal Electric Authority of
1.61%, 8/1/2028 395,000 345,275 Georgia Revenue, GA:

1.81%, 8/1/2030 360,000 300,667 6.64%, 4/1/2057 166,000 189,463
2.11%, 8/1/2032 350,000 285,587 6.66%, 4/1/2057 123,000 140,843

Los Angeles Department of 7.06%, 4/1/2057 415,000 439,037
Water & Power Revenue, CA: 970,325
5.72%, 7/1/2039 425,000 456,457 TAZE —0.0% (a)

6.57%, 7/1/2045 150,000 180,805 Idaho Energy Resources
6.60%, 7/1/2050 260,000 321,774 Authority Revenue, ID

Los Angeles Unified School 2.86%, 9/1/2046 85,000 61,784

District, General Obligation,

CA: LY 74 —01%

5.75%, 7/1/2034 165,000 174,997 Chicago O'Hare International

5.76%, 7/1/2029 200,000 205,656 Airport Revenue, IL:

Series RY, 6.76%, 7/1/2034 395,000 446,738 Series C, 4.47%, 1/1/2049 500,000 466,065

Regents of the University of Series B, 6.40%, 1/1/2040 400,000 457,618
California Medical Center Chicago Transit Authority Sales
Pooled Revenue, CA: & Transfer Tax Receipts
Series N, 3.01%, 5/15/2050 150,000 105,432 Revenue, IL
Series N, 3.26%, 5/15/2060 150,000 105,295 Series B, 6.90%, 12/1/2040 325,000 368,367
Series N, 3.71%, 5/15/2120 150,000 100,326 Chicago Transit Authority Sales
Series H, 6.55%, 5/15/2048 310,000 361,684 Tax Receipts Fund Revenue,

San Diego County Regional L
Transportation Commission 6.20%, 12/1/2040 160,000 175,418
Revenue, CA: City of Chicago, General
Series A, 3.25%, 4/1/2048 100,000 77,157 Obligation, IL
5.91%, 4/1/2048 330,000 373,741 Series B, 7.75%, 1/1/2042 208,000 213,604

San Diego County Water Metropolitan Water Reclamation
Authority Revenue, CA District of Greater Chicago,

Series B, 6.14%, 5/1/2049 280,000 316,249 General Obligation, IL

San Joaquin Hills Transportation 5.72%, 12/1/2038 335,000 358,408

COT_"‘dOT Agency Revenue, CA Sales Tax Securitization Corp.
Series B, AGM, 3.49%, Revenue, IL:
1/15/2050 (g) 200,000 156,511 Series B, 3.24%, 1/1/2042 385,000 307,213

Santa Clara Valley . Series B, 3.59%, 1/1/2043 250,000 209,666
Transportation Authority Series B, 3.82%, 1/1/2048 100,000 80,404
Revenue, CA Series A, 4.64%, 1/1/2040 95,000 90,635
Series A, 5.88%, 4/1/2032 210,000 219,486 Series A, 4.79%, 1/1/2048 100,000 92,890

State of California, General State of Illinois, General
Obligation, CA: Obligation, IL:

1.75%, 11/1/2030 335,000 274,397 5.10%, 6/1/2033 1,100,000 1,080,978

2.50%, 10/1/2029 200,000 176,452 6.73%. 4/1/2035 170,769 179.294
Series B, 2.65%, 4/1/2026 370,000 347,857 Series 5, 7.35%, 7/1/2035 845,000 910,682

Series A, 3.05%, 4/1/2029 265,000 243,261 T 01040
3.38%, 4/1/2025 465,000 449,860 e o e
3.50%, 4/1/2028 400,000 379,705 AYTATT — 0{10 % (@)

4.50%, 4/1/2033 315,000 309,863 '“d‘;‘:e':::“f; Authority

4.60%, 4/1/2038 540,000 517,649 g

5.13%, 3/1/2038 100,000 100,505 3.05%, 1/1/2051 125,000 95,711

7.30%, 10/1/2039 1,395,000 1,684,427

7.35%, 11/1/2039 120,000 145,973 HFA —0.0% (2)

7.50%, 4/1/2034 320,000 389,660 Kansas Development Finance

7.55%, 4/1/2039 302,000 380,461 Authority Revenue, KS:

7.63%, 3/1/2040 160,000 201,118 Series K, BAM, 2.77%,

University of California Revenue, 5/1/2051 (h) 100,000 71,951
CA: Series H, 4.93%, 4/15/2045 90,000 86,494
Series BG, 1.32%, 5/15/2027 365,000 323,621 158445
1.61%, 5/15/2030 240,000 197,023 A DT F —0.0% (a)

Series AX, 3.06%, 7/1/2025 330,000 317,628 Louisiana Local Government
Series BD, 3.35%, 7/1/2029 680,000 630,200 Environmental Facilitics &
Series AQ, 4.77%, 5/15/2115 75,000 65,374 Community Development
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Authority Revenue, LA: Finance Guaranty Corp.,

Series A, 3.62%, 2/1/2029 323,244 311,228 7.43%, 2/15/2029 (i) 553,000 593,965
Series A, Class A4, 4.48%, New Jersey Transportation Trust

8/1/2039 150,000 141,736 Fund Authority Revenue, NJ
Series A1, 5.05%, 12/1/2034 250,000 251,811 Series B, 6.56%, 12/15/2040 235,000 270,061

State of Louisiana Gasoline & New Jersey Turnpike Authority
Fuels Tax Revenue, LA Revenue, NJ
2.95%, 5/1/2041 330,000 254,242 Series A, 7.10%, 1/1/2041 335,000 408,113

959,017 Rutgers The State University of

AV—=F Y F —0.0% (a) New Jersey Revenue, NJ:

Maryland Health & Higher Series R, 3.27%, 5/1/2043 105,000 83,659
Educational Facilities Series P, 3.92%, 5/1/2119 250,000 180,172
Authority Revenue, MD: 5.67%, 5/1/2040 205,000 216,689
Series D, 3.05%, 7/1/2040 365,000 273,997 1,752,659
Series D, 3.20%, 7/1/2050 200,000 137,050 =a—3—7 —01%

411,047 City of New York, General

v HFa—tvY —01% Obligation, NY:

Commonwealth of Series A2, 5.21%, 10/1/2031 165,000 167,280
Massachusetts Revenue, MA Series B-2, 5.26%, 10/1/2052 220,000 232,957
Series B, 4.11%, 7/15/2031 270,000 262,200 5.52%, 10/1/2037 325,000 340,479

Commonwealth of Metropolitan Transportation
Massachusetts Transportation Authority Revenue, NY:

Fund Revenue, MA Series C2, 5.18%,
5.73%, 6/1/2040 125,000 133,206 11/15/2049 365,000 332,450

Commonwealth of 6.67%, 11/15/2039 295,000 313,048
Massachusetts, General New York City Municipal Water
Obligation, MA: Finance Authority Revenue,

Series C, 2.51%, 7/1/2041 245,000 182,342 NY:

Series H, 2.90%, 9/1/2049 75,000 53,595 Series AA, 5.44%, 6/15/2043 160,000 171,272
4.91%, 5/1/2029 135,000 134,441 5.72%, 6/15/2042 215,000 236,870
5.46%, 12/1/2039 410,000 431,409 Series AA-2, 5.75%,

Massachusetts School Building _6/1 5/2041 195,000 213,000
Authority Revenue, MA: Series EE, 6.01%, 6/15/2042 300,000 342,374
Series B, 1.75%, 8/15/2030 300,000 252,946 New York City Transitional
Series C, 2.95%, 5/15/2043 400,000 299,559 Finance Authority Future Tax
Series B, 3.40%, 10/15/2040 145,000 119,888 Secured Revenue, NY:

m 5.51%, 8/1/2037 , 100,000 104,033

TN - Series B, 5.77%, 8/1/2036 530,000 556,810

S .:/.}7/ o 0.0% (a) 5 New York State Dormitory

Michigan Finance Authority Authority Revenue, NY:

Revenue, M Series F, 3.1%, 2/15/2039 290,000 237,270

Mi:}{?g Z‘;/‘”sift/elggﬁgmg Authority 115,000 93,075 Series B, 3.14%, 7/1/2043 250,000 202,489
Revenue, MI Series F, 3.19"?, 2/15/2043 135,000 105,926

Series I1, 2.71%, 10/15/2040 300,000 227,498 geg;?,j)%/f '56/(2)0/"3’93/ 1512040 ;gg:ggg ;g;:ggg

Michigan State University New York State Th
Revenue, MI ew York State Thruway
Series A, 4.17%, 8/15/2122 250,000 197,339 Authority Revenue, NY:

Michi St‘rat‘e ic i:und > > Ser¥es M, 2.90%, 1/1/2035 250,000 211,448

1chigan & Series M, 3.50%, 1/1/2042 370,000 308,000
Revenue, MI New York State Urban
Series A, 3.23%, 9/1/2047 35,000 26,819 Devel
o o evelopment Corp. Revenue,

University of Michigan Revenue, NY
MI: . o
Series B, 2.44%, 4/1/2040 600,000 452,599 Porff;fﬁ‘ggt;‘z?ﬁéi/ grsz 725,000 677,670
Series B, 2.56%, 4/1/2050 500,000 335,586 New Jersey Revenue, NY:

Series C, 3.60% 4/1/2047 395,000 343.730 3.14%, 2/15/2051 235,000 176,188
1,676,646 3.18%, 7/15/2060 395,000 280,061

IRV E —0.0% (a) Series 21, 3.29%, 8/1/2069 700,000 484,091

University of Minnesota 4.03%, 9/1/2048 410,000 360,898
Revenue, MN Series 20, 4.23%, 10/15/2057 125,000 111,603
4.05%, 4/1/2052 275,000 242816 4.46%, 10/1/2062 100,000 91,345

Series 192, 4.81%,

IVVYE —0.0% (a) 10/15/2065 150,000 145,877

State of Mississippi, General 4.93%, 10/1/2051 220,000 219,885
Obligation, MS Series 182, 5.31%, 8/1/2046 570,000 571,424
5.25%, 11/1/2034 100,000 102,897 5.65%, 11/1/2040 575,000 617,473

Westchester County Local

IZX—Y —0.0% (a) Development Corp. Revenue,

Health & Educational Facilities NY
Authority of the State of AGM, 3.85%, 11/1/2050 (g) 180,000 128,998
Missouri Revenue, MO 8,292,629
Series A, 3.65%, 8/15/2057 285,000 229.766 ) =AHBTAF —0.0% (a)

Charlotte-Mecklenburg Hospital

RTFGAH —0.0% () Authority Revenue, NC

University of Nebraska Facilities 3.20%, 1/15/2051 125,000 88,456
Corp. Revenue, NE
Series A, 3.04%, 10/1/2049 145,000 111,295 FNAZF —0.0% (a)

American Municipal Power, Inc.

RRE —0.0% (a) Revenue, OH

County of Clark Department of Series B, 8.08%, 2/15/2050 215,000 290,818
Aviation Revenue, NV JobsOhio Beverage System
Series C, 6.82%, 7/1/2045 115,000 139,945 Revenue, OH:

Series A, 2.83%, 1/1/2038 80,000 63,850

Ba— AL F Y — —0.0% (a) Series B, 3.99%, 1/1/2029 330,000 322,935

New Hampshire Business Ohio State University Revenue,

Finance Authority Revenue, OH

NH 4.91%, 6/1/2040 350,000 347,965

3.30%, 4/1/2032 200,000 155,616 1,025,568
F7 Tk —0.0% (a)

—a—Vx—Y— —0.0% (a) Oklahoma Development Finance

New Jersey Economic Autvhority Revenue, OK:

Development Authority Series A-2, 4.62%, 6/1/2044 100,000 95,822
Revenue, NJ Series A-2, 4.85%, 2/1/2045 100,000 98,371
Series A, National Public Series A-3, 5.09%, 2/1/2052 155,000 156,165

350,358
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Frar —0.0% (a) 2.47%, 10/1/2044 200,000 141,683
Oregon School Boards 2.56%, 4/1/2042 210,000 159.819
Association, General _ 5417486
Obligation, OR N=T=7 —0.0% (a)
Series B, National Public University of Virginia Revenue,
Finance Guaranty Corp., VA:
5.68%, 6/30/2028 (i) 115,000 117,170 2.26%, 9/1/2050 190,000 117,983
Port of Morrow Revenue, OR Series A, 3.23%, 9/1/2119 360,000 _ 225,502
Series 1, 2.54%, 9/1/2040 200,000 148,979 343.485
2066149 YUY —0.0% (a)
RUTNR=T —0.0% (a) State of Washington, General
Commonwealth Financing Obligation, WA
Authority Revenue, PA 5.14%, 8/1/2040 200,000 203,427
Series A, 4.14%, 6/1/2038 205,000 187,242
Pennsylvania State University TARAYTY —0.0% (a)
Revenue, PA: State of Wisconsin Revenue, WI
Series D, 2.79%, 9/1/2043 250,000 190,260 Series C, 3.15%, 5/1/2027 455,000 428,493
Series D, 2.84%, 9/1/2050 250,000 179,438
st ke it
Series B, 5.51%, 12/1/2045 325,000 343,044 (= A b $55,111,895) 50,776,755
State Public School Building
Authority Revenue, PA TRIEEHRIER —1.0%
5.00%, 9/15/2027 110,000 109,208 Bank:
Um(\;ersny of Pittsburgh-of the Series 2017-BNK4,
ommonwealth System of
Higher Education Revenue. Class A3, 3.36%,
’ 5/15/2050 198,931 181,528
PA :
Series A, 3.56%, 9/15/2119 200,000 137062 Series 2017-BNK6,|
T 1146254 Class ASB, 3.29%,
= E—— 7/15/2060 330,991 314,910
TRY— —0.0% (a) Series 2017-BNK7,
Metropolitan Government Class A4, 3.18%,
Nashville & Davidson County 9/15/2060 300,000 270,557
Health & Educational Facilities Series 2017-BNK9,
Board Revenue, TN Class A4, 3.54%,
Series B, 4.05%, 7/1/2026 120,000 114,511 11/15/2054 255,000 233,827
Series 2018-BN13,
TEFZR —0.1% Class A5, 4.22%,
Board of Regents of the 8/15/2061 (c) 390,000 366,926
University of Texas System Series 2018-BN 14,
Revenue, TX: Class A4, 4.23%,
Series B, 2.44%, 8/15/2049 50,000 33,078 9/15/2060 (c) 286,660 270,193
Series A, 3.35%, 8/15/2047 275,000 221,315 Series 2018-BN135,
Series C, 4.79%, 8/15/2046 200,000 201,749 Class A4, 4.41%,
City of Houston, General 11/15/2061 (c) 400,000 379,435
Obligation, TX: Series 2019-BN18,
3.96%, 3/1/2047 700,000 620,372 Class A4, 3.58%,
6.29%, 3/1/2032 80,000 84,399 5/15/2062 500,000 447,333
City of San Antonio Electric & Series 2019-BN24,
Gas Systems Revenue, TX: Class A3, 2.96%,
4.43%, 2/1/2042 150,000 140,938 11/15/2062 1,000,000 866,840
5.99%, 2/1/2039 530,000 578,693 Series 2020-BN25,
Dallas Area Rapid Transit Class AS, 2.65%,
Revenue, TX 1/15/2063 600,000 506,398
Series A, 2.61%, 12/1/2048 175,000 124,514 Series 2020-BN28,
Dallas Convention Center Hotel Class A4, 1.84%,
Development Corp. Revenue, 3/15/2063 300,000 238,389
X Series 2020-BN29,
7.09%, 1/1/2042 225,000 255,241 Class A4, 2.00%,
Dallas Fort Worth International 11/15/2053 1,000,000 781,041
Airport Revenue, TX: Series 2021-BN32,
2.84%, 11/1/2046 350,000 257,219 Class A5, 2.64%,
Series C, 2.92%, 11/1/2050 40,000 28,838 4/15/2054 500,000 415,820
Series A, 2.99%, 11/1/2038 310,000 259,607 Series 2021-BN36,
Series C, 3.09%, 11/1/2040 305,000 239,683 Class A5, 2.47%,
Series A, 3.14%, 11/1/2045 100,000 76,722 9/15/2064 1,000,000 812,491
Series A, 4.51%, 11/1/2051 250,000 232,665 Series 2022-BNK39,
Grand Parkway Transportation Class A4, 2.93%,
Corp. Revenue, TX 2/15/2055 750,000 629,054
Series B, 3.24%, 10/1/2052 335,000 246,170 Series 2022-BNK44,
North Texas Tollway Authority Class A5, 5.94%,
Revenue, TX: 11/15/2055 (c) 1,000,000 1,035,289
3.01%, 1/1/2043 265,000 200,497 Barclays Commercial
6.72%, 1/1/2049 75,000 93,110 Mortgage Trust:
Permanent University Fund - Series 2019-C3, Class A4,
Texas A&M University System 3.58%, 5/15/2052 500,000 452,991
Revenue, TX Series 2019-C5, Class A4,
Series B, 3.66%, 7/1/2047 160,000 133,877 3.06%, 11/15/2052 500,000 437,290
State of Texas, General BBCMS Mortgage Trust:
Obligation, TX: Series 2020-C8, Class A5,
3.21%, 4/1/2044 150,000 121,962 2.04%, 10/15/2053 750,000 602,593
Series A, 4.68%, 4/1/2040 200,000 201,651 Series 2022-C14, Class A5,
5.52%, 4/1/2039 330,000 353,614 2.95%, 2/15/2055 (c) 500,000 419,574
Texas Private Activity Bond Series 2022-C18, Class A5,
Surface Transportation Corp. 5.71%, 12/15/2055 (c) 600,000 619,742
Revenue, TX Series 2023-C19, Class AS,
3.92%, 12/31/2049 300,000 243,029 5.45%, 4/15/2056 233,333 236,792
Texas Transportation Series 2023-C20, Class A5,
Commission State Highway 5.58%, 7/15/2056 (c) 120,000 123,081
Fund Revenue, TX BBCMS Trust Series
Series B-BUILD, 5.18%, 2021-C10, Class A5,
4/1/2030 165,000 167,041 2.49%, 7/15/2054 500,000 411,460
Texas Transportation Benchmark Mortgage Trust:
Commission, General Series 2018-B2, Class A5,
Obligation, TX: 3.88%, 2/15/2051 (c) 695,000 634,933
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Series 2018-B3, Class A5, Federal Home Loan Mortgage
4.03%, 4/10/2051 350,000 323,203 Corp. Multifamily Structured
Series 2018-B6, Class A4, Pass-Through Certificates:
4.26%, 10/10/2051 300,000 279,083 Series K-154, Class A2,
Series 2019-B13, Class A4, 4.35%, 1/25/2033 (c) 250,000 247,040
2.95%, 8/15/2057 1,000,000 861,962 Series K-155, Class A2,
Series 2019-B9, Class A5, 4.25%, 4/25/2033 3,000,000 2,942,861
4.02%, 3/15/2052 342,857 310,849 Series K-156, Class A2,
Series 2020-B16, Class A5, 4.43%, 4/25/2060 (c) 489,947 487,238
2.73%, 2/15/2053 400,000 338,533 Series K-157, Class A2,
Series 2020-B18, Class A5, 4.20%, 5/25/2033 153,046 149,733
1.93%, 7/15/2053 366,146 286,260 Series K751, Class A2,
Series 2020-B19, Class A5, 4.41%, 3/25/2030 1,000,000 990,328
1.85%, 9/15/2053 500,000 393,411 GS Mortgage Securities Trust:
Series 2020-B21, Class A5, Series 2015-GC30,
1.98%, 12/17/2053 500,000 393,645 Class A4, 3.38%,
Series 2021-B24, Class A5, 5/10/2050 1,600,000 1,515,167
2.58%, 3/15/2054 600,000 482,373 Series 2017-GS5,
Series 2021-B25, Class A5, Class A3, 3.41%,
2.58%, 4/15/2054 500,000 397,383 3/10/2050 914,068 828,752
Series 2021-B30, Class A5, Series 2017-GS6,
2.58%, 11/15/2054 500,000 405,320 Class A3, 3.43%,
Series 2022-B32, Class A5, 5/10/2050 500,000 458,395
3.00%, 1/15/2055 (c) 1,000,000 810,691 Series 2017-GS7,
Series 2023-B38, Class A4, Class A4, 3.43%,
5.52%, 4/15/2056 250,000 253,873 8/10/2050 500,000 449,952
Series 2021-B28, Class A5, Series 2019-GC42,
VRN, 2.22%, 8/15/2054 950,000 752,304 Class A4, 3.00%,
CD Mortgage Trust Series 9/10/2052 1,000,000 862,191
2019-CD8, Class A4, Series 2019-GC38,
2.91%, 8/15/2057 1,500,000 1,281,577 Class A4, VRN, 3.97%,
CFCRE Commercial 2/10/2052 750,000 688,047
Mortgage Trust Series JP Morgan Chase
2016-C3, Class A3, 3.87%, Commercial Mortgage
1/10/2048 350,000 330,314 Securities Trust Series
Citigroup Commercial 2015-JP1, Class AS, VRN,
Mortgage Trust: 4.12%, 1/15/2049 (c) 1,250,000 1,170,996
Series 2014-GC25, JPMBB Commercial Mortgage
Class A3, 3.37%, Securities Trust:
10/10/2047 407,420 393,557 Series 2014-C22,
Series 2015-GC33, Class A3Al, 3.54%,
Class A4, 3.78%, 9/15/2047 377,177 366,272
9/10/2058 1,200,000 1,136,533 Series 2014-C22, Class A4,
Series 2016-GC37, 3.80%, 9/15/2047 1,500,000 1,449,647
Class A4, 3.31%, Series 2015-C29, Class A4,
4/10/2049 1,950,000 1,814,552 3.61%, 5/15/2048 220,000 207,993
Series 2017-P8, Class A4, Series 2015-C29, Class B,
3.47%, 9/15/2050 500,000 456,214 VRN, 4.12%, 5/15/2048
Series 2019-GC43, (c) 500,000 455,010
Class A4, 3.04%, JPMDB Commercial
11/10/2052 750,000 642,200 Mortgage Securities Trust:
Series 2020-GC46, Series 2017-C5,
Class A5, 2.72%, Class ASB, 3.49%,
2/15/2053 300,000 252,341 3/15/2050 384,364 366,407
COMM Mortgage Trust: Series 2017-C7, Class AS,
Series 2014-UBS6, 3.41%, 10/15/2050 500,000 453,913
Class A5, 3.64%, Series 2020-COR7,
12/10/2047 3,825,000 3,674,200 Class A5, 2.18%,
Series 2015-CR24, 5/13/2053 650,000 516,561
Class A5, 3.70%, Morgan Stanley Bank of
8/10/2048 500,000 474,623 America Merrill Lynch Trust:
Series 2015-LC21, Series 2015-C20, Class A4,
Class A3, 3.45%, 3.25%, 2/15/2048 500,000 476,406
7/10/2048 376,884 358,988 Series 2015-C23, Class A3,
Series 2016-CR28, 3.45%, 7/15/2050 478,035 453,543
Class A4, 3.76%, Series 2015-C23, Class A4,
2/10/2049 616,000 582,263 3.72%, 7/15/2050 800,000 759,332
Series 2017-COR2, Series 2015-C26, Class AS,
Class A2, 3.24%, 3.53%, 10/15/2048 1,000,000 942,416
9/10/2050 204,235 186,255 Morgan Stanley Capital I
Series 2017-COR2, Series 2017-HR2,
Class A3, 3.51%, Class A4, 3.59%,
9/10/2050 650,000 596,391 12/15/2050 750,000 682,825
Series 2018-COR3, Morgan Stanley Capital I
Class A3, 4.23%, Trust:
5/10/2051 1,000,000 934,747 Series 2015-UBSS,
Series 2019-GC44, Class A3, 3.54%,
Class A5, 2.95%, 12/15/2048 432,413 408,055
8/15/2057 500,000 427,982 Series 2018-H3, Class A5,
CSAIL Commercial Mortgage 4.18%, 7/15/2051 742,000 690,624
Trust: Series 2019-L3, Class A4,
Series 2017-C8, Class A4, 3.13%, 11/15/2052 500,000 432,518
3.39%, 6/15/2050 500,000 453,466 Series 2020-HRS,
Series 2017-CX10, Class A4, 2.04%,
Class A5, 3.46%, 7/15/2053 500,000 400,042
11/15/2050 (c) 500,000 449,381 Series 2021-L6, Class A4,
Series 2018-C14, Class A4, 2.44%, 6/15/2054 (c) 500,000 400,202
4.42%, 11/15/2051 (c) 500,000 469,853 UBS Commercial Mortgage
Series 2018-CX12, Trust:
Class A4, 4.22%, Series 2017-C4, Class A4,
8/15/2051 (c) 500,000 466,377 3.56%, 10/15/2050 325,000 296,714
Series 2019-C17, Class A5, Series 2017-C7, Class A4,
3.02%, 9/15/2052 1,000,000 862,177 3.68%, 12/15/2050 500,000 455,500
DBIJPM Mortgage Trust Series 2018-C14, Class A3,
Series 2016-C1, Class A4, 4.18%, 12/15/2051 824,240 772,385
3.28%, 5/10/2049 2,000,000 1,857,721 Series 2018-C8, Class A4,
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3.98%, 2/15/2051 300,000 276,238

Series 2019-C17,

Class ASB, 2.87%,
10/15/2052 400,000 362,686

Wells Fargo Commercial

Mortgage Trust:
Series 2014-LC16,

Class AS, 4.02%,
8/15/2050 500,000 484218

Series 2015-LC22,

Class ASB, 3.57%,
9/15/2058 228,072 221,822

Series 2015-P2, Class A4,

3.81%, 12/15/2048 1,335,000 1,259,903

Series 2016-C36, Class A4,

3.07%, 11/15/2059 500,000 455,508

Series 2017-C38, Class A5,

3.45%, 7/15/2050 500,000 457,844

Series 2017-C41, Class A4,

3.47%, 11/15/2050 300,000 273,238

Series 2017-C42, Class A3,

3.33%, 12/15/2050 500,000 448,614

Series 2018-C45, Class A4,

4.18%, 6/15/2051 500,000 467,973

Series 2019-C49, Class A5,

4.02%, 3/15/2052 800,000 739,565

Series 2019-C50, Class A5,

3.73%, 5/15/2052 175,000 158,152

Series 2019-C52, Class AS,

2.89%, 8/15/2052 1,000,000 860,391

Series 2019-C53, Class A4,

3.04%, 10/15/2052 800,000 691,818

Series 2020-C56, Class A5,

2.45%, 6/15/2053 148,500 122,148

Series 2021-C59, Class A3,

2.63%, 4/15/2054 700,000 571,506
TR AT
(T A b $73,904,639) 65,707,778
A %
R —3.7%

State Street Institutional

Liquid Reserves Fund,

Premier Class 5.19% (j) (k) 107,663,770 107,685,302
State Street Navigator
Securities Lending Portfolio
IL(1) (m) 138,998,825 138,998,825
AR AH
(T A I $246,682,046) 246,684,127
HBEAH —102.8%
(A k $7,541,435,866) 6,860,823,259
ZOMEBEELERT A8 — 2.8)%
(186,687,076)
PERE — 100.0% 6,674,136,183
(@) HMIEFED 0.05%ATH DR
(b) FEEOBMO T T—H#BI% 2023 4 6 A 30
HEAESE LT T 5,
(c) ZEEh&FGEESE — FHEHFIEIT 2023 46 A 30
RIZEDRRERTH D, AFRINT-EHES
FI R PRAT Ly RIZESFEHFHFIZONWT
Z. RESFI R ORR T Ly NidnistosH
IRENTND
(d) &%#ﬁ&%&TEﬁT%D Mo/ FE
ITIRDHRPE L TV D
(e) 1933 FFEHRIE(EDHRDOWEEETe, YL—/b
144A IZHEWVWEEAN L7Z3E%, Z b DFES
(2023 4 6 A 30 A BTEDOHMEFED 0.3%)I%,
WEMERHHEDOEEZ LN TEY . Bk
BRSNS N W T, W LA
BB F-HEEICHREEIN D,
H A7y 77Ty 7E - FIFEHEHRES I

SN EFT A, 2023 6 A 30 HEIEDLH
FlR, XROWB A IIEKOMB A TH
%,

B AZNAS TS TEal & 2K,

SPAB

() EHFIEZ. 7vaT7 K- F¥yTF7r7 4+
=373b + 22— (Assured Guaranty Municipal
Corp)IZ L W RFEEINTERY | MEFEIZHD
LHEIEIL 0.05% KT D,

(h) ﬁ#i EAR-TAYV D« Ia—Fa7

T aT T A - F N =—(Buid
America Mutual Assurance Company)iZ X U £#
RESNTER Y . MEPEIC D 5EIE130.05%
K ThH 2,

i BRI Fratr - TV r - TrA
FUA X x T T 4 + 32— 7 (National
Public Finance Guaranty Corp.)iZ & 0 fRE &
THRY ., HEHEI D DEIE1E0.05% A0 T
HD,

() A77UFIE SSGA 77 v X+ wRxT AV
b A BEATOIHREDYF— - v—
o ke 77 RICEE L, 2023 45 6 A
30 HIZKR T3 2HIF T O bDOIRGIZH
T HEEIL. LT oOBRSttRICTERE
T35,

(k) FOACFIERIT 2023 45 6 A 30 ARERICEIT S 7
A OERFIEY ThH 2,

O A77r T, BERtEcEE L, 2023
6 H 30 HIZHRTI 28RO 6 DH
SHZBEd oefiE. UToRRSMHRICE

HIhTn5
(m) EAFEEOBASREORE
ABS G PEAHRAE S

BKNT SRITH:
CMT ZEEh A A [E
DMTN ENIF 4T X—Ah+ /) —Fh

GDIF 7= ERFITT 7V T4

GMTN Ja—N) e ST 4T e H— A
J—h

ISDA EERAT 7« TUNRT 4 T

LIBOR 7 R RATIRERG | 4 F)

MTN T4 T b =L J— ]

REIT REERLEERT

SOFR LA B WaiEE S F
TBA % A3

VRN E@FIT , — b
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PIFOFIZ, 202346 H 30 HEADOANEMEL 2o NLF—ICL 2K 7 7 o ROBREMEEDOHIETH 5,

R 2— L3 —
ZOMOEE BEERBER
LVl — RBIEWRER BRAVTy
g W FEBMHE A7y b k & &t
B E:
B &
HAE L OFTE $—  $1,668,379,531 $—  $1,668,379,531
G PELRRES: — 25,359,558 — 25,359,558
AL EBUFE — 190,138,104 — 190,138,104
KE BT R —  1,904,285,505 —  1,904,285,505
KEM A A — 2,709,491,901 —  2,709,491,901
o — 50,776,755 — 50,776,755
EN RS — 65,707,778 — 65,707,778
SRk ey 246,684,127 — 246,684,127
TEEFH $246,684,127  $6,614,139,132 $—  $6,860,823,259
Bkt
RANK
i1
(20234E 6
RRETHT ERF  RESBEM HA30BH  (Q0234F6A
AR & #REAK) Jlifer:s: ) 1£) 30 HBIE) ALY

State Street Institutional Liquid Reserves Fund,
Premier Class

State Street Navigator Securities Lending Portfolio IT

S 3t
&) i

W BHERNAT TS 1l & 2,

$1,484,452,233
3,858,800,036

$1,508,019,303  $32,405
4,071,973,201 —

$27,542 107,663,770
— 138,998,825

$5,343,252,269

$5,579,992,504 __ $32,405

$27,542
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$107,685,302  $6,224,279
138,998,825 905,250
$246,684,127 _ $7,129,529
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SPAB

SPDRYJ—X+« RF R}
BEXTRE
2023 4£6 H30 A

¥ E

BIfR 2 A L TR W I TR~ D5 & (FEAfAR)*
BIR 2 AT D FATIR~D & GEAtER)
BHEAF

S 8 5 R AR
Bl
TEAMBE L
ZASMETC G ME
RIELY — BIRZ AT D HITIR
RIHLE — BIRZA L TORWETE
AMFEA SRR — BfRzA L TOR0WFEETR
AMFEA S ARNNGE — Btk A 2 R8T
R AT A E AR
7 a—J—Ix B EHE
Z O OEHE

HEAR

A &

7 a—H—\xT BB
HANF 4 T AT B
RIS GRE S
-3 UN(¥: ]
S ASHE B RAE S
D F2 e A T
ZREHE ORILHI & OV H
AEAF
MhoE PE

WEREDONR :

HIAEAR
Syl rTREFIZE (R B RE
Mo E

ZAEHE 1 0 Y72 D P PE AR

RASHE 1 1272 0 SIS PEAmAE

W BHERNAT TS 1l & 2,

SPDR R— k SPDR A"— F  SPDR &A— b SPDR R"— k SPDR R"— k SPDR R— k SPDR &R— b
TZxVAKRE TxVARE TFVIKE T VIREE THVAKE T UVAKRE TV AKE
WAESETF  S#itfE ETF RE4EETF  HEE ETF B ETF EHEME ETF THIEME ETF

$6,614,139,132

$6,195,390,164

$695,653,352

$6,933,782,113

$7,921,342,374

$5,544,952,448

$4,356,739,853

246,684,127 383,363,913 12,648,862 101,063,948 409,027,721 74,600,128 114,002,345
6,860,823,259 6,578,754,077 708,302,214 7,034,846,061 8,330,370,095 5,619,552,576 4,470,742,198
1,036 425 — — — — —

— 29,101 494 — — — —
70,248,107 131,971,748 20,906,220 96,186,895 172,932,016 125,462,155 54,092,535
30,326,507 371,845,707 11,455,499 311,377,485 108,727,557 489,213,240 565,361,575
530,708 92,858 5,879 16,919 282,294 27,308 16,919
44,025,925 63,308,581 9,066,392 57,962,351 73,532,071 35,180,347 25,507,131
7,583 27,375 1,298 — 8,118 — —

60,247 112,437 8,197 36,286 69,985 57,714 33,318

24,385 89,486 — — 95,625 — —
384,712 — — — — — —

4,566 1,470 986 1,746 165 489 947
7,006,437,035 7,146,233,265 749,747,179 7,500,427,743 8,686,017,926 6,269,493,829 5,115,754,623
720,000 — — — — — —
3,113,731 — — — 12,202,586 — —
138,998,825 349,399,765 12,406,265 100,014,610 212,370,830 68,740,559 106,444,568
189,315,373 380,100,703 11,415,600 309,055,143 392,931,763 487,480,152 577,251,040
— 128,226,313 18,378,514 80,681,786 44,091,138 115,123,344 36,767,017

150,037 201,095 23,065 334,283 265,037 272,494 209,205

2,886 2,720 276 2,537 3,390 1,547 1,724
332,300,852 857,930,596 42,223,720 490,088,359 661,864,744 671,618,096 720,673,554
$6,674,136,183  $6,288,302,669  $707,523,459 $7,010,339,384  $8,024,153,182  $5,597,875,733  $4,395,081,069

$7,443,513,877
(769,377,694)

$6,841,523,450
(553,220,781)

$872,625,275
(165,101,816)

$8,783,453,613
(1,773,114,229)

$8,372,248,504
(348,095,322)

$5,765,938,735
(168,063,002)

$4,717,321,377
(322,240,308)

$6,674,136,183

$6,288,302,669

$707,523,459

$7,010,339,384

$8,024,153,182

$5,597,875,733

$4,395,081,069

$25.35

$32.08

$23.16

$29.88

$29.39

$28.78

$28.28
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HEATH ZASMERMERR D EIR72 U, ZETIAE 0.01 K/L(1.51 )
BEER

BtRE A L TR W FEITIRA~ORY

BMR & AT D HATIR A~ DI

Eia <& Gk

S E R (FEEY)

RS~ DO BB RE & 5 T GRAIAR)

W BHERNAT TS 1l & 2,

SPAB

SPDR R— k SPDR A"— F  SPDR &A— b SPDR R"— k SPDR R"— k SPDR R— k SPDR &R— b

TZxVAKRE TxVARE THVIXKE T VIREE T VAKRE T UVAKRE TV AKE

WAESETF  S#iiE ETF RE4HEETF  HEE ETF B ETF EHEME ETF THIEME ETF
263,300,264 196,000,072 30,549,986 234,600,000 273,000,000 194,500,000 155,400,336
$7,294,753,820  $6,601,668,385  $820,332,284  $8,619,673,412  $8,107,712,005  $5,654,368,469  $4,594,728,956
246,682,046 383,363,913 12,648,862 101,063,948 409,027,721 74,600,128 114,002,345
$7,541,435,866  $6,985,032,298  $832,981,146  $8,720,737,360  $8,516,739,726  $5,728,968,597  $4,708,731,301
$1,036 $407 $— $— $— $— $—
$209,592,471 $624,053,133 $22,600,266 $98,995,092 $328,914,135 $67,345,982 $104,418,779
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SPDRYJ—X+« RF R}
BEHAEE
2023 £6 A 30 H# THEE

Ed 2k
ZIWFLE — Bz A L TORnFEITR
WAL — BEfRe AT DT
BIfR 2 A L TR W IAT IR O A ATRE SR BT I R
BIfR 2 3 2 RATIRO A MRES SIS
TRUR A A M E B
BREFRGRGH
# H
T ]
ZREH O K% O
RE A A
MR
L diikans
TR I K RIS B
e
MBEF R AERR)
EBRARESHFIEARER)
MFBFIGEER ) ONR
BE — BREZA L TORVETE
#E — BRE AT DT
SR — BIRZA L TR0 FATHE
MIFBFLEERK)
ARFEBLHE AT A O A2 BYEH D PIER -
BE — BREZA L TORVETE
#E — BRE AT DRI
SHEREE O
AR FEBUE AT O A4 By AR
W R AREBF R EER)
I & DRI EE ORI

W BHERNAT TS 1l & 2,

SPAB

SPDR &— b SPDR &— b SPDRE—TF  SPDRFE—hr74 SPDRE—F74 SPDRAE—FT74 SPDRA—hT7x
74 VARER T+ VARET T VAKRER yorkEEHEE JAKREHHE  VAKEEHE U AKREPHE
A% ETF HitLf& ETF H#LA& ETF ETF & ETF & ETF & ETF
$180,205,293 $204,170,473 $28,204,296 176,316,964 232,793,419 $122,372,094 $95,431,889
6,224,279 619,540 64,825 433,128 1,254,296 256,407 214,311
56,121 163,138 4,127 — 43,853 8,116 —
905,250 1,205,985 82,086 922,278 675,790 909,296 406,379
(9,483) (20,960) — (68) (23,070) — —
187,381,460 206,138,176 28,355,334 177,672,302 234,744,288 123,545,913 96,052,579
1,919,879 2,439,453 247,686 3,633,132 3,042,497 2,623,884 2,478,665
74,609 69,431 7,102 68,574 88,825 45,945 47,080
263,293 252,968 26,844 246,694 312,256 144,834 178,843
3,053 4,691 2,041 2,856 5,386 1,989 1,978
2,260,834 2,766,543 283,673 3,951,256 3,448,964 2,816,652 2,706,566
(185,588) — — — — — —
2,075,246 2,766,543 283,673 3,951,256 3,448,964 2,816,652 2,706,566
$185,306,214 $203,371,633 $28,071,661 $173,721,046 $231,295,324 $120,729,261 $93,346,013
(32,620,001) (89,602,533) (25,147,273) (39,806,436) (137,755,392) (59,591,356) (66,037,389)
32,405 3,531 11 — — — —
(170,075,539) (96,280,720) (53,040,815) (260,971,629) (53,507,410) (39,902,679) (253,107,060)
(202,663,135) (185,879,722) (78,188,077) (300,778,065) (191,262,802) (99,494,035) (319,144,449)
(39,892,075) 86,044,041 39,431,465 (232,172,581) 100,084,299 5,886,207 126,980,306
27,542 92 — — — — —
— 18 — — — — —
(39,864,533) 86,044,151 39,431,465 (232,172,581) 100,084,299 5,886,207 126,980,306
(242,527,668) (99,835,571) (38,756,612) (532,950,646) (91,178,503) (93,607,828) (192,164,143)
$(57,221,454) $103,536,062 $(10,684,951) $(359,229,600) $140,116,821 $27,121,433 $(98.818,130)
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SPAB

SPDRYJ—X+« RF R}
WMEELEHEAE

SPDR H— b 7% U A KERAESR  SPDR H— 73 VU A KEFHE SPDR F— b7 ¢ U A KEEMAE SPDR HF— k74 UV AKREEHEE SPDR #— b 74 U A KEEHLE

ETF ETF ETF ETF ETF
20234E 6 H30 20224E6H 30 20234E6 5 30H 20224E6H 30 A 202346 830 20224E6H 30  20234E6 430 2022456 B 30 202346 H 30 20224E6 A 30
Afe THEE AT HEE T EE TEE B THEE AR TEE AR TEE AR TEE AfTHEE AfTHEE
BRI X ZFEEOEMBA)
MR 2GR K) $185,306,214 $123,279,367 $203,371,633 $95,150,376 $28,071,661 $28,911,273 $173,721,046 $93,373,611 $231,295,324 $75,341,836
MFEBIFIZE R E) (202,663,135) (50,363,613) (185,879,722) (120,312,879) (78,188,077) (85,075,707) (300,778,065) 21,317,918 (191,262,802) (55,484,526)
e B B A ) oD 48 By 4 (39,864,533) (790,956,745) 86,044,151 (516,547,299) 39,431,465 (159,325,687) (232,172,581) _ (1,256,371,455) 100,084,299 (319,958,156)
R X BRI EE oMM RD) (57,221,454) (718,040,991) 103,536,062 (541,709,802) (10,684,951) (215,490,121) (359,229,600) _ (1,141,679,926) 140,116,821 (300,100,846)
(L B RO A S O AT 4 880,714 863,889 3,068,844 421,427 (125,593) (218,043) 151,010 3,564,412 394,419 (182,065)
ZWH O (183,017,364) (136,092,015) (201,310,654) (96,197,767) (27,318,843) (29,206,031) (167,540,784) (90,609,964) (220,064,345) (91,910,646)
ZRHEEEDHBENC L DR ¢
ZAHERH TR 3,931,798,014 2,282,549,535 19,762,126,041 17,281,124,567 1,984,826,467 4,091,264,993 10,563,175,458 5,877,198,657 5,315,638,433 2,636,279,000
THRZ AT A (3,289,896,063)  (1,316,624,939)  (19,052,630,026)  (17,650,210,058)  (1,849,031,005)  (4,236,668,296)  (8,880,883,640)  (2,394,198910)  (4,576,953,717)  (2,614,134,267)
R T (L (880,714) (863,889) (3,068,844) (421,427) 125,593 218,043 (151,010) (3,564,412) (394,419) 182,065
ZOfOTEAR 1,118,882 564,816 669,479 502,558 116,749 246,700 43,909 8,494 83,669 23,170
RAAREFEDME T X 2 MEEE ORI D) 642,140,119 965,625,523 707,096,650 (369,004,360) 136,037,804 (144,938,560) 1,682,184,717 3,479,443,829 738,373,966 22,349,968
BIREARIC L B HE(FER 5) 8,417 — — — — — — — — —
24 101 1] v oD Ao 7 O RS N (IR D) 402,790,432 112,356,406 612,390,902 (1,006,490,502) 97,908,417 (389,852,755) 1,155,565,343 2,250,718,351 658,820,861 (369,843,589)
W) % M e 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
WIRICBIT BB E $6,674,136,183  $6,271,345,751 $6,288,302,669 $5,675,911,767 $707,523,459 $609,615,042  $7,010,339,384 _ $5,854,774,041 $8,024,153,182 _ $7,365,332,321
RRHEFEMHE
FEHNEZ WML 154,200,000 79,700,000 613,000,000 488,600,000 85,300,000 136,800,000 345,500,000 150,700,000 180,400,000 86,100,000
RS2 A e (128,900,000) (47,000,000) (591,000,000 (496,800,000) (80,100,000) (142,900,000) (288,200,000) (60,700,000) (155,200,000) (85,600,000)
ZAHERBIT X DML 25,300,000 32,700,000 22,000,000 (8,200,000) 5,200,000 (6,100,000) 57,300,000 90,000,000 25,200,000 500,000

Yk T S O Y ok B
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FEHIZZ ISHERL
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B ZNAS TS TEal & 2,
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SPDR " — b 7 4 VU Ak EFHE

{& ETF & ETF

2023466 A 30 202256 H30 202346 H30H 202246 A 30

ATEE HETHEE KTEE Hi&THEE
$120,729,261 $14,837,044 $93,346,013 $27,642,415
(99,494,035) (41,029,082) (319,144,449) (42,866,879)
5,886,207 (112,440,149) 126,980,306 (303,248,620)
27,121,433 (138,632,187) (98,818,130)  (318,473,084)
1,167,943 (251,516) (1,854,948) 272,650
(107,148,875) (12,576,789) (85,054,475) (25.407.912)
12,153,057,439 1,945,837,983 17,436,976,286  1,997,026,923
(9,799,286,216)  (1,968,430,366)  (16,684,744,488)  (896,131,253)
(1,167,943) 251,516 1,854,948 (272,650)
42,574 4,655 52,794 2,528
2,352,645,854 (22,336,212) 754,139,540  1,100,625,548
2,273,786,355 (173,796,704) 568,411,987 757,017,202

3,324,089,378

3,497,886,082

3,826,669,082

3,069,651,880

$5,597,875,733

$3,324,089,378

$4,395,081,069

$3,826,669,082

419,300,000 64,900,000 606,000,000 64,600,000
(337,700,000) (66,200,000) (580,500,000) (29,500,000)
31,600,000 (1,300.,000) 25,500,000 35,100,000
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SPDR &— b 7 % U A KERAESH ETF

20234E 6 2022456 20214E6  20204E6 201946
A30H#& H30R#% H30B#% H30B&K H30B#%
TEE TEE TEE TEE TEE
S e AR $26.35 $30.00 $30.79 $29.16 $27.88
BEEEHICX BFIBEX) :
B FIIRERR) (a) 0.74 0.55 0.58 0.76 0.85
KB AR EBLOHFIZEFIK) (b) (1.01) (3.59) (0.69) 1.67 1.28
BEIEENC L 558 (0.27) (3.04) (0.11) 243 2.13
ML R RO & OMEFEA(a) 0.00(c) 0.00(c) 0.01 0.01 0.01
BAfREthIc X B HEER 5) 0.00(c) — — — —
Z DD TEA(a) 0.00(c) 0.00(c) 0.00(c) 0.01 0.00(c)
ZRE~OHELSFTEDOHNR :
ik elEay 0.73) 0.61) (0.69) (0.82) (0.86)
BRI PE M %E $25.35 $26.35 $30.00 $30.79 $29.16
=&« Y& —2(@d) (1.01)%(e)  (10.30)% (0.33)% 8.53% 7.88%
WRECHET—4 .
HARAE FECEAL : 1,000) $6,674,136  $6,271,346  $6,158,989  $5,153,746  $4,076,733
EHMEPE I T DR ¢
ERAAG 0.04% 0.03% 0.04% 0.04% 0.04%
ity FH 0.03% 0.03% 0.03% 0.04% 0.04%
Flp BRI (R ) 2.90% 1.90% 1.90% 2.56% 3.02%
RN— b 7+ U A DEEER®S) 12%(g) 18%(h) 24%(i) 101% 82%
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68%& 72> T,
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BRI

KRBT A NI, K77 RDODIZ, SSGA FM & EEFEMEK ARG L T\ b, 7 KA
Pl DART 7 FADEEMEV—E A, 772U T 4 ORBEKOT AL =2
I 2EMICK LT, K77 Rid, BxRBET DA % ORI, T TATE /& i
i) LD, Ve, UFORIRENDIART 7> KO R & OFLHE EICK T HEIGICHES
WT, T RS2,

FEHEE
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

T RS TR, ERHEE O S XIT A BET HZENTE D, 7 RAAALF—IF,
2023210 A 31 HE T, A7 7 FOEMRMO—H2HEE L, BUG L7727 7 & FOHM
KOERABROIUE VYT 28OEHA(FY v « Rk VA FOTOORE LEE
ENHIIZZFDRAEERL, V2 EETHZ LICRW EAE L, ZOMIER O/ UTE
BIE, BEENIIERE L& ET SAAMYF =00 RT3 Z EFHEL TWRY, 2 ORMEE
R OYTER T, ZREESORENZ2THIE, 2023410 H 31 BXVANSK T 52 L1
TERUN,

T KA —F, K77 FORTOEMEM 2340 525, EAWM, 728 ZFe Tk
FABL, IR, 1940 FHEICBWTERSNIA N T 2 FOTHIERGRE ) TIIARWART 2 b
DZFEH LT SLZFEE ) L0 D )OI K O FH (52768 OERBR O 2 & Te, ).
B3 L7 7 FOWRBMMAOE M, FFant R N2 O o Reil# HIZ3dA D70,

HIFESOIERE Sh &R, BEFEECERSA TV,

7 RI=ZA b —F— AT ATV, VT T FI=R L —F—RULBEHAREAN
DB

SSGAFM 87 KRR =A L —Z —|{Z@fE L, 7 KA P—DRREETHHAT—h « X

FU—h N7 7K T AR« B 73=—(State Street Bank and Trust Company) (LA
TIRATF—=RK« AR —=hK VI, VEIART 4T, 7T RI=A ML —F— K4

- 74 -



SPAB

FEHBARFAICHTEL WS, ZF—K+ AN —KZ, AT 4T, 377 RI=
AR L= =R O FTERNREANLE L TCOY—E R TDWNE T AL P =520
W%,

IR

T KRR —DBREEtTHAIAT—h « AR —hK o —2)L« 7T RSP —X .
Ty R T 4 AN Ea2—%—X -+« )Lz /)L —(State Street Global Advisors Funds
Distributors, LLC) (UL FTSSGA FDJ XU [H7E&) &5, N, AT A NDOIRESHEH
HTWNDH,

BAtRS L & DE DADOIREG| BB

AT —h« AR —=RNIART7 7> FOBBREALTHY ., 201741 H 6 B OE T K OVEH
B AR BRI DR DOE R &L, WHEDSX, K77 FOGEFEMREAD
BHTWD,

27— bk « 28U — MPBESHLASUIEA NS DN D ER L OPERRE O) FHCEHA
DOEEIZ LY I LM FEA T, RO L0 bbb, BEYSEOMTE42S SPDR
ETF & TIZH L TRIEDRAREEHEZ T 2581213, A7 7 > FiE, #MiFRED 85%% Tk
FFL, 20 MiFEED 15%03 A7 —h « A MY — NI LD, BFEYROMTFERE
WRFEDFANIEEL LD BHOBEERND, K7 72 N, fMiFRED 90%% REF L.
DI DFFEED 10% 08 AT — K « 2 MU — M bilsd,

S Bz, EfHEENC X 28L& HRIZ, SSGAFM BNEEEN 2B 5, BfREzH 7567 7
RCHHAT—h« AR —h - FETF—H— X2 VT 4—X LT 4T « R—
k=7 # U 4 1I(State Street Navigator Securities Lending Portfolio INIZH&E X5, FEFREfTIZ
B9 2 BIMOERIZ OV TIXAER 9 25,

Rt & DF DO B3]

K77 v NI, BfRSthickET22en3dH0, Zhicid, A7—hF+ AFJY—FhF - 3—
R L —3 =3 (State Street Corporation), BfR~ 7> K, XX, K7 7 > RBYLIEN D
MHERTRES AT L < ITATIERR O 5% Z P L TV AHRER & LTRSS DIEAN
(R FIT S NTZREHFDE £41D, 2023426 A 30 HICHE T T 2FE T O Zh b 0HEIZE
B D8I, KE—E TR TWD,
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2023 4F 6 H 30 BICH T 2 FHFEE Y, SSGA FM X, &FHREICB#E L <, SPDR R—
k7 U A KERAES: ETF 125 LT 8,417 F/1(1,267,179.35 RO HE 21T 5 Z & ICFE
L7z,

HA BT 4 T Ik BEH

FEEORPLTIX, BHOZI, EARIG|, FEFRORG|, BEEE IIT VT ¢ 7 H5|
DD, KT 7V RMNHART 4T EDMTYEES L 2AGT52 0305, A B
T4 T KT HERE (L LOIVUD)DOEREIT, K7 7> ROBRSIMLTHLII AT 47
YELTHOAT— K « AR U — hOY I BT 5,

6. ZEEEOHM

MNTZFEE RO 1 4 ORERMREZ AT 2 IEERZEEORMEOEMIL. A7 7 Nk
D EE DD, MNSZREE A | L OFERBRGREE T HIFEASIEE L. D@ ~0H
SR OZER DY 2 F—ICBET 5 HIEM OF OO HE R OME T 5,

7. BEEGI

2023 £ 6 H 30 HITH T 2EEZICHONWT, HE DA N OZAFEEMIC X 205 LD
BHBRE 2R NFLLTO LB ThoTz,

KEBUFE Z DR DFES
N 5 H # B A & 5E Hl %
SPDR R— k7 # U A KERAES: ETF $679,652,513  $512,395,973  $278,939,991  $244,706,602
SPDR R— k 7 U A K [E v #itt1& ETF — —  1,650,078,156  1,574,773,507
SPDR R— k7 # VU A KEEHI+11E ETF — — 109,217,455 120,547,563
SPDR 7"— k7 # U A KEEHEE ETF 231,998,350 224,676,234 — —
SPDR R— k7 # U A KEEH:AE ETF — —  3,579,367,652  3,574,712,405
SPDR "— k 7 # VU Ak E A EE ETF 2,177,613,476  2,218,491,221 — —
SPDR 7"— k7 # U A K EH #[EE ETF 772,075,102 782,471,531 — —

202346 7 30 HICK T T 2FEICONWT, A7 72 FOBEMIZ L DB0E, 2L OHIZES
MEIABRBZIUT O LB TH D,

BT & BHiE
B X2 E HHICIAEE BAR/GER

SPDR 7R— k7 # U A K [EH# A& ETF $2,672,779,588 $2,227,514,592 $(170,075,539)
SPDR A — k7 U A KEH HIt11E ETF 19,352,259,400 18,700,317,817 (96,280,720)
SPDR A& — k7 U A KEE WM& ETF 1,946,008,454 1,797,173,841 (53,040,815)
SPDR A — k7 U A KE R HEE ETF 10,458,721,164 8,784,194,384 (260,971,629)
SPDR N— b+ 7 # U A KE 1 ETF 5,254,696,804 4,489,327,173 (53,507,410)
SPDR & — k7 U A KEEH[EE ETF 12,059,716,400 9,715,760,146 (39,902,679)
SPDR AR— b 7 7 U A K [E th #i[E & ETF 17,294,990,015 16,550,009,284 (253,107,060)
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8. RLEDH

K7 7o RliE. TEDBDZISHEOME I TOEHROL T 7 Vo fvary -a=y b &
WD, YDHALTOIR, NAV TRZ 7o R LI sEEZRITL, HETH, X772 F
DZWHET, 7V A vary 2=y MZEEDOLNTWDLEHEERWT, EEI R,
K77 v ROBRZISMHEOTSIIE, MG ELABFEE CERMIARIh TN D,

K77 ROy ) xAgy 2=y FOREAHMEIL, TBA XIIAEEHLRIERFIZHRE T
DEFED T 7o RERE, fRESNEER— b7+ U A OBEMTEE N O E S -4%
DEBIZL > THERTHZENTED, 7z Aary 2=y hEAL, TOHEELY
ST L BEEFIL. ARG B SRR B2 EHEAR N7 A RO IUIHA NT 4T v
XA ZEIZED, 7V v ay - 2=y FORITROMERICEE T 238E L NZED
oS ERMZHETHZENTE, BleZiit 57V zfvary 2=y hHZED
HRIZEEND, FFEOEGIIIE, BMBOREBE-ENREND Z END D, YLk
B(b Ldiud)ix, MEEZEFEZEDIZOMOITAIITEEND,

9. FEBLORBH

K772 Fix, WEIRANEIRY 7 F ¥ 72 —M I2B1T 2 THfilRREE st & L ToEFE
AL TR, SR OEMEZWITENTH L, A7 7 Fid, BRFHEEIZ OV TR
BRI v E 2 NI A adie, Ve T DR | BRI OXS L 133572
Vo L7e3- T, HFFTERS S a2 it L3 2813720,

R7 72 Rid, @O~ 7o RO BTG ROFTE OB RS E RN T 5, BUE
RAEDOKIGR L 72> TV DFSEB R EEITZRV, —RAIC, BEMOREET, ZIHANS 3
ERIINEREATIC L 2REORGIC/2 25—, INOREEX, BRI -oTUIEHIT 1
FEMRMEEDEE LD Z L NH D, SSGA FM [, KREEEDETDIEIZHONT, BigH S
ETCLONTEART7 7V RORBERY Va2 LTEY, FIEAEORMEVLE LTS
RHERERBHER Y v a A3 E2T05,

XA ~OFEIL, HERED BICRLER S LD, FlERORLY R OTE R AL O RIE, Frissi
BT 2=V ROBANCHE > TRIES LTV DD, £ 5 LTS RIcl+T 50— KO
BHNT IR b 2 RFHHRAI L TR R 258035 5,

WMBHEROPOREDEABE L, SIS & BBIATE & ORI OEAERIZE L TGRE S

NTW5, Zh6OFEEIE, NAV SUTEE R ICEEE K S 20, SEHFIR & BT
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EDRIO—FERIT, FRRREET 5, Zhb ORI &

SPAB

MBI & ORI DZERIT, FIT,

BWEG, vt v o s B LOBEKOMIES BERGE SR, HERE, TV —Y -4
Z— « 1 —/)LOINZE, TIPS OFHE, 7L I 7 LAOEH KL OARTHEE ZIMERICL D HDTH

Do

2023 4£ 6 H 30 BICHE T 2RI SHA D2 Bl OFE EOMEIL, LTD L0 TH

Do

SPDR AR— b 7 # VU A K[EH# A 1E 5 ETF
SPDR R— k 7 U A K[E H #itt-1& ETF
SPDR 7R — h 7 # U A KEE A& ETF
SPDR R— k 7 # U A K[EE HEE ETF
SPDR R— k7 ¢ U A K[EEYI4L1E ETF
SPDR "— k 7 # U A K EEHEE ETF
SPDR A"— k 7 U A K[E v #[E{E ETF

=3 i

BEETE it & &t
$183,017,364 $—  $183,017,364
201,310,654 — 201,310,654
27,318,843 — 27,318,843
167,540,784 — 167,540,784
220,064,345 — 220,064,345
107,148,875 — 107,148,875
85,054,475 — 85,054,475

202246 A 30 BITKE T3 2EEICKIL DN DSOS EOMWEIX, AT LB Th

Do

SPDR R— bk 7 # U A K[ER A% ETF
SPDR 7R— h 7 # U A KEF #AtLAE ETF
SPDR 7R— h 7 # U A KEE#tAE ETF
SPDR R— b 7 # U A K[EE H[EE ETF
SPDR R— k7 # U A KEEH:AE ETF
SPDR "— k 7+ VU Ak E A EE ETF
SPDR R— k7 # VU A k[E T #Hi[E(E ETF

2023 45 6 H 30 HELE,

E#ixy vy

BERE NMNTA Y &

$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

AR EETELS K 2 0 BL AT RERIZR ORI L T O L B Y TH 5,

RoTEH
ROFLEEFT Fx¥iu IS REHOMAR
5 ARRHE 1 #EX) & &

SPDR A— k7 # U A KE#KRE

fE % ETF $15,912,508  $(103,417,887) $—  $(681,872,315)  $(769,377,694)
SPDR — k7 # U A K [E

*HA& ETF 9,715,252 (152,834,430) — (410,101,603) (553,220,781)
SPDR A— k7 # U A KEEH

#L4% ETF 2,436,745 (42,688,775) — (124,849,786) (165,101,816)
SPDR — k7 # U A K EEH

[Ef& ETF 11,407,688 (98,630,618) —  (1,685,891,299)  (1,773,114,229)
SPDR R— k7 # U A KEEH

#L1& ETF 20,565,607  (179,572,346) — (189,088,583) (348,095,322)
SPDR R— k7 # U A KEEH

[Ef& ETF 15,840,641 (74,487,622) — (109,416,021) (168,063,002)
SPDR — k7 # U A K [E

[Ef& ETF 10,526,041 (94,777,246) — (237,989,103) (322,240,308)

202346 H 30 HBIE, [FROEHX XY EXNVTA VMR TL-DICHNDZ ENTED
UTFTOAT7 7 ROFy X L0 2SI TOLEBY THoH,
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REP—H REH—FH

SPDR — k 7 # U A KERAE S ETF $71,792,709 $31,625,178
SPDR R— k 7 U A K [E H #itt1& ETF 67,008,097 85,826,333
SPDR R— k 7 # U A K [EE Htt1& ETF 17,753,479 24,935,296
SPDR R— h 7 # U A KEEHEE ETF 29,390,189 69,240,429
SPDR 7R — h 7 # U A KEFEHAE ETF 37,199,653 142,372,693
SPDR R— k 7 U A K[E EH[EE ETF 24,426,620 50,061,002
SPDR & — k7 U A K[EH H][EE ETF 6,616,072 88,161,174

2023 4F 6 A 30 HEAE, BIRFTSHLO B B LD IS < & OARFEEL OBl M ONsd O
WHIILLTO LB Th o7z,

REBUAME  AREBIBAHRE A KLBIE IR

BeER sl sl i)
SPDR R — k7 # U A KERAE S ETF $7,542,695,574 $5,033,374  $686,905,689 $(681,872,315)
SPDR R— k7 VU A K[E T Hi+L1E ETF 6,988,856,525 1,684,009 411,786,457 (410,102,448)
SPDR & — k7 U A KE R HItL1E ETF 833,152,000 873,185 125,722,971 (124,849,786)
SPDR & — k7 U A KEREHEE ETF 8,720,737,360 581,412 1,686,472,711  (1,685,891,299)
SPDR R — k7 # V A K[EFH+11E ETF 8,519,458,678 1,521,762 190,610,345 (189,088,583)
SPDR R — k7 # V A K[EHHEE ETF 5,728,968,597 — 109,416,021 (109,416,021)
SPDR R— k7 U A K[E T H[E(E ETF 4,708,731,301 8,960 237,998,063 (237,989,103)

10. FEEROES

K772 Rid, @7 n—— 74— 7 = XIWEREFRIH L GEREZR LTS
ZENTED, BT HOWTIE, & LT 7ZREROMG L LRI #EF]E & O Y
(A&l s, EEMRESND, YRMATREICHET 5, BHe, BeB Ml Ok ER
JHEIC X D FicHkE D, B U TZRERICET 2 HROBIT, FERAMhHE O i D2 H)
(&Y, —EISEERRS 2 ERID 2 &b, FRIZZ &b H D, FREMCEALT, HDK
EOEXBIZENT, RO SMEREICER SR Z M TR, BoxXR Lk
% REZR O TG MR 2 Tl - 7255113, AN, 3283 R IBMAK O 2 @
D,

K772 Rk, —EDOZIEMEZATHET 272012, B LT 2GR0 %8k Lo A HE % 5118
T, EANDBMBRGE LI2SE 1213, § LT ZRERORIND BN D U 27 280,
YREREZR T DR 2R D WREMET 6 H 5, S, ATV 7 NiE, BETHZL0dH
LHREGHRERI VAT 28D, K77 i, ke LThRAT 284, BEE&E MY X
REBUFEIZ DWW TAE U TZALE TR S 205, A NITSFA > T FHEEI D KL & B
READAT =k « 2 b U — MTSHh - To TR R S 2RI, REREA OH %
T2, BT, K772 R, B UM 7ZRERO TG OB SIS T 2Bt o
ERIZOWT, {EAADD FEB 2 TS,
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2023 4 6 H 30 ABUEIZI T 28 LI 72REZR O i is L O & L7 Ble ik OfIL, K
77 v ROBEXRECTHRAREN TS, B ORIT, K7 7> RIgfb o B~
HAZEOVRAEINTWDLTED, K7 72 FOBEMBECHREN TR, K77
RIXZ ) Licilbeza “EHAE L35 2 LT TE R0, GEFREMRAGR Y 7 v ROERKFH
TR, BN O OB SR OGN SN AND . fEANCKIL-1-F
BEEID R EEMNREADAT — |k « 2 MY — MZXH - 7= AR PR L= %I
Y95,

PIFOFRIZ, K7 7 o ROGEFE(EEG I ZLR 0N 2023 45 6 H 30 HEf A T8 L 7B
T2 HAHLR &K OB LSOO ETH 5,

BAREHFOT ZELHE ZHELLBE ZHEUHER

Ty R St e DSt o &5

SPDR R— k7 # VU A K[E# A& ETF $209,592,471  $138,998,825 $74,236,063  $213,234,888
SPDR R— k7 VU A K[E T Hi+L1E ETF 624,053,133 349,399,765 285,976,213 635,375,978
SPDR 7R— h 7 # U A KEE#tAE ETF 22,600,266 12,406,265 10,430,650 22,836,915
SPDR R— k 7 # U A K[EE HEE ETF 98,995,092 100,014,610 - 100,014,610
SPDR "— k 7 # U A KEEHIHAE ETF 328,914,135 212,370,830 123,160,590 335,531,420
SPDR "— k 7 # U A K EEHEE ETF 67,345,982 68,740,559 - 68,740,559
SPDR AR— k 7 U A K[E v+ #[EE ETF 104,418,779 106,444,568 - 106,444,568

* o HEDSOMMRIT, KIEMEERES M UOKIE B BIRE S & & Lo,
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2023 4F 6 A 30 AREDRKFHNE TOREHIH

SPAB

AR ERS
IR DBRE
F—=r3—=F A ni=AEOR
I7VE FESFRATERE| b R UMRk#E 30 B Rik 30-90 A 90 A& AL EH B
SPDR R— k7 U Ak ER &
J% ETF HLAE K OF $86,466,577 $— $— $—  $86,466,577 $86,466,577
SPDR R— k7 U Ak ER &
% ETF S E B 7,883,200 — — — 7,883,200 7,883,200
SPDR R— k7 U Ak ER &
% ETF K E B B 10,834,294 — — — 10,834,294 10,834,294
SPDR K— k7 7 U A K ERR A
% ETF KREMBA 33,814,754 — — — 33,814,754 33,814,754
SPDR K— k7 7 U A K [E itk
f# ETF A L O F 349,399,765 — — — 349,399,765 349,399,765
SPDR — h 7 U Ak E R HI
f#& ETF AR OFE 12,406,265 — — — 12,406,265 12,406,265
SPDR 7R — |} 7 o U A K E R
f#& ETF KE M BA 5 100,014,610 — — — 100,014,610 100,014,610
SPDR R— b 7 o U Ak E R4
f# ETF HLAE K OF 207,360,317 — — — 207,360,317 207,360,317
SPDR R— b 7 o U Ak E R4
f# ETF S E B 4,980,138 — — — 4,980,138 4,980,138
SPDR R— | 7 5 U A K [E R4
f# ETF HAE R OFH 30,375 — — — 30,375 30,375
SPDR 7R— | 7 5 U A K [E ALY E
& ETF KEM B AR 68,740,559 — — — 68,740,559 68,740,559
SPDR 7R— | 7 5 U A K [E ] [H
1 ETF K 5 106,444,568 — — — 106,444,568 106,444,568
n. Z2vyy b4
YEDARTZ 7 0 REOZOMOBER T 7 RELFEBNC UTEANZTSME 1 & v D, )

%, YT Y — FMEIC Lo TR S LD 12.75 £ F/1(1,919.51 (& FT)(2022 4= 10 A 6
HEX VBN 11 & F(1,656.05 (EE)DVARALEL 7 « 7LV v b 773U T 4D 5,
200 55 R/L(30,110 E A M)OFABRBD L TR . SINE 1T

U7 4 DT CTIEHE~DERED

FENRWEY . 2023 410 AIZliE 735,

LITOARZ 7~ Fix

SPDR R— k7 # U Ak Ef

1% ETF

SPDR "R— k7 U Ak [E F #itt1E ETF
SPDR "R— k7 # U Ak EE#I1E ETF
SPDR "R— k7 # U Ak EEHIHIE ETF

ZINEIL, LHETLH7LP 0 b T4 OFRFIH

A hFER R RSN D,
DENEIUTES ST D,

%%%%Dﬂﬂé:&ﬁf%éo

LIDIT LTy ke Ty
Z ORI, ERXILHE

20236 A30HBIE, JLY v b 77T 4IZBMLTWA,

WCESWCHE SO FEM= I v B
Iy hAY l\%’iéﬁﬂ I, BB MBI SN TSN

a3y MAVMFEEEHE., T RSP —REH Y @mwmoO T 7

REEHEMTH D, ZIEIZ. COEANICEET LM E2GE L, 305, FIEE
= o — 3 — 7 @R T L — |

12 1.25%% E3Fd L7-fEl

(T8 LWEFRIRTEE S LD,

20234 6 H 30 HEUE, K7 7 v ROMEAFRE LT,
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12. VX7

EHhYRy

K77 Fid F—oE, N, #lk, @EXEREE 7 2 —I2@ T 2 BITHEOBEHICAK
77 FOBEOKI D ZRET HIENTE L0, B L, F2E L UIBAE EOARF]
REBRAS, A7 7 RBRL VA SHEIRE LI2GE LY bRE LB eAR7 7 Fok
BEOMAEIZ XIET Z LD D,

AETHEROFETHEOY R

AETG~OFEE L, KENTOREITEE I DN 27 LEZEFRENES, HE
DFEZRIZ, K7 7 2 RPEETHEICBIT 5. BUFOBH O RLEESL, #REFH, BOsH
KOS RN ZEICRET 285D Y 27 285852 ERb 5, SAEOHEOW
X, RKERNOBRE LD BIRWGERH Y, BEEHDOY RA7ICEbEIN5ZEbdh D,
R7 7 v RBFEAIGIIHET 2 8ITROMERICEE T AR, ZhbD U A7 BRI BHI
KRELRDLATREMNR D 5,

BRY 27

K7 7o Rid, BITERE L IIRFEADMER ZBIT Lo 2856, Xdk, K77 Ko
RUPFEPARIBITORE| DTS THHHEEEE L IXEADT 7 40 FORAE LT=HE120E.
R AZIZEHENDZEND D,

WY 27

K77 v FOFEIX, —MRIVRRFEIRILOZEA, — RIS O 88 & ORESR TS~ D
HEADOY AZIZEHINTWD, Fkx ZEERGERFRE IRK %R, FIEROEE | FEE
D L ITFER SN2 FITHRDOEREDOEE . RO K2 TiaORBIMEE e, =

HIZRR DN, N KV | HETMEGNARLEICRDAEERDH Y | HEMEAKE LD
HAREMEN DD, AT 7 2 Ridk, HIBUFER R ER N AERTH 2Rl S, RO LK)
MRICER L 52 5 ) A7 IC8 L8N TW5, W4, Trirs, Filant o1 L 2f
YUIiE 72 & O EGIE OJERE L < 1EE OO ARG EORE: E Oy sk O3 R 72
HG I OMOFEGIL, K7 72 REOZOFEGITRE 285 52 RN H 5,
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13. HEOSFHF#HOBEK

2022 4E 12 HIT, MBSRHEHERHESFASB) L, SFHEUET v 75— MASU)H 2206 55
UELFILHE( P E v 7 848) 2 AF LT-, ASU % 2022-06 =%, ASU %5 2020-04 5% HH L,
M L72b DT, UL, FE &7 LIBOR OFELE K NE O SR T ES | FUE4F 12
KD HFEOFFDOEELE DR L 72 5K OMBREIZONT, LR DR 72 Rk & 5
% %, ASU 5 2022-06 503453 2 — R 72 8ok 1L, 2024 4F 12 A 31 A £ TIZAE L 25
DOFEMESFNCBHRT 2 EMNOLEFTIZONWTHELICARN E 70D, REIL, ASU % 2022-06
OB HERICER L KT Z EE2EEL TR,

14. BREEZR

202348 H 1 HES3AEHRHE LT, SSGAFM 1Z, UL FOARZ 7> NIZB L CEMAE M %
HFET L L ICAE L,

77K IF 3 F 2 i 2 A
SPDR R— k 7 U A K[E v #[E{E ETF 0.06% 0.03%
SPDR " — k7 #+ VU Ak E I EE ETF 0.06% 0.03%
SPDR R— k 7 # U A K[EE HEE ETF 0.06% 0.03%
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SPDRY YV —X+« RF R}
WAL U7 B ARESHEEEFOWMEE
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SSGA Funds Management Inc.
One Iron Street
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BRUCE S. ROSENBERG
SSGA Funds Management, Inc.
One Iron Street
Boston, MA 02210
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SSGA Funds Management, Inc.
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SSGA Funds Management, Inc.
One Iron Street
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SSGA Funds Management, Inc.
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SSGA Funds Management, Inc.
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SSGA Funds Management, Inc.
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SSGA Funds Management, Inc.
One Iron Street
Boston,MA 02210
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Dwight D. Churchill

Carolyn M. Clancy

Clare S. Richer
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Kristi L. Rowsell
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SSGA Funds Management, Inc.

One Iron Street
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State Street Global Advisors Funds Distributors, LLC

One Iron Street
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State Street Bank and Trust Company
One Congress Street

Boston, MA 02114
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Morgan, Lewis & Bockius LLP
1111 Pennsylvania Avenue NW
Washington, DC 20004
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