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REINGRGET 551,284
EH
RE BRI 160,108
FIUIEH 73,205
=R - EESHFHH 55,418
CASERS 52,631
FREFHH 30.812
SEZFATFEN 14,702
ST 10.001
SERFHH 2,236
ME 9.945
BRGET 409,058
BREE (186,168)
HEH 222,890
WERIN IS 328.394
KRS FOREREFG (8K
KREFE (8K
REFIMEEs (46.031)
VA" 562.837
ES il 516,806
RELHDGE (B) OMZEE :
REBMELES (180.930)
AT TR 405,420
RERIRFHM I D HEZEEN 224,490
KIRH JOREIREH i 741,296
ERIC X SMEEDMIEER 1,069,690
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(2) BRI
2018 5H318E#%
A 88 RIEME
KNI

HEEFTEEZS (70.0%)
EEBREES (13.1%)
CLUB Credit Trust Series 2017-NP1 Class B

421,882  3.17% due 04/17/2023 (a).(b) 421,868
CLUB Credit Trust Series 2018-NP1 Class A

216,712 2.99% due 05/15/2024 (a).(b) 216,672
Earnest Student Loan Program Series 2017-A LLC Class A2

359,075  2.65% due 01/25/2041 (a).(b) 351,354
Global SC Finance IV Ltd. Series 2018-1A Class A

750,000 4.29% due 05/17/2038 (a) 761,517
Hardee's Funding Series 2018-1A LLC Class Al

500,000 4.25% due 06/20/2048 (a) 505,074
Invitation Homes Series 2018-SFR1 Trust Class C

100,000  3.19% due 03/17/2037 (a).(c) 100,982
Invitation Homes Series 2018-SFR1 Trust Class D

100,000  3.39% due 03/17/2037 (a).(c) 100,798
Jimmy Johns Funding Series 2017-1A LLC Class A2l

297,750 4.85% due 07/30/2047 (a).(b) 301,775
Lendmark Funding Trust Series 2017-1A Class A

1,000,000  2.83% due 12/22/2025 (a).(b) 991,419

Prosper Marketplace Issuance Trust Series 2018-1A Class A

464,509  3.11% due 06/17/2024 (a).(b) 464,795
Sofi Consumer Loan Program Series 2018-1 Trust Class A1

406,085  2.55% due 02/25/2027 (a).(b) 404,617
Sofi Consumer Loan Program Series 2018-2 Trust Class A1

468,891  2.93% due 04/26/2027 (a).(b) 469,032
SoFi Professional Loan Program Series 2017-D LLC Class BFX

300,000 3.61% due 09/25/2040 (a).(b) 294,118
Textainer Marine Containers V Ltd. Series 2017-1A Class A

451,261 3.72% due 05/20/2042 (a).(b) 450,081
Upstart Securitization Trust 2018-1 Class A

500,000 3.02% due 08/20/2025 (a).(b) 500,310
BEBRIESGE 6.334.412
KEHE (39.2%)
NZEFEB LOHRESE (2.4%)
Delta Air Lines, Inc.

190,000  3.40% due 04/19/2021 190,371
General Dynamics Corp.

375,000 3.00% due 05/11/2021 374,255
Northrop Grumman Corp.

575,000 2.08% due 10/15/2020 562,861
MZEFES LOREEESS 1,127,487
BEhE (2.1%)
Daimler Finance North America LLC

150,000  2.25% due 03/02/2020 (a) 148,096

350,000 2.30% due 02/12/2021 (a) 341,328
General Motors Financial Co., Inc.

115,000 2.65% due 04/13/2020 113,978
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445,000  3.20% due 07/06/2021 (b) 440,916

EmEa 1044318

R1T (11.2%)
Bank of America Corp.

290,000  2.81% due 03/05/2024 (b).(c) 289,767
BNP Paribas S.A.

260,000 5.00% due 01/15/2021 271,801
Capital One Financial Corp.

460,000  2.40% due 10/30/2020 (b) 450,696
Citigroup, Inc.

565,000 3.37% due 06/01/2024 (b).(c) 566,009
Goldman Sachs Group, Inc.

645,000 2.30% due 12/13/2019 (b) 639,538
JPMorgan Chase & Co.

565,000 2.25% due 01/23/2020 (b) 558,757
Morgan Stanley

555,000 3.29% due 07/22/2022 (b),(c) 560,653
PNC Financial Services Group, Inc.

490,000 4.38% due 08/11/2020 503,568
Royal Bank of Canada

385,000 3.20% due 04/30/2021 385,766
Sumitomo Mitsui Financial Group, Inc.

675,000 2.06% due 07/14/2021 649,420
Westpac Banking Corp.

570,000 1.60% due 08/19/2019 562,387
HRITEE 5,438,362

RIS LOEFS (1.2%)
BAT Capital Corp.

505,000 2.30% due 08/14/2020 (a) 495,073
Reynolds American, Inc.

80,000  3.25% due 06/12/2020 80,083

BB LU F G5 575,156

2/ FZ2Fv 7 (1.2%)
Sherwin-Williams Co.
590,000 2.25% due 05/15/2020 581,488

b2/ T2 RFv TG 581,488
HER (1.2%)

Newell Brands, Inc.
570,000 3.15% due 04/01/2021 (b) 565,115

JHEGE 565,115
IxLF— (0.2%)
Kinder Morgan, Inc.

115,000 3.05% due 12/01/2019 (b) 115,051
ey =1} 115,051
ERE (1.2%)
Air Lease Corp.

580,000 2.50% due 03/01/2021 567,739
SO — 567739
BE (1.7%)
General Mills, Inc.

565,000 3.20% due 04/16/2021 564,230
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Molson Coors Brewing Co.
75,000 1.45% due 07/15/2019 73,809

Mondelez International, Inc.

190,000 3.00% due 05/07/2020 190,170
BRGET 828,209
B/ ER/\GEE (1.1%)
Kroger Co.

515,000 6.15% due 01/15/2020 540,552
B/ Bo/\EEGE 540,552
NIVRT T (4.3%)
Anthem, Inc.

561,000 2.50% due 11/21/2020 552,861
Cardinal Health, Inc.

520,000 1.95% due 06/14/2019 515,845
CVS Health Corp.

515,000 2.80% due 07/20/2020 (b) 511,600
Thermo Fisher Scientific, Inc.

545,000 3.60% due 08/15/2021 (b) 549,432
NIV AT 7 & 2,129,738
B (1.2%)
Cintas Corp.

575,000 2.90% due 04/01/2022 (b) 565,133
EEWRSE 565,133
RR (1.3%)
Prudential Financial, Inc.

600,000 7.38% due 06/15/2019 627,640
RIRGET 627,640
EED (2.9%)
Amegen, Inc.

135,000 2.20% due 05/11/2020 133,209
AstraZeneca PLC

585,000 2.38% due 11/16/2020 575,294
Celgene Corp.

665,000 2.88% due 08/15/2020 661,100
EERGE 1,369,603

NILTERIUHE (1.0%)

Packaging Corp. of America
520,000 2.45% due 12/15/2020 511,359

AV ESEN ) ity 511,359
F7./0Y— (1.6%)
Analog Devices, Inc.

390.000 2.95% due 01/12/2021 388,773
Microchip Technology, Inc.

375,000 3.92% due 06/01/2021 (a) 377.162
T7./0Y—65 765,935
BREE (2.0%)
AT&T, Inc.

495,000 2.80% due 02/17/2021 (b) 489,200
Orange S.A.

115,000 2.75% due 02/06/2019 115,089
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Verizon Communications, Inc.
375,000 3.44% due 05/15/2025 (b),(c) 375,219
EXBESET 979,508

RIHEE (1.4%)
American Electric Power Co., Inc.

35,000 2.15% due 11/13/2020 34,263
Consolidated Edison, Inc.
250,000 2.00% due 03/15/2020 245,714
285,000 2.00% due 05/15/2021 (b) 275,703
Southern California Edison Co.
95,000 1.85% due 07/01/2019 (b) 94,004
NIHEESET 649,684
KEHEEGS 18,982,077

KEESFUBATEBEE (17.7%)
U.S. Treasury Inflation Indexed Bond

1,853,135 0.13% due 04/15/2019 1,845,305
U.S. Treasury Note

2,500,000 1.50% due 12/31/2018 2,490,820

2,630,000 2.00% due 08/31/2021 2,581,664

1,680,000  2.13% due 09/30/2021 1,654,603
KEES S OBAFHEESS 8,572,392
HEEEM TS GET (BUSRE34,069,845K K)L) 33.888.881

EHRE (28.3%)
KEESFUBATHEEEE (25.5%)
U.S. Treasury Bill

2,960,000 0.00% due 06/07/2018 2,959,242

1,880,000 0.00% due 07/19/2018 1,875,557

2,440,000 0.00% due 08/16/2018 2,430,483

1,880,000 0.00% due 09/20/2018 1,868,987

3,250,000 0.00% due 10/18/2018 3,225,468
KEES LOBITHEESS 12,359,737
THIfEE (2.8%)
Citibank N.A.

1,359,268 1.00% due 06/01/2018 1,359,268
TEHTEE Gt 1,359,268
THRESSt (BUSRM13,718,971K K )L) 13,719,005
REGEt EUSRIM47,788,816K K1) 98.3 47,607,886
REH IO ZDOMEEDEEBEE 1.7 805,970
fl&E 100.0 48,413,856

(2) 144AGESS — 193355 EE FE 1 44ARBIICE DS BRERMIN TV BB T . DS EERANRIRINLIEIT, BE. BEEE
RERCETSNET, FICEHIBVIEE. COESERBMENMEVERBREINEL A

(D EREERIAMIIZHFTY .

(O)ZBNFITEEZS T . 2018F 5 B3 T1HERDFIETT,
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3) h=FN - VF=> - 2Ty TES
20185 5 A31BIRME (fUEELF0.8%)

3h/ FE REEFHIDES
BETA 2 gl SIRIEH ik BE Ml )
KRV

5= - N=TJL1X-
T—RKEE 7Y —ER Barclays Capital,
15,000,000 ZHY 0.40% 1K R )LEZ2IEEL * Inc. usb 06/29/2018 405,924
5= - N=JL1X-
r—TKEtT9—ER Barclays Capital,
33,300,000 EY 0.40% 1K R )LEZIEH * Inc. usb 07/31/2018 (504)

405,420

*3T— N=TJLARX - 7—=TKEETII—ER IKRILBIERZ. GHRONGT—7 - LYFDEER (L3717 - 57—l ) ZBAVLT.
KEHKRETI—DOEEBNEIREG>THEY. BEI12HBICHBNBVEX VI LAZRBE TV LN 4MOETI—0OY T - RIT 3> &
BEOMREF/DCEEBELTVET, KEOBSKRA LTI —EF. EICZNTNDETI—DEEOKNICRET B> T v T AN THAAN
nonEd. 2018F5831HKRME. 479 (Y IRNFZNZTNDA > T 7 AOKRINER) BttE. 0@ T, —HEE
ML ok 79185 (XYTR) 248%. 77./0Y— LTIk - €798 (XTTR) 25.4%. NLRTT7 - 2LT K - €79 188

(IXVTR) 24.6%. BAHEL T~ - €79 —1E# (XITR) 25.2%.
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