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US T BILL 02/29/24 & B 2 - 1,600 1.596 240,292 | 2024/02/29
US T BILL 04/18/24 & 5 - 2,100 2,080 313,134 | 2024/04/18
US T BILL 04/04/24 & & 2 - 1,500 1,489 224,120 | 2024/04/04
US T BILL 06/04/24 & i - 1,800 1,771 266,563 | 2024/06/04
BANK OF AMERICA CORP 01/20/28 Tt & 3.8240 1,500 1,438 216,498 | 2028/01/20
LLOYDS BANKING GROUP PLC 3.7501/11/27 |# 1& Z5 3.7500 1,500 1,438 216,505 | 2027/01/11
CITIGROUP INC 01/10/28 #t & 2 3.8870 1,000 962 144,827 | 2028/01/10
CONTINENTAL RESOURCES 4.37501/15/28 | %t & 4.3750 1,700 1,058 159,264 | 2028/01/15
BROOKFIELD FINANCE INC 3.9 01/25/28 |# & % 3.9000 1,500 1.439 216,669 | 2028/01/25
ARES CAPITAL CORP 3.87501/15/26 |%# f& Z5 3.8750 600 573 86,380 | 2026/01/15
FS KKR CAPITAL CORP 3.4 01/15/26 #t g 5 3.4000 1,500 1,426 214,630 | 2026/01/15
SANTANDER HOLDINGS USA 01/06/28 | %t & 2.4900 1,500 1,357 204,323 | 2028/01/06
ONEMAIN FINANCE CORP 3.5 01/15/27 |t & B3 3.5000 600 550 82,780 | 2027/01/15
GENESIS ENERGY LP/FIN 8.0 01/15/27 |# f{& Z5 8.0000 500 504 75,926 | 2027/01/15
UBS GROUP AG 01/12/27 t B F 57110 1,000 1,001 150,680 | 2027/01/12
SOCIETE GENERALE 01/12/27 #t & % 6.4470 1,500 1,513 227,760 | 2027/01/12
STANDARD CHARTERED PLC 01/09/27 | %t & B3 6.1700 1,000 1,008 151,816 | 2027/01/09
INTERNATIONAL GAME TECH 6.25 01/15/27 |# f& Z5 6.2500 500 501 75,507 | 2027/01/15
MORGAN STANLEY 01/21/28 #t & 5 2.4750 1,000 924 139,185 | 2028/01/21
NOMURA HOLDINGS INC 5.842 01/18/28 | %t & 5.8420 1,500 1,519 228,631 2028/01/18
DELTA AIR LINES INC 7.375 01/15/26 |t & B3 7.3750 1,500 1,545 232,643 | 2026/01/15
AMERICAN TOWER CORP 1.5 01/31/28 | f& Z5 1.5000 1,500 1,303 196,156 | 2028/01/31
GENERAL MOTORS FINL CO 6.0 01/09/28 |# & = 6.0000 1,500 1,533 230,744 | 2028/01/09
DIGITAL REALTY TRUST LP 5.55 01/15/28 | %t B 5.5500 1,500 1,520 228,796 | 2028/01/15
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SUMITOMO MITSUI FINL GRP 5.52 01/13/28 | %t & 25 5.5200 1,410 1,432 215,525 | 2028/01/13
BERRY GLOBAL INC 1.57 01/15/26 H & 1.5700 1,100 1,025 154,253 | 2026/01/15
SK HYNIX INC 6.375 01/17/28 #Ht B F 6.3750 1,200 1,234 185,813 | 2028/01/17
SANTANDER UK GROUP HLDGS 01/11/28 |# & 25 2.4690 200 181 27,345 | 2028/01/11
DEUTSCHE BANK NY 01/07/28 # & = 2.5520 800 729 109,812 | 2028/01/07
ISRAEL DISCOUNT BANK 5.37501/26/28 |+ & 25 5.3750 800 781 117,604 | 2028/01/26
PACIFIC GAS & ELECTRIC 3.1501/01/26 |# & 2 3.1500 100 95 14,380 | 2026/01/01
DANSKE BANK A/S 01/09/26 #Ht B F 6.4660 1,000 1,004 151,222 | 2026/01/09
DISCOVER FINANCIAL SVS 4.1 02/09/27 |# & 2 4.1000 1,000 955 143,801 | 2027/02/09
WESTERN MIDSTREAM OPERAT 3.1 02/01/25 |t & 35 3.1000 1,100 1,073 161,517 | 2025/02/01
NCL CORPORATION LTD 5.875 02/15/27 |# & % 5.8750 300 294 44,290 | 2027/02/15
MICRON TECHNOLOGY INC 4.185 02/15/27 |# & 25 4.1850 1,100 1,069 160,915 | 2027/02/15
HEXCEL CORP 02/15/27 # & = 4.2000 1,500 1,428 214,959 | 2027/02/15
HOWMET AEROSPACE INC 5.9 02/01/27 |# & % 5.9000 1,000 1,017 153,059 | 2027/02/01
BANK OF NOVA SCOTIA 4.75 02/02/26 |+ & 2 4.7500 1,000 993 149,507 | 2026/02/02
WYNN LAS VEGAS LLC/CORP 5.5 03/01/25 |# & 25 5.5000 208 208 31.356 | 2025/03/01
NAVIENT CORP 5.0 03/15/27 # & = 5.0000 300 285 42,961 | 2027/03/15
CRED SUIS GP FUN LTD 3.75 03/26/25 (& & % 3.7500 300 294 44,314 | 2025/03/26
ONEMAIN FINANCE CORP 7.125 03/15/26 |# & 2 7.1250 1,200 1,219 183,455 | 2026/03/15
CINEMARK USA INC 5.875 03/15/26 |# & 2 5.8750 600 596 89,709 | 2026/03/15
NCL CORPORATION LTD 5.875 03/15/26 |# & 2 5.8750 300 292 44,015 | 2026/03/15
CHS/COMMUNITY HEALTH SYS 5,625 03/15/27 | %t & 25 5.6250 600 554 83,508 | 2027/03/15
LEVEL 3 FINANCING INC 3.4 03/01/27 |# & = 3.4000 1,100 918 138,225 | 2027/03/01
\WARNERMEDIA HOLDINGS INC 3755 03/15/27 | %t & 25 3.7550 1,500 1,429 215,110 | 2027/03/15
HCA INC 3.125 03/15/27 # & = 3.1250 1,500 1,409 212,189 | 2027/03/15
NEWELL BRANDS INC 4.2 04/01/26 ES R 5.2000 200 193 29,125 | 2026/04/01
CRED SUIS GP FUN LTD 4.55 04/17/26 |# & % 4.5500 300 295 44,440 | 2026/04/17
MGM RESORTS INTL 5.5 04/15/27 #Ht B F 5.5000 500 491 74,005 | 2027/04/15
UNITED AIRLINES INC 4.375 04/15/26 |# & 2 4.3750 1,300 1.254 188,774 | 2026/04/15
COTY INC 5.0 04/15/26 # & F 5.0000 941 924 139,103 | 2026/04/15
AMERICAN ARRLINES/AADVAN 5.5 04/20/26 |t & 25 5.5000 375 371 55,971 | 2026/04/20
MATTEL INC 3.375 04/01/26 #Ht B F 3.3750 1,000 949 142,962 | 2026/04/01
NUSTAR LOGISTICS LP 5.625 04/28/27 |+ & 2 5.6250 300 296 44,642 | 2027/04/28
ZF NA CAPITAL 4.75 04/29/25 ES 4.7500 900 889 133,791 | 2025/04/29
CHEMOURS CO 5.375 05/15/27 #Ht B F 5.3750 600 574 86,437 | 2027/05/15
WYNN LAS VEGAS LLC/CORP 5.25 05/15/27 |# & 25 5.2500 1,300 1,273 191,610 | 2027/05/15
TEVA PHARMACEUTICAL INDU 4.75 05/09/27 | %t & 25 4.7500 500 476 71.662 | 2027/05/09
LIVE NATION ENTERTAINMEN 6.5 05/15/27 |# & % 6.5000 500 504 75,943 | 2027/05/15
OWENS-BROCKWAY 6.625 05/13/27 |# & % 6.6250 600 599 90,163 | 2027/05/13
HANESBRANDS INC 4.875 05/15/26 |# & 2 4.8750 300 288 43,422 | 2026/05/15
NAVIENT CORP 6.75 06/25/25 # & = 6.7500 200 200 30.245 | 2025/06/25
NOKIA OYJ 4.375 06/12/27 t & 4.3750 400 383 57,693 | 2027/06/12
EDISON INTERNATIONAL 5.75 06/15/27 |+ & 2 5.7500 1,000 1,012 152,314 | 2027/06/15
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NAVIENT CORP 6.75 06/15/26 # & = 6.7500 100 100 15,085 | 2026/06/15
NATWEST GROUP PLC 06/14/27 t & 1.6420 1,500 1,372 206,482 | 2027/06/14
ARDAGH METAL PACKAGING 6.0 06/15/27 |t & 25 6.0000 500 489 73,739 | 2027/06/15
BOMBARDIER INC 7.125 06/15/26 #Ht B F 7.1250 388 391 58.888 | 2026/06/15
AXALTA COAT/DUTCHHLD BV 4.7506/15/27 |#t & 25 4.7500 800 768 115,636 | 2027/06/15
HAT HOLDINGS | LLC/HAT 3375 06/15/26 |# & % 3.3750 1,000 931 140,204 | 2026/06/15
WR GRACE HOLDING LLC 4.875 06/15/27 |%t & 25 4.8750 300 285 42,983 | 2027/06/15
SEAGATE HDD CAYMAN 4.875 06/01/27 |# & 25 4.8750 600 587 88,338 | 2027/06/01
ALLY FINANCIAL INC 4.75 06/09/27 ES - 4.7500 1,100 1,068 160,724 | 2027/06/09
UNIVISION COMMUNICATIONS 6.625 06/01/27 |# & % 6.6250 600 583 87,754 | 2027/06/01
BLOCK INC 2.75 06/01/26 B F 2.7500 500 465 70,056 | 2026/06/01
SABRE GLBL INC 8.625 06/01/27 #Ht B 8.6250 61 56 8.560 | 2027/06/01
HSBC HOLDINGS PLC 06/04/26 # & F 2.0990 200 190 28,731 | 2026/06/04
EMERA US FINANCE LP 3.55 06/15/26 |+ & 25 3.5500 1,000 959 144,424 | 2026/06/15
SYNCHRONY FINANCIAL 4.5 07/23/25 | & 25 4.5000 100 97 14,718 | 2025/07/23
EQM MIDSTREAM PARTNERS L 6.5 07/01/27 |# & 25 6.5000 500 505 76,074 | 2027/07/01
COLT MERGER SUBINC 8.125 07/01/27 |# & 2 8.1250 200 205 30,928 | 2027/07/01
VERTICAL US NEWCO INC 525 07/15/27 |#t & 35 5.2500 700 671 100,987 | 2027/07/15
OCCIDENTAL PETROLEUM COR 8.5 07/15/27 |#t & 25 8.5000 200 216 32,515 | 2027/07/15
ROYAL CARIBBEAN CRUISES 5375 07/15/27 |# & 25 5.3750 400 392 59,025 | 2027/07/15
WYNDHAM DESTINATIONS INC 6.62507/31/26 | %t & 25 6.6250 700 706 106,283 | 2026/07/31
OWL ROCK CAPITAL CORP 3.4 07/15/26 |# & % 3.4000 1,100 1,023 154,083 | 2026/07/15
ARES CAPITAL CORP 2.15 07/15/26 B F 2.1500 1,200 1,088 163,778 | 2026/07/15
TARGA RESOURCES CORP 5.2 07/01/27 |# & 25 5.2000 1,500 1,492 224,635 | 2027/07/01
XP INC 3.25 07/01/26 # & = 3.2500 800 741 111,663 | 2026/07/01
ENLINK MIDSTREAM PARTNER 4.85 07/15/26 |#£ & % 4.8500 200 196 29,608 | 2026/07/15
LAS VEGAS SANDS CORP 3.5 08/18/26 |# & 2 3.5000 1,500 1,412 212,599 | 2026/08/18
PRIME SECSRVC BRW/FINANC 3.375 08/31/27 |# & 25 3.3750 700 645 97.114 | 2027/08/31
AIR CANADA 3.875 08/15/26 # & = 3.8750 800 757 113,921 | 2026/08/15
EXPEDIA GROUP INC 4.625 08/01/27 |+ & 25 4.6250 1,500 1,470 221,330 | 2027/08/01
DIRECTV FIN LLC/COINC 5.875 08/15/27 |# & 5.8750 1,100 1,031 155,185 | 2027/08/15
ALLEGIANT TRAVEL CO 7.25 08/15/27 |# & 25 7.2500 800 776 116,865 | 2027/08/15
TD SYNNEX CORP 1.75 08/09/26 # & = 1.7500 1,500 1,366 205,587 | 2026/08/09
CREDIT SUISSE NEW YORK 1.2508/07/26 |# & 2 1.2500 1,500 1,360 204,710 | 2026/08/07
AMERIGAS PART/FIN CORP 5.875 08/20/26 |t & 25 5.8750 600 581 87,581 | 2026/08/20
GLOBAL PAYMENTS INC 4.95 08/15/27 |# & 2 4.9500 1,500 1,489 224,225 | 2027/08/15
FORD MOTOR CREDIT COLLC 4.12508/17/27 |# & 2 4.1250 200 189 28,534 | 2027/08/17
FMG RESOURCES AUG 2006 4.5 09/15/27 |# & % 4.5000 500 480 72,351 | 2027/09/15
MIZUHO FINANCIAL GROUP 2.839 09/13/26 |#t & 25 2.8390 2,500 2,352 354,040 | 2026/09/13
SERVICE PROPERTIES TRUST 7.5 09/15/25 |# & 25 7.5000 600 606 91.247 | 2025/09/15
GOLDMAN SACHS GROUP INC 09/10/27 |# & 2 1.5420 1,500 1.364 205,346 | 2027/09/10
RADIATE HOLDCO / FINANCE 4.5 09/15/26 |#£ & 4.5000 1,200 906 136,411 | 2026/09/15
NEWELL BRANDS INC 6.375 09/15/27 |+ & 2 6.3750 1,500 1,455 219,084 | 2027/09/15
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GEN DIGITAL INC 6.75 09/30/27 # & = 6.7500 500 506 76,179 | 2027/09/30
SASOL FINANCING USALLC 4375 09/18/26 |#t & 35 4.3750 800 747 112,496 | 2026/09/18
SIRIUS XM RADIO INC 3.125 09/01/26 |# & 25 3.1250 700 655 98,631 | 2026/09/01
EQT CORP 3.9 10/01/27 #Ht B F 3.9000 1,500 1.421 213,979 | 2027/10/01
ROYAL CARIBBEAN CRUISES 7.5 10/15/27 |# & 2 7.5000 500 524 78,901 | 2027/10/15
FRONTIER COMMUNICATIONS 5.875 10/15/27 |# & % 5.8750 1,300 1,247 187,764 | 2027/10/15
ROLLS-ROYCE PLC 5.75 10/15/27 B F 5.7500 500 498 75,050 |2027/10/15
ROCKETMTGE CO-ISSUER INC 2.875 10/15/26 |# & 25 2.8750 600 550 82,819 | 2026/10/15
ILIAD HOLDING SAS 6.5 10/15/26 # & = 6.5000 300 298 44,866 | 2026/10/15
FS KKR CAPITAL CORP 1.65 10/12/24 |+ & 25 1.6500 100 97 14,609 | 2024/10/12
PACTIV EVERGREEN GROUP 4.0 10/15/27 |# & % 4.0000 800 745 112,137 | 2027/10/15
NATWEST GROUP PLC 11/10/26 #Ht B F 7.4720 200 206 31,018 | 2026/11/10
STILLWATER MINING CO 4.0 11/16/26 |#t & 25 4.0000 800 716 107,838 | 2026/11/16
FORD MOTOR CREDIT COLLC7.3511/04/27 |#£ & % 7.3500 800 838 126,199 | 2027/11/04
SLM CORP 3.125 11/02/26 B F 3.1250 800 739 111,261 | 2026/11/02
BARCLAYS PLC 11/02/26 #t B F 7.3250 200 205 30,972 | 2026/11/02
DISH NETWORK CORP 11.7511/15/27 |+ & 2| 11.7500 500 521 78,524 | 2027/11/15
NOVELIS CORP 3.25 11/15/26 ES 3.2500 700 651 97,998 | 2026/11/15
DEUTSCHE BANK NY 11/16/27 #Ht B F 2.3110 1,500 1,362 204,992 | 2027/11/16
BARCLAYS PLC 11/24/27 #t B 2.2790 1,500 1,371 206,459 | 2027/11/24
DISH DBS CORP 5.875 11/15/24 # & = 5.8750 300 275 41,493 | 2024/11/15
HSBC HOLDINGS PLC 11/22/27 ES 2.2510 1,000 915 137,847 | 2027/11/22
FORD MOTOR CREDIT COLLC3.81511/02/27 |# & 3.8150 800 747 112,488 | 2027/11/02
ALLY FINANCIAL INC 7.1 11/15/27 #Ht B F 7.1000 1,000 1,044 157,192 | 2027/11/15
PACIFIC GAS & ELECTRIC 12/01/27 # & = 3.3000 1,500 1,387 208,736 | 2027/12/01
HERTZ CORP/THE 4.625 12/01/26 t & 4.6250 300 267 40,243 | 2026/12/01
MPLX LP 4.25 12/01/27 #Ht B F 4.2500 1,000 968 145,744 | 2027/12/01
DISH DBS CORP 5.25 12/01/26 #Ht B 5.2500 1,000 787 118,510 | 2026/12/01
CDW LLC/CDW FINANCE 2.67 12/01/26 |# & 2 2.6700 1,500 1.396 210,179 | 2026/12/01
SYNCHRONY FINANCIAL 3.95 12/01/27 |# & 35 3.9500 1,500 1,386 208,598 | 2027/12/01
SABRE GLBL INC 11.25 12/15/27 # & | 11.2500 400 397 59,857 | 2027/12/15

= st — — 123,883 118,882 17,890,659 —
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