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REHIE - EEBHEFHR
REFHH
HIS A=
S EEEREN
SRFHR
ME
BRAGE
BRER
fE A
BN

KRB FOERERRAFIRE (BXR)
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27y T
ESizhum e
KREIRFHIMES (8) DFZEE) :
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2y TEH
FEIFFHHEBDMZE)

ESEESENE =S M lE

BERIC X SMEEDMIEER

KRV

1,163,593

1,163,593

251,857
62,857
55,741
36,409
13,673

9,981
2,327
1,350

434,195

(97,504)

336,691

826,902

(150,184)
2,137,228

1,987,044

392,695
(405,973)

(13,278)

1,973,766

2,800,668




(2) BRI

2019 5 H3185RE#%E
A 88 NI i
KRJL
EEFIMEES (61.2%)
EEBRIES (19.5%)
Castlelake Aircraft Securitization Trust Series 2018-1 Class A
915,103 4.13% due 06/15/2043 (a) 941,856
Earnest Student Loan Program Series 2017-A LLC Class A2
241,836 2.65% due 01/25/2041 (a).(b) 240,920
Global SC Finance IV Ltd. Series 2018-1A Class A
667,425  4.29% due 05/17/2038 (a) 689,211
GLS Auto Receivables Trust Series 2018-3 Class A
169,023 3.35% due 08/15/2022 (a).(b) 169,675
Hardee's Funding Series 2018-1A LLC Class A2l
497,500  4.25% due 06/20/2048 (a).(b) 509,266
Horizon Aircraft Finance | Ltd. Series 2018-1 Class A
478,612  4.46% due 12/15/2038 (a) 495,135
Invitation Homes Series 2018-SFR1 Trust Class C
100,000  3.68% due 03/17/2037 (a).(c) 99,524
Invitation Homes Series 2018-SFR1 Trust Class D
100,000  3.88% due 03/17/2037 (a).(c) 99,589
Lendmark Funding Trust Series 2017-1A Class A
1,000,000  2.83% due 12/22/2025 (a).(b) 994,898
Prosper Marketplace Issuance Trust Series 2018-1A Class A
82,769  3.11% due 06/17/2024 (a).(b) 82,789
Sofi Consumer Loan Program Series 2018-1 Trust Class A1
112,837  2.55% due 02/25/2027 (a).(b) 112,711
Sofi Consumer Loan Program Series 2018-2 Trust Class A1
165,208  2.93% due 04/26/2027 (a).(b) 165,294
Textainer Marine Containers V Ltd. Series 2017-1A Class A
405,814  3.72% due 05/20/2042 (a).(b) 409,532
Upgrade Receivables Trust Series 2018-1 Class A
154,774 3.76% due 11/15/2024 (a).(b) 155,383
Vantage Data Centers Issuer LLC Series 2018-2A Class A2
497,500 4.20% due 11/16/2043 (a).(b) 516,369
BEBRISGE 5,682,152
KEHE (41.7%)
MEFES SUBAEEE (1.7%)
Delta Air Lines, Inc.
250,000  3.40% due 04/19/2021 252,574
Northrop Grumman Corp.
252,000 2.08% due 10/15/2020 250,323
MZEFES LOBREESS 502,897
B#hE (2.0%)
Daimler Finance North America LLC
350,000 2.30% due 02/12/2021 (a) 347,412
General Motors Financial Co., Inc.
235,000 3.20% due 07/06/2021 (b) 234,985
SEIE=ry 582,397
1T (9.7%)
American Express Co.
240,000 3.70% due 11/05/2021 (b) 245,902



A #8R RIEfHE
KRV
Bank of America Corp.

250,000  3.39% due 03/05/2024 (b).(c) 250,156
Bank of Montreal

235,000  2.90% due 03/26/2022 237.479
Capital One Financial Corp.

360,000 2.40% due 10/30/2020 (b) 359,360
Citigroup, Inc.

350,000  3.54% due 06/01/2024 (b).(c) 351,559
JPMorgan Chase & Co.

250,000  3.21% due 04/01/2023 (b).(c) 253,027
Mitsubishi UFJ Financial Group, Inc.

185,000  3.22% due 03/07/2022 188.204
Morgan Stanley

350,000  3.52% due 07/22/2022 (b).(c) 352,054
Sumitomo Mitsui Financial Group, Inc.

365,000 2.06% due 07/14/2021 361,573
Toronto-Dominion Bank

230,000  3.25% due 06/11/2021 233,948
TGS 2,833,262
BRIB LTS (1.7%)

Altria Group, Inc.

125,000  3.49% due 02/14/2022 (b) 127.321
BAT Capital Corp.

370,000  2.30% due 08/14/2020 368.294
BEIB SO (FTHE 495,615
b2/ TZZXFv7T (0.7%)

DowDuPont, Inc.
85,000 3.77% due 11/15/2020 86,561
Sherwin-Williams Co.

120,000  2.25% due 05/15/2020 119,492
b2/ TZRF v IEE 206,053
EEY—EX (0.9%)
eBay, Inc.

255,000 2.75% due 01/30/2023 (b) 254,585
[EESrAml <P =) 254,585
LANEEE (0.6%)

General Electric Co.

180,000 2.70% due 10/09/2022 178,190
EQ=lESEE ST 178,190
IxLF— (0.7%)

Schlumberger Holdings Corp.

190,000  3.75% due 05/01/2024 (a).(b) 195,747
IxILF—BF 195,747
REHSIUMERT—EX (0.9%)

Waste Management, Inc.

245,000 2.95% due 06/15/2024 (b) 248,485
RESLOMERT —E XG5 248,485
=R (0.4%)

Air Lease Corp.

110,000  2.50% due 03/01/2021 109,652

ERIGE 109,652



A #iR RIEE
EN”
B (0.8%)
Mondelez International, Inc.

240,000 3.00% due 05/07/2020 240,741
BRGEH 240,741
ANILRTT (5.1%)

Anthem, Inc.

236,000 2.50% due 11/21/2020 235,946
Cardinal Health, Inc.

325,000 1.95% due 06/14/2019 324914

65,000 2.62% due 06/15/2022 (b) 64,469
Cigna Corp.

240,000 3.40% due 09/17/2021 (a) 243,472
CVS Health Corp.

240,000 2.80% due 07/20/2020 (b) 240,351
Thermo Fisher Scientific, Inc.

360,000 3.60% due 08/15/2021 (b) 366,596
NILRT 7G5 1,475,748
EEEREE (1.2%)

Cintas Corp. No. 2

340,000 2.90% due 04/01/2022 (b) 344,171
ERKRGS 344,171
R (1.8%)

Marsh & McLennan Cos., Inc.

185,000 3.80% due 12/29/2021 (b).(c) 185,584
Prudential Financial, Inc.

340,000 7.38% due 06/15/2019 340,466
RIREGET 526,050
A7 7 (1.7%)

Comcast Corp.

245,000 3.45% due 10/01/2021 250,318
Omnicom Group, Inc. / Omnicom Capital, Inc.

250,000 3.63% due 05/01/2022 256,610
AT 7EE 506,928
EEm (2.2%)

AstraZeneca PLC

370,000 2.38% due 11/16/2020 369,416
Bristol-Myers Squibb Co.

265,000 2.60% due 05/16/2022 (a) 266,988
EERGEH 636,404
NILTHLOH (1.2%)

Packaging Corp. of America

340,000 2.45% due 12/15/2020 339.037
ISILVTHLOEEST 339,037
F7./0Y— (1.6%)

Analog Devices, Inc.

210,000 2.95% due 01/12/2021 211,023
Microchip Technology, Inc.

260,000 3.92% due 06/01/2021 (a) 263,380
T7./0Y—55t 474,403



TR #iR RIEME

KRV
BREE (1.6%)
AT&T, Inc.
225,000 2.80% due 02/17/2021 (b) 225,554
Verizon Communications, Inc.
230,000  3.62% due 05/15/2025 (b).(c) 231,658
BRBIEGE 457,212
B (2.2%)
Avolon Holdings Funding Ltd.
255,000 3.63% due 05/01/2022 (a).(b) 255,571
FedEx Corp.
145,000 3.40% due 01/14/2022 148,161
Union Pacific Corp.
235,000 3.20% due 06/08/2021 238,488
ERGE 642,220
REEE (3.0%)
Consolidated Edison, Inc. 64714
65,000 2.00% due 03/15/2020 '
285,000 2.00% due 05/15/2021 (b) 282,787
NextEra Energy Capital Holdings, Inc.
255,000 2.90% due 04/01/2022 257,218
PSEG Power LLC
245,000 3.85% due 06/01/2023 (b) 253,159
NG EE SR 857,878
KEHEGE 12,107,675
EEFIEEESGET (BUSRI17,581,748K K)L) 17.789.827
RHIRE (45.0%)
KEMES FUBAAHEE (39.3%)
U.S. Treasury Bill
6,410,000 0.00% due 07/11/2019 (d) 6,394,533
1,910,000 0.00% due 08/15/2019 1,901,184
2,600,000 0.00% due 09/19/2019 2,582,099
570,000 0.00% due 11/07/2019 564,301
KEES FOBATHEESS 11,442,117
ERTESE (5.7%)
Citibank NA
1,659,567  1.64% due 06/03/2019 1,659,567
EffREGE 1,659,567
RHREGST EUSRIE13,097,998K K)L) 13,101,684
‘&G EUSRM30,679.746K N)L) 106.2 30,891,511
BEORES LU DIMEEBBE (6.2) (1,815,332)
& 100.0 29,076,179

(2) 144AGESS — 193355 EE FE 1 44ARAIICE DS BRERMIN TV BB T . DI EIERANRIRINLIEIT, BE. BEEE
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b/ = REL TS
BETTA S =F SHRIEN ZHSE BE TsEAE (#8)
KRIL
$5— N—JLAR-
T—RKEE 7Y —ER Barclays Capital,
29,000,000 ZEY 0.40% 1K R )LEZ2EHL * Inc. usb 06/29/2019 (553)
(553)
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IE] =] E H x 18 E| H
(A) ﬁ B 49.479709H | [(A)E B 7l R % I 11,795M
— )lz o— > % 19,069.536 = BY ) = 49.896
iﬂj 7 E 255G ¥ﬂﬂ§§) 30,303,565 % " Al = A 38’101
x J& Al 49,896 - o o - :
a1 N = }Eﬁ 56,712 (B)F fii 5 35 c B #& @ A 54,635
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