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US T BILL 03/18/25 & 5 25 - 1,900 1,893 287,674 | 2025/03/18
US T BILL 04/10/25 & 5 % - 1,200 1,192 181,200 | 2025/04/10
BANK OF AMERICA CORP 01/20/28 N 3.8240 1,500 1,474 224,005 | 2028/01/20
LLOYDS BANKING GROUP PLC 3.7501/11/27 |4 & 25 3.7500 1,500 1,472 223,646 | 2027/01/11
CITIGROUP INC 01/10/28 it ' F 3.8870 1,000 983 149,397 | 2028/01/10
CONTINENTAL RESOURCES 4375 01/15/28 |# & 25 4.3750 1,100 1,078 163,774 | 2028/01/15
BROOKFIELD FINANCE INC 39 01/25/28 |# & 2% 3.9000 1,500 1,463 222,377 | 2028/01/25
ARES CAPITAL CORP 3.875 01/15/26 |# f& 25 3.8750 600 594 90,349 | 2026/01/15
FS KKR CAPITAL CORP 3.4 01/15/26 |# & 35 3.4000 1,500 1,478 224,639 | 2026/01/15
SANTANDER HOLDINGS USA 01/06/28 |# & 25 2.4900 1,500 1,430 217,361 | 2028/01/06
ONEMAIN FINANCE CORP 3.501/15/27 |# & 2% 3.5000 600 577 87,787 | 2027/01/15
GENESIS ENERGY LP/FIN 8.0 01/15/27 |# & 25 8.0000 173 176 26,828 | 2027/01/15
UBS GROUP AG 01/12/27 it ' F 57110 1,000 1,007 153,070 | 2027/01/12
SOCIETE GENERALE 01/12/27 it ' F 6.4470 1,500 1,517 230,577 | 2027/01/12
STANDARD CHARTERED PLC 01/09/27 |# & 25 6.1700 1,000 1,010 153,527 | 2027/01/09
INTERNATIONAL GAME TECH 6.25 01/15/27 |# & 25 6.2500 500 505 76,850 | 2027/01/15
MORGAN STANLEY 01/21/28 it ' F 2.4750 1,000 957 145,396 | 2028/01/21
NOMURA HOLDINGS INC 5.842 01/18/28 |# & 25 5.8420 1,500 1,531 232,632 | 2028/01/18
DELTA AIRLINES INC 7.37501/15/26 |# & 35 7.3750 1,500 1,530 232,550 | 2026/01/15
AMERICAN TOWER CORP 1.501/31/28 |# f& 25 1.5000 1,500 1,365 207,380 | 2028/01/31
GENERAL MOTORS FINL CO 6.0 01/09/28 |4 & 25 6.0000 1,500 1,538 233,730 | 2028/01/09
DIGITAL REALTY TRUST LP 555 01/15/28 |# & 25 5.5500 1,500 1,526 231,890 | 2028/01/15
SUMITOMO MITSUI FINL GRP 552 01/13/28 |t & 25 5.5200 1,410 1,438 218,557 | 2028/01/13
BERRY GLOBAL INC 1.57 01/15/26 it B F 1.5700 1,100 1,067 162,164 | 2026/01/15
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SK HYNIX INC 6.375 01/17/28 T BE O F 6.3750 1,200 1,247 189,522 | 2028/01/17
SANTANDER UK GROUP HLDGS 01/11/28 |t & 25 2.4690 200 190 28,893 | 2028/01/11
DEUTSCHE BANK NY 01/07/28 # &' = 2.5520 800 765 116,227 | 2028/01/07
ISRAEL DISCOUNT BANK 5.37501/26/28 |# & 2 5.3750 800 798 121,236 | 2028/01/26
PACIFIC GAS & ELECTRIC 3.1501/01/26 |# & 2 3.1500 100 98 14,952 | 2026/01/01
DISCOVER FINANCIAL SVS 4.1 02/09/27 |# & % 4.1000 1,000 986 149,801 | 2027/02/09
NCL CORPORATION LTD 5.875 02/15/27 |# & 25 5.8750 300 300 45,707 | 2027/02/15
MICRON TECHNOLOGY INC 4.185 02/15/27 | %t & 25 4.1850 1,100 1,087 165,221 | 2027/02/15
HEXCEL CORP 02/15/27 # &' = 4.2000 1,500 1.471 223,465 | 2027/02/15
HOWMET AEROSPACE INC 5.9 02/01/27 |# & 2 5.9000 1,000 1,021 155,143 | 2027/02/01
BANK OF NOVA SCOTIA 4.75 02/02/26 |# & 2 4.7500 1,000 1,002 152,216 | 2026/02/02
NAVIENT CORP 5.0 03/15/27 #t B F 5.0000 300 295 44,860 | 2027/03/15
CRED SUIS GP FUNLTD 3.75 03/26/25 |# & 25 3.7500 300 299 45,544 | 2025/03/26
ONEMAIN FINANCE CORP 7.12503/15/26 |# & % 7.1250 1,200 1,224 186,071 | 2026/03/15
NCL CORPORATION LTD 5.875 03/15/26 |# & 2 5.8750 47 47 7.179 | 2026/03/15
CHS/COMMUNITY HEALTH SYS 5,625 03/15/27 | %t & 25 5.6250 600 582 88.448 | 2027/03/15
WARNERMEDIA HOLDINGS INC 3,755 03/15/27 | %t & 25 3.7550 1,500 1,455 221,128 | 2027/03/15
HCA INC 3.125 03/15/27 #t B F 3.1250 1,500 1,448 220,102 | 2027/03/15
NEWELL BRANDS INC 4.2 04/01/26 T EF 5.7000 17 17 17,801 | 2026/04/01
CRED SUIS GP FUN LTD 4.55 04/17/26 |# & 4.5500 300 299 45,486 | 2026/04/17
MGM RESORTS INTL 5.5 04/15/27 FS 5.5000 500 499 75,895 | 2027/04/15
UNITED AIRLINES INC 4.375 04/15/26 |# & 2 4.3750 1,300 1,281 194,724 | 2026/04/15
COTY INC 5.0 04/15/26 #Ht B F 5.0000 348 347 52,824 | 2026/04/15
AMERICAN ARRLINES/AADVAN 5.5 04/20/26 |t & 25 5.5000 208 208 31,682 | 2026/04/20
MATTEL INC 3.375 04/01/26 T EF 3.3750 1,000 982 149,282 | 2026/04/01
NUSTAR LOGISTICS LP 5.625 04/28/27 |+ & 25 5.6250 300 300 45,635 | 2027/04/28
ZF NA CAPITAL 4.75 04/29/25 # & = 4.7500 900 898 136,553 | 2025/04/29
LEVEL 3 FINANCING INC 10.5 04/15/29 |# f& 25| 10.5000 1,100 1,232 187,153 | 2029/04/15
CHEMOURS CO 5.375 05/15/27 #Ht B F 5.3750 600 589 89,595 | 2027/05/15
WYNN LAS VEGAS LLC/CORP 5.25 05/15/27 |#t & 25 5.2500 1,300 1,291 196,127 | 2027/05/15
TEVA PHARMACEUTICAL INDU 4.75 05/09/27 |4 f& 25 4.7500 500 492 74,825 | 2027/05/09
LIVE NATION ENTERTAINMEN 6.5 05/15/27 |# & 6.5000 500 506 76,927 | 2027/05/15
OWENS-BROCKWAY 6.625 05/13/27 |# & 2 6.6250 600 600 91.201 | 2027/05/13
HANESBRANDS INC 4.875 05/15/26 |+ & 2 4.8750 300 299 45,571 | 2026/05/15
NAVIENT CORP 6.75 06/25/25 #Ht B F 6.7500 200 201 30.582 | 2025/06/25
NOKIA OYJ 4.375 06/12/27 #Ht B F 4.3750 400 393 59,715 | 2027/06/12
EDISON INTERNATIONAL 5.75 06/15/27 |# & 35 5.7500 1,000 987 149,942 | 2027/06/15
NAVIENT CORP 6.75 06/15/26 Eu 6.7500 100 101 15,430 | 2026/06/15
NATWEST GROUP PLC 06/14/27 ES 1.6420 1,500 1,438 218,505 | 2027/06/14
ARDAGH METAL PACKAGING 6.0 06/15/27 |#t & 25 6.0000 500 497 75,588 | 2027/06/15
AXALTA COAT/DUTCHHLD BV 4.7506/15/27 |# & 25 4.7500 800 789 119,941 | 2027/06/15
HAT HOLDINGS | LLC/HAT 3375 06/15/26 |# & 3.3750 1,000 970 147,356 | 2026/06/15
WR GRACE HOLDING LLC 4.875 06/15/27 |# f& 25 4.8750 300 293 44,516 | 2027/06/15
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SEAGATE HDD CAYMAN 4.875 06/01/27 | %t (= E= 4.8750 600 592 89,964 | 2027/06/01
ALLY FINANCIAL INC 4.75 06/09/27 Fan & = 4.7500 1,700 1,093 166,169 | 2027/06/09
UNIVISION COMMUNICATIONS 6.625 06/01/27 | #t & =5 6.6250 600 600 91,228 | 2027/06/01
BLOCK INC 2.75 06/01/26 t E E= 2.7500 500 485 73,821 2026/06/01
SABRE GLBL INC 8.625 06/01/27 T & E= 8.6250 43 43 6,621 2027/06/01
HSBC HOLDINGS PLC 06/04/26 T & E= 2.0990 200 198 30,132 | 2026/06/04
EMERA US FINANCE LP 3.55 06/15/26 | %t & E= 3.5500 1,000 982 149,227 | 2026/06/15
SYNCHRONY FINANCIAL 4.5 07/23/25 | %t £ B3 4.5000 100 99 15,168 | 2025/07/23
EQM MIDSTREAM PARTNERS L 6.5 07/01/27 | #t & =5 6.5000 500 509 77,409 | 2027/07/01
COLT MERGER SUB INC 8.125 07/01/27 | #t E E= 8.1250 68 68 10,456 | 2027/07/01
VERTICAL US NEWCO INC 5.25 07/15/27 | ¥t & E= 5.2500 700 694 105,487 | 2027/07/15
OCCIDENTAL PETROLEUM COR 8.5 07/15/27 | %t & E= 8.5000 200 212 32,310 | 2027/07/15
ROYAL CARIBBEAN CRUISES 5.375 07/15/27 | #t & E= 5.3750 400 400 60,798 | 2027/07/15
WYNDHAM DESTINATIONS INC 6.625 07/31/26 | %t £ B3 6.6250 700 710 107,991 2026/07/31
OWL ROCK CAPITAL CORP 3.4 07/15/26 | #t & =5 3.4000 1,700 1,070 162,576 | 2026/07/15
ARES CAPITAL CORP 2.15 07/15/26 T E E= 2.1500 1,200 1,153 175,220 | 2026/07/15
TARGA RESOURCES CORP 5.2 07/01/27 | %t & E= 5.2000 1,500 1,512 229,823 | 2027/07/01
ENLINK MIDSTREAM PARTNER 4.85 07/15/26 | #t & E= 4.8500 200 200 30,387 | 2026/07/15
LAS VEGAS SANDS CORP 3.5 08/18/26 | #t & E= 3.5000 1,500 1,465 222,652 | 2026/08/18
PRIME SECSRVC BRW/FINANC 3.37508/31/27 | #t £ B3 3.3750 700 662 100,648 | 2027/08/31
AIR CANADA 3.875 08/15/26 T & E=] 3.8750 800 780 118,592 | 2026/08/15
EXPEDIA GROUP INC 4.625 08/01/27 | %t E E= 4.6250 1,500 1,493 226,839 | 2027/08/01
DIRECTV FIN LLC/COINC 5.875 08/15/27 | #t & E= 5.8750 1,700 1,084 164,750 | 2027/08/15
ALLEGIANT TRAVEL CO 7.25 08/15/27 | %t & E= 7.2500 800 808 122,861 2027/08/15
TD SYNNEX CORP 1.75 08/09/26 t & E= 1.7500 1,500 1,432 217,591 2026/08/09
CREDIT SUISSE NEW YORK 1.25 08/07/26 | #t £ = 1.2500 1,500 1,429 217,125 | 2026/08/07
AMERIGAS PART/FIN CORP 5.875 08/20/26 | %t & =5 5.8750 600 598 90,973 | 2026/08/20
GLOBAL PAYMENTS INC 4.95 08/15/27 | #t E E= 4.9500 1,500 1,503 228,407 | 2027/08/15
FORD MOTOR CREDIT CO LLC 4.125 08/17/27 | #t & E= 4.1250 200 192 29,288 | 2027/08/17
FMG RESOURCES AUG 2006 4.5 09/15/27 | %t & E= 4.5000 500 488 74,181 2027/09/15
MIZUHO FINANCIAL GROUP 2.839 09/13/26 | #t & E= 2.8390 2,500 2,434 369,781 2026/09/13
GOLDMAN SACHS GROUP INC 09/10/27 | #t £ = 1.5420 1,500 1,426 216,765 | 2027/09/10
RADIATE HOLDCO / FINANCE 4.5 09/15/26 | #t & =5 4.5000 1,200 1,058 160,795 | 2026/09/15
NEWELL BRANDS INC 6.375 09/15/27 |t E E= 6.3750 1,500 1,519 230,774 | 2027/09/15
GEN DIGITAL INC 6.75 09/30/27 T E E= 6.7500 500 509 77,340 | 2027/09/30
SASOL FINANCING USA LLC 4.37509/18/26 | %t & E= 4.3750 800 772 117,362 | 2026/09/18
SIRIUS XM RADIO INC 3.125 09/01/26 | #t (= E= 3.1250 700 677 102,878 | 2026/09/01
EQT CORP 3.9 10/01/27 Fan & = 3.9000 1,500 1,461 221,940 | 2027/10/01
ROYAL CARIBBEAN CRUISES 7.5 10/15/27 | #t & =5 7.5000 500 529 80,462 | 2027/10/15
FRONTIER COMMUNICATIONS 5.875 10/15/27 | #t E E= 5.8750 1,300 1,301 197,702 | 2027/10/15
ROLLS-ROYCE PLC 5.75 10/15/27 T E E= 5.7500 500 509 77,417 | 2027/10/15
ROCKETMTGE CO-ISSUER INC 2.875 10/15/26 | #t & E= 2.8750 600 573 87,144 | 2026/10/15
PACTIV EVERGREEN GROUP 4.0 10/15/27 | %t & E= 4.0000 800 802 121,902 | 2027/10/15
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NATWEST GROUP PLC 11/10/26 ES 7.4720 200 203 30,941 | 2026/11/10
STILLWATER MINING CO 4.0 11/16/26 |t & =5 4.0000 800 761 115,741 | 2026/11/16
FORD MOTOR CREDIT COLLC 7.3511/04/27 |# & % 7.3500 800 831 126,348 | 2027/11/04
SLM CORP 3.125 11/02/26 #t B F 3.1250 800 770 117,048 | 2026/11/02
BARCLAYS PLC 11/02/26 # & = 7.3250 200 203 30.883 | 2026/11/02
DISH NETWORK CORP 11.7511/15/27 |+ & 2| 11.7500 500 527 80,196 | 2027/11/15
NOVELIS CORP 3.25 11/15/26 B F 3.2500 700 679 103,148 | 2026/11/15
DEUTSCHE BANK NY 11/16/27 #t B 23110 1,500 1,431 217.480 | 2027/11/16
BARCLAYS PLC 11/24/27 # &' = 2.2790 1,500 1.435 218,021 | 2027/11/24
FORD MOTOR CREDIT COLLC 3.81511/02/27 |7 & % 3.8150 800 764 116,207 | 2027/11/02
ALLY FINANCIAL INC 7.1 11/15/27 B F 7.1000 1,000 1,051 159,773 | 2027/11/15
LEVEL 3 FINANCING INC 11.0 11/15/29 |# & 2| 11.0000 256 289 43,956 | 2029/11/15
SABRE GLBL INC 10.75 11/15/29 # & 3| 10.7500 451 474 72,131 | 2029/11/15
PACIFIC GAS & ELECTRIC 12/01/27 ES 3.3000 1,500 1,420 215,777 | 2027/12/01
HERTZ CORP/THE 4.625 12/01/26 #t B F 4.6250 300 263 39,958 | 2026/12/01
MPLX LP 4.25 12/01/27 #t B 4.2500 1,000 985 149,690 | 2027/12/01
DISH DBS CORP 5.25 12/01/26 # &' = 5.2500 1,000 926 140,783 | 2026/12/01
CDW LLC/CDW FINANCE 2.67 12/01/26 |#£ & % 2.6700 1,500 1,442 219,146 | 2026/12/01
SYNCHRONY FINANCIAL 3.95 12/01/27 |# & 25 3.9500 1,500 1,456 221,209 | 2027/12/01

= st — — 112,321 110,824 16,835,385 —
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