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US T BILL 07/23/26 & H F - 900 899 146,266 | 2026/07/23
US T BILL 07/28/26 & i F - 400 399 64,975 | 2026/07/28
US T BILL 08/04/26 & L = - 100 99 16,232 | 2026/08/04
US T BILL 08/18/26 & EF 2 - 7,300 7,279 1,183,264 | 2026/08/18
US T BILL 08/13/26 & i = - 200 199 32,434 | 2026/08/13
US T BILL 08/20/26 & i = - 400 398 64,823 | 2026/08/20
US T BILL 08/27/26 & 5 = - 400 398 64,777 | 2026/08/27
US T BILL 08/11/26 & I = - 3,400 3,392 551,503 | 2026/08/11
US T BILL 09/01/26 & i % - 2,300 2,290 372,282 | 2026/09/01
US T BILL 09/15/26 & 5 = - 1,600 1,590 258,607 | 2026/09/15
US T BILL 09/22/26 & = - 100 99 16,151 2026/09/22
US T BILL 09/10/26 & i = - 400 397 64,684 | 2026/09/10
US T BILL 09/24/26 & 5 = - 200 198 32,296 | 2026/09/24
US T BILL 09/08/26 & 5 = - 2,600 2,587 420,536 | 2026/09/08
US T BILL 10/08/26 & i = - 12,300 12,200 1,983,153 | 2026/10/08
US T BILL 10/15/26 & 3 % - 100 99 16,110 | 2026/10/15
ANTARES HOLDINGS 2.75 01/15/27 OB E S 2.7500 500 493 80,248 | 2027/01/15
SRC SUKU LTD 5.0 02/27/28 OB E S 5.0000 1,400 1,404 228,353 | 2028/02/27
DAE FUNDING LLC 3.375 03/20/28 B OR & F 3.3750 1,000 968 157,444 | 2028/03/20
REC LTD 5.625 04/11/28 OB E F 5.6250 900 908 147,607 | 2028/04/11
MEGLOBAL BV 2.625 04/28/28 ¥R E F 2.6250 1,000 946 153,773 | 2028/04/28
MISC CAPITAL TWO LABUAN 3.75 04/06/27 |% % & = 3.7500 900 893 145,164 | 2027/04/06
PERUSAHAAN LISTRIK NEGAR 4.125 05/15/27 |% % & =& 4.1250 900 895 145,603 | 2027/05/15
CODELCO INC 3.625 08/01/27 LS 7 S = - 3.6250 250 247 40,181 2027/08/01
SUCI SECOND INVEST CO 4.37509/10/27 |4% % & % 4.3750 900 896 145,726 | 2027/09/10
BROADCOM CRP 3.5 01/15/28 T & E= 3.5000 2,995 2,954 480,202 | 2028/01/15
SPRINGLEAF FINANCE CORP 6.625 01/15/28 | #t & B3 6.6250 1,000 1,014 164,875 | 2028/01/15
LIVE NATION ENTERTAINMEN 3.75 01/15/28 | #t & E= 3.7500 895 877 142,657 | 2028/01/15
DIGITAL REALTY TRUST LP 5.55 01/15/28 | #t & B3 5.5500 950 961 156,269 | 2028/01/15
SUMITOMO MITSUI FINL GRP 5.52 01/13/28 | %t & B 5.5200 900 913 148,498 | 2028/01/13
SK HYNIX INC 6.375 01/17/28 T & E= 6.3750 900 923 150,037 | 2028/01/17
ISRAEL DISCOUNT BANK 5.375 01/26/28 | #t & E= 5.3750 900 902 146,695 | 2028/01/26
FREEDOM MORTGAGE CORP 6.625 01/15/27 | #t £ =5 6.6250 500 500 81,417 | 2027/01/15
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VAR ENERGI ASA 7.5 01/15/28 T 25 7.5000 2,500 2,590 421,148 | 2028/01/15
FS KKR CAPITAL CORP 2.625 01/15/27 | # Z5 2.6250 500 492 80.091 | 2027/01/15
CROWN CASTLE INC 5.0 01/11/28 it Z5 5.0000 2,565 2,576 418,793 | 2028/01/11
REALTY INCOME CORP 3.4 01/15/28 | #t 25 3.4000 2,000 1,966 319,671 | 2028/01/15
WEC ENERGY GROUP INC 4.75 01/15/28 | %t 75 4.7500 1,200 1,202 195,545 | 2028/01/15
TORONTO-DOMINION BANK 4.861 01/31/28 | ¥t 25 4.8610 1,500 1.506 244,862 | 2028/01/31
ARROW ELECTRONICS INC 3.875 01/12/28 | ¥t 25 3.8750 1,400 1.383 224,898 | 2028/01/12
DAIMLER TRUCK FINAN NA 4.9501/13/28 | #t Z5 4.9500 325 326 53,069 | 2028/01/13
BANCO SANTANDER SA 3.8 02/23/28 | #t Z5 3.8000 600 591 96,217 | 2028/02/23
EXPEDIA INC 3.8 02/15/28 Lo 25 3.8000 350 345 56,098 | 2028/02/15
SEMPRA ENERGY 3.4 02/01/28 b 75 3.4000 1,500 1,472 239,333 | 2028/02/01
CROWN CASTLE INTL CORP 3.8 02/15/28 | #t 25 3.8000 400 394 64,123 | 2028/02/15
MOTOROLA SOLUTIONS INC 4.6 02/23/28 | #t 25 4.6000 1,900 1,902 309.262 | 2028/02/23
AT&T 1.65 02/01/28 Ean 25 1.6500 550 526 85,502 | 2028/02/01
BOEING CO 3.25 02/01/28 it Z5 3.2500 2,000 1,959 318,500 | 2028/02/01
VICI PROPERTIES LP 4.75 02/15/28 it 25 4.7500 3,400 3,396 552,155 | 2028/02/15
BECTON DICKINSON & CO 4.693 02/13/28 | #t 75 4.6930 1,285 1,287 209,242 | 2028/02/13
STATION CASINOS LLC 4.5 02/15/28 | %t 25 4.5000 1,385 1.369 222,539 | 2028/02/15
PHILIP MORRIS INTL INC 4.875 02/15/28 | %t 25 4.8750 1,900 1,909 310,410 | 2028/02/15
T-MOBILE USA INC 2.05 02/15/28 #t Z5 2.0500 1,100 1,057 171,889 | 2028/02/15
DEUTSCHE BANK NY 02/08/28 it Z5 5.7060 1,325 1,332 216,662 | 2028/02/08
OPEN TEXT CORP 3.875 02/15/28 it 25 3.8750 450 438 71,338 | 2028/02/15
NEXTERA ENERGY CAPITAL 4.85 02/04/28 | #t 75 4.8500 475 477 77,600 | 2028/02/04
INTEL CORP 4.875 02/10/28 Ean 25 4.8750 350 351 57,115 | 2028/02/10
TELEFONICA EMISIONES SAU 4.103 03/08/27 | ¥t 25 4.1030 1,125 1.121 182,331 | 2027/03/08
ANTHEM INC 4.101 03/01/28 #t Z5 4.1010 1,300 1,289 209,619 | 2028/03/01
CVS HEALTH CORP 4.3 03/25/28 it Z5 4.3000 1,375 1,367 222,220 | 2028/03/25
BAT CAPITAL CORP 2.259 03/25/28 | #t 25 2.2590 350 336 54,777 | 2028/03/25
CHARTER COMM OPT LLC/CAP 4.2 03/15/28 | #t 75 4.2000 2,615 2,578 419,169 | 2028/03/15
HUMANA INC 5.75 03/01/28 Ean 25 5.7500 1,800 1.827 297,130 | 2028/03/01
FACTSET RESEARCH SYSTEMS 2.9 03/01/27 | #t 25 2.9000 2,570 2,539 412,799 | 2027/03/01
T-MOBILE USA INC 4.95 03/15/28 #t Z5 4.9500 400 401 65,337 | 2028/03/15
GSK CONSUMER HEALTHCARE 3.375 03/24/27 | ¥ Z5 3.3750 2,000 1,987 322,986 | 2027/03/24
AMGEN INC 5.15 03/02/28 Lo 25 5.1500 3,010 3,034 493,326 | 2028/03/02
RITCHIE BROS AUCTIONEERS 6.75 03/15/28 | #t 75 6.7500 605 613 99,689 | 2028/03/15
NISOURCE INC 5.25 03/30/28 Ean 25 5.2500 400 403 65,649 | 2028/03/30
ASTRAZENECA FINANCE LLC 4.875 03/03/28 | ¥t 25 4.8750 1,300 1.309 212,867 | 2028/03/03
AMERICAN TOWER CORP 5.5 03/15/28 | ¥t Z5 5.5000 1,900 1,924 312,809 | 2028/03/15
TAKE-TWO INTERACTIVE SOF 4.95 03/28/28 | ¥ Z5 4.9500 825 829 134,790 | 2028/03/28
HYUNDAI CAPITAL AMERICA 4.85 03/25/27 | 4t 25 4.8500 900 901 146,591 | 2027/03/25
DISCOVERY HOLDINGS INC 3.755 03/15/27 | #t 75 3.7550 632 633 102,988 | 2027/03/15
XCEL ENERGY INC 4.75 03/21/28 Ean 25 4.7500 750 751 122,116 | 2028/03/21
EVERSOURCE ENERGY 5.45 03/01/28 | #t 25 5.4500 275 278 45,212 | 2028/03/01
ESSEX PORTFOLIO LP 1.7 03/01/28 #t Z5 1.7000 375 358 58,202 | 2028/03/01
SABRE GLBL INC 10.75 03/15/30 it Z5 | 10.7500 267 253 41,247 | 2030/03/15
EPR PROPERTIES 4.95 04/15/28 it 25 4.9500 1,000 999 162,388 | 2028/04/15
BERKSHIRE HATHAWAY ENERGY 3.25 04/15/28 | #t 75 3.2500 3,000 2,936 477,363 | 2028/04/15
EQUITABLE HOLDINGS INC 4.35 04/20/28 | #t 25 4.3500 664 659 107,250 | 2028/04/20
ORGANON & CO/ORG 4.125 04/30/28 | #t 25 4.1250 775 764 124,310 | 2028/04/30
EXTRA SPACE STORAGE LP 5.7 04/01/28 | #t Z5 5.7000 225 228 37.140 | 2028/04/01
ZF NA CAPITAL 6.875 04/14/28 it Z5 6.8750 500 510 82,995 | 2028/04/14
MORGAN STANLEY 04/20/28 it 25 4.2100 900 897 145,819 | 2028/04/20
DELTA AIR LINES INC 4.375 04/19/28 | # 75 4.3750 1,000 994 161,600 | 2028/04/19
CSL FINANCE PLC 3.85 04/27/27 [ s 3.8500 1,995 1.984 322,555 | 2027/04/27
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SYNOPSYS INC 4.65 04/01/28 Ean 75 4.6500 250 250 40,649 | 2028/04/01
MARVELL TECHNOLOGY INC 2.45 04/15/28 | ¥t Z5 2.4500 550 530 86,161 | 2028/04/15
CK HUTCHISON INTL 23 4.75 04/21/28 | #t 75 4.7500 400 401 65,279 | 2028/04/21
MAUSER PACKAGING SOLUT 7.875 04/15/30 | ¥t Z5 7.8750 890 908 147,655 | 2030/04/15
TRANS-CANADA PIPELINES 4.25 05/15/28 | #t 25 4.2500 675 671 109,072 | 2028/05/15
ENABLE MIDSTREAM PARTNER 4.95 05/15/28 | #t 25 4.9500 775 778 126,528 | 2028/05/15
FORTRESS TRANS & INFRAST 5.5 05/01/28 | #t Z5 5.5000 400 400 65,029 | 2028/05/01
MIDCAP FINANCIAL ISSR TR 6.5 05/01/28 | ¥t 75 6.5000 500 499 81,240 | 2028/05/01
CAPITAL ONE FINANCIAL CO 05/10/28 | #t 25 4.9270 975 976 158,740 | 2028/05/10
FORD MOTOR CREDIT CO LLC 6.8 05/12/28 | #t 25 6.8000 1,000 1.026 166,911 | 2028/05/12
ASTRAZENECA FINANCE LLC 1.75 05/28/28 | ¥t Z5 1.7500 1,305 1,243 202,143 | 2028/05/28
MAREX GROUP PLC 5.829 05/08/28 | %t 25 5.8290 1,400 1,408 228,895 | 2028/05/08
KEURIG DR PEPPER INC 4.35 05/15/28 | # 75 4.3500 1,075 1,068 173,632 | 2028/05/15
WOODSIDE FINANCE LTD 4.9 05/19/28 | ¥t Z5 4.9000 1,400 1,404 228,229 | 2028/05/19
UBS GROUP AG 05/12/28 #t 75 4.7510 575 575 93.625 | 2028/05/12
EQUINIX INC 2.0 05/15/28 Ean 25 2.0000 925 882 143,455 | 2028/05/15
JAPAN TOBACCO INC 4.85 05/15/28 | %t 25 4.8500 350 351 57,103 | 2028/05/15
IHEARTCOMMUNICATIONS INC 9.125 05/01/29 | %t 25 9.1250 1,045 997 162,139 | 2029/05/01
EPR PROPERTIES 4.5 06/01/27 Ea Z5 4.5000 1,400 1.397 227,090 | 2027/06/01
CANADIAN NATL RESOURCES 3.85 06/01/27 | #t 75 3.8500 1,275 1,267 206,033 | 2027/06/01
WILLIAMS PARTNERS LP 3.75 06/15/27 | 25 3.7500 1,575 1,565 254,458 | 2027/06/15
GOLDMAN SACHS GROUP INC 06/05/28 | #t 25 3.6910 275 272 44,326 | 2028/06/05
GLP CAPITALLP / FIN I 5.75 06/01/28 | %t Z5 5.7500 2,630 2,655 431,622 | 2028/06/01
L3HARRIS TECH INC 4.4 06/15/28 T 25 4.4000 1,450 1,444 234,758 | 2028/06/15
FISERV INC 2.25 06/01/27 Ea 75 2.2500 1,600 1,569 255,087 | 2027/06/01
ARES CAPITAL CORP 2.875 06/15/28 | %t 25 2.8750 1,100 1,054 171,446 | 2028/06/15
AES CORP/THE 5.45 06/01/28 ki 25 5.4500 1,000 1.010 164,208 | 2028/06/01
ALLY FINANCIAL INC 4.75 06/09/27 it 25 4.7500 900 901 146,583 | 2027/06/09
HCA INC 5.2 06/01/28 Can 25 5.2000 2,575 2,595 421,961 | 2028/06/01
NETAPP INC 2.375 06/22/27 b 75 2.3750 1,050 1,030 167,560 | 2027/06/22
AERCAP IRELAND CAP/GLOBA 5.75 06/06/28 | ¥t Z5 5.7500 425 432 70,338 | 2028/06/06
EQUITABLE AMERICA GLOBAL 4.65 06/09/28 | #t 75 4.6500 375 374 60,828 | 2028/06/09
DISH DBS CORP 7.75 07/01/26 Ean 25 7.7500 1,515 1,510 245,599 | 2027/07/01
TARGA RESOURCES CORP 5.2 07/01/27 | %t 25 5.2000 825 830 134,984 | 2027/07/01
NTT 4.567 07/16/27 it 25 4.5670 675 676 109,894 | 2027/07/16
CASTLE PEAK PWR FIN CO 3.25 07/25/27 | #t 25 3.2500 900 889 144,582 | 2027/07/25
ASHTEAD CAPITAL INC 1.5 08/12/26 | %t 75 1.5000 2,630 2,624 426,692 | 2026/08/12
GLOBAL PAYMENTS INC 4.95 08/15/27 | #t Z5 4.9500 2,535 2,543 413,444 | 2027/08/15
ROYALTY PHARMA PLC 1.75 09/02/27 | #t 75 1.7500 1,275 1.235 200,851 | 2027/09/02
RADIATE HOLDCO / FINANCE 4.5 09/15/26 | #t Z5 4.5000 855 849 138,111 | 2026/09/15
AVIATION CAPITAL GROUP 1.95 09/20/26 | ¥t 25 1.9500 1,600 1,592 258,927 | 2026/09/20
LCPR SR SECURED FIN DAC 6.75 10/15/27 |4t 25 6.7500 835 507 82,455 | 2027/10/15
CONAGRA BRANDS INC 1.375 11/01/27 | #t Z5 1.3750 1,500 1,438 233,766 | 2027/11/01
SOUTHERN CAL EDISON 5.85 11/01/27 | %t 75 5.8500 550 557 90,690 | 2027/11/01
SABRE GLBL INC 10.75 11/15/29 Ean Z5| 10.7500 137 129 21,121 | 2029/11/15
CENTENE CORP 4.25 12/15/27 T 25 4.2500 814 809 131,631 | 2027/12/15
CDW LLC/CDW FINANCE 2.67 12/01/26 | %t 5 2.6700 3,015 2,996 487,161 | 2026/12/01
OPEN TEXT CORP 6.9 12/01/27 i 75 6.9000 1,400 1,428 232,243 | 2027/12/01

= st - 168.464 167.377 27,207,178 —
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