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(202443 A 29 0 H11E)
g | - s AP il Bes
p itz | A% $ai4 %) 35 A Bk AR | @edE | HM | FMiedE | k%
(o)

£, (%) (1) (1) (1) (1) (%)
TA

1 % A& %5 | VERIZON COMMUNICATIONS 7.750 2030/12/01 300,000 17,381.00| 52,143,015 17,456. 13| 52, 368, 393 1.04
A i

2 % A& %5 | MORGAN STANLEY BANK NA | 5.479 2025/07/16 300, 000 | 15, 218. 08| 45, 654, 258 | 15, 199. 81 | 45,599,440 0.91
TA -

3 % A& %5 | BANK OF AMERICA CORP 3. 559 2027/04/23 300, 000 | 14,579.54 | 43, 738,637 | 14, 609. 90 | 43,829, 716 | 0.87
7 A v . | FORD MOTOR CREDIT CO

4 9 FAE S LLC 7.350 | 2027/11/04 250, 000 | 15, 860.81 | 39,652,036 | 15,879.45| 39,698,645 0.79
7 A e

5 % A& 2% | JPMORGAN CHASE & CO 2.963 | 2033/01/25 250,000 | 12,844.18| 32,110,472 12,927.82| 32,319,562 0.64
A ¥ .

6 = A& %% | HSBC HOLDINGS PLC 6.547 | 2034/06/20 200, 000 | 15,523.67| 31,047,355 | 15,683.53| 31,367,078 0.62
7

7 oy A& | ING GROEP NV 6.083 | 2027/09/11 200, 000 | 15, 340.17| 30,680, 349 | 15, 327.99| 30, 655,980 0.61

8 | HA | #f& %5 | MITSUBISHI UFJ FIN GRP | 5. 242 2029/04/19 200, 000 [ 15,203.03| 30,406,071 | 15,255. 75| 30,511,513 | 0.61
'

9 v = A& % | BARCLAYS PLC 5.304 2026/08/09 200, 000 | 15,055.31| 30,110,638 | 15,061.56| 30,123, 125( 0.60
TA

10 % A& %5 | WELLS FARGO & COMPANY 5.389 2034/04/24 200, 000 [ 14,955.99 | 29,911,993 | 15,046. 71| 30,093,426 0.60
TA -

11 % A& %5 | BANK OF AMERICA CORP 4. 827 2026/07/22 200,000 15,011.98 | 30,023,976 | 15,004. 76 | 30, 009, 530 0.60
7 A v . | TOYOTA MOTOR CREDIT

12 9 FAE S CORP 4.450 | 2026/05/18 200, 000 | 14,995.90| 29,991, 805 | 14, 995. 60| 29,991,211 0.60
A ¥ LLOYDS BANKING GROUP

13 = FAE S PLC 4.450 | 2025/05/08 200, 000 | 14,944.92| 29,889, 844 | 14,955.93| 29,911,877 0.59
7 A e

14 9 &% | BANK OF AMERICA CORP 5.015 | 2033/07/22 200, 000 | 14,811.00| 29,622,006 | 14,902. 64| 29,805,289 0.59
7 A e

15 9 &% | BANK OF NY MELLON CORP | 3.950 | 2025/11/18 200, 000 | 14, 831.48| 29,662,975 | 14, 830.83| 29,661,676 0.59
A, i

16 J = A& 25 | NATWEST GROUP PLC 4.892 2029/05/18 200, 000 | 14, 758.09 | 29,516, 197 | 14, 819. 83| 29,639,667 | 0.59
T A - GOLDMAN SACHS GROUP

17 v % g% INC 3.850 2027/01/26 200, 000 | 14,648.79 | 29,297,585 | 14, 678.89 | 29, 357, 781 0.58
T A .

18 v % A& | CITIGROUP INC 4.910 2033/05/24 200, 000 [ 14,561.50 | 29,123,018 | 14, 596. 94| 29, 193,892 0.58
T A .

19 v % A& %5 | SUNTRUST BANK 3. 300 2026/05/15 200,000 14,471.36| 28,942, 732 | 14, 531. 33| 29,062,674 0.58
A ¥ .

20 = A& %% | HSBC HOLDINGS PLC 2.099 | 2026/06/04 200, 000 | 14,493.11| 28,986, 226 | 14, 520.94 | 29,041,892 0.58
7 A e

21 9 A& 2% | T-MOBILE USA INC 2.250 | 2026/02/15 200, 000 | 14, 284. 18| 28, 568, 375 | 14, 327. 28 | 28,654,573 0.57
7 A e

22 9 A& 2% | KEY BANK NA 3.400 | 2026/05/20 200, 000 | 14, 233.26| 28,466,524 | 14, 272. 86| 28,545,739 0.57
TA L

23 9 A& SR [ AT&T INC 1.700 | 2026/03/25 200,000 | 14,108.55| 28,217,119 | 14, 156. 03| 28,312,071 | 0.56
A X .

24 v = A& %5 | HSBC HOLDINGS PLC 3.973 2030/05/22 200, 000 | 14, 082.79 | 28, 165, 585 [ 14, 150. 49| 28, 300,992 0.56
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TA
Z87%) . s P . ’ P ’ . ’ ’ .
25 9 F-f# %% | JPMORGAN CHASE & CO 2.182 | 2028/06/01 200,000 | 13,803.73 | 27,607, 478 | 13, 850. 00| 27,700,002 | 0.55
SUMITOMO MITSUI FINL
26 | HA | #:AE% GRP 1.402 | 2026/09/17 | 200,000 | 13,807.96| 27,615,937 | 13,840.67 | 27,681,345 | 0.55
TA
Z87%) . . s P . ’ P ’ . ’ ’ .
27 e F-fE %% | AMAZON. COM INC 1.650 | 2028/05/12 | 200,000 | 13,485.01| 26,970,038 | 13,519.69| 27,039,382 | 0.54
28 | B |t | MIZUHO FINANCIAL GROUP | 2.869 | 2030/09/13 | 200,000 | 13,388.03 | 26,776,068 | 13, 457.83 | 26,915,676 | 0.53
T A . .
29 v % #LAE % | T-MOBILE USA INC 2.875 | 2031/02/15 200, 000 | 13,0562.22 | 26,104, 458 | 13, 149. 17| 26, 298, 354 | 0.52
T A . .
30 % #A& % | BANK OF AMERICA CORP 2.592 | 2031/04/29 200, 000 | 12,967.95| 25,935,915 | 13,053. 77| 26,107,543 | 0.52
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oL 3M COMPANY 3.05% 30/04/15 100, 000 89, 190. 75
ABBVIE INC 3.8% 25/03/15 100, 000 98, 487. 87
ABBVIE INC 4.8% 29/03/15 60, 000 59, 977. 41
ADVENTIST HEALTH SYS/W 5.43% 32/03/01 50, 000 50, 447. 03
AERCAP IRELAND CAP/GLOBA 2.45% 26/10/29 150, 000 138, 616. 29
AFFILIATED MANAGERS GROU 3. 3% 30/06/15 70, 000 61, 949. 84
AFLAC INC 1.125% 26/03/15 40, 000 36, 941. 81
AGREE LP 2% 28/06/15 65, 000 56, 650. 14
AIR LEASE CORP 3.125% 30/12/01 100, 000 86, 491. 56
AIR PRODUCTS & CHEMICALS 4.85% 34/02/08 25, 000 24, 602. 54
ATRCASTLE LTD 4. 25% 26/06/15 65, 000 63, 059. 90
ALLY FINANCIAL INC 6.848% 30/01/03 50, 000 51,337.13
AMAZON. COM INC 1.65% 28/05/12 200, 000 178, 125. 87
AMAZON. COM INC 4. 7% 32/12/01 100, 000 99, 707. 08
AMEREN CORP 3. 65% 26/02/15 100, 000 96, 803. 71
AMERICAN EXPRESS CO 3.95% 25/08/01 50, 000 49, 139. 44
AMERICAN EXPRESS CO 4.989% 33/05/26 50, 000 48, 670. 85
AMERICAN EXPRESS CO 6. 338% 26/10/30 100, 000 101, 556. 01
AMERICAN HONDA FINANCE 4. 6% 30/04/17 100, 000 98, 167. 51
AMERICAN TOWER CORP 3.95% 29/03/15 100, 000 94, 172. 46
AMERICAN TOWER CORP 5.65% 33/03/15 100, 000 100, 898. 25
AMERISOURCEBERGEN CORP 2.8% 30/05/15 50, 000 44, 115. 07
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AMGEN INC 5. 15% 28/03/02 100, 000 100, 491. 41
AMGEN INC 5. 25% 33/03/02 100, 000 100, 216. 24
ANHEUSER-BUSCH INBEV WOR 4. 75% 29/01/23 100, 000 99, 410. 55
AON CORP/AON GLOBAL HOLD 2.05% 31/08/23 100, 000 80, 397. 03
APPALACHTIAN POWER CO 3.3% 27/06/01 50, 000 46, 961. 15
APPLE INC 0. 7% 26/02/08 100, 000 92, 486. 54
APPLE INC 1.65% 30/05/11 200, 000 168, 044. 03
APPLIED MATERIALS INC 1.75% 30/06/01 50, 000 41, 896. 38
ARES CAPITAL CORP 2.875% 28/06/15 100, 000 87, 747. 32
ASTRAZENECA FINANCE LLC 4.875% 28/03/03 100, 000 100, 164. 93
ASTRAZENECA FINANCE LLC 4.9% 31/02/26 25,000 25,027. 36
AT&T INC 1.7% 26/03/25 200, 000 186, 362. 32
AT&T INC 2.55% 33/12/01 50, 000 39, 665. 19
AUTODESK INC 4. 375% 25/06/15 50, 000 49, 496. 71
AUTOZONE INC 5.05% 26/07/15 100, 000 99, 945. 13
AVALONBAY COMMUNITIES IN 2.9% 26/10/15 50, 000 47, 307. 54
AVANGRID INC 3.8% 29/06/01 50, 000 46,734.72
AVNET INC 3% 31/05/15 50, 000 41, 385. 08
AXIS SPECIALTY FINAN PLC 4% 27/12/06 50, 000 47, 863. 52
BANCO SANTANDER SA 2.749% 30/12/03 200, 000 163, 577. 89
BANK OF AMERICA CORP 2.592% 31/04/29 200, 000 171, 295. 92
BANK OF AMERICA CORP 3.559% 27/04/23 300, 000 288, 875. 48
BANK OF AMERICA CORP 4.827% 26/07/22 200, 000 198, 295. 86
BANK OF AMERICA CORP 5.015% 33/07/22 200, 000 195, 641. 01
BANK OF AMERICA CORP 5.288% 34/04/25 150, 000 148, 459. 35
BANK OF AMERICA CORP 5.468% 35/01/23 40, 000 40, 105. 34
BANK OF MONTREAL 5.203% 28/02/01 100, 000 100, 629. 42
BANK OF NOVA SCO 1.35% 26/06/24 100, 000 91, 883. 44
BANK OF NOVA SCOTIA 1.3% 26/09/15 100, 000 91, 161. 24
BANK OF NY MELLON CORP 3.95% 25/11/18 200, 000 195, 911. 60
BARCLAYS PLC 3.564% 35/09/23 200, 000 168, 833. 19
BARCLAYS PLC 5.304% 26/08/09 200, 000 198, 868. 23
BAT CAPITAL CORP 4.906% 30/04/02 100, 000 97,123.51
BAXALTA INC 4% 25/06/23 100, 000 98, 286. 50
BAXTER INTERNATIONAL INC 3.95% 30/04/01 100, 000 92,932. 18
BECTON DICKINSON & CO 5.11% 34/02/08 25,000 24,630. 78
BEMIS COMPANY INC 2.63% 30/06/19 100, 000 85, 746. 38
BERKSHIRE HATHAWAY FIN 1.45% 30/10/15 80, 000 65, 635. 53
BLACK HILLS CORP 3.05% 29/10/15 50, 000 44, 636. 26
BOEING CO 2.196% 26/02/04 100, 000 94, 010. 69
BOEING CO 5. 15% 30/05/01 100, 000 98,617.98
BOSTON PROPERTIES LP 6.5% 34/01/15 100, 000 102, 374. 88
BP CAP MARKETS AMERICA 1.749% 30/08/10 100, 000 82,657. 08
BRISTOL-MYERS SQUIBB CO 0.75% 25/11/13 100, 000 93,173.74
BRISTOL-MYERS SQUIBB CO 3.9% 28/02/20 50, 000 48, 375. 57
BRISTOL-MYERS SQUIBB CO 5. 9% 33/11/15 50, 000 53,152. 14
BRIXMOR OPERATING PART 4.05% 30/07/01 50, 000 46, 023. 51
BROADCOM INC 4. 15% 30/11/15 100, 000 94, 005. 78
BROADCOM INC 4. 15% 32/04/15 40, 000 36, 862. 76
BROADRIDGE FINACIAL SOLU 3. 4% 26/06/27 50, 000 47,924. 18
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BROOKFIELD FINANCE INC 6.35% 34/01/05 50, 000 52, 564. 20
BRUNSWICK CORP 4. 4% 32/09/15 50, 000 44, 848. 15
CANADTAN IMPERTAL BANK 0.95% 25/10/23 100, 000 93, 483. 94
CANADTAN NATL RESOURCES 7.2% 32/01/15 50, 000 54, 478. 95
CANADTAN PACIFIC RAILWAY 2.05% 30/03/05 100, 000 84, 553. 91
CAPITAL ONE FINANCIAL CO 1.878% 27/11/02 100, 000 90, 836. 96
CAPITAL ONE FINANCIAL CO 3.273% 30/03/01 100, 000 89, 303. 15
CAPITAL ONE FINANCTAL CO 6.051% 35/02/01 25,000 25, 315. 67
CARDINAL HEALTH INC 5.45% 34/02/15 25,000 25, 059. 45
CARLISLE COS INC 2.75% 30/03/01 50, 000 43,610. 43
CATERPILLAR FINL SERVICE 1.15% 26/09/14 100, 000 91, 283. 54
CELANESE US HOLDINGS LLC 1.4% 26/08/05 50, 000 45, 424. 51
CENTENE CORP 4. 625% 29/12/15 150, 000 142, 458. 00
CENTERPOINT ENERGY RES 4.4% 32/07/01 100, 000 94, 822. 71
CHARLES SCHWAB CORP 3.2% 28/01/25 100, 000 93, 858. 61
CHARLES SCHWAB CORP 4% 29/02/01 50, 000 48, 091. 64
CHARTER COMM OPT LLC/CAP 2.8% 31/04/01 50, 000 40, 486. 68
CHARTER COMM OPT LLC/CAP 3.75% 28/02/15 50, 000 46, 270. 91
CHEVRON CORP 2.954% 26/05/16 100, 000 96, 280. 88
CHURCH & DWIGHT CO INC 2.3% 31/12/15 50, 000 41, 390. 70
CIGNA CORP 3.25% 25/04/15 100, 000 97, 647. 68
CIGNA GROUP/THE 5. 4% 33/03/15 50, 000 50, 503. 25
CISCO SYSTEMS INC 4.9% 26/02/26 50, 000 50, 056. 59
CISCO SYSTEMS INC 5.05% 34/02/26 50, 000 50, 502. 95
CITIGROUP INC 1.122% 27/01/28 100, 000 92,372.98
CITIGROUP INC 3.106% 26/04/08 75, 000 73, 004. 59
CITIGROUP INC 4.412% 31/03/31 100, 000 94, 969. 71
CITIGROUP INC 4.91% 33/05/24 200, 000 192, 345. 41
CITIGROUP INC 5.827% 35/02/13 50, 000 49, 095. 94
CITIGROUP INC 6.174% 34/05/25 100, 000 101, 037. 48
CITIGROUP INC 6.27% 33/11/17 100, 000 105, 267. 86
CNA FINANCTAL CORP 3.45% 27/08/15 50, 000 47, 412. 90
COCA-COLA CO/THE 2% 31/03/05 165, 000 138, 530. 57
COMCAST CORP 4.25% 30/10/15 100, 000 96, 011. 00
COMERICA INC 4% 29/02/01 50, 000 45, 061. 76
COMMONWEALTH EDISON CO 2.2% 30/03/01 100, 000 85, 357. 54
COREBRIDGE FINANCTAL INC 5.75% 34/01/15 50, 000 50, 122. 66
CROWN CASTLE INTL CORP 3.3% 30/07/01 50, 000 44, 208. 40
CROWN CASTLE INTL CORP 4% 27/03/01 100, 000 96, 405. 13
CVS HEALTH CORP 3.25% 29/08/15 100, 000 91, 300. 08
CVS HEALTH CORP 3. 75% 30/04/01 100, 000 92,701. 84
DCP MIDSTREAM OPERATING 8.125% 30/08/16 50, 000 57, 145. 65
DELL INT LLC / EMC CORP 6.1% 27/07/15 150, 000 154, 305. 48
DEUTSCHE BANK NY 3.547% 31/09/18 150, 000 130, 884. 22
DEUTSCHE TELEKOM INT FIN 8.75% 30/06/15 50, 000 59, 178. 47
DOLLAR GENERAL CORP 4.15% 25/11/01 50, 000 49, 028. 21
DOW CHEMICAL CO/THE 7.375% 29/11/01 50, 000 55, 657. 41
DTE ENERGY CO 2.95% 30/03/01 50, 000 43,883.13
DUKE ENERGY CAROLINAS 4.85% 34/01/15 50, 000 48, 530. 77
DUKE ENERGY FLORIDA LLC 1.75% 30/06/15 105, 000 86, 664. 30
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DUKE ENERGY PROGRESS LLC 2% 31/08/15 100, 000 81, 068. 84
EASTMAN CHEMICAL CO 5. 625% 34/02/20 25,000 24,901. 17
EBAY INC 1.4% 26/05/10 50, 000 46, 200. 60
ECOLAB INC 1.65% 27/02/01 100, 000 91, 539. 66
EDISON INTERNATIONAL 4. 7% 25/08/15 100, 000 98, 729. 28
ELT LILLY & CO 4.5% 29/02/09 35,000 34,884. 12
EMERSON ELECTRIC CO 1.95% 30/10/15 100, 000 84, 203. 91
ENBRIDGE INC 5. 7% 33/03/08 100, 000 101, 253. 26
ENERGY TRANSFER LP 4.75% 26/01/15 100, 000 98, 875. 00
ENERGY TRANSFER LP 5.75% 33/02/15 100, 000 100, 790. 60
ENTERGY LOUISTANA LLC 2.4% 26/10/01 100, 000 93,517.99
ENTERPRISE PRODUCTS OPER 5. 375% 28/02/15 100, 000 92,217.76
EPR PROPERTIES 3.6% 31/11/15 50, 000 40, 985. 29
EQUIFAX INC 2.6% 25/12/15 50, 000 47,672. 57
EQUINIX INC 2% 28/05/15 100, 000 88, 377. 26
ERP OPERATING LP 2.5% 30/02/15 50, 000 43,518. 63
ESSENTTAL UTILITIES INC 2.704% 30/04/15 60, 000 51, 765. 21
ESTEE LAUDER CO INC 1.95% 31/03/15 45, 000 37, 050. 33
EVERSOURCE ENERGY 5. 95% 29/02/01 100, 000 102, 678. 23
EXXON MOBIL CORPORATION 2.61% 30/10/15 100, 000 88, 147. 39
FAIRFAX FINL HLDGS LTD 4.625% 30/04/29 50, 000 47, 326. 17
FEDEX CORP 4.25% 30/05/15 50, 000 47,907. 19
FIFTH THIRD BANCORP 1.707% 27/11/01 65, 000 58, 474. 58
FIFTH THIRD BANCORP 2.55% 27/05/05 60, 000 55, 177.00
FISERV INC 2.65% 30/06/01 100, 000 86, 327. 40
FLORIDA POWER & LIGHT CO 2.85% 25/04/01 100, 000 97,496. 77
FLOWERS FOODS INC 3.5% 26/10/01 35,000 33,574.63
FORD MOTOR COMPANY 3. 25% 32/02/12 100, 000 82, 193. 89
FORD MOTOR CREDIT CO LLC 7.35% 27/11/04 250, 000 261, 885. 19
FOX CORP 3.5% 30/04/08 25,000 22,594. 85
GATX CORP 1.9% 31/06/01 100, 000 78, 801. 57
GE HEALTHCARE TECH INC 5.905% 32/11/22 100, 000 104, 322. 45
GENERAL DYNAMICS CORP 3.25% 25/04/01 100, 000 97, 969. 40
GENERAL MILLS INC 2.25% 31/10/14 50, 000 41, 094. 76
GENERAL MOTORS FINL CO 1.5% 26/06/10 150, 000 137, 749. 99
GENERAL MOTORS FINL CO 3.85% 28/01/05 100, 000 95, 091. 20
GENERAL MOTORS FINL CO 6% 28/01/09 100, 000 102, 323. 30
GLP CAPITAL LP / FIN II 5.75% 28/06/01 45, 000 44, 694. 63
GOLDMAN SACHS GROUP INC 2.383% 32/07/21 100, 000 81, b85. 34
GOLDMAN SACHS GROUP INC 3.85% 27/01/26 200, 000 193, 498. 35
GOLDMAN SACHS GROUP INC 4.223% 29/05/01 100, 000 96, 170. 04
GOLDMAN SACHS GROUP INC 4.387% 27/06/15 75,000 73,685. 82
GOLDMAN SACHS GROUP INC 6.484% 29/10/24 100, 000 104, 997. 28
GXO LOGISTICS INC 1.65% 26/07/15 50, 000 45,631. 24
HANOVER INSURANCE GROUP 4.5% 26/04/15 50, 000 49, 047. 93
HCA INC 3.625% 32/03/15 150, 000 131, 223. 47
HCA INC 4.5% 27/02/15 105, 000 102, 710. 01
HEALTHPEAK PROPERTIES 3% 30/01/15 100, 000 87, 953. 66
HOME DEPOT INC 1.875% 31/09/15 40, 000 32,530. 93
HOME DEPOT INC 2.7% 30/04/15 100, 000 88, 818. 65
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HOME DEPOT INC 4. 5% 32/09/15 60, 000 58, 842. 06
HONEYWELL INTERNATIONAL 2. 7% 29/08/15 120, 000 108, 256. 53
HP INC 4.2% 32/04/15 100, 000 92, 406. 49
HSBC HOLDINGS PLC 2.099% 26/06/04 200, 000 191, 441. 95
HSBC HOLDINGS PLC 3.973% 30/05/22 200, 000 186, 021. 96
HSBC HOLDINGS PLC 6.547% 34/06/20 200, 000 205, 054. 85
HUMANA INC 5. 75% 28/12/01 100, 000 102, 369. 87
HUNTINGTON BANCSHARES 2.487% 36/08/15 100, 000 75, 743. 97
HYATT HOTELS CORP 4. 375% 28/09/15 50, 000 48, 167. 50
IBM CORP 1. 7% 27/05/15 100, 000 90, 349. 09
IBM CORP 4. 4% 32/07/27 100, 000 95, 925. 18
IDEX CORP 3% 30/05/01 50, 000 43, 846. 95
ING GROEP NV 6. 083% 27/09/11 200, 000 202, 630. 93
INTEL CORP 3.9% 30/03/25 50, 000 47, 210. 98
INTEL CORP 5.15% 34/02/21 25,000 24, 845. 85
INTEL CORP 5.2% 33/02/10 100, 000 100, 402. 46
INTERCONT INENTALEXCHANGE 1. 85% 32/09/15 100, 000 77,419. 00
INTERPUBLIC GROUP COS 4.65% 28/10/01 25,000 24,492. 39
INTL FLAVOR & FRAGRANCES 4. 45% 28/09/26 45, 000 43,513. 22
INTUIT INC 0.95% 25/07/15 100, 000 94, 494. 94
TPALCO ENTERPRISES INC 4.25% 30/05/01 50, 000 46, 182. 67
JBS USA/FOOD/FINANCE 3% 32/05/15 100, 000 80, 488. 47
JEFFERTES GROUP 4.85% 27/01/15 50, 000 49,714.75
JM SMUCKER CO 5.9% 28/11/15 50, 000 51, 567. 85
JOHN DEERE CAPITAL CORP 1.05% 26/06/17 50, 000 45, 899. 86
JOHN DEERE CAPITAL CORP 1.7% 27/01/11 100, 000 91, 919. 16
JOHN DEERE CAPITAL CORP 2.8% 29/07/18 50, 000 45, 606. 60
JOHNSON & JOHNSON 2.95% 27/03/03 100, 000 95, 770. 92
JPMORGAN CHASE & CO 1.47% 27/09/22 75,000 68, 270. 72
JPMORGAN CHASE & CO 1.578% 27/04/22 65, 000 60, 184. 64
JPMORGAN CHASE & CO 2.005% 26/03/13 100, 000 96, 441. 94
JPMORGAN CHASE & CO 2.182% 28/06/01 200, 000 182, 335. 90
JPMORGAN CHASE & CO 2.963% 33/01/25 250, 000 212, 076. 30
JPMORGAN CHASE & CO 3.96% 27/01/29 100, 000 97, 630. 46
JPMORGAN CHASE & CO 5.012% 30/01/23 40, 000 39, 747. 87
JPMORGAN CHASE & CO 6.254% 34/10/23 40, 000 42, 635. 56
KAISER FOUNDATION HOSPIT 3. 15% 27/05/01 50, 000 47, 559. 39
KELLOGG CO 4. 3% 28/05/15 50, 000 48,703. 88
KEURIG DR PEPPER INC 3.4% 25/11/15 100, 000 96, 884. 03
KEY BANK NA 3.4% 26/05/20 200, 000 188, 009. 54
KIMBERLY-CLARK CORP 3. 05% 25/08/15 50, 000 48, 632. 74
KINDER MORGAN INC 7.75% 32/01/15 100, 000 112, 759. 68
KITE REALTY GROUP LP 4% 26/10/01 50, 000 47, 410. 66
KRAFT HEINZ FOODS CO 4.25% 31/03/01 75, 000 71,406. 71
KROGER CO 3.5% 26/02/01 50, 000 48,517. 98
L3HARRIS TECH INC 5.4% 33/07/31 50, 000 50, 229. 40
LAZARD GROUP LLC 4.5% 28/09/19 50, 000 48, 033. 20
LEAR CORP 4.25% 29/05/15 50, 000 47,779. 35
LEGGETT & PLATT INC 3.5% 27/11/15 50, 000 46, 752. 54
LLOYDS BANKING GROUP PLC 4. 45% 25/05/08 200, 000 197, 409. 97
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LOCKHEED MARTIN CORP 1.85% 30/06/15 100, 000 83,911. 00
LOWE’ S COS INC 2.625% 31/04/01 150, 000 128, 040. 39
LOWE’S COS INC 4% 25/04/15 50, 000 49, 281. 89
MAGNA INTERNATIONAL INC 2.45% 30/06/15 50, 000 43, 169. 27
MANULIFE FINANCIAL CORP 2.484% 27/05/19 35,000 32,522. 55
MARATHON PETROLEUM CORP 3. 8% 28/04/01 30, 000 28, 648. 06
MARRIOTT INTERNATIONAL 5.75% 25/05/01 50, 000 50, 222. 16
MARTIN MARIETTA MATERTIAL 3.5% 27/12/15 50, 000 47, 472. 64
MASCO CORP 2% 30/10/01 15, 000 12, 244. 00
MASTERCARD INC 2.95% 29/06/01 100, 000 91, 964. 33
MCCORMICK & CO 2.5% 30/04/15 50, 000 42, 942. 00
MCDONALD’ S CORP 3. 7% 26/01/30 100, 000 97, 795. 85
MEAD JOHNSON NUTRITION C 4. 125% 25/11/15 60, 000 58, 936. 03
MERCK & CO INC 3.4% 29/03/07 100, 000 94, 064. 82
MERCY HEALTHCARE SYSTEM 4. 302% 28/07/01 15, 000 14, 684. 74
META PLATFORMS INC 3.85% 32/08/15 100, 000 93, 062. 75
MICRON TECHNOLOGY INC 5.327% 29/02/06 50, 000 50, 207. 83
MICROSOFT CORP 3. 125% 25/11/03 100, 000 97, 306. 05
MID-AMERICA APARTMENTS 3.95% 29/03/15 50, 000 47, 852. 34
MITSUBISHI UFJ FIN GRP 5.242% 29/04/19 200, 000 200, 819. 44
MIZUHO FINANCIAL GROUP 2.869% 30/09/13 200, 000 176, 844.78
MONDELEZ INTERNATIONAL 4. 75% 29/02/20 50, 000 49, 522. 94
MORGAN STANLEY 3.591% 28/07/22 100, 000 94, 886. 62
MORGAN STANLEY 5. 123% 29/02/01 135, 000 134, 429. 95
MORGAN STANLEY 5. 173% 30/01/16 25,000 24,948. 90
MORGAN STANLEY 5.25% 34/04/21 100, 000 98, 716. 89
MORGAN STANLEY 5.424% 34/07/21 150, 000 149, 748. 52
MORGAN STANLEY BANK NA 5.479% 25/07/16 300, 000 301, 527. 36
MPLX LP 4.875% 25/06/01 75,000 74, 367. 85
NATIONAL AUSTRALIA BK 2.5% 26/07/12 100, 000 94,519. 16
NATIONAL FUEL GAS CO 4.75% 28/09/01 50, 000 48, 500. 48
NATIONAL HEALTH INVESTOR 3% 31/02/01 25,000 20,111.51
NATIONAL RURAL UTILITIES 5.25% 26/04/20 50, 000 48, 429. 45
NATWEST GROUP PLC 4.892% 29/05/18 200, 000 194, 942. 19
NEXTERA ENERGY CAPITAL 5.05% 33/02/28 100, 000 97, 725. 06
NIKE INC 2.375% 26/11/01 50, 000 47,111. 46
NISOURCE INC 0.95% 25/08/15 100, 000 93, 916. 15
NOMURA HOLDINGS INC 1.653% 26/07/14 100, 000 91, 592. 47
NORFOLK SOUTHERN 2. 9% 26/06/15 65, 000 61,997. 12
NORTHERN TRUST CORP 3.375% 32/05/08 62, 000 57,574.19
NUCOR CORP 3.95% 25/05/23 50, 000 49, 241. 06
NVR INC 3% 30/05/15 65, 000 57,315. 26
NXP BV/NXP FUNDING LLC 5.55% 28/12/01 100, 000 101, 307. 87
OAKTREE SPECTALTY LEND 2. 7% 27/01/15 50, 000 44, 596. 20
OCCIDENTAL PETROLEUM COR 7.875% 31/09/15 100, 000 112, 577. 45
OCHSNER LSU HEALTH SYST 2.51% 31/05/15 100, 000 69, 395. 87
OKLAHOMA G&E CO 3.25% 30/04/01 55, 000 49, 451. 47
OMNICOM GROUP INC 2.45% 30/04/30 50, 000 42,630. 19
ONEOK INC 6.35% 31/01/15 100, 000 105, 155. 62
ORACLE CORP 3.25% 30/05/15 100, 000 89, 805. 92
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ORACLE CORP 4.5% 28/05/06 85, 000 83, 567. 76
ORACLE CORP 4. 9% 33/02/06 90, 000 87, 225. 94
0’ REILLY AUTOMOTIVE INC 4.35% 28/06/01 50, 000 48,914. 99
PACIFIC GAS & ELECTRIC 4.2% 29/03/01 75, 000 70, 879. 15
PACIFIC GAS & ELECTRIC 5.45% 27/06/15 100, 000 99, 999. 60
PACKAGING CORP OF AMERIC 3.4% 27/12/15 35,000 33,120. 74
PEPSICO INC 2.75% 30/03/19 100, 000 89, 490. 95
PEPSICO INC 2.85% 26/02/24 100, 000 96, 224. 73
PERKINELMER INC 2.25% 31/09/15 70, 000 57,046.78
PFIZER INC 3.45% 29/03/15 100, 000 94, 360. 07
PFIZER INVESTMENT ENTER 4. 75% 33/05/19 100, 000 97, 826. 45
PHILIP MORRIS INTL INC 2.1% 30/05/01 150, 000 126, 792. 55
PHILIP MORRIS INTL INC 3. 125% 27/08/17 75,000 70, 758. 80
PNC BANK NA 2. 7% 29/10/22 100, 000 86, 567. 14
PNC BANK NA 3.25% 25/06/01 150, 000 146, 174. 31
PRAXATR INC 3.2% 26/01/30 50, 000 48, 501. 40
PROCTER & GAMBLE CO/THE 2.8% 27/03/25 100, 000 94, 802. 17
PROLOGIS LP 2.125% 27/04/15 50, 000 45, 975. 96
PROLOGIS LP 4% 28/09/15 50, 000 48, 157. 10
PROSPECT CAPITAL CORP 3.364% 26/11/15 55,000 49, 647. 72
PROV ST JOSEPH HLTH OBL 2.532% 29/10/01 50, 000 43, 598. 93
PRUDENTTAL FINANCIAL INC 6% 52/09/01 100, 000 99, 830. 77
QUALCOMM INC 4. 25% 32/05/20 100, 000 95, 784. 02
RAYTHEON TECH CORP 4. 125% 28/11/16 100, 000 96, 393. 61
REALTY INCOME CORP 3.65% 28/01/15 100, 000 95, 096. 88
REINSURANCE GRP OF AMER 3.9% 29/05/15 75, 000 70,511.76
RENATSSANCERE FINANCE 3.45% 27/07/01 65, 000 61,529. 42
REPUBLIC SERVICES INC 3.375% 27/11/15 60, 000 57,037.77
REYNOLDS AMERICAN INC 4.45% 25/06/12 50, 000 49, 278. 75
ROGERS COMMUNICATIONS 1IN 3.625% 25/12/15 75,000 72,745.09
ROPER TECHNOLOGIES INC 3.8% 26/12/15 100, 000 96, 855. 63
ROYAL BANK OF CANADA 4.9% 28/01/12 50, 000 49, 956. 98
ROYAL BANK OF CANADA 4.95% 25/04/25 100, 000 99, 651. 68
RPM INTERNATIONAL INC 4.55% 29/03/01 50, 000 48, 277. 65
RYDER SYSTEM INC 4. 3% 27/06/15 50, 000 48,705. 14
S&P GLOBAL INC 2.9% 32/03/01 100, 000 86, 410. 21
SABINE PASS LIQUEFACTION 4. 2% 28/03/15 100, 000 96, 708. 46
SABRA HEALTH/CAPTL CORP 3.9% 29/10/15 50, 000 44, 665. 98
SANTANDER HOLDINGS USA 2.49% 28/01/06 100, 000 90, 468. 69
SEMPRA ENERGY 3. 3% 25/04/01 100, 000 97, 669. 92
SHELL INTERNATIONAL FIN 2.375% 29/11/07 100, 000 88, 436. 70
SIMON PROPERTY GROUP LP 3.25% 26/11/30 100, 000 95, 461. 01
SOUTHERN CAL EDISON 2. 5% 31/06/01 50, 000 42,014. 19
SOUTHERN CO 4% 25/10/15 100, 000 95,999. 12
SOUTHERN CO 5. 2% 33/06/15 100, 000 98, 356. 29
SOUTHWESTERN ELEC POWER 1.65% 26/03/15 100, 000 93, 145. 34
SPRINT LLC 7.625% 26/03/01 100, 000 103, 335. 90
SSM HEALTH CARE 4. 894% 28/06/01 100, 000 100, 964. 14
STANLEY BLACK & DECKER T 3.4% 26/03/01 70, 000 67,495. 03
STARBUCKS CORP 2% 27/03/12 100, 000 91, 858. 51
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STORE CAPITAL CORP 4.625% 29/03/15 50, 000 46, 756. 53
STRYKER CORP 4.85% 28/12/08 50, 000 49, 892. 98
SUMITOMO MITSUT FINL GRP 1.402% 26/09/17 200, 000 182, 391. 77
SUMITOMO MITSUI FINL GRP 2.222% 31/09/17 200, 000 162, 876. 73
SUNTRUST BANK 3.3% 26/05/15 200, 000 191, 154. 69
SUZANO INTL FINANCE BV 5.5% 27/01/17 50, 000 49, 881. 81
SYSCO CORPORATION 3. 75% 25/10/01 75, 000 73,175.62
TAPESTRY INC 7.85% 33/11/27 50, 000 54, 154. 87
TARGA RESOURCES PARTNERS 6. 5% 27/07/15 100, 000 101, 100. 79
TC PIPELINES LP 3.9% 27/05/25 40, 000 38, 206. 17
TCI COMMUNICATIONS INC 7.875% 26/02/15 150, 000 157, 845. 68
TELUS CORP 2. 8% 27/02/16 50, 000 46, 884. 98
TEXAS INSTRUMENTS INC 2.25% 29/09/04 65, 000 57,525. 80
THERMO FISHER SCIENTIFIC 5.086% 33/08/10 100, 000 100, 629. 10
TJX COS INC 3.875% 30/04/15 50, 000 47,627. 83
T-MOBILE USA INC 2.25% 26/02/15 200, 000 188, 682. 22
T-MOBILE USA INC 2.875% 31/02/15 200, 000 172, 409. 08
TORONTO-DOMINTION BANK 0. 75% 25/09/11 100, 000 93, 692. 66
TORONTO-DOMINION BANK 3. 625% 31/09/15 100, 000 95,679. 39
TOYOTA MOTOR CREDIT CORP 1.9% 31/09/12 100, 000 81,397. 14
TOYOTA MOTOR CREDIT CORP 4.45% 26/05/18 200, 000 198, 083. 38
TOYOTA MOTOR CREDIT CORP 4.625% 28/01/12 25,000 24, 879. 83
TRANE TECHNOLOGIES LUX 3.8% 29/03/21 50, 000 47,391. 18
TRANSCANADA PIPELINES 4.875% 26/01/15 50, 000 49,611. 68
TRIMBLE INC 4.9% 28/06/15 50, 000 49, 714. 80
TRUIST FINANCIAL CORP 4.916% 33/07/28 50, 000 46, 238. 04
TYCO ELECTRONICS GROUP 3. 7% 26/02/15 50, 000 48, 754. 58
UBS GROUP AG 4. 55% 26/04/17 150, 000 147, 430. 29
UDR INC 3% 31/08/15 50, 000 43, 049. 37
UNION PACIFIC CORP 2.75% 26/03/01 100, 000 95,941. 44
UNITED AIR 2020-1 B PTT 4.875% 26/01/15 55, 600 54, 803. 38
UNITEDHEALTH GROUP INC 3.45% 27/01/15 100, 000 96, 414. 95
UNITEDHEALTH GROUP INC 3.875% 28/12/15 25,000 24, 056. 44
UNITEDHEALTH GROUP INC 4. 2% 32/05/15 100, 000 94, 683. 97
US BANCORP 4. 967% 33/07/22 100, 000 93, 659. 96
US BANCORP 5.678% 35/01/23 100, 000 100, 129. 56
UTAH ACQUISITION SUB 3.95% 26/06/15 50, 000 48, 275. 40
VENTAS REALTY LP 4. 4% 29/01/15 50, 000 48, 013. 58
VERISK ANALYTICS INC 4% 25/06/15 50, 000 49, 075. 03
VERIZON COMMUNICATIONS 7.75% 30/12/01 300, 000 344, 382. 90
VICI PROPERTIES LP 4.95% 30/02/15 50, 000 47,783.05
VIRGINIA ELEC & POWER CO 5.3% 33/08/15 100, 000 100, 024. 15
VISA INC 3.15% 25/12/14 100, 000 97, 032. 52
VMWARE INC 1.4% 26/08/15 65, 000 59, 183. 31
VULCAN MATERTALS CO 4.5% 25/04/01 50, 000 49, 455. 79
WALMART INC 1.05% 26/09/17 65, 000 59, 458. 00
WALMART INC 2.375% 29/09/24 11, 000 9, 851. 28
WALMART INC 3.55% 25/06/26 100, 000 98, 320. 48
WALT DISNEY COMPANY/THE 2% 29/09/01 100, 000 86, 637. 98
WARNERMEDIA HOLDINGS INC 3.638% 25/03/15 100, 000 97,982. 17
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WARNERMEDIA HOLDINGS INC 4.279% 32/03/15 100, 000 88, 637. 08
WASTE CONNECTIONS INC 3.5% 29/05/01 50, 000 46, 966. 04
WASTE MANAGEMENT INC 4. 875% 34/02/15 50, 000 49, 128. 90
WEC ENERGY GROUP INC 5. 6% 26/09/12 65, 000 65, 779. 50
WELLS FARGO & CO 3.55% 25/09/29 100, 000 97, 415. 99
WELLS FARGO & COMPANY 3.584% 28/05/22 100, 000 94, 918. 39
WELLS FARGO & COMPANY 4. 15% 29/01/24 100, 000 96, 112. 60
WELLS FARGO & COMPANY 4.54% 26/08/15 100, 000 98, 690. 39
WELLS FARGO & COMPANY 5.389% 34/04/24 200, 000 197, 556. 26
WELLS FARGO & COMPANY 5.574% 29/07/25 145, 000 146, 313. 85
WESTERN MIDSTREAM OPERAT 4.65% 26/07/01 100, 000 97, 760. 98
WESTPAC BANKING CORP 1.953% 28/11/20 100, 000 87, 888. 02
WILLIAMS COMPANIES INC 8.75% 32/03/15 100, 000 119, 143. 03
WRKCO INC 4% 28/03/15 50, 000 47, 846. 84
XCEL ENERGY INC 2.6% 29/12/01 100, 000 86, 814. 22
XYLEM INC 3.25% 26/11/01 55, 000 52, 627. 51
ZOETIS INC 3. 9% 28/08/20 25, 000 24, 081. 77
TAUH - K G 34, 473, 600 32,617, 551. 42
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