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American Airiines 2019-1 Class A Pass-Through Trust
3.500% due 02/15/2032
Anheuser-Busch InBev Worldwide,
Inc.

4.350% due 06/01/2040
Baptist Healthcare System Obligated
Group

3.540% due 08/15/2050

Beth Israel Lahey Health, Inc.
3.080% due 07/01/2051

British Airways 2019-1 Class A Pass-Through
Trust

3.350% due 06/15/2029
Broadcom, Inc.

3.137% due 11/15/2035
CommonSpirit Health

2.782% due 10/01/2030

RE T
(B4 : T)

100
100

100

100

100

100

100

100

100

100
100

140

100

100

161

209

100

100

100

101

201

100

A 4R
(KA - T)

98
95

86
84
98
101
79
76
89

86
97

127
86

96
1,298

155

171

92

74

65

88
154

84
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Energy Transfer LP
5.750% due 02/15/2033 100 101
GE Capital Funding LLC
4.400% due 05/15/2030 100 93
General Electric Co.
5.706% due 05/05/2026 95 95
Hyundai Capital America
5.875% due 04/07/2025 80 80
Integris Baptist Medical Center,
Inc.
3.875% due 08/15/2050 100 76
JetBlue 2019-1 Class AA Pass-Through Trust
2.750% due 05/15/2032 84 72
Kraft Heinz Foods Co.
7.125% due 08/01/2039 100 111
Oracle Corp.
2.800% due 04/01/2027 100 92
Reliance Steel & Aluminum Co.
2.150% due 08/15/2030 100 82
United Airlines 2012-1 Class A Pass-Through
Trust
4.150% due 04/11/2024 76 75
United Airlines 2019-1 Class AA Pass-Through
Trust
4.150% due 08/25/2031 75 69
VMware, Inc.
1.800% due 08/15/2028 100 84
3.900% due 08/21/2027 100 95
2,008

Ameren lllinois Co.
1.550% due 11/15/2030
Arizona Public Service Co.
2.600% due 08/15/2029
2.650% due 09/15/2050
AT &T, Inc.

4.500% due 05/15/2035
Atmos Energy Corp.
1.500% due 01/15/2031
Charter Communications Operating
LLC

2.250% due 01/15/2029
Constellation Energy Generation
LLC

5.600% due 03/01/2028
Continental Resources, Inc.
4.375% due 01/15/2028
Duke Energy Florida LLC
2.400% due 12/15/2031
Entergy Louisiana LLC
1.600% due 12/15/2030

100 80
100 85
100 61
100 92
100 79
100 83
100 101
100 94
100 82
100 78
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Georgia Power Co. 5.600% due 06/25/2059 158 153
3.250% due 03/15/2051 100 71 Fannie Mae, TBA (c)
MidAmerican Energy Co. 2.000% due 08/01/2053 1, 500 1,225
2.700% due 08/01/2052 100 63 2.500% due 08/01/2053 400 340
National Rural Utilities Cooperative Finance 3.000% due 08/01/2053 1, 100 970
Corp. 3.500% due 07/01/2053 1, 000 911
1.350% due 03/15/2031 100 76 4.500% due 08/01/2053 900 866
New York State Electric & Gas 5.000% due 09/01/2053 1, 300 1,275
Corp. 5.500% due 09/01/2053 1, 600 1,592
2.150% due 10/01/2031 90 70 6.000% due 07/01/2053 2,300 2,320
NextEra Energy Capital Holdings, Federal Home Loan Bank
Inc. 0.960% due 03/05/2026 800 723
3.550% due 05/01/2027 150 141 1.115% due 02/26/2027 1, 100 971
Pacific Gas & Electric Co. Freddie Mac
6.100% due 01/15/2029 100 98 0.650% due 10/27/2025 400 363
6.750% due 01/15/2053 100 99 0.800% due 10/28/2026 400 353
Rochester Gas & Electric Corp. 3.500% due 02/01/2046 405 378
1.850% due 12/01/2030 100 77 4.000% due 02/01/2053 1,677 1,575
Southern Power Co. Ginnie Mae
0.900% due 01/15/2026 100 90 2.906% due 05/20/2047 45 42
WECGC Energy Group, Inc. 4.500% due 08/20/2048 4 4
1.800% due 10/15/2030 100 80 4.508% due 09/20/2067 104 104
1,700 4.585% due 08/20/2070 135 136
4.695% due 03/20/2065 119 117
HE - HERERAE 5,006 4.933% due 04/20/2066 182 180
(REREIE $5,799) T 5.308% due 04/20/2065 22 22
5.594% due 07/20/2067 55 55
A - BRER 1. 4% 5.674% due 07/20/2062 22 22
Chicago, lllinois, Sales Tax 5.794% due 04/20/2070 114 110
Securitization Corp. Revenue Bonds, Tennessee Valley Authority
Series 2020 3.875% due 03/15/2028 100 98
3.057% due 01/01/2034 100 84 RERFHRE®ESH 15, 795
Florida, State Board of Administration (EfRIRfE $16, 247)
Finance Corp. Revenue Bonds, Series
2020 EES% 20.0%
1.705% due 07/01/2027 100 88 Treasury Inflation Protected Securities
New York State Urban Development (d)
Corp. Income Tax Revenue Bonds, Series 0.125% due 01/15/2032 109 96
2020 0.625% due 07/15/2032 261 240
1.827% due 03/15/2029 100 85 U.S. Treasury Bonds
Sacramento, California, Health Facilities 1.375% due 11/15/2040 100 67
Financing Authority Revenue Bonds, Series 1.375% due 08/15/2050 120 70
2020 2.250% due 08/15/2049 30 22
1.979% due 06/01/2030 200 166 2.500% due 02/15/2046 50 38
2.875% due 05/15/2049 290 240
HHE - HREBSE 423 3.000% due 02/15/2048 340 287
(BRI $500) T 3.000% due 02/15/2049 80 68
3.125% due 08/15/2044 300 260
RERAFHEIMR 52. 8% 3.375% due 08/15/2042 2,210 2,007
Farnie Mac 3.375% due 05/15/2044 100 90
2.348% due 01/25/2031 (b) 588 51 3.625% due 08/15/2043 350 329
3.500% due 09,/01/2047 194 179 3.875% due 02/15/2043 200 195
3.500% due 10/01/2047 221 204 3.875% due 05/15/2043 600 585
3.500% due 06/01/2052 500 456 4.000% due 11/15/2052 70 72
4.375% due 05/15/2041 1, 150 1,211
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U.S. Treasury Notes Morgan Stanley Bank of America Merrill Lynch
0.625% due 11/30/2027 100 86 Trust

3.732% due 05/15/2048 100 95
EEEESE 5,963 Morgan Stanley Capital I
(IEEM $6,539) 3.587% due 12/15/2050 100 91

! Morgan Stanley Capital I Trust
= 0,
E—H'— IR 1. 9% é;é)l?r/fl;_n(ji:te 04/05/2042 100 76
gsgfg';‘/’ Hd:s:'?;/t;’S-;;‘:)sgts - 160 5.893% due 10/15/2038 100 97
. 0

BAMLL Commercial Mortgage Securities Trust $:|Ts:t ot satHorne et
6.243% due 09/15/2038 100 91 3.363% due 10/19/2034 11 9
6.250% due 04/15/2036 100 99 Towd Point HE Trust
BANK 0.918% due 02/25/2063 41 39
3.432% due 05/15/2062 100 92 UWM Mortgage Trust
BBCMS Trust 5.000% due 09/25/2051 87 81
6.193% due 07/15/2037 100 98 Wells Fargo Commercial Mortgage Trust
Benchmark Mortgage Trust 3.311% due 06/15/2052 100 88
3.049% due 12/15/2062 100 87 Worldwide Plaza Trust
BX Trust 3.526% due 11/10/2036 100 84
6.280% due 10/15/2036 100 98
Commercial Mortgage Trust E—4S—REEEEE 2, 356
3.545% due 02/10/2036 100 91 (BRBIEM $2, 616)
CRSNT Trust
6.020% due 04/15/2036 100 93 BEEIERITE 3. 8%
CSAIL Commercial Mortgage Avis Budget Rental Car Funding AESOP
Trust LLC
3.903% due 03/15/2052 100 95 5.780% due 04/20/2028 100 99
DBGS Mortgage Trust Ford Credit Auto Owner Trust
3.843% due 04/10/2037 150 123 5.787% due 03/15/2026 150 150
Downey Savings & Loan Association Mortgage Loan GM Financial Consumer Automobile Receivables
Trust Trust
5.235% due 07/19/2044 11 10 5.100% due 05/18/2026 100 100
DROP Mortgage Trust Hertz Vehicle Financing LLC
6.343% due 10/15/2043 100 91 3.730% due 09/25/2026 100 95
Extended Stay America Trust 3.890% due 09/25/2028 100 94
6.274% due 07/15/2038 96 95 Hyundai Auto Receivables Trust
GCT Commercial Mortgage Trust 5. 190% due 12/15/2025 100 100
5.993% due 02/15/2038 100 36 Kubotg Credit Owner Trust
GS Mortgage-Backed Securities gft(;?‘ e/oRiiii\?aZb/l iz/'l?r?fsi 150 149
T
3n(;?>t0% due 08/26/2052 92 78 5.683% due 05/20/2024 o1 o1
Home Equity Asset Trust Ezgdy Capital Mortgage Financing
5.930% due 10/25/2034 3 3 6.100% due 07/25/2036 75 73
JPMorgan Chase Gommercial Mortgage Securites SLM Private Gredit Student Loan Trust
Trust 5.882% due 06/15/2039 76 73
6.643% due 12/15/2031 32 28 SLM Student Loan Trust
JPMorgan Mortgage Trust 5.405% due 10/25/2029 37 37
3.500% due 10/25/2048 48 43 Sunrun Demeter Issuer LLC
Manhattan West Mortgage Trust 2.270% due 01/30/2057 93 74
2.130% due 09/10/2039 100 85
Merrill Lynch Mortgage Investors WEIREIASEH 1,135
Trust (AR $1,171)
5.770% due 08/25/2028 10 9
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EHEMES 31.3%
aAv—x )L - R—/8—5.0%
Entergy Corp.
5.497% due 07/20/2023 (e) 250 249
Mondelez International, Inc.
5.470% due 07/14/2023 (e) 250 250
NextEra Energy Capital Holdings,
Inc.
5.540% due 07/18/2023 (e) 250 249
Raytheon Technologies Corp.
5.489% due 07/12/2023 (f) 500 499
Walgreens Boots Alliance, Inc.
6.035% due 07/06/2023 (e) 250 250

1,497
EHES 0.0%
Sumitomo Mitsui Trust Bank Ltd.
4.570% due 07/03/2023 1 1
KER B GRS (e) 26.3%
5.082% due 08/03/2023 600 597
5.110% due 08/15/2023 900 895

5.136% due 08/10/2023 1, 100 1, 094

PIMCO/AZ2—4 -US- a7 - 772K

U A AT
(G D) (HAZ )
5.141% due 08/08/2023 1,800 1,791
5.149% due 09/14/2023 1,300 1,286
5.167% due 08/17/2023 1,100 1,003
5.309% due 09/19/2023 800 791
5.335% due 09/26/2023 300 296
1,843
EaMEg St 9,341
(B IRAE $9. 339)
BEAMAESSE (a) 139.9% $ 40,019
(ERFBIRME $42,211)
ST NAT 1 TR (4.2%) (1, 260)
(BAREELE TV T L §(25)
EOtORESLUVEMR (29.7%) (8, 869)
3 #100. 0% $ 29, 890

(a) 20234F 6 H 30 A BLE 0> HUs Bl 5 A MRIES: OB 13 K E AN E D 133. 9%, Z O D [H 23 PED0. 0% TdH 5.
(b) AMFEAEA 2 LA AV —=(M0NFTRLHIOA N v 7 THD.

(c) FEAT AIRGIRES

(d) FMEHROTABREL A 7 LORRICEDE CGRES LS.
(&) 7 —=RyFT/MEAIY TH 5.

O 7 =R ATME T IRAEFIEY 2 KT,

OfEAB L OF Dfho & FhE |

20234E 6 H30H IZ#& T L 7= Wi o o SEfE AT E1E $ 83 T UNE B 4F132. 581% Th » 7=,
fENEBEIZIT . S P B R LA REAES B LY R—2 - LRFEHINRE SN THDHED

ZNHIRLSENREEND.
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fidid 1T WA Y FULE7L(RI) T (i
Put - 3-Month SOFR December 2023 Futures $ 96. 750 12/15/2023 6 $ (6) $ (32)
F@EA S avaEH $ ® $ (32)

[ PR/ESS
AL - T CRROEEBR <)
ZEREE
R REB

2] it wPE  ZHE L B =L
U.S. Treasury 5-Year Note September Futures Long 09/2023 24 $ (40) $ 1 $ 0
U.S. Treasury 10-Year Note September Futures Long 09/2023 1 (2) 0 0
U.S. Treasury 20-Year Bond September Futures Short 09/2023 3 1 0 (3)
U.S. Treasury Ultra 10-Year Note September Futures Short 09/2023 15 17 0 (6)
EMERHEH $ (24 § 1 $ (9)

@ U v TEK

g, Y 7Y MBI OKEMGEIRLZ 7 LYy h - T 7N AT S — TaT gy

D5EY Y
HAL . T
EEBiEHE
20234 6 BIAD
- . L0754 F - —0® REH
SR EREEe WA o BERAC maEm  o2E #E i
ATy E?
Boeing Co. 1.000%  12/20/2026 0.743% § 100 $ 18 2 $ 0 $ 0
General Motors Co. 5.000%  06/20/2028 1.723% 53 7 1 0 0
Verizon 1.000%  12/20/2026 0. 796% 100 1 ) 0 0
Communications, Inc.
Williams Cos. , Inc. 1.000%  12/20/2026 0. 640% 100 2 0 0
$ 11§ 2§ 0 $ 0
IV N e AT T ADI LYy b« FTTFNb AU — FasrsigrniEn®
HAL . T
TERESE
4UF9HR/ PSS BREESH  AME  BEEAC TRERC SO RE am®
CDX. 1G40 Index 1.000%  06/20/2028 $ 4,700 § 72§ 20 $ 7 $ 0
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A Secured Overnight Financing Rate 1. 788% 05/03/2027 $ 200 § (18) § (18) 0 $ 0
A Secured Overnight Financing Rate 2.150% 06/15/2027 500 (36) (36) 0 0
KA Secured Overnight Financing Rate 3.800% 03/10/2028 200 (2) 2) 0 0
KA Secured Overnight Financing Rate 3.100% 09/09/2029 100 (5) (5) 0 0
KA Secured Overnight Financing Rate 3.500% 06/22/2030 100 (1) (1) 0 0
=ZH Secured Overnight Financing Rate 2.000% 12/21/2032 100 14 4 0 0
ZI Secured Overnight Financing Rate 1. 750% 12/21/2052 400 113 31 0 (4)
$ 65 § 27) § 0 $ (4)
ATy TRMER $ 148§ (5) § 7 8 4

W77 RBRTaT 7o a0y FLRY) YEHBEEDRAY v 7RO LETERSN TV EHAFERKE LA 77 v Fik (1>
T a v OENFIL AT y TORETARIHYE T B85 E D BREFOSIZEL S LIIBRA VT v 7 A&k 55
FEEDOG|IZPE L EZT D0 E2E () AT v Z7OMELARICHY T 288062 BIEFOEIMES LIS BA T v 7 R %#%E}‘z
92 JFRER: O BT 2 8 U 7= 8802 B4 b L IIFE MR OF CIERAeRMAE - LT3HL ).

@) #AE KEM G EE 1T Y 7 ) AMEITHRD I LYy b e T TR - ATy TGO HKRBIE O Tl 2 R ET HBECER SRS A v
TIAR 7 LTy b AT by R TER) T A BTV 27 OBROIEIEOEFH Z R L. 7Ly y b« TUNT 4TI
RAEHRIBITO NSRS Y 27 2R T JFEOSRMBOA L TITAL R 2LV b« AT Ly RIZ 7rT 7 v a OBV /70T
PES B Z S LT Y B ZiAE T 2 72 DI S MO B HRIHA T b B8 AR H 5. 7 LYy b« A7 Ly ROJEKRIZ. SR
MR OER OO B, B X OEBEARBITE IRV OLHETER SN TV D ZOMOEHFHRORAD ML Y 227 O KEH
I

G)YHFHBED AT v TR DOLETER SN TV DAEHAFHABRELEHBAC. 77V RBZ LYy e FuF sy a v o) FELTX
O MENRD VLB ENRKESEE I/ LYy b TrT s va /@Hb\%& L T} B IR I K44,

@D 7Ly b FTHAb AUy FEEOMfik S L OZORKBRE L TOMEIL, X BT 227 OBROIFEORE 2 R~ LTED,
2Ty TR OE AN RIIE R/ FBHENTWDHAD I LYy b« T U AT ¢ T OFRER (7138048 O et 2 £,
AT FOMETEA L e U254 O Hil ik Gt Ea—2) OBIINE, 2 Bt 015 A oo Bkl L OEB AT £ 7213200 %
HCTERIN TV DZDOMOEHEROREDTHEMES Y 2 7 ORI KA FK T,

OJFEEART U T ¢ 7 b 20234 6 J 30 [ BiE
O S\ E AR LK
BN T
FERFHEBLE
WEI48F RER REER ZHER i £
MYIT 07/2023 $ 17 JPY 2,400 $ 0 $ 0
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Bifr : T
RERFME L
m3I8EF RFA REER ZIEE BiE ot
BOA 07/2023 JPY 1,522, 766 $ 10, 559 24 $ 0
BOA 07/2023 $ 11, 081 JPY 1, 540, 156 0 (425)
BOA 08/2023 9, 922 1,428, 027 4 0
BPS 07/2023 JPY 1,435,419 $ 9,931 0 0
BPS 07/2023 $ 10, 952 JPY 1, 522, 368 0 (420)
BPS 08/2023 9, 922 1,428, 027 4 0
CBK 07/2023 JPY 19, 657 $ 141 5 0
GLM 07/2023 $ 105 JPY 14, 850 0 (2)
JPM 07/2023 JPY 518, 020 $ 3,622 38 0
JPM 08/2023 $ 3,622 JPY 515, 818 0 (37)
MBC 07/2023 JPY 26, 819 $ 187 1 0
MBC 07/2023 $ 28 JPY 4,076 0 0
MYT 07/2023 JPY 62, 453 $ 436 4 0
SCX 07/2023 955, 730 6,612 0 0
SCX 07/2023 $ 10, 193 JPY 1, 416, 537 0 (392)
SCX 08/2023 6,612 951, 697 3 0
TOR 07/2023 28 3,968 0 (1)
83 $ 1,277
NELEBLELEZHEE 83 $ (1, 277)
@ ciEA T a
ERAT T g
Bifr - T
EBER0 = FUETLA
y 4 y a I0)
W5+ fd EEEFIIER /SR TEESFH ot BETE (BE) i
FAR Call - OTC 5-Year Sécureftl Overnight = 3.100% 08/31/2023 200 § @ s 0
Interest Rate Swap Financing Rate
pagR ~ Lut - OTC 5-vear  Secured Overnight 3..800% 08/31/2023 200 © @)
Interest Rate Swap Financing Rate
guv  Put - OTC 1-Year  Secured Overnight ) 3.750% 11/17/2023 300 ) )
Interest Rate Swap Financing Rate
myc ~Call - OTC 1-Year  Secured Overnight gy 2. 993% 10/11/2023 600 @) 0
Interest Rate Swap Financing Rate
Myc ~ Put - OTC I-Vear  Secured Overnight ., 2.993% 10/11/2023 600 @) (13)
Interest Rate Swap Financing Rate
ngp  Call - OTC 1-Year  Secured Overnight oy 3. 020% 11/06/2023 500 3) 0
Interest Rate Swap Financing Rate
NGE  Put = OTC 1-Year  Secured Overnight 3.020% 11/06/2023 500 3) (10)
Interest Rate Swap Financing Rate
FEA T3 VA $ (19) $ (29)

(D AE AT B2 K.
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171 (2019428 A 19H) 10, 205 A0.0 59. 3 - 8, 458
188 (202048 A 19H) 10, 203 A0.0 68.2 - 3,175
1981 (202148 A 19H) 10, 200 A0.0 60. 1 - 9, 159
2014 (20224F- 8 A19H) 10, 199 A0.0 57.5 - 7, 850
2131 (20234E 8 H21H) 10, 196 A0. 0 5.7 — 6, 733
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202248 A 19H 10, 199 - 57.5 —
8 AK 10, 199 0.0 58. 4 —
9 AR 10, 198 A0.0 48.5 —
10A K 10, 198 A0.0 44. 4 —
11A=E 10, 198 A0.0 34. 4 —
12H% 10, 198 A0.0 20.7 —
20234 1 AR 10, 198 A0.0 16. 4 —
2 AR 10, 197 A0.0 25. 4 —
3 AK 10, 197 A0.0 22.8 —
4 AR 10, 197 A0.0 26. 2 —
5 Ak 10, 197 A0.0 14.3 —
6 AK 10, 196 A0.0 9.1 —
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