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$R1T - St/ 7.3%
Aviation Capital Group LLC
4.875% due 10/01/2025
CubeSmart LP

3.000% due 02/15/2030
Equinix, Inc.

1.550% due 03/15/2028
GLP Capital LP

5.250% due 06/01/2025
Goldman Sachs Group, Inc.
5.727% due 04/25/2030
6.754% due 05/15/2026
Hanover Insurance Group, Inc.
2.500% due 09/01/2030
LXP Industrial Trust
2.375% due 10/01/2031
Morgan Stanley

6.374% due 04/13/2028
RGA Global Funding
2.000% due 11/30/2026
Santander Holdings USA, Inc.
7.660% due 11/09/2031
SBA Tower Trust

2.328% due 01/15/2028
3.869% due 10/15/2024
Synchrony Financial
5.150% due 03/19/2029
Ventas Realty LP

3.000% due 01/15/2030
Wells Fargo & Co.
5.557% due 07/25/2034
WP Carey, Inc.

4.250% due 10/01/2026

XN

Alaska Airlines 20201 Class A
Pass—Through Trust

4.800% due 08/15/2027
American Airlines 2019-1 Class
A Pass—Through Trust

3.500% due 02/15/2032

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

A A

(HAL - T)

$ 100

100

100

100

100
100

100

100

100

100

100

100
100

140

100

100

100

145

196

100

84

101

100

A

(HAL - T)

99
89
88
99

102
101

84
80
100
92
108

90
99

135
88
100

97
1, 651

143

172

64

79
81

87
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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 96
General Electric Co.
5.969% due 05/05/2026 95 95
Integris Baptist Medical Center,
Inc.
3.875% due 08/15/2050 100 75
JetBlue 2019-1 Class AA Pass—
Through Trust
2.750% due 05/15/2032 79 69
Kraft Heinz Foods Co.
7.125% due 08/01/2039 100 113
Reliance, Inc.
2.150% due 08/15/2030 100 84
United Airlines 2019-1 Class AA
Pass—Through Trust
4.150% due 08/25/2031 70 66
1,325

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
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
Georgia Power Co.

3.250% due 03/15/2051
MidAmerican Energy Co.
2.700% due 08/01/2052
National Rural Utilities
Cooperative Finance Corp.
1.350% due 03/15/2031
New York State Electric & Gas
Corp.

2.150% due 10/01/2031
NextEra Energy Capital Holdings,
Inc.

3.550% due 05/01/2027
Pacific Gas & Electric Co.
6.100% due 01/15/2029
6.750% due 01/15/2053
Rochester Gas & Electric Corp.
1.850% due 12/01/2030

[ NaEE 3%

100 81
100 89
100 58
100 92
100 96
100 83
100 81
100 68
100 60
100 78

90 72
150 143
100 102
100 104
100 80
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Southern California Edison Co. 5.889% due 04/20/2065 12 12
5.450% due 06/01/2031 100 101 5.937% due 07/20/2067 28 28
Southern Power Co. 6.017% due 07/20/2062 14 14
0.900% due 01/15/2026 100 93 6.067% due 03/20/2065 94 93
T-Mobile USA, Inc. 6.137% due 04/20/2070 107 106
5.750% due 01/15/2034 100 103 6.287% due 04/20/2066 165 166
WEC Energy Group, Inc. 6.687% due 08/20/2070 133 136
1.800% due 10/15/2030 100 81 Tennessee Valley Authority
1, 665 3.875% due 03/15/2028 100 98
KEBATHEE S 14, 825
MR- HWERFRER 4,641 (ERGR{HE $15, 192)

(B &IR{E $5,177)
5 - FIERFRH 1.1%

Chicago, lllinois, Sales Tax

Securitization Corp. Revenue

Bonds, Series 2020

3.057% due 01/01/2034 100 85
Sacramento, California, Health

Facilities Financing Authority

Revenue Bonds, Series 2020

1.979% due 06/01/2030 200 171

A - HIRFHEE 256
(ERfIRfE $300)

REBFFHEMR 65.2%

Fannie Mae

2.349% due 01/25/2031 (b) 586 42
3.500% due 09/01/2047 178 159
3.500% due 10/01/2047 204 183
5.900% due 06/25/2059 144 139

Fannie Mae, TBA (c)

2.000% due 08/01/2054 1, 500 1,175
2.500% due 08/01/2054 800 654
3.000% due 08/01/2054 300 255
3.500% due 07/01/2054 250 221
4.000% due 08/01/2054 100 92
4.500% due 07/01/2042 50 47
5.000% due 07/01/2054 600 580
5.500% due 08/01/2054 3,600 3,550
6.000% due 08/01/2054 2,600 2,606
Federal Home Loan Bank

0.960% due 03/05/2026 800 749
1.115% due 02/26/2027 1, 100 1,002
Freddie Mac

0.800% due 10/28/2026 400 365
3.500% due 02/01/2046 384 349
4.000% due 02/01/2053 1,576 1,445
Ginnie Mae

3.000% due 08/20/2052 485 424
4.500% due 08/20/2048 4 4
5.659% due 09/20/2067 94 95
5.794% due 05/20/2047 38 36

E S 51.9%

Treasury Inflation Protected
Securities (d)

0.125% due 01/15/2032 339 294
0.625% due 07/15/2032 378 339
1.125% due 01/15/2033 411 380
1.750% due 01/15/2034 510 495
U.S. Treasury Bonds

1.375% due 11/15/2040 100 63
2.500% due 02/15/2046 50 35
3.125% due 08/15/2044 300 240
3.375% due 08/15/2042 2,210 1, 867
3.375% due 05/15/2044 100 83
3.625% due 08/15/2043 350 304
3.875% due 02/15/2043 200 181
3.875% due 05/15/2043 600 542
4.250% due 02/15/2054 390 372
4.375% due 05/15/2041 1, 150 1,128
4.375% due 08/15/2043 600 579
4.750% due 11/15/2043 200 203
U.S. Treasury Notes

0.625% due 11/30/2027 100 88
3.625% due 03/31/2030 100 96
3.750% due 05/31/2030 100 97
3.750% due 06/30/2030 200 194
4.000% due 02/28/2030 100 98
4.000% due 02/15/2034 2,100 2,039
4.125% due 08/31/2030 100 99
4.250% due 02/28/2029 1, 700 1,693
4.375% due 11/30/2030 100 100
4.625% due 09/30/2030 100 101
4.875% due 10/31/2028 100 102
EEESSH 11,812

(GR{ME $12,617)
E—S—DERAES 8.8%

Ashford Hospitality Trust

6.626% due 06/15/2035 37 37
BAMLL Commercial Mortgage

Securities Trust

6.493% due 09/15/2038 100 95
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BANK Wells Fargo Commercial
3.432% due 05/15/2062 99 94 Mortgage Trust
BBCMS Trust 3.311% due 06/15/2052 100 90
6.626% due 07/15/2037 100 98 Worldwide Plaza Trust
Benchmark Mortgage Trust 3.526% due 11/10/2036 100 74
3.049% due 12/15/2062 100 89
Commercial Mortgage Trust P ST A=
3.545% due 02/10/2036 100 95 =7 /ﬁii#n Bt 2,010
CRSNT Trust (RAGIRE $2,218)
6.264% due 04/15/2036 100 98 -
CSAIL Commercial Mortgage HEBRIEH 3.2%
Trust Avis Budget Rental Car Funding
3.903% due 03/15/2052 96 93 AESOP LLC
DBGS Mortgage Trust 5.780% due 04/20/2028 100 101
3.843% due 04/10/2037 150 132 Ford Credit Auto Owner Trust
Downey Savings & Loan 6.053% due 03/15/2026 54 54
Association Mortgage Loan Trust GM Financial Consumer
6. 146% due 07/19/2044 9 8 Automobile Receivables Trust
DROP Mortgage Trust 5.100% due 05/18/2026 42 42
6.593% due 10/15/2043 100 95 Hertz Vehicle Financing LLC
Extended Stay America Trust 3.730% due 09/25/2026 100 98
6.523% due 07/15/2038 91 90 3.890% due 09/25/2028 100 95
GCT Commercial Mortgage Trust Hyundai Auto Receivables Trust
6. 243% due 02/15/2038 100 83 5. 190% due 12/15/2025 36 36
GS Mortgage—Backed Securities Kubota Credit Owner Trust
Trust | 5.400% due 02/17/2026 82 82
3.000% d.ue 08/26/2052 87 72 Ready Capital Mortgage
Home Equity Asset Trust Financing LLC
6.240% due 10/25/2034 27 26 6.410% due 07/25/2036 21 20
JPMorgan Chase Commercial . .
Mortgage Securities Trust SLM Private Credit Student Loan
6.826% due 12/15/2031 29 26 Trust )
JPMorgan Mortgage Trust 5.931% due 06/15/2039 61 60
3.500% due 10/25/2048 44 39 Sunrun Demeter Issuer LLC
Manhattan West Mortgage Trust 2.270% due 01/30/2057 87 71
2.130% due 09/10/2039 100 89 Westlake Automobile Receivables
Merrill Lynch Mortgage Investors Trust
Trust 6.003% due 10/15/2026 70 70
6.080% due 08/25/2028 7 6
Morgan Stanley Bank of America EEERISHEH 729
Merrill Lynch Trust (ISRl $752)
3.732% due 05/15/2048 100 98
Morgan Stanley Capital I SSH MBS 0.0%
3.587% due 12/15./2050 100 94 EHAS 0.0%
Morgan Stanley Capital I Trust BNP Paribas Bank
2.509% due 04/05/2042 100 81 (0.140%) due 07/01/2024 ¥ 9 0
SREIT Trust MUFG Bank Ltd.
6.143% due 10/15/2038 100 99 (0. 140%) due 07/01/2024 29 0
Structured Asset Mortgage . L. i
Investments I Trust Sumitomo Mitsui Banking Corp.

(0.140%) due 07/01/2024 4 0
4.391% due 10/19/2034 11 9 ; ue
Towd Point HE Trust Sumitomo Mitsui Trust Bank Ltd.
0.918% due 02/25/2063 24 23 (0.140%) due 07/01/2024 141 1
UWM Mortgage Trust 1
5.000% due 09/25/2051 82 7
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I 4 ATAT A
(AT T) (HAL - T)
REMB LGS 0.0%

5.307% due 08/01/2024 (e) $ 7 7
AR aH 8
(BfGRME $8)

REAMESSE (a) 150.6% $ 34, 281
(ErfRIR{E $36, 264)

ST 8T 4 TER (2.6%) (600)
(RAREEETLSTL §(1)

TOORERLUHAR 48.0%) (10, 920)
s E 100.0% $ 22, 761

* REY RIS EROSEE WA LR TR & Rolcr —2ANEEN TV S,
(a) 20244F 6 F 30 H BUE D HUSH| 5% & A MiRES: DB 13 REDSHEEEE D 150. 6%, £ DO EAHE EDO. 0% Th 5.
(b) AMFEEIEA XL AR - 42U —(0)FTHRDBLIOA RN v 7 Thb,

() 817 HERBIRES:

(d) AGFEED EARGREIT A 7 LORBICEDETHEEN D,

(&) 7 =AU IEMFIEY Th 5.

OfFEAE L OZFfho S|
@ N—X - LRELY

HAL T
o o YA=R + LRERIZ
WEI48F BEAZR REH F3:01 =] fBAE ey
MSC 5. 490% 06/20/2024 07/02/2024 $ (2,092) $ (2, 096)
Ji3—2R « LIRZHEE $ (2, 096)
@t — L 31 Ny 7 A
HAL . T
® W Loy AC AR
ek RS fEARF ’R&kA b-1:00 =] A BE- R HRLE?
BCY 5. 525% 07/01/2024 07/08/2024 $ (3790 $ (380)
BCY 5.566% 07/01/2024 07/08/2024 (100) (100)

=L 1 8y HBBIEE

$

(480)
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A T
5|08 EDOEREFHM
289
B&UHR 30BELF 31-9080 9088 &5t

J)R—2R « LIRS
KEE $ 0 § (2,096) § 0 § $ (2, 096)
YIR—R « LIRBHEE $ 0 3 (2,096) $ 0 3 $ (2, 096)
—ILi4 3y S MBI
K[EME 0 (480) 0 (480)
=43y HYWEIGF ] 0 (480) 0 (480)
EAEGE ] 0 (2, 576) 0 (2, 576)
YIR—R - LIREHABEUVE—IIRL Ry IV ERBIIZHRZRLEO K (2, 576)

(1) 20244 6 A30 BIZH T L= IR o o 5 A% & 1 $ 551 T ME P& F15. 384% T o 7=, FHIMEAZHIZ I S IR HIc B R L&A
FRABBIB LY N—2 « LRZHIPWRE SN TV DA DZN LRGN E ENS.

(2) B= A Ry 7 RGN R D ARIRITIE A T % OMILAESON S D,
(3) RIRFE DT =N/ A Ny 7 TGNCR 2 ARG E T HIARBIAES (480) Th 2.

O&RT U /T 4 7 PH

@ K

AL - T CROEEBR )

EEREHS
#45 R AME mmw o ®e %
iRkt

U.S. Treasury 2-Year Note September Futures Short 09/2024 11 $ (7) $ 0 $ 0
U.S. Treasury 5-Year Note September Futures Short 09/2024 1 0 0 0
U.S. Treasury 20-Year Bond September Futures Short 09/2024 12 (8) 18 0
U.S. Treasury Ultra 10-Year Note September Futures Short 09/2024 22 (19) 16 0
U.S. Treasury Ultra 30-Year Bond September Futures Short 09/2024 6 2 15 0
SMEHEE $ (32) 3§ 49 § 0

| D yaAvE 53|

e, Y 7V AR L OKREMGEIARLD 7 VO b T T4 s AT YT — FuTras

@J’d_':l_: D (1)
HAL T
EEhirég
202446 A30R D
- AVTTAL R - REH
T 7 y ) -
B RER SEREELF] B SVUIw k- HHETTA it i3 SRS BE =i

A7y B
Boeing Co. 1.000%  12/20/2026 0.946% $ 100§ 0 s 1 $ 0 0
General Motors Co. 5.000%  06/20/2028 0. 844% 53 8 2 0 0
Verizon 1.000%  12/20/2026 0. 404% 100 1 (1) 0 0

Communications, Inc.

Williams Cos. , Inc. 1.000%  12/20/2026 0.314% 100 2 1 0 0
$ 113 3 S 0 0

— 18
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IV b e AT I ADI VLYY b T TN AU YT — Fussiaropy?

BT T
L EREALE
o= N SHMEE = ® w RER
AVFYHR/ TV P A BETAY WRMENT i WE i
CDX. IG-42 Index 1.000% 06/20/2029 $ 4,400 § 91 § 5B) $ 0 $ (1)
SRAD v 7
BT T
EEEIHL S
] — —
SAST  EmRR UTysR  EERM  AME  BERF  OBEE gonL  RE A
A Secured Overnight Financing Rate 2.993% 10/13/2024 $ 600 $ (14) $ (14) $ 0 $ 0
KA Secured Overnight Financing Rate 3.020% 11/08/2024 500 (12) (12) 0 0
A Secured Overnight Financing Rate 3.750% 11/21/2024 300 (5) (5) 0 0
KA Secured Overnight Financing Rate 1. 788% 05/03/2027 200 (15) (15) 0 0
KA Secured Overnight Financing Rate 2.150% 06/15/2027 500 (31) (31) 0 (1)
A Secured Overnight Financing Rate 3.800% 03/10/2028 200 (4) (4) 0 0
KA Secured Overnight Financing Rate 3.800% 09/05/2028 200 (5) (5) 0 0
KA Secured Overnight Financing Rate 3.100% 09/09/2029 100 (6) (6) 0 0
KA Secured Overnight Financing Rate 3.500% 06/22/2030 100 (3) (3) 0 0
ZI Secured Overnight Financing Rate 3.800% 02/28/2031 900 11 6 3 0
Z B Secured Overnight Financing Rate 2.000% 12/21/2032 100 17 5 0 0
ZI Secured Overnight Financing Rate 3.604% 08/15/2033 600 20 20 3 0
ZH Secured Overnight Financing Rate 3. 608% 08/15/2033 800 26 26 4 0
Z B Secured Overnight Financing Rate 3.609% 08/15/2033 100 3 3 1 0
ZI Secured Overnight Financing Rate 3.619% 08/15/2033 200 6 6 1 0
ZH Secured Overnight Financing Rate 3.600% 01/17/2034 100 4 4 1 0
Z B Secured Overnight Financing Rate 3.750% 06/20/2034 300 5 3 2 0
ZI Secured Overnight Financing Rate 1. 750% 12/21/2052 400 146 64 5 0
$ 143§ 42§ 20 § (1)
A7y TRHEEH $ 245 § 40 § 20 § (2)

W77 ERTa77varOil) Feih) BEBEOAY v TRNOFHETER SN TOWAEMRFENBE LS. 7 7 v Rid 0
TuT s yarOEOVTFIL ATy TOMETLARIHAY T 208 E TRV SREGOIIZEL L LEBRA T v 7 A& 55
FEROBZELEZ T D0 F20E () 2T v 7ORELKRICHY T 2880 0 2BEHORNUIE D L IXBBA T v 7 R &K
I 2 JFRE%: O BT 2 8 U 7= %82 Bld b L I lRES O TR &R & LT3 ).

@) HAE CREMGEE /Y 7 ) UBIRD 7 LYy b s TTH b - AV TEOMRBIEO TG MK 2 RET 2 RICER S b 1 v
TIAR 7 LYy b AT by R HERETER) T WD BITY A7 OBROIBEOEH ZR-L 7Ly y b - TUNT 4TI
BRABEHBRBITOTREMERY 27 2R T HEOBRMBOA L T IAL R 7LV b« A7 Ly RIX. 7rT 7 v a OBV /R0
HOBMZRML T BRERET 20K I BEOH DAL T ERHEANRD . 7 LYy b« 27 Ly ROJELKIT. SR
FEE OIS A OERVED AL B L OMEBFBITELIIRNOFETER SN TV B ZOMOE A FHORAEDTHEMERL Y 27 OB KE R
E

B)YHIFEDAY v TR O FECEZSN TV AEMFERRELESAIC. 77V FRZ LYy b - FuF 7o a DB Y FLLTE
O MERS D BHBENRREEEZIZZ LYy b s FuT 7 v a v OEVTE L TR HEIENR KA.

W7V y b FTHb c AUy TGO L OZORKREE U TOMEIL BT A7 OBUROFEE OS2 R1- L TH Y,
ATy TR OBETABHIRIFE RE SN TODIHEDOI LYy b - T VAT ¢ 7 OTHMER (721304 Ot £
AT T ORMETEA & Hlie U254 O Gk (axtEE~<— ) O8N, 2Bt OfF H Ot 0 Bbl L OMEB RIBIT £ 72132005k
HTEFHRSNTVDZOMOEMHEHEORED ITREMER Y 2 7 OBIK &2 £
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WEIH8F R¥ER SiEER SZHER & a%
BPS 07/2024 $ 33 JPY 5, 242 I 0
BPS 07/2024 231 37, 188 0 0
JPM 07/2024 5 839 0 0
0 3 0
@) (JPY, Hedged) DA\ E 2R 50 L 2K
HAL T
RERFMBE
WEI8F REAR ZEER ZIER Rk £
BPS 07/2024 JPY 36,725 $ 228 0§ 0
BPS 07/2024 5,173 32 0 0
BPS 07/2024 $ 8,639  JPY 1,352, 024 0 (231)
CBK 07/2024 JPY 20, 545 $ 129 2 0
FAR 07/2024 1,189, 198 7,464 71 0
FAR 07/2024 $ 8,089  JPY 1, 263, 258 0 (236)
FAR 08/2024 7,464 1,183,619 0 (69)
MBC 07/2024 JPY 1,292, 312 $ 8, 052 18 0
MBC 07/2024 $ 7,363 JPY 1,151, 485 0 (205)
MBC 07/2024 32 5,173 0 0
MBC 08/2024 JPY 5,173 $ 32 0 0
MBC 08/2024 $ 7,941 JPY 1, 269, 006 0 (14)
RBC 07/2024 JPY 1, 205, 959 $ 7,497 0 0
RBC 08/2024 $ 7,497 JPY 1, 200, 277 1 0
SCX 08/2024 JPY 824 $ 5 0 0
SSB 07/2024 2, 052 13 0 0
92 $ (758)
SNEEELEELRNEEH 92 $ (758)
@iES TS g
BRIAT v T g
HAL . T
, Egé&flo —m FVITA
JFGIEEES 2] EEESFIEE b2 1TEEF WA HETEA =R e
JPM Call = OTC 10-Year  Secured Overnight 4y, 3.675% 07/22/2024 100 $ 0 s 0
Interest Rate Swap Financing Rate
JPM Put = OTC 10-Year — Secured Overnight 4, 1.025% 07/22/2024 100 o) o)
Interest Rate Swap Financing Rate
FEA T avaEH $ (1) § (1)

(D ABETAT RO E LT,
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1881 (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
213 (20234F- 8 A21H) 10, 196 A0.0 5.7 - 6, 733
2211 (20244F 8 H19H) 10, 198 0.0 67.7 — 3,413
G I RIT R TR — 58 0 A THR,
$M T 7o RO, B E 2 RTEYREENGEELRVIZD, XU Fe—2 b 28 A,
OLHAhDOEAEMEE L TRFDHR
& A H 5 % il R g; i #
1% % =M A K |k B KR
a4 "\ M % % %
202348 A21H 10, 196 - 5.7 —
8 AK 10, 196 0.0 5.3 —
9 AR 10, 195 A0.0 10.5 —
10A K 10, 195 A0.0 9.3 —
11A=E 10, 195 A0.0 12.6 —
12H% 10, 194 A0.0 10.1 —
20244 1 AR 10, 194 0.0 4.3 —
2 AR 10, 194 A0.0 5.6 —
3 AK 10, 194 A0.0 11.7 —
4 AR 10, 195 A0.0 28.1 —
5 Ak 10, 196 0.0 64. 1 —
6 AK 10, 196 0.0 55.7 —
7THRE 10, 197 0.0 3.8 —
M *
202448 A 19H 10, 198 0.0 67.7 —
T RIIM G T,

KBTS IR IT N THEE — T8 0 TR,
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