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About Your Portfolio’s Expenses

As a shareholder of the portfolio, you incur ongoing costs, which include costs for portfolio
management, administrative services, and shareholder reports (like this one), among others.
Operating expenses, which are deducted from a portfolio's gross income, directly reduce the
investment return of the portfolio.

A portfolio's expenses are expressed as a percentage of its average net assets. This figure is known
as the expense ratio. The following examples are intended to help you understand the ongoing costs
(in dollars) of investing in your portfolio and to compare these costs with those of other mutual
funds. The examples are based on an investment of $1,000 made at the beginning of the period
shown and held for the entire period.

The accompanying table illustrates your portfolio's costs in two ways:

e Based on actual portfolio return. This section helps you to estimate the actual expenses that
you paid over the period. The “"Ending Account Value” shown is derived from the portfolio's actual
return, and the third column shows the dollar amount that would have been paid by an investor who
started with $1,000 in the portfolio. You may use the information here, together with the amount you
invested, to estimate the expenses that you paid over the period.

To do so, simply divide your account value by $1,000 (for example, an $8,600 account value divided
by $1,000 = 8.6), then multiply the result by the number given for your portfolio under the heading
"Expenses Paid During Period.”

e Based on hypothetical 5% yearly return. This section is intended to help you compare your
portfolio's costs with those of other mutual funds. It assumes that the portfolio had a yearly return of
5% before expenses, but that the expense ratio is unchanged. In this case—because the return used
is not the portfolio's actual return—the results do not apply to your investment. The example is useful
in making comparisons because the Securities and Exchange Commission requires all mutual funds
to calculate expenses based on a 5% return. You can assess your portfolio's costs by comparing this
hypothetical example with the hypothetical examples that appear in shareholder reports of other
funds.

Note that the expenses shown in the table are meant to highlight and help you compare ongoing
costs only and do not reflect transaction costs incurred by the portfolio for buying and selling
securities. The portfolio’s expense ratio does not reflect additional fees and expenses associated with
the annuity or life insurance program through which you invest.

The calculations assume no shares were bought or sold during the period. Your actual costs may
have been higher or lower, depending on the amount of your investment and the timing of any
purchases or redemptions.

You can find more information about the portfolio's expenses, including annual expense ratios, in the
Financial Statements section of this report. For additional information on operating expenses and
other shareholder costs, please refer to your portfolio's current prospectus.

Six Months Ended June 30, 2021

Beginning Ending Expenses

Account Value Account Value Paid During

Total Bond Market Index Portfolio 12/31/2020 6/30/2021 Period
Based on Actual Portfolio Return $1,000.00 $ 983.60 $0.69
Based on Hypothetical 5% Yearly Return 1,000.00 1,024.10 0.70

The calculations are based on expenses incurred in the most recent six-month period. The portfolio’s annualized six-month expense ratio for
that period is 0.14%. The dollar amounts shown as “Expenses Paid” are equal to the annualized expense ratio multiplied by the average
account value over the period, multiplied by the number of days in the most recent six-month period, then divided by the number of days in
the most recent 12-month period (181/365).



Total Bond Market Index Portfolio

Portfolio Allocation
As of June 30, 2021

Asset-Backed/Commercial Mortgage-Backed

Securities 2.7%
Corporate Bonds 29.2
Sovereign Bonds 4.0
Taxable Municipal Bonds 0.8
U.S. Government and Agency Obligations 63.3

The table reflects the portfolio’s investments, except for short-term
investments. The agency and mortgage-backed securities may
include issues from government-sponsored enterprises; such
issues are generally not backed by the full faith and credit of the
U.S. government.

The portfolio may invest in derivatives (such as futures and swap
contracts) for various reasons, including, but not limited to,
attempting to remain fully invested and tracking its target index as
closely as possible.



Total Bond Market Index Portfolio

Financial Statements (unaudited)

Schedule of Investments
As of June 30, 2021

The portfolio files its complete schedule of portfolio holdings with the Securities and Exchange
Commission (SEC) for the first and third quarters of each fiscal year as an exhibit to its reports on
Form N-PORT. The portfolio's Form N-PORT reports are available on the SEC's website at

WWW.SeC.gov.

Face Market Face Market

Maturity Amount Value® Maturity Amount Value®

Coupon Date ($000) ($000) Coupon Date ($000) ($000)

U.S. Government and Agency Obligations (63.1%) U.S. Treasury Note/Bond ~ 0.125% 10/15/23 3,605 3,590
U.S. Government Securities (40.9%) U.S. Treasury Note/Bond 1.625% 10/31/23 3,750 3,864
U.S. Treasury Note/Bond  8.000% 11/15/21 3,400 3,497 U.S. Treasury Note/Bond ~ 2.875% 10/31/23 9,503 10,067
U.S. Treasury Note/Bond 0.125% 7/31/22 7.974 7975 U.S. Treasury Note/Bond ~ 0.250% 11/15/23 1,040 1,038
U.S. Treasury Note/Bond 1875% 7/31/22 5357 5.459 U.S. Treasury Note/Bond ~ 2.750% 11/15/23 4,261 4,505
U.S. Treasury Note/Bond  2.000% 7131022 2615 2,669 U.S. Treasury Note/Bond  2.125% 1/30/23 6150 6,415
U.S. Treasury Note/Bond  1.500% 8/15/22 10,098 10,254 U.S. Treasury Note/Bond  2.875% 11/30/23 344 365
U.S. Treasury Note/Bond 1625% 8/15/22 2,169 2,206 U.S. Treasury Note/Bond 0.125% 12/15/23 22,604 22,484
U.S. Treasury Note/Bond 7250% 8/15/22 875 944 U.S. Treasury Note/Bond ~ 2.250% 12/31/23 2,267 2,374
U.S. Treasury Note/Bond ~ 0.125% 8/31/22 16,730 16,730 U.S. Treasury Note/Bond  2.625% 12/31/23 7337 7752
U.S. Treasury Note/Bond 1.625% 8/31/22 9,570 9,737 U.S. Treasury Note/Bond 0.125% 1/15/24 5,920 5,885
U.S. Treasury Note/Bond  1.875% 8/31/22 5445 5556 U.S. Treasury Note/Bond  2.250% 1/31/24 3215 3,371
U.S. Treasury Note/Bond 1500% 9/15/22 778 791 U.S. Treasury Note/Bond ~ 2.500% 1/31/24 9,419 9,937
U.S. Treasury Note/Bond  0.125% 9/30/22 1,631 1,631 U.S. Treasury Note/Bond ~ 0.125% 2/15/24 7010 6,965
U.S. Treasury Note/Bond  1.750% 9/30/22 9437 9,627 U.S. Treasury Note/Bond  2.750% 2/1524 10,710 11,374
U.S. Treasury Note/Bond  1.875% 9/30/22 0075 10192 U.S. Treasury Note/Bond  2.125% 2/29/24 8725 9,129
U.S. Treasury Note/Bond ~ 1.375% 10/15/22 4,386 4,455 U.S. Treasury Note/Bond - 2.375% 229724 6712 7065
U.S. Treasury Note/Bond 1875% 10/31/22 6,520 6,670 U.S. Treasury Note/Bond 0.250% 3/15/24 16,259 16,195
U.S. Treasury Note/Bond  2.000% 1031122 7047 8143 U.S. Treasury Note/Bond  2.125% 331/24 11,446 11,984
U.S. Treasury Note/Bond  1.625% 11522 21,235 21,663 U.S. Treasury Note/Bond  0.375% 4/15/24 7645 7635
U.S. Treasury Note/Bond 7625% 11/15/22 40 44 U.S. Treasury Note/Bond ~ 2.000% 4/30/24 1,260 1,316
U.S. Treasury Note/Bond  0.125% 11/30/22 25,065 25,053 U.S. Treasury Note/Bond  2.260% 4/30/24 7559 7948
U.S. Treasury Note/Bond ~ 2.000% 11/30/22 20,733 21,271 U.S. Treasury Note/Bond  0.250% 5/15/24 7700 7659
U.S. Treasury Note/Bond 1625% 12/15/22 7625 7787 U.S. Treasury Note/Bond ~ 2.000% 5/31/24 11,547 12,067
U.S. Treasury Note/Bond  0.125% 12/31/22 460 460 U.S. Treasury Note/Bond ~ 0.250% 6/15/24 6,675 6,634
U.S. Treasury Note/Bond ~ 2.125% 12/31/22 12,951 13,329 U.S. Treasury Note/Bond  1.750% 6/30/24 8,060 8371
U.S. Treasury Note/Bond 1500% 1/15/23 7705 7862 U.S. Treasury Note/Bond ~ 2.000% 6/30/24 10,955 11,457
U.S. Treasury Note/Bond ~ 0.125% 131/23 12,426 12,414 U.S. Treasury Note/Bond  1.750% 7/31/24 9127 9485
U.S. Treasury Note/Bond 1.750% 1/31/23 7020 7193 U.S. Treasury Note/Bond 2.125% 7/31/24 9,736 10,227
U.S. Treasury Note/Bond ~ 2.000% 2/15/23 8,298 8,540 U.S. Treasury Note/Bond ~ 2.375% 8/15/24 11,564 12,243
U.S.Treasury Note/Bond ~ 7.125% 2/15/23 1,690 1,878 U.S. Treasury Note/Bond  1.250% 8/31/24 10,125 10,364
U.S. Treasury Note/Bond 0.125% 2/28/23 667 666 U.S. Treasury Note/Bond 1.875% 8/31/24 4,655 4,856
U.S. Treasury Note/Bond 1.500% 2/28/23 2.889 2,951 U.S. Treasury Note/Bond 1.5600% 9/30/24 5,785 5,970
U.S. Treasury Note/Bond ~ 0.500% 3/15/23 12,726 12,789 U.S. Treasury Note/Bond  2.125% 9/30/24 3,394 3570
U.S. Treasury Note/Bond ~ 0.125% 331/23 10,249 10,236 U.S. Treasury Note/Bond - 1.500% 10/31/24 9070 9359
U.S. Treasury Note/Bond 1500% 3/31/23 7005 7163 U.S. Treasury Note/Bond 2.250% 10/31/24 5,980 6,318
U.S. Treasury Note/Bond  2.500% 3/31/23 6,770 7040 U.S. Treasury Note/Bond ~ 2.250% 11/15/24 12,681 13,404
U.S. Treasury Note/Bond  0.250% 41523 8425 8430 U.S. Treasury Note/Bond - 7500% 11/715/24 25 81
U.S. Treasury Note/Bond ~ 0.125% 4/30/23 770 769 U.S. Treasury Note/Bond  1.500% 11/36/24 7847 8,097
U.S. Treasury Note/Bond 1625% 4/30/23 215 220 U.S. Treasury Note/Bond 2.125% 11/30/24 10,054 10,590
U.S. Treasury Note/Bond  2.750% 4/30/23 3500 3,661 U.S. Treasury Note/Bond  1.750% 12/31/24 14,765 15,365
U.S. Treasury Note/Bond ~ 0.125% 5/15/23 4,220 4,211 U.S. Treasury Note/Bond  2.250% 12/31/24 1,645 1,741
U.S. Treasury Note/Bond 1.750% 5/15/23 7400 7609 U.S. Treasury Note/Bond 1.375% 1/31/25 4,905 5,040
U.S. Treasury Note/Bond ~ 0.125% 5/31/23 9,925 9,905 U.S. Treasury Note/Bond  2.500% 1/31/25 6340 6770
U.S. Treasury Note/Bond  1.625% £/31/23 3585 3,680 U.S. Treasury Note/Bond  2.000% 2/15/25 8624 9,053
U.S. Treasury Note/Bond ~ 2.750% 5/31/23 580 6,131 U.S. Treasury Note/Bond  1.125% 2/28/25 5386 5484
U.S. Treasury Note/Bond ~ 0.250% 6/15/23 13420 13,422 U.S. Treasury Note/Bond  2.750% 2/28/25 2513 2,708
U.S. Treasury Note/Bond 0.125% 6/30/23 7720 7701 U.S. Treasury Note/Bond ~ 0.500% 3/31/25 23,074 22,958
U.S. Treasury Note/Bond  1.375% 6/30/23 5,050 5,164 U.S.Treasury Note/Bond  2.625% 3/31/25 1,961 2,106
U.S. Treasury Note/Bond ~ 2.625% 6/30/23 5,398 5653 U.S. Treasury Note/Bond  0.375% 4/30/25 2,194 2,171
U.S. Treasury Note/Bond ~ 0.125% 7/15/23 25859 25791 U.S. Treasury Note/Bond - 2.875% 4/30/26 - 4,060 4,403
U.S. Treasury Note/Bond 1.250% 7/31/23 2.630 2,684 U.S. Treasury Note/Bond 2.125% 5/15/25 12,735 13,443
U.S. Treasury Note/Bond  2.750% 7/31/23 3,555 3,739 U.S. Treasury Note/Bond ~ 0.250% 5/31/25 9,593 9,431
U.S. Treasury Note/Bond  0.125% 8/15/23 5,695 5.677 U.S. Treasury Note/Bond ~ 2.875% 5/31/25 6,350 6,894
U.S. Treasury Note/Bond 6.250% 8/15/23 6,565 7389 U.S. Treasury Note/Bond 0.250% 6/30/25 9,064 8,903
U.S. Treasury Note/Bond 1375% 8/31/23 10,235 10,476 U.S. Treasury Note/Bond ~ 2.750% 6/30/25 4,880 5,278
U.S. Treasury Note/Bond ~ 2.750% 8/31/23 4,860 5,119 U.S. Treasury Note/Bond  0.250% 713125 8797 8629
U.S. Treasury Note/Bond ~ 0.125% 9/15/23 10,870 10,831 U.S.Treasury Note/Bond  2.875% 7/31/25 5105 5549
U.S. Treasury Note/Bond 1375% 9/30/23 2315 2,371 U.S. Treasury Note/Bond ~ 2.000% 8/15/25 14,580 15,341
U.S. Treasury Note/Bond ~ 2.875% 9/30/23 4309 4,557 U.S. Treasury Note/Bond  6.875% 8/15/25 2,085 2,605
U.S. Treasury Note/Bond ~ 0.250% 8/31/25 6,080 5,957



Total Bond Market Index Portfolio

Face Market Face Market
Maturity Amount Value® Maturity Amount Value®
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
U.S. Treasury Note/Bond 2.750% 8/31/25 6,385 6,915 U.S. Treasury Note/Bond 1.125% 2/15/31 23,059 22,389
U.S. Treasury Note/Bond ~ 0.250% 9/30/25 5,675 5,555 U.S. Treasury Note/Bond ~ 5.375% 2/15/31 1,540 2,092
U.S. Treasury Note/Bond ~ 0.250% 10/31/25 7,765 7591 U.S. Treasury Note/Bond 1.625% 5/15/31 18,554 18,841
U.S. Treasury Note/Bond 3.000% 10/31/25 4,015 4,398 U.S. Treasury Note/Bond 4.500% 2/15/36 2,548 3,495
U.S. Treasury Note/Bond ~ 2.250% 11/15/25 10,421 11,085 U.S. Treasury Note/Bond ~ 4.750% 2/15/37 1,000 1,418
U.S. Treasury Note/Bond 0.375% 11/30/25 12,230 12,008 U.S. Treasury Note/Bond 5.000% 5/15/37 1,250 1,821
U.S.Treasury Note/Bond ~ 2.875% 11/30/25 6,285 6,857 U.S. Treasury Note/Bond ~ 4.375% 2/15/38 1,450 1,994
U.S. Treasury Note/Bond ~ 0.375% 12/31/25 4,993 4,898 U.S. Treasury Note/Bond ~ 4.500% 5/15/38 1,559 2,175
U.S. Treasury Note/Bond 2.625% 12/31/25 4,165 4,502 U.S. Treasury Note/Bond 3.500% 2/15/39 1,920 2,398
U.S. Treasury Note/Bond ~ 0.375% 1/31/26 12,245 12,000 U.S. Treasury Note/Bond ~ 4.250% 5/15/39 2,247 3,071
U.S. Treasury Note/Bond ~ 2.625% 1/31/26 4,700 5,085 U.S. Treasury Note/Bond ~ 4.500% 8/15/39 2,616 3,642
U.S. Treasury Note/Bond 1.625% 2/15/26 10,836 11,232 U.S. Treasury Note/Bond 4.375% 11/15/39 2,742 3,809
U.S. Treasury Note/Bond ~ 0.500% 2/28/26 4,701 4,629 U.S. Treasury Note/Bond ~ 4.625% 2/15/40 2,550 3,656
U.S. Treasury Note/Bond 0.750% 3/31/26 11,152 11,101 U.S. Treasury Note/Bond 1.125% 5/15/40 7810 6,742
U.S.Treasury Note/Bond ~ 2.250% 3/31/26 6,250 6,660 U.S. Treasury Note/Bond ~ 4.375% 5/15/40 2,735 3,818
U.S. Treasury Note/Bond ~ 0.750% 4/30/26 2,731 2,717 U.S. Treasury Note/Bond 1.125% 8/15/40 11,105 9,654
U.S. Treasury Note/Bond 2.375% 4/30/26 4,780 5,125 U.S. Treasury Note/Bond 3.875% 8/15/40 3,015 3,960
U.S. Treasury Note/Bond 1.625% 5/15/26 10,789 11,182 U.S. Treasury Note/Bond 1.375% 11/15/40 12,659 11,371
U.S. Treasury Note/Bond ~ 0.750% 5/31/26 11,025 10,961 U.S. Treasury Note/Bond ~ 4.250% 11/15/40 3,295 4,541
U.S. Treasury Note/Bond 2.125% 5/31/26 6,595 6,995 U.S. Treasury Note/Bond 1.875% 2/15/41 12,033 11,781
U.S. Treasury Note/Bond ~ 0.875% 6/30/26 3,600 3,498 U.S. Treasury Note/Bond ~ 4.750% 2/15/41 3,956 5,796
U.S. Treasury Note/Bond 1.875% 6/30/26 8,335 8,740 U.S. Treasury Note/Bond 2.250% 5/15/41 7125 7414
U.S. Treasury Note/Bond 1.875% 7/31/26 8,066 8,460 U.S. Treasury Note/Bond ~ 4.375% 5/15/41 1,904 2,672
U.S. Treasury Note/Bond 1.5600% 8/15/26 10,068 10,367 U.S. Treasury Note/Bond ~ 3.750% 8/15/41 2,825 3,667
U.S. Treasury Note/Bond ~ 6.750% 8/15/26 630 814 U.S. Treasury Note/Bond 3.125% 11/15/41 2,701 3,217
U.S. Treasury Note/Bond 1.625% 9/30/26 5,215 5,402 U.S. Treasury Note/Bond 3.125% 2/15/42 3,631 4,329
U.S. Treasury Note/Bond 1.625% 10/31/26 7825 8,104 U.S. Treasury Note/Bond ~ 3.000% 5/15/42 2,720 3,182
U.S. Treasury Note/Bond 2.000% 11/15/26 17221 18,174 U.S. Treasury Note/Bond 2.750% 8/15/42 5,695 6,300
U.S. Treasury Note/Bond ~ 6.500% 11/15/26 765 987 U.S. Treasury Note/Bond ~ 2.750% 11/15/42 5,746 6,466
U.S. Treasury Note/Bond 1.625% 11/30/26 7070 7320 U.S. Treasury Note/Bond 3.125% 2/15/43 6,850 8,178
U.S. Treasury Note/Bond 1.750% 12/31/26 9,983 10,403 U.S. Treasury Note/Bond  3.625% 8/15/43 7405 9,628
U.S. Treasury Note/Bond 1.600% 1/31/27 1,335 1,372 U.S. Treasury Note/Bond ~ 3.750% 11/15/43 700 918
U.S. Treasury Note/Bond 2.250% 2/15/27 6,372 6,810 U.S. Treasury Note/Bond 3.625% 2/15/44 7652 9,882
U.S. Treasury Note/Bond ~ 6.625% 2/15/27 65 85 U.S. Treasury Note/Bond ~ 3.375% 5/15/44 7,299 9,096
U.S. Treasury Note/Bond 1.125% 2/28/27 15,383 15,491 U.S. Treasury Note/Bond ~ 3.125% 8/15/44 7731 9,273
U.S. Treasury Note/Bond 0.625% 3/31/27 15,968 15,622 U.S. Treasury Note/Bond 3.000% 11/15/44 8,262 9,721
U.S. Treasury Note/Bond ~ 0.500% 4/30/27 4,290 4,160 U.S. Treasury Note/Bond ~ 2.500% 2/15/45 8,820 9,637
U.S. Treasury Note/Bond 2.375% 5/15/27 8,831 9,508 U.S. Treasury Note/Bond 3.000% 5/15/45 5,877 6,928
U.S. Treasury Note/Bond ~ 0.500% 5/31/27 10,505 10,170 U.S. Treasury Note/Bond  2.875% 8/15/45 4,991 5,767
U.S. Treasury Note/Bond ~ 0.500% 6/30/27 12,990 12,564 U.S. Treasury Note/Bond ~ 3.000% 11/15/45 3,084 3,643
U.S. Treasury Note/Bond 0.375% 7/31/27 12,560 12,040 U.S. Treasury Note/Bond 2.500% 5/15/46 7246 7846
U.S. Treasury Note/Bond ~ 2.250% 8/15/27 8,422 9,006 U.S. Treasury Note/Bond ~ 2.250% 8/15/46 7256 7500
U.S. Treasury Note/Bond 6.375% 8/15/27 185 243 U.S. Treasury Note/Bond 2.875% 11/15/46 10,175 11,800
U.S. Treasury Note/Bond ~ 0.500% 8/31/27 10,825 10,438 U.S. Treasury Note/Bond ~ 3.000% 2/15/47 9,000 10,686
U.S. Treasury Note/Bond ~ 0.375% 9/30/27 7875 7526 U.S. Treasury Note/Bond ~ 3.000% 5/15/47 7,293 8,666
U.S. Treasury Note/Bond 0.500% 10/31/27 12,115 11,649 U.S. Treasury Note/Bond 2.750% 8/15/47 6,988 7944
U.S. Treasury Note/Bond ~ 2.250% 11/15/27 11,502 12,303 U.S. Treasury Note/Bond ~ 2.750% 11/15/47 908 1,033
U.S. Treasury Note/Bond ~ 6.125% 11/15/27 1,839 2,407 U.S. Treasury Note/Bond ~ 3.000% 2/15/48 8,479 10,101
U.S. Treasury Note/Bond 0.625% 11/30/27 15,903 15,394 U.S. Treasury Note/Bond 3.125% 5/15/48 8,984 10,954
U.S. Treasury Note/Bond ~ 0.625% 12/31/27 16,975 16,410 U.S. Treasury Note/Bond ~ 3.000% 8/15/48 9,510 11,346
U.S. Treasury Note/Bond 0.750% 1/31/28 12,285 11,961 U.S. Treasury Note/Bond 3.375% 11/15/48 4,300 5,488
U.S.Treasury Note/Bond ~ 2.750% 2/15/28 7480 8,242 U.S. Treasury Note/Bond ~ 3.000% 2/15/49 9,444 11,302
U.S. Treasury Note/Bond 1.125% 2/29/28 8,260 8,235 U.S. Treasury Note/Bond ~ 2.250% 8/15/49 5,029 5,208
U.S. Treasury Note/Bond 1.250% 3/31/28 13,261 13,315 U.S. Treasury Note/Bond 2.375% 11/15/49 2,591 2,757
U.S. Treasury Note/Bond 1.250% 4/30/28 10,814 10,848 U.S. Treasury Note/Bond ~ 2.000% 2/15/50 9,144 8,982
U.S. Treasury Note/Bond ~ 2.875% 5/15/28 12,080 13,420 U.S. Treasury Note/Bond 1.250% 5/15/50 17911 14,623
U.S. Treasury Note/Bond 1.250% 5/31/28 4,090 4,100 U.S. Treasury Note/Bond 1.375% 8/15/50 15,866 13,372
U.S. Treasury Note/Bond 1.250% 6/30/28 10,725 10,742 U.S. Treasury Note/Bond 1.625% 11/15/50 17.396 15,621
U.S. Treasury Note/Bond ~ 2.875% 8/15/28 13,082 14,546 U.S. Treasury Note/Bond 1.875% 2/15/51 14,630 13,956
U.S. Treasury Note/Bond ~ 5.500% 8/15/28 2,745 3,648 U.S. Treasury Note/Bond ~ 2.375% 5/15/51 15,115 16,138
U.S. Treasury Note/Bond ~ 3.125% 11/15/28 11,328 12,815 1,970,621
U.S. Treasury Note/Bond 5.250% 11/15/28 1,655 2,122 Agency Bonds and Notes (1.4%)
U.S. Treasury Note/Bond 2.625% 2/15/29 4,233 4,641 Federal Farm Credit Banks
U.S. Treasury Note/Bond 2.375% 5/15/29 11,877 12,817 Funding Corp. 0.125% 11/23/22 750 750
U.S. Treasury Note/Bond ~ 1.625% 8/15/29 11,565 11,829 Federal Farm Credit Banks
U.S. Treasury Note/Bond 1.750% 11/15/29 8,091 8,351 Funding Corp. 0.125% 2/3/23 750 749
U.S. Treasury Note/Bond 1.5600% 2/15/30 11,954 12,072 Federal Farm Credit Banks
U.S. Treasury Note/Bond ~ 0.625% 5/15/30 14,212 13,284 Funding Corp. 0.125% 4/13/23 1,000 998
U.S. Treasury Note/Bond ~ 6.250% 5/15/30 2,350 3,313 Federal Farm Credit Banks
U.S. Treasury Note/Bond ~ 0.625% 8/15/30 17,052 15,890 Funding Corp. 0.125% 5/10/23 475 a7
U.S. Treasury Note/Bond ~ 0.875% 11/15/30 23,661 22,409 Federal Farm Credit Banks
Funding Corp. 1.770% 6/26/23 150 155
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Face Market Face Market
Maturity Amount Value® Maturity Amount Value®
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
Federal Farm Credit Banks ! Federal National Mortgage
Funding Corp. 3.500% 12/20/23 75 81 Association 0.500% 6/17/25 1,000 992
Federal Farm Credit Banks 1 Federal National Mortgage
Funding Corp. 0.250% 2/26/24 600 598 Association 0.375% 8/25/25 2,000 1,972
Federal Home Loan Banks 0.125% 8/12/22 1,000 1,000 1 Federal National Mortgage
Federal Home Loan Banks 2.000% 9/9/22 250 256 Association 0.500% 11/7/25 2,000 1,978
Federal Home Loan Banks 0.125% 10/21/22 500 500 ! Federal National Mortgage
Federal Home Loan Banks 1.375% 2/17/23 800 815 ! FeﬁZf;C'f;'t?;nal Vortgage 2.125% 4/24/26 575 609
Federal Home Loan Banks 2.125% 3/10/23 970 1,001 vatl
Federal Home Loan Banks 0.125% 3/17/23 1,000 999 A Vortgage 1875% 9/24/26 500 525
Federal Home Loan Banks 0.125% 6/2/23 3,655 3,647 Association 0.750% 10/8/27 1,000 977
Federal Home Loan Banks 2.500% 2/13/24 535 565 ' Federal National Mortgage
Federal Home Loan Banks 1.500% 8/15/24 330 340 Association 6.250% 5/15/29 175 239
Federal Home Loan Banks 0.500% 4/14/25 1,000 994 1 Federal National Mortgage
Federal Home Loan Banks 0.375% 9/4/25 500 492 Association 7125% 1/15/30 925 1,347
Federal Home Loan Banks 3.250% 11/16/28 315 358 1 Federal National Mortgage
Federal Home Loan Banks 5.500% 7/15/36 1,400 2,063 Association 7.250% 5/15/30 300 445
Federal Home Loan 1 Federal National Mortgage
Mortgage Corp. 0.125% 7/25/22 800 800 Association 0.875% 8/5/30 1,000 948
Federal Home Loan ! Federal National Mortgage
Mortgage Corp. 0.375% 4/20/23 1,200 1,203 Association 6.625% 11/15/30 300 434
Federal Home Loan 1 Federal National Mortgage
Mortgage Corp. 0.375% 5/5/23 600 602 Association 5.625% 7/15/37 275 418
Federal Home Loan Private Export Funding
Mortgage Corp. 2.750% 6/19/23 500 525 Corp. 2.050% 11/15/22 1,075 1,097
Federal Home Loan Private Export Funding
Mortgage Corp. 0.250% 6/26/23 2,000 2,000 Corp. 3.550% 1/15/24 100 107
Federal Home Loan Private Export Funding
Mortgage Corp. 0.250% 8/24/23 1,650 1,649 Corp. 2.450% 7/15/24 100 105
Federal Home Loan Private Export Funding
Mortgage Corp. 0.250% 9/8/23 1,800 1,799 Corp. 3.250% 6/15/25 50 54
Federal Home Loan Tennessee Valley
Mortgage Corp. 0.125% 10/16/23 1,000 996 Authority 1.875% 8/15/22 175 178
Federal Home Loan Tennessee Valley
Mortgage Corp. 0.250% 11/6/23 1,000 999 Authority 2.875% 9/15/24 191 205
Federal Home Loan Tennessee Valley
Mortgage Corp. 0.250% 12/4/23 1,500 1,497 Authority 0.750% 5/15/25 200 200
Federal Home Loan Tennessee Valley
Mortgage Corp. 1.500% 2/12/25 1,200 1,238 Authority 6.750% 11/1/25 134 168
Federal Home Loan Tennessee Valley
Mortgage Corp. 0.375% 7/21/25 1,500 1,480 Authority 7125% 5/1/30 1,000 1,457
Federal Home Loan Tennessee Valley
Mortgage Corp. 0.375% 9/23/25 2,000 1,971 Authority 4.650% 6/15/35 175 230
Federal Home Loan Tennessee Valley
Mortgage Corp. 6.750% 9/15/29 127 183 Authority 5.880% 4/1/36 250 371
Federal Home Loan Tennessee Valley
Mortgage Corp. 6.750% 3/15/31 1,525 2,243 Authority 5.500% 6/15/38 100 145
Federal Home Loan Tennessee Valley
Mortgage Corp. 6.250% 7/15/32 502 738 Authority 5.250% 9/15/39 412 587
Federal National Mortgage Tennessee Valley
Association 1.375% 9/6/22 350 355 Authority 4.875% 1/15/48 100 144
Federal National Mortgage Tennessee Valley
Association 2.000% 10/5/22 850 870 Authority 5.375% 4/1/56 50 80
Federal National Mortgage Tennessee Valley
Association 2.375% 1/19/23 2,394 2,475 Authority 4.625% 9/15/60 180 265
Federal National Mortgage Tennessee Valley
Association 0.250% 5/22/23 1,200 1,201 Authority 4.250% 9/15/65 200 280
Federal National Mortgage 5 67,255
Assomathn 0.250% 710/23 2,000 2,000 Conventional Mortgage-Backed Securities (20.8%)
Federal National Mortgage T2 ; o
Association 2.875% 9/12/23 400 423 ., Fannie Mae Pool 6.500% 91/32 15 16
Federal National Mortgage 1'2 Fredd}e Mac Gold Pool 2.000% 8/1/28-12/1/31 433 447
Association 0.250% 11/27/23 1,000 999 #  Freddie Mac Gold Pool 2.500% 4/1/27-2/1/43 8,166 8,633
Federal National Mortgage 12 Freddie Mac Gold Pool 3.000%  10/1/26-8/1/47 26,910 28,352
Association 2.500% 2/5/24 975 1,029 2 Freddie Mac Gold Pool 3.500%  9/1/25-11/1/48 30,762 32,918
Federal National Mortgage 12 Freddie Mac Gold Pool 4.000%  6/1/24-11/1/48 17170 18,602
Association 1.750% 7/2/24 1,028 1,067 "2 Freddie Mac Gold Pool 4.500% 5/1/23-10/1/48 8,872 9,732
Federal National Mortgage 2 Freddie Mac Gold Pool 5.000%  1/1/22-11/1/48 2,459 2,763
Association 2.625% 9/6/24 160 71 2 Freddie Mac Gold Pool 5.500%  7/1/22-6/1/41 1,833 2,105
Federal National Mortgage . 2 Freddie Mac Gold Pool ~ 6.000%  9/1/21-3/1/39 1,369 1,689
Feﬁ:f;’f&f;%‘nal Vortasae 1.625% 10/15/24 970 1,005 2 Freddie Mac Gold Pool ~ 6.500%  8/1/23-4/1/39 433 492
A o 12 Freddie Mac Gold Pool 7.000% 4/1/23-2/1/37 102 15
Feﬁ:f:lcﬁatg’:nal Mortgage 1628% 17125 1300 1,346 12 Freddie Mac Gold Pool ~ 7500%  1/1/23-4/1/28 6 7
Association 0.625% 4/22/25 1,000 999 12 Freddie Mac Gold Pool 8.000% 1/1/22-7/1/30 9 1
"2 Freddie Mac Gold Pool 8.500% 7/1/24-11/1/30 8 9




Total Bond Market Index Portfolio

Face Market Face Market
Maturity Amount Value® Maturity Amount Value®
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
12 Freddie Mac Gold Pool 9.000% 5/1/27-5/1/30 3 4 124 Fannie Mae Pool, 12M
2 Ginnie Mae | Pool 3.000% 1/15/26-12/15/45 1,852 1,934 USD LIBOR +1.660%  2.207% 9/1/40 4 5
2 Ginnie Mae | Pool 3.500% 11/15/25-9/15/49 1,697 1,808 "4 Fannie Mae Pool, 12M .
2 Ginnie Mae | Pool 4.000% 10/15/24-11/15/47 1,863 2,037 . USD,\';:BOFF" +|1-1626'\j % 2.540% 6/1/36 1 1
2 Ginnie Mae | Pool 4.500% 10/15/24-3/15/41 1,918 2,161 " Fannie lViae Fool,
2 Ginnie Mae | Pool 5.000% 5/15/33-4/15/41 1515 1,732 s Fa:ﬁz ,\L/:HBSEO; 1ooa%e  2105% 1211133 4 5
) innt B ’
’ Ginnie Mae | Pool 5.500% 1/15/32-12/15/40 955 1,096 USD LIBOR +1.690%  1982% §/1/40 6 5
Ginnie Mae | Pool 6.000%  1/15/24-3/15/40 664 753 124 Eannie Mae Pool. 12M
2 Ginnie Mae | Pool 6.500% 11/15/23-12/15/38 157 172 USD LIBOR +’1.690% 2.213% 10/1/39 3 9
2 Ginnie Mae | Pool 7000% 5/15/23-10/15/31 41 44 124 Eannie Mas Pool, 12M
2 Ginnie Mae | Pool 7500%  4/15/22-1/15/31 15 17 USD LIBOR + 1.690%  2.329% 9/1/42 28 29
2 Ginnie Mae | Pool 8.000% 3/15/22-10/15/30 13 15 124 Fannie Mae Pool, 12M
23 Ginnie Mae Il Pool 2.000% 8/20/50-7/21/51 36,779 37470 USD LIBOR + 1.693%  2.192% 11/1/39 7 7
23 Ginnie Mae Il Pool 2.500% 6/20/27-7/21/51 34,927 36,180 124 Fannie Mae Pool, 12M
22 Ginnie Mae Il Pool 3.000% 2/20/27-7/21/51 47646 50,143 USD LIBOR +1.695%  2.445% 7739 4 4
2 Ginnie Mae Il Pool 3.500% 9/20/25-10/20/50 44,932 47809 124 Fannie Mae Pool, 12M .
2 Ginnie Mae Il Pool 4.000% 9/20/25-5/20/50 23,051 24,765 . US,D'\'-A'BOE +|1-1629,3 % 2.453% 8/1/40 10 1
2 Ginnie Mae Il Pool 4.500% 2/20/39-9/20/49 11,924 12,980 " rannie Ve rool, 12M 0
2 Ginnie Mae Il Pool 5.000% 12/20/32-3/20/49 4,108 4,501 1 oD B0+ 1700% - 2075% 12/1/40 10 "
2 ni ,
. G!nn!e Mae Il Pool 5.500% 6/20/34-9/20/41 730 845 USD LIBOR + 1.700% 2 156% 1/1/42 16 17
Ginnie Mae Il Pool 6.000%  3/20/33-7/20/39 354 411 124 Fannie Mae Pool. 12M
2 Ginnie Mae |l Pool 6.500% 12/20/35-11/20/39 133 154 USD LIBOR +'1_700% 2.678% 7/1/37 ) )
2 Ginnie Mae Il Pool 7000% 8/20/36-4/20/38 17 20 .24 Fannie Mae Pool, 12M
123 UMBS Pool 1500%  7/1/35-7/14/51 52,565 52,135 USD LIBOR + 1.701%  2.248% 10/1/42 13 13
123 MBS Pool 2.000% 11/1/23-7/14/51 201,445 204,449 124 Fannie Mae Pool, 12M
123 MBS Pool 2.500%  1/1/27-7/14/51 135,767 140,879 USD LIBOR + 1.705%  2.110% 11/1/39 3 4
123 UMBS Pool 3.000% 11/1/25-7/14/51 102,241 107384 124 Fannie Mae Pool, 12M
123 UMBS Pool 3.500%  9/1/25-5/1/51 66,028 70,426 ,, _ USDLIBOR +1722%  2.049% 5/1/42 19 20
123 UMBS Pool 4.000% 2/1/24-7/1/50 49,888 53,859 124 Fannie Mae Pool, 12m .
122 UMBS Pool 4500%  11/1/22-7/1/50 23,029 25,229 raa g USD'\'-A'BOFF} +|1-1722,\3 oo 2.228% 9/1/34 8 4
2 UMBS Pool 5.000%  9/1/22-3/1/50 8989 10,056 " rannie Vae rool, 12M 0
12 UMBS Pool 5500%  7/1/21-6/1/49 3,699 4281 . Fa:{ig ,\L/:aBSEO; 1So%  2929% 9n/43 26 27
2 UMBS Pool 6.000%  7/1/21-5/1/41 2,327 2,718 USD LIBOR 21739%  1.988% 6/1/41 3 3
2 MBS Pool 6.500%  12/1/23-10/1/39 607 706 124 Fannie Mae Pool. 12M
2 UMBS Pool 7000%  6/1/23-11/1/37 163 191 USD LIBOR + 1.747%  2.362% 7/1/41 23 24
2 UMBS Pool 7500%  11/1/22-2/1/32 20 23 1.2 Fannie Mae Pool, 12M
2 MBS Pool 8.000%  6/1/22-11/1/30 10 12 USD LIBOR + 1.750%  2.451% 10/1/40 6 6
1.2 UMBS Pool 8.500% 7/1/22-4/1/31 2 2 124 Fannie Mae Pool, 12M
- 0y 0y
1,005,093 » USDLIBOR +1771%  2.142% 5/1/42 6 6
N . . o Fannie Mae Pool, 12M
onconventional Mortgage-Backed Securities (0.0%) USD LIBOR + 1.780%  2.155% 2/1/41 6 7
%4 Fannie Mae Pool, 12M 124 Fannie Mae Pool, 12M '
USD LIBOR +1.290%  1.668% 1271741 13 13 USD LIBOR +1.781%  2.355% 711/42 11 12
"% Fannie Mae Pool, 12M 1.2.4 Fannie Mae Pool, 12M
USD LIBOR +1.310%  1.893% 9N 32 33 USD LIBOR + 1.792%  3.354% 8/1/42 32 32
124 Fannie Mae Pool, 12M 124 Fannie Mae Pool. 12M
0 0Oy v
s Fa‘ﬂﬁg ,\L/:HBGOEO; 1532954’ 2.002% 10/1/37 15 16 USD LIBOR + 1.795%  2.170% 3/1/42 14 15
! 124 Fannie Mae Pool, 12M
USD LIBOR +1.432%  2.065% 7N/36 4 4 USD LIBOR + 1.795%  2.371% 3/1/42 13 14
124 Fannie Mae Pool, 12M 124 Eannie Mae Pool. 12M
0y 0Oy ’
o Fatﬁg ,\L/:an;‘O; 1-1427,3'”) 1.847% 3/1/43 40 42 USD LIBOR + 1.805%  2.274% /1741 20 21
o y .24 Fannie Mae Pool, 12M
USD LIBOR +1.663% = 2.199% 9/1/43 4 4 USD LIBOR + 1810%  2.185%  11/1/39-12/1/40 10 10
124 Fannie Mae Pool, 12M 124 Fannie Mae Pool. 12M
0 0 .
1 pa p USDLIBOR + 1.560% 2.302% a3 79 81 USDLIBOR + 1810%  2.310%  11/1/33-10/1/40 18 19
2% Fannie Mae Pool, 12M 124 Fannie Mae Pool. 12M
0 0Oy ’
s Fatﬁg ,\L/:HBSEO; 1-1620,\1/'/° 2.035% 6/1/43 18 18 USD LIBOR + 1.813%  2.204% 11/42 8 9
. 124 Fannie Mae Pool, 12M
USD LIBOR +1.613%  2.165% 8/1/39 7 7 USD LIBOR + 1.813%  2.218% 1M//41 9 10
%4 Fannie Mae Pool, 12M 124 Fannie Mae Pool, 12M
0 0Oy v
o Fa;ﬁ: ,\L/:anSO; 1-1622&/" 1.998% 21/36 4 4 USD LIBOR + 1.813%  2.437% 9/1/40 17 18
- ' 124 Fannie Mae Pool, 12M
USD LIBOR +1.626%  2.326% 8/1/35 36 38 USD LIBOR + 1.815%  2.071% 5/1/41 9 10
%4 Fannie Mae Pool, 12M 1.24 Fannie Mae Pool, 12M
0 0Oy .
s Fatnﬁg ,\L/:aBSEO; 1-1622,3 %o 2424% 1011/37 9 9 USD LIBOR + 1.8156%  2.190% 2/1/41 10 1
" 124 Fannie Mae Pool, 12M
USD LIBOR +1.627%  2.002% 31138 4 4 USD LIBOR + 1.815%  2.224% 12/1/41 12 12
124 Fannie Mae Pool, 12M 124 Fannie Mae Pool. 12M
USD LIBOR +1.635%  2.135% 1N/36 4 4 USD LIBOR + 1.8156%  2.289% 12/1/40 8 9
124 Fannie Mae Pool, 12M 124 Fannie Mae Pool. 12M
0 0y v
s Fa‘ﬂﬁg ,\L/:aBeOFFfO; 15‘52454’ 2.033% /37 4 5 USD LIBOR + 1.816%  2.315% 11/1/40 4 5
! 124 Fannie Mae Pool, 12M
USD LIBOR + 1.657%  2.408% 10/1/42 15 15 USD LIBOR 5 1.819%  2.196% 3/1/81 16 17



Total Bond Market Index Portfolio

Face Market Face Market
Maturity Amount Value® Maturity Amount Value®
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
124 Fannie Mae Pool, 12M .24 Freddie Mac Non Gold
USD LIBOR + 1.820% 2.195% 12/1/40 2 2 Pool, 12M USD LIBOR
.24 Fannie Mae Pool, 12M + 1.861% 2.242% 2/1/42 6 7
USD LIBOR + 1.823%  2.293% 12/1/39 10 10 124 Freddie Mac Non Gold
.24 Fannie Mae Pool, 12M Pool, 12M USD LIBOR
USD LIBOR + 1.824%  2.201% 2/1/41 8 8 +1.880% 2.130% 5/1/40 5 5
124 Fannie Mae Pool, 12M 124 Freddie Mac Non Gold
USD LIBOR + 1.825%  2.200% 3/1/41 8 9 Pool, 12M USD LIBOR
12,4 Fannie I\/Iae POO', 12M + 1880% 2.1320/0 6/1/40 6 6
USD LIBOR + 1.830%  2.205% 4/1/41 14 14 124 Fr%ddile 1’\2?\}': UgBGLIC)El%CJOR
1,2,4 ; 00l,
Fa{]gg '\L’:HB%EOEHES'\S% 2.830% 6/1/41 13 14 ., +1880% 2.255%  12/1/40-3/1/41 16 17
124 Fannie Mae Pool, 12M #* Freddie Mac Non Gold
USD LIBOR + 1.835%  2.210% 1/1/40 7 8 Pool, 12M USD LIBOR
oY +1.880% 2.500% 6/1/41 4 5
=% Fannie Mae Pool, 12M 124 A
USD LIBOR + 1.840% 2.566% 8/1/39 10 10 - Frepddwle l\g?\;l: NOBGL?éd .
"% Fannie Mae Pool, 12M orgsoan 0 PR saon 6/1/40 8 9
USDLIBOR + 1.874%  2.115% 5/1/40 3 3 124 Frogdie Mae Non Gold oo
124 Fannie Mae Pool, 12M repoowle 12?; UgB L?BOR
0 0 !
., USDLIBOR +1880%  2.340% 11/1/34 6 6 L 589% 2 287% 21/42 6 6
% Fannie Mae Pool, 12M 1.2.4 Freddie Mac Non Gold
USD LIBOR + 1.909%  2.164% 4n/137 6 7 Pl 1208 USD LIBOR
.24 Fannie Mae Pool, 12M 3949 9
USD LIBOR + 1.912% 2.162% 5/1/36 3 3 12,4 Frgd;liiglélfc Non Gold 2501% 940 1 10
124 Fannie Mae Pool, 1YR Pool 12M USD LIBOR
CMT + 2.155% 2.280% 12/1/37 15 15 +1.900% 2.987% 6/1/40 ) )
124 Fannie Mae POOOL 1YR . 1.24 Freddie Mac Non Gold
o CMT + 2.268% 2.393% 12/1/35 9 10 Pool, 12M USD LIBOR
=% Fannie Mae Pool, 1YR + 1.900% 2.353% 11/1/40 10 1
CMT +2.313% 2.438% 1/1/35 10 n 1.24 Freddie Mac Non Gold
124 Fannie Mae Pool, 6M USD Pool, 12M USD LIBOR
LIBOR + 1.146% 1.396% 4/1/37 10 10 + 1.910% 2.285% 1/1/41-2/1/41 12 13
124 Fannie Mae Pool, 6M USD 124 Freddie Mac Non Gold
LIBOR + 1.840% 2.090% 8/1/37 10 10 Pool, 12M USD LIBOR
124 Freddie Mac Non Gold +2.006% 2.247% 5/1/37 12 12
Pool, 12M USD LIBOR 124 Freddie Mac Non Gold
+ 1.487% 1.919% 3/1/37 1 1 Pool, 12M USD LIBOR
124 Freddie Mac Non Gold +2.085% 2.460% 3/1/38 2 2
Pool, 12M USD LIBOR 124 Freddie Mac Non Gold
+ 1.588% 2.016% 9/1/37 1 1 Pool, 1YR CMT +
124 Freddie Mac Non Gold 2.250% 2375%  2/1/36-5/1/36 7 8
Pool, 12M USD LIBOR 124 Freddie Mac Non Gold
+ 1.625% 2.000% 1/1/38 2 2 Pool, TYR CMT +
124 Freddie Mac Non Gold 2.250% 2.378% 11/1/34 16 17
Pool, 12M USD LIBOR .24 Freddie Mac Non Gold
+ 1.640% 1.890% 5/1/42 3 3 Pool, YR CMT +
124 Freddie Mac Non Gold 2.410% 2.537% 10/1/36 9 10
Pool, 12M USD LIBOR 124 Freddie Mac Non Gold
+ 1.640% 2.015% 12/1/36 8 9 Pool, 6M USD LIBOR +
1.2.4 Freddie Mac Non Gold 1.355% 1.605% 6/1/37 7 7
Pool, 12M USD LIBOR 24 Ginnie Mae Il Pool, 1YR
+ 1.660% 2.160% 10/1/37 5 6 CMT + 1.500% 1.625% 7/20/38-12/20/40 15 15
1.2.4 Fr%ddi‘e 1[\3[5:}': B‘gnDGLﬁEla%R 24 Ginnie Mae Il Pool, 1YR
00l, CMT + 1.500% 2.000% 1/20/41-3/20/43 68 71
+ 1.695% 2.070% 2/1/37 6 6 24 Ginnie Mae Il Pool, 1YR 201 1201
1.2.4 FrePddi‘e 1’\3?/(': L'\J‘gnDGI_IOBl%R CMT + 1.500% 2.125% 10/20/38-12/20/42 86 87
00!, 24 Ginnie Mae Il Pool, 1YR
s Frgd;"ZZlZ/lZoc Non Gold 2.102% 1/1/35 1 1 CMT + 1.500% 2.250%  7/20/41-8/20/41 26 26
- I 24 Ginnie Mae Il Pool, 1YR
Pool, 12M USD LIBOR CMT + 1.500% 2.876%  4/20/41-6/20/43 66 70
+1.743% 2.118% 12/1/36 14 14 24 Gimmie Mae Il Pool. 1YR
124 FrePddl‘e 1'\%: BlgBCE?BI%R CMT +2.000% 2.125% 11/20/40 1 1
+o1o7,450/ 5 1209 1211/40 14 14 24 Ginnie Mae Il Pool, 1YR
124 AN Senre CMT +2.000% 2.375% 5/20/41 3 3
»* Freddie Mac Non Gold 24 Ginnie Mae Il Pool. 1YR
Pool, 12M USD LIBOR % 3.375% 5/20/41 3 3
+ 1.750% 2.000% 5/1/38 1 1 CMT + 2.000% . A
124 Freddie Mac Non Gold 1,416
Eof%]é;\:l USD LIBOR 2.140% 12/1/36 1 2 Total U.S. Government and Agency Obligations (Cost $2,968,694) 3,044,385
124 Freddie Mac Non Gold Asset-Backed/Commercial Mortgage-Backed Securities (2.7%)
Pool, 12M USD LIBOR -
+1.798% 2.040% 12/1/34 3 3 : Ally fAuto Recelvables
24 Ffep%%'f 1'\3,6\; L’j‘g”DGL?E';%R 20183 3.000% 117/23 3 3
+ 1830% 2.247% 12/1/35 8 9 : Ally Auto Recelvables
2019-2 2.230% 1/16/24 188 190



Total Bond Market Index Portfolio

Face Market Face Market
Maturity Amount Value® Maturity Amount Value®
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
2 Ally Auto Receivables 2 BANK Class A2 Series
Trust Class A3 Series 2018-BN14 4.128% 9/15/60 50 53
2019-4 1.840% 6/17/24 207 209 2 BANK Class A3 Series
2 Ally Auto Receivables 2017-BNK9 3.279% 11/15/54 150 162
Trust Class A4 Series 24 BANK Class A3 Series
2018-1 2.530% 2/15/23 16 16 2018-BN11 4.046% 3/15/61 100 14
?  Ally Auto Receivables 2 BANK Class A3 Series
Trust Class A4 Series 5 2019-BN19 3.183% 8/15/61 275 301
) 2018-3 ] 3120 /o 7/17/23 50 51 2 BANK Class AS Series
AII}/ Auttg lRec‘leagle_s 2019-BN20 3.011% 9/15/62 170 184
rust Liass eries 2 BANK Class A3 Series
) 20192 2.260% 8/15/24 50 51 2019-BN23 2.920% 12/15/52 180 193
A”%,rfsﬂtglgsgifgle?ises ’ BANK Class A3 Series
0
20194 1920% 1/15/25 %5 2% ) B:’\(‘)1K9C|BN24A4 o 2.960% 11/15/62 150 162
2 American Express Credit e enes 9
Account Master Trust 2017-BNK6 3.254% 7/15/60 50 b4
Class A Series 20177 2.350% 5/15/25 225 231 ?  BANK Class Ad Series
B American Express Credit . ) 2017-BNK7 3.175% 9/15/60 100 109
Account Master Trust B ek T g asa 11/15/50 150 166
Class A Series 2018-2 3.010% 10/15/25 250 261 2 c Seri ’ °
? American Express Credit o BNRe % 4 sasu 11/15/54 150 167
Account Master Trust 24 BANK élass Ad Series : ° 15/
f o v i
A Cla§s A Series 2018 8 3.180% 4/15/24 100 101 2018.BN12 4.955% 5/15/61 125 145
merican Express Credit 2 .
Account Master Trust BANK Class A4 Series N
Class A Series 20193 2.000% 4/15/25 250 255 a o 2OTEBNTS _ 3.953% 8/15/61 50 56
2 AmeriCredit Automobile “* BANK Class A4 Series
Receivables Trust 2018-BN14 4.231% 9/15/60 100 116
Class A3 Series 2019-1  2.970% 11/20/23 31 32 >*  BANK Class A4 Series
2 AmeriCredit Automobile , B:’\(‘nKséElanM .o 4.407% 11/15/61 110 129
Receivables Trust ass eries
Class A3 Series 2020-1  1.110% 8/19/24 500 503 2019-BN16 4.005% 2/15/52 125 143
2 AmeriCredit Automobile 2 BANKClass A4 Series
Receivables Trust 2019-BN17 3.714% 4/15/52 100 113
Class A3 Series 2020-2 0.660% 12/18/24 25 25 2 BANK Class A4 Series
2 AmeriCredit Automobile 2019-BN18 3.584% 5/15/62 100 112
Receivables Trust 2 BANK Class A4 Series
Class A3 Series 2020-3 0.530% 6/18/25 225 226 2019-BN22 2.978% 11/15/62 290 313
2 AmeriCredit Automobile 2 BANK Class A4 Series
Receivables Trust 2020-BN26 2.403% 3/15/63 175 181
Class A3 Series 2021-1  0.370% 8/18/25 50 50 2 BANK Class A4 Series
2 Americredit Automobile 2020-BN29 1.997% 11/15/53 50 50
Receivables Trust 2 BANK Class A4 Series
Class A3 Series 2021-2  0.340% 12/18/26 25 25 2020-BNK28 1.844% 3/15/63 50 49
2 AmeriCredit Automobile 2 BANK Class A4 Series
Receivables Trust 2020-BNK30 1.925% 12/15/53 75 75
. C|a_scs Bdste:ets 201§_-‘1 3.260% 1/18/24 35 36 2 BANK Class A4 Series !
meriLredit Automobile 2021-BNK31 2.036% 2/15/54 50 50
Receivables Trust 2 BANK Class A5 Series 118/
Class B Series 2020-3 ~ 0.760% 12/18/25 25 25 2017-BNK5 3.390% 6/15/60 150 165
® AmeriCredit Automobile 2 BANK Class A Series
0
Class B Series 2021-1 0.680% 10/19/26 25 25 2 BAZI\?:ZCB'NKG . 3.518% 7115/60 404 a47
2 ) ; . ass Ab Series
Americredit Automobile 2017-BNK7 3.435% 9/15/60 75 83
Receivables Trust . 2 BANK Class A5 Series
s plesCSclles 201 T 3.500% 1/18/24 80 51 2018BN10 3.683% 2/15/61 250 280
R eenablos Trom ot 24 BANK Class A5 Series .
Class C Series 2021-1  0.890% 10/19/26 25 25 N Rl N 8/15/61 25 29
2 BA Credit Card Trust o
Class A1 Series i 2019-BN21 . 2.851% 10/17/52 100 107
2019-A1 1.740% 1/16/25 150 153 BANK Class A5 Series .
2 BAMLL Commercial i BAZI\(‘)EOC—lBN25A5 o 2.649% 1/15/63 200 211
Mortgage Securities 20008N27 0 2144 4/15/63 150 152
Trust Class A4 Series : °
2017-BNK3 3.574% 2/15/50 72 80 2 BANK Class A5 Series
2 Banc of America 2021-BN33 2.556% 5/15/64 50 52
Commercial Mortgage 2 BANK Class A5 Series
Trust Class A4 Series 2021-BN34 2.438% 6/15/63 150 165
2015-UBS7 3.705% 9/15/48 75 82 2 BANK Class A5 Series
2 Banc of America 2021-BNK32 2.643% 4/15/54 75 79
Commercial Mortgage 2 BANK Class AS Series
Trust Class AS Series 2017-BNK5 3.624% 6/15/60 100 109
2017-BNK3 3.748% 2/15/50 28 31 2 BANK Class AS Series
2 Banc of America 2017-BNK6 3.741% 7/15/60 404 444
Commercial Mortgage 2 BANK Class AS Series
Trust Class ASB Series 2017-BNK7 3.748% 9/15/60 75 83
2015-UBS7 3.429% 9/15/48 44 47



Total Bond Market Index Portfolio

Face Market Face Market
Maturity Amount Value® Maturity Amount Value®
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
2 BANK Class AS Series 24 Bear Stearns Commercial
2017-BNK8 3.731% 11/15/50 25 28 I\/Iortgcage Secursities
24 BANK Cl A ri Trust Class AM Series
2018?565?0 S Seres 3.898% 2/15/61 50 56 2007-T26 5.513% 1/12/45 26 27
24 BANK Class AS Series z BeTﬂch;ﬂglrk MAoggsaegree .
2018-BN12 4.488% 5/15/61 50 58 rust Liass !
24 BANK Class AS Series / ) 2018-B2 3.662% 2/15/51 125 130
2018-BN14 4.481% 9/15/60 25 29 BeTnch?ﬁcalrk MAoggsag_e
2 BANK Class AS Series Must L1ass Az senes
2019-BN17 3.976% 4/15/52 25 28 , 201883 3.848% 4/10/51 100 104
24 BANK Class AS Series Beﬁﬁz;nélgksg/l'g;gsae%?zs
0
, [ oeents 3.826% 5/15/62 %0 % 2018-86 4.203% 10/10/51 50 53
BANK Class AS Series 2 Benchmark Mort
2019-BN21 3.093% 10/17/52 75 80 enchrmark viertgage
*  BANK Class AS Series 205081 2o 3/15/53 50 52
2019-BN23 3.203% 12/15/52 75 81 5 Benchmark Mortqage : °
2% BANK Class AS Series Trust Class A3 gSe%ies
2 B;ﬁlg(‘:lBNz‘;S o 3.283% 11/15/62 75 81 2020-1G1 2.687% 9/15/43 125 132
ass eries 2
2020-BN25 2.841% 1/15/63 65 68 Beﬁﬁg?glgksgﬂgggsaegrg .
?  BANK Class AS Series 2018-B5 4.208% 7/15/51 75 87
2020-BN26 2.687% 3/15/63 55 57 2 Benchmark Mortgage
2 BANK Class AS Series Trust Class A4 Series
2020-BN27 2.551% 4/15/63 50 51 2018-B6 4.261% 10/10/51 50 58
24 BANK Class AS Series 24 Benchmark Mortgage
2021-BNK31 221 % 2/15/54 25 25 Trust Class A4 Series
2 BANK Class ASB Series 2018-B7 4.510% 5/15/53 175 206
2018-BN10 3.641% 2/15/61 50 55 2 Benchmark Mortgage
24 BANK Class C Series Trust Class A4 Series
2017-BNK8 4.206% 11/15/50 50 54 2019-B10 3.717% 3/15/62 80 90
24 BANK Class C Series 2 Benchmark Mortgage
2019-BNK19 4.167% 8/15/61 35 38 Trust Class A4 Series
2 Bank of America Credit 2019-B13 2.952% 8/15/57 280 301
Card Trust Class A1 24 Benchmark Mortgage
Series 2021-A1 0.440% 9/15/26 35 35 Trust Class A5 Series
2 Barclays Commercial 2018-B1 3.666% 1/15/51 100 112
Mortgage Trust Class A4 24 Benchmark Mortgage
Series 2019-C3 3.583% 5/15/52 700 784 Trust Class A5 Series
2 Barclays Commercial 2018-B2 3.882% 2/15/51 325 367
Mortgage Trust Class A4 2 Benchmark Mortgage
Series 2019-C5 3.063% 11/15/52 150 163 Trust Class A5 Series
2 Barclays Commercial 2018-B3 4.025% 4/10/51 225 257
Mortgage Trust Class A5 24 Benchmark Mortgage
Series 2019-C4 2.919% 8/15/52 275 295 Trust Class A5 Series
2 Barclays Commercial 2018-B4 4.121% 7/15/51 350 402
Mortgage Trust 2 Benchmark Mortgage
Class AS Series Trust Class A5 Series
2019-C4 3.171% 8/15/52 25 27 2018-B8 4.232% 1/15/52 125 145
24 Barclays Commercial 2 Benchmark Mortgage
Mortgage Trust Trust Class A5 Series
Class AS Series 2019-B11 3.542% 5/15/52 275 307
2019-C5 3.366% 11/15/52 100 109 2 Benchmark Mortgage
2 BBCMS Mortgage Trust Trust Class A5 Series
Class A4 Series 2017-C1  3.674% 2/15/50 325 361 2019-B14 3.049% 12/15/62 225 244
2 BBCMS Mortgage Trust 2 Benchmark Mortgage
Class A4 Series Trust Class Ab Series
2020-C6 2.639% 2/15/53 100 105 2019-B15 2.928% 12/15/72 230 247
2 BBCMS Mortgage Trust 2 Benchmark Mortgage
Class Ab Series Trust Class A5 Series
2018-C2 4.314% 12/15/51 125 146 2019-B9 4.016% 3/15/52 105 120
2 BBCMS Mortgage Trust 2 Benchmark Mortgage
Class A5 Series Trust Class A5 Series
2020-C7 2.037% 4/15/53 50 50 2020-B16 2.732% 2/15/53 100 106
2 BBCMS Mortgage Trust 2 Benchmark Mortgage
Class Ab Series Trust Class Ab Series
2020-C8 2.040% 10/15/53 125 126 2020-B17 2.289% 3/15/53 100 103
2 BBCMS Mortgage Trust 2 Benchmark Mortgage
Class Ab Series Trust Class A5 Series
2021-C9 2.299% 2/15/54 150 154 2020-B19 1.850% 9/15/53 63 62
2 BBCMS Mortgage Trust 2 Benchmark Mortgage
Class AS Series 2017-C1  3.898% 2/15/50 100 110 Trust Class A5 Series
2 BBCMS Mortgage Trust 2020-B20 2.034% 10/15/53 100 100
Class AS Series 2 Benchmark Mortgage
2020-C6 2.840% 2/15/53 35 37 Trust Class A5 Series
23 BBCMS Trust Class A5 2020-B21 1.978% 12/17/53 125 125
Series 2021-C10 2.492% 7/15/54 150 156 2 Benchmark Mortgage
Trust Class Ab Series
2020-B22 1.973% 1/15/54 100 100



Total Bond Market Index Portfolio

Face Market Face Market
Maturity Amount Value® Maturity Amount Value®
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
2 Benchmark Mortgage 2 Cantor Commercial Real
Trust Class A5 Series Estate Lending
2021-B23 2.070% 2/15/54 225 226 Class AS Series
2 Benchmark Mortgage 2019-CF3 3.298% 1/15/53 60 65
Trust Class Ab Series 2 Capital One Multi-Asset
2021-B24 2.584% 3/15/54 125 131 Execution TrL{St
2 Benchmark Mortgage Class A1 Series
Trust Class Ab Series 2019-A1 2.840% 12/15/24 75 76
2021-B25 2.577% 4/15/54 125 131 2 Capital One Multi-Asset
2 Benchmark Mortgage Execution Trust
Trust Class Ab Series Class A6 Series 2017-A6 2.290% 7/15/25 355 364
2021-B25 2.847% 4/15/54 50 53 2 Capital One Prime Auto
2 Benchmark Mortgage Receivables Trust
Trust Class Ab Series Class A3 Series 2019-1  2.510% 11/15/23 64 65
2021-B26 2.613% 6/15/54 75 79 2 Capital One Prime Auto
24 Benchmark Mortgage Receivables Trust
Trust Class AM Series Class A3 Series 2020-1  1.600% 11/15/24 50 51
2018-B1 3.878% 1/15/51 50 55 2 Capital One Prime Auto
24 Benchmark Mortgage Receivables Trust
Trust Class AM Series Class A4 Series 2019-1  2.560% 10/15/24 35 36
2018-B4 4.311% 7/15/51 75 86 2 Capital One Prime Auto
2 Benchmark Mortgage Receivables Trust
Trust Class AM Series Class A4 Series 2020-1  1.630% 8/15/25 15 15
2019-B10 3.979% 3/15/62 50 56 2 CarMax Auto Owner Trust
24 Benchmark Mortgage Class A3 Series 2018-1  2.480% 11/15/22 6 6
Trust Class AM Series 2 CarMax Auto Owner Trust
2020-B16 2.944% 2/15/53 25 26 Class A3 Series 2018-2  2.980% 1/17/23 14 14
24 Benchmark Mortgage 2 Carmax Auto Owner Trust
Trust Class AS Series Class A3 Series 2019-4  2.020% 11/15/24 180 183
2018-B2 4.084% 2/15/51 150 168 2 Carmax Auto Owner Trust
2 Benchmark Mortgage Class A3 Series 2020-1  1.890% 12/16/24 90 92
Trust Class AS Series 2 CarMax Auto Owner Trust
2018-B6 4.441% 10/10/51 25 29 Class A3 Series 2020-2  1.700% 11/15/24 25 25
% Benchmark Mortgage 2 CarMax Auto Owner Trust
Trust Class AS Series . Class A3 Series 2020-3  0.620% 3/17/25 75 75
) 2018-B8 4.532% 1/15/52 50 58 2 CarMax Auto Owner Trust
BeTnchmglrk Mﬁggsag_e Class A3 Series 2020-4  0.500% 8/15/25 475 475
rust Class eries 2 CarMax Auto Owner Trust
) 2019-B11 3.784% 5/15/52 75 84 Class A3 Series 2020-4  0.630% 6/15/26 25 25
Be_ﬁﬁz;“gljsgﬂzggsae%?es 2 CarMax Auto Owner Trust
1 - 0
2020-817 2.583% 3/15/53 30 31 ) Ca?,'jii AAi tiegjfé?ﬂ;t 0-340% 121825 € €0
: Beﬁﬁ@?§|§52ﬂ£’§%ae%?es Class A3 Series 20212 0.520% 2/17/26 100 100
2 CarMax Auto Owner Trust
, 2020819 2.148% 9/15/53 % 25 Class Ad Series 2017-4  2.330% 5/15/23 44 44
Benchmark Mortgage 2 CarMax Auto O T
Jtust Class AS Series “Class AZT(S) 'an(rngj?t 2.640% 6/15/23 50 51
2020-820 2.375% 10/15/53 10 10 : ass A4 Series 2018-1 - 2.640% 115/
24 Benchmark Mortgage CarMax Auto O_vvnerTrust
Trust Class AS Seri Class A4 Series 2018-2  3.160% 7/17/23 50 51
2000001 2 009% 9/15/43 50 52 ?  CarMax Auto Owner Trust
2 Benchmark Mortgage Class A4 Series 2019-4  2.130% 7/15/25 25 26
Trust Class AS Series 2 Carmax Auto Owner Trust
2021-B23 2.274% 2/15/54 75 76 Class A4 Series 2020-1  2.030% 6/16/25 15 15
2 Benchmark Mortgage 2 CarMax Auto Owner Trust
Trust Class AS Series Class A4 Series 2020-3  0.770% 3/16/26 25 25
2021-B24 2.780% 3/15/54 25 26 2 CarMax Auto Owner Trust
2 BMW Vehicle Lease Trust i Class A4 Sgries 2021-2 0.810% 12/15/26 25 25
Class A3 Series 2021-1  0.290% 1/25/24 75 75 CD Commercial Mortgage
2 BMW Vehicle Lease Trust Trust Class AAB Series Y
Class A4 Series 2021-1  0.370% 7/25/24 25 25 ) 2017-CD3 3.453% 2/10/50 25 27
2 BMW Vehicle Owner Trust CDTCOTCTSFCQ'SEACSWQGQG
Class A3 Series 2020-A  0.480% 10/25/24 25 25 rust Llass eries
2 BMW Vehicle Owner Trust ) 2017-CD6 3.332% 11/13/50 50 54
Class A4 Series 2018-A  2.510% 6/25/24 33 33 C'DCMSOJTESQS’?;{S?
5 ”
Cag;gtgofgr:g?gg'a' Real 2019-CD8 2.657% 8/15/57 40 42
; 2 CD Mortgage Trust
Class A4 Series Class A1 Series
2019-CF3 3.006% 1/15/53 135 144 !
2 Cantor Commercial Real o 2016-CD1 2.724% 8/10/49 150 159
Estate Lending 4 CD Mortgage Trust
Class A5 Series Class A4 Series
2019-CF1 3.786% 5/15/52 125 141 2016-CD2 3.526% 11/10/49 100 110
2 i ortgage Trust
Cantor Commercial Real 2 CDCII\a/Iss ! Se-['es
Estate Lendi i
s A Sonl 2017-CD3 3.631% 2/10/50 124 159
2019-CF2 2.874% 11/15/52 140 149 2 CDCll\/lortAgagse Trust
ass A4 Series
2018-CD7 4.279% 8/15/51 75 87



Total Bond Market Index Portfolio

Face Market Face Market
Maturity Amount Value® Maturity Amount Value®
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
2 CD Mortgage Trust 2 Citigroup Commercial
Class A4 Series Mortgage Trust Class A4
2019-CD8 2.912% 8/15/57 450 4381 Series 2014-GC25 3.635% 10/10/47 175 189
2 CD Mortgage Trust 2 Citigroup Commercial
Class Ab Series Mortgage Trust Class A4
2017-CD6 3.456% 11/13/50 125 137 Series 2015-GC29 3.192% 4/10/48 175 188
24 CD Mortgage Trust 2 Citigroup Commercial
Class AM Series Mortgage Trust Class A4
2017-CD6 3.709% 11/13/50 75 82 Series 2015-GC31 3.762% 6/10/48 100 109
2 CD Mortgage Trust 2 Citigroup Commercial
Class AS Series Mortgage Trust Class A4
2017-CD3 3.833% 2/10/50 31 34 Series 2015-GC33 3.778% 9/10/58 100 110
2 CD Mortgage Trust 2 Citigroup Commercial
Class ASB Series Mortgage Trust Class A4
2018-CD7 4.213% 8/15/51 10 1 Series 2016-C1 3.209% 5/10/49 125 135
2 CenterPoint Energy 2 Citigroup Commercial
Transition Bond Co. Mortgage Trust Class A4
IV LLC Class A3 Series Series 2016-GC37 3.314% 4/10/49 50 54
2012-1 3.028% 10/15/25 278 291 2 Citigroup Commercial
2 CFCRE Commercial Mortgage Trust Class A4
Mortgage Trust Class A3 Series 2016-P4 2.902% 7/10/49 75 80
Series 2016-C3 3.865% 1/10/48 125 138 2 Cmgroup Commercial
24 CFCRE Commercial Mortgage Trust Class A4
Mortgage Trust Class A3 Series 2017-C4 3.471% 10/12/50 250 275
Series 2016-C6 3.217% 11/10/49 250 269 2 Cmgroup Commercial
2 CFCRE Commercial Mortgage Trust Class A4
Mortgage Trust Class A4 Series 2018-B2 4.009% 3/10/51 275 312
Series 2016-C4 3.283% 5/10/58 150 162 2 Citigroup Commercial
2 CFCRE Commercial Mortgage Trust Class A4
Mortgage Trust Class A4 Series 2019-GC43 3.038% 11/10/52 275 298
Series 2017-C8 3.572% 6/15/50 50 55 2 Citigroup Commercial
2 CFCRE Commercial Mortgage Trust Class A5
Mortgage Trust Series 2014-GC21 3.855% 5/10/47 50 54
Class AM Series 2 Citigroup Commercial
2016-C4 3.691% 5/10/58 100 108 Mortgage Trust Class A5
2 CGMS Commercial Series 2015-GC27 3.137% 2/10/48 225 240
Mortgage Trust Class A4 2 Citigroup Commercial
Series 2017-B1 3.458% 8/15/50 250 275 Mortgage Trust Class Ab
24 CGMS Commercial Series 2016-GC36 3.616% 2/10/49 475 521
Mortgage Trust 2 Citigroup Commercial
Class AS Series 2017-B1 3.711% 8/15/50 50 55 Mortgage Trust Class A5
2 Chase Issuance Trust Series 2019-GC41 2.869% 8/10/56 225 241
Class A1 Series 2 Citigroup Commercial
2020-A1 1.530% 1/15/25 450 459 Mortgage Trust Class Ab
2 Chase Issuance Trust Series 2020-GC46 2.717% 2/15/53 110 116
Class A7 Series 2 Citigroup Commercial
2012-A7 2.160% 9/15/24 313 320 Mortgage Trust
2 Citibank Credit Card Class AAB Series
Issuance Trust Class A2 2014-GC19 3.552% 3/10/47 14 15
Series 2016-A2 2.190% 11/20/23 200 202 2 Citigroup Commercial
2 Citibank Credit Card Mortgage Trust
Issuance Trust Class A3 Class AAB Series
Series 2018-A3 3.290% 5/23/25 450 475 2016-C1 3.003% 5/10/49 53 56
2 Citibank Credit Card 24 Citigroup Commercial
Issuance Trust Class A6 Mortgage Trust
Series 2018-A6 3.210% 12/7/24 100 104 Class AS Series
2 Citigroup Commercial 2013-GC15 4.649% 9/10/46 75 80
Mortgage Trust Class A2 2 Citigroup Commercial
Series 2018-B2 3.788% 3/10/51 50 52 Mortgage Trust
2 Citigroup Commercial Class AS Series
Mortgage Trust Class A3 2014-GC19 4.345% 3/10/47 25 27
Series 2016-P4 2.646% 7/10/49 150 158 2 Citigroup Commercial
2 Citigroup Commercial Mortgage Trust
Mortgage Trust Class A4 Class AS Series
Series 2012-GC8 3.024% 9/10/45 69 70 2015-GC27 3.571% 2/10/48 100 106
2 Citigroup Commercial 2 Citigroup Commercial
Mortgage Trust Class A4 Mortgage Trust
Series 2013-GC11 3.093% 4/10/46 100 104 Class AS Series 2017-C4  3.764% 10/12/50 50 55
24 Citigroup Commercial 24 Citigroup Commercial
Mortgage Trust Class A4 Mortgage Trust
Series 2013-GC15 4.371% 9/10/46 50 54 Class AS Series 5
2 Citigroup Commercial ,, 20206046 2.918% 2/15/53 45 47
Mortgage Trust Class A4 4 Citigroup Commercial
Series 2014-GC19 4.023% 3/10/47 25 27 Mortgage Trust Class B .
2 Citigroup Commercial e lSerles 2014—GC21. 4.328% 5/10/47 50 53
Mortgage Trust Class A4 “#  Citigroup Commercial
Series 2014-GC23 3.622% 7/10/47 100 108 Mortgage Trust Class B
Series 2015-GC29 3.758% 4/10/48 84 89



Total Bond Market Index Portfolio

Face Market Face Market
Maturity Amount Value® Maturity Amount Value®
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
2 COMM Mortgage Trust 2 COMM Mortgage Trust
Class A2 Series Class A4 Series
2014-CR15 2.928% 2/10/47 2 2 2015-CR27 3.612% 10/10/48 125 137
2 COMM Mortgage Trust 2 COMM Mortgage Trust
Class A2 Series Class A4 Series
2014-UBS6 2.935% 12/10/47 21 20 2015-LC19 3.183% 2/10/48 125 134
2 COMM Mortgage Trust 2 COMM Mortgage Trust
Class A2 Series Class A4 Series
2015-CR22 2.856% 3/10/48 12 12 2016-CR28 3.762% 2/10/49 150 165
2 COMM Mortgage Trust 24 COMM Mortgage Trust
Class A3 Series Class Ab Series
2012-CR4 2.853% 10/15/45 124 127 2013-CR8 3.612% 6/10/46 71 75
2 COMM Mortgage Trust 2 COMM Mortgage Trust
Class A3 Series Class A5 Series
2013-CR11 3.983% 8/10/50 40 42 2013-LC13 4.205% 8/10/46 39 41
2 COMM Mortgage Trust 2 COMM Mortgage Trust
Class A3 Series Class Ab Series
2013-CR12 3.765% 10/10/46 48 50 2014-CR17 3.977% 5/10/47 50 54
2 COMM Mortgage Trust 2 COMM Mortgage Trust
Class A3 Series Class Ab Series
2014-CR21 3.528% 12/10/47 160 170 2014-CR19 3.796% 8/10/47 175 189
2 COMM Mortgage Trust 2 COMM Mortgage Trust
Class A3 Series Class A5 Series
2017-COR2 3.510% 9/10/50 35 39 2014-LC17 3.917% 10/10/47 50 54
2 COMM Mortgage Trust 2 COMM Mortgage Trust
Class A3 Series Class Ab Series
2018-COR3 4.228% 5/10/51 125 144 2014-UBS2 3.961% 3/10/47 54 58
2 COMM Mortgage Trust 2 COMM Mortgage Trust
Class A4 Series Class A5 Series
2012-CR2 3.147% 8/15/45 58 59 2014-UBS4 3.694% 8/10/47 125 134
24 COMM Mortgage Trust 2 COMM Mortgage Trust
Class A4 Series Class Ab Series
2013-CR10 4.210% 8/10/46 20 21 2014-UBS6 3.644% 12/10/47 225 243
2 COMM Mortgage Trust 2 COMM Mortgage Trust
Class A4 Series Class A5 Series
2013-CR11 4.258% 8/10/50 150 161 2015-CR22 3.309% 3/10/48 150 161
2 COMM Mortgage Trust 2 COMM Mortgage Trust
Class A4 Series Class Ab Series
2013-CR12 4.046% 10/10/46 50 53 2015-DC1 3.350% 2/10/48 75 81
2 COMM Mortgage Trust 2 COMM Mortgage Trust
Class A4 Series Class A5 Series
2013-CR6 3.101% 3/10/46 515 526 2015-PC1 3.902% 7/10/50 100 110
2 COMM Mortgage Trust 2 COMM Mortgage Trust
Class A4 Series Class Ab Series
2013-CR7 3.213% 3/10/46 31 32 2019-GC44 2.950% 8/15/57 115 124
24 COMM Mortgage Trust 2 COMM Mortgage Trust
Class A4 Series Class AM Series
2013-CR9 4.389% 7/10/45 90 95 2012-CR2 3.791% 8/15/45 65 66
2 COMM Mortgage Trust 24 COMM Mortgage Trust
Class A4 Series Class AM Series
2013-LC6 2.941% 1/10/46 83 86 2013-CR11 4.715% 8/10/50 30 32
24 COMM Mortgage Trust 2 COMM Mortgage Trust
Class A4 Series Class AM Series
2014-CR15 4.074% 2/10/47 56 60 2013-CR12 4.300% 10/10/46 25 26
2 COMM Mortgage Trust 2 COMM Mortgage Trust
Class A4 Series Class AM Series
2014-CR20 3.590% 11/10/47 50 53 2013-LC6 3.282% 1/10/46 58 60
2 COMM Mortgage Trust 2 COMM Mortgage Trust
Class A4 Series Class AM Series
2014-LC15 4.006% 4/10/47 150 161 2014-CCRE19 4.080% 8/10/47 50 54
2 COMM Mortgage Trust 2 COMM Mortgage Trust
Class A4 Series Class AM Series
2014-UBS3 3.819% 6/10/47 100 108 2014-CR16 4.278% 4/10/47 75 81
2 COMM Mortgage Trust 2 COMM Mortgage Trust
Class A4 Series Class AM Series
2014-UBS5 3.838% 9/10/47 125 136 2014-UBS2 4.199% 3/10/47 15 16
2 COMM Mortgage Trust 2 COMM Mortgage Trust
Class A4 Series Class AM Series
2015-CCRE24 3.432% 8/10/48 237 252 2014-UBS4 3.968% 8/10/47 44 47
2 COMM Mortgage Trust 2 COMM Mortgage Trust
Class A4 Series Class AM Series
2015-CR23 3.497% 5/10/48 100 109 2014-UBS6 4.048% 12/10/47 50 54
2 COMM Mortgage Trust 24 COMM Mortgage Trust
Class A4 Series Class AM Series
2015-CR25 3.759% 8/10/48 125 137 2015-CR22 3.603% 3/10/48 100 108
2 COMM Mortgage Trust 2 COMM Mortgage Trust
Class A4 Series Class AM Series
2015-CR26 3.630% 10/10/48 225 246 2015-CR23 3.801% 5/10/48 50 54



Total Bond Market Index Portfolio

Face Market Face Market
Maturity Amount Value® Maturity Amount Value®
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
2 COMM Mortgage Trust 2 CSAIL Commercial
Class AM Series Mortgage Trust Class A4
2015-LC19 3.527% 2/10/48 50 54 Series 2017-C8 3.392% 6/15/50 150 163
2 COMM Mortgage Trust 24 CSAIL Commercial
Class AM Series Mortgage Trust Class A4
2019-GC44 3.263% 8/15/57 50 b4 Series 2018-CX12 4.224% 8/15/51 25 29
2 COMM Mortgage Trust 2 CSAIL Commercial
Class ASB Series Mortgage Trust Class A4
2013-CCRE 3.660% 8/10/50 15 15 Series 2019-C15 4.053% 3/15/562 225 257
2 COMM Mortgage Trust 2 CSAIL Commercial
Class ASB Series Mortgage Trust Class Ab
2013-CR12 3.623% 10/10/46 26 27 Series 2016-C7 3.502% 11/15/49 200 218
2 COMM Mortgage Trust 24 CSAIL Commercial
Class ASB Series Mortgage Trust Class Ab
2014-CCRE15 3.595% 2/10/47 17 17 Series 2017-CX10 3.458% 11/15/50 150 164
2 COMM Mortgage Trust 2 CSAIL Commercial
Class ASB Series Mortgage Trust Class Ab
2014-CCRE16 3.653% 4/10/47 27 28 Series 2017-CX9 3.446% 9/15/50 50 55
2 COMM Mortgage Trust 24 CSAIL Commercial
Class ASB Series Mortgage Trust Class Ab
2014-CCRE17 3.598% 5/10/47 14 15 Series 2018-CX11 4.033% 4/15/51 275 31
2 COMM Mortgage Trust 24 CSAIL Commercial
Class ASB Series Mortgage Trust
2014-CCRE18 3.452% 7/15/47 26 27 Class AS Series
2 COMM Mortgage Trust e 2015-C1 . 3.791% 4/15/50 75 80
Class ASB Series 4 CSAIL Commercial
2014-UBS2 3.472% 3/10/47 12 12 (l\:/llortgzgeSTru‘st
2 COMM Mort Trust ass eries
Class ASOBr %ae%ieesrus 2015-C2 3.849% 6/15/57 75 79
2014-UBS6 3.387% 12/10/47 89 93 24 CSAIL Commercial
2 COMM Mortgage Trust gortQZ%eSTfU_ST
Class ASB Series ass eries
2015-CCRE23 3.257% 5/10/48 59 61 i 2021-C20 . 3.076% 3/15/54 50 53
2 COMM Mortgage Trust CSAIL Commercial
Class ASB Series Mortgage Trust
2015-CCRE27 3.404% 10/10/48 112 118 Class ASB Series 5 - . .
2 COMM I\/Iortgag_eTrust ) 2015-(:3 ] 3448 /0 8/15/
Class ASB Series CSAIL Commercial
2015-L.C19 3.040% 2/10/48 19 20 g/llortgz%eB TéUSt
2 COMM Mortgage Trust ass eres
Class ASB Series Ve CSzAO|1L5E:C4 . 3.617% 11/15/48 44 46
2016-DC2 3.550% 2/10/49 117 124 Mort Omn%erctlaCI 5
2,4 ortgage Trust Class
COMM Wortgage Trust Series 2015-C1 4.044% 4/15/50 50 52
2013-CR12 4.762% 10/10/46 25 26 24 CSGILtComrrTwerctiaél 5
2,4 ortgage Trust Class
COMM Mortgage Trust Series 2015-C3 4.266% 8/15/48 50 53
2014-CCRE15 4.815% 2/10/47 28 30 ? DBCClis MAoitgag_eTrust
2 ass eries
COMM Wortgage Trust 2018-C1 4.466% 10/15/51 100 17
2014-CR17 4.377% 5/10/47 25 26 ? DBCJlPM moggage Trust
2 ass eries
COMM Mortgage Trust 2016-C1 3.276% 5/10/49 75 81
2014-UBS2 4.701% 3/10/47 10 1 2 DBchPM XISoggage Trust
2.4 ass eries
COMM Mortgage Trust 2016-C3 2.890% 8/10/49 100 106
2013-L.C6 4.242% 1/10/46 25 26 ?  DBJPM Mortgage Trust .
24 COMM Mortgage Trust Class A5 Series 2017-C6 3.328% 6/10/50 100 110
Class C Series 2 DBJPM I\/IortgageTrust
2014-CCRE15 4.865% 2/10/47 50 54 Class A5 Series . ' o 50
2 CSAIL Commercial ,, _2000Co 1.926% 9/15/53 5
Mortgage Trust Class A3 “  DBJPM Mortgage Trust
Series 2019-C16 3.329% 6/15/52 275 301 Class AM Series . . o
2 CSAIL Commercial , _2017—(:6 . 3.561% 6/10/50
Mortgage Trust Class A3 Discover Card Execution
Series 2021-C20 2.805% 3/15/54 250 265 Note Trust Class A o 101524 275 -
2 CSAIL Commercial ) .SGI'IGS 2015-A3 ) 1.890% /15/.
Mortgage Trust Class A4 Discover Card Execution
Series 2015-C1 3.505% 4/15/50 100 108 Note Trust Class A1 o 81505 - 035
2 CSAIL Commercial ) _Senes 2015-A1 ) 3.030% /
Mortgage Trust Class A4 Discover Card Execution
Series 2015-C2 3.504% 6/15/57 150 162 Note Trust Class A2 5 3909 - 150 152
2 CSAIL Commercial 2 Serles 2017—A2 .390% 115/
Mortgage Trust Class A4 Drive Auto Recewables
Series 2015-C3 3.718% 8/15/48 100 109 Trust Class B Series . . 8
2 CSAIL Commercial , 2020-1 . 2.080% 7/15/24
I\/Io_rtgage Trust Class A4 Drive Auto Reoeévables
Series 2015-C4 3.808% 11/15/48 200 220 ;%J; 1C|655 B Series 0.650% 2115125 5 o5
- . 0



Total Bond Market Index Portfolio

Face Market Face Market
Maturity Amount Value® Maturity Amount Value®
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
2 Drive Auto Receivables 124 Fannie Mae-Aces
Trust Class C Series Class A2 Series
2020-1 2.360% 3/16/26 50 50 2016-M11 2.369% 7/25/26 250 265
2 Drive Auto Receivables 124 Fannie Mae-Aces
Trust Class C Series Class A2 Series
2021-1 1.020% 6/15/27 25 25 2016-M12 2.533% 9/25/26 250 265
2 Drive Auto Receivables 124 Fannie Mae-Aces
Trust Class D Series Class A2 Series
2018-5 4.300% 4/15/26 35 36 2016-M13 2.566% 9/25/26 75 80
2 Drive Auto Receivables 12 Fannie Mae-Aces
Trust Class D Series Class A2 Series
2019-1 4.090% 6/15/26 110 114 2016-M3 2.702% 2/25/26 98 105
2 Exeter Automobile 12 Fannie Mae-Aces
Receivables Trust Class A2 Series
Class B Series 2021-1A  0.500% 2/18/25 35 35 2016-M4 2.576% 3/25/26 100 107
2 Exeter Automobile 12 Fannie Mae-Aces
Receivables Trust Class A2 Series
Class C Series 2020-3 1.320% 7/15/25 75 76 2016-M42 1.270% 7/25/30 10 10
2 Exeter Automobile 12 Fannie Mae-Aces
Receivables Trust Class A2 Series
Class C Series 2021-1A  0.740% 1/15/26 85 85 2016-M5 2.469% 4/25/26 200 213
2.4 Fannie Mae-Aces Class 2 Fannie Mae-Aces
1A Series 2014-M7 3.338% 6/25/24 229 244 Class A2 Series
1.2 Fannie Mae-Aces Class 2016-M7 2.499% 9/25/26 65 68
2A2 Series 2019-M21 2.350% 2/25/31 30 32 12 Fannie Mae-Aces
.2 Fannie Mae-Aces Class A Class A2 Series
Series 2015-M2 2.620% 12/25/24 157 166 2016-M9 2.292% 6/25/26 300 316
2 Fannie Mae-Aces 124 Fannie Mae-Aces
Class A1 Series Class A2 Series
2015-M8 2.344% 1/25/25 27 28 2017-M1 2.496% 10/25/26 179 190
124 Fannie Mae-Aces 124 Fannie Mae-Aces
Class A2 Series Class A2 Series
2013-M14 3.329% 10/25/23 236 249 2017-M12 3.181% 6/25/27 289 319
2 Fannie Mae-Aces 124 Fannie Mae-Aces
Class A2 Series Class A2 Series
2013-M7 2.280% 12/27/22 46 47 2017-M14 2.964% 11/25/27 75 82
1.24 Eannie Mae-Aces 124 Fannie Mae-Aces
Class A2 Series Class A2 Series
2014-M1 3.185% 7/25/23 238 249 2017-M2 2.890% 2/25/27 197 213
.24 Fannie Mae-Aces 124 Fannie Mae-Aces
Class A2 Series Class A2 Series
2014-M13 3.021% 8/25/24 176 188 2017-M4 2.665% 12/25/26 186 199
1.24 Fannie Mae-Aces 124 Fannie Mae-Aces
Class A2 Series Class A2 Series
2014-M2 3.513% 12/25/23 232 247 2017-M5 3.276% 4/25/29 75 84
1.2.4 Fannie Mae-Aces 124 Fannie Mae-Aces
Class A2 Series Class A2 Series
2014-M3 3.501% 1/25/24 99 105 2017-M7 2.961% 2/25/27 250 272
1.24 Fannie Mae-Aces 1.2.4 Fannie Mae-Aces
Class A2 Series Class A2 Series
2014-M4 3.346% 3/25/24 139 148 2017-M8 3.061% 5/25/27 514 566
124 Fannie Mae-Aces 124 Fannie Mae-Aces
Class A2 Series Class A2 Series
2014-M8 3.056% 6/25/24 141 150 2018-M10 3.482% 7/25/28 125 141
124 Fannie Mae-Aces "% Fannie Mae-Aces
Class A2 Series Class A2 Series
2014-M9 3.103% 7/25/24 178 189 2018-M10 3.610% 2/25/31 300 351
.2 Fannie Mae-Aces 124 Fannie Mae-Aces
Class A2 Series Class A2 Series
2015-M1 2.532% 9/25/24 272 286 2018-M12 3.775% 8/25/30 50 58
.24 Fannie Mae-Aces 124 Fannie Mae-Aces
Class A2 Series Class A2 Series
2015-M10 3.092% 4/25/27 99 109 2018-M13 3.820% 9/25/30 200 236
124 Fannie Mae-Aces 24 Fannie Mae-Aces
Class A2 Series Class A2 Series
2015-M12 2.884% 5/25/25 201 214 2018-M14 3.700% 8/25/28 175 201
124 Fannie Mae-Aces %4 Fannie Mae-Aces
Class A2 Series Class A2 Series
2015-M15 2.923% 10/25/25 275 296 2018-M4 3.147% 3/25/28 165 183
2 Fannie Mae-Aces 124 Fannie Mae-Aces
Class A2 Series Class A2 Series
2015-M3 2.723% 10/25/24 91 96 2018-M7 3.150% 3/25/28 100 m
1.2 Fannie Mae-Aces 124 Fannie Mae-Aces
Class A2 Series Class A2 Series
2015-M7 2.590% 12/25/24 165 174 2019-M1 3.673% 9/25/28 200 228
1.24 Fannie Mae-Aces 124 Fannie Mae-Aces
Class A2 Series Class A2 Series
2015-M8 2.900% 1/25/25 100 107 2019-M12 2.885% 6/25/29 400 438



Total Bond Market Index Portfolio

Face Market Face Market
Maturity Amount Value® Maturity Amount Value®
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
12 Fannie Mae-Aces 2 Ford Credit Auto Lease
Class A2 Series Trust Class A3 Series
2019-M18 2.469% 8/25/29 250 268 2020-B 0.620% 8/15/23 150 150
124 Fannie Mae-Aces 2 Ford Credit Auto Lease
Class A2 Series Trust Class A4 Series
2019-M2 3.749% 11/25/28 200 226 2019-A 2.980% 6/15/22 4 4
12 Fannie Mae-Aces 2 Ford Credit Auto Owner
Class A2 Series Trust Class A3 Series
2019-M5 3.273% 2/25/29 200 225 2019-A 2.780% 9/15/23 91 92
2 Fannie Mae-Aces 2 Ford Credit Auto Owner
Class A2 Series Trust Class A3 Series
2019-M7 3.143% 4/25/29 230 258 2020-A 1.040% 8/15/24 25 25
12 Fannie Mae-Aces 2 Ford Credit Auto Owner
Class A2 Series Trust Class A3 Series
2019-M9 2.937% 4/25/29 345 381 2020-B 0.560% 10/15/24 150 151
2 Fannie Mae-Aces 2 Ford Credit Auto Owner
Class A2 Series Trust Class A3 Series
2020-M1 2.444% 10/25/29 950 1,026 2020-C 0.410% 7/15/25 75 75
12 Fannie Mae-Aces 2 Ford Credit Auto Owner
Class A2 Series Trust Class A3 Series
2020-M14 1.784% 5/25/30 150 153 2021-A 0.260% 2/15/24 100 100
2 Fannie Mae-Aces 2 Ford Credit Auto Owner
Class A2 Series Trust Class A3 Series
2020-M22 2.522% 8/25/29 375 402 2021-A 0.300% 8/15/25 150 150
124 Fannie Mae-Aces 2 Ford Credit Auto Owner
Class A2 Series Trust Class A4 Series
2020-M29 1.492% 5/25/30 100 100 2019-A 2.850% 8/15/24 50 52
2 Fannie Mae-Aces 2 Ford Credit Auto Owner
Class A2 Series Trust Class A4 Series
2020-M46 1.323% 5/25/30 250 247 2020-B 0.790% 11/15/25 35 35
12 Fannie Mae-Aces 2 Ford Credit Auto Owner
Class A2 Series Trust Class A4 Series
2020-M5 2.210% 1/25/30 125 132 2020-C 0.510% 8/15/26 25 25
124 Fannie Mae-Aces 2 Ford Credit Auto Owner
Class A2 Series Trust Class A4 Series
2020-M52 1.363% 10/25/30 175 171 2021-A 0.300% 4/15/24 25 25
124 Fannie Mae-Aces 2 Ford Credit Auto Owner
Class A2 Series Trust Class A4 Series
2021-M1 1.436% 11/25/30 60 59 2021-A 0.490% 9/15/26 50 50
124 Fannie Mae-Aces 2 Ford Credit Floorplan
Class A2 Series Master Owner Trust
2021-M11 1.507% 3/25/31 225 225 Class A Series 2017-3 2.480% 9/15/24 170 175
2 Fannie Mae-Aces 2 Ford Credit Floorplan
Class A2 Series Master Owner Trust
2021-M13 1.659% 4/25/31 50 50 Class A Series 2018-2 3.170% 3/15/25 200 209
124 Fannie Mae-Aces 2 Ford Credit Floorplan
Class A3 Series Master Owner Trust
2018-M3 3.191% 2/25/30 75 84 Class A Series 2019-4 2.440% 9/15/26 185 195
124 Fannie Mae-Aces 2 Ford Credit Floorplan
Class APT Series Master Owner Trust
2013-M12 2.488% 3/25/23 152 157 Class A Series 2020-2 1.060% 9/15/27 50 50
124 Fannie Mae-Aces 2 Ford Credit Floorplan
Class APT Series Master Owner Trust
2013-M14 2.634% 4/25/23 39 40 Class A1 Series 2020-1  0.700% 9/15/25 275 276
124 Fannie Mae-Aces 12 Freddie Mac Multifamily
Class ASV2 Series Structured Pass Through
2014-M12 2.614% 10/25/21 36 36 Certificates Class A1
1.2.4 Fannie Mae-Aces Series KO30 2.779% 9/25/22 25 25
Class ATS2 Series 12 Freddie Mac Multifamily
2018-M2 2.999% 1/25/28 425 468 Structured Pass Through
1.24 Fannie Mae-Aces Certificates Class A1
Class AV2 Series Series K032 3.016% 2/25/23 80 81
2015-M4 2.509% 7/25/22 78 78 12 Freddie Mac Multifamily
1.2 Fannie Mae-Aces Structured Pass Through
Class AV2 Series Certificates Class A1
2016-M2 2.152% 1/25/23 103 105 Series K033 2.871% 2/25/23 110 112
1.2 Fannie Mae-Aces 12 Freddie Mac Multifamily
Class AV2 Series Structured Pass Through
2016-M7 2.157% 10/25/23 37 38 Certificates Class A1
124 Eannie Mas-Aces Series K038 2.604% 10/25/23 26 27
Class AV2 Series 2 Freddie Mac Multifamily
2017-M10 2.639% 7/25/24 109 114 gtru_cft_ured Pglss ThArc1)U9h
12,4 : . ertificates Class
Fannie Mae ices Series K039 2.683% 12/25/23 23 24
2017-M15 3.196% 11/25/27 275 297 2 Freddie Mac Multifamily
2 Fifth Third Auto Trust Structured Pass Through
Class A3 Series 2019-1  2.640% 12/15/23 76 77 ertificates Class o
2 Fifth Third Auto Trust Series K040 2.768% 4/25/24 53 55
Class A4 Series 2019-1  2.690% 11/16/26 50 52
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Face Market Face Market
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12 Freddie Mac Multifamily 124 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A1 Certificates Class A2
Series K042 2.267% 6/25/24 24 25 Series K031 3.300% 4/25/23 1,215 1,274
12 Freddie Mac Multifamily 124 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A1 Certificates Class A2
Series K043 2.532% 10/25/23 23 23 Series K032 3.310% 5/25/23 340 357
12 Freddie Mac Multifamily 124 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A1 Certificates Class A2
Series K045 2.493% 4/25/48 70 72 Series K033 3.060% 7/25/23 325 340
12 Freddie Mac Multifamily 124 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A1 Certificates Class A2
Series K047 2.827% 12/25/24 56 58 Series K034 3.531% 7/25/23 288 304
12 Freddie Mac Multifamily 124 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A1 Certificates Class A2
Series K080 3.736% 4/25/28 93 103 Series K035 3.458% 8/25/23 400 422
12 Freddie Mac Multifamily 124 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A1 Certificates Class A2
Series K087 3.591% 10/25/27 92 102 Series K036 3.527% 10/25/23 325 346
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A1 Certificates Class A2
Series K121 0.995% 11/25/53 25 25 Series K038 3.389% 3/25/24 200 214
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A1 Certificates Class A2
Series K122 0.863% 11/25/30 15 15 Series K039 3.303% 7/25/24 225 242
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A1 Certificates Class A2
Series K129 1.342% 9/25/30 50 50 Series K040 3.241% 9/25/24 275 296
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A1 Certificates Class A2
Series K1520 2.007% 7/25/35 50 52 Series K041 3.171% 10/25/24 275 296
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A1 Certificates Class A2
Series K730 3.452% 9/25/24 5 5 Series K042 2.670% 12/25/24 25 27
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K017 2.873% 12/25/21 304 306 Series K043 3.062% 12/25/24 150 161
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K019 2.272% 3/25/22 138 139 Series K045 3.023% 4/25/48 175 188
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K020 2.373% 5/25/22 349 354 Series K046 3.205% 3/25/25 175 189
12 Freddie Mac Multifamily 124 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K021 2.396% 6/25/22 222 226 Series K047 3.329% 5/25/25 175 191
12 Freddie Mac Multifamily 124 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K026 2.510% 11/25/22 325 333 Series K048 3.284% 6/25/25 325 353
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K027 2.637% 1/25/23 325 335 Series K049 3.010% 7/25/25 125 135
12 Freddie Mac Multifamily 124 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K028 3.111% 2/25/23 475 493 Series K050 3.334% 8/25/25 200 218
124 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K029 3.320% 2/25/23 325 339 Series K052 3.151% 11/25/25 125 136
124 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K030 3.250% 4/25/23 325 339 Series K053 2.995% 12/25/25 75 81
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12 Freddie Mac Multifamily 124 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K054 2.745% 1/25/26 200 215 Series K081 3.900% 8/25/28 350 409
12 Freddie Mac Multifamily 124 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K056 2.525% 5/25/26 150 160 Series K082 3.920% 9/25/28 75 88
12 Freddie Mac Multifamily 124 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K058 2.653% 8/25/26 100 107 Series K083 4.050% 9/25/28 1,700 2,001
124 Freddie Mac Multifamily 124 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K063 3.430% 1/25/27 475 530 Series K084 3.780% 11/25/51 275 317
12 Freddie Mac Multifamily 124 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K064 3.224% 3/25/27 300 332 Series K085 4.060% 10/25/28 225 264
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K065 3.243% 4/25/27 433 480 Series K087 3.771% 12/25/28 400 464
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K066 3.117% 6/25/27 150 166 Series K088 3.690% 1/25/29 275 318
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K067 3.194% 7/25/27 500 555 Series K089 3.563% 1/25/29 25 29
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K068 3.244% 8/25/27 125 139 Series K090 3.422% 2/25/29 200 228
124 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K069 3.187% 9/25/27 200 222 Series K091 3.505% 3/25/29 450 516
124 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K070 3.303% 11/25/27 75 84 Series K092 3.298% 4/25/29 225 255
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K071 3.286% 11/25/27 225 252 Series K093 2.982% 5/25/29 400 444
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K072 3.444% 12/25/27 100 113 Series K094 2.903% 6/25/29 275 304
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K073 3.350% 1/25/28 125 141 Series K095 2.785% 6/25/29 275 301
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K074 3.600% 1/25/28 225 257 Series K096 2.519% 7/25/29 225 242
124 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K075 3.650% 2/25/28 150 172 Series K098 2.425% 8/25/29 450 482
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K076 3.900% 4/25/28 350 407 Series K099 2.595% 9/25/29 210 227
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K078 3.854% 6/25/28 100 116 Series K101 2.524% 10/25/29 370 399
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K079 3.926% 6/25/28 25 29 Series K102 2.537% 10/25/29 350 378
124 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K080 3.926% 7/25/28 175 204 Series K103 2.651% 11/25/29 300 326
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12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K104 2.253% 2/25/52 445 471 Series K129 1.914% 5/25/31 400 412
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K105 1.872% 3/25/53 95 98 Series K1510 3.718% 1/25/31 75 88
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K106 2.069% 1/25/30 1,300 1,359 Series K1511 3.470% 3/25/31 100 116
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K107 1.639% 1/25/30 100 101 Series K1514 2.859% 10/25/34 225 250
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K108 1.517% 3/25/30 150 151 Series K1515 1.940% 2/25/35 150 151
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K109 1.558% 4/25/30 425 428 Series K1516 1.721% 5/25/35 225 221
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K110 1.477% 4/25/30 25 25 Series K1517 1.716% 7/25/35 25 25
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K111 1.350% 5/25/30 25 25 Series K1518 1.860% 10/25/35 100 100
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K114 1.366% 6/25/30 125 124 Series K1519 2.013% 12/25/35 100 102
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K116 1.378% 7/25/30 320 317 Series K152 3.080% 1/25/31 100 113
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K117 1.406% 8/25/30 25 25 Series K1520 2.438% 2/25/36 200 212
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K118 1.493% 9/25/30 400 400 Series K155 3.750% 11/25/32 100 18
12 Freddie Mac Multifamily 124 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K120 1.5600% 10/25/30 300 300 Series K157 3.990% 5/25/33 75 90
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K121 1.547% 11/25/53 175 176 Series K717 2.991% 9/25/21 170 170
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K122 1.521% 11/25/30 175 175 Series K718 2.791% 1/25/22 210 21
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K124 1.658% 12/25/30 150 152 Series K720 2.716% 6/25/22 150 152
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K125 1.846% 1/25/31 700 720 Series K723 2.454% 8/25/23 125 129
12 Freddie Mac Multifamily 124 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K126 2.074% 1/25/31 250 262 Series K724 3.062% 11/25/23 100 105
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K127 2.108% 1/25/31 425 447 Series K726 2.905% 4/25/24 180 189
12 Freddie Mac Multifamily 12 Freddie Mac Multifamily
Structured Pass Through Structured Pass Through
Certificates Class A2 Certificates Class A2
Series K128 2.020% 3/25/31 250 261 Series K727 2.946% 7/25/24 200 211



Total Bond Market Index Portfolio

Face Market Face Market
Maturity Amount Value® Maturity Amount Value®
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
124 Freddie Mac Multifamily GM Financial Automobile
%trugft_ured ngs ThAr(%ugh éea'SinngrZLJStZChSS A 0.800% 7/20/23 25 25
ertificates Class eries - . °
" Series K728 3.064% 8/25/24 250 266 GM Financial Automobile
*  Freddie Mac Multifamily Leasing Trust Class A3
Structured Pass Through Series 2020-3 0.450% 8/21/23 475 476
ger'mﬁc%ezsgﬁass A2 31369 1012524 900 963 GM Financial Automobile
eries . i
124 Freddie Mac Multifamily ’ éi?féggz&ugs-tzmass o 2.720% 3/20/23 50 50
%trug:ft_ur?d PglssThArgugh GM Financial Automobile
ertificates Class Leasing Trust Class A4
Series K730 3.590% 1/25/25 275 299 Serieng0204 1.700% 12/20/23 10 10
124 Freddie Mac Multifamily GM Financial Automobile
gggt%tilé;?gspélsasslhg\gugh gea'SiHQZEZUStSClaSS A 0.510% 10/21/24 25 25
eries - . o
. Series K731 3.600% 2/25/25 225 244 GM Financial Consumer
. Fresdd|e Ma?j I\F{Iultn;ggmly N Automobile Receivables
tructured Pass Throug Trust Class A3 Series
Certificates Class A2 . 2018-2 2.810% 12/16/22 18 18
. Ser!es K734 . ) 3.208% 2/25/26 375 409 GM Financial Consumer
: Fresddle l\/Ia(cj l'\D/IuItlfTar:me . Automobile Receivables
tructured Pass Throug Trust Class A3 Series
Ceﬁtificates Class A2 . 2020-1 1.840% 9/16/24 90 91
_ Seriesk73s 2.862% 5/25/26 500 540 GM Financial Consumer
. Fresdd|e Ma?j I\F{Iultn;ggmly N Automobile Receivables
tructured Pass Throug Trust Class A3 Series
Cer_tificates Class A2 . 2020-3 0.450% 4/16/25 175 175
. Ser!es K737 . ) 2.525% 10/25/26 400 427 GM Financial Consumer
: Fresddle l\/Ia(cj l'\D/IuItlfTar:me . Automobile Receivables
tructured Pass Throug Trust Class A3 Series
Cer;ificates Class A2 . 2020-4 0.380% 8/18/25 115 115
T Ser!es K738 ] ) 1.545% 1/25/27 100 102 GM Financial Consumer
. Fresdd|e l\/Ia(cj I\F{Iultnggr:nﬂy N Automobile Receivables
tructured Pass Throug Trust Class A3 Series
Certificates Class A2 5 2021-2 0.510% 4/16/26 55 55
. Ser!es K739 . ) 1.336% 9/25/27 25 25 GM Financial Consumer
: Fresddle Ma(cj l'\D/IuItlfTar:me . Automobile Receivables
tructured Pass Throug Trust Class A4 Series
Cer;ificates Class A2 . 2018-2 3.020% 12/18/23 75 76
_ Sereskzmz 1.760% 3/25/28 200 206 GM Financial Consumer
. Fregid@ l\/Ia(cj I\F{Iultnggr:nﬂy N Automobile Receivables
ructured Pass Throug Trust Class A4 Series
Certificates Class A2 . 2018-4 3.320% 6/17/24 25 26
. Ser!es K743 . ) 1.770% 5/25/28 125 129 GM Financial Consumer
: Fresddle Ma(cj l'\D/IuItlfTar:me . Automobile Receivables
tructured Pass Throug Trust Class A4 Series
Cer;ificates Class A2 . 2020-1 1.900% 3/17/25 30 31
_, SereskCO2  3370% 7/25/25 175 186 GM Financial Consumer
. Fregid@ l\/Ia(cj I\F{Iultnggr:nﬂy N Automobile Receivables
ructured Pass Throug Trust Class A4 Series
Cer_tificates Class A2 . 2020-3 0.580% 1/16/26 25 25
s Ser!es KWO01 . ) 2.853% 1/25/26 200 216 GM Financial Consumer
: Fresddle Ma(cj l'\D/IuItlfTar:me . Automobile Receivables
tructured Pass Throug Trust Class A4 Series
Certificates Class A3 . 2021-2 0.820% 10/16/26 25 25
|, SeriesKiS10  3.794% 1/25/34 395 477 GM Financial Leasing Trust
# Freddie Mac Multifamily Class A3 Series 2021-1  0.260% 2/20/24 75 75
gg?ticfﬁlé;?gspglsasslh&%ugh GM Financial Leasing Trust
] _ o
Series K1511 3.542% 3/25/34 225 266 CIa;s AS_Serles 2021 2 0.340% 5/20/24 100 100
. : . X GM Financial Leasing Trust
i Fresciolletl\/laizj "\Dﬂultlszalgrwwlv . Class A4 Series 20212 0.410% 5/20/25 25 25
Cergticfité;?es glsasss Ar%ug GM Financial Securitized
Series K1513 2.797% 8/25/34 335 370 Jorn ClassA3Series o 10/16/25 o o
"#  Freddie Mac Multifamily GM Financial Securitized .
Structured Pass Through ;
Certificates Class A3 ;%rzr?-glass A Series 0.540% 5/17/27 250 248
Series K154 3.459% 11/25/32 50 58 G Mortgage Securities TV
12 . .
Fr%ci?ditmaez ’;’/lauslgfﬁ?;“’lzgh gg{ gltlag %%SS Ao Series 2.943% 2/10/46 92 95
Certificates Class A3 " ' °
Series K155 3.750% 4/25/33 200 240 Gscg/!gfltlgg%i SSeA%Uggﬁzs
124 Freddie Mac Multifamily
Structured Pass Through 2013-GC10 N 3.279% 2/10/46 35 36
Certificates Class A3 GS Mortgage Securities
Series K157 3.990% 8/25/33 75 92 ;fufzt 8'853 A3 Series 2829 110/4 031 3o
2 GM Financial Automobile 012-GC6 . 3.482% /1045 3 3
Leasing Trust Class A3 GSTMSCirg:gg Asg%uéﬁ'eis
Series 2020-1 1.670% 12/20/22 25 25
eres ° f201 2012-GCJ9 2.773% 11/10/45 121 124



Total Bond Market Index Portfolio

Face Market Face Market
Maturity Amount Value® Maturity Amount Value®
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
2GS Mortgage Securities 2GS Mortgage Securities
Trust Class A3 Series Trust Class AAB Series
2017-GS6 3.433% 5/10/50 150 165 2014-GC22 3.467% 6/10/47 27 28
2 GS Mortgage Securities 2GS Mortgage Securities
Trust Class A4 Series Trust Class AAB Series
2012-GCJ7 3.377% 5/10/45 84 85 2014-GC26 3.365% 11/10/47 52 54
2GS Mortgage Securities 2GS Mortgage Securities
Trust Class A4 Series Trust Class AAB Series
2013-GC12 3.135% 6/10/46 90 94 2015-GC32 3.513% 7/10/48 105 m
2GS Mortgage Securities 2GS Mortgage Securities
Trust Class A4 Series Trust Class AB Series
2014-GC18 4.074% 1/10/47 200 214 2015-GC34 3.278% 10/10/48 m 17
2GS Mortgage Securities 2GS Mortgage Securities
Trust Class A4 Series Trust Class AS Series
2015-GC30 3.382% 5/10/50 150 162 2013-GCJ2 3.375% 6/10/46 39 41
2GS Mortgage Securities 2GS Mortgage Securities
Trust Class A4 Series Trust Class AS Series
2015-GC32 3.764% 7/10/48 50 b5 2014-GC26 3.964% 11/10/47 50 54
2GS Mortgage Securities 24 GS Mortgage Securities
Trust Class A4 Series Trust Class AS Series
2015-GC34 3.506% 10/10/48 100 109 2016-GS4 3.645% 11/10/49 50 54
2 GS Mortgage Securities 24 GS Mortgage Securities
Trust Class A4 Series Trust Class AS Series
2016-GS2 3.050% 5/10/49 75 80 2017-GSb 3.826% 3/10/50 50 55
2 GS Mortgage Securities 2GS Mortgage Securities
Trust Class A4 Series Trust Class AS Series
2016-GS3 2.850% 10/10/49 200 213 2017-GS7 3.663% 8/10/50 70 76
24 GS Mortgage Securities 2 GS Mortgage Securities
Trust Class A4 Series Trust Class AS Series
2016-GS4 3.442% 11/10/49 75 82 2019-GC42 3.212% 9/1/52 50 b4
2GS Mortgage Securities 24 GS Mortgage Securities
Trust Class A4 Series Trust Class AS Series
2017-GS5 3.674% 3/10/50 150 167 2020-GC45 3.173% 2/13/53 35 38
2GS Mortgage Securities 2GS Mortgage Securities
Trust Class A4 Series Trust Class AS Series
2017-GS7 3.430% 8/10/50 261 287 2020-GSA2 2.224% 12/12/53 25 25
2GS Mortgage Securities 24 GS Mortgage Securities
Trust Class A4 Series Trust Class B Series
2019-GC39 3.567% 5/10/52 100 112 2014-GC24 4.648% 9/10/47 25 26
2GS Mortgage Securities 24 GS Mortgage Securities
Trust Class A4 Series Trust Class B Series
2019-GC40 3.160% 7/10/52 150 164 2014-GC26 4.215% 11/10/47 50 52
2GS Mortgage Securities 24 GS Mortgage Securities
Trust Class A4 Series Trust Class C Series
2019-GC42 3.001% 9/1/52 275 297 2017-GS6 4.322% 5/10/50 10 1
2GS Mortgage Securities 2 Honda Auto Receivables
Trust Class A4 Series Owner Trust Class A3
2019-GSA1 3.048% 11/10/52 125 135 Series 2018-2 3.010% 5/18/22 8 8
24 GS Mortgage Securities 2 Honda Auto Receivables
Trust Class Ab Series Owner Trust Class A3
2013-GC13 4.188% 7/10/46 20 21 Series 2019-2 2.520% 6/21/23 104 106
2 GS Mortgage Securities 2 Honda Auto Receivables
Trust Class Ab Series Owner Trust Class A3
2013-GC14 4.243% 8/10/46 200 213 Series 2020-1 1.610% 4/22/24 110 112
2GS Mortgage Securities 2 Honda Auto Receivables
Trust Class A5 Series Owner Trust Class A3
2014-GC22 3.862% 6/10/47 50 b4 Series 2020-2 0.820% 7/15/24 60 60
2 GS Mortgage Securities 2 Honda Auto Receivables
Trust Class Ab Series Owner Trust Class A3
2014-GC24 3.931% 9/10/47 125 136 Series 2020-3 0.370% 10/18/24 360 360
2 GS Mortgage Securities 2 Honda Auto Receivables
Trust Class A5 Series Owner Trust Class A3
2014-GC26 3.629% 11/10/47 225 243 Series 2021-1 0.270% 4/21/25 100 100
2GS Mortgage Securities 2 Honda Auto Receivables
Trust Class Ab Series Owner Trust Class A3
2015-GC28 3.396% 2/10/48 150 161 Series 2021-2 0.330% 8/15/25 125 125
2GS Mortgage Securities 2 Honda Auto Receivables
Trust Class Ab Series Owner Trust Class A4
2020-GC45 2.9M% 2/13/53 125 134 Series 2018-11 2.780% 5/15/24 64 64
2 GS Mortgage Securities 2 Honda Auto Receivables
Trust Class Ab Series Owner Trust Class A4
2020-GC47 2.377% 5/12/53 75 77 Series 2018-2 3.160% 8/19/24 50 50
2GS Mortgage Securities 2 Honda Auto Receivables
Trust Class A5 Series Owner Trust Class A4
2020-GSA2 2.012% 12/12/53 125 125 Series 2019-2 2.540% 3/21/25 30 31
2 GS Mortgage Securities 2 Honda Auto Receivables
Trust Class AAB Series Owner Trust Class A4
2013-GC14 3.817% 8/10/46 13 13 Series 2020-1 1.630% 10/21/26 20 20
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] Face Market Face Market
Maturity Amount Value® Maturity Amount Value®
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
2 Honda Auto Receivables 2 JP Morgan Chase
Owner Trust Class A4 Commercial Mortgage
Series 2020-3 0.460% 4/19/27 25 25 Securities Trust
2 Honda Auto Receivables Class AS Series
Owner Trust Class A4 2013-C10 3.372% 12/15/47 39 40
Series 2021-1 0.420% 1/21/28 50 50 24 JP Morgan Chase
2 Hyundai Auto Receivables Commercial Mortgage
Trust Class A3 Series Securities Trust
2018-A 2.790% 7/15/22 3 3 Class AS Series
2 Hyundai Auto Receivables 2016-JP4 3.870% 12/15/49 75 83
Trust Class A3 Series 2 JP Morgan Chase
2020-A 1.410% 11/15/24 10 10 Commercial Mortgage
2 Hyundai Auto Receivables Securities Trust Class B
Trust Class A3 Series Series 2013-LC11 3.499% 4/15/46 50 51
2020-B 0.480% 12/16/24 " " 2 JPMBB Commercial
2 Hyundai Auto Receivables Mortgage Securities
Trust Class A3 Series Trust Class A2 Series
2020-C 0.380% 5/15/25 50 50 2014-C24 2.940% 11/15/47 10 10
2 Hyundai Auto Receivables ?  JPMBB Commercial
Trust Class A3 Series Mortgage Securities
2021-A 0.380% 9/15/25 50 50 Trust Class A3 Series
2 Hyundai Auto Receivables 2014-C19 3.669% 4/15/47 21 21
Trust Class A4 Series ?  JPMBB Commercial
2018-A 2.940% 6/17/24 75 76 #ﬂorigcalge Sﬁgusrltles
B . ) rust Class eries
HVTUngta 'C/faust;’ Eféiﬁii'es 2015-C31 3.801% 8/15/48 107 17
2020-B 0.620% 12/15/25 25 25 % JPMBB Commercial
2 Hyundai Auto Receivables Mortgage Securities
Trust Class A4 Series Trust Class A4 Series
2021-A 0.620% 5/17/27 25 25 2013-C14 4.133% 8/15/46 80 84
2 JP Morgan Chase ?  JPMBB Commercial
Commercial Mortgage Mortgage Securities
Securities Trust Trust Class A4 Series
Class A3 Series 2014-C19 3.997% 4/15/47 95 102
2012-C6 3.507% 5/15/45 149 151 ?  JPMBB Commercial
2 JP Morgan Chase Mortgage Securities
Commercial Mortgage Trust Class A4 Series
Securities Trust 2014-C22 3.801% 9/15/47 175 189
Class A3 Series 2 JPMBB Commercial
2012-C8 2.829% 10/15/45 109 111 Mortgage Securities
2 JP Morgan Chase Trust Class A4 Series
Commercial Mortgage 2014-C26 3.494% 1/15/48 175 189
Securities Trust ?  JPMBB Commercial
Class A4 Series Mortgage Securities
2012-CBX 3.483% 6/15/45 127 129 Trust Class A4 Series
2 JP Morgan Chase 2015-C27 3.179% 2/15/48 59 63
Commercial Mortgage 2 JPMBB Commercial
Securities Trust Mortgage Securities
Class A4 Series Trust Class A4 Series
2013-C16 4.166% 12/15/46 100 107 2015-C28 3.227% 10/15/48 125 133
24 JP Morgan Chase 2 JPMBB Commercial
Commercial Mortgage Mortgage Securities
Securities Trust Trust Class A4 Series
Class A4 Series 2015-C29 3.611% 5/15/48 100 108
2016-JP4 3.648% 12/15/49 100 m 2 JPMBB Commercial
2 JP Morgan Chase Mortgage Securities
Commercial Mortgage Trust Class A4 Series
Securities Trust 2015-C33 3.770% 12/15/48 82 91
Class A5 Series 2 JPMBB Commercial
2013-C10 3.143% 12/15/47 51 53 Mortgage Securities
2 JP Morgan Chase Trust Class A5 Series
Commercial Mortgage 2013-C12 3.664% 7/15/45 39 41
Securities Trust 2 JPMBB Commercial
Class A5 Series Mortgage Securities
2013-LC11 2.960% 4/15/46 208 216 Trust Class Ab Series
2 JP Morgan Chase 2013-C15 4.131% 11/15/45 65 70
Commercial Mortgage 2 JPMBB Commercial
Securities Trust Mortgage Securities
Class Ab Series Trust Class A5 Series
2014-C20 3.805% 7/15/47 75 81 2014-C18 4.079% 2/15/47 127 137
2 JP Morgan Chase 2 JPMBB Commercial
Commercial Mortgage Mortgage Securities
Securities Trust Trust Class Ab Series
Class A5 Series 2014-C21 3.775% 8/15/47 25 27
2015-JP1 3.914% 1/15/49 75 83 2 JPMBB Commercial
2 JP Morgan Chase Mortgage Securities
Commercial Mortgage Trust Class Ab Series
Securities Trust 2014-C23 3.934% 9/15/47 85 93
Class Ab Series
2016-JP3 2.870% 8/15/49 250 266
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Coupon Date ($000) ($000) Coupon Date ($000) ($000)
2 JPMBB Commercial 2 JPMBB Commercial
Mortgage Securities Mortgage Securities
Trust Class A5 Series Trust Class ASB Series
2014-C24 3.639% 11/15/47 50 54 2015-C29 3.304% 5/15/48 46 48
2 JPMBB Commercial 2 JPMBB Commercial
Mortgage Securities Mortgage Securities
Trust Class Ab Series Trust Class ASB Series
2014-C25 3.672% 11/15/47 200 216 2015-C30 3.559% 7/15/48 100 104
2 JPMBB Commercial 2 JPMBB Commercial
Mortgage Securities Mortgage Securities
Trust Class Ab Series Trust Class ASB Series
2015-C30 3.822% 7/15/48 100 110 2015-C31 3.540% 8/15/48 45 47
2 JPMBB Commercial 2 JPMBB Commercial
Mortgage Securities Mortgage Securities
Trust Class Ab Series Trust Class ASB Series
2015-C32 3.5698% 11/15/48 125 135 2015-C32 3.358% 11/15/48 101 107
24 JPMBB Commercial 2 JPMBB Commercial
Mortgage Securities Mortgage Securities
Trust Class AS Series Trust Class ASB Series
2013-C12 4.175% 7/15/45 26 27 2016-C1 3.316% 3/15/49 67 70
24 JPMBB Commercial 24 JPMBB Commercial
Mortgage Securities Mortgage Securities
Trust Class AS Series Trust Class B Series
2013-C14 4.409% 8/15/46 30 32 2014-C18 4.960% 2/15/47 30 32
2 JPMBB Commercial 2 JPMBB Commercial
Mortgage Securities Mortgage Securities
Trust Class AS Series Trust Class B Series
2013-C15 4.420% 11/15/45 35 37 2014-C26 3.951% 1/15/48 50 53
24 JPMBB Commercial 2 JPMCC Commercial
Mortgage Securities Mortgage Securities
Trust Class AS Series Trust Class A2 Series
2014-C18 4.439% 2/15/47 25 27 2017-JP6 3.050% 7/15/50 29 30
24 JPMBB Commercial 2 JPMCC Commercial
Mortgage Securities Mortgage Securities
Trust Class AS Series Trust Class A4 Series
2014-C19 4.243% 4/15/47 50 54 2019-COR5 3.386% 6/13/52 200 221
2 JPMBB Commercial 2 JPMCC Commercial
Mortgage Securities Mortgage Securities
Trust Class AS Series Trust Class Ab Series
2014-C22 4.110% 9/15/47 50 53 2017-JP5 3.723% 3/15/50 400 445
24 JPMBB Commercial 2 JPMCC Commercial
Mortgage Securities Mortgage Securities
Trust Class AS Series Trust Class A5 Series
2014-C23 4.202% 9/15/47 50 54 2017-JP6 3.490% 7/15/50 100 110
24 JPMBB Commercial 2 JPMCC Commercial
Mortgage Securities Mortgage Securities
Trust Class AS Series Trust Class Ab Series
2014-C24 3.914% 11/15/47 75 79 2019-COR4 4.029% 3/10/52 300 344
2 JPMBB Commercial 2 JPMCC Commercial
Mortgage Securities Mortgage Securities
Trust Class AS Series Trust Class AS Series
2014-C25 4.065% 11/15/47 50 54 2017-JP6 3.744% 7/15/50 100 110
2 JPMBB Commercial 2 JPMCC Commercial
Mortgage Securities Mortgage Securities
Trust Class AS Series Trust Class AS Series
2014-C26 3.800% 1/15/48 50 54 2019-COR5 3.669% 6/13/52 25 28
2 JPMBB Commercial 2 JPMDB Commercial
Mortgage Securities Mortgage Securities
Trust Class AS Series Trust Class A4 Series
2015-C28 3.5632% 10/15/48 50 53 2016-C2 3.144% 6/15/49 75 80
24 JPMBB Commercial 2 JPMDB Commercial
Mortgage Securities Mortgage Securities
Trust Class AS Series Trust Class A4 Series
2015-C30 4.226% 7/15/48 50 55 2018-C8 4.211% 6/15/51 225 259
24 JPMBB Commercial 2 JPMDB Commercial
Mortgage Securities Mortgage Securities
Trust Class ASB Series Trust Class A4 Series
2013-C14 3.761% 8/15/46 18 19 2019-COR6 3.057% 11/13/52 175 189
2 JPMBB Commercial 2 JPMDB Commercial
Mortgage Securities Mortgage Securities
Trust Class ASB Series Trust Class Ab Series
2013-C15 3.659% 11/15/45 5 5 2017-C7 3.409% 10/15/50 75 83
2 JPMBB Commercial 2 JPMDB Commercial
Mortgage Securities Mortgage Securities
Trust Class ASB Series Trust Class A5 Series
2014-C21 3.428% 8/15/47 18 19 2020-COR7 2.180% 5/13/53 50 51
2 JPMBB Commercial 2 JPMDB Commercial
Mortgage Securities Mortgage Securities
Trust Class ASB Series Trust Class AS Series
2015-C27 3.017% 2/15/48 84 88 2016-C2 3.484% 6/15/49 50 53
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Face Market ] t
i ° Maturity Amount Value
Maturity Amount Value Coupon ity 500, oo,
Coupon Date ($000) ($000)
i 2 Morgan Stanley Bank of
2,4
o CommerC{a_\ America Merrill Lynch
_ll\_/lortgcalge SXEUS”“(?S Trust Class A4 Series
rust Class eries o
2017-C7 3.713% 10/15/50 50 55 , M20185r—1C82tz;nley Bk of 3.732% 5/15/48 75
i org
oA CommerCI.a.\ America Merrill Lynch
_l\r/lortgcalge Sﬁgusrmgs Trust Class A4 Series
rust Class eries -
2018-C8 4.421% 6/15/51 25 29 2 M201 5—C52tznley Bk of 3.753% 12/15/47 75
2 - organ
Migcaiieﬁuzjnélifsit%S America Merrill Lynch
i - 9 50 50 Trust Class A4 Series
2 Series 20320 AA 1840% 12ferz2 2016-C28 3.544% 1/15/49 225 245
Mﬁ:acaes(jee'?rhs?nélasit%f:’ ?  Morgan Stanley Bank of
Series 2021-A 0.250% 1/16/24 75 75 %Tsirggsl\élizllszgc:
’ I\/IircedeTs-Benél Autzs 2017-C34 3.536% 11/15/52 150 166
ease Trust Class
Series 2021-B 0.400% 11/15/24 50 50 2 I\/Izrr%aer;i?;a'\r;llgriﬁ?_%gg
’ MirCEde'?thsetn(jz|§itoA4 Trust Class A5 Series o547 100 107
o -C14 4.064%
Series 2020-A 1.880% 9/15/25 25 25 - c2>?g1:ncs1tan|ey Bank of o
’ MﬁrcedeTS-B?ncz|aASu;%4 America Merrill Lynch
o 05 lass Ab Series
Series 2020-B 0.500% 6/15/26 10 10 ;rgﬁ_&aess i 38929 6/1547 100 108
2 Mercedes-Benz Auto 5
Morgan Stanley Bank of
Lease Trust Class A4 ) T
Series 2021-A 0.320% 10/15/26 25 25 %Znsetrg; gﬁ;g Sex?ir;cs
* Mercedes-Benz Auto 2015-C25 3.635% 10/15/48 75 82
Lease Trust Class A4 ” oy Bank of
Series 2021-B 0.510% 3/15/27 25 25 Mzrr%inrigga’\r}lgkfrm o
’ Mercedesﬁen—? Auto Trust Class Ab Series o158 . -
Receivables Trust 2015-C26 3.531% 1
Class A3 Series 2020-1  0.550% 2/18/25 50 50 2 Morgan Stanley Bank of
2 Mercedesbl?en%_ Auto America Merrill Lynch
Receivables Trust Trust Class A5 Series
Class A4 Series 2020-1  0.770% 10/15/26 10 10 2016-030 2 860% 9/15/49 200 213
2 Morgan Stanley Bank of 2 Morgan Stanley Bank of
Amengla MeArgIISLynch America Merrill Lynch
Jrust Class enes Trust Class Ab Series
2017-C34 3.276% 11/15/52 125 135 2516—C31 3.102% 11/15/49 250 270
?  Morgan Stanley Bank of > Morgan Stanley Bank of
Amen((::la MeArzllsLynch America Merrill Lynch
Jrust Class enes Trust Class A5 Series
2012-C5 3.176% 8/15/45 100 102 2%J1S7_C33 3599% 5/15/50 150 166
24 Morgan Stanley Bank of 24 Morgan Stanley Bank of
Ameriéla MeArnIISLy_nch America Merrill Lynch
Jrust Class A4 Series Trust Class AS Series
2013-C1 4.296% 8/15/46 40 42 2013-C11 4.496% 8/15/46 20 20
** Morgan Stanley Bank of 2 Morgan Stanley Bank of
Amen((::la MeArzllsLynch America Merrill Lynch
Jrust Class enes Trust Class AS Series
2013-C12 4.259% 10/15/46 100 107 2%J1SS—C7 3914% 2/15/46 14 1
2 Morgan Stanley Bank of 2 Morgan Stanley Bank of
Amenéla MeArnIISLy_nch America Merrill Lynch
Jrust Class A4 Series Trust Class AS Series
2013-C7 2.918% 2/15/46 68 0 2013-C8 3.376% 12/15/48 50 52
?  Morgan Stanley Bank of > Morgan Stanley Bank of
Amen((::la MeArzllsLynch America Merrill Lynch
Jrust Class enes Trust Class AS Series
2013-C8 3.134% 12/15/48 100 103 2’61133@9 3.456% 5/15/46 50 52
2 Morgan Stanley Bank of 2 Morgan Stanley Bank of
Amergla MeArnIISLy_nch America Merrill Lynch
Jrust Class A4 Series Trust Class AS Series
2013-C9 8.102% 5/15/46 50 52 2017-C33 3.852% 5/15/50 100 m
?  Morgan Stanley Bank of > Morgan Stanley Bank of
Amen((::la MeArzllsLynch America Merrill Lynch
Jrust Class enes Trust Class ASB Series
2014-C19 3.526% 12/15/47 75 81 2014-C16 3477% 6/15/47 15 15
2 Morgan Stanley Bank of 2 Morgan Stanley Bank of
Amergla MeAmIISLy_nch America Merrill Lynch
Jrust Class A4 Series Trust Class ASB Series
2015-€20 3.249% 2/15/48 200 214 2014-C19 3.326% 12/15/47 36 38
?  Morgan Stanley Bank of > Morgan Stanley Bank of
Amen((::la MeArzllsLynch America Merrill Lynch
Jrust Class enes Trust Class ASB Series
2015-C22 3.306% 4/15/48 75 80 2015020 3.069% 2/15/48 39 1
2 Morgan Stanley Bank of 2 Morgan Stanley Bank of
Amergla MeAmIISLy_nch America Merrill Lynch
Jrust Class A4 Series Trust Class ASB Series
2015-C23 3.719% 7/15/50 125 137 2015-C22 3.040% 4/15/48 2 85
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Maturity Amount Value® Maturity Amount Value®
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
2 Morgan Stanley Bank of Morgan Stanley Capital |
America Merrill Lynch Trust Class Ab Series
Trust Class ASB Series 2017-H1 3.530% 6/15/50 150 166
, 2015-C23 3.398% 7/15/50 41 43 Morgan Stanley Capita\ |
Morgan Stanley Bank of Trust Class AS Series
America Merrill Lynch 2012-C4 3.773% 3/15/45 75 76
grol% glza5ss A58 Series 3.383% 10/15/48 m 116 Morgan Staniey Capital|
- . ] Trust Class AS Series
2 I\/Iorgan_StanIey_Bank of 2016-BNK2 3.282% 11/15/49 83 89
?merg:la MeArgIElgLSync_h Morgan Stanley Capital |
rust Class eries Trust Class AS Series
2015-C26 3.323% 10/15/48 66 69 2019-H6 3.700% 6/15/52 25 28
2 Mchan_Sta'\r}lley_ﬁink Og Morgan Stanley Capital |
merica vierrill Lynci Trust Class AS Series
Trust Class ASB Series . 2020-L4 2.880% 2/15/53 25 26
. 2015-C27 3.557% 12/15/47 45 47 Nissan Auto Lease Trust
Morgan Stanley Bank of Class A3 Series 2020-A  1.840% 117/23 50 50
America Merrill Lynch Nissan Auto Lease Trust
;&Sg_g'zags ASB Series p— . o . Class A4 Series 2020-A  1.880% 4/15/25 25 25
24 Morgan Stanley Bank of ’ Nissan Auto Receivables
' ) ) Owner Trust Class A3
America Merrill Lynch Series 2019-B 2.500% 11/15/23 91 92
Trust Class B Series Nissan Auto Receivables
2014-C14 5.028% 2/15/47 100 108 o e
24 Morgan Stanley Bank of Owner Tust Class A3
gan Y. Series 2019-C 1.930% 7/15/24 150 152
America Merrill Lynch Nissan Auto Receivables
Trust Class B Series Owner Trust Class A3
~ 0Oy
L. . 20aCie 4.493% 6/15/47 80 o1 Series 2020-A 1.380% 12/16/24 50 51
“* Morgan Stanley Bank of Nissan Auto Receivables
America Merrill Lynch 0 UT lass A
Trust Class B Series whner Irust g ass A3 o
2014-C18 4633% 10/15/47 50 54 N_Se”ez 2023’ o 0.550% 715124 50 50
24 Morgan Stanley Bank of Issan Auto Recelvables
America Merrill Lynch OwnerTrust Class A3
e Css B Serus ‘Series 2021-A 0.330% 10/15/25 100 100
2015-C22 3.883% 4/15/48 50 52 N‘Sosar; :rUTT? gegg'gi'is
2 Morgan Stanley Capital | Wi u
ot Cloas A apties ‘Series 2017-B 1.950% 10/16/23 31 31
2016-UBS9 3.329% 3/15/49 25 27 N‘Sésaﬂ AUTTO FiegflvabA'iS
2 Morgan Stanley Capital | Wner rust ~1ass
S Claas A aais ‘Series 2018-A 2.890% 6/17/24 85 85
2019-L2 3.806% 3/15/52 50 56 N%S\m eArUTTr?J Segg'::ﬂis
2 Morgan Stanley Capital | !
et Closs A oics ‘Series 20198 2.540% 12/15/25 30 31
2020-L4 2.698% 2/15/53 175 185 N%Saf;] QUTTP sieég::bAliS
2 Morgan Stanley Capital | Wi u
o Claas A4 s ‘Series 2019-C 1.950% 5/15/26 35 36
2012-C4 3.244% 3/15/45 339 341 N%S\m eArUTTr% Segg;:bA'iS
2 Morgan Stanley Capital | !
Trust Class A4 Series Series 202?—A 0.570% 9/15/27 50 50
2015-UBS8 3.809% 12/15/48 75 83 Sagéir;?f;b?;svﬁﬁto
) ‘
M%S:t”csl;g'%%aeﬁ'ifs' ! Class B Series 20202 0.960% 11/15/24 25 25
2016-BNK2 3.049% 11/15/49 100 108 Sagéacg?veafb?gs\/%ﬁto
) .
M‘T)[ﬁ?:{‘csl;zg'%csaeﬁ'ifs' ! Class B Series 20203 0.690% 3/17/25 25 25
2016-UB11 2.782% 8/15/49 200 213 Sa&;i’;qe;b?e”;%i“ﬁ°
2 . 1Vi u
M%S:{‘CSI;ZZ'%CSZ‘?'SS' ! Class B Series 20204 0.730% 3/17/25 25 25
2016-UBS12 3.596% 12/15/49 200 220 Sagéacﬂe?ve;b?e”sVTerﬁto
) .
Morgan Stanley Capital | Class B Series 2021-1  0.500% 4/15/25 100 100
2017-HR2 3.587% 12/15/50 50 56 Sagteacnede;b?g'svﬁ/*s‘fo
2 . 1V u:
M?{S:{‘g;@g'iﬁ%ae"r‘if; ! Class B Series 20212 0.590% 9/15/25 30 30
2019-H6 3.417% 6/15/52 250 276 Saggne?ve;b?e”sv%éutto
) .
Margan Stanley Capital | Class C Series 20182 3.350% 7117/23 7 7
2019-L2 4.071% 3/15/52 150 172 Sagte":‘:”edearb?e”svﬁ A;;TO
2 . 1Vi u:
Margan Stanley Capital | Class C Series 20183 3.510% 8/15/23 7 7
2019-L3 3.127% 11/15/52 200 217 Sagta”‘?efb'?”"$ AUTTO
2 . ecelvaples Irus
Margan Stanley Capital | Class C Series 20202 1.460% 9/15/25 25 25
2020-HR8 2.041% 7/15/53 65 65 Sagteine?\'/sarb?eﬂsvﬁéﬁto
) .
Margan Staniey Capital | Class C Series 20203 1.120% 1/16/26 25 25
2021-L6 2.444% 6/15/54 75 77 Santander Drive Auto
Receivables Trust
Class C Series 2020-4 1.010% 1/15/26 25 25

24



Total Bond Market Index Portfolio

Face Market Face Market
Maturity Amount Value® Maturity Amount Value®
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
Santander Drive Auto 2 UBS Commercial
Receivables Trust Mortgage Trust Class A4
Class C Series 2021-1 4.110% 12/15/25 45 47 Series 2017-C3 3.426% 8/15/50 175 192
Santander Drive Auto 2 UBS Commercial
Receivables Trust Mortgage Trust Class A4
Class C Series 2021-1 0.750% 2/17/26 50 50 Series 2017-C4 3.5663% 10/15/50 150 164
Santander Drive Auto 2 UBS Commercial
Receivables Trust Mortgage Trust Class A4
Class C Series 2021-2 0.900% 6/15/26 75 75 Series 2017-C7 3.679% 12/15/50 150 166
Santander Drive Auto 2 UBS Commercial
Receivables Trust Mortgage Trust Class A4
Class D Series 2021-2 1.350% 7/15/27 60 60 Series 2018-C13 4.334% 10/15/51 75 87
Synchrony Card 2 UBS Commercial
Funding LLC Class A Mortgage Trust Class A4
Series 2019-A2 2.340% 6/15/25 60 61 Series 2018-C14 4.448% 12/15/51 225 262
Synchrony Card Issuance 2 UBS Commercial
Trust Class A Series Mortgage Trust Class A4
2018-A1 3.380% 9/15/24 275 277 Series 2018-C15 4.341% 12/15/51 125 145
Synchrony Credit Card 2 UBS Commercial
Master Note Trust Mortgage Trust Class A4
Class A Series 2017-2 2.620% 10/15/25 150 155 Series 2018-C8 3.983% 2/15/51 275 312
Synchrony Credit Card 2 UBS Commercial
Master Note Trust Mortgage Trust Class A4
Class A Series 2018-2 3.470% 5/15/26 275 291 Series 2019-C16 3.605% 4/15/52 100 M
Toyota Auto Receivables 2 UBS Commercial
Owner Trust Class A3 Mortgage Trust Class A4
Series 2018-B 2.960% 9/15/22 20 20 Series 2019-C17 2.921% 10/15/52 125 133
Toyota Auto Receivables 2 UBS Commercial
Owner Trust Class A3 Mortgage Trust Class A4
Series 2020-A 1.660% 5/15/24 135 137 Series 2019-C18 3.035% 12/15/52 75 80
Toyota Auto Receivables 2 UBS Commercial
Owner Trust Class A3 Mortgage Trust Class Ab
Series 2020-A 0.260% 5/15/25 50 50 Series 2017-C5 3.474% 11/15/50 100 109
Toyota Auto Receivables 24 UBS Commercial
Owner Trust Class A3 Mortgage Trust Class Ab
Series 2020-B 1.360% 8/15/24 10 10 Series 2018-C11 4.241% 6/15/51 125 143
Toyota Auto Receivables 2 UBS Commercial
Owner Trust Class A3 Mortgage Trust Class Ab
Series 2020-C 0.440% 10/15/24 40 40 Series 2018-C12 4.296% 8/15/51 100 116
Toyota Auto Receivables 2 UBS Commercial
Owner Trust Class A3 Mortgage Trust
Series 2020-D 0.350% 1/15/25 75 75 Class AS Series 2017-C1  3.724% 6/15/50 50 54
Toyota Auto Receivables 24 UBS Commercial
Owner Trust Class A3 Mortgage Trust
Series 2021-B 0.260% 11/17/25 325 324 Class AS Series 2017-C2  3.740% 8/15/50 50 55
Toyota Auto Receivables 24 UBS Commercial
Owner Trust Class A4 Mortgage Trust
Series 2018-A 2.520% 5/15/23 48 48 Class AS Series 2017-C3  3.739% 8/15/50 75 82
Toyota Auto Receivables 24 UBS Commercial
Owner Trust Class A4 Mortgage Trust
Series 2018-B 3.110% 11/15/23 25 25 Class AS Series 2017-C4 3.836% 10/15/50 62 69
Toyota Auto Receivables 24 UBS Commercial
Owner Trust Class A4 Mortgage Trust
Series 2020-A 1.680% 5/15/25 50 51 Class AS Series 2017-C7 4.061% 12/15/50 100 1
Toyota Auto Receivables 24 UBS Commercial
Owner Trust Class A4 Mortgage Trust
Series 2020-A 0.390% 6/15/26 25 25 Class AS Series
Toyota Auto Receivables 2018-C8 4.215% 2/15/51 75 85
Owner Trust Class A4 2 UBS-Barclays Commercial
Series 2020-D 0.470% 1/15/26 25 25 Mortgage Trust Class A4
Toyota Auto Receivables Series 2013-C5 3.185% 3/10/46 104 107
Owner Trust Class A4 2 UBS-Barclays Commercial
Series 2021-B 0.530% 10/15/26 50 50 Mortgage Trust Class A4
UBS Commercial Series 2013-C6 3.244% 4/10/46 165 171
Mortgage Trust Class A2 2 UBS-Barclays Commercial
Series 2018-C13 4.208% 10/15/51 17 18 Mortgage Trust Class A4
UBS Commercial Series 2018-C10 4.313% 5/15/51 175 201
Mortgage Trust Class A3 24 UBS-Barclays Commercial
Series 2017-C4 3.301% 10/15/50 100 107 Mortgage Trust Class A4
UBS Commercial Series 2018-C9 4.117% 3/15/51 275 312
Mortgage Trust Class A3 2 UBS-Barclays Commercial
Series 2018-C8 3.720% 2/15/51 150 167 Mortgage Trust
UBS Commercial Class AS Series
Mortgage Trust Class A4 2013-C6 3.469% 4/10/46 25 26
Series 2017-C1 3.460% 6/15/50 100 110 2 UBS-Barclays Commercial
UBS Commerecial Mortgage Trust
Mortgage Trust Class A4 Class AS Series
Series 2017-C2 3.487% 8/15/50 150 165 2019-C16 3.887% 4/15/52 25 28
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2 Verizon Master Trust 2 Wells Fargo Commercial
Class A Series 2021-1 0.500% 5/20/27 425 424 Mortgage Trust Class A4
2 \erizon Owner Trust Series 2018-C47 4.442% 9/15/61 150 176
Class A Series 2020-B 0.470% 2/20/25 455 456 2 Wells Fargo Commercial
2 \erizon Owner Trust Mortgage Trust Class A4
Class A Series 2020-C 0.410% 4/21/25 30 30 ) Series 2019-C51 3.311% 6/15/52 200 220
2 Verizon Owner Trust Wells Fargo Commercial
Class A1A Series Mortgage Trust Class A4
2020-A 1.850% 7/22/24 170 173 Series 2019-C53 . 3.040% 10/15/52 200 217
e T ot e Tt Crerha
ortgage Trust Class r
Series 2015-NXS1 2.632% 5/15/48 7 7 Series 2019-C54 . 3.146% 12/15/52 100 109
oo fo Cneeaa oot Fmt Cneeha
ortgage Trust Class r
Series 2012-LC5 2.918% 10/15/45 62 63 Series 2020-C58 ) 2.092% 7/15/53 50 50
e o s o fom Cneehs
ortgage Trust Class r
Series 2014-LC18 3.271% 12/15/47 30 30 Series 2014-LC16 . 3.817% 8/15/50 75 81
oo fo Cneeaa oo fom Cneehs
ortgage Trust Class r
Series 2016-BNK1 2.652% 8/15/49 150 159 Series 2014-LC18 _ 3.405% 12/15/47 125 135
e e o Gt
ortgage Trust Class r
Series 2016-C36 2.807% 11/15/59 50 52 Series 2015-LC20 . 3.184% 4/15/50 276 296
o fom Cneeaa oo fom Cneehs
ortgage Trust Class r
Series 2017-C40 3.317% 10/15/50 100 109 Series 2015-NXS1 _ 3.148% 5/15/48 50 54
e ot Ciret oo Tom Cneehs
ortgage Trust Class
Seriegs 2901 5-C26 3.166% 2/15/48 75 80 Series 2016-C37 . 3.794% 12/15/49 100 12
e o g e o G s
ortgage Trust Class f
Series 2015-C27 3.190% 2/15/48 234 246 Series 2017-C38 _ 3.453% 7/15/50 192 212
oo T Cneeha o Tom Cneehs
ortgage Trust Class r
Series 2015-C28 3.540% 5/15/48 175 190 Series 2017-C39 ) 3.418% 9/15/50 175 193
e o g e o G s
ortgage Trust Class f
Series 2015-C29 3.637% 6/15/48 175 191 Series 2018-C44 _ 4.212% 5/15/51 175 201
e T Cneeha o T Cneehs
ortgage Trust Class
Serie% zgm 5-C30 3.664% 9/15/58 50 55 Series 2019-C49 _ 4.023% 3/15/52 225 258
oo fomt Cneeha e T et he
ortgage Trust Class r
Series 2015-LC22 3.839% 9/15/58 75 83 Series 2019-C50 _ 3.729% 5/15/52 125 141
e e Coverha o fomt Cneehs
ortgage Trust Class
Serie% 2901 5-P2 3.809% 12/15/48 50 55 Series 2019-C52 . 2.892% 8/15/52 270 290
e o g o T Cneehs
ortgage Trust Class r
Series 2015-SG1 3.789% 9/15/48 209 226 Series 2020-Cb5 . 2.725% 2/15/53 165 175
oo Tt Cneeha oo fomt Cneehs
ortgage Trust Class r
Series 2016-C32 3.560% 1/15/59 125 137 Series 2020-C56 2.448% 6/15/53 50 52
e ot Cirer e o et he
ortgage Trust Class r
Series 2016-C33 3.426% 3/15/59 325 355 Series 2021-C59 2.626% 4/15/54 100 105
2 Wells Fargo Commercial 2 Wells Fargo Commercial
Mortgage Trust Class A4 Mortgage Tru‘st
Series 2016-C34 3.096% 6/15/49 75 80 Class AS Series .
2 \Wells Fargo Commercial , 2014-LC18 _ 3.808% 12/15/47 75 81
Mortgage Trust Class A4 Wells Fargo Commercial
Series 2016-LC24 2.942% 10/15/49 162 174 g/llortgzgesﬁust
2 i ass eries
W&”g:g;%% Commercial | 2015.C26 3.580% 2/15/48 50 53
Series 2017-C40 3.581% 10/15/50 150 166 #* Wells Fargo Commercial
2 Wells Fargo Commercial ('\Z/Ilgétng%eSTgrjizts
Mortgage Trust Class A4
Series 2017-C41 3.472% 11/16/50 250 276 L. . 2016-C28 . 3872% 5/15/48 31 34
24 \Wells Fargo Commercial “ Wells Fargo Commercial
Mortgage Trust Class A4 g/llg;tsgzgeszt;isets
Series 2018-C43 4.012% 3/15/51 275 313
. 2015-LC22 4.207% 9/15/58 75 83
2 Wells Fargo Commercial 24 \Wells Fareo Commercial ° /18/
Mortgage Trust Class A4 g
Series 2018-C45 4.184% 6/15/51 200 230 M;’éég/i%eslﬁil
2 Wells Fargo Commercial
Mortgage Trust Class A4 2017-C38 3.665% 7/15/50 54 59
Series 2018-C46 4.152% 8/15/51 75 86
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2 Wells Fargo Commercial 2 WFRBS Commercial
Mortgage Trust Mortgage Trust Class A4
Class AS Series Series 2013-C17 4.023% 12/15/46 25 27
2017-C39 3.702% 9/15/50 100 110 2 WFRBS Commercial
24 \Nells Fargo Commercial Mortgage Trust Class A4
Mortgage Trust Series 2014-C21 3.410% 8/15/47 70 74
Class AS Series 2 WFRBS Commercial
2017-C40 3.854% 10/15/50 25 27 Mortgage Trust Class A5
24 \Wells Fargo Commercial Series 2013-C11 3.071% 3/15/45 93 96
Mortgage Trust 2 WFRBS Commercial
Class AS Series Mortgage Trust Class Ab
2018-C43 4.152% 3/15/51 50 56 Series 2013-C14 3.337% 6/15/46 150 157
2 Wells Fargo Commercial 2 WFRBS Commercial
Mortgage Trust Mortgage Trust Class A5
Class AS Series Series 2013-C16 4.415% 9/15/46 30 32
2019-C52 3.143% 8/15/52 100 106 2 \WFRBS Commercial
2 Wells Fargo Commercial Mortgage Trust Class Ab
Mortgage Trust Series 2014-C19 4.101% 3/15/47 50 54
Class ASB Series 2 WFRBS Commercial
2015-C26 2.991% 2/15/48 96 100 Mortgage Trust Class A5
2 Wells Fargo Commercial Series 2014-C20 3.995% 5/15/47 25 27
Mortgage Trust 2 WFRBS Commercial
Class ASB Series Mortgage Trust Class A5
2015-C29 3.400% 6/15/48 100 105 Series 2014-C21 3.678% 8/15/47 75 81
2 Wells Fargo Commercial 2 \WFRBS Commercial
Mortgage Trust Mortgage Trust Class A5
Class ASB Series Series 2014-C22 3.752% 9/15/57 150 162
2015-LC20 2.978% 4/15/50 23 24 2 \WFRBS Commercial
2 Wells Fargo Commercial Mortgage Trust Class A5
(l\:/llortgzcé% TéUSt Series 2014-C23 3.917% 10/15/57 50 54
ass eries 2 )
2016-LC22 3571% 9/15/58 43 45 WKAROBF%ES;Q}TJ‘;CC'?;SS A5
?  Wells Fargo Commercial Series 2014-C24 3.607% 11/15/47 65 70
g;)srtsg,i%%Téljesr}es 2 WFRBS Commercial
2015-NXS1 2.934% 5/15/48 7 38 S g s M et 11/15/47 50 54
2 Wells Fargo Commercial 2 \WFRBS Commercial
('\Z/Ilgsrtng%%Téuesr}es Mortgage Trust Class A5
1 0
2015.P2 3 656% 12/15/48 92 97 i WEEEeSSCZg;ij;l; 4.045% 3/15/47 140 150
2 Wells Fargo Commercial Mortgage Trust
E/llortg)i%eéTéus‘_[ Class AS Series
ass eries o
2016.C32 3.324% 1/15/59 54 57 i w§g1azscc70mmercia| 4.090% 6/15/45 100 101
2 Wells Fargo Commercial Mortgage Trust
(l\:/llortgzgé%Téust Class AS Series
ass eries o
2016-.C24 2.825% 10/15/49 100 105 ) vvigsascé jmmemial 3.560% 3/15/48 18 19
2 Wells Fargo Commercial Mortgage Trust
Mortgage Trust Class B Class AS Series
Series 2015-L.C20 3.719% 4/15/50 50 53 2013.C13 3.345% 5/15/45 15 16
2 WFRBS Commercial 2 \WFRBS Commercial
Mortgage Trust Class A2 Mortgage Trust
Series 2012-C7 3.431% 6/15/45 125 127 Class AS Series
? WKARBS Corr}merCCi:all A3 2013-C14 3.488% 6/15/46 75 78
ortgage Trust Class 2,4 ;
Series 2012-C8 3.001% 8/15/45 75 76 e oo
2 WFRBS Commercial Class AS Series
Mortgage Trust Class A3 2013-C15 4.358% 8/15/46 20 21
Series 2012-C9 2.870% 11/15/45 122 125 24 WERBS Commercial
2 WFRBS Commercial Mortgage Trust
Mortgage Trust Class A3 Class AS Series
Series 2014-C19 3.660% 3/15/47 18 18 2013.C16 4.668% 9/15/46 50 54
2 WFRBS Commercial 2 \WFRBS Commercial
Mortgage Trust Class A3 Mortgage Trust
Series 2014-C24 3.428% 11/15/47 27 29 Class AS Series
2 WFRBS Commercial 2013-C17 4.255% 12/15/46 25 27
Mortgage Trust Class A4 2 \WFRBS Commercial
Series 2012-C6 3.440% 4/15/45 110 1 Mortgage Trust
2 WFRBS Commercial Class AS Series
Mortgage Trust Class A4 2014-C20 4.176% 5/15/47 25 27
Series 2013-C12 3.198% 3/15/48 38 39 24 \WFRBS Commercial
2 WFRBS Commercial Mortgage Trust
Mortgage Trust Class A4 Class AS Series
Series 2013-C13 3.001% 5/15/45 76 79 2014-LC14 4.351% 3/15/47 60 64
24 WFRBS Commercial 2 WFRBS Commercial
Mortgage Trust Class A4 Mortgage Trust
Series 2013-C15 4.153% 8/15/46 100 106 Class ASB Series
2013-C15 3.720% 8/15/46 8 8
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2 WFRBS Commercial Corporate Bonds (29.1%)
Mortgage Trust .
ClassgA%B Series Commu.n.lc.atlon.s (2.6%)
2013-C16 3.963% 9/15/46 15 16 Activision Blizzard Inc. 3.400% 9/15/26 160 176
2 \WFRBS Commercial Activision Blizzard Inc. 1.350% 9/15/30 150 140
Mortgage Trust Activision Blizzard Inc. 4.500% 6/15/47 200 250
Class ASB Series Activision Blizzard Inc. 2.500% 9/15/50 300 270
) 2013-C17 _ 3.558% 12/15/46 13 14 Alphabet Inc. 0.450% 8/15/25 500 495
WKARBS ComeefC'a' Alphabet Inc. 0.800% 8/15/27 500 486
g s Alphabet Inc. 1.100% 8/15/30 500 475
2014-C19 3.618% 3/15/47 14 15 Alphabet Inc. 1.9002/0 8/15/40 200 182
2 WERBS Commercial Alphabet Inc. 2.050% 8/15/50 500 443
Mortgage Trust Alphabet Inc. 2.250% 8/15/60 500 443
Class ASB Series America Movil SAB de CV  3.125% 7/16/22 300 308
2014-C20 . 3.638% 5/15/47 15 15 America Movil SAB de CV  3.625% 4/22/29 200 221
2 WFRBS Commercial America Movil SAB de CV  2.875% 5/7/30 200 211
gortgzg%zus? America Movil SAB de CV  6.375% 3/1/35 300 430
Soncos o oes 3.636% 10115/57 53 56 America Movil SAB de CV  6.125% 11/15/37 150 208
2 WFRBS Commercial ' America Movil SAB de CV  6.125% 3/30/40 200 284
Mortgage Trust America Movil SAB de CV 4.375% 7/16/42 250 301
Class ASB Series America Movil SAB de CV 4.375% 4/22/49 400 494
2014-LC14 3.522% 3/15/47 32 33 AT&T Inc. 4.050% 12/15/23 100 108
24 \WFRBS Commercial AT&T Inc. 0.900% 3/25/24 500 501
Mortgage Trust Class B . AT&T Inc. 4.450% 4/1/24 250 273
oa Series 2013-C17 4.788% 12/15/46 25 27 AT&T Inc. 3.950% 1/15/25 268 296
' WKAROE:% g;e”}mg%?;ss 5 AT&T Inc. 3.400% 5/15/25 500 545
Series 2014-C19 4.723% 3/15/47 25 26 AT&T Inc. 3.600% 7/15/25 275 302
24 \WFRBS Commercial AT&T Inc. 4.125% 2/17/26 515 579
Mortgage Trust Class B AT&T Inc. 1.700% 3/25/26 500 505
Series 2014-C22 4.371% 9/15/57 25 27 AT&T Inc. 3.800% 2/15/27 700 781
2 World Omni Auto AT&T Inc. 2.300% 6/1/27 450 466
Receivables Trust AT&T Inc. 1.650% 2/1/28 500 496
) Class A3 Series 2019-C  1.960% 12/16/24 125 126 AT&T Inc. 4.100% 2/15/28 402 458
W%rld thr;ll AuTto . AT&T Inc. 4.350% 3/1/29 650 752
eceivables Trus
! AT&T Inc. 4.300% 2/15/30 660 763
_ o
) Wgr'ﬁfgfn?’msiﬂf; 2020-A  1.700% V17123 80 o1 AT&T Inc. 2.750% 6/1/31 450 468
Receivables Trust AT&T Inc. 2.250% 2/1/32 600 590
Class A3 Series 2020-A  1.100% 4/15/25 90 91 °  AT&TInc. 2.550% 12/1/33 472 468
2 World Omni Auto AT&T Inc. 4.500% 5/15/36 200 235
Receivables Trust AT&T Inc. 5.250% 3/1/37 500 631
Class A3 Series 2020-B  0.630% 5/15/25 50 50 AT&T Inc. 4.900% 8/15/37 300 369
2 World ani Auto AT&T Inc. 4.850% 3/1/39 480 584
Receivables Trust 5 AT&T Inc. 3.500% 6/1/41 500 520
) Class A3 Ser\es 2020-C  0.480% 11/17/25 50 50 AT&T Inc. 5.550% 8/15/41 205 297
W%g‘égv"ggl'e’itﬁﬁs . AT&T Inc. 5.150% 3/15/42 375 470
Class A3 Series 2021-A  0.300% 1/15/26 50 50 AT&T Inc. 4.900% 6/15/42 525 639
2 World Omni Auto ATAT Inc. 4.300% 12/15/42 27 309
Receivables Trust AT&T Inc. 3.100% 2/1/43 500 490
Class A3 Series 2021-B 0.420% 6/15/26 75 75 AT&T Inc. 4.350% 6/15/45 312 356
2 World Omni Auto AT&T Inc. 4.750% 5/15/46 350 425
Receivables Trust AT&T Inc. 5.150% 11/15/46 736 943
Class A4 Series 2020-A  1.790% 6/16/25 25 25 AT&T Inc. 5.450% 3/1/47 500 660
: World Omni Auto AT&T Inc. 4.500% 3/9/48 400 471
eceivables Trus
. AT&T Inc. 4.550% 3/9/49 362 425
_ o
) Wg:ﬁf%ﬁ?:ﬂf; 20208 0.820% 1/16/26 10 10 AT&T Inc. 5.150% 2/15/50 332 430
Receivablos Trust AT&T Inc. 3.650% 6/1/51 600 627
Class A4 Series 2020-C  0.610% 10/15/26 25 25 °  AT&T Inc. 3.500% 9/15/53 1,558 1,563
2 World Omni Automobile 5 AT&T Inc. 3.550% 9/15/55 1,550 1,553
Lease Securitization 5 AT&T Inc. 3.800% 12/1/57 1,287 1,345
Trust Class A3 Series . 5 AT&T Inc. 3.650% 9/15/59 629 637
i 20208 ) 0.450% 2/15/24 100 100 AT&T Inc. 3.850% 6/1/60 300 316
Wﬁre'gsgngg'cﬁﬁttgg%we AT&T Inc. 3.500% 2/1/61 400 392
Trust Class A4 Series Ba!du Inc. 3.5002/0 11/28/22 275 285
2020-B 0.520% 2/17/26 25 25 Baidu Inc. 3.875% 9/29/23 200 213
2 \World Omni Select Auto Baidu Inc. 4.375% 5/14/24 200 218
Trust Class A3 Series Baidu Inc. 3.075% 4/7/25 200 212
2020-A 0.550% 7/15/25 25 25 Baidu Inc. 3.625% 7/6/27 200 221
Total Asset-Backed/Commercial Mortgage-Backed Securities Ba!du Inc. 4'3752/" 3/29/28 100 14
(Cost $125,911) 131,623 Baidu Inc. 3.425% 4/7/30 200 217
Bell Canada 4.300% 7/29/49 100 121
Booking Holdings Inc. 2.750% 3/15/23 100 104
Booking Holdings Inc. 3.650% 3/15/25 100 109
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Booking Holdings Inc. 3.600% 6/1/26 225 249 Charter C_ommunications
Booking Holdings Inc. 3.550% 3/15/28 100 112 8peratlng LLC/ Charter
H H o) ommunications
ggﬁi:g Holdings Inc. 4.625% 4/13/30 300 389 Operating Capital 4.400% 12/1/61 200 215
Telecommunications plc  4.500% 12/4/23 200 218 Ch(a)gg:a%?qr;anLLgl/c(a:Eg?tser
British S
- Communications
5 Iglﬁcommumcanons plc 5.125% 12/4/28 100 19 Operating Capital Corp.  3.850% 4/1/61 500 492
rnus
Telecommunications plc  9.625% 12/15/30 516 800 Coc”mﬁﬁﬁg‘; ons
Charter Communications Holdings Inc. 9.455% 11/15/22 139 156
Operating LLC/ Charter Corncast Corp. 3.375% 2/15/25 264 286
Operating Capital 4.464% 7/23/22 676 700 Comcast Corp. 3.375% 8/15/25 500 546
Charter Communications Comcast Corp. 3.950% 10/15/25 625 699
Operating LLC / Charter Comcast Corp. 3.150% 3/1/26 400 435
Communications Comcast Corp. 2.350% 1/15/27 495 519
Operating Capital 4.500% 2/1/24 175 191 Comcast Corp. 3.300% 4/1/27 150 165
Charter Communications Comcast Corp. 3.150% 2/15/28 325 356
Operating LLC / Charter Comcast Corp. 4.150% 10/15/28 950 1,100
Communications Comcast Cor 4.250% 10/15/30 350 ‘412
Operating Capital 4.908% 7/23/25 850 964 b- o207
Charter Communications Comcast Corp. 1.950% 1/15/31 500 493
Operating LLC / Charter Comcast Corp. 1.5600% 2/15/31 500 474
Communications Comcast Corp. 4.250% 1/15/33 275 327
Operating Capital 3.750% 2/15/28 730 806 Comcast Corp. 4.200% 8/15/34 175 207
Charter Communications Comcast Corp. 5.650% 6/15/35 1,065 1,441
8perating L|t-_C / Charter Comcast Corp. 4.400% 8/15/35 150 181
ommunications Comcast Corp. 3.200% 7/15/36 225 241
0
Choﬁeraé'”g Capital ; 5.050% 8/30/29 225 266 Comcast Corp. 6.450% 3/15/37 175 254
SLZ;aﬂzr;E‘L“C”‘féggfér Comcast Corp. 6.950% 8/15/37 250 381
Communications Comcast Corp. 3.900% 3/1/38 175 201
Operating Capital 2.800% 4/1/31 330 338 Comcast Corp. 6.400% 5/15/38 100 147
Charter Communications Comcast Corp. 4.600% 10/15/38 550 682
Operating LLC / Charter Comcast Corp. 3.250% 11/1/39 250 266
Communications Comcast Corp. 6.400% 3/1/40 150 223
Operating CaplFaI _ 6.384% 10/23/35 575 771 Comcast Corp. 3.750% 4/1/40 300 339
Charter Communications Comcast Corp. 4.650% 7/16/42 370 468
Operating LLC / Charter o
Communications Comcast Corp. 4.500% 1/15/43 100 124
Operating Capital 5.375% 4/1/38 350 431 Comcast Corp. 4.600% 8/15/45 250 314
Charter Communications Comcast Corp. 3.400% 7/15/46 500 534
Operating LLC / Charter Comcast Corp. 3.969% 1/1/47 1,086 1,267
Communications Comcast Corp. 4.700% 10/15/48 475 616
Operating Capital 3.800% 6/1/41 500 503 Comcast Corp. 3.999% 11/1/49 268 316
Charter Communications Comcast Corp. 3.450% 2/1/50 400 433
8§ri‘enrgwtijnngiclél{ig ASCha”er Comcast Corp. 2.800% 1/15/51 500 481
Operating Capital 6.484% 10/23/45 650 897 Comcast Corp. 2.450% 8/15/52 500 451
Charter Communications Comcast Corp. 4.950% 10/15/58 475 657
Operating LLC / Charter Comecast Corp. 2.650% 8/15/62 500 456
Communications Deutsche Telekom
Operating Capital 5.375% 5/1/47 450 552 International Finance BV 8.750% 6/15/30 775 1,161
Charter Communications Discovery
Operating LLC / Charter Communications LLC 2.950% 3/20/23 100 104
Commgnicatio_ns Discovery
Operating Capital 5.750% 4/1/48 400 510 Communications LLC 3.800% 3/13/24 100 107
Charter Communications Discovery
Operating LLC / Charter Communications LLC 3.900% 11/15/24 150 163
Communications . Discovery
ChODeraémg Capital 5.125% 71/49 375 448 Communications LLC ~ 3.950% 6/15/25 303 332
arter Communications Discovery
8pera“”9 L%C / Charter Communications LLC ~ 3.950% 3/20/28 400 445
ommunications .
h ] Discovery
Chgftzrraélgr?ﬁ:ﬁaupr:i;tions a00% 31750 550 634 Communications LLC 3.625% 5/15/30 230 251
. Discovery
Operating LLC/ Charter Communications LLC ~ 5.000% 9/20/37 325 394
; ; Discovery
| .700% 4/1/51 4 L
Coperating Capital - 3700% 1175 00 398 Communications LLC  6.350% 6/1/40 150 207
: Discovery
Qperating LLC/ Charter Communications LLC ~ 4.875% 4/1/43 300 359
Operating Capital 3.900% 6/1/52 500 509 Discovery
Charter Communications Communications LLC 5.200% 9/20/47 225 280
Operating LLC / Charter Discovery
Communications Communications LLC 5.300% 5/15/49 75 95
Operating Capital 6.834% 10/23/55 75 m Discovery
Communications LLC 4.650% 5/15/50 200 234
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Discovery Time Warner
Communications LLC 4.000% 9/15/55 269 284 Entertainment Co. LP 8.375% 3/15/23 200 226
Electronic Arts Inc. 4.800% 3/1/26 100 115 Time Warner
Expedia Group Inc. 3.600% 12/15/23 100 106 Entertainment Co. LP 8.375% 7/15/33 200 304
Expedia Group Inc. 4.500% 8/15/24 100 110 T-Mobile USA Inc. 3.500% 4/15/25 600 651
Expedia Group Inc. 5.000% 2/15/26 150 171 T-Mobile USA Inc. 1.600% 2/15/26 200 201
Expedia Group Inc. 4.625% 8/1/27 150 169 T-Mobile USA Inc. 3.750% 4/15/27 800 884
Expedia Group Inc. 3.250% 2/15/30 250 261 T-Mobile USA Inc. 2.050% 2/15/28 250 253
Expedia Group Inc. 2.950% 3/15/31 300 305 T-Mobile USA Inc. 3.875% 4/15/30 1,520 1,697
Fox Corp. 4.030% 1/25/24 250 271 T-Mobile USA Inc. 2.550% 2/15/31 900 910
Fox Corp. 3.050% 4/7/25 100 107 T-Mobile USA Inc. 2.250% 11/15/31 500 492
Fox Corp. 4.709% 1/25/29 375 441 T-Mobile USA Inc. 4.375% 4/15/40 400 469
Fox Corp. 3.500% 4/8/30 150 165 T-Mobile USA Inc. 3.000% 2/15/41 155 153
Fox Corp. 5.476% 1/25/39 250 323 TMobile USA Inc. 4.500% 4/15/50 600 714
Fox Corp. 5.576% 1/25/49 425 574 T-Mobile USA Inc. 3.300% 2/15/51 1,000 996
Grupo Televisa SAB 6.625% 3/18/25 100 19 TWDC Enterprises 18 5
Grupo Televisa SAB 4.625% 1/30/26 100 M TVSSF(?-E oe 1 3.000% 2/13/26 300 326
Grupo Televisa SAB 6.625% 1/15/40 125 173 nterprises
Grupo Televisa SAB 5.000% 5/13/45 425 507 Tvsgrgtmerprises s 1850% 713026 1,070 1,102
S‘;Lé?nglliivgraOSﬁEf Cos 5.250% 5/24/49 200 251 Corp. 4.375% 8/16/41 75 92
) TWDC Enterprises 18
Im';‘r‘; bic Group of Cos 4.200% 4/15/24 210 229 Corp. 4.125% 12/1/41 205 245
ubli u . -
TWDC Enterprises 18
Im';‘;ubnc Sroup of Cos 4.650% 1071728 100 nw Corp. 3.700% 12/1/42 125 142
: TWDC Enterprises 18
Im'gfp bic Group of Cos 4.750% 3/30/30 100 ne Corp. 3.000% 7/30/46 300 308
ubli u . e
Inc. 5.400% 10/1/48 175 234 xg:zl)gnn Inc. 2.700% 6/15/31 200 203
Koninklijke KPN NV 8.375% 10/1/30 125 177 A
C t Inc. 3.500% 1/1/24 400 433
NBCUniversal Media LLC ~ 6.400% 4/30/40 150 224 Vergonrrnieations fne ° N
NBCUniversal Media LLC 5.950% 4/1/41 225 325 Communications Inc. 3.376% 2/-]5/25 534 580
NBCUniversal Media LLC ~ 4.450% 1/15/43 225 276 Verizon
Omnicom Group Inc. 3.650% 11/1/24 150 163 Communications Inc. ~ 0.850% 11/20/25 500 494
Omnicom Group Inc. 3.600% 4/15/26 250 276 Verizon
Omnicom Group Inc. 2.450% 4/30/30 150 152 Communications Inc. 1.450% 3/20/26 500 505
Omnicom Group Inc. 4.200% 6/1/30 100 115 Verizon
Omnicom Group Inc. 2.600% 8/1/31 200 203 Communications Inc. 2.625% 8/15/26 475 505
Orange SA 9.000% 3/1/31 550 866 Verizon
Orange SA 5.375% 1/13/42 325 439 Communications Inc. 4.125% 3/16/27 700 797
9 Verizon
g(;agré?: SA 5.500% 2/6/44 200 278 Communications Inc. 3.000% 3/22/27 150 161
ioati o Verizon
Rocg‘;f;m““'ca“ons Inc.3.000% 315123 20 212 Communications Inc. ~ 2.100% 3/22/28 600 613
iaati 9 Verizon
Rozzgm””'ca“o”s Inc. . 4.100% 10/1/23 175 187 Communications Inc.  4.329% 92128 1,229 1,428
et 9 Verizon
Rozzgm””'cat'ons Inc. 3.625% 12/18/25 125 138 Communications Inc.  4.016% 12/3/29 927 1,063
ieati 9 Verizon
Rozzzm””'ca“o”s Inc. . 2.900% 11/15/26 100 107 Communications Inc.  3.150% 3/22/30 310 334
- o Verizon
Rocgzrr’;m“”'ca“o”s Inc. 4.500% 3/15/43 265 309 Communications Inc.  1.680% 10/30/30 527 503
ioati 9 Verizon
Rozzzm”“'ca“ons Inc. 5.000% S15/a4 190 238 Communications Inc. ~ 1.750% 1/20/31 500 479
- o Verizon
Rozzrrzm“”'ca“ons Inc. 4.350% 5/1/49 450 530 Communications Inc.  2.550% 3/21/31 800 819
fanti Verizon
Communications Inc. 3.700% 11/15/49 150 160 _— o
Telefonica Emisiones SA  4.103% 3/8/27 250 281 Lo ommunications Inc. - 4.500% 8/10/33 578 688
Telefon!ca Em!s!ones SA 7045% 6/20/36 475 684 Communications Inc. 4.400% 11/1/34 725 865
Telefonica Emisiones SA  4.665% 3/6/38 200 235 Verizon
Telefonica Emisiones SA 5.213% 3/8/47 550 689 Communications Inc. 4.272% 1/15/36 513 612
Telefonica Emisiones SA  4.895% 3/6/48 250 299 Verizon
Telefonica Emisiones SA  5.520% 3/1/49 335 435 Communications Inc. 5.250% 3/16/37 300 396
Telefonica Europe BV 8.250% 9/15/30 250 366 Verizon
TELUS Corp. 2.800% 2/16/27 100 107 Communications Inc. 4.812% 3/15/39 350 444
TELUS Corp. 4.300% 6/15/49 200 241 Verizon
Tencent Music Communications Inc. 2.650% 11/20/40 500 482
Entertainment Group 2.000% 9/3/30 200 193 Verizon o
Time Warner Cable LLC 6.550% 5/1/37 200 272 Communications Inc. 3.400% 3/22/41 500 530
Time Warner Cable LLC 7.300% 7/1/38 50 73 Verizon o
Time Warner Cable LLC 6.750% 6/15/39 400 560 Communications Inc. 4.125% 8/15/46 250 294
- Verizon
Time Warner Cable LLC 5.875% 11/15/40 425 548 — o
Time Warner Cable LLC 5500% 9/1/41 250 311 Veggcr)r;mumcanons Inc. 4.862% 8/21/46 1,279 1,652
Time Warner Cable LLC - 4.500% 9/15/42 250 279 Communications Inc. ~ 4.522% 9/15/48 77 922
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Verizon Consumer Discretionary (1.8%)
Communications Inc. 5.012% 4/15/49 219 290 Advance Auto Parts Inc.  3.900% 4/15/30 250 280
Verizon o Alibaba Group Holding
Communications Inc. 4.000% 3/22/50 250 288 Ltd. 2.800% 6/6/23 200 208
Verizon Alibaba Group Holding
Communications Inc. 2.875% 11/20/50 500 477 Ltd. 3.600% 11/28/24 400 435
Verizon Alibaba Group Holding
Communications Inc. 3.5650% 3/22/51 900 962 Ltd. 3.400% 12/6/27 400 437
Verizon Alibaba Group Holding
Communications Inc. 4.672% 3/15/55 600 775 Ltd. 2.125% 2/9/31 300 295
Verizon Alibaba Group Holding
Communications Inc. 2.987% 10/30/56 900 846 Ltd. 4.500% 11/28/34 280 327
Verizon Alibaba Group Holding
Communications Inc. 3.000% 11/20/60 500 469 Ltd. 4.000% 12/6/37 200 224
Verizon Alibaba Group Holding
Communications Inc. 3.700% 3/22/61 700 751 Ltd. 4.200% 12/6/47 425 490
ViacomCBS Inc. 3.500% 1/15/25 150 161 Alibaba Group Holding
ViacomCBS Inc. 4.750% 5/15/25 300 339 Ltd. 3.150% 2/9/51 200 197
ViacomCBS Inc. 4.000% 1/15/26 400 445 Alibaba Group Holding
ViacomCBS Inc. 2.900% 115/27 279 297 Ltd. 4.400% 12/6/57 100 120
ViacomCBS Inc. 3.375% 2/15/28 100 109 Alibaba Group Holding
ViacomCBS Inc. 3.700% 6/1/28 100 m Ltd. 3.250% 2/9/61 500 484
ViacomCBS Inc. 4.950% 1/15/31 250 302 Amazon.com Inc. 2.500% 11/29/22 150 154
ViacomCBS Inc. 4.200% 5/19/32 200 231 Amazon.com Inc. 2.400% 2/22/23 450 465
ViacomCBS Inc. 5.500% 5/15/33 75 95 Amazon.com Inc. 0.400% 6/3/23 200 200
ViacomCBS Inc. 6.875% 4/30/36 240 345 Amazon.com Inc. 0.450% 5/12/24 500 499
ViacomCBS Inc. 5.900% 10/15/40 225 300 Amazon.com Inc. 2.800% 8/22/24 250 266
ViacomCBS Inc. 4.850% 7/1/42 295 276 Amazon.com Inc. 3.800% 12/5/24 120 132
ViacomCBS Inc. 4.375% 3/15/43 406 469 Amazon.com Inc. 0.800% 6/3/25 285 286
ViacomCBS Inc. 5.850% 9/1/43 225 308 Amazon.com Inc. 5.200% 12/3/25 225 264
ViacomCBS Inc. 4.900% 8/15/44 100 122 Amazon.com Inc. 1.000% 5/12/26 600 600
ViacomCBS Inc. 4.950% 5/19/50 250 316 Amazon.com Inc. 1.200% 6/3/27 285 284
Vodafone Group plc 3.750% 1116/24 325 352 Amazon.com Inc. 3.150% 8/22/27 725 801
Vodafone Group plc 4.125% 5/30/25 500 558 Amazon.com Inc. 1.650% 5/12/28 500 504
Vodafone Group plc 4.375% 5/30/28 650 756 Amazon.com Inc. 1.500% 6/3/30 505 495
Vodafone Group plc 7875% 2/15/30 150 215 Amazon.com Inc. 2.100% 5/12/31 400 407
Vodafone Group plc 6.250% 11/30/32 100 136 Amazon.com Inc. 4.800% 12/5/34 225 290
Vodafone Group plc 6.150% 2/27/37 200 277 Amazon.com Inc. 3.875% 8/22/37 600 714
Vodafone Group plc 5.000% 5/30/38 325 409 Amazon.com Inc. 2.875% 5/12/41 500 516
Vodafone Group plc 4.375% 2/19/43 275 321 Amazon.com Inc. 4.950% 12/5/44 350 475
Vodafone Group plc 5.250% 5/30/48 700 918 Amazon.com Inc. 4.050% 8/22/47 600 732
Vodafone Group plc 4.875% 6/19/49 350 441 Amazon.com Inc. 2.500% 6/3/50 590 557
Vodafone Group plc 4.250% 9/17/50 300 349 Amazon.com Inc. 3.100% 5/12/51 700 736
Vodafone Group plc 5.125% 6/19/59 100 130 Amazon.com Inc. 4.250% 8/22/57 500 640
Walt Disney Co. 1650% 9/1/22 100 102 Amazon.com Inc. 2.700% 6/3/60 400 381
Walt Disney Co. 3.000% 9/15/22 275 284 ﬁmaZP”-C%m 'SC-F_ 3.250% 5/12/61 200 212
Walt Disney Co. 3.350% 3/24/25 345 375 merican Fonda Finance
Walt Disney Co. 3.700% 10/15/25 125 138 Arggrri‘;én Honda Finance 0.400% 10/21/22 800 ol
Walt Disney Co. 1.750% 1113/26 500 514 Corp. 1.950% 5/10/23 200 206
Walt Disney Co. 2.200% 1/13/28 200 207 American Honda Finance
Walt Disney Co. 2.000% 9/1/29 400 404 Corp. 0.875% 7/7/23 200 202
Walt Disney Co. 3.800% 3/22/30 240 274 American Honda Finance
Walt Disney Co. 2.650% 1/13/31 700 735 Corp. 3.450% 7/14/23 125 133
Walt Disney Co. 6.200% 12/15/34 400 564 American Honda Finance
Walt Disney Co. 6.400% 12/15/35 365 535 Corp. 3.625% 10/10/23 100 107
Walt Disney Co. 6.650% 11/15/37 200 302 American Honda Finance
Walt Disney Co. 4.625% 3/23/40 75 95 Corp. 2.900% 2/16/24 150 159
Walt Disney Co. 3.500% 5/13/40 400 446 American Honda Finance
Walt Disney Co. 5.400% 10/1/43 100 140 A Corp. Honda i 0.550% 7n2/24 500 498
Walt Disney Co. 4.750% 9/16/44 175 228 merican Honda Finance
Walt Disney Co. 2.750% 9/1/49 275 271 ArggrriZAn Honda Finance 2.150% 90724 125 131
Walt D!sney Co. 4.700% 3/23/50 395 527 Corp. 1.200% 7/8/25 200 202
Walt Disney Co. 3.600% 1/13/51 600 680 Armerican Honda Finance
Walt Disney Co. 3.800% 5/13/60 300 353 Corp. 2.350% 1/8/27 100 106
Weibo Corp. 3.500% 7/5/24 200 AN American Honda Finance
Weibo Corp. 3.375% 7/8/30 200 206 Corp. 2.000% 3/24/28 100 103
WPP Finance 2010 3.625% 9/7/22 200 207 American Honda Finance
WPP Finance 2010 3.750% 9/19/24 200 218 Corp. 1.800% 1/13/31 300 296
W American University 3.672% 4/1/49 110 126
! Aptiv Corp. 4.150% 3/15/24 125 136
Aptiv plc 4.250% 1/15/26 150 169
Aptiv plc 4.350% 3/15/29 50 58
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Aptiv plc 4.400% 10/1/46 50 58 General Motors Financial
Aptiv ple 5.400% 3/15/49 50 68 Co. Inc. 3.250% 1/5/23 275 285
AutoNation Inc. 3.500% 11/15/24 205 221 General Motors Financial .
AutoNation Inc. 4.500% 10/1/25 150 167 . Co. 'TT\A I 5.200% 3/20/23 300 323
AutoNation Inc. 3.800% 11/15/27 75 82 eneral Motors Financia
AutoZone Inc. 3.125% 7115/23 125 131 Gei‘;'r;Tihotors S 3.700% 5/9/23 200 210
AutoZone Inc. 3.125% 4/18/24 130 138 Co. Inc. 4.150% 6/19/23 200 212
AutoZone Inc. 3.250% 4/15/25 132 142 General Motors Financial
AutoZone Inc. 3.625% 4/15/25 153 167 Co. Inc. 1.700% 8/18/23 500 510
AutoZone Inc. 3.125% 4/21/26 100 109 General Motors Financial
AutoZone Inc. 3.750% 6/1/27 100 112 Co. Inc. 1.050% 3/8/24 200 201
AutoZone Inc. 3.750% 4/18/29 100 112 General Motors Financial
AutoZone Inc. 4.000% 4/15/30 250 284 Co. Inc. 3.950% 4/13/24 400 431
AutoZone Inc. 1.650% 1/15/31 200 190 General Motors Financial
Best Buy Co. Inc. 4.450% 10/1/28 200 232 Co. Inc. 3.500% 177724 200 215
BorgWarner Inc. 3.375% 3/15/25 75 81 General Motors Financial
Borg\Warner Inc. 2.650% 7127 200 212 . Co. lT(l:\/I ore Financial 2.900% 2/26/25 958 1,014
BorgWarner Inc. 4.375% 3/15/45 100 16 eneral lViotors Financia N
Boston University 4.061% 10/1/48 50 61 s e e P 4/9/25 825 359
ga:!]tom!a :En(:ivimept 2.498% 4/1/51 50 48 Co. Inc. 2 750% 6/20/25 150 158
alifornia Institute o ) )
General Motors Financial
c T‘?Ch"_o'fgyt_t o of 4.321% 8/1/45 70 89 Co. Inc. 5.250% 3/1/26 150 173
alifornia Institute o s ;
General Motors Financial
c TefCh”_O'?gyt_t oo 4.700% nam 50 7 Co. Inc. 1.500% 6/10/26 200 199
alifornia Institute o ) )
General Motors Financial
ClTec‘h”%"’gY _ 3.650% 9Nnng 100 ns Co. Inc. 4.350% 117127 325 366
eveland Clinic : :
h General Motors Financial
pooundaton o O ina 100 L Co. Inc. 2.700% 8/20/27 500 520
aimler Finance Nor ) )
- General Motors Financial
5 Ag‘e”;a LLC | g-gggz’ ”5 ! ?/g; ggg 3;2 Co. Inc. 2.400% 4/10/28 200 203
arden Restaurants Inc. ’ O° /1/ General Motors Financial
Darden Restaurants Inc. 4.550% 2/15/48 50 59 Co. Inc. 3.600% 6/21/30 700 759
DR Horton Inc. 4.375% 9/15/22 100 104 General Motors Financial
DR Horton Inc. 4.750% 2/15/23 225 238 Co. Inc. 2.350% 1/8/31 500 493
DR Horton Inc. 5.750% 8/15/23 75 82 General Motors Financial
DR Horton Inc. 2.500% 10/15/24 100 105 Co. Inc. 2.700% 6/10/31 200 201
Duke University 2.682% 10/1/44 100 102 George V\/_ashington
Duke University 2.832% 10/1/55 125 130 University 4.126% 9/15/48 300 372
eBay Inc. 2.750% 1/30/23 175 181 Georgetown University 4.315% 4/1/49 68 85
eBay Inc. 3.450% 8/1/24 125 134 Georgetown University 2.943% 4/1/50 100 102
eBay Inc. 1.900% 3/11/25 180 186 Georgetown University 5.215% 10/1/18 59 89
eBay Inc. 1.400% 5/10/26 200 201 Harley-Davidson Inc. 3.500% 7/28/25 100 108
eBay Inc. 3.600% 6/5/27 300 333 Harley-Davidson Inc. 4.625% 7/28/45 125 138
eBay Inc. 2.700% 3/11/30 200 208 Hasbro Inc. 3.900% 11/19/29 350 389
eBay Inc. 2.600% 5/10/31 200 204 Hasbro Inc. 6.350% 3/15/40 125 174
eBay Inc. 4.000% 7/15/42 200 224 Hasbro Inc. 5.100% 5/15/44 50 61
eBay Inc. 3.650% 5/10/51 200 212 Home Depot Inc. 3.750% 2/15/24 200 216
Emory University 2.143% 9/1/30 150 153 Home Depot Inc. 3.000% 4/1/26 275 299
Emory University 2.969% 9/1/50 50 52 Home Depot Inc. 2.500% 4/15/27 395 421
Ford Foundation 2.415% 6/1/50 60 58 Home Depot Inc. 2.800% 9/14/27 200 217
Ford Foundation 2.815% 6/1/70 150 151 Home Depot Inc. 2.950% 6/15/29 600 656
Fortune Brands Home & Home Depot Inc. 2.700% 4/15/30 445 476
Security Inc. 4.000% 9/21/23 100 107 Home Depot Inc. 1.375% 3/15/31 500 479
Fortune Brands Home & Home Depot Inc. 5.875% 12/16/36 825 1,179
Security Inc. 4.000% 6/15/25 233 257 Home Depot Inc. 3.300% 4/15/40 295 323
Fortune Brands Home & Home Depot Inc. 5.950% 4/1/41 175 256
Security Inc. 3.250% 9/15/29 50 54 Home Depot Inc. 4.200% 4/1/43 200 245
General Motors Co. 4.875% 10/2/23 625 680 Home Depot Inc. 4.875% 2/15/44 300 400
General Motors Co. 5.400% 10/2/23 250 275 Home Depot Inc. 4.400% 3/15/45 100 127
General Motors Co. 6.125% 10/1/25 600 710 Home Depot Inc. 4.250% 4/1/46 330 41
General Motors Co. 6.800% 10/1/27 100 126 Home Depot Inc. 3.900% 6/15/47 250 297
General Motors Co. 5.000% 4/1/35 165 199 Home Depot Inc. 4.500% 12/6/48 225 2092
General Motors Co. 6.600% 4/1/36 250 342 Home Depot Inc. 3.125% 12/15/49 525 556
General Motors Co. 5.150% 4/1/38 225 274 Home Depot Inc. 3.350% 4/15/50 375 415
General Motors Co. 6.250% 10/2/43 210 290 Home Depot Inc. 2.375% 3/15/51 400 370
General Motors Co. 5.200% 4/1/45 230 285 Hyatt Hotels Corp. 3.375% 7/15/23 100 104
General Motors Co. 5.400% 4/1/48 200 255 Hyatt Hotels Corp. 4.850% 3/15/26 200 224
General Motors C.O. . 5.950% 4/1/49 175 238 Hyatt Hotels Corp. 4.375% 9/15/28 75 33
General Motors Financial Hyatt Hotels Corp. 5.750% 4/23/30 200 243
. Co. 'TTV' ore Financial 3.150% 6/30/22 100 102 JD.com Inc. 3.375% 1/14/30 200 214
eneral Motors Financia ) ) )
Johns Hopkins University  4.083% 7/1/53 75 97
0
co. Inc. 3.560% 718122 200 206 Kohl's Corp. 5.550% 7/17/45 100 120
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Las Vegas Sands Corp. 3.200% 8/8/24 365 383 McDonald's Corp. 4.600% 5/26/45 210 262
Las Vegas Sands Corp. 2.900% 6/25/25 200 208 McDonald's Corp. 4.875% 12/9/45 300 386
Las Vegas Sands Corp. 3.500% 8/18/26 145 154 McDonald's Corp. 4.450% 3/1/47 250 306
Las Vegas Sands Corp. 3.900% 8/8/29 65 69 McDonald's Corp. 4.450% 9/1/48 150 187
Lear Corp. 3.800% 9/15/27 100 110 McDonald's Corp. 3.625% 9/1/49 350 388
Lear Corp. 4.250% 5/15/29 150 169 McDonald's Corp. 4.200% 4/1/50 200 241
Lear Corp. 3.500% 5/30/30 100 108 Mohawk Industries Inc. 3.850% 2/1/23 100 104
Lear Corp. 5.250% 5/15/49 125 158 Mohawk Industries Inc. 3.625% 5/15/30 125 137
Leggett & Platt Inc. 3.800% 11/15/24 100 108 NIKE Inc. 2.400% 3/27/25 225 238
Leggett & Platt Inc. 3.500% 11/15/27 125 136 NIKE Inc. 2.375% 11/1/26 200 213
Leggett & Platt Inc. 4.400% 3/15/29 75 86 NIKE Inc. 2.750% 3/27/27 200 216
Leland Stanford Junior NIKE Inc. 2.850% 3/27/30 200 217
University 3.647% 5/1/48 200 242 NIKE Inc. 3.250% 3/27/40 200 219
Lennar Corp. 4.750% 11/15/22 200 209 NIKE Inc. 3.625% 5/1/43 125 145
Lennar Corp. 4.500% 4/30/24 300 328 NIKE Inc. 3.875% 11/1/45 225 270
Lennar Corp. 5.250% 6/1/26 200 231 NIKE Inc. 3.375% 11/1/46 100 112
Lennar Corp. 4.750% 11/29/27 200 231 NIKE Inc. 3.375% 3/27/50 300 339
Lowe's Cos. Inc. 3.875% 9/15/23 275 294 Nordstrom Inc. 4.250% 8/1/31 200 209
Lowe's Cos. Inc. 3.125% 9/15/24 100 107 Nordstrom Inc. 5.000% 1/15/44 200 200
Lowe's Cos. Inc. 3.375% 9/15/25 200 219 Northwestern University ~ 4.643% 12/1/44 75 99
Lowe's Cos. Inc. 2.500% 4/15/26 250 265 Northwestern University — 2.640% 12/1/50 50 50
Lowe's Cos. Inc. 3.100% 5/3/27 350 382 Northwestern University ~ 3.662% 12/1/57 75 91
Lowe's Cos. Inc. 1.300% 4/15/28 260 254 NVR Inc. 3.950% 9/15/22 100 103
Lowe's Cos. Inc. 6.500% 3/15/29 67 87 NVR Inc. 3.000% 5/15/30 200 212
Lowe's Cos. Inc. 3.650% 4/5/29 300 336 O'Reilly Automotive Inc.  3.800% 9/1/22 100 103
Lowe's Cos. Inc. 4.500% 4/15/30 250 296 O'Reilly Automotive Inc.  3.850% 6/15/23 75 79
Lowe's Cos. Inc. 1.700% 10/15/30 300 288 O'Reilly Automotive Inc.  3.600% 9/1/27 325 364
Lowe's Cos. Inc. 2.625% 4/1/31 500 518 O'Reilly Automotive Inc. 1.750% 3/15/31 500 481
Lowe's Cos. Inc. 4.250% 9/15/44 28 32 President and Fellows of
Lowe's Cos. Inc. 3.700% 4/15/46 250 275 Harvard College 4.875% 10/15/40 225 309
Lowe's Cos. Inc. 4.050% 5/3/47 300 346 President and Fellows of
Lowe's Cos. Inc. 3.000% 10/15/50 500 493 Harvard College 3.150% 7/15/46 100 12
Magna International Inc.  3.625% 6/15/24 170 183 PulteGroup Inc. 5.500% 3/1/26 200 234
Magna International Inc.  4.150% 10/1/25 100 112 Pultegroup, Inc. 6.375% 5/15/33 300 397
Magna International Inc.  2.450% 6/15/30 100 102 Ralph Lauren Corp. 3.750% 9/15/25 50 55
Marriott International Inc.  2.125% 10/3/22 200 203 Ralph Lauren Corp. 2.950% 6/15/30 200 213
Marriott International Inc. ~ 3.750% 3/15/25 175 188 Rockefeller Foundation 2.492% 10/1/50 250 243
Marriott International Inc. ~ 3.750% 10/1/25 65 70 Ross Stores Inc. 4.600% 4/15/25 200 226
Marriott International Inc. ~ 3.125% 6/15/26 1,083 1,163 Ross Stores Inc. 1.875% 4/15/31 200 194
Marriott International Inc. ~ 4.000% 4/15/28 50 55 Sands China Ltd. 4.600% 8/8/23 400 425
Marriott International Inc. ~ 4.625% 6/15/30 200 230 Sands China Ltd. 5.125% 8/8/25 400 448
Marriott International Inc. ~ 2.850% 4/15/31 300 305 Sands China Ltd. 3.800% 1/8/26 200 213
Masco Corp. 3.500% 11/15/27 100 110 Sands China Ltd. 5.400% 8/8/28 300 349
Masco Corp. 1.500% 2/15/28 200 195 Sands China Ltd. 4.375% 6/18/30 200 217
Masco Corp. 7750% 8/1/29 24 33 Starbucks Corp. 3.100% 3/1/23 375 391
Masco Corp. 2.000% 10/1/30 500 488 Starbucks Corp. 3.850% 10/1/23 100 107
Masco Corp. 4.500% 5/15/47 100 121 Starbucks Corp. 2.450% 6/15/26 200 21
2 Massachusetts Institute of Starbucks COI’p. 3.500% 3/1/28 100 112
Technology 3.959% 7/1/38 125 150 Starbucks Corp. 4.000% 11/15/28 200 230
Massachusetts Institute of Starbucks Corp. 3.550% 8/15/29 200 224
Technology 2.989% 7/1/50 85 94 Starbucks Corp. 2.250% 3/12/30 450 456
Massachusetts Institute of Starbucks Corp. 2.550% 11/15/30 300 311
MTechnlslogv et . 5.600% 7mm 130 221 Starbucks Corp. 4.300% 6/15/45 50 59
assachusetts Institute o Starbucks Corp. 3.750% 12/1/47 125 139
M;:ggg:&‘;%g etitute of 4.678% 7nna 275 402 Starbucks Corp. 4.500% 11/15/48 200 249
Technology 3.885% 71116 100 123 Starbucks Corp. 3.3502/0 3/12/50 100 104
McDonald's Corp. 3.350% 4/1/23 200 210 Starbucks Corp. 3.500% 11/15/50 800 822
McDonald's Corp. 3.300% 7/1/25 497 540 Steelcase Inc. 5.125% 1/18/29 125 145
McDonald's Corp. 3.700% 1/30/26 300 333 Stellantis NV 5.250% 4115723 800 823
McDonald's Corp. 3.500% 31127 200 221 Tapestry Inc. 3.000% 715/22 125 127
McDonald's Corp. 3.500% 7/1/27 315 349 Tapestry Inc. 4.280% 4/1/25 97 106
McDonald's Corp. 3.800% 41/28 350 396 Tapestry Inc. 4.125% 715/27 100 109
McDonald's Corp. 2.625% 9/1/29 200 21 X Cos. Inc. 2.500% 5/15/23 100 103
McDonald's Corp. 2.125% 3/1/30 200 202 X Cos. Inc. 2.250% 9/15/26 350 368
McDonald's Corp. 3.600% 7/1/30 200 225 X Cos. Inc. 1600% 515/31 200 193
McDonald's Corp. 4.700% 12/9/35 200 248 Toyota Motor Corp. 3.419% 7/20/23 150 159
McDonald's Corp. 6.300% 10/15/37 150 216 Toyota Motor Corp. 2.358% 71224 100 105
McDonald's Corp. 6.300% 3/1/38 100 144 Toyota Motor Corp. 1.339% 3/25/26 500 506
McDonald's Corp. 5.700% 2/1/39 100 137 Toyata Motor Corp. 2.760% 7/2/29 100 108
McDonald's Corp. 3.700% 2/15/42 25 28 Toyota Motor Cred{t Corp. 2.1500/0 9/8/22 200 204
McDonald's Corp. 3.625% 5/1/43 100 " Toyota Motor Credit Corp.  2.625% 1/10/23 100 103
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Toyota Motor Credit Corp. 0.400% 4/6/23 200 200 Anheuser-Busch Cos LLC
Toyota Motor Credit Corp.  0.500% 8/14/23 500 501 / Anheuser-Busch InBev
Toyota Motor Credit Corp.  1.350% 8/25/23 200 204 Worldwide Inc. 3.650% 2/1/26 1,045 1,185
Toyota Motor Credit Corp.  2.250% 10/18/23 300 312 AnhAeuﬁer’BUSé?h Cﬁsl '—BLC
Toyota Motor Credit Corp.  2.900% 4/17/24 125 133 </Vc?r|c?vL\J/isc?erilnL(‘:S.C nbev 4.700% 2/1/36 1195 1466
Toyota Motor Credit Corp. 0.500% 6/18/24 200 199 AnheuserBusch Cos. LLC ' '
Toyota Motor Credit Corp.  1.800% 2/13/25 250 258 / AnheuserBusch InBev
Toyota Motor Credit Corp.  3.400% 4/14/25 125 136 Worldwide Inc. 4.900% 2/1/46 2,310 2,922
Toyota Motor Credit Corp.  1.125% 6/18/26 200 199 Anheuser-Busch InBev
Toyota Motor Credit Corp.  3.200% 1/11/27 200 220 Finance Inc. 4.700% 2/1/36 100 122
Toyota Motor Credit Corp.  1.150% 8/13/27 500 492 Anheuser-Busch InBev
Toyota Motor Credit Corp.  3.050% 1/11/28 100 110 Finance Inc. 4.000% 1/17/43 300 336
Toyota Motor Credit Corp.  1.900% 4/6/28 200 204 Anheuser-Busch InBev
Toyota Motor Credit Corp.  3.650% 1/8/29 100 14 An?gazng'”z-ch e 4.625% 20/44 200 243
Toyota Motor Credit Corp.  2.150% 2/13/30 150 154 1euserbu v
Toyota Motor Credit Corp.  3.375% 4/1/30 400 449 pence e, ey 0% 21148 475 593
pacmf Surmelv Co. 1.750% 11/1/30 200 191 Worldwide Inc. 4.000% 413/28 500 569
rustees of Boston
College 3.129% 7n/52 100 106 An\;]vecnﬂiievr@%:sﬁ\hclnBev 4.750% 1/23/29 1,265 1,607
Trustees of Princeton ' '
University 5.700% 3/1/39 150 218 Anvr{/%;lsdevrv_%isﬁuhcmsev 4.375% 4/15/38 275 328
Trustees of Princeton
University 2.516% 711750 150 148 Morwidene o 8.200% 1/15/39 150 249
Trustees of the Universit
of Pennsyivania " 2.396% 10/1/50 200 194 AnheuserBusch inBev oo 112339 125 165
University of Chicago 2.547% 4/1/50 500 479 AnheuserBusch 'InBev ’
University of Chicago 3.000% 10/1/52 50 53 Worldwide Inc. 4.950% 1/15/42 325 410
University of Chicago 4.003% 10/1/53 100 122 AnheuserBusch InBev
University of Notre Dame Worldwide Inc. 3.750% 7/15/42 325 354
du Lac 3.438% 2/15/45 100 18 AnheuserBusch InBev
University of Notre Dame Worldwide Inc. 4.600% 4/15/48 700 856
du Lac 3.394% 2/15/48 125 146 AnheuserBusch InBev
University of Pennsylvania 4.674% 9/1/12 50 69 Worldwide Inc. 4.439% 10/6/48 601 719
University of Southern Anheuser-Busch InBev
California 3.028% 10/1/39 100 107 Worldwide Inc. 5.550% 1/23/49 600 825
University of Southern Anheuser-Busch InBev
California 3.841% 10/1/47 200 243 Worldwide Inc. 4.500% 6/1/50 500 610
University of Southern Anheuser-Busch InBev
California 2.945% 10/1/51 200 209 Worldwide Inc. 4.750% 4/15/58 350 438
University of Southern Anheuser-Busch InBev
California 5.250% 10/1/11 100 153 Worldwide Inc. 5.800% 1/23/59 155 224
VF Corp. 2.400% 4/23/25 200 210 Anheuser-Busch InBev
VF Corp. 2.950% 4/23/30 200 212 Worldwide Inc. 4.600% 6/1/60 375 461
Whirlpool Corp. 4.700% 6/1/22 100 104 Archer-Daniels-Midland
Whirlpool Corp. 4.000% 3/1/24 50 54 Co. 2.750% 3/27/25 100 107
Whirlpool Corp. 3.700% 5/1/25 75 82 Archer-Daniels-Midland
Whirlpool Corp. 4.750% 2/26/29 150 178 Co. 2.500% 8/11/26 200 213
Whirlpool Corp. 4.500% 6/1/46 100 120 Argher'Da”'e'S'M‘d'a”d 32500 327730 200 o1
Whirlpool Corp. 4.600% 5/15/50 75 93 0- ) . ' °
William Marsh Rice Archer-Daniels-Midland 5
University 3.574% 5/15/45 150 174 Co. . . 5.935% 101732 80 109
. . Archer-Daniels-Midland
Yale University 0.873% 4/15/25 100 101 Co. 5.375% 9/15/35 95 130
Yale University 1.482% 4/15/30 100 99 Archer-Daniels-Midland
Yale University 2.402% 4/15/50 100 97 Co. 3.750% 9/15/47 50 59
83,949 Archer-Daniels-Midland
Consumer Staples (20%) Co. ] 4.500% 3/15/49 125 167
Ahold Finance USALLC ~ 6.875% 5/1/29 100 135 BAT Capital Corp. 2.764% 8/15/22 325 333
Altria Group Inc. 2.850% 8/9/22 375 385 BAT Capital Corp. 8.222% 8/15/24 650 690
Altria Group Inc. 4.000% 1/31/24 250 271 BAT Capital Corp. 3.215% 9/6/26 200 212
Altria Group Inc. 2.350% 5/6/25 150 157 BAT Capital Corp. 3.557% 815127 675 722
Altria Group Inc. 4.400% 2/14/26 997 1,128 BAT Capital Corp. 2.259% 3/25/28 500 497
Altria Group Inc. 2.625% 9/16/26 75 79 BAT Cap!ta\ Corp. 2.726% 3/25/31 500 492
Altria Group Inc. 4.800% 2/14/29 575 667 BAT Capital Corp. 4.390% 8/15/37 525 566
Altria Group Inc. 5.800% 214/39 120 148 BAT Capital Corp. 4.540% 8/15/47 575 606
Altria Group Inc. 3.400% 2/4/41 500 476 BAT Capital Corp. 4.758% 9/6/49 250 271
Altria Group Inc. 4.250% 8/9/42 275 287 S’; lcap”a‘ _COFP|~ . 3.984% 9/25/50 500 488

: 9 nternational Finance

ﬁ:tr!a Group Inc. 445000/0 5/2/43 125 135 bl 1668% 3/25/26 500 501
tria Group Inc. 5.375% 1/31/44 350 416

. Brown-Forman Corp. 3.500% 4/15/25 81 88
Altria Group Inc. 3.875% 9/16/46 425 421

. Brown-Forman Corp. 4.500% 7/15/45 100 129
Altria Group Inc. 5.950% 2/14/49 500 640 )

. Bunge Ltd. Finance Corp.  3.000% 9/25/22 250 257
Altria Group Inc. 3.700% 2/4/51 500 474 B . C 3500 3/15/24 125 136
Altria Group Inc. 6.200% 2/14/59 70 91 unge Ltd. Finance Corp.  4.350% /15/

Bunge Ltd. Finance Corp.  3.750% 9/25/27 200 221
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Bunge Ltd. Finance Corp. 2.750% 5/14/31 100 101 Diageo Capital plc 1.375% 9/29/25 200 203
Campbell Soup Co. 3.650% 3/15/23 65 68 Diageo Capital plc 2.375% 10/24/29 200 207
Campbell Soup Co. 3.950% 3/15/25 200 220 Diageo Capital plc 2.000% 4/29/30 200 200
Campbell Soup Co. 3.300% 3/19/25 125 135 Diageo Capital plc 2.125% 4/29/32 200 201
Campbell Soup Co. 4.150% 3/15/28 175 199 Diageo Capital plc 5.875% 9/30/36 50 71
Campbell Soup Co. 2.375% 4/24/30 150 151 Diageo Capital plc 3.875% 4/29/43 100 18
Campbell Soup Co. 4.800% 3/15/48 135 166 Diageo Investment Corp.  4.250% 5/11/42 150 184
Campbell Soup Co. 3.125% 4/24/50 100 97 Dollar General Corp. 3.250% 4/15/23 150 157
Church & Dwight Co. Inc.  2.450% 8/1/22 25 26 Dollar General Corp. 4.150% 11/1/25 105 118
Church & Dwight Co. Inc.  3.150% 8/1/27 100 109 Dollar General Corp. 3.875% 4/15/27 150 169
Church & Dwight Co. Inc.  3.950% 8/1/47 75 88 Dollar General Corp. 4.125% 5/1/28 150 172
Clorox Co. 3.050% 9/15/22 100 103 Dollar General Corp. 3.500% 4/3/30 100 110
Clorox Co. 3.500% 12/15/24 175 190 Dollar General Corp. 4.125% 4/3/50 200 234
Clorox Co. 3.100% 10/1/27 50 54 Dollar Tree Inc. 3.700% 5/15/23 100 106
Clorox Co. 3.900% 5/15/28 50 57 Dollar Tree Inc. 4.000% 5/15/25 200 221
Clorox Co. 1.800% 5/15/30 50 49 Dollar Tree Inc. 4.200% 5/15/28 300 342
Coca-Cola Co. 1.750% 9/6/24 100 104 Estee Lauder Cos. Inc. 3.150% 3/15/27 150 165
Coca-Cola Co. 3.375% 3/25/27 200 223 Estee Lauder Cos. Inc. 2.375% 12/1/29 125 131
Coca-Cola Co. 2.900% 5/25/27 50 55 Estee Lauder Cos. Inc. 6.000% 5/15/37 75 108
Coca-Cola Co. 1.000% 3/15/28 500 485 Estee Lauder Cos. Inc. 4.375% 6/15/45 100 126
Coca-Cola Co. 2.125% 9/6/29 125 129 Estee Lauder Cos. Inc. 4.150% 3/15/47 100 125
Coca-Cola Co. 3.450% 3/25/30 250 282 Estee Lauder Cos. Inc. 3.125% 12/1/49 125 136
Coca-Cola Co. 1.375% 3/15/31 500 478 Flowers Foods Inc. 3.5600% 10/1/26 75 82
Coca-Cola Co. 4.125% 3/25/40 100 120 Fomento Economico
Coca-Cola Co. 2.500% 6/1/40 200 198 Mexicano SAB de CV 4.375% 5/10/43 100 119
Coca-Cola Co. 2.875% 5/5/41 500 518 Fomento Economico
Coca-Cola Co. 4.200% 3/25/50 175 220 I\/Ie><|canp SAB de CV 3.500% 1/16/50 600 632
Coca-Cola Co. 2.600% 6/1/50 300 289 General Mills Inc. 2.600% 10/12/22 250 256
Coca-Cola Co. 2.750% 6/1/60 325 319 General Mills Inc. 3.700% 10/17/23 575 615
Coca-Cola General Mills Inc. 3.650% 2/15/24 100 107
Consolidated Inc. 3.800% 11/25/25 125 138 General Mills Inc. 4.200% 4/17/28 225 259
Coca-Cola Femsa SAB de General Mills Inc. 2.875% 4/15/30 150 159
Ccv 2.750% 1/22/30 200 209 General Mills Inc. 3.000% 2/1/51 500 504
Coca-Cola Femsa SAB de Hershey Co. 2.625% 5/1/23 100 104
5.250% 11/26/43 150 201 Hershey Co. 3.375% 5/15/23 150 158
Colgate-Palmolive Co. 2.250% 11/15/22 75 77 Hershey Co. 2.050% 11/15/24 55 57
Colgate-Palmolive Co. 2.100% 5/1/23 280 289 Hershey Co. 3.200% 8/21/25 65 71
Colgate-Palmolive Co. 3.250% 3/15/24 100 107 Hershey Co. 2.300% 8/15/26 100 106
Colgate-Palmolive Co. 4.000% 8/15/45 150 189 Hershey Co. 2.450% 11/15/29 130 137
Colgate-Palmolive Co. 3.700% 8/1/47 100 121 Hershey Co. 1.700% 6/1/30 30 30
Conagra Brands Inc. 3.250% 9/15/22 75 77 Hershey Co. 3.125% 11/15/49 150 160
Conagra Brands Inc. 3.200% 1/25/23 79 82 Hershey Co. 2.650% 6/1/50 100 98
Conagra Brands Inc. 4.300% 5/1/24 200 219 Hormel Foods Corp. 1.800% 6/11/30 200 199
Conagra Brands Inc. 4.600% 11/1/25 150 170 Hormel Foods Corp. 3.050% 6/3/51 500 520
Conagra Brands Inc. 1.375% 11/1/27 200 195 Ingredion Inc. 3.200% 10/1/26 100 109
Conagra Brands Inc. 7.000% 10/1/28 75 100 Ingredion Inc. 2.900% 6/1/30 176 183
Conagra Brands Inc. 4.850% 11/1/28 250 298 Ingredion Inc. 3.900% 6/1/50 100 112
Conagra Brands Inc. 8.250% 9/15/30 50 74 JM Smucker Co. 3.500% 3/15/25 175 191
Conagra Brands Inc. 5.300% 11/1/38 200 254 JM Smucker Co. 3.375% 12/15/27 150 165
Conagra Brands Inc. 5.400% 11/1/48 200 267 JM Smucker Co. 2.375% 3/15/30 100 102
Constellation Brands Inc.  2.650% 11/7/22 250 257 JM Smucker Co. 4.250% 3/15/35 100 117
Constellation Brands Inc.  3.200% 2/15/23 250 260 JM Smucker Co. 4.375% 3/15/45 125 150
Constellation Brands Inc.  4.250% 5/1/23 200 213 JM Smucker Co. 3.550% 3/15/50 50 54
Constellation Brands Inc.  4.750% 11/15/24 175 197 Kellogg Co. 2.650% 12/1/23 126 132
Constellation Brands Inc.  4.400% 11/15/25 100 113 Kellogg Co. 3.250% 4/1/26 125 136
Constellation Brands Inc.  3.700% 12/6/26 100 m Kellogg Co. 3.400% 11/15/27 125 138
Constellation Brands Inc.  3.500% 5/9/27 150 165 Kellogg Co. 4.300% 5/15/28 100 116
Constellation Brands Inc.  3.600% 2/15/28 175 194 Kellogg Co. 2.100% 6/1/30 100 101
Constellation Brands Inc.  4.650% 11/15/28 75 88 Kellogg Co. 7450% 4/1/31 125 181
Constellation Brands Inc.  3.150% 8/1/29 225 242 Kellogg Co. 4.500% 4/1/46 210 261
Constellation Brands Inc.  2.875% 5/1/30 356 374 Keurig Dr Pepper Inc. 4.057% 5/25/23 187 199
Constellation Brands Inc.  4.100% 2/15/48 100 115 Keurig Dr Pepper Inc. 3.130% 12/15/23 100 106
Constellation Brands Inc.  5.250% 11/15/48 225 300 Keurig Dr Pepper Inc. A4.417% 5/25/25 275 309
Constellation Brands Inc.  3.750% 5/1/50 125 138 Keurig Dr Pepper Inc. 3.400% 11/15/25 100 109
Costco Wholesale Corp. 2.750% 5/18/24 275 292 Keurig Dr Pepper Inc. 2.550% 9/15/26 75 80
Costco Wholesale Corp. 3.000% 5/18/27 100 110 Keurig Dr Pepper Inc. 3.430% 6/15/27 100 110
Costco Wholesale Corp. 1.3756% 6/20/27 250 252 Keurig Dr Pepper Inc. 4.597% 5/25/28 395 464
Costco Wholesale Corp. 1.600% 4/20/30 400 394 Keurig Dr Pepper Inc. 3.200% 5/1/30 150 163
Costco Wholesale Corp. 1.750% 4/20/32 200 197 Keurig Dr Pepper Inc. 2.250% 3/15/31 250 252
Delhaize America LLC 9.000% 4/15/31 100 154 Keurig Dr Pepper Inc. 7.450% 5/1/38 16 25
Diageo Capital plc 2.625% 4/29/23 500 518 Keurig Dr Pepper Inc. 4.985% 5/25/38 100 127
Diageo Capital plc 2.125% 10/24/24 200 209
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Keurig Dr Pepper Inc. 4.500% 11/15/45 200 244 PepsiCo Inc. 3.600% 8/13/42 100 116
Keurig Dr Pepper Inc. 4.420% 12/15/46 125 151 PepsiCo Inc. 4.250% 10/22/44 225 279
Keurig Dr Pepper Inc. 3.800% 5/1/50 150 169 PepsiCo Inc. 4.600% 7/17/45 75 98
Kimberly-Clark Corp. 3.050% 8/15/25 50 54 PepsiCo Inc. 4.450% 4/14/46 500 640
Kimberly-Clark Corp. 2.750% 2/15/26 100 109 PepsiCo Inc. 3.450% 10/6/46 300 337
Kimberly-Clark Corp. 1.050% 9/15/27 500 489 PepsiCo Inc. 4.000% 5/2/47 100 122
Kimberly-Clark Corp. 3.950% 11/1/28 50 58 PepsiCo Inc. 3.375% 7/29/49 490 548
Kimberly-Clark Corp. 3.200% 4/25/29 150 166 PepsiCo Inc. 2.875% 10/15/49 325 334
Kimberly-Clark Corp. 3.100% 3/26/30 155 171 PepsiCo Inc. 3.875% 3/19/60 150 185
Kimberly-Clark Corp. 6.625% 8/1/37 250 389 Philip Morris
Kimberly-Clark Corp. 5.300% 3/1/41 25 34 International Inc. 2.500% 11/2/22 300 308
Kimberly-Clark Corp. 3.200% 7/30/46 175 191 Philip Morris
Koninklijke Ahold Delhaize International Inc. 2.625% 3/6/23 100 104
NV 5.700% 10/1/40 37 51 Philip Morris
Kroger Co. 2.800% 8/1/22 100 102 Phlt?teaatlgnal Inc. 1.125% 5/1 /23 125 127
Kroger Co. 4.000% 211124 100 108 tip viorns
Kroger Co. 3.500% 2/1/26 160 176 Phli?;eaztrlr?:al Inc. 2125% 510/23 95 98
Kroger Co. 2.650% 10/15/26 140 143 International Inc. 3.600% 11/15/23 500 538
Kroger Co. 3.700% 8/1/27 100 m Philio Morris
Kroger Co. 7.700% 6/1/29 50 69 International Inc. 2.875% 5/1/24 220 234
Kroger Co. 8.000% 9/15/29 125 176 Philip Morris
Kroger Co. 2.200% 5/1/30 100 101 International Inc. 3.250% 11/10/24 250 271
Kroger Co. 1.700% 1/15/31 250 240 Philip Morris
Kroger Co. 7.500% 4/1/31 100 143 International Inc. 3.375% 8/11/25 150 164
Kroger Co. 5.400% 7/15/40 50 66 Philip Morris
Kroger Co. 5.000% 4/15/42 125 158 International Inc. 2.750% 2/25/26 305 325
Kroger Co. 5.150% 8/1/43 100 129 Philip Morris
Kroger Co. 3.875% 10/15/46 100 10 Phl.?teaanqnal Inc. 3.125% 3/2/28 100 109
Kroger Co. 4.450% 2/1/47 225 269 tip Miormis
Kroger Co. 4.650% 1/15/48 75 92 Phlm;eaztrfi);al Inc. 3.375% 8/15/29 250 276
Kroger Ca. 5.400% 1715/49 25 34 International Inc. 2.100% 5/1/30 150 150
Kroger Co. 3.950% 1/15/50 175 200 Philip Morris
McCormick & Co. Inc. 3.900% 7/15/21 50 50 International Inc. 1.760% 11/1/30 500 485
McCormick & Co. Inc. 3.150% 8/15/24 150 160 Philip Morris
McCormick & Co. Inc. 3.400% 8/15/27 150 165 International Inc. 6.375% 5/16/38 200 286
McCormick & Co. Inc. 2.500% 4/15/30 250 257 Philip Morris
McCormick & Co. Inc. 1.850% 2/15/31 250 242 International Inc. 4.375% 11/15/41 500 590
Mead Johnson Nutrition Philip Morris
Co. 4.125% 11/15/25 355 399 International Inc. 4.500% 3/20/42 125 148
Mead Johnson Nutrition Philip Morris
Co. 5.900% 11/1/39 100 143 International Inc. 3.875% 8/21/42 25 28
Mead Johnson Nutrition Philip Morris
Co. 4.600% 6/1/44 150 195 International Inc. 4.875% 11/15/43 155 194
Molson Coors Beverage Philip Morris
Co. 3.000% 7/15/26 375 402 International Inc. 4.250% 11/10/44 200 234
Molson Coors Beverage Procter & Gamble Co. 0.550% 10/29/25 300 296
Co. 5.000% 5/1/42 200 245 Procter & Gamble Co. 2.800% 3/25/27 500 541
Molson Coors Beverage Procter & Gamble Co. 3.000% 3/25/30 500 551
Co. 4.200% 7/15/46 375 417 Procter & Gamble Co. 1.200% 10/29/30 300 286
Mondelez 5 Procter & Gamble Co. 5.550% 3/5/37 150 216
M('Eg;’;;“"”""' Inc. 0.625% 7niz2 200 201 Procter & Gamble Co. 3.550% 3/25/40 188 220
. o Procter & Gamble Co. 3.5600% 10/25/47 169 201
Mg:j;?:;'o”a' Inc. 1:600% 5/4/25 100 102 Procter & Gamble Co.  3.600% 3/25/50 173 210
International Inc. 2 750% 4/13/30 250 263 Reynolds American Inc. 4.450% 6/12/25 525 582
Mondelez Reynolds American Inc. 5.700% 8/15/35 175 21
International Inc. 1.8756% 10/15/32 500 484 Reynolds American Inc. 7250% 6/15/37 100 135
Mondelez Reynolds American Inc. 6.150% 9/15/43 75 95
International Inc. 2.625% 9/4/50 250 233 Reynolds American Inc. 5.850% 8/15/45 450 552
PepsiCo Inc. 0.750% 5/1/23 125 126 Sysco Corp. 3.750% 10/1/25 75 83
PepsiCo Inc. 3.600% 3/1/24 700 752 Sysco Corp. 3.300% 7/15/26 250 272
PepsiCo Inc. 2.250% 3/19/25 265 279 Sysco Corp. 3.250% 7/15/27 175 190
PepsiCo Inc. 2.750% 4/30/25 200 214 Sysco Corp. 2.400% 2/15/30 100 102
PepsiCo Inc. 3.500% 7/17/25 452 496 Sysco Corp. 5.950% 4/1/30 166 213
PepsiCo Inc. 2.375% 10/6/26 225 240 Sysco Corp. 6.600% 4/1/40 175 258
PepsiCo Inc. 2.625% 3/19/27 100 107 Sysco Corp. 4.850% 10/1/45 50 62
PepsiCo Inc. 3.000% 10/15/27 325 357 Sysco Corp. 4.500% 4/1/46 200 237
PepsiCo Inc. 2.625% 7/29/29 200 214 Sysco Corp. 4.450% 3/15/48 100 119
PepsiCo Inc. 2.750% 3/19/30 345 372 Sysco Corp. 3.300% 2/15/50 105 105
PepsiCo Inc. 1.625% 5/1/30 200 197 Sysco Corp. 6.600% 4/1/50 250 389
PepsiCo Inc. 1.400% 2/25/31 200 193 Target Corp. 3.500% 7/1/24 325 353
PepsiCo Inc. 3.500% 3/19/40 175 200 Target Corp. 2.250% 4/15/25 200 210
PepsiCo Inc. 4.000% 3/5/42 175 213 Target Corp. 2.500% 4/15/26 175 188
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Target Corp. 3.375% 4/15/29 200 225 Boardwalk Pipelines LP 4.450% 7/15/27 100 113
Target Corp. 2.650% 9/15/30 250 268 BP Capital Markets
Target Corp. 6.500% 10/15/37 103 159 America Inc. 2.520% 9/19/22 50 51
Target Corp. 7.000% 1/15/38 125 202 BP Capital Markets
Target Corp. 3.900% 11/15/47 300 376 . PAg‘er_'C? "\;C-k 2.937% 4/6/23 100 104
Tyson Foods Inc. 3.950% 8/15/24 600 653 apital Markets
Tyson Foods Inc. 4.000% 3/1/26 100 11 BPA([;eri'g"‘ ll\;grkets 2.750% 5/10/23 300 313
Tyson Foods Inc. 3.550% 6/2/27 275 304 America Ine. 3.216% 11/28/23 1,082 1,146
Tyson Foods Inc. 4.350% 3/1/29 280 326 BP Capital Markets ' !
T\/SOﬂ Foods Inc. 4.875% 8/15/34 100 124 America Inc. 3.194% 4/6/25 230 248
Tyson Foods Inc. 5.150% 8/15/44 200 259 BP Capital Markets
Tyson Foods Inc. 4.550% 6/2/47 150 183 America Inc. 3.410% 2/11/26 100 109
Tyson Foods Inc. 5.100% 9/28/48 275 363 BP Capi‘[a\ Markets
Unilever Capital Corp. 3.250% 3/7/24 250 267 America Inc. 3.119% 5/4/26 550 597
Unilever Capital Corp. 2.600% 5/5/24 450 475 BP Capital Markets
Unilever Capital Corp. 3.375% 3/22/25 100 109 America Inc. 3.017% 1/16/27 400 431
Unilever Capital Corp. 3.100% 7/30/25 225 245 BP Capital Markets
Unilever Capital Corp. 2.000% 7/28/26 125 130 BPA?er_'tC? 'M”C-k . 3.937% 9/21/28 175 199
Unilever Capital Corp. 1.375% 9/14/30 300 290 apital viarkets
Unilever Capital Corp. 5.900% 11/15/32 200 276 America Inc. 4.234% 1/6/28 225 261
Walgreens Boots BP Cap|lta\ Markets .
Alliance Inc. 3.800% 11/18/24 375 409 America Inc. 3.633% 4/6/30 380 393
Walgreens Boots BP Cap|_ta\ Markets 5
Alliance Inc. 3.450% 6/1/26 325 354 America Inc. 3.060% 6/17/41 800 803
Walgreens Boots BP Cap|_ta\ Markets .
Alliance Inc. 4.800% 1/18/44 275 329 America Inc. 3.000% 2124780 450 437
Walgreens Boots BP Cap|_ta\ ll\/larkets 5
Alliance Inc. 4.100% 4/15/50 150 165 BPAaeri't‘;? an}kets 2772% 11/10/50 500 465
Walmart Inc. 2.350% 12/15/22 800 823 America Ine. 2.939% 6/4/51 500 480
Walmart Inc. 2.550% 4/11/23 150 155 BP Capital Markets
Walmart Inc. 3.400% 6/26/23 250 265 America Inc. 3.379% 2/8/61 400 402
Walmart Inc. 3.300% 4/22/24 250 268 BP Capital Markets plc ~ 2.500% 11/6/22 450 463
Walmart Inc. 2.850% 7/8/24 275 293 BP Capital Markets plc ~ 3.994% 9/26/23 200 216
Walmart Inc. 2.650% 12/15/24 200 213 BP Capital Markets plc ~ 3.814% 2/10/24 400 433
Walmart Inc. 3.550% 6/26/25 309 341 BP Capital Markets plc ~ 3.535% 11/4/24 68 74
Walmart Inc. 3.050% 7/8/26 250 274 BP Capital Markets plc ~ 3.506% 3/17/25 200 219
Walmart Inc. 5.875% 4/5/27 405 508 BP Capital Markets plc ~ 3.279% 9/19/27 200 219
Walmart Inc. 3.700% 6/26/28 450 512 BP Capital Markets plc ~ 3.723% 11/28/28 175 197
Walmart Inc. 3.250% 7/8/29 300 336 Burlington Resources LLC  7400% 12/1/31 175 258
Walmart Inc. 2.375% 9/24/29 175 185 Burlington Resources LLC  5.950% 10/15/36 200 277
Walmart Inc. 7550% 2/15/30 105 156 Canadian Natural
Walmart Inc. 5.250% 9/1/35 385 524 Resources Ltd. 2.950% 1/15/23 200 207
Walmart Inc. 6.200% 4/15/38 315 470 Canadian Natural
Walmart Inc. 3.950% 6/28/38 275 330 Resources Ltd. 3.850% 6/1/27 500 551
Walmart Inc. 5.000% 10/25/40 100 135 Canadian Natural
Walmart Inc. 4.000% 4/11/43 274 334 Resources Ltd. 2.950% 7/15/30 100 104
Walmart Inc. 4.300% 4/22/44 361 458 Canadian Natural
Walmart Inc. 3.625% 12/15/47 265 311 . Re?“m’\?i '-tdl- 7.200% 1/18/32 150 204
o anadian Natura
g o
R Canadian Natural
94,418 Resources Ltd. 5.850% 2/1/35 100 128
Energy (2.4%) Canadian Natural
Baker Hughes a GE Co. Resources Ltd. 6.500% 2/15/37 150 203
LLC / Baker Hughes Canadian Natural
Co-Obligor Inc. 2.773% 12/15/22 425 439 Resources Ltd. 6.250% 3/15/38 300 401
Baker Hughes a GE Co. Canadian Natural
LLC / Baker Hughes Resources Ltd. 4.950% 6/1/47 140 175
Co-Obligor Inc. 3.337% 12/15/27 200 219 Cenovus Energy Inc. 3.800% 9/15/23 100 105
BakaE F/iuthkes a GEhCo. Cenovus Energy Inc. 5.375% 7/15/25 500 572
aKer riughes Cenovus Energy Inc. 4.250% 4/15/27 200 224
Baig;‘iﬁ'gﬁgs'?& o 3.138% n/7/29 250 269 Cenovus Energy Inc. 4.400% 4/15/29 250 283
LLC / Baker Hughes ’ Cenovus Energy Inc. 5.250% 6/15/37 200 239
Co-Obligor Inc. 4.486% 5/1/30 200 236 Cenovus Energy Inc. 6.800% 9/15/37 50 66
Baker Hughes a GE Co. Cenovus Energy Inc. 6.750% 11/15/39 300 407
LLC / Baker Hughes Cenovus Energy Inc. 5.400% 6/15/47 200 248
Co-Obligor Inc. 5.125% 9/15/40 175 224 Cheniere Corpus Christi
Baker Hughes a GE Co. Holdlngs LLC 7.000% 6/30/24 200 229
LLC / Baker Hughes Cheniere Corpus Christi
Co-Obligor Inc. 4.080% 12/15/47 275 315 Holdings LLC 5.875% 3/31/25 225 258
Boardwalk Pipelines LP 3.375% 2/1/23 100 103 Cheniere Corpus Christi
Boardwalk Pipelines LP 4.950% 12/15/24 150 168 Holdings LLC 5.1256% 6/30/27 525 611
Boardwalk Pipelines LP 5.950% 6/1/26 200 237
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Cheniere Corpus Christi Enbridge Inc. 3.125% 11/15/29 200 214
Holdings LLC 3.700% 11/15/29 300 328 Enbridge Inc. 2.500% 8/1/33 200 200
Chevron Corp. 2.355% 12/5/22 1,130 1,157 Enbridge Inc. 4.500% 6/10/44 100 118
Chevron Corp. 1.141% 5/11/23 300 304 Enbridge Inc. 4.000% 11/15/49 100 1
Chevron Corp. 3.191% 6/24/23 225 236 Enbridge Inc. 3.400% 8/1/51 200 201
Chevron Corp. 1.554% 5/11/25 300 307 Energy Transfer LP 3.600% 2/1/23 450 467
Chevron Corp. 2.236% 5/11/30 500 516 Energy Transfer LP 4.250% 3/15/23 400 420
Chevron Corp. 2.978% 5/11/40 100 105 Energy Transfer LP 4.050% 3/15/25 1,000 1,085
Chevron USA Inc. 0.333% 8/12/22 500 500 Energy Transfer LP 4.750% 1/15/26 500 563
Chevron USA Inc. 1.018% 8/12/27 500 487 Energy Transfer LP 5.500% 6/1/27 300 352
Chevron USA Inc. 3.850% 1/15/28 100 n4 Energy Transfer LP 5.250% 4/15/29 425 502
Chevron USA Inc. 3.250% 10/15/29 200 222 Energy Transfer LP 3.750% 5/15/30 450 489
Chevron USA Inc. 6.000% 3/1/41 100 146 EnergyTransfer LP/
Chevron USA Inc. 5.250% 11/15/43 175 238 Regency Energy
Chevron USA Inc. 5.050% 11/15/44 250 336 Finance Corp. 5.000% 10/1/22 200 208
Chevron USA Inc. 4.950% 8/15/47 100 134 EnF?rgvTransEfer LP/
Chevron USA Inc. 4.200% 10/15/49 155 191 egency Energy
Chevron USA Inc. 2.343% 8/12/50 200 181 EnFe':a”TC;ri‘;g' 4.500% nnizs 100 107
Cimarex Energy Co. 4.375% 6/1/24 200 218 Op?eyrating P 4.950% 6/15/28 350 406
Cimarex Energy Co. 3.900% 5/15/27 200 221 Energy Transfer
Columbia Pipeline ; 9
Group Inc‘.3 4.500% 6/1/25 300 337 Engfgeyr?l':lanngsét ez 1orTerse 0 s
Columbia Pipeline ; o
Group 16 5.800% 6/1/45 100 136 Engfgeyr"};”ngsg 5:800% 6/15/38 150 186
5 ConocoPhillips 3.750% 10/1/27 300 337 Operating LP 6.050% 6/1/41 100 127
5 ConocoPhillips 4.300% 8/15/28 100 116 Energy Transfer
5 ConocoPhillips 2.400% 2/15/31 300 307 Operating LP 6.500% 2/1/42 275 357
ConocoPhiIIips 5.900% 10/15/32 450 601 Energy Transfer
ConocoPhillips 5.900% 5/15/38 450 629 Operating LP 5.150% 3/15/45 150 173
ConocoPhillips 6.500% 2/1/39 200 296 Energy Transfer
5 ConocoPhillips 4.875% 10/1/47 200 263 Operating LP 6.125% 12/15/45 200 255
ConocoPhillips Co. 6.950% 4/15/29 350 476 Energy Transfer
ConocoPhillips Co. 4.300% 11/15/44 275 331 Engfger?;”nig’ 5.300% 4/15/47 200 233
5 Devon Energy Corp. 5.250% 9/15/24 200 223 Y 1re
Devon Energy Corp. 5.850% 12/15/25 100 117 Engfer??annig 6.000% 6/15/48 300 379
Z Devon Energy Corp. 5.875% 6/15/28 130 144 Opgeyrating LP 6.250% 4/15/49 320 421
Devon Energy Corp. 4.500% 1/15/30 130 143 Energy Transfer
Devon Energy Corp. 7.875% 9/30/31 160 224 Operating LP 5.000% 5/15/50 500 578
Devon Energy Corp. 7.950% 4/15/32 163 232 Enterprise Products
Devon Energy Corp. 5.600% 7/15/41 300 372 Operating LLC 3.350% 3/15/23 425 443
Devon Energy Corp. 5.000% 6/15/45 150 177 Enterprise Products
Diamondback Energy Inc.  0.900% 3/24/23 200 200 Operating LLC 3.900% 2/15/24 175 188
Diamondback Energy Inc.  3.250% 12/1/26 100 107 Enterprise Products
Diamondback Energy Inc.  3.500% 12/1/29 300 322 Operating LLC 3.750% 2/15/25 150 164
Diamondback Energy Inc.  3.125% 3/24/31 200 208 Enterprise Products
Diamondback Energy Inc.  4.400% 3/24/51 200 226 En?eprgfsté“grtbicts 3.700% 2/15/26 150 166
Ecopetrol SA 5.875% 9/18/23 225 244 ; o
Ecopetrol SA 4.125% 1/16/25 200 211 En?eprzfst'e”grtbim 3.950% 215/27 100 nz
Ecopstrol SA 5.376% 6/26/26 750 827 Operating LLC 3.125% 7/31/29 400 432
Ecopetrol SA 6.875% 4/29/30 300 362 Enterprise Products
Ecopetrol SA 7.375% 9/18/43 100 123 Operating LLC 2.800% 1/31/30 300 317
Ecopetrol SA 5.875% 5/28/45 400 428 Enterprise Products
Enable Midstream Operating LLC 6.875% 3/1/33 175 249
Partners LP 3.900% 5/15/24 150 160 Enterprise Products
Enable Midstream Operating LLC 7550% 4/15/38 150 230
Partners LP 4.400% 3/15/27 150 166 Enterprise Products
Enable Midstream Operating LLC 6.125% 10/15/39 300 421
Partners LP 4.950% 5/15/28 200 229 Enterprise Products
Enable Midstream Operating LLC 5.950% 2/1/41 175 241
Partners LP 4.150% 9/15/29 200 219 Enterprise Products
Enable Midstream Operating LLC 4.450% 2/15/43 300 355
Partners LP 5.000% 5/15/44 100 109 Enterprise Products
Enbridge Energy Operating LLC 4.850% 3/15/44 520 638
Partners LP 5.875% 10/15/25 150 177 Enterprise Products
Enbridge Energy Operating LLC 4.900% 5/15/46 425 526
Partners LP 7500% 4/15/38 150 221 Enterprise Products
Enbridge Energy Operating LLC 4.250% 2/15/48 300 345
Partners LP 5.500% 9/15/40 125 161 Enterprise Products
Enbridge Energy Operating LLC 4.200% 1/31/50 350 405
Partners LP 7375% 10/15/45 125 197 Enterprise Products
Enbridge Inc. 2.900% 7/15/22 75 77 Operating LLC 3.700% 1/31/51 300 322
Enbridge Inc. 2.500% 1/15/25 100 105 Enterprise Products
Enbridge Inc. 3.700% 7/15/27 150 166 Operating LLC 3.200% 2/15/52 300 297
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Enterprise Products Kinder Morgan Energy
Operating LLC 3.950% 1/31/60 200 222 Partners LP 4.700% 11/1/42 475 553
Enterprise Products Kinder Morgan Energy
Operating LLC 4.875% 8/16/77 100 98 Partners LP 5.000% 3/1/43 75 90
Enterprise Products Kinder Morgan Inc. 3.150% 1/15/23 200 208
Operating LLC 5.250% 8/16/77 100 105 Kinder Morgan Inc. 4.300% 6/1/25 300 334
Enterprise Products . Kinder Morgan Inc. 4.300% 3/1/28 500 571
Operating LLC 5.375 0/0 2/15/78 200 206 Kinder Morgan Inc. 7800% 8/1/31 290 415
EOG Resources Inc. 2.6250/0 3/15/23 450 465 Kinder Morgan Inc. 7750% 1/15/32 265 382
EOG Resources Inc. 4.150% 1/15/26 150 169 Kinder Morgan Inc. 5.300% 12/1/34 175 216
EOG Resources Inc. 4.3750/0 4/15/30 200 237 Kinder I\/Iorgan Inc. 5.550% 6/1/45 200 259
EOG Resources Inc. 4.950% 4/15/50 200 267 Kinder Morgan Inc. 5.050% 2/15/46 350 425
Equinor ASA 2.450 0/0 117723 450 464 Kinder Morgan Inc. 3.250% 8/1/50 400 387
Equfnor ﬁgﬁ g-sgg O//O 1/3 1/?;;1 ?gg ?;2‘2‘ Kinder Morgan Inc. 3.600% 2/15/51 200 204
quinor . o Magellan Midstream
Equinor ASA 3.250% 11/10/24 150 162 Partners LP 3.250% 6/1/30 200 215
Equinor ASA 1.750% 1/22/26 479 493 Magellan Midstream
Equinor ASA 7.250% 9/23/27 250 332 Partners LP 5.150% 10/15/43 125 155
Equinor ASA 3.625% 9/10/28 175 197 Magellan Midstream
Equinor ASA 2.375% 5/22/30 200 206 Partners L,P 4.250% 9/15/46 200 227
Equinor ASA 5.100% 8/17/40 125 166 Magellan Midstream
Equinor ASA 4.250% 11/23/41 175 213 MPaft””efS'\A'-_g 4.200% 10/3/47 150 168
; o agellan Midstream
Equinor ASA 3.950% 5/15/43 125 146 Partners LP 4.850% 2/1/49 100 121
Equinor ASA 4.800% 11/8/43 175 228 :
) o Marathon Qil Corp. 3.850% 6/1/25 100 109
Equinor ASA 3.250% 11/18/49 225 238 . o
Equinor ASA 3.700% 4/6/50 205 166 Marathon Qil Corp. 4.400% 7/15/27 200 226
] Marathon Qil Corp. 6.800% 3/15/32 400 525
Exxon Mobil Corp. 1.902% 8/16/22 300 306 .
. o Marathon Oil Corp. 5.200% 6/1/45 100 120
Exxon Mobil Corp. 1.571% 4/15/23 950 971 o
Exxon Mobil Corp. 2.992% 3/19/25 950 1019 Marathon Petroleum Corp. 4.750% 12/15/23 500 546
. ! Marathon Petroleum Corp. 4.700% 5/1/25 300 338
Exxon Mobil Corp. 3.043% 3/1/26 300 326 o
Exxon Mobil Corp 2975% 8/16/26 200 1 Marathon Petroleum Corp. 5.125% 12/15/26 200 235
. ' Cne Marathon Petroleum Corp. 6.500% 3/1/41 300 417
Exxon Mobil Corp. 2.440% 8/16/29 250 262 .
Exxon Mobil Corp 3.482% 3/19/30 375 421 Marathon Petroleum Corp. 4.500% 4/1/48 360 412
. ’ : MPLX LP 3.375% 3/15/23 100 105
Exxon Mobil Corp. 2.610% 10/15/30 650 686
. o MPLX LP 4.500% 7/15/23 200 214
Exxon Mobil Corp. 2.995% 8/16/39 300 309
. o MPLX LP 4.875% 12/1/24 400 448
Exxon Mobil Corp. 4.227% 3/19/40 400 479 MPLX LP 4.875% 6/1/25 283 320
Exxon Mobil Corp. 3.567% 3/6/45 235 257 DOt
Exxon Mobil Corp 4.114% 3/1/46 400 473 MPLX LP 4.125% 3ni27 300 335
. ’ PN MPLX LP 4.250% 12/1/27 400 453
Exxon Mobil Corp. 4.327% 3/19/50 825 1,024
. MPLX LP 4.000% 3/15/28 400 447
Exxon Mobil Corp. 3.452% 4/15/51 600 653
: o MPLX LP 2.650% 8/15/30 500 505
Halliburton Co. 3.500% 8/1/23 112 118 MPLX LP 4.500% 4/15/38 200 257
Halliburton Co. 3.800% 11/15/25 22 24 ’ °
. MPLX LP 4.700% 4/15/48 525 610
Halliburton Co. 2.920% 3/1/30 200 208
. o MPLX LP 5.500% 2/15/49 455 589
Halliburton Co. 4.850% 11/15/35 200 236 NOV | 3.600% 12/1/29 200 209
Halliburton Co. 6.700% 9/15/38 345 472 ne. o0 7o
. o NOV Inc. 3.950% 12/1/42 125 123
Halliburton Co. 4.500% 11/15/41 100 12
. o ONEOK Inc. 7.500% 9/1/23 100 113
Halliburton Co. 4.750% 8/1/43 150 174 ONEOK | 27500 9124 100 105
Halliburton Co. 5.000% 11/15/45 500 611 ne. 0%
. o ONEOK Inc. 2.200% 9/15/25 425 437
Helmerich & Payne Inc. 4.650% 3/15/25 50 56
o ONEOK Inc. 4.550% 7/15/28 200 228
Hess Corp. 3.500% 7/15/24 100 106
o ONEOK Inc. 4.350% 3/15/29 100 113
Hess Corp. 4.300% 4/1/27 250 278
o ONEOK Inc. 3.400% 9/1/29 245 261
Hess Corp. 7.125% 3/15/33 100 135
o ONEOK Inc. 3.100% 3/15/30 200 209
Hess Corp. 5.600% 2/15/41 550 688
HollyFrontier Corp. 5.875% 4/1/26 200 231 ONEOK Inc. 4.950% 7ns/A7 200 234
. ONEOK Inc. 4.450% 9/1/49 150 167
Kinder Morgan Energy o
Partners LP 3.500% 9/1/23 250 264 ONEOK Inc. 4.500% 3/15/50 300 335
; artners . o
Kinder Morgan Energy ONEOK P LP 3.375% 10/1/22 400 411
Partners LP 4.300% 5/1/24 500 545 ONEOK Partners LP 6.650% 10/1/36 300 404
Kinder Morgan Energy ONEOK Partners LP 6.850% 10/15/37 300 410
Partners LP 7.300% 8/15/33 275 388 ONEOK Partners LP 6.125% 2/1/41 150 193
Kinder Morgan Energy Petroleos Mexicanos 2.378% 4/15/25 20 21
Partners LP 5.800% 3/15/35 50 64 Phillips 66 3.700% 4/6/23 100 106
Kinder Morgan Energy . Phillips 66 3.850% 4/9/25 300 330
G Pdart”&rs LP . 6.500% 21137 250 343 Phillips 66 2.150% 12/15/30 400 394
inder Morgan Energy Phillips 66 4.650% 11/15/34 500 596
Kirf)c?;nl\ejlrjrlgfn Eneray 6.950% 1715/38 50 7 Phillips 66 4.875% 11/15/44 500 626
Partners LP 6.500% 9/1/39 200 279 Ph}l\!ps 66 Partners LP 2.4502/0 12/15/24 50 52
Kinder Morgan Energy Phillips 66 Partners LP 3.605% 2/15/25 250 270
Partners LP 6.550% 9/15/40 250 350 PhTH!ps 66 Partners LP 3.750% 3/1/28 50 55
Kinder Morgan Energy Phillips 66 Partners LP 3.150% 12/15/29 100 105
Partners LP 5.625% 9/1/41 50 64 Phillips 66 Partners LP 4.680% 2/15/45 245 280
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Pioneer Natural Resources Shell International Finance
Co. 4.450% 1/15/26 225 254 3.125% 11/7/49 500 518

Pioneer Natural Resources Spectra Energy
Co. 1.900% 8/15/30 300 289 Partners LP 4.750% 3/15/24 500 549

Pioneer Natural Resources Spectra Energy
Co. 2.150% 1/15/31 200 196 Partners LP 3.500% 3/15/25 138 149

Plains All American Spectra Energy
Pipeline LP / PAA Partners LP 3.375% 10/15/26 205 223
Finance COI’D. 2.850% 1/31/23 289 297 Spectra Energy

Plains All American Partners LP 4.500% 3/15/45 325 382
Pipeline LP / PAA Suncor Energy Inc. 2.800% 5/15/23 300 312
Finance Corp. 3.600% 11/24 600 643 Suncor Energy Inc. 3.600% 12/1/24 100 108

Plains All American Suncor Energy Inc. 3.100% 5/15/25 100 107
Pipeline LP / PAA Suncor Energy Inc 5.950% 12/1/34 125 165
Finance Corp. 4.500% 12/15/26 100 112 gy nc. :

Plains All American Suncor Energy Inc. 6.800% 5/15/38 225 323
Pipeline LP / PAA Suncor Energy Inc. 6.500% 6/15/38 400 565
Finance Corp. 3.550% 12/15/29 275 290 Suncor Energy Inc. 4.000% 11/15/47 200 221

Plains All American Suncor Energy Inc. 3.750% 3/4/51 200 216
Pipeline LP / PAA Sunoco Logistics Partners
Finance Corp. 3.800% 9/15/30 200 214 Operations LP 4.950% 1/15/43 175 192

Plains All American Sunoco Logistics Partners
Pipeline LP / PAA Operations LP 5.300% 4/1/44 300 347
Finance Corp. 6.650% 1/15/37 100 131 Sunoco Logistics Partners

Plains All American Operations LP 5.400% 10/1/47 275 326
Pipeline LP / PAA TC PipelLines LP 3.900% 5/25/27 50 55
Finance Corp. 4.300% 1/31/43 225 226 Total Capital International

P\egljs ,lﬁ_ll A[T';e/rigzg\ SA 3.700% 1/15/24 525 566

Ipeline Total Capital International
] l;mange Corp. 4.700% 6/15/44 200 212 0g) pralintemational - oaw 1/10/25 175 184
apine rass T | ital | i |

IBique;action LLC 5.625% 4/15/23 350 376 otel Capital International 2/19/29 395 362

Sabine Pass Total Capital International

S IE)i‘que;action LLC 5.750% 5/15/24 400 449 Og) opratintemational - oo 1/10/30 300 392

apine rass Tc | ital | i |

 Liausfacton LLC 5.625% 3/1/26 400 457 otal Capital International e 6129441 200 203

apine rass B ;

S IBi.que;action LLC 5.875% 6/30/26 450 533 Tota) Capital Intemnational o, 7112/49 200 216

abine Pass Total ital | ional

 Liaustacton LLC 5.000% 3/15/27 250 289 ota) Capital International . 5/29/50 200 206

abine rass Total Capital International

. I;.que;acnon LLC 4.200% 3/15/28 300 339 SA 3.386% 6/29/60 200 211

apine rass TotalEnergies Capital

S tllquegactlonlLLC 4.500% 5/15/30 300 346 gy ~apta 2 750% 7/15/23 125 131

chlumberger Investment TransCanada PipeLines

s §|A corcor | 3.650% 1211723 325 347 Ltd. 2.500% 8/1/22 400 409

chlumberger Investment TransCanada Pipelines

Shsﬁl el i 2.650% 6/26/30 300 316 Ltd. 4.250% 5/15/28 250 288
el International Finance TransCanada PipeLines

ShB\lf | el i 0.375% 9/15/23 500 500 Ltd. 4.100% 4/15/30 400 459
el International Finance TransCanada PipeLines

ShB\lf | el 2375% 4/6/25 500 526 Ltd. 4.625% 3/1/34 400 474
ell International Finance TransCanada PipeLines

ShB\lf | el i 3.250% 5m/25 200 217 Ltd. 5.600% 3/31/34 150 190
el International Finance TransCanada PipeLines

ShB\lf | ol i 2.875% 5/10/26 500 540 Ltd. 5.850% 3/15/36 300 397
ell International Finance TransCanada PipeLines

ShB\If | el i 2.500% 9N2/26 900 958 Ltd. 6.200% 10/15/37 400 549
el International Finance TransCanada PipeLines

ool el 3.875% 11/13/28 100 15 Ltd. 4.750% 5/15/38 300 361
ell International Finance TransCanada PipeLines

.t . 2.375% 1/7/29 550 572 Ltd. 6.100% 6/1/40 200 275
el International Finance TransCanada PipeLines

ShB\lf | el i 2.750% 4/6/30 500 533 Ltd. 4.875% 5/15/48 300 379
el International Finance Transcontinental Gas Pipe

.t ol i 4.125% 5/11/35 300 356 Line Co. LLC 4.000% 3/15/28 100 13
ell International Finance Transcontinental Gas Pipe

ShB\lf | el i 6.375% 12/15/38 475 705 Line Co. LLC 3.250% 5/15/30 200 216
el International Finance Transcontinental Gas Pipe

ShB‘lf | ol i 5.500% 3/25/40 175 244 Line Co. LLC 4.600% 3/15/48 100 122
ell International Finance Transcontinental Gas Pipe

ShB\lf | el i 4.550% 8/12/43 300 374 Line Co. LLC 3.950% 5/15/50 200 225
ell International Finance Valero Energy Corp 1.200% 3/15/24 500 504

. . .

Shz\ﬁ emational Finance 4.375% 545 630 773 Valero Energy Corp. 3.650% 3/15/25 251 274

BV 4.000% 5/10/46 700 819 Valero Energy Corp. 4.350% 6/1/28 200 228
Valero Energy Corp. 7.500% 4/15/32 400 563
Valero Energy Corp. 6.625% 6/15/37 300 41
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Valero Energy Corp. 4.900% 3/15/45 150 187 Alleghany Corp. 3.625% 5/15/30 100 110
Valero Energy Partners LP  4.375% 12/15/26 100 113 Alleghany Corp. 4.900% 9/15/44 100 125
Valero Energy Partners LP  4.500% 3/15/28 75 85 Allied World Assurance
Williams Companies Inc.  2.600% 3/15/31 200 203 Co. Holdings Ltd. 4.350% 10/29/25 75 82
Williams Cos. Inc. 3.350% 8/15/22 125 128 Allstate Corp. 3.150% 6/15/23 100 105
Williams Cos. Inc. 3.700% 1/15/23 200 208 Allstate Corp. 1.450% 12/15/30 500 478
Williams Cos. Inc. 4.550% 6/24/24 400 441 Allstate Corp. 5.550% 5/9/35 75 103
Williams Cos. Inc. 3.900% 1/15/25 681 745 Allstate Corp. 4.500% 6/15/43 125 157
Williams Cos. Inc. 3.750% 6/15/27 300 333 Allstate Corp. 4.200% 12/15/46 200 246
Williams Cos. Inc. 3.500% 11/15/30 300 327 Allstate Corp. 3.850% 8/10/49 100 19
Williams Cos. Inc. 6.300% 4/15/40 100 137 Allstate Corp. 5.750% 8/15/53 75 81
Williams Cos. Inc. 5.800% 11/15/43 100 132 Allstate Corp. 6.500% 5/15/67 100 132
Williams Cos. Inc. 5.400% 3/4/44 400 506 Ally Financial Inc. 1.450% 10/2/23 1,000 1,016
Williams Cos. Inc. 5.750% 6/24/44 100 131 Ally Financial Inc. 3.875% 5/21/24 150 162
Williams Cos. Inc. 5.100% 9/15/45 300 372 Ally Financial Inc. 5.125% 9/30/24 135 152
Williams Cos. Inc. 4.850% 3/1/48 150 183 Ally Financial Inc. 8.000% 11/1/31 400 575
W Amer!can Express Co. 2.500% 8/1/22 225 230
Financials (7.6%) ! Amer!can Express Co. 2.650% 12/2/22 225 232
ACE Capital Trust Il 9.700% 4/1/30 50 75 American Express Co. 3.400% 227/23 800 314
Aegon NV 5500% 4/11/48 200 997 Amer!can Express Co. 3.700% 8/3/23 325 346
AerCap Ireland Capital ﬁmencan Express go. 3.400% 2;22;24 225 241
merican Express Co. 3.000% 10/30/24 200 215
zﬁgﬂ/oAneTrrEgﬁ) Global 4.450% 12/16/21 70 71 American Express Co. 3.625% 12/5/24 241 264
AerCap Ireland Capital American Express Co. 4.200% 11/6/25 150 170
DAC / AerCap Global American Express Co. 3.125% 5/20/26 250 273
Aviation Trust 3.300% 1/23/23 125 130 American Express Co. 4.050% 12/3/42 67 80
AerCap Ireland Capital American Express Credit
DAC / AerCap Global Corp. 3.300% 5/3/27 350 387
Aviation Trust 4.500% 9/15/23 150 161 American Financial
Aelg(;%p/erelagd CGaFiLaI‘ Group Inc. 3.500% 8/15/26 50 54
erCap Globa i i i
A(\éiation Trus?c 6.500% 7/15/25 250 293 Argergﬁgnlnfzéhanmal 5.250% 4/2/30 150 184
AerCap Ireland Capital American Financial
DAC / AerCap Global Group Inc. 4.500% 6/15/47 110 132
Aviation Trust . 4.450% 10/1/25 125 138 American International
Aeg/iacp/lgfrcwgp%%ga;‘ Group Inc. 4.125% 2/15/24 70 76
AviationTrust 3.650% 7121127 300 321 Anaergﬁg”lrlrc‘_tema“o”a' 3.750% H0/25 g5 94
Aeé%%p/lg?ggpcéﬁ;g‘ American International
Aviation Trust 4.625% 10/15/27 500 559 Group Inc. 3.900% 41/26 900 1,00
AerCap Ireland Capital American International .
DAC / AerCap Global An?;?zgrwlr;r:£ernat'onal 200 e 20 0
g o i i
Aylatlon Trust 3.875% 1/23/28 300 321 Group Inc. 4.950% 3/15/29 50 58
Aﬁ‘G|I|ated ll\/Ianagers 4.250% 2/15/24 100 109 American International
2Toup Inc. oS Group Inc. 3.400% 6/30/30 240 263
Afféhated Il\/Ianagers 35009 8/1/25 125 136 American International
27oup Inc. el /1/ Group Inc. 3.875% 1/15/35 200 226
AﬁGlhr?atfs Mcanagers 3.300% 6/15/30 500 539 American International
. . o
Aflac Inc. 3.625% 11/15/24 125 137 ArrGweZ?izgr:Tr?temational 4.700% 710735 75 91
Aflac Inc. 3.250% 3/17/25 125 135 Group Inc. 6.250% 5/1/36 475 663
Aflac Inc. 2.875% 10/15/26 75 81 American International
Aflac Inc. 3.600% 4/1/30 225 254 Group Inc. 4.500% 7/16/44 500 607
Aflac Inc. 4.000% 10/15/46 50 58 American International
Aflac Inc. 4.750% 1/15/49 235 309 Group Inc. 4.750% 4/1/48 200 254
Air Lease Corp. 2.625% 7/1/22 100 102 American International
Air Lease Corp. 2.250% 1/15/23 100 103 Group Inc. 5.750% 4/1/48 125 142
Air Lease Corp. 2.750% 1/15/23 100 103 American International
Air Lease Corp. 3.875% 7/3/23 100 106 Group Inc. 4.375% 1/15/55 355 431
Air Lease Corp. 4.250% 2/1/24 200 217 American International
Air Lease Corp. 4.250% 9/15/24 75 82 GroupInc. 8.175% 5/15/68 95 137
Air Lease Corp. 2.300% 2/1/25 200 207 Amer!pr!se F!nanqal Inc.  4.000% 10/15/23 250 270
Air Lease Corp. 3.950% 3/1/25 150 160 Amer!pr!se F!nanc!al Inc.  3.700% 10/15/24 187 205
Air Lease Corp. 3.375% 71/25 250 268 Amer!pr!se F!nanc!al Inc.  3.000% 4/2/25 20 21
Air Lease Corp. 3.625% 4/1/27 75 81 Ameriprise Financial Inc.  2.875% 9/15/26 100 107
Air Lease Corp. 3.625% 1211127 200 215 22: gg;g j-gggz’ 12} {;Z; 152 ﬁ?
Air Lease Corp. 4.625% 10/1/28 100 113 . . °
Air Lease Corp. 3.250% 10/1/29 100 104 Alon Corp. 3.750% 8/2/29 %0 101
Air Lease Corp. 3.000% 2/1/30 225 228 Aon Corp. 2.800% 5/15/30 408 426
Air Lease Corp. 3.125% 12/1/30 750 763 Aon Corp. 6.250% 9/30/40 100 144
Aircastle Ltd. 4.400% 9/25/23 125 134 Aon plo 3.500% 614724 250 269
Aircastle Ltd. 4.125% 5/1/24 400 427 Aon ple 3.875% 12/15/25 125 139
Aircastle Ltd. 4.250% 6/15/26 100 109 Aon ple 4.600% 6/14/44 175 219
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Aon plc 4.750% 5/15/45 100 129 Bank of America Corp. 3.593% 7/21/28 800 880
Arch Capital Finance LLC ~ 4.011% 12/15/26 100 113 Bank of America Corp. 3.419% 12/20/28 1,334 1,455
Arch Capital Finance LLC ~ 5.031% 12/15/46 100 130 Bank of America Corp. 3.970% 3/5/29 225 254
Arch Capital Group Ltd. 7.350% 5/1/34 50 74 Bank of America Corp. 2.087% 6/14/29 1,500 1,512
Arch Capital Group Ltd. 3.635% 6/30/50 200 216 Bank of America Corp. 4.271% 7/23/29 575 661
Arch Capital Group Bank of America Corp. 3.974% 2/7/30 150 170
US Inc. 5.144% 11/1/43 50 66 Bank of America Corp. 3.194% 7/23/30 1,125 1,211
Ares Capital Corp. 3.500% 2/10/23 250 260 Bank of America Corp. 2.884% 10/22/30 300 316
Ares Capital Corp. 4.200% 6/10/24 200 215 Bank of America Corp. 2.496% 2/13/31 750 767
Ares Capital Corp. 4.250% 3/1/25 105 13 Bank of America Corp. 2.5692% 4/29/31 2,000 2,059
Ares Capital Corp. 3.250% 7/15/25 115 121 Bank of America Corp. 2.687% 4/22/32 500 515
Ares Capital Corp. 2.150% 7/15/26 500 497 Bank of America Corp. 6.110% 1/29/37 335 460
Arthur J Gallagher & Co.  2.500% 5/20/31 250 253 Bank of America Corp. 4.244% 4/24/38 300 357
Aspen Insurance Holdings Bank of America Corp. 7.750% 5/14/38 340 539
Ltd. 4.650% 11/15/23 175 190 Bank of America Corp. 4.078% 4/23/40 550 643
Associated Bank NA 3.500% 8/13/21 50 50 Bank of America Corp. 2.676% 6/19/41 1,000 973
Assurant Inc. 4.000% 3/15/23 50 53 Bank of America Corp. 5.875% 2/7/42 300 431
Assurant Inc. 4.200% 9/27/23 100 107 Bank of America Corp. 3311% 4/22/42 500 529
Assurant Inc. 4.900% 3/27/28 100 n7 Bank of America Corp. 5.000% 1/21/44 750 999
ﬁssuraztgc- - 6.750% 2/15/34 9 12 Bank of America Corp. 4.875% 4/1/44 300 391
ssure uaran : o
Holdings In. Y 5.000% 71/24 75 84 Eank of Amer!ca Corp. 4.7500/0 4/21/45 100 128
) ank of America Corp. 4.443% 1/20/48 100 124
Athene Holding Ltd. 4.125% 1/12/28 200 224 Bank of America Corp.  4.330% 3/15/50 250 308
Athene Holding Ltd. 6.150% 4/3/30 210 265 Bank of America Corp.  4.083% 3/20/51 1500 1,790
Athene Holding Ltd. 3.500% 1/15/31 500 534 Bank of America Corb. 2.831% 10/24/51 500 489
. anK O merica Lorp. . ()
Athene Holding Ltd. 3.950% 5/25/51 200 214 Bank of America Corp.  3.483% 3/13/52 500 547
Australa gggﬁpzﬁﬂ?”d ) 6259% o2 200 206 Bank of America NA 6.000% 10/15/36 250 350
Australia & New Zealand Bank of Montreal 2.350% 9/11/22 46 47
Banking Group Ltd. 3.700% 11/16/25 250 279 Bank of Montreal 2.550% 11/6/22 104 107
AXA SA 8.600% 12/1 5/30 225 342 Bank of Montreal 0.450% 12/8/23 500 500
AXIS Specialty Bank of Montreal 3.300% 2/5/24 300 321
Finance LLC 3.900% 7/15/29 50 55 Bank of Montreal 2.500% 6/28/24 200 211
AXIS Specialty Bank of Montreal 1.850% 5/1/25 457 472
Finance LLC 4.900% 1/15/40 50 53 Bank of Montreal 4.338% 10/5/28 100 107
AXIS Specialty Finance plc 4.000% 12/6/27 550 609 Bank of Montreal 3.803% 12/15/32 500 551
Banco Santander SA 3.848% 4/12/23 200 21 Bank of New York Mellon
Banco Santander SA 5.179% 11/19/25 250 286 Corp. 1.950% 8/23/22 250 255
Banco Santander SA 1.849% 3/25/26 1,000 1,0M Bank of New York Mellon
Banco Santander SA 4.250% 4127 600 676 Corp. 2.950% 1/29/23 195 203
Banco Santander SA 3.800% 2/23/28 200 221 Bank of New York Mellon 5
Banco Santander SA 4379% 4112128 200 228 Corp. 3.500% 4/28/23 225 238
Banco Santander SA 2.958% 3/25/31 600 618 Baggrg‘f NewXork Mellon o0 813 15 133
Bancolombia SA 3.000% 1/29/25 200 205 Bank of New York Melion
Bank of Amer!ca COl’D. 2.503% 10/21/22 1,100 1,107 Corp. 2.200% 8/16/23 225 233
Bank of Amer?ca Corp. 3.300% 1/11/23 600 626 Bank of New York Mellon
Bank of America Corp. 2.816% 7/21/23 1,300 1,332 Corp. 3.250% 9/11/24 150 162
Bank of America Corp. 4.100% 7/24/23 300 322 Bank of New York Mellon
Bank of America Corp. 3.004% 12/20/23 2,846 2,950 Corp. 2.100% 10/24/24 225 236
Bank of America Corp. 3.550% 3/5/24 690 725 Bank of New York Mellon
Bank of America Corp. 0.523% 6/14/24 1,000 1,000 Corp. 3.000% 2/24/25 547 588
Bank of America Corp. 3.864% 7/23/24 125 133 Bank of New York Mellon
Bank of America Corp. 4.200% 8/26/24 650 713 . Cck”Pf- NewYork Mol 2.800% 5/4/26 576 620
Bank of America Corp. 0.810% 10/24/24 500 502 ank ot New York Viellon
Bank of America Corp.  4.000% 1/22/25 755 828 Corp. 2.450% 8/17/26 125 133

Bank of New York Mellon

Bank of America Corp. 3.950% 4/21/25 500 549 o

Bank of America Corp.  0.976% 4/22/25 500 502 5 aiirsf' NewYork Mellon 3.250% 5/16/27 190 168
Bank of America COI’p. 3.093% 10/1/25 350 373 COFp. 3.442% 2/7/28 150 165
Bank of America Corp. 2.456% 10/22/25 300 314 Bank of New York Mellon

Bank of America Corp. 3.366% 1/23/26 300 323 Corp. 3.000% 10/30/28 200 218
Bank of America Corp. 2.015% 2/13/26 1,000 1,031 Bank of New York Mellon

Bank of America Corp. 4.450% 3/3/26 475 539 Corp. 3.300% 8/23/29 100 m
Bank of America Corp. 3.500% 4/19/26 320 352 Bank of Nova Scotia 2.375% 1/18/23 50 52
Bank of America Corp. 1.319% 6/19/26 500 501 Bank of Nova Scotia 1.950% 2/1/23 875 897
Bank of America Corp. 4.250% 10/22/26 725 819 Bank of Nova Scotia 3.400% 2/11/24 200 214
Bank of America Corp. 1.197% 10/24/26 500 496 Bank of Nova Scotia 2.200% 2/3/25 1,875 1,958
Bank of America Corp. 3.559% 4/23/27 750 821 Bank of Nova Scotia 4.500% 12/16/25 300 340
Bank of America Corp. 1.734% 7/22/27 500 504 Bank of Nova Scotia 2.700% 8/3/26 100 107
Bank of America Corp. 3.248% 10/21/27 750 814 Barclays plc 3.200% 8/10/21 150 150
Bank of America Corp. 4.183% 11/25/27 560 627 Barclays plc 3.684% 1/10/23 100 102
Bank of America Corp. 3.824% 1/20/28 425 472 Barclays plc 4.338% 5/16/24 1,000 1,066
Bank of America Corp. 3.705% 4/24/28 350 387 Barclays plc 3.650% 3/16/25 350 380
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Barclays plc 3.932% 5/7/25 200 216 Capital One Financial
Barclays plc 4.375% 1/12/26 300 336 CQFP- _ _ 3.750% 7/28/26 500 552
Barclays plc 2.852% 5/7/26 300 317 Capital One Financial .
Barclays plc 5.200% 5/12/26 610 698 . CF”Fl’-O S 3.780% 3/9/27 100 m
Barclays plc 4.337% 1/10/28 200 224 apital One Financia
Barclays plc 4.836% 5/9/28 400 449 Ca%‘;gl" One Finandial 3.650% sm/z7 800 890
garc:ays p:c g-gggz’ g/;g/gg ggg iﬁ? Corp. 3.800% 1/31/28 300 339
arclays plc 088% 120/ Cboe Global Markets Inc. ~ 3.650% 112/27 110 123
gam:ays p:c é-gggz’ 2/ %‘7‘/2; ‘2‘(5)8 ;‘gg Charles Schwab Corp. 3.225% 91/22 300 310
parcavs pe R 1%0547 o o Charles Schwab Corp.  2.650% 1/25/23 100 103
B:rrck :}:/isrepHCathaway 0 Charles Schwab Corp. 3.550% 2/1/24 400 430
Finance Corp. 5750% 1/15/40 140 203 Charles Schwab Corp. 3.850% 5/21/25 25 28
) Charles Schwab Corp. 0.900% 3/11/26 300 298
Berkshire Hathaway o
Finance COrp. 4.400% 5/1 5/42 195 245 Charles Schwab Corp. 1.150% 5/13/26 500 500
Berkshire Hathaway Charles Schwab Corp. 3.200% 3/2/27 250 274
Finance Corp. 4.200% 8/15/48 1,000 1,235 Charles Schwab Corp. 3.200% 1/25/28 100 110
Berkshire Hathawa\/ Charles Schwab Corp. 4.000% 2/1/29 125 144
Finance Corp. 4.250% 1/15/49 230 286 Charles Schwab Corp. 3.250% 5/22/29 100 110
Berkshire Hathaway Charles Schwab Corp. 4.625% 3/22/30 50 61
Finance Corp. 2.850% 10/15/50 675 673 Charles Schwab Corp. 2.300% 5/13/31 500 511
Berkshire Hathaway Inc. 3.000% 2/11/23 75 78 Chubb Corp. 6.000% 5/11/37 1256 181
Berkshire Hathaway Inc. 2.750% 3/15/23 300 31 Chubb Corp. 6.500% 5/15/38 95 144
Berkshire Hathaway Inc.  3.125% 3/15/26 725 793 Chubb INA Holdings Inc.  2.875% 11/3/22 475 489
BGC Partners Inc. 3.750% 10/1/24 105 m Chubb INA Holdings Inc.  2.700% 3/13/23 125 130
BlackRock Inc. 3.200% 3/15/27 100 m Chubb INA Holdings Inc.  3.350% 5/15/24 100 108
BlackRock Inc. 3.250% 4/30/29 90 101 Chubb INA Holdings Inc. 3.150% 3/15/25 250 270
BlackRock Inc. 2.400% 4/30/30 380 398 Chubb INA Holdings Inc.  3.350% 5/3/26 355 390
Blackstone Secured . Chubb INA Holdings Inc.  6.700% 5/15/36 200 302
BNLF?';d"?g Fugz g-gg%o ?ﬂgﬁ? 528 52; Chubb INA Holdings Inc. ~ 4.150% 3/13/43 100 121
aripas . 0 Chubb INA Holdings Inc.  4.350% 11/3/45 350 443
BPCE SA 3.000% 5/22/22 250 256 Cl Financial Corf 4.100% 6
p. 100% /15/51 350 365
BPCE SA 4.000% 4/15/24 325 354 [ LB ;
BPCE A 33750 1202126 550 P C!nc!nnat! F!nanc!a\ Corp. 6.9202/0 5/15/28 100 131
) ) ) o Cincinnati Financial Corp.  6.125% 1/1/34 75 102
Br!ghthouse F!nanc!a\ Inc. 3.7OOOA> 6/22/27 141 154 Citigroup Inc. 2.700% 10/27/22 375 386
grlgh;?oltész Financial Inc. 4.700% 6/22/47 223 248 Citigroup Inc. 3.375% 3/1 /23 150 157
rookfield Asset Citigroup Inc. 3.500% 5/15/23 675 Akl
Management Inc. 4.000% 1/15/25 157 172 Citigroup Inc. 2.876% 7/24/23 450 461
Brookfield Finance Inc. 4.000% 4/1/24 175 189 . o
. . Citigroup Inc. 3.875% 10/25/23 738 796
Brookfield Finance Inc 4.250% 6/2/26 50 56 .
. . : ’ Citigroup Inc. 4.000% 8/5/24 125 136
Brookfield Finance Inc. 3.900% 1/25/28 125 140 " o
) . Citigroup Inc. 0.776% 10/30/24 500 501
Brookfield Finance Inc. 4.850% 3/29/29 150 177 . o
. . Citigroup Inc. 3.875% 3/26/25 350 384
Brookfield Finance Inc. 4.350% 4/15/30 205 237 Citigroup Inc 3352% 4/24/25 1500 1600
Brookfield Finance Inc. 4.700% 9/20/47 185 226 Citi | ' 0.981 % 5/1/25 ’225 '226
Brookfield Finance LLC ~ 3.450% 4/15/50 125 129 C!t!gm“p e 2200% 6/1/();25 1396 2008
: itigroup Inc. . o , .
Brown & Brown Inc. 4.200% 9/15/24 75 82 Citigroup Inc. 5 500% 9/13/25 75 87
Brown & Brown Inc. 4.500% 3/15/29 75 86 Citigroup Inc. 3.700% 1/12/26 275 304
2;‘;@3‘1 m’g;z;ln‘éé o 2.375% 3/15/31 500 500 Citigroup Inc. 4.600% 3/9/26 275 313
Commerce 0.450% 6/22/23 275 275 g!t!gr‘wp :”C' i'gggz" 1?/%/52 1'032 1'2;
Canadian Imperial Bank of !t!group ne. ’ o° 120/
Commerce 3.500% 9/13/23 200 214 C!tfgroup Inc. 4.450% 9/29/27 1,150 1,313
Canadian Imperial Bank of C!t!group Inc. 3.887% 1/10/28 475 529
Commerce 0.500% 12/14/23 500 499 Citigroup Inc. 3.668% 7/24/28 900 994
Canadian Imperial Bank of Citigroup Inc. 4.125% 7/25/28 100 113
Commerce 3.100% 4/2/24 200 213 Citigroup Inc. 3.520% 10/27/28 580 635
Canadian Imperial Bank of Citigroup Inc. 3.980% 3/20/30 475 539
Commerce 2.250% 1/28/25 120 125 Citigroup Inc. 2.976% 11/5/30 300 318
Canadian Imperial Bank of . Citigroup Inc. 2.666% 1/29/31 500 517
Commerce 1:250% 6/22/26 275 274 Citigroup Inc. 4.412% 3/31/31 750 877
gap!Ia: 8ne Elank US|A NA 3.375% 2/15/23 235 246 Citigroup Inc. 2572% 6/3/31 500 514
apital Une Financia Citigroup Inc. 6.625% 6/15/32 100 136
0
Ca‘;i;‘?bne Einancial 3.200% 1/30/23 350 365 Citigroup Inc. 6.125% 8/25/36 75 104
Corp. 3.500% 6/15/23 27 29 C!t!group Inc. 3.8782/0 1/24/39 225 258
Capital One Financial C!t!group Inc. 8.1250/0 7/15/39 562 971
Corp. 3.900% 1/29/24 250 270 Citigroup Inc. 5.316% 3/26/41 1,000 1,341
Capital One Financial Citigroup Inc. 5.876% 1/30/42 100 144
Corp. 3.750% 4/24/24 450 487 Citigroup Inc. 5.300% 5/6/44 375 503
Capital One Financial Citigroup Inc. 4.650% 7/30/45 200 258
Corp. 3.300% 10/30/24 1,013 1,091 Citigroup Inc. 4.750% 5/18/46 375 477
Capital One Financial Citigroup Inc. 4.650% 7/23/48 450 589
Corp. 4.200% 10/29/25 175 195 Citizens Financial
Group Inc. 2.850% 7/27/26 175 187

43



Total Bond Market Index Portfolio

Face Market Face Market
Maturity Amount Value® Maturity Amount Value®
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
Citizens Financial Everest Reinsurance
Group Inc. 2.500% 2/6/30 200 205 Holdings Inc. 4.868% 6/1/44 100 126
Citizens Financial Fairfax Financial Holdings
Group Inc. 4.300% 2/11/31 357 400 Ltd. 4.850% 4/17/28 50 58
Citizens Financial Fairfax Financial Holdings
Group Inc. 2.638% 9/30/32 125 125 Ltd. 4.625% 4/29/30 100 114
CME Group Inc. 3.000% 9/15/22 125 129 Fidelity National
CME Group Inc. 5.300% 9/15/43 200 287 Financial Inc. 3.400% 6/15/30 100 108
CNA Financial Corp. 3.950% 5/15/24 150 163 Fidelity National
CNA Financial Corp. 4.500% 3/1/26 125 142 _Financial Inc. 2.450% 3/15/31 500 499
CNA Financial Corp. 3.450% 8/15/27 100 110 Fifth Third Bancorp 4.300% 1716/24 275 298
CNA Financial COFD. 3.900% 5/1/29 100 112 Fifth Third Bancorp 3.650% 1/25/24 150 161
CNO Financial Group Inc. ~ 5.250% 5/30/25 250 284 Fifth Third Bancorp 2.375% 1/28/25 349 366
Comerica Bank 4.000% 7/27/25 50 55 Fifth Third Bancorp 2.550% 5/5/27 100 106
Comerica Inc. 3.700% 7/31/23 200 213 Fifth Third Bancorp 3.950% 3/14/28 75 86
Commonwealth Bank of Fifth Third Bancorp 8.250% 3/1/38 200 334
Australia 2.750% 3/10/22 500 509 Fifth Third Bank NA 3.950% 7/28/25 200 224
Cooperatieve Rabobank Fifth Third Bank NA 3.850% 3/15/26 200 222
UA 3.950% 11/9/22 125 131 Fifth Third Bank NA 2.250% 2/1/27 250 262
Cooperatieve Rabobank First American Financial
UA 4.625% 12/1/23 175 191 Corp. 4.600% 11/15/24 100 m
Cooperatieve Rabobank First Republic Bank 1.912% 2/12/24 250 255
0.375% 1/12/24 250 249 First Republic Bank 4.375% 8/1/46 75 92
Cooperatieve Rabobank FirstMerit Bank NA 4.270% 11/25/26 150 169
. UA iove Fabobank 3.375% 5/21/25 666 728 Franklin Resources Inc.  2.800% 9/15/22 225 232
ooperatieve Raboban ; 9
U 4375% B45 600 66 FS KK Copital Corp. 4.178°% Thas 0 108
ooperatieve Rabobank 1w 21126 475 62 FS KKR Capital Corp. 3.400% 1/16/26 500 517
Cooperatieve Rabobank GATX Corp. 3.250% 3/30/25 125 134
5.250% 5/24/41 100 138 GATX COFD. 3.250% 9/15/26 50 54
Cooperatieve Rabobank GATX COI’D. 3.850% 3/30/27 175 193
UA 5.750% 12/1/43 250 353 GATX Corp. 3.500% 3/15/28 100 10
Cooperatieve Rabobank GATX COI’D. 4.550% 11/7/28 150 175
5.250% 8/4/45 350 469 GATX Corp. 4.700% 4/1/29 75 88
Credit Suisse AG 3.625% 9/9/24 575 624 GATX Corp. 4.500% 3/30/45 50 58
Credit Suisse Group AG 3.574% 1/9/23 250 254 GE Capital Funding LLC 3.450% 5/15/25 445 484
Credit Suisse Group AG 3.800% 6/9/23 825 874 GE Capital Funding LLC 4.050% 5/15/27 400 453
Credit Suisse Group AG 3.750% 3/26/25 250 271 GE Capital Funding LLC 4.400% 5/15/30 710 828
Credit Suisse Group AG ~ 4.550% 4/17/26 456 516 GE Capital Funding LLC ~ 4.550% 5/15/32 200 239
Credit Suisse Group AG 4.875% 5/15/45 875 1,104 GE Capital International
Credit Suisse Group Funding Co. Unlimited
Funding Guernsey Ltd.  3.800% 9/15/22 750 780 Co. 3.373% 11/15/25 358 391
Deutsche Bank AG 4.250% 10/14/21 600 607 GEFCagitaIICntebna}tior;ald
Deutsche Bank AG 3.300% 11/16/22 500 517 unding L.o. Unlimite
Deutsche Bank AG 3.950% 2/27/23 300 315 Co. 4.418% 171535 2168 2,604
Deutsche Bank AG 3.700% 5/30/24 548 588 Globe Life Inc. 3.800% ons/22 20 %2
Deutsche Bank AG 4.100% 113/26 100 110 Globe Life Inc. 4.50% 9/15/28 80 9
Deutsche Bank AG 1.686% 3/19/26 500 504 Goldman Sachs Capital | 6.345% 2/15/34 225 315
Discover Bank 3350% 2/6/23 150 156 Goldman Sachs Group Inc. 2.876% 10/31/22 555 559
Discover Bank 4.200% 8/8/23 300 323 Goldman Sachs Group Inc. 3.625% 1/22/23 400 420
Discover Bank 2.450% 9/12/24 150 157 Goldman Sachs Group Inc. 0.481% 1/27/23 650 650
Discover Bank 3.450% 7/27/26 100 109 Goldman Sachs Group Inc. 3.200% 2/23/23 450 469
Discover Bank 4.650% 9/13/28 250 293 Goldman Sachs Group Inc. 2.905% 7/24/23 500 513
Discover Bank 2.700% 2/6/30 100 105 go:gman gaCES gm“p :”C- 3-S§SZ° zgz/gg“ 300 322
. . : oldman Sachs Group Inc. 4. o 4 475 51
Discover Financial 3.850% /2122 200 210 Goldman Sachs Group Inc. 3.850% 7/8/24 586 634
Discover Financial Goldman Sachs Group Inc. 0.657% 9/10/24 200 200
Services 3.950% 11/6/24 450 491 Goldman Sachs Group Inc. 3.500% 1/23/25 1,332 1,440
Discover Financial Goldman Sachs GI’OUD Inc. 3.500% 4/1/25 50 b4
Services 3.750% 3/4/25 183 200 Goldman Sachs Group Inc. 3.750% 5/22/25 825 903
Discover Financial Goldman Sachs Group Inc. 3.272% 9/29/25 550 588
Services 4.500% 1/30/26 428 484 Goldman Sachs Group Inc. 4.250% 10/21/25 200 224
Discover Financial Goldman Sachs Group Inc. 3.750% 2/25/26 200 221
JServices 4.100% 2/9/27 250 280 Goldman Sachs Group Inc. 3.500% 1/16/26 1,250 1,359
E*TRADE Financial Corp.  3.800% 8/24/27 75 83 Goldman Sachs Group Inc. 1.093% 12/9/26 500 492
E*TRADE Financial Corp.  4.500% 6/20/28 65 75 Goldman Sachs Group Inc. 5.950% 1/15/27 400 487
Eaton Vance Corp. 3.625% 6/15/23 50 53 Goldman Sachs Group Inc. 3.850% 1/26/27 350 386
Eaton Vance Corp. 3.500% 4/6/27 100 109 Goldman Sachs Group Inc.  1.542% 9/10/27 200 199
Enstar Group Ltd. 4.950% 6/1/29 395 454 Goldman Sachs Group Inc. 3.691% 6/5/28 625 690
Equitable Holdings Inc.  3.900% 4/20/23 64 68 Goldman Sachs Group Inc. 3.814% 4/23/29 450 503
Equitable Holdings Inc. 7.000% 4/1/28 75 97 Goldman Sachs Group Inc. 4.223% 5/1/29 475 542
Equitable Holdings Inc.  4.350% 4/20/28 680 780 Goldman Sachs Group Inc. 3.800% 3/15/30 1250 1,406
Equitable Holdings Inc.  5.000% 4/20/48 350 446 Goldman Sachs Group Inc.  1.992% 1/27/32 1,650 1,505
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Goldman Sachs Group Inc. 6.450% 5/1/36 50 71 Intercontinental
Goldman Sachs Group Inc. 6.750% 10/1/37 975 1,420 Exchange Inc. 2.650% 9/15/40 500 479
Goldman Sachs Group Inc. 4.017% 10/31/38 405 475 Intercontinental
Goldman Sachs Group Inc. 4.411% 4/23/39 500 609 | tEXCha':lge ";Cl 4.250% 9/21/48 175 207
Goldman Sachs Group Inc. 6.250% 2/1/41 675 1,000 ntercontinenta
Goldman Sachs Group Inc. 3.210% 4/22/42 1,030 1,078 lmixrggi;i‘;?acl 3.000% 6/15/50 60 59
Goldman Sachs Group Inc. 4.800% 7/8/44 360 470 o
Goldman Sachs Group Inc. 5.150% 5/22/45 475 633 | mifggfgi;'?; ance 3.000% 9/18/60 300 289
Goldman Sachs Group Inc. 4.750% 10/21/45 150 196 Corp. 5.875% 8/15/22 160 169
Hanover Insurance . Invesco Finance plc 3.125% 11/30/22 175 182
Ha?t:f(’;g 'Fri‘rfémal 4.500% 4/15/26 100 ns3 Invesco Finance plc 4.000% 1/30/24 450 488
h o Invesco Finance plc 3.750% 1/15/26 170 188
Ha?’i‘[)\;gefz?n(jrrwzlijapl Inc. 2.800% 8/19/29 350 369 Invesco Finance plc 5.375% 11/30/43 75 98
Services Group Inc. 5.950% 10/15/36 50 68 Janus Capital Group Inc. 4.875% 8/1/25 75 85
Hartford Financial Jefferies Financial
Services Group Inc. 6.100% 10/1/41 100 143 Group Inc. 5.500% 10/18/23 150 161
Hartford Financial Jefferies Group LLC 5.125% 1/20/23 100 107
Services Group Inc. 4.300% 4/15/43 175 208 Jefferies Group LLC 6.450% 6/8/27 50 62
Hartford Financial Jefferies Group LLC 6.250% 1/15/36 75 100
Services Group Inc. 3.600% 8/19/49 125 137 Jefferies Group LLC 6.500% 1/20/43 75 104
HSBC Bank USA NA 7000% 1/15/39 250 389 Jefferies Group LLC /
HSBC Holdings plc 3.600% 5/25/23 200 212 Jefferies Group Capital
HSBC Holdings plc 3.033% 11/22/23 200 207 Finance Inc. 4.850% 118/27 200 233
HSBC Holdings plc 4.250% 3/14/24 250 271 Jeffe]{f'es Group LLC/ |
HSBC Holdings plc 3.950% 5/1824 1300 1,381 L airéislr?cr"“p Capital 150% 12330 200 237
HSBC Holdings plc 3.803% sMmyz5. 1,075 1,156 JPMorgan Chase & Co.  3.250% 9/23/22 750 777
HSBC Holdings plc 4.250% 8/18/25 150 166 ’ ' o
HSBC Holdings plc 2.633% 1/7/25 200 210 JPMorgan Chase & Co.  2.972% 11823 870 875
HSBC Holdings ple 1.300% 3/826 1100 1242 JPMorgan Chase & Co. 3.2000/0 1/25/23 750 783
ol Gewn am  lmo oo ;lewmOwext me o smo %o o
) K . .
Eggg Eg:g:zgz g}g 3',388 ;‘; 5@2@2 : ;‘gg : E;?lg JPMorgan Chase & Co.  3.875% 2/1/24 445 482
HSBC Holdings plc 4292% 9/112/26 ’500 ’556 JPMorgan Chase & Co. 3.5590/0 4/23/24 485 511
HSBC Holdings plc 4375% 1/23/26 350 305 JPMorgan Chase & Co. 3.6250/0 5/13/24 526 570
HSBC Holdings plo 1E89% 5/24/27 500 501 JPMorgan Chase & Co. 1.5140/0 6/1/24 1,640 1,671
HSBC Holdings plc 4041% 3/13/28 400 244 JPMorgan Chase & Co. 3.797% 7/23/24 175 186
HSBC Holdings ple 4.583% 6/19/29 400 462 JPMorgan Chase & Co. 3.8752/0 9/10/24 575 627
HSBC Holdings plc 4.950% 3/31/30 550 664 JPMorgan Chase & Co. 0.653% 9/16/24 1,100 1,101
HSBC Holdings plc 3973% 5/22/30 570 638 JPMorgan Chase & Co. 4.023% 12/5/24 300 324
HSBC Holdings pl J695% 5/17/32 100 141 JPMorgan Chase & Co. 3.1252/0 1/23/25 400 429
HSBC Holdings plc 7350% 11/27/32 100 138 JPMorgan Chase & Co. - 0.563% 2/16/25 500 497
. o JPMorgan Chase & Co. 3.220% 3/1/25 600 637
Eggg roangs pe 23000 95’@23 6% 87 JPMorgan Chase & Co.  0.824% 6/1/25 850 848
HoBC Hgl d::g: S“C: 6800% 61138 200 o885 JPMorgan Chase & Co. 0.969% 6/23/25 375 375
HSBC Holdings plo 5.950% 3/14/44 250 973 JPMorgan Chase & Co. 3.900% 7/15/25 362 400
el JPMorgan Chase & Co. 2.301% 10/15/25 700 728
HSBC USA Inc. 3.500% 6/23/24 150 162 JPMorgan Chase & Co.  3.300% 4/1/26 685 79
H“é‘a“nncgstﬁg‘re < e 5 550% 214130 250 61 JPMorgan Chase & Co.  2.083% 4/22/26 500 517
Huntington National Bank  2.500% 8/7/22 200 204 jmorga” EEESE g 80' g-ggg‘;" % ! ?/gg ggg 3421;
Huntington National Bank ~ 1.800% 2/3/23 275 281 organ Chase & Co. 2.950% /.
Huntington National Bank ~ 3.550% 10/6/23 250 266 JPMorgan Chase & Co. 4.125% 12/15/26 450 509
Industrial & Commercial JPMorgan Chase & Co. 3.960% 1/29/27 500 557
Bank of China Ltd. 2.957% 11/8/22 250 257 JPMorgan Chase & Co. 1.578% 4/22/27 500 503
Industrial & Commercial JPMorgan Chase & Co. 3.625% 12/1/27 1,000 1,099
Bank of China Ltd. 3.538% 11/8/27 250 277 JPMorgan Chase & Co. 3.782% 2/1/28 625 694
ING Groep NV 4.100% 10/2/23 300 323 JPMorgan Chase & Co. 3.540% 5/1/28 350 384
ING Groep NV 3.550% 4/9/24 200 215 JPMorgan Chase & Co. 3.509% 1/23/29 575 634
ING Groep NV 3.950% 3/29/27 300 337 JPMorgan Chase & Co. 4.005% 4/23/29 300 340
ING Groep NV 4.550% 10/2/28 200 235 JPMorgan Chase & Co. 2.069% 6/1/29 625 630
ING Groep NV 4.050% 4/9/29 200 228 JPMorgan Chase & Co. 4.203% 7/23/29 250 287
Intercontinental JPMorgan Chase & Co. 4.452% 12/5/29 300 351
Exchange Inc. 2.350% 9/15/22 100 102 JPMorgan Chase & Co. 3.702% 5/6/30 300 336
Intercontinental JPMorgan Chase & Co. 2.739% 10/15/30 1,500 1,573
Exchange Inc. 4.000% 10/15/23 150 162 JPMorgan Chase & Co.  4.493% 3/24/31 1,050 1,244
Intercontinental JPMorgan Chase & Co.  2.522% 4/22/31 2,000 2,055
| tEXCha:_ge '?C‘ 3.750% 12/1/25 300 332 JPMorgan Chase & Co.  2.956% 5/13/31 500 525
ntercontinenta JPMorgan Chase & Co. 1.764% 11/19/31 500 480
O i ot e 1SS
o organ Chase & Co. . o
Intifgzirt]i?;r!:;l 3.750% o/21/28 & 8 JPMorgan Chase & Co. 3.882% 7/24/38 500 576
Exchange Inc. 2.100% 6/15/30 750 746 JPMorgan Chase & Co. 5.500% 10/15/40 650 890
JPMorgan Chase & Co. 3.109% 4/22/41 500 518
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JPMorgan Chase & Co. 5.600% 7/15/41 275 385 Marsh & McLennan Cos.
JPMorgan Chase & Co. 5.400% 1/6/42 150 206 Inc. 4.200% 3/1/48 200 247
JPMorgan Chase & Co.  3.157% 4/22/42 450 469 Mercury General Corp. 4.400% 3/15/27 75 85
JPMorgan Chase & Co. 5.625% 8/16/43 300 424 MetLife Inc. 3.048% 12/15/22 225 232
JPMorgan Chase & Co. 4.950% 6/1/45 100 132 MetLife Inc. 3.600% 4/10/24 175 189
JPMorgan Chase & Co. 4.260% 2/22/48 375 456 I\/IetL!fe Inc. 3.000% 3/1/25 250 269
JPMorgan Chase & Co. 4.032% 7/24/48 500 589 I\/IetL!fe Inc. 3.600% 11/13/25 400 442
JPMorgan Chase & Co.  3.964% 11/15/48 1,000 1,172 MetLife Inc. 4.550% 3/23/30 500 600
JPMorgan Chase & Co.  3.897% 1/23/49 400 465 MetLife Inc. 6.500% 12/15/32 175 248
JPMorgan Chase & Co. 3.109% 4/22/51 500 518 l\/IetL!fe Inc. 6.375% 6/15/34 100 143
JPMorgan Chase & Co.  3.328% 4/22/52 745 795 MetLife Inc. 5.875% 2/6/41 590 851
Kemper Corp. 4.350% 2/15/25 40 44 MetLife Inc. 4.125% 8/13/42 175 209
KeyBank NA 2.300% 9/14/22 200 205 MetLife Inc. 4.875% 11/13/43 205 270
KeyBank NA 3.375% 3/7/23 250 263 MetLife Inc. 4.721% 12/15/44 63 82
KeyBank NA 0.423% 1/3/24 500 500 MetLife Inc. 4.600% 5/13/46 150 194
KeyBank NA 3.300% 6/1/25 403 440 MetLife Inc. 6.400% 12/15/66 210 269
KeyCorp 4.150% 10/29/25 150 169 Mitsubishi URJ Financial
KeyCorp 4.100% 4/30/28 600 693 GI'OUD Inc. 2.623% 7/18/22 675 691
KeyCorp 2.550% 10/1/29 150 157 Mitsubishi URJ Financial
Lazard Group LLC 3.750% 2/13/25 50 55 Mgﬁ;‘;’:%m S 2.665% 7/25/22 300 308
Lazard Group LLC 3.625% 3/1/27 100 109 Group Inc. 3.455% 3/2/23 300 315
Lazard Group LLC 4.500% 9/19/28 100 116 Mitsubishi UFJ Financial
Legg Mason Inc. 4.750% 3/15/26 100 116 GI’OUD Inc. 3.761% 7/26/23 740 790
Legg Mason Inc. 5.625% 1/15/44 120 168 Mitsubishi UEJ Financial
Lincoln National Corp. 4.000% 9/1/23 50 54 Group Inc. 2.527% 9/13/23 100 104
Lincoln National Corp. 3.350% 3/9/25 13 14 Mitsubishi URJ Financial
Lincoln National Corp. 3.625% 12/12/26 75 83 Group Inc. 3.407% 3/7/24 200 214
Lincoln National Corp. 3.800% 3/1/28 100 112 Mitsubishi URJ Financial
Lincoln National Corp. 3.050% 1/15/30 350 373 Grouplnc. 2.801% 7/18/24 200 212
Lincoln National Corp. 6.300% 10/9/37 75 105 Mitsubishi UFJ Financial .
Lincoln National Corp. 7.000% 6/15/40 160 246 M_GFOEPPLOEFJ S 3.777% 3/2/25 250 274
i o) Itsubishi Inancia
Lloyds Bank!ng Group plc 4.0500/0 8/16/23 900 965 Group Inc. 1412% 2117/25 2,000 2,022
Lloyds Banking Group plc  2.907% 11/7/23 400 412 . - ) .
Lloyds Banking Group plc  3.900% 3/12/24 200 217 Mitsubishi URJ Financial
V! ng e PP SR D Group Inc. 3.850% 3/1/26 525 587
Lloyds Bank!ng roup plc 4.4500/0 5/8/25 200 224 Mitsubishi UFJ Financial
Lloyds Banking Group plc  4.582% 12/10/25 700 787 Group Inc. 2.757% 9/13/26 250 266
Lloyds Banking Group plc  4.650% 3/24/26 575 650 Mitsubishi UEJ Financial
Lloyds Banking Group plc  3.750% 1/11/27 200 221 Group Inc. 3.677% 2/22/27 500 559
Lloyds Banking Group plc  4.375% 3/22/28 250 287 Mitsubishi URJ Financial
Lloyds Banking Group plc  4.550% 8/16/28 200 233 Group Inc. 3.287% 7/25/27 250 275
Lloyds Banking Group plc  3.574% 11/7/28 200 218 Mitsubishi URJ Financial
Lloyds Banking Group plc  5.300% 12/1/45 450 593 Groupinc. 3.961% 3/2/28 200 227
Lloyds Banking Group plc ~ 4.344% 1/9/48 275 322 Mitsubishi URJ Financial
Loews Corp. 2625% 5/15/23 75 78 Group Inc. 4.050% 9/11/28 200 230
Mitsubishi URJ Financial
Loews Corp. 6.000% 2/1/35 50 68 o
Loews Corp. 4.125% 5/15/43 350 415 Mﬁ;ﬁEiZA?EFJ Einancia 3.741% 817129 200 225
m&T ?a:k COF%T ; 3.550% 7126123 200 212 Group Inc. 3.195% 7/18/29 175 189
anufacturers & Traders . e . .
Mitsubishi URJ Financial
Trus.t Co: ) 2.9002&; 2/6/25 160 171 Group Inc. 2 559% 2/25/30 50 52
I\/Ianul!fe F!nanqa\ Corp. 4.1500/0 3/4/26 175 198 Mitsubishi UFJ Financial
Manulife Financial Corp. 4.061% 2/24/32 190 210 Group Inc. 2.048% 7/17/30 500 499
Manulife Financial Corp.  5.375% 3/4/46 200 281 Mitsubishi UEJ Financial
Markel Corp. 4.900% 7/1/22 125 130 Group Inc. 4.286% 7/26/38 50 61
Markel Corp. 3.500% 11/1/27 50 55 Mitsubishi URJ Financial
Markel Corp. 3.350% 9/17/29 75 82 Group Inc. 3.751% 7/18/39 200 228
Markel Corp. 4.300% 11/1/47 50 59 Mizuho Financial
Markel Corp. 5.000% 5/20/49 150 194 Group Inc. 3.549% 3/5/23 200 210
Markel Corp. 4.150% 9/17/50 200 231 Mizuho Financial
Marsh & MclLennan Cos. Group I_nc. ) 2.721% 7/16/23 300 307
Inc. 3.300% 3/14/23 75 78 Mizuho Financial
Marsh & MclLennan Cos. Group Inc. 3.922% 9/11/24 200 214
Inc. 3.500% 6/3/24 100 108 Mizuho Financial
Marsh & MclLennan Cos. Group I_nc. ) 2.839% 7/16/25 375 396
Inc. 3.500% 3/10/25 100 109 Mizuho Financial
Marsh & McLennan Cos Group Inc. 2.555% 9/13/25 100 105
Inc. 3.750% 3/14/26 100 il Mizuho Financial
Marsh & McLennan Cos. Group Inc. 3.663% 2/28/27 250 277
Inc. 2.250% 11/15/30 710 719 Mizuho Financial
Marsh & MclLennan Cos Group Inc. 4.018% 3/5/28 325 371
Inc. 4.750% 3/15/39 250 321 Mizuho Financial
Marsh & McLennan Cos. Group Inc. 4.254% 9/11/29 400 461
Inc. 4.350% 1/30/47 100 125 Mizuho Financial
Group Inc. 3.153% 7/16/30 500 539
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Mizuho Financial Old Republic International
Group Inc. 2.869% 9/13/30 100 105 Corp. 4.875% 10/1/24 121 135
Mizuho Financial Old Republic International
Group Inc. 2.172% 5/22/32 500 497 Corp. 3.875% 8/26/26 100 112
Morgan Stanley 4.875% 11/1/22 425 450 Old Republic International
Morgan Stanley 3.1256% 1/23/23 250 261 Corp. 3.850% 6/11/51 200 212
Morgan Stanley 3.750% 2/25/23 675 711 ORIX Corp. 2.900% 718122 50 51
Morgan Stanley 0.560% 11/10/23 500 501 ORIX Corp. 3.250% 12/4/24 75 81
Morgan Stanley 0.529% 1/25/24 800 800 ORIX Corp. 3.700% 718/27 200 223
Morgan Stanley 0.731% 4/5/24 525 526 Owl Rock Capital Corp. 5.250% 4/15/24 25 27
Morgan Stanley 3.737% 4/24/24 750 793 Owl Rock Capital Corp. 4.000% 3/30/25 47 50
Morgan Stanley 3.875% 4/29/24 545 593 Owl Rock Capital Corp. 3.750% 7/22/25 180 191
Morgan Stanley 3.700% 10/23/24 650 709 Owl Rock Capital Corp. 2.625% 1/15/27 200 201
Morgan Stanley 0.790% 5/30/25 200 199 PartnerRe Finance B LLC ~ 3.700% 7/2/29 95 106
Morgan Stanley 4.000% 7/23/25 330 367 People's United Bank NA  4.000% 7/15/24 100 107
Morgan Stanley 5.000% 11/24/25 650 750 People's United
I\/Iorgan Stanley 3.875% 1/27/26 225 251 Financial Inc. 3.650% 12/6/22 100 104
Morgan Stanley 2.188% 4/28/26 1,000 1,039 PNC Bank NA 2.450% 7/28/22 100 102
Morgan Stanley 3.125% 7/27/26 700 758 PNC Bank NA 2.700% 11722 450 463
Morgan Stanley 6.250% 8/9/26 425 526 PNC Bank NA 2.028% 12/9/22 145 146
I\/Iorgan Stanley 4.350% 9/8/26 400 453 PNC Bank NA 3.300% 10/30/24 706 766
Morgan Stanley 0.985% 12/10/26 500 493 PNC Bank NA 2.950% 2/23/25 293 314
Morgan Stanley 3.625% 1/20/27 250 277 PNC Bank NA 3.250% 6/1/25 169 184
I\/Iorgan Stanley 3.950% 4/23/27 325 363 PNC Bank NA 3.100% 10/25/27 250 274
Morgan Stanley 1.593% 5/4/27 525 529 PNC Bank NA 3.250% 1/22/28 150 166
Morgan Stanley 3.591% 7/22/28 935 1,036 PNC Bank NA 4.050% 7/26/28 250 289
Morgan Stanley 3.772% 1/24/29 575 646 Esg E.ank NA| Sorv 2.700% 10/22/29 150 159
Morgan Stanley 4.431% 1/23/30 550 645 Inancial >ervices
Morgan Stanley 2.699% 1/22/31 1750 1,833 PNGC“’FLi‘ga':;'al Servicos 3.500% 1/23/24 . 107
Morgan Stanley 3.622% 4/1/31 600 670 Group Inc. 3.900% 4/29/24 125 136
Morgan Stanley 1.794% 2/13/32 500 481 PNC Financial Services
Morgan Stanley 7.250% 4/1/32 150 218 Group Inc. 3.150% 5/19/27 450 492
Morgan Stanley 1.928% 4/28/32 200 195 PNC Financial Services
Morgan Stanley 3.971% 7/22/38 375 440 Group Inc. 3.450% 4/23/29 500 560
Morgan Stanley 4.457% 4/22/39 250 308 PNC Financial Services
Morgan Stanley 3.217% 4/22/42 325 344 Group Inc. 2.550% 1/22/30 425 447
Morgan Stanley 6.375% 7/24/42 600 920 Primerica Inc. 4.750% 7/15/22 125 130
Morgan Stanley 4.300% 1/27/45 650 806 Principal Financial
Morgan Stanley 5.597% 3/24/51 500 745 Group Inc. 3.300% 9/15/22 50 52
Morgan Stanley 2.802% 1/25/52 300 295 Principal Financial
MUFG Americas Holdings -GI'(.)UD Inc ) 3.125% 5/15/23 100 105
Corp. 3.000% 2/10/25 80 85 Principal Financial
Nasdaq Inc. 4.250% 6/1/24 125 137 . quu[i ::nc " 3.400% 5/15/25 128 139
Nasdag Inc. 3.850% 6/30/26 100 m rincipal Financia
Nasdag Inc. 1.650% 1/15/31 500 472 Priﬁ;‘i’;j ::?rféncial 3.100% 11/15/26 100 108
Nasdaq Inc. 2.500% 12/21/40 200 186 Group Inc. 4.625% 9/15/42 50 62
Nasdaq Inc. 3.250% 4/28/50 35 35 Principal Financial
National Australia Bank Group Inc. 4.350% 5/16/43 150 181
Ltd. 3.000% 1/20/23 250 260 Principal Financial
National Australia Bank Group Inc. 4.300% 11/15/46 195 236
Ltd. 3.625% 6/20/23 250 266 Private Export Funding
National Australia Bank Corp. 1.760% 11/15/24 75 77
Ltd. 3.375% 1/14/26 100 110 Private Export Funding
National Australia Bank Corp. 1.400% 7/15/28 175 175
Ltd. 2‘500(0%’ 712/26 200 213 Progressive Corp. 2.450% 1/15/27 150 159
National Bank of Canada ~ 2.100% 2/1/23 200 205 Progressive Corp. 6.625% 31129 125 165
Natwest Group ple 3.875% 912/23 600 641 Progressive Corp. 4.350% 4/25/44 50 62
Natwest Group plc 6.000% 12/19/23 60 67 Progressive Corp. 4.125% 4/15/47 290 356
Natwest Group ple 5.125% 5/28/24 300 333 Progressive Corp. 4.200% 3/15/48 115 143
Natwest Group plc 4.519% 6/25/24 300 322 Progressive Corp. 3.950% 3/26/50 180 218
Natwest Group plc 4.892% 5/18/29 1,000 1,171 Prospect Capital Corp. 5.875% 3/15/23 8 8
Natwest Group ple 5.076% 1/27/30 200 237 Prospect Capital Corp.  3.364% 11/15/26 200 200
Natwest Group plc 4.445% 5/8/30 700 802 Prudential Financial Inc. ~ 3.500% 5/15/24 125 135
Nippon Life Insurance Co.  3.375% 5/8/32 50 54 Prudential Financial Inc.  3.878% 3/27/28 250 286
Nomura Holdings Inc. 2.648% 1/16/25 170 179 Prudential Financial Inc. ~ 5.750% 7/15/33 100 132
Nomura Holdings Inc. 1:851% 7/16/25 300 306 Prudential Financial Inc. ~ 5.700% 12/14/36 125 172
Nomura Holdings Inc. 3.103% 1/16/30 400 420 Prudential Financial Inc.  6.625% 12/1/37 65 96
Nomura Holdings Inc. 2.679% 7/16/30 250 254 Prudential Financial Inc.  3.000% 3/10/40 50 51
Northern Trust Corp. 3.950% 10/30/25 150 169 Prudential Financial Inc. ~ 6.625% 6/21/40 65 98
(NDZ::::;” S’T;;itiai‘;rﬁendmg 3.650% 8/3/28 100 ns Prudential Financial Inc. ~ 5.875% 9/15/42 125 132
o Prudential Financial Inc. 5.625% 6/15/43 375 404
Corp. 3.500% 2/2525 40 42 Prudential Financial Inc.  5.100% 8/15/43 50 60
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Prudential Financial Inc. 5.200% 3/15/44 85 92 Sumitomo Mitsui Banking
Prudential Financial Inc. 4.600% 5/15/44 525 670 CQTP- o _ 3.950% 7/19/23 100 107
Prudential Financial Inc. ~ 5.375% 5/15/45 250 277 Sumitomo Mitsui Banking .
Prudential Financial Inc. ~ 3.905% 12/7/47 182 211 . Corp. Viteut Bank 3.950% 1/10/24 250 271
Prudential Financial Inc. ~ 5.700% 9/15/48 250 293 umitomo Mitsui Banking
Prudential Financial Inc.  3.935% 12/7/49 363 426 s Corp. Mitsu Financial 3:400% /mip2a 250 269
Prudential Financial Inc. ~ 4.350% 2/25/50 210 263 “g‘rgﬁg‘% JHitsurFinancl o 222 200 205
Prudential Financial Inc. 3.700% 10/1/50 200 209 Sumitomo Mitsui Financial ’
Prudential plc 3.125% 4/14/30 200 215 GI’OUD Inc. 2.778% 10/18/22 200 206
Raymond James 0 Sumitomo Mitsui Financial
o F'”ancéaJ' Inc. 4.650% 4/1/30 55 66 Group Inc. 3.102% 117/23 250 261
aymona James S it Mitsui Fi ial
Financial Inc. 4.950% 7/15/46 210 272 Groupine, T S i 719123 200 3
ol 3.750% 4/1/51 500 549 Sumitomo Mitsul Financil
: 750% Group Inc. 3.936% 10/16/23 200 216
Regions Bank 6.450% 6/26/37 250 354 Sumitomo Mitsui Financial
Regions Financial Corp. 3.800% 8/14/23 200 213 Group Inc. 0.508% 112/24 950 947
Regions Financial Corp. 2.250% 5/18/25 100 104 Sumitomo Mitsui Financial
Reinsurance Group of Group Inc. 2.696% 7/16/24 375 396
America Inc. 4.700% 9/15/23 75 81 Sumitomo Mitsui Financial
Reinsurance Group of Group Inc. 2.348% 1/15/25 320 334
America Inc. 3.900% 5/15/29 50 56 Sumitomo Mitsui Financial
RenaissanceRe Group Inc. 1.474% 7/8/25 1,500 1,517
Finance Inc. 3.700% 4/1/25 10 " Sumitomo Mitsui Financial
RenaissanceRe Group Inc. 0.948% 1/12/26 200 198
Finance Inc. 3.450% 711127 75 82 Sumitomo Mitsui Financial
RenaissanceRe Holdings Group Inc. 3.784% 3/9/26 150 167
Ltd. 3.600% 4/15/29 75 83 Sumitomo Mitsui Financial
Royal Bank of Canada 1.950% 1/17/23 150 154 Group Inc. 2.632% 7/14/26 125 133
Royal Bank of Canada 1.600% 4/17/23 800 817 Sumitomo Mitsui Financial
Royal Bank of Canada 3.700% 10/5/23 100 107 Grouplnc. —  3.010% 10/19/26 175 189
Royal Bank of Canada 0.425% 1/19/24 500 498 Sumitomo Mitsui Financial .
Royal Bank of Canada 2.550% 7/16/24 200 211 . Group '”,C\)l_ N 3.446% 1m/z7 200 220
Royal Bank of Canada 2.250% 11/24 650 681 umitomo Mitsul Financia .
Roval Bank of Canada 4.650% 1/27/26 898 1,029 Sﬁggfﬂg‘f\'ﬂitsui Eranci 3.364% 7n2fz7 700 765
Royal Bank of Canada 1.200% 4/27/26 200 200 Group Inc 3.544% 1/17/28 300 332
Saa?g?r?é Holdings 3.400% 1118/23 15 120 Sumitgpmo Mitsui Financial . ’ "
. . G Inc. 3.944% 7/19/28 100 14
SaGtsaE?er rlotdngs 4.500% 7117/25 1125 1,248 Sumitoro Mitsui Finandia O -
nc. . (]
' ' Group Inc. 3.040% 7/16/29 475 509
SR g elcings 3.244% 10/5/26 900 962 Sumitomo Mitsui Financl 0 -
. ’ Group Inc. 3.202% 9/17/29 150 160
SaGtsaE?r?:: rloldns 4.400% 7113/27 250 280 Sumitomo Nitsu Financl 0 "
. . G Inc. 2.750% 1/15/30 370 389
Saﬂtjgﬁgs%i&ow 35719 11023 200 203 Sun:i(ig?n;(l:\/litsui Financial ’ o
: ° Group Inc. 1.710% 1/12/31 200 194
Saﬂ?S%Z!%TCG”“p 1532% 8/21/26 600 601 S”m”gg“o Mitsui Financial ° -
: G Inc. 2.296% 1/12/41 200 187
Saﬂg’;gﬁersu'chmUp L6739 614127 200 399 SVBr(;:JnZnnccial Group 3500% 1529?25 100 108
St UK Grou OIS SVB Financial Group 2.100% 5/15/28 225 228
Holdings plo " 3.803% 13128 200 220 SVB Financial Group 3.125% 6/5/30 50 53
Santander UK plc 2.100% 1/13/23 325 333 Swiss Re America Holding _ @ 21526 . o
Santander UK plc 4.000% 3/13/24 200 218 o Py
Santander UK plc 2.875% 6/18/24 200 212 Synchrony Financial 2.850% 7/25/22 75 77
Selective Insurance ' Synchrony Financial 4.250% 8/15/24 250 273
Group Inc. 5.375% 3/1/49 50 63 Synchrony Financial 4.500% 7/23/25 426 477
Sixth Street Specialty Synchrony Financial 3.700% 8/4/26 125 137
Lending Inc. 3.875% 1/1/24 50 53 Synchrony Financial 3.950% 12/1/27 300 334
Sompo International Synovus Financial Corp. 3.125% 1/1/22 50 51
Holdings Ltd. 4.700% 10/15/22 100 105 TD Ameritrade Holding
State Street Corp. 3.100% 5/15/23 400 420 Corp. - . 3.625% 4/1/25 384 420
State Street Corp. 3.700% 11/20/23 83 90 TD Ameritrade Holding .
State Street Corp. 3.776% 12/3/24 200 216 TDCXFP- rade Holdi 3.300% /27 125 137
9 meritrade Holding
State Street Corp. 3.300% 12/16/24 227 247 Corp. 2 750% 10/1/29 50 54
State Street Corp. 3.550% 8/18/25 200 222 . o
State Street Corp 2.354% 1/1/25 125 131 Toronto-Dominion Bank 1.900% 12/1/22 225 230
State Street Cor ’ 2-650% 5/19/26 125 134 Toronto-Dominion Bank 0.750% 6/12/23 1,500 1,51
State Street Corp' 4'141 % 12/3/29 200 234 Toronto-Dominion Bank 3.250% 3/11/24 400 428
State Street CorpA 2'4000/ 1/24/30 150 157 Toronto-Dominion Bank 2.650% 6/12/24 500 529
State Street Corg- 3'031 (;; 11/1/34 125 133 Toronto-Dominion Bank 1.150% 6/12/25 200 201
Stifel Financial Co.rp 4'250% 7/18/24 150 165 Toronto-Dominion Bank 0.750% 1/6/26 200 197
Sumitomo Mitsui Bénkin ' Travelers Cos. Inc. 6.250% 6/15/37 150 221
Corp. % 5200% 218/22 250 258 Travelers Cos. Inc. 4.300% 8/26/45 150 187
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Travelers Cos. Inc. 4.000% 5/30/47 225 273 Westpac Banking Corp. 3.650% 5/15/23 75 80
Travelers Cos. Inc. 4.100% 3/4/49 200 247 Westpac Banking Corp. 3.300% 2/26/24 250 268
Travelers Cos. Inc. 2.550% 4/27/50 500 482 Westpac Banking Corp. 2.350% 2/19/25 200 210
Trinity Acquisition plc 4.400% 3/15/26 100 113 Westpac Banking Corp. 2.850% 5/13/26 200 216
Truist Bank 3.502% 8/2/22 250 251 Westpac Banking Corp. 1.150% 6/3/26 218 218
Truist Bank 1.250% 3/9/23 1,000 1,015 Westpac Banking Corp. 2.700% 8/19/26 175 188
Truist Bank 3.200% 4/1/24 500 535 Westpac Banking Corp. 3.350% 3/8/27 250 276
Truist Bank 3.689% 8/2/24 250 267 Westpac Banking Corp. 2.650% 1/16/30 150 161
Truist Bank 2.150% 12/6/24 250 261 Westpac Banking Corp. 2.894% 2/4/30 425 441
Truist Bank 3.625% 9/16/25 500 550 Westpac Banking Corp. 4.322% 11/23/31 500 556
Truist Bank 3.300% 5/15/26 200 219 Westpac Banking Corp. 4.110% 7/24/34 25 27
Truist Financial Corp. 3.750% 12/6/23 250 269 Westpac Banking Corp. 2.668% 11/15/35 315 310
Truist Financial Corp. 3.700% 6/5/25 175 193 Westpac Banking Corp. 4.421% 7/24/39 600 709
Truist Financial Corp. 1.200% 8/5/25 200 202 Westpac Banking Corp. 2.963% 11/16/40 200 196
Truist Financial Corp. 1.125% 8/3/27 500 488 Willis North America Inc.  3.600% 5/15/24 125 134
Truist Financial Corp. 3.875% 3/19/29 200 228 Willis North America Inc.  4.500% 9/15/28 100 116
Truist Financial Corp. 1.887% 6/7/29 500 503 Willis North America Inc.  2.950% 9/15/29 440 463
Truist Financial Corp. 1.950% 6/5/30 100 100 Willis North America Inc.  5.050% 9/15/48 50 66
U.S. Bancorp 3.700% 1/30/24 150 162 Willis North America Inc.  3.875% 9/15/49 90 102
U.S. Bancorp 3.375% 2/5/24 500 535 XLIT Ltd. 4.450% 3/31/25 189 212
U.S. Bancorp 3.950% 11/17/25 25 28 XLIT Ltd. 5.500% 3/31/45 100 136
U.S. Bancorp 3.100% 4/27/26 300 327 Zions Bancorp NA 3.250% 10/29/29 250 262
U.S. Bancorp 2.375% 7/22/26 25 26 368,203
U.S. Bancorp 3.150% 4/27/27 275 301 Health Care (3.3%)
U.S. Bancorp 3.900% 4/26/28 75 86 Abbott Laboratories 3.400% 11/30/23 316 337
82 EZEEC’,\“‘F)A 31-328 02 7/13/3;22 ggg égg Abbott Laboratories 3.750% 11/30/26 367 415
U'S' Bank NA 2'850% 1/23/23 250 259 Abbott Laborator!es 1.150% 1/30/28 100 98
U.S. Bank NA 3'400% 7124123 250 265 Abbott Laborator!es 1.400% 6/30/30 150 145
b : Abbott Laboratories 4.750% 11/30/36 375 483
U.S. Bank NA 2.050% 1121/25 175 183 Abbott Laboratories 5.300% 5/27/40 250 347
. BSS %arg‘: NQG é-?gg Of’ ;%gg 6§g ng Abbott Laboratories 4.750% 4/15/43 175 232
P . ° Abbott Laboratories 4.900% 11/30/46 700 955
Unum Group 4.000% 3/15/24 125 135 AbbVie Inc. 3.250% 10/1/22 300 308
Unum Group 4.000% 6/15/29 80 0 AbbVie Inc. 2.900% 11/6/22 800 827
Unum Group 5.750% 8/15/42 75 94 AbbVie Inc. 3.200% 11/6/22 275 284
Unum Group 4.500% 12/15/49 100 107 AbbVie Inc. 2.300% 11/21/22 625 642
Voya Financial Inc. 3.125% 7/15/24 100 107 AbbVie Inc. 2.800% 3/15/23 100 103
Voya Financial Inc. 3.650% 6/15/26 250 277 AbbVie Inc. 2.850% 5/14/23 200 208
Voya F!nanc!al Inc. 5.700% 7/15/43 75 103 AbbVie Inc. 3.750% 1/14/23 250 268
Voya Financial Inc. 4.800% 6/15/46 40 51 AbbVie Inc. 3.850% 6/15/24 200 217
Voya F|n.anC|aI Inc. 4.700% 1/23/48 100 105 AbbVie Inc. 2.600% 1/21/24 750 791
Wachovia Corp. 6.605% 10/1/25 265 321 AbbVie Inc. 3.800% 3/15/25 590 645
Wells Fargo & Co. 3.450% 2/13/23 350 367 AbbVie Inc. 3.600% 5/14/25 9 995
Wells Fargo & Co. 3.750% 1/24/24 200 215 AbbVie Inc. 3.200% 5/14/26 976 1,058
Wells Fargo & Co. 1.6542/0 6/2/24 1,500 1,532 AbbVie Inc. 2.950% 11/21/26 740 796
pepmit somn o amm @ e e
9 : : ° AbbVie Inc. 3.200% 11/21/29 1,130 1,226
Wells Fargo & Co. 2.164% 2/11/26 500 519 AbbVie Inc. 4.550% 3/15/35 350 424
Wells Fargo & Co. 3.000% 4/22/26 1,275 1,371 AbbVie Inc. 4.500% 5/14/35 495 598
Wells Fargo & Co. 4.100% 6/3/26 725 814 AbbVie Inc. 4.300% 5/14/36 190 205
Wells Fargo & Co. 3.000% 10/23/26 675 728 AbbVie Inc. 4.050% 11/21/39 825 958
Wells Fargo & Co. 4.300% 7/22/27 475 541 AbbVie Inc. 4.625% 10/1/42 190 235
Wells Fargo & Co. 3.584% 5/22/28 500 550 AbbVie Inc. 4.400% 11/6/42 501 609
Wells Fargo & Co. 4.150% 1/24/29 200 230 AbbVie Inc. 4.850% 6/15/44 230 292
Wells Fargo & Co. 2.879% 10/30/30 1,300 1,377 AbbVie Inc. 4.750% 3/15/45 200 251
Wells Fargo & Co. 4.478% 4/4/31 1,250 1,478 AbbVie Inc. 4.700% 5/14/45 602 751
Wells Fargo & Co. 3.068% 4/30/41 600 615 AbbVie Inc. 4.450% 5/14/46 455 551
Wells Fargo & Co. 5.375% 11/2/43 1,000 1,339 AbbVie Inc. 4.875% 11/14/48 550 713
Wells Fargo & Co. 5.606% 1/15/44 600 821 AbbVie Inc. 4.250% 11/21/49 1,025 1,229
Wells Fargo & Co. 4.650% 11/4/44 325 400 Adventist Health System  2.952% 3/1/29 100 105
Wells Fargo & Co. 3.900% 5145 250 293 Adventist Health System ~ 3.630% 3/1/49 100 109
Wells Fargo & Co. 4.900% 11/17/45 250 320 Advocate Health &
Wells Fargo & Co. 4.400% 6/14/46 300 362 Hospitals Corp. 3.829% 8/15/28 50 57
Wells Fargo & Co. 4.750% 12/7/46 350 442 Advocate Health &
Wells Fargo & Co. 5.013% 4/4/51 1,750 2,397 Hospitals Corp. 2.21% 6/15/30 25 25
Wells Fargo Bank NA 3.550% 8/14/23 750 798 Advocate Health &
Wells Fargo Bank NA 5.950% 8/26/36 200 274 Hospitals Corp. 4.272% 8/15/48 100 126
Wells Fargo Bank NA 5.850% 2/1/37 300 412 Advocate Health &
Wells Fargo Bank NA 6.600% 1/15/38 225 332 Hospitals Corp. 3.387% 10/15/49 75 83
Westpac Banking Corp.  2.750% 1/11/23 200 207 Advocate Health &
Westpac Banking Corp.  2.000% 1/13/23 150 154 Hospitals Corp. 3.008% 6/15/50 75 77
Aetna Inc. 2.750% 11/15/22 200 205
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Aetna Inc. 2.800% 6/15/23 125 130 Baptist Healthcare System
Aetna Inc. 3.500% 11/15/24 125 135 Obligated Group 3.540% 8/15/50 250 270
Aetna Inc. 6.625% 6/15/36 130 189 Baxalta Inc. 3.600% 6/23/22 15 15
Aetna Inc. 6.750% 12/15/37 100 148 Baxalta Inc. 4.000% 6/23/25 97 107
Aetna Inc. 4.500% 5/15/42 75 90 Baxalta Inc. 5.250% 6/23/45 73 98
Aetna Inc. 4.125% 11/15/42 75 86 Baxter International Inc. 1.730% 4/1/31 500 487
Aetna Inc. 3.875% 8/15/47 300 337 Baxter International Inc. 3.500% 8/15/46 100 112
Agilent Technologies Inc.  3.875% 7/15/23 100 106 Baylor Scott & White
Agilent Technologies Inc.  3.050% 9/22/26 75 81 5 H|0|d£gsﬂ & Whit 1.777% 11/15/30 100 98
Agilent Technologies Inc.  2.750% 9/15/29 100 105 aylor ©co e
Agilent Technologies Inc.  2.100% 6/4/30 100 99 BaHIzlggfjtt & White 4.185% 1/15/45 100 123
AHS Hosp?tal Corp. 5.0242/0 7/1/45 75 103 moldings 2.839% 11/15/50 350 351
AHS Hospital Corp. 2.780% 7/1/51 150 148 Becton Dickinson and Co.  3.300% 3/1/23 50 52
Allina Health System 5:887% 4/15/49 ® &7 Becton Dickinson and Co.  3.734% 12/15/24 272 296
Amer!sourceBergen Corp. 3.4000/0 5/15/24 175 187 Becton Dickinson and Co.  3.700% 6/6/27 375 417
AmerisourceBergen Corp. - 3.250% 8/1/25 o0 o4 Becton Dickinson and Co.  1.957% 2/11/31 500 488
AmerisourceBergen Corp. - 3.450% 12115127 275 300 Becton Dickinson and Co.  4.875% 5/15/44 26 31
AmerisourceBergen Corp. - 2.700% 3/15/31 300 308 Becton Dickinson and Co.  4.685% 12/15/44 196 244
AmerisourceBergen Corp. - 4.300% 1211547 17 204 Becton Dickinson and Co. ~ 4.669% 6/6/47 300 37
Amgen Inc. 2.250% 8/19/23 150 195 Biogen Inc. 3.625% 9/15/22 275 286
Amgen Inc. 3.625% o/22/24 800 838 Biogen Inc. 4.050% 9/15/25 350 390
Amgen Inc. 149000/0 2/21/25 100 103 Biogen Inc. 2 950% 5/1/30 600 602
Amgen Inc. 3.125% &/1/25 175 188 Biogen Inc. 3.150% 5/1/50 300 295
Amgen Inc. 2.600% 8/19/26 455 483 Bon Secours Mercy
Amgen Inc. 2.200% 2/21/27 150 156 Health Inc. 3.464% 6/1/30 100 110
Amaen ine. +980% o a0 310 B Senye Merey
mgen Inc. . o Health Inc. 3.205% 6/1/50 250 259
Amgen Inc. 5.150% 11/16/41 126 166 Boston Scientific Corp. 3.450% 3/1/24 175 187
Amgen Inc. 4.400% 5/1/45 450 546 Boston Scientific Corp. 1.900% 6/1/25 550 567
Amgen Inc. 4.563% 6/15/48 356 448 Boston Scientific Corp. 3.750% 3/1/26 125 139
Amgen Inc. 3.375% 2/21/50 725 764 Boston Scientific Corp. 4.000% 3/1/29 150 171
Amgen Inc. 4.663% 6/15/51 409 528 Boston Scientific Corp. 2.650% 6/1/30 400 414
Amgen Inc. 2.770% 9/1/53 172 163 Boston Scientific Corp. 7.000% 11/15/35 100 141
Anthem Inc. 2.950% 12/1/22 150 155 Boston Scientific Corp. 4.550% 3/1/39 175 214
Anthem Inc. 3.300% 1/15/23 625 652 Boston Scientific Corp. 7.375% 1/15/40 50 79
Anthem Inc. 3.500% 8/15/24 475 511 Boston Scientific Corp. 4.700% 3/1/49 200 256
Anthem Inc. 3.350% 12/1/24 160 173 Bristol-Myers Squibb Co.  2.000% 8/1/22 275 280
Anthem Inc. 2.375% 1/15/25 100 105 Bristol-Myers Squibb Co.  3.550% 8/15/22 325 337
Anthem Inc. 4.101% 3/1/28 400 458 Bristol-Myers Squibb Co.  0.537% 11/13/23 500 500
Anthem Inc. 2.250% 5/15/30 530 535 Bristol-Myers Squibb Co.  2.900% 7/26/24 675 720
Anthem Inc. 2.550% 3/15/31 250 258 Bristol-Myers Squibb Co.  3.875% 8/15/25 574 639
Anthem Inc. 5.950% 12/15/34 1 1 Bristol-Myers Squibb Co.  3.200% 6/15/26 460 505
Anthem Inc. 5.850% 1/15/36 75 101 Bristol-Myers Squibb Co.  1.125% 11/13/27 500 492
Anthem Inc. 6.375% 6/15/37 50 71 Bristol-Myers Squibb Co.  3.450% 11/15/27 210 234
Anthem Inc. 4.625% 5/15/42 175 218 Bristol-Myers Squibb Co.  3.900% 2/20/28 275 315
Anthem Inc. 4.650% 1/15/43 775 967 Bristol-Myers Squibb Co.  3.400% 7/26/29 500 560
Anthem Inc. 5.100% 1/15/44 100 132 Bristol-Myers Squibb Co. 1.450% 11/13/30 400 387
Anthem Inc. 4.375% 12/1/47 300 366 Bristol-Myers Squibb Co.  4.125% 6/15/39 380 459
Anthem Inc. 4.550% 3/1/48 155 194 Bristol-Myers Squibb Co.  2.350% 11/13/40 500 481
Anthem Inc. 4.850% 8/15/54 30 38 Bristol-Myers Squibb Co.  3.250% 8/1/42 100 108
Ascension Health 2.5632% 11/15/29 350 369 Bristol-Myers Squibb Co.  4.500% 3/1/44 75 96
Ascension Health 3.106% 11/15/39 100 107 Bristol-Myers Squibb Co.  4.625% 5/15/44 175 228
Ascension Health 3.945% 11/15/46 175 214 Bristol-Myers Squibb Co.  5.000% 8/15/45 361 494
Ascension Health 4.847% 11/15/53 75 105 Bristol-Myers Squibb Co.  4.350% 11/15/47 250 317
Astrazeneca Finance LLC  0.700% 5/28/24 250 250 Bristol-Myers Squibb Co.  4.550% 2/20/48 300 392
Astrazeneca Finance LLC ~ 1.200% 5/28/26 200 199 Bristol-Myers Squibb Co.  4.250% 10/26/49 500 632
Astrazeneca Finance LLC ~ 1.750% 5/28/28 200 200 Bristol-Myers Squibb Co.  2.550% 11/13/50 500 479
Astrazeneca Finance LLC  2.250% 5/28/31 200 203 Cardinal Health Inc. 2.616% 6/15/22 79 81
AstraZeneca plc 0.300% 5/26/23 200 199 Cardinal Health Inc. 3.200% 3/15/23 150 157
AstraZeneca plc 3.500% 8/17/23 225 239 Cardinal Health Inc. 3.079% 6/15/24 290 308
AstraZeneca plc 3.375% 11/16/25 400 438 Cardinal Health Inc. 3.750% 9/15/25 100 110
AstraZeneca plc 0.700% 4/8/26 500 487 Cardinal Health Inc. 4.600% 3/15/43 75 87
AstraZeneca plc 3.125% 6/12/27 175 191 Cardinal Health Inc. 4.500% 11/15/44 50 57
AstraZeneca plc 4.000% 1/17/29 200 230 Cardinal Health Inc. 4.900% 9/15/45 100 120
AstraZeneca plc 1.375% 8/6/30 300 284 Cardinal Health Inc. 4.368% 6/15/47 125 141
AstraZeneca plc 6.450% 9/15/37 450 671 Children's Health System
AstraZeneca plc 4.000% 9/18/42 290 346 of Texas 251 % 8/15/50 100 93
AstraZeneca plc 4.375% 11/16/45 200 249 Children's Hospital Corp.  4.115% 1/1/47 75 95
AstraZeneca plc 3.000% 5/28/51 335 344 Children's Hospital Corp.  2.585% 2/1/50 50 47
Banner Health 2.338% 1/1/30 125 128 Children's Hospital
Banner Health 3.181% 1/1/50 75 30 Medical Center 4.268% 5/15/44 50 63
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CHRISTUS Health 4.341% 7/1/28 125 144 Eli Lilly & Co. 3.375% 3/15/29 225 252
Cigna Corp. 3.050% 11/30/22 100 103 Eli Lilly & Co. 3.950% 3/15/49 300 364
Cigna Corp. 3.000% 7/15/23 700 733 Eli Lilly & Co. 2.250% 5/15/50 200 181
Cigna Corp. 3.500% 6/15/24 175 188 Eli Lilly & Co. 4.150% 3/15/59 350 444
Cigna Corp. 3.250% 4/15/25 250 269 Eli Lilly & Co. 2.500% 9/15/60 250 229
Cigna Corp. 4.125% 11/15/25 467 523 Gilead Sciences Inc. 3.250% 9/1/22 375 386
Cigna Corp. 4.500% 2/25/26 390 444 Gilead Sciences Inc. 2.500% 9/1/23 300 312
Cigna Corp. 3.400% 3/1/27 275 302 Gilead Sciences Inc. 3.700% 4/1/24 470 505
Cigna Corp. 7875% 5/15/27 41 54 Gilead Sciences Inc. 3.650% 3/1/26 575 634
Cigna Corp. 4.375% 10/15/28 610 710 Gilead Sciences Inc. 2.950% 3/1/27 525 565
Cigna Corp. 2.400% 3/15/30 765 781 Gilead Sciences Inc. 4.600% 9/1/35 575 703
Cigna Corp. 2.375% 3/15/31 250 253 Gilead Sciences Inc. 4.000% 9/1/36 350 405
Cigna Corp. 4.800% 8/15/38 415 517 Gilead Sciences Inc. 5.650% 12/1/41 175 241
Cigna Corp. 3.200% 3/15/40 150 156 Gilead Sciences Inc. 4.800% 4/1/44 400 506
Cigna Corp. 6.125% 11/15/41 92 131 Gilead Sciences Inc. 4.500% 2/1/45 325 397
Cigna Corp. 4.800% 7/15/46 400 506 Gilead Sciences Inc. 4.750% 3/1/46 455 577
Cigna Corp. 3.875% 10/15/47 120 134 Gilead Sciences Inc. 4.150% 3/1/47 475 559
Cigna Corp. 4.900% 12/15/48 545 704 GlaxoSmithKline
Cigna Corp. 3.400% 3/15/50 375 390 Capital Inc. 3.375% 5/15/23 225 238
Cigna Corp. 3.400% 3/15/51 250 261 GlaxoSmithKline
City of Hope 5.623% 11/15/43 75 106 G‘Caps'fa'_ 'L‘El_ 3.625% 5/15/25 604 666
City of Hope 4.378% 8/15/48 100 125 axoSmithKline
CommonSpirit Health 2.950% 11/1/22 75 77 Capital Inc. 3.875% 5/15/28 375 430
CommonSpirit Health 2.760% 10/1/24 100 105 G“'ﬂcé‘;sit’;"l'tlﬁ('f"'”e 5 375% 41534 o .
CommonSpirit Health 2.782% 10/1/30 500 520 GlaxoSmithKline
2 CommonSpﬁr!t Health 4.350% 11/1/42 225 263 Capital Inc. 6.375% 5/15/38 550 823
CommonSpirit Health 3.817% 10/1/49 50 56 GlaxoSmithKline
CommonSpirit Health 4.187% 10/1/49 200 230 Capital Inc. 4.200% 3/18/43 100 124
Community Health GlaxoSmithKline Capital
Network Inc. 3.099% 5/1/50 250 249 plc 0.534% 10/1/23 500 501
Cottage Health Obligated GlaxoSmithKline Capital
Group 3.304% 11/1/49 100 108 plc 3.375% 6/1/29 25 28
CVS Health Corp. 2.750% 12/1/22 150 154 Hackensack Meridian
CVS Health Corp. 4.750% 12/1/22 150 157 Health Inc. 2.675% 9/1/41 250 245
CVS Health Corp. 3.700% 3/9/23 934 983 Hackensack Meridian
CVS Health Corp. 3.375% 8/12/24 275 296 Health Inc. 4.211% 711748 125 154
CVS Health Corp. 3.875% 7/20/25 573 633 Hackensack Meridian
CVS Health Corp. 2.875% 6/1/26 2166 2,327 Health Inc. 4.500% 7Nn/57 50 66
CVS Health Corp. 3.000% 8/15/26 450 485 Hartford HealthCare Corp. 3.447% 7/1/54 75 79
CVS Health Corp. 1.300% 8/21/27 400 393 HCA Inc. 4.750% 5/1/23 250 268
CVS Health Corp. 4.300% 3/25/28 1,742 2,001 HCA Inc. 5.000% 3/15/24 425 470
CVS Health Corp. 3.250% 8/15/29 360 391 HCA Inc. 5.250% 4/15/25 320 366
CVS Health Corp. 1.750% 8/21/30 225 217 HCA Inc. 5.250% 6/15/26 325 376
CVS Health Corp. 1.875% 2/28/31 500 485 HCA Inc. 4.500% 2/15/27 125 141
CVS Health Corp. 4.875% 7/20/35 125 152 HCA Inc. 4.125% 6/15/29 405 457
CVS Health Corp. 4.780% 3/25/38 1,000 1,230 HCA Inc. 2.375% 7/15/31 200 198
CVS Health Corp. 6.125% 9/15/39 75 105 HCA Inc. 5.125% 6/15/39 200 250
CVS Health Corp. 4.125% 4/1/40 200 232 HCA Inc. 5.500% 6/15/47 425 553
CVS Health Corp. 2.700% 8/21/40 275 267 HCA Inc. 5.250% 6/15/49 300 383
CVS Health Corp. 5.300% 12/5/43 150 198 HCAlnc. 3.500% 7/15/51 200 200
CVS Health Corp. 5.125% 7/20/45 1,025 1,330 Hospital Special Surgery  2.667% 10/1/50 10 9
CVS Health Corp. 5.050% 3/25/48 1,400 1,821 Humana Inc. 2.900% 12/15/22 150 185
CVS Health Corp. 4.250% 4/1/50 300 357 Humana Inc. 3.850% 10/1/24 326 354
Danaher Corp. 3.350% 9/15/25 100 109 Humana Inc. 3.950% 8/15/27 150 168
Danaher Corp. 4.375% 9/15/45 75 94 Humana Inc. 4.875% 4/1/30 135 163
Danaher Corp. 2.600% 10/1/50 500 478 Humana Inc. 4.625% 12/1/42 1o 135
Dartmouth-Hitchcock Humana Inc. 4.950% 10/1/44 270 349
Health 4.178% 8/1/48 100 18 Humana Inc. 3.950% 8/15/49 40 46
DENTSPLY SIRONA Inc.  3.250% 6/1/30 150 161 IHC Health Services Inc.  4.131% 5/15/48 100 124
DH Europe Finance Il Sarl  2.060% 11/16/22 250 256 lllumina Inc. 2.550% 3/23/31 250 254
DH Europe Finance Il Sarl  2.200% 11/15/24 250 261 Inﬂaer;?tmzerosgﬁ stod
. o .
B: Europe F!nance Il Sarl 2.6000/0 11/15/29 150 157 Group 9 3.970% 11/1/48 125 150
urope Finance Il Sarl  3.250% 11/15/39 175 188 lowa Health System 3.665% 2/15/50 125 139
Dignity Health 3.125% 11/1/22 50 52 Johns Hopking Health :
D!gn!ty Health 3.812% 11/1/24 100 109 System Corp. 3.837% 5/15/46 125 148
D!gn!ty Health 4'5002/" n/1/42 100 120 Johnson & Johnson 2.050% 3/1/23 125 128
Bfg%r:j:gty Hoatth 5.267% na/ea 50 69 Johnson & Johnson 3.375% 12/5/23 200 215
o Johnson & Johnson 2.625% 1/15/25 250 266
. dSVZaS:g;”L'i?;dences 8.920% 6nia7 100 120 Johnson & Johnson 2.450% 3/1/26 350 373
Corp. 4.300% 6/15/28 100 16 Johnson & Johnson 2.950% 3/3/27 200 219
Eli Lilly & Co. 2 750% 6/1/25 71 76 Johnson & Johnson 0.950% 9/1/27 300 295
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Johnson & Johnson 2.900% 1/15/28 100 109 Merck & Co. Inc. 3.600% 9/15/42 100 115
Johnson & Johnson 6.950% 9/1/29 75 105 Merck & Co. Inc. 4.150% 5/18/43 200 247
Johnson & Johnson 1.300% 9/1/30 300 291 Merck & Co. Inc. 3.700% 2/10/45 525 607
Johnson & Johnson 4.950% 5/15/33 150 198 Merck & Co. Inc. 4.000% 3/7/49 300 367
Johnson & Johnson 4.375% 12/5/33 175 219 Merck & Co. Inc. 2.450% 6/24/50 300 283
Johnson & Johnson 3.550% 3/1/36 175 203 Mercy Health 4.302% 7/1/28 25 29
Johnson & Johnson 3.625% 3/3/37 300 350 Methodist Hospital 2.705% 12/1/50 300 291
Johnson & Johnson 5.950% 8/15/37 200 293 Montefiore Obligated
Johnson & Johnson 3.400% 1/15/38 200 227 Group 5.246% 1/1/48 150 181
Johnson & Johnson 2.100% 9/1/40 250 237 Mount Sinai Hospitals
Johnson & Johnson 4.500% 9/1/40 150 194 Group Inc. 3.391% 711150 500 516
Johnson & Johnson 4.850% 5/15/41 75 100 MultiCare Health System 2.803% 8/15/50 250 247
Johnson & Johnson 4.500% 12/5/43 200 260 Mylan Inc. 4.200% 11/29/23 100 107
Johnson & Johnson 3.700% 3/1/46 350 416 Mylan Inc. 5.400% 11/29/43 100 124
Johnson & Johnson 3.750% 3/3/47 250 301 ”:‘/'V'a:('”kc- . 5.200% 4/15/48 175 215
o) ew YOorkK an
ig?sliogoﬁ‘nézmion 2.200% 9150 400 373 ) PreYsbyliterizn Hospital  4.024% 8/1/45 130 160
) o ew York an
Kaﬁ‘;fplc':ﬂ: dation 3.150% 51727 100 1o . PreYsbferiZn Hospital  4.063% 8/1/56 75 94
; 9 ew York an
Ka’;ﬁ?;ﬂi dation 2.810% 6/1/41 250 255 ) PreYsbyl:[erizn Hospital  2.606% 8/1/60 300 279
) o ew York an
Ka'i_;(;prI:)aulidaﬂon 4.875% 41/42 235 316 Presbyterian Hospital 3.954% 8/1/19 125 147
Hospitals 4.150% 5/1/47 150 187 Northwell Healthcare Inc.  3.979% 11/1/46 100 113
Kaiser Foundation Northwell Healthcare Inc.  4.260% 11/1/47 200 237
Hospitals 3.266% 11/1/49 225 244 Northwell Healthcare Inc.  3.809% 11/1/49 100 m
Kaiser Foundation Novant Health Inc. 2.637% 11/1/36 250 255
Hospitals 3.002% 6/1/51 250 258 Novartis Capital Corp. 3.400% 5/6/24 400 431
Koninklijke KPN NV 6.875% 3/11/38 100 152 Novartis Capital Corp. 1.750% 2/14/25 200 206
Koninklijke Philips NV 5.000% 3/15/42 150 199 Novartis Capital Corp. 2.000% 2/14/27 525 546
Laboratory Corp. of Novartis Capital Corp. 3.100% 5/17/27 175 191
America Holdings 3.250% 9/1/24 150 161 Novartis Capital Corp. 2.200% 8/14/30 410 424
Laboratory Corp. of Novartis Capital Corp. 3.700% 9/21/42 100 17
L ﬁmet”ca 'éC"d'”ng 2.300% 12/1/24 100 108 Novartis Capital Corp. 4.400% 5/6/44 375 481
aboratory L.orp. o Novartis Capital Corp. 4.000% 11/20/45 225 275
Laﬁcr)r:z?trgcr?/ gzlr?)mgf 3.600% 211125 200 216 Novartis Capital Corp. 2.750% 8/14/50 75 76
America Holdings 1.550% 6/1/26 200 200 NYU Langone Hospitals  4.784% 7niaa 100 128
Laboratory Corp. of NYU Langone Hosp!tals 4.368% 7/1/47 110 131
America Holdings 3.600% 9/1/27 100 m NYU Langone Hospitals 3.380% 7/1/55 200 21
Laboratory Corp. of OhioHealth Corp. 3.042% 11/15/50 100 104
America Holdings 2.950% 12/1/29 125 132 Orlando Health Obligated
Laboratory Corp. of Group 4.089% 10/1/48 50 61
America Holdings 2.700% 6/1/31 200 203 PeaceHealth Obligated
Laboratory Corp. of Group 4.787% 11/15/48 75 100
America Holdings 4.700% 2/1/45 195 234 PeaceHealth Obligated
Mass General Group 3.218% 11/15/50 200 208
Brigham Inc. 3.192% 7/1/49 150 158 PerkinElmer Inc. 3.300% 9/15/29 175 189
Mass General PerkinElmer Inc. 3.625% 3/15/51 150 163
Brigham Inc. 3.342% 7/1/60 250 275 Perrigo Finance Unlimited
Mayo Clinic 3.774% 11/15/43 75 88 Co. 3.900% 12/15/24 200 215
Mayo Clinic 4.128% 11/15/52 50 63 Perrigo Finance Unlimited
Mayo Clinic 3.196% 11/15/61 250 269 . Co. . Unlimited 4.375% 3/15/26 225 248
McKesson Corp. 3.796% 3/15/24 200 215 €rrigo Finance Lnimiie
McKesson Corp. 0.900% 12/3/25 500 493 Co. 4.900% 12/15/44 80 84
McKesson Corp. 3.950% 2/16/28 200 227 Pfizer Inc. 8.200% 9/15/23 125 132
MedStar Health Inc. 3.626% 8/15/49 75 83 Pfizer Inc. 2.950% 81524 150 160
Medironic Inc. 3.500% 3/15/25 200 220 Pfizer Inc. 2.750% 6/3/26 590 638
Meditronic Inc. 4.375% 3/15/35 411 512 Piizer Inc. 3.600% 9/15/28 200 227
Medtronic Inc. 4.625% 3/15/45 344 451 Pfizer Inc. 3.450% 3/15/29 378 422
Memorial Health Services 3.447% 11/1/49 150 162 Pizer Inc. 2625% 4/1/30 800 820
Memorial Sloan-Kettering Pf!zer Inc. 1.700% 5/28/30 225 224
Cancer Center 2.955% 1/1/50 100 102 Pfizer Inc. 4.000% 12/18/36 300 362
Memorial SIoan—Kettering Pfizer Inc. 4.100% 9/15/38 150 182
Cancer Center 4.125% 7/1/52 150 190 Pfizer Inc. 3.900% 3/15/39 125 149
Memorial Sloan-Kettering Pfizer Inc. 7.200% 3/15/39 425 696
Cancer Center 4.200% 7/1/55 25 32 Pfizer Inc. 2.550% 5/28/40 200 201
Merck & Co. Inc. 2.400% 9/15/22 250 255 Pfizer Inc. 4.300% 6/15/43 125 157
Merck & Co. Inc. 2.800% 5/18/23 325 340 Pfizer Inc. 4.400% 5/15/44 200 257
Merck & Co. Inc. 2.750% 2/10/25 740 788 Pfizer Inc. 4.125% 12/15/46 250 310
Merck & Co. Inc. 3.400% 3/7/29 375 420 Pfizer Inc. 4.200% 9/15/48 350 441
Merck & Co. Inc. 1.450% 6/24/30 210 205 Pfizer Inc. 4.000% 3/15/49 175 215
Merck & Co. Inc. 6.500% 12/1/33 125 184 Pfizer Inc. 2.700% 5/28/50 200 199
Merck & Co. Inc. 3.900% 3/7/39 200 237 Pharmacia LLC 6.600% 12/1/28 175 235
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Providence St. Joseph Thermo Fisher

Health Obligated Group 2.746% 10/1/26 50 53 Scientific Inc. 2.600% 10/1/29 225 236
Providence St. Joseph Thermo Fisher

Health Obligated Group 2.532% 10/1/29 150 157 Scientific Inc. 4.497% 3/25/30 85 101

2 Providence St. Joseph Thermo Fisher
Health Obligated Group  3.744% 10/1/47 75 86 Scientific Inc. 5.300% 2/1/44 185 257
2 Providence St. Joseph Toledo Hospital 5.325% 11/15/28 50 58

Health Obligated Group 3.930% 10/1/48 75 87 Toledo Hospital 6.015% 11/15/48 75 93
Quest Diagnostics Inc. 4.250% 4/1/24 100 109 Trinity Health Corp. 4.125% 12/1/45 85 105
Quest Diagnostics Inc. 3.500% 3/30/25 100 109 UnitedHealth Group Inc. ~ 3.350% 7/15/22 180 186
Quest Diagnostics Inc. 3.450% 6/1/26 125 137 UnitedHealth Group Inc.  2.375% 10/15/22 150 154
Quest Diagnostics Inc. 4.200% 6/30/29 140 161 UnitedHealth Group Inc. 2.750% 2/15/23 175 181
Quest Diagnostics Inc. 2.950% 6/30/30 160 170 UnitedHealth Group Inc.  2.875% 3/15/23 25 26
Quest Diagnostics Inc. 2.800% 6/30/31 125 131 UnitedHealth Group Inc.  3.500% 6/15/23 100 106
Quest Diagnostics Inc. 5.750% 1/30/40 13 16 UnitedHealth Group Inc.  3.500% 2/15/24 100 108
Quest Diagnostics Inc. 4.700% 3/30/45 25 31 UnitedHealth Group Inc.  2.375% 8/15/24 300 316
Regeneron . UnitedHealth Group Inc. 3.750% 7/15/25 950 1,054

. Pharmaceuticals Inc. 1.750‘;& 9/15/30 500 474 UnitedHealth Group Inc. ~ 3.700% 12/15/25 75 83
. Royalty Pharma plc 0.750% 9/2/23 300 301 UnitedHealth Group Inc. ~ 3.100% 3/15/26 225 245
. Royalty Pharma plc 1:200% 9/2/25 300 297 UnitedHealth Group Inc.  3.450% 115/27 175 194
. Royalty Pharma plc 2.200% 9/2/30 300 294 UnitedHealth Group Inc.  3.375% 4/15/27 350 389
Royalty Pharma plc 3.550% 9/2/50 350 349 UnitedHealth Group Inc.  2.950% 10/15/27 150 163
Rush Obligated Group 3.922% 11/186/29 75 86 UnitedHealth Group Inc.  3.875% 12/15/28 150 173
RWJ Barnabas Health Inc.  3.949% 7/1/46 100 mn7 UnitedHealth Group Inc. ~ 2.875% 8/15/29 150 162
RW.J Barnabas Health Inc.  3.477% 71749 25 28 UnitedHealth Group Inc.  2.000% 5/15/30 755 761
Sanofi 3.375% 6/19/23 225 238 UnitedHealth Group Inc.  2.300% 5/15/31 650 666
Sanofi - 3625% 6/19/28 225 257 UnitedHealth Group Inc.  4.625% 7/15/35 175 222
Segttle Chl!drgn's Hospital 2.719% 10/1/50 200 196 UnitedHealth Group Inc. 6.500% 6/15/37 50 75
Shire Acquisitions UnitedHealth Group Inc.  6.625% 11/15/37 125 190

'gxgsrmems Ireland b 875% 02323 a5 1491 UnitedHealth Group Inc.  6.875% 2/15/38 245 380

: i ' ' UnitedHealth Group Inc. ~ 3.500% 8/15/39 240 268
Shire faquisitions UnitedHealth Group Inc. ~ 2.750% 5/15/40 200 202

DAC 3.200% 9/23/26 575 624 UnitedHealth Group Inc. 5.950% 2/15/41 60 87
Smith & Nephew plc 2.032% 10/14/30 300 294 UnitedHealth Group Inc. 3.050% 5/15/41 300 314
Spectrum Health System UnitedHealth Group Inc. 4.625% 11/15/41 110 140

Obligated Group 3.487% 7/15/49 75 83 UnitedHealth Group Inc.  4.375% 3/15/42 50 62
SSM Health Care Corp. 3.688% 6/1/23 150 158 UnitedHealth Group Inc. 3.950% 10/15/42 175 208
SSM Health Care Corp. 3.823% 6/1/27 100 12 UnitedHealth Group Inc. 4.250% 3/15/43 125 153
Stanford Health Care 3.795% 11/15/48 125 147 UnitedHealth Group Inc. 4.750% 7/15/45 305 400
Stryker Corp. 3.375% 5/15/24 213 228 UnitedHealth Group Inc.  4.200% 1/15/47 210 257
Stryker Corp. 1.150% 6/15/25 100 101 UnitedHealth Group Inc.  4.250% 4/15/47 290 357
Stryker Corp. 3.375% 11/1/25 140 153 UnitedHealth Group Inc. 4.250% 6/15/48 300 371
Stryker Corp. 3.500% 3/15/26 183 202 UnitedHealth Group Inc. 4.450% 12/15/48 150 192
Stryker Corp. 3.650% 3/7/28 50 56 UnitedHealth Group Inc. ~ 3.700% 8/15/49 310 356
Stryker Corp. 4.100% 4/1/43 75 88 UnitedHealth Group Inc. 3.250% 5/15/51 750 802
Stryker Corp. 4.375% 5/15/44 50 61 UnitedHealth Group Inc. 3.875% 8/15/59 420 497
Stryker Corp. 4.625% 3/15/46 175 224 UnitedHealth Group Inc. 3.125% 5/15/60 250 258
Stryker Corp. 2.900% 6/15/50 100 100 5 Universal Health
Sutter Health 1.321% 8/15/25 500 505 Services Inc. 2.650% 10/15/30 300 301
Sutter Health 3.695% 8/15/28 75 84 UPMC 3.600% 4/3/25 125 136
Sutter Health 4.091% 8/15/48 75 89 Utah Acquisition Sub Inc.  3.950% 6/15/26 889 979
Takeda Pharmaceutical Utah Acquisition Sub Inc.  5.250% 6/15/46 225 276

Co. Ltd. 4.400% 11/26/23 200 217 5 Viatris Inc. 1.650% 6/22/25 175 177
Takeda Pharmaceutical 5 Viatris Inc. 2.300% 6/22/27 175 179

Co. Ltd. 5.000% 11/26/28 405 488 5 Viatris Inc. 2.700% 6/22/30 525 531
Takeda Pharmaceutical 5 Viatris Inc. 3.850% 6/22/40 525 560
TaEeC)daLtF’dHarmace - 2.050% 3/31/30 500 496 5 Viatris Inc. 4.000% 6/22/50 500 530

uti 2 i ) )

Co. Ltd. 8.025% 719/40 400 404 Nontar A s 9/1/48 50 64
Takeda Pharmaceutical Wyeth LLC 7.250% 3/1/23 250 278
Takcscial_;dr{armaceutica| 3.175% 719/80 610 615 Wyeth LLC 6.450% 2/1/24 300 346

Co. Ltd. 3.375% 7/9/60 200 205 Wyeth LLC 6.500% 2/1/34 150 218
Texas Health Resources  2.328% 11/15/50 300 272 Wyeth LLC 6.000% 2/15/36 85 122
Thermo Fisher Wyeth LLC 5.950% 4/1/37 385 552

Scientific Inc. 4.133% 3/25/25 230 255 Zeneca Wilmington Inc. 7.000% 11/15/23 25 29
Thermo Fisher Zimmer Biomet

Scientific Inc. 3.650% 12/16/25 400 441 Holdings Inc. 3.700% 3/19/23 50 53
Thermo Fisher Zimmer Biomet

Scientific Inc. 2.950% 9/19/26 200 216 Holdings Inc. 3.550% 4/1/25 350 380
Thermo Fisher Zimmer Biomet

Scientific Inc. 3.200% 8/15/27 50 55 Holdings Inc. 5.750% 11/30/39 50 67
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Zimmer Biomet Boeing Co. 3.250% 3/1/28 100 106
Holdings Inc. 4.450% 8/15/45 150 178 Boeing Co. 3.450% 11/1/28 60 64
Zoetis Inc. 3.250% 2/1/23 350 363 Boeing Co. 3.200% 3/1/29 200 210
Zoetis Inc. 4.500% 11/13/25 100 113 Boeing Co. 2.950% 2/1/30 190 195
Zoetis Inc. 3.000% 9/12/27 150 162 Boeing Co. 5.150% 5/1/30 945 1,120
Zoetis Inc. 3.900% 8/20/28 100 114 Boeing Co. 3.625% 2/1/31 275 296
Zoetis Inc. 2.000% 5/15/30 150 149 Boeing Co. 6.125% 2/15/33 75 95
Zoetis Inc. 4.700% 2/1/43 175 225 Boeing Co. 3.600% 5/1/34 350 369
Zoetis Inc. 3.950% 9/12/47 150 178 Boeing Co. 3.250% 2/1/35 190 193
Zoetis Inc. 4.450% 8/20/48 75 96 Boeing Co. 6.625% 2/15/38 50 67
Zoetis Inc. 3.000% 5/15/50 125 129 Boeing Co. 3.550% 3/1/38 50 51
158,738 Boeing Co. 3.500% 3/1/39 75 76
Industrials (2.3%) Boeing Co. 6.875% 3/15/39 100 140
3M Co. 1.750% 2/14/23 200 204 Boeing Co. 5.875% 2/15/40 75 96
3M Co. 2.250% 3/15/23 175 180 Boeing Co. 5.705% 5/1/40 740 955
3M Co. 3.250% 2/14/24 100 107 Boeing Co. 3.375% 6/15/46 75 72
3M Co. 2.000% 2/14/25 150 156 Boeing Co. 3.650% 3/1/47 150 150
3M Co. 2.650% 4/15/25 100 107 Boeing Co. 3.625% 3/1/48 75 75
3M Co. 3.000% 8/7/25 100 108 Boeing Co. 3.850% 11/1/48 60 62
3M Co. 2.250% 9/19/26 150 159 Boeing Co. 3.900% 5/1/49 150 158
3M Co. 2.875% 10/15/27 125 136 Boeing Co. 3.750% 2/1/50 150 155
3M Co. 3.375% 3/1/29 150 168 Boeing Co. 5.805% 5/1/50 1,130 1,625
3M Co. 2.375% 8/26/29 360 377 Boeing Co. 3.825% 3/1/59 200 201
3M Co. 3.125% 9/19/46 75 79 Boeing Co. 3.950% 8/1/59 75 78
3M Co. 3.625% 10/15/47 100 116 Boeing Co. 5.930% 5/1/60 735 1,014
3M Co. 4.000% 9/14/48 250 306 Burlington Northern Santa .
3M Co. 3.250% 8/26/49 300 328 . Fl? L';C Northern Sant 3.050% 9n/f22 150 154
o urlington Northern Santa
3M Co. 3.700% 4/15/50 125 147 Fe LLC 3.000% 315/23 175 182
Allegion plc 3.500% 10/1/29 75 82 Burli North
Allegion U.S. Holding Co. Hangien Rorthern Santa 3.850% 0123 75 50
Inc. 3.550% 10/1/27 175 190 ° GO
A ) Airli cl A Burlington Northern Santa
merican AIrnes 1ass Fe LLC 3.750% 4/1/24 200 216
Series 20163 Pass Burlington Northern Santa
0
Through Trust 3.250% 4/15/30 40 39 Fe LLC 3.400% 91/24 150 162
American Airlines Burlington Northern Santa
Class AA Series 2015-2
Pass Through Trust 3.600% 3/22/29 42 43 o e sana 0% 4/1/25 100 108
American Airlines urlington Northern santa
Class AA Series 2016-1 F§ LLC 3.650% 9/1/25 75 83
Pass Through Trust 3.575% 7/15/29 18 121 Burlington Northern Santa .
American Airlines FQ LLC 3.250% 6/15/27 225 248
Class AA Series 2016-3 Burlington Northern Santa
Pass Through Trust 3.000% 4/15/30 19 120 FeLLC 6.200% 8/15/36 125 179
American Airlines Burlington Northern Santa
Class AA Series 2017-1 Fe LLC 5.050% 3/1/41 125 166
Pass Through Trust 3.650% 8/15/30 40 41 Burlington Northern Santa
American Airlines Fe LLC 5.400% 6/1/41 250 344
Class AA Series 2019-1 Burlington Northern Santa
Pass Through Trust 3.150% 8/15/33 47 48 Fe LLC 4.400% 3/15/42 250 309
Amphenol Corp. 3.200% 4/1/24 50 53 Burlington Northern Santa
Amphenol Corp. 2.050% 3/1/25 40 41 Fe LLC 4.375% 9/1/42 200 247
Amphenol Corp. 4.350% 6/1/29 100 17 Burlington Northern Santa .
Amphenol Corp. 2.800% 2/15/30 275 291 . Fle_ L'EC Northern Sant 4.450% 3/15/43 175 219
Block Financial LLC 5.500% 1/1/22 100 104 urlington Northern santa 0
Block Financial LLC 5.250% 10/1/25 100 114 Buiﬁnl_glggn Northern Santa 5.150% 9//a3 125 170
Block Fman_mal LLC 3.8752&; 8/15/30 200 216 Fe LLC 4.900% 4/1/44 100 133
BNSF Funding Trust | 6.613% 12/15/55 65 74 Burlington Northern Santa
Boeing Co. 1.167% 2/4/23 300 301 Fe LLC 4.550% 9/1/44 150 191
Boeing Co. 2.800% 3/1/23 400 414 Burlington Northern Santa
Boeing Co. 4.508% 5/1/23 625 666 Fe LLC 4.150% 4/1/45 125 151
Boeing Co. 1.875% 6/15/23 200 204 Burlington Northern Santa
Boeing Co. 1.950% 2/1/24 500 512 Fe LLC 4.700% 9/1/45 75 98
Boeing Co. 1.433% 2/4/24 500 501 Burlington Northern Santa
Boeing Co. 2.800% 3/1/24 75 78 FelLC 3.900% 8/1/46 150 176
Boeing Co. 2.850% 10/30/24 100 105 Burlington Northarn Santa .
Boeing Co. 2.500% 3/1/25 145 150 Burﬁngton Northern Santa 4.125% 6/15/47 125 152
1 0
Boeing Co. 4.875% 51725 /95 891 FelLLC 4.050% 6/15/48 375 453
Boeing Co. 2.196% 2/4/26 1,200 1,211 Burlington Northern Santa
Boeing Co. 3.100% 5/1/26 100 106 Fe LLC 4.150% 12/15/48 200 245
Boe!ng Co. 2.250% 6/15/26 50 51 Burlington Northern Santa
Boeing Co. 2.700% 2/1/27 195 202 Fe LLC 3.550% 2/15/50 400 453
Boeing Co. 2.800% 3/1/27 50 52 Burlington Northern Santa
Boeing Co. 5.040% 5/1/27 360 416 Fe LLC 3.050% 2/15/51 200 208
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Canadian National Railway 2 Continental Airlines
Co. 2.950% 11/21/24 233 248 Class A Series 2012-2
Canadian National Railway Pass Through Trust 4.000% 4/29/26 31 33
Co. 6.250% 8/1/34 75 106 Crane Co. 4.450% 12/15/23 50 54
Canadian National Railway Crane Co. 4.200% 3/15/48 125 139
Co. _ _ 6.200% 6/1/36 75 106 CSX Corp. 3.400% 8/1/24 62 67
Canadian National Railway . CSX Corp. 3.350% 11/1/25 150 164
c COd Nati | Rail 6.375% 11/1 5/37 100 144 CSX Corp. 3.250% 6/1/27 150 165
anadian National Railway X ) 800% 12
|
Co. 3.650% 2/3/48 125 139 gg; gorp. 2“21203" i/ 15/20 173 ;;7
Canadian National Railway orp. 6.220% /30/40 5 3
Co. 2.450% 5/-]/50 175 158 CSX Corp. 5.500% 4/1 5/41 225 305
Canadian Pacific Railway CSX Corp. 4.750% 5/30/42 210 265
Co. 4.450% 3/15/23 225 238 CSX Corp. 4.100% 3/15/44 150 176
Canadian Pacific Railway CSX Corp. 4.300% 3/1/48 250 304
Co. 2.050% 3/5/30 200 199 CSX Corp. 4.750% 11/15/48 200 259
Canadian Pacific Railway CSX Corp. 4.500% 3/15/49 225 281
Co. o 7.125% 10/15/31 100 142 CSX Corp. 3.350% 9/15/49 265 281
Canadian Pacific Railway . CSX Corp. 3.800% 4/15/50 200 229
Cacn;’a,an bacific Rala 5.950% 5/18/37 480 623 CSX Corp. 4.500% 8/1/54 25 32
i ifi ilway o
Co. 6.125% 9/15/15 120 186 ggi gorp. 4.280% 11/1/66 180 186
- o orp. 4.650% 3/1/68 75 98
Carrier Global Corp. 2.242% 2/15/25 400 416 ; o
) Cummins Inc. 0.750% 9/1/25 400 397
Carrier Global Corp. 2.493% 2/15/27 250 262 . o
. o Cummins Inc. 1.600% 9/1/30 300 289
Carrier Global Corp. 2.722% 2/15/30 600 622 . o
) Cummins Inc. 2.600% 9/1/50 200 190
Carrier Global Corp. 3.377% 4/5/40 300 316 D &C 27500 o 00 0
Carrier Global Corp 3577% 4/5/50 400 425 eere - :780% 4/15/25 ! 107
Caterpillar Financial. ! Deere & Co. 5.375% 10/16/29 125 159
Services Corp. 1.950% 11/18/22 350 358 Deere & Co. 7125% 3/3/31 100 145
Caterpillar Financial Deere & Co. 3.900% 6/9/42 250 307
Services Corp. 2.560% 11/29/22 200 206 Deere & Co. 2.875% 9/7/49 200 209
Caterpillar Financial Deere & C_(l 3.750% 4/15/50 175 21
Services Corp. 3.450% 5/15/23 200 212 2 Deg[ta Air Lines CFI>ass AA
Caterpillar Financial eries 2015-1 Pass
Services Corp. 0.650% 7/7/23 250 251 Through Trust 3.625% 1/30/29 38 41
Caterpillar Financial Delta Air Lines Class AA
Services Corp. 3.650% 12/7/23 70 75 Series 2019-1 Pass
Caterpillar Financial : Throggh_Trust 3.204% 10/25/25 75 79
Services Corp. 2.850% 5/17/24 125 133 Deslta Air zLane(SS 1C'F§SS AA
) ) ) eries -1 Pass
Caé‘;ﬁ'i'(':aer:'c”;;‘?'a' 3.300% 6/9/24 250 970 . Through Trust 2.000% 12/10/29 141 142
Caterpillar Financial . Delta A!r L}nes Inc. 7.000% 5/1/25 500 583
Services Corp. 2.150% 11/8/24 300 314 > Delta Air Lines Inc. / 5
Caterpillar Financial SkyMiles IP Ltd. 4.750% 10/20/28 200 223
Services Corp. 3.250% 12/1/24 477 519 Dover Corp. 3.150% 11/15/25 200 215
Caterpillar Financial Dover Corp. 2.950% 11/4/29 75 81
Services Corp. 1.450% 5/15/25 100 102 Eaton Corp. 2.750% 11/2/22 300 310
Caterpillar Financial Eaton Corp. 3.103% 9/15/27 125 136
Services Corp. 0.800% 11/13/25 500 497 Eaton Corp. 4.000% 11/2/32 150 175
Caterpillar Financial Eaton Corp. 4.150% 11/2/42 150 179
Services Corp. 0.900% 3/2/26 500 499 Eaton Corp. 3.915% 9/15/47 50 58
Caterpillar Financial Emerson Electric Co. 3.150% 6/1/25 200 216
c ?erv_lltlzeSFCorp-_ | 2.400% 8/9/26 100 106 Emerson Electric Co. 1.800% 10/15/27 225 230
aterpillar Financia : 9
Services Corp. 3250% 9/19/49 200 221 Emerson Electr!c Co. 1.950% 10/15/30 100 101
. Emerson Electric Co. 2.750% 10/15/50 150 150
Caterpillar Inc. 3.400% 5/15/24 150 161 o
. o FedEx Corp. 3.250% 4/1/26 100 110
Caterpillar Inc. 2.600% 9/19/29 200 213 o
) o FedEx Corp. 3.100% 8/5/29 200 217
Caterpillar Inc. 2.600% 4/9/30 120 128 o
X o FedEx Corp. 4.250% 5/15/30 100 17
Caterpillar Inc. 6.050% 8/15/36 100 144 o
. o FedEx Corp. 3.900% 2/1/35 200 229
Caterpillar Inc. 5.200% 5/27/41 150 207 o
. o FedEx Corp. 3.250% 5/15/41 200 206
Caterpillar Inc. 3.803% 8/15/42 243 289 E o
. o edEx Corp. 3.875% 8/1/42 125 139
Caterpillar Inc. 3.250% 4/9/50 200 222 FedEx Cor 4.100% 4/15/43 75 86
Caterpillar Inc. 4.750% 5/15/64 100 144 FedEx Corg. 5'1000/0 1/15/44 250 321
. 0, . . ()
gﬁﬁngﬂ:o' 2 3.700% 4niz7 175 196 FedEx Corp. 4.100% 2/1/45 125 143
Capital LLC 1.950% 7/2/23 75 77 FedEx Corp. 4.750% 11/15/45 250 312
CNH Industrial FedEx Corp. 4.550% 4/1/46 225 272
Capital LLC 4.200% 1/15/24 675 731 FedEx Corp. 4.400% 1/15/47 125 149
CNH Industrial FedEx Corp. 4.050% 2/15/48 200 230
Capital LLC 1.450% 7/15/26 200 199 FedEx Corp. 4.950% 10/17/48 250 323
CNH Industrial NV 3.850% 11/15/27 100 m FedEx Corp. 5.250% 5/15/50 250 339
Continental Airlines FedEx Corp. 4.500% 2/1/65 60 69
Class A Series 2007-1
Pass Through Trust 5.983% 10/19/23 27 27
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2 FedEx Corp. Class AA John Deere Capital Corp.  2.800% 1/27/23 50 52
Series 2020-1 Pass John Deere Capital Corp.  2.800% 3/6/23 100 104
Through Trust 1.875% 8/20/35 487 482 John Deere Capital Corp. ~ 3.450% 6/7/23 200 212
Flowserve Corp. 3.500% 9/15/22 250 257 John Deere Capital Corp.  0.700% 7/5/23 100 101
Flowserve Corp. 4.000% 11/186/23 50 53 John Deere Capital Corp. ~ 3.650% 10/12/23 50 54
Flowserve Corp. 3.500% 10/1/30 90 95 John Deere Capital Corp.  2.600% 3/7/24 75 79
Fort!ve Corp. 3.150% 6/15/26 150 163 John Deere Capital Corp.  2.650% 6/24/24 75 80
Fortive Corp. 4.300% 6/15/46 100 19 John Deere Capital Corp.  2.050% 1/9/25 350 366
General Dynamics Corp.  3.375% 5/15/23 200 2n John Deere Capital Corp.  3.450% 3/13/25 300 329
General Dynam!cs Corp. 1.875% 8/15/23 300 309 John Deere Capita\ Corp. 3.400% 9/11/25 75 83
General Dynamics Corp.  2.376% 11/15/24 320 337 John Deere Capital Corp. ~ 0.700% 1/15/26 300 297
General Dynamics Corp.  3.250% 4/1/25 150 163 John Deere Capital Corp.  2.650% 6/10/26 100 108
General Dynamics Corp.  3.500% 5/15/25 200 219 John Deere Capital Corp. ~ 1.050% 6/17/26 200 200
General Dynamics Corp.  3.500% anj27 100 m John Deere Capital Corp.  2.250% 9/14/26 125 132
General Dynamics Corp.  2.626% 11/18/27 200 214 John Deere Capital Corp. ~ 2.800% 9/8/27 150 162
General Dynamics Corp.  3.750% 5/15/28 200 227 John Deere Capital Corp. ~ 3.050% 1/6/28 100 110
General Dynam!cs Corp.  3.625% 4/1/30 200 226 John Deere Capital Corp. ~ 3.450% 3/7/29 50 56
General Dynam!cs Corp.  4.250% 4/1/40 150 183 John Deere Capital Corp.  2.800% 7/18/29 150 162
General Dynamics Corp.  3.600% 11/15/42 100 15 John Deere Capital Corp. ~ 2.450% 1/9/30 325 342
General Dynamics Corp.  4.250% 4/1/50 140 179 John Deere Capital Corp.  2.000% 6/17/31 100 101
General Electric Co. 3.150% 9/7/22 91 94 Johnson Controls
General Electric Co. 3.100% 1/9/23 574 597 International plc 3.625% 7/2/24 126 135
General Electric Co. 3.450% 5/15/24 100 107 Johnson Controls
General Electric Co. 3.450% 5/1/27 200 220 International plc 3.900% 2/14/26 37 41
General Electric Co. 6.750% 3/15/32 705 978 Johnson Controls
General Electric Co. 5.875% 1/14/38 560 763 International plc 6.000% 1/15/36 39 55
General Electric Co. 6.875% 1/10/39 338 507 Johnson Controls
General Electric Co. 4.250% 5/1/40 300 351 | 'h”temagona' F|"C 4.625% 7/2/44 175 217
General Electric Co. 4.350% 5/1/50 600 726 ohnson Controls
35 GXO Logistics Inc. 2.650% 715/31 250 249 Joll'\nr::g:\agg:?:opl‘sc 5.125% 9/14/45 14 19
Honeywell f
Intamational Inc. 2.150% 8/8/22 100 102 JOL”r:j;%aggz?:Oﬁ‘sc 4.500% 2115/47 100 125
Honeywell International plc 4.950% 7/2/64 72 97
0
H;E;eyrv”vaeﬂo”a' Inc. 0.483% 8n9/22 500 500 Kansas City Southern ~ 3.000% 5/15/23 250 259
International Inc. 2.300% 8/15/24 425 446 Kansas City Southern 2.875% 11/15/29 100 105
Honeywell Kansas City Southern 4.300% 5/15/43 75 86
International Inc. 1.350% 6/1/25 275 280 Kansas City Southern 4.950% 8/15/45 125 160
Honeywell Kansas City Southern 4.700% 5/1/48 225 280
International Inc. 2.500% 11/1/26 50 53 Kansas City Southern 3.500% 5/1/50 100 106
Honeywell Kennametal Inc. 4.625% 6/15/28 120 136
International Inc. 2.700% 8/15/29 100 107 Keysight Technologies Inc.  4.550% 10/30/24 195 217
Honeywell Keysight Technologies Inc.  4.600% 4/6/27 125 145
y '“tematl'lona' Inc. 1.950% 6/1/30 1,000 1,016 Keysight Technologies Inc.  3.000% 10/30/29 100 106
oneywell Kirby Corp. 4.200% 3/1/28 300 335
H;:;eyrvr\laetlllonal Inc. 5.700% 3/15/37 200 278 L3Harris Technologies Inc.  3.850% 6/15/23 600 638
International Inc. 5.375% 3/1/41 150 209 L3Harr!sTechnoIog!es Inc. 3.950% 5/28/24 103 112
Honeywell L3Harr!s Technolog!es Inc. 3.832% 4/27/25 200 219
International Inc. 2.800% 6/1/50 200 206 L3Harr|sTechno|og|es Inc. 3.850% 12/15/26 50 56
Hubbell Inc. 3.350% 3/1/26 75 81 L3Harris Technologies Inc. 4.400% 6/15/28 175 203
Hubbell Inc. 3.150% 8/15/27 50 54 L3HarrisTechnoIogies Inc. 4.854% 4/27/35 100 125
Hubbell Inc. 3.500% 2/15/28 175 192 L3HarrisTechnologies Inc. 6.150% 12/15/40 100 144
Huntington Ingalls t3Harri§ 'I':'echnolggies Inc. 5.054% 4;27;45 100 132
Industries Inc. 3.844% 5/1/25 100 109 egrand France 8.500% 2/15/25 68 86
Huntington Ingalls Lennox International Inc. ~ 3.000% 11/15/23 100 105
Industries Inc. 4.200% 5/1/30 200 229 Lennox International Inc. 1.700% 8/1/27 50 50
IDEX Corp. 3.000% 5/1/30 75 79 Lockheed Martin Corp. 3.100% 1/15/23 100 104
Illinois Tool Works Inc. 3.500% 3/1/24 200 214 Lockheed Martin Corp. 3.550% 1/15/26 380 420
Illinois Tool Works Inc. 2.650% 11/15/26 300 322 Lockheed Martin Corp. 1.850% 6/15/30 179 180
Illinois Tool Works Inc. 4.875% 9/15/41 75 100 Lockheed Martin Corp. 3.600% 3/1/35 150 172
Illinois Tool Works Inc. 3.900% 9/1/42 250 299 Lockheed Martin Corp. 4.500% 5/15/36 100 126
JB Hunt Transport Lockheed Martin Corp. 6.150% 9/1/36 300 431
Services Inc. 3.300% 8/15/22 100 103 Lockheed Martin Corp. 4.070% 12/15/42 270 328
JB Hunt Transport Lockheed Martin Corp. 3.800% 3/1/45 100 117
i Services Inc. 3.875% 3/1/26 200 223 Lockheed Martin Corp. ~ 4.700% 5/15/46 275 364
Je;%'zug 1(3';‘55 AThSe”eSh Lockheed Martin Corp. ~ 2.800% 6/15/50 175 176
Ter | oosihroug 4.000% 5/15/34 145 160 Lockheed Martin Corp. ~ 4.090% 9/15/52 331 414
2 JotBlue Class AA Series Norfolk Southern Corp. 2.903% 2/15/23 48 50
2019-1 Pass Through Norfolk Southern Corp. 3.850% 1/15/24 75 80
Trust 2.750% 11/15/33 141 143 Norfolk Southern Corp. 3.650% 8/1/25 50 55
John Deere Capital Corp.  2.150% 9/8/22 400 409 Norfolk Southern Corp. 2.900% 6/15/26 310 334
John Deere Capital Corp.  2.700% 1/6/23 100 104 Norfolk Southern Corp. 7800% 5/15/27 60 81
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Norfolk Southern Corp. 3.150% 6/1/27 125 136 Raytheon Technologies
Norfolk Southern Corp. 3.800% 8/1/28 113 128 Corp. 4.450% 11/16/38 175 212
Norfolk Southern Corp. 2.550% 11/1/29 200 210 Raytheon Technologies
Norfolk Southern Corp.  4.837% 10/1/41 13 145 o C?hrp- S 5.700% 4/15/40 100 139
Norfolk Southern Corp. 4.450% 6/15/45 75 92 aytheon Technologies
Norfolk Southern Corp.  4.650% 1/15/46 75 94 Rai?l’ZZén Tochnologies 4.700% 12/15/41 50 63
Norfolk Southern Corp. 4.150% 2/28/48 25 29 Corp. 4.500% 6/1/42 675 840
Norfolk Southern Corp. 4.100% 5/15/49 73 86 Raytheon Technologies
Norfolk Southern Corp. 3.400% 11/1/49 75 80 Corp. 4.800% 12/1 5/43 65 82
Norfolk Southern Corp.  3.050% 5/15/50 350 351 Raytheon Technologies
Norfolk Southern Corp. 4.050% 8/15/52 239 282 Corp. 4.150% 5/15/45 200 237
Norfolk Southern Corp. 3.155% 5/15/55 438 443 Raytheon Technologies
Norfolk Southern Corp. 4.100% 5/15/21 100 109 Corp. 3.750% 11/1/46 200 226
Northrop Grumman Corp.  3.250% 8/1/23 150 159 Raytheon Technologies
Northrop Grumman Corp.  2.930% 1/15/25 275 293 Corp. 4.350% 4/15/47 250 306
Northrop Grumman Corp.  3.200% 2/1/27 150 163 Raytheon Technologies
Northrop Grumman Corp.  3.250% 1/15/28 100 109 Racﬁl':gén Technalogies 4.050% 5/4147 300 353
Northrop Grumman Corp.  4.400% 5/1/30 290 343 Yy !
Northrop Grumman Corp.  5.150% 5/1/40 100 131 Ras?r:zén Technologies 4.625% 1/16/48 350 449
Northrop Grumman Corp.  5.050% 11/15/40 150 196 Corp. 3.125% 7/1/50 300 308
Northrop Grumman Corp. - 4.750% 6143 275 354 Republic Services Inc. ~ 2.500% 8/15/24 200 210
Northrop Grumman Corp.  4.030% 10/16/47 380 451 Republic Services Inc. 0.875% 11/15/25 500 496
Northrop Grumman Corp.  6.250% 8/1/50 310 436 Republic Services Inc. ~ 1.450% 2/15/31 500 469
Nvent Finance Sarl 3.950% 4/15/23 200 209 Republic Services Inc.  6.200% 3/1/40 175 251
Nvent Finance Sarl 4.550% 4/15/28 100 110 Republic Services Inc. 5.700% 5/15/41 100 138
Oshkosh Corp. 4.600% 5/15/28 185 214 Rockwell Automation Inc.  3.500% 3/1/29 100 112
Oshkosh Corp. 3.100% 3/1/30 60 64 Rockwell Automation Inc.  4.200% 3/1/49 125 156
Ot!s Worldvv!de Corp. 2.293% 4/5/27 200 208 Ryder System Inc. 3.400% 3/1/23 75 78
Ot!s Worldw!de Corp. 2.565% 2/15/30 300 311 Ryder System Inc. 3.750% 6/9/23 225 238
Otis Worldwide Corp. 8.112% 2/15/40 400 44 Ryder System Inc. 3.650% 3/18/24 150 161
Otis Worldwlde .Corp. 3.362% 2/15/50 150 158 Ryder System Inc. 2.500% 9/1/24 50 52
PACCAR Financial Corp.  2.300% 8/10/22 50 51 Ryder System Inc. 4.625% 6/1/25 193 218
PACCAR Finandial Corp.  2.000% 9/26/22 50 51 Ryder System Inc. 2.900% 12/1/26 100 107
PACCAR Financial Corp. 3.400% 8/9/23 100 106 Snap-on Inc. 3.250% 3/1/27 50 54
PACCAR F!nanqal Corp. 0.350% 8/11/23 500 500 Snap-on Inc. 4.100% 3/1/48 75 92
PACCAR F!nanqal Corp. 2.150% 8/15/24 75 78 Snap-on Inc. 3.100% 5/1/50 75 79
PACCAR Financial Corp. 1.8002/0 2/6/25 60 62 Southwest Airlines Co. 4.750% 5/4/23 250 268
Parker-Hannifin Corp. 3.500% 9/18/22 175 181 Southwest Airlines Co.  5.250% 5/4/25 1,000 1,142
Parker-Hannifin Corp. 2.7002/0 6/14/24 110 116 Southwest Airlines Co. 3.000% 11/15/26 100 107
Parker-Hannifin Corp. 3.300% ns21/24 290 812 Southwest Airlines Co.  5.125% 6/15/27 475 559
ParkerHannifin Corp. 3.250% 3/1/27 125 137 Southwest Airlines Co.  3.450% 11/16/27 50 54
ParkerHannifin Corp. 3.250% 614/29 5 82 Southwest Aiflines Co. ~ 2.625% 2/10/30 100 103
Parker—Hann!f!n Corp. 6.250% 5/15/38 150 213 2 Southwest Airlines Co.
Parker-Hannifin Corp. 4.450% 11/21/44 200 247 Series 2007-1 Pass
ParkerHannifin Corp. 4.000% 6/14/49 185 220 Through Trust 6.150% 2/1/24 11 11
Precision Castparts Corp.  2.500% 1/15/23 200 206 2 Spirit Airlines Series
Precision Castparts Corp.  3.250% 6/15/25 175 190 2015-1A Pass Through
Precision Castparts Corp.  4.375% 6/15/45 200 243 Trust 4.100% 10/1/29 17 18
Quanta Services Inc. 2.900% 10/1/30 400 415 Stanley Black &
Raytheon Technologies Decker Inc. 3.400% 3/1/26 100 110
Corp. 2.500% 12/15/22 275 282 Stanley Black &
Raytheon Technologies Decker Inc. 4.250% 11/15/28 100 17
Corp. 3.200% 3/15/24 175 186 Stanley Black &
Raytheon Technologies Decker Inc. 2.300% 3/15/30 375 389
Corp. 3.950% 8/16/25 400 445 Stanley Black &
Raytheon Technologies Decker Inc. 5.200% 9/1/40 75 99
Corp. 3.500% 3/15/27 300 331 Stanley Black &
Raytheon Technologies Decker Inc. 4.850% 11/15/48 100 135
Corp. 3.125% 5/4/27 225 245 Stanley Black &
Raytheon Technologies Decker Inc. 4.000% 3/15/60 400 426
Corp. 7200% 8/15/27 25 33 Teledyne Technologies Inc. 0.950% 4/1/24 300 300
Raytheon Technologies Teledyne Technologies Inc.  2.750% 4/1/31 300 308
Corp. 4.125% 11/16/28 750 864 Textron Inc. 4.000% 3/15/26 200 223
Raytheon Technologies Textron Inc. 3.650% 3/15/27 250 277
Corp. 7500% 9/15/29 125 175 Textron Inc. 3.900% 9/17/29 225 252
Raytheon Technologies Timken Co. 3.875% 9/1/24 100 107
Corp. _ 2.250% 7/1/30 300 305 Timken Co. 4.500% 12/15/28 25 28
Raytheon Technologies Trane Technologies Global
Corp. 5.400% 5/1/35 150 197 Holding Co Ltd. 4.250% 6/15/23 125 134
Raytheon Technologies Trane Technologies Global
Corp. 6.050% 6/1/36 100 140 Holding Co Ltd. 5.750% 6/15/43 125 181
Raytheon Technologies
Corp. 6.125% 7/15/38 100 143
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Trane Technologies United Parcel Service Inc.  3.400% 3/15/29 100 112
Luxembourg Finance United Parcel Service Inc.  2.500% 9/1/29 100 106
SA _ 3.850% 1N/24 378 405 United Parcel Service Inc.  6.200% 1/15/38 173 255
TraLneTechn0|09'|:¢S United Parcel Service Inc.  5.200% 4/1/40 255 347
Sf&xembourg Menee 0% 3/21/26 75 2 United Parcel Service Inc.  4.875% 11/15/40 75 99
Trane Technologies Un!ted Parcel Serv!ce Inc. 3.625% 10/1/42 100 115
Luxembourg Finance United Parcel Service Inc.  3.400% 11/15/46 110 122
SA 3.800% 3/21/29 225 254 United Parcel Service Inc.  4.250% 3/15/49 125 158
Trane Technologies United Parcel Service Inc.  3.400% 9/1/49 200 224
Luxembourg Finance United Parcel Service Inc.  5.300% 4/1/50 300 439
SA 4.500% 3/21/49 75 94 Valmont Industries Inc. 5.000% 10/1/44 150 181
Trimble Inc. 4.150% 6/15/23 50 53 Valmont Industries Inc. 5.250% 10/1/54 75 93
Trimble Inc. 4.750% 12/1/24 93 103 Waste Connections Inc.  4.250% 12/1/28 100 116
Trimble Inc. 4.900% 6/15/28 50 59 Waste Connections Inc. ~ 3.500% 5/1/29 200 220
Tyco Electronics Group SA  3.450% 8/1/24 125 134 Waste Connections Inc.  2.600% 2/1/30 139 144
Tyco Electronics Group SA  3.125% 8/15/27 200 216 Waste Connections Inc. 3.050% 4/1/50 75 76
Tyco Electronics Group SA  7.125% 10/1/37 125 191 Waste Management Inc. ~ 2.900% 9/15/22 100 102
Union Pacific Corp. 4.163% 7/15/22 534 550 Waste Management Inc.  2.400% 5/15/23 225 233
Union Pacific Corp. 2.950% 1/15/23 25 26 Waste Management Inc.  0.750% 11/15/25 500 496
Union Pacific Corp. 3.500% 6/8/23 150 159 Waste Management Inc.  3.150% 11/15/27 125 137
Union Pacific Corp. 3.646% 2/15/24 50 54 Waste Management Inc.  1.500% 3/15/31 200 189
Union Pacific Corp. 3.150% 3/1/24 100 107 Waste Management Inc.  2.950% 6/1/41 200 206
Union Pacific Corp. 3.250% 1/15/25 206 222 Waste Management Inc.  2.500% 11/15/50 200 187
Un!on Pac!f!c Corp. 3.750% 7/15/25 560 622 Westinghouse Air Brake
Union Pacific Corp. 2.750% 3/1/26 75 80 Technologies Corp. 4.400% 3/15/24 275 298
Union Pacific Corp. 2.400% 2/5/30 200 206 Westinghouse Air Brake
Union Pacific Corp. 3.375% 2/1/35 100 110 Technologies Corp. 3.200% 6/15/25 360 384
Union Pacific Corp. 2.891% 4/6/36 500 520 Westinghouse Air Brake
Union Pacific Corp. 3.600% 9/15/37 290 325 Technologies Corp. 4.950% 9/15/28 175 203
Union Pacific Corp. 3.250% 2/5/50 200 211 WW Grainger Inc. 1.850% 2/15/25 75 78
Union Pacific Corp. 3.799% 10/1/51 560 640 WW Grainger Inc. 4.600% 6/15/45 200 258
Union Pacific Corp. 3.875% 2/1/55 100 113 WW Grainger Inc. 3.750% 5/15/46 75 86
Union Pacific Corp. 3.950% 8/15/59 100 116 WW Grainger Inc. 4.200% 5/15/47 75 92
Union Pacific Corp. 3.839% 3/20/60 386 438 Xylem Inc. 3.250% 11/1/26 100 109
Union Pacific Corp. 2.973% 9/16/62 325 312 Xylem Inc. 1.950% 1/30/28 100 101
Union Pacific Corp. 3.799% 4/6/71 535 593 Xylem Inc. 2.250% 1/30/31 100 101
United Airlines 5.875% 4/15/29 657 730 Xylem Inc. 4.375% 11/1/46 100 k!
UnSited Airlines CIPass A 112,622
eries 2013-1 Pass : o
Through Trust 4.300% 2/15/27 51 54 Mate&:?';‘ré%fc/f S) and
United Airlines Class A Chemicals Inc. 3.350% 7/31/24 500 538
Series 2014-1 Pass Air Products and
Through Trust 4.000% 10/m/27 67 70 Chemicals Inc. 2.050% 5/15/30 200 204
Uns'z,?eé'g'&%sfé?sssA Air Products and
Through Trust 3.700% 6/1/24 60 62 Aircgr‘zgijccatf a':‘é 2.700% 5/15/40 200 202
United Aitines Class A Chemicals Inc. 2.800% 5/15/50 200 200
Thl’OUghTI'UST 3.450% 1/7/30 41 41 Albemarle COI’p. 4.150% 12/1/24 132 145
United Airlines Class A Albemarle Corp. 5.450% 12/1/44 75 95
Series 2016-2 Pass Amcor F_Iexlibles North 31009 o/15/26 50 6
Through Trust 3.100% 4/7/30 41 41 America Inc. .100%
Ungi,ted Airines Class AA AHACOF IFlexli s North 2.630% 6/19/30 125 128
eries 2015-1 Pass merica Inc. . o
Through Trust 3.450% 6/1/29 133 139 Amcor Flexibles North
United Airlines Class AA America Inc. 2.690% 5/25/31 200 204
Series 2016-1 Pass AngloGold Ashanti
Through Trust 3.100% 1/7/30 326 344 Holdings plc 3.750% 10/1/30 200 208
United Airlines Class AA Avery Dennison Corp. 4.875% 12/6/28 75 89
Series 2016-2 Pass Avery Dennison Corp. 2.650% 4/30/30 200 206
Through Trust 2.875% 4/7/30 61 62 Barrick Gold Corp. 6.450% 10/15/35 75 103
U”S"ﬁ?e?'g&%sféssssAA Barrick North America
- H 0
Through Trust 4.150% 2/25/33 168 185 5 Finance LLC 5.700% 5/30/41 450 619
. - arrick North America
U”S'Teq A'g&%sz%ass AA Finance LLC 5.750% 5/1/43 150 211
Tﬁrrgisghm;t ass 2 700% 1A/33 % % Berry Global Inc. 0.950% 2/15/24 200 200
United Airlines Class B Berry Global Inc. 1.570% 1/15/26 400 401
Series 2020-1 Pass BHP Billiton Finance USA
Through Trust 4.875% 7/15/27 194 206 ld. 4.126% 2/24/42 150 181
United Parcel Service Inc.  2.450% 10/1/22 175 180 BHP Billiton Finance USA
United Parcel Service Inc.  2.500% 41123 200 207 Ltd. 5.000% 9/30/43 575 781
0
United Parcel Service Inc.  2.800% 11/15/24 186 199 Cabot Corp. 4.000% 71129 % %
United Parcel Service Inc. 3.900% 4/1/25 300 332 Carlisle Cos. Inc. 3.750% 11/15/22 5 /8
United Parcel Service Inc.  2.400% 11/16/26 150 160 Carlisle Cos. Inc. 3.500% 1211724 50 54
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Carlisle Cos. Inc. 3.750% 12/1/27 125 139 LYB International Finance
Carlisle Cos. Inc. 2.750% 3/1/30 150 156 l'eee 3.375% 10/1/40 200 207
Celanese U.S. Holdings LYB International Finance
LLC 3.500% 5/8/24 100 107 I'LLC 4.200% 10/15/49 135 165
Celulosa Arauco y LYB International Finance
Constitucion SA 3.875% 1/2/27 300 323 I'LLC 3.625% 4/1/51 400 424
Celulosa Arauco y LyondellBasell Industries
Constitucion SA 5.500% 11/2/47 200 239 NV 5.750% 4/15/24 175 196
Dow Chemical Co. 4.550% 11/30/25 150 171 LyondellBasell Industries .
Dow Chemical Co. 4.800% 11/30/28 225 270 MNV_ Vo 4.625% 2/26/55 425 517
Dow Chemical Co. 2.100% 11/15/30 400 396 artin Marietta
Dow Chemical Co. 4.250% 10/1/34 150 173 MM"?‘te,{f‘S. Inc. 0.650% 715/23 50 50
Dow Chemical Co. 9.400% 5/15/39 350 616 et 4.950% 21224 100 109
Dow Chemical Co. 5.250% 11/15/41 100 130 Martin Marietta :
Dow Chemical Co. 4.625% 10/1/44 200 244 Materials Inc. 3.450% 6/1/27 50 55
Dow Chemical Co. 5.5650% 11/30/48 100 140 Martin Marietta
Dow Chemical Co. 3.600% 11/15/50 500 539 Materials Inc. 3.500% 12/15/27 100 110
DuPont de Nemours Inc.  4.205% 11/15/23 475 514 Martin Marietta
DuPont de Nemours Inc.  4.493% 11/15/25 350 398 Materials Inc. 2.500% 3/15/30 100 102
DuPont de Nemours Inc.  4.725% 11/15/28 425 507 Martin Marierta
DuPont de Nemours Inc. ~ 5.319% 11/15/38 300 396 Materials Inc. 2.400% 715/31 150 151
DuPont de Nemours Inc.  5.419% 11/15/48 475 660 Martin Marietta 0
Eastman Chemical Co.  3.800% 3/15/25 200 218 M'V'?Te'cla‘? ';C- 4.250% 12/15/47 175 204
Eastman Chemical Co. 4.800% 9/1/42 225 276 artin Marietta N
Eastman Chemical Co.  4.650% 10/15/44 150 182 Materials Inc. 3.200% 715/51 220 220
Ecolab Inc 2375% 8/10/22 300 306 Mosaic Co. 3.2560% 11/16/22 225 233
Ecolab Inc. 2 700% 11126 200 214 Mosaic Co. 4.250% 11/15/23 175 188
Ecolab Inc. 3.950% 12/1/27 100 110 Mosaic Co. 4.050% N/15/27 200 224
Ecolab Inc. 2.800% 3/24/30 300 368 Mosaic Co. 5.450% 11/15/33 100 126
Ecolab Inc. 1300% 1/30/31 500 473 MoSaIc GO 4.875% 1/15/41 50 59
Ecolab Inc. 3‘950% 12/1/47 100 121 Mosaic Co. 5.625% 11/15/43 100 131
El du Pont-de Nemours ' Newmont Corp. 2.800% 10/1/29 150 157
and Co. 1.700% 7/15/25 100 103 Newmont Corp. 2.250% 10/1/30 200 200
El du Pont de Nemours Newmont Corp. 5.875% 4/1/35 100 135
and Co. 2.300% 7/15/30 100 103 Newmont Corp. 6.250% 10/1/39 225 325
Fibria Overseas Finance Newmont Corp. 5.450% 6/9/44 200 273
Ltd. 5.250% 5/12/24 200 224 Nucor Corp. 4.125% 9/15/22 100 104
Fibria Overseas Finance Nucor Corp. 2.000% 6/1/25 100 103
Ltd. 4.000% 1/14/25 150 162 Nucor Corp. 3.950% 5/1/28 100 14
FMC Corp. 4.100% 2/1/24 250 268 Nucor Corp. 2.700% 6/1/30 100 104
FMC Corp. 3.200% 10/1/26 50 54 Nucor Corp. 2.979% 12/15/55 300 290
FMC Corp. 3.450% 10/1/29 100 109 Nutrien Ltd. 3.500% 6/1/23 299 313
FMC Corp. 4.500% 10/1/49 100 121 Nutrien Ltd. 3.375% 3/15/25 250 270
Georgia-Pacific LLC 8.000% 1/15/24 250 296 Nutrien Ltd. 3.000% 4/1/25 250 266
Georgia-Pacific LLC 7375% 12/1/25 100 127 Nutrien Ltd. 4.000% 12/15/26 50 56
Georgia-Pacific LLC 8.875% 5/15/31 250 395 Nutrien Ltd. 2.950% 5/13/30 175 185
Huntsman Nutrien Ltd. 4.125% 3/15/35 250 286
International LLC 2.950% 6/15/31 100 102 Nutrien Ltd. 5.625% 12/1/40 275 375
'mFemat'OHa' Fl‘avors & 39009 . - - Nutrien Ltd. 6.125% 1/15/41 25 36
raginces e -200% /1 Nutrien Ltd. 4.900% 6/1/43 50 63
Fragrances Inc. 4.450% 9/26/28 50 58 Nutrien Ltd. 5.250% 1/15/45 200 266
International Flavors & Nutrien Ltd. 5.000% 4/1/49 100 132
Fragrances Inc. 4.375% 6/1/47 90 106 Owens Corning 3.400% 8/15/26 200 217
International Flavors & Owens Corning 3.950% 8/15/29 100 113
Fragrances Inc. 5.000% 9/26/48 100 130 Owens Corning 3.875% 6/1/30 50 56
International Paper Co. 3.800% 1/15/26 28 31 Owens Corning 4.300% 7/15/47 200 233
International Paper Co. 5.000% 9/15/35 100 126 Owens Corning 4.400% 1/30/48 75 89
International Paper Co. 7.300% 11/15/39 100 156 Packaging Corp. of .
International Paper Co.  4.800% 6/15/44 200 255 Ry A?ef'ca o of 4.800% 1/1/23 350 378
International Paper Co. 5.150% 5/15/46 200 268 ackaging Lorp. o
International Paper Co.  4.350% 8/15/48 200 249 Paﬁggf: Corp. of 3.400% 12/15/27 100 1o
K}nross Gold Corp. 5.950% 3/15/24 75 84 America : 3.000% 12/15/29 140 149
Kinross Gold Corp. 4.500% 7/15/27 25 29 Packaging Corp. of
Linde Inc. 2.650% 2/5/25 147 156 America 4.050% 12/15/49 9 106
t\I(anT Inc. . 3.550% 11/7/42 50 58 PPG Industries Inc. 2.400% 8/15/24 200 209
nternational Finance PPG Industries Inc. 2.550% 6/15/30 300 312
5.250% 7/15/43 200 259 Pravir g, 1100% 8?10;30 500 470
LYB International Finance Reliance S{eel & ’
Il BV 3.500% 3/2/27 200 218 -
Al Co. 4.500% 4/15/23 100 106
LYB International Finance Reliaunr;n;trgelg ? 115/
HLLC 1.250% 10/1/25 500 499 -
Al Co. 1.300% 8/15/25 200 200
LYB International Finance uminum &0 ? /15/
l'LLC 3.375% 5/1/30 100 109
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Reliance Steel & Alexandria Real Estate
Aluminum Co. 2.150% 8/15/30 200 197 Equities Inc. 4.500% 7/30/29 100 17
Rio Tinto Alcan Inc. 6.125% 12/15/33 225 317 Alexandria Real Estate
Rio Tinto Finance USA Equities Inc. 2.750% 12/15/29 200 209
Ltd. 3.750% 6/15/25 317 351 Alexandria Real Estate
Rio Tinto Finance USA Equities Inc. 4.700% 7/1/30 125 149
Ltd. 7.125% 7/15/28 75 102 Alexandria Real Estate
Rio Tinto Finance USA Equities Inc. 4.900% 12/15/30 124 152
Ltd. 5.200% 11/2/40 125 171 Alexandria Real Estate
Rio Tinto Finance USA plc  4.750% 3/22/42 150 196 Equities Inc. 3.375% 8/15/31 150 165
Rio Tinto Finance USA plc  4.125% 8/21/42 250 305 Alexandria Real Estate
Rohm and Haas Co. 7850% 7/15/29 250 346 AlEqU'E?S lFTCﬁ et 1.875% 211133 500 473
RPM International Inc. 3.450% 11/15/22 100 103 exandria heal tstate
RPM International Inc. ~ 3.750% 315027 50 55 AI(eEfaUr:E(:Z g‘;l Cetate 4.850% 4/15/49 80 64
RPM Ir_wtern.ayonal Inc. 4.250% 1/15/48 200 220 Equities Inc. 4.000% 2/1/50 125 144
Sherwin-Williams Co. 2.750% 6/1/22 12 12 Alexandria Real Estate
Sherwin-Williams Co. 3.125% 6/1/24 325 347 Equities Inc. 3.000% 5/18/51 500 491
Sherwin-Williams Co. 3.450% 8/1/25 225 245 American Campus
Sherwin-Williams Co. 3.950% 1/15/26 200 222 Communities Operating
Sherwin-Williams Co. 3.450% 6/1/27 100 110 Partnership LP 3.750% 4/15/23 75 79
Sherwin-Williams Co. 2.950% 8/15/29 200 215 American Campus
Sherwin-Williams Co. 2.300% 5/15/30 100 101 Communities Operating
Sherwin-Williams Co. 4.000% 12/15/42 100 15 Partnership LP 4.125% nrza 100 109
Sherwin-Williams Co. 4.550% 8/1/45 90 M A”ge”ca” Cf’i.mptg |
Sherwin-Williams Co. 4.500% 6/1/47 450 564 ng@;’;‘iﬁp Perating 009 2115/26 50 54
Sherwin-Williams Co. 3.800% 8/15/49 100 115 American Campus
Sherwin-Williams Co. 3.300% 5/15/50 100 106 Communities Operating
Sonoco Products Co. 3.125% 5/1/30 105 112 Partnership LP 3.625% 11/15/27 75 82
Southern Copper Corp. 3.500% 11/8/22 400 415 American Campus
Southern Copper Corp. 3.875% 4/23/25 50 b4 Communities Operating
Southern Copper Corp. 7500% 7/27/35 100 145 Partnership LP 2.850% 2/1/30 70 72
Southern Copper Corp. 6.750% 4/16/40 325 464 American Homes 4
Southern Copper Corp.  5.875% 4/23/45 500 699 Ag:;éaLnPHomes . 4.900% 2/15/29 100 "7
Steel Dynamics Inc. 2.400% 6/15/25 100 105 o
Steel Dynamics Inc. 3.450% 4/15/30 125 136 PR 2.375% 7115031 200 197
Steel Dynam!cs Inc. 3.250% 1/15/31 100 107 Rent LP 3.375% 7/15/51 200 196
Steel Dynamllcs Inc. 3.250% 10/15/50 200 200 American Tower Corp. 3.500% 1/31/23 200 210
Suzano Austr!a GmbH 6.000% 1/15/29 400 476 American Tower Corp. 5.000% 2/15/24 100 M
Suzano Austr!a GmbH 5.000% 1/15/30 200 226 American Tower Corp. 3.375% 5/15/24 200 214
Suzano Austria GmbH —3.750% 115/31 200 209 American Tower Corp.  2.950% 1/15/25 100 106
Suzano Austria GmbH 3.125% 1/15/32 225 223 American Tower Corp. 4.000% 6/1/25 138 152
Teck Resources Ltd. 3.900% 7/15/30 100 108 American Tower Corp. 1.600% 4/15/26 200 202
Teck Resources Ltd. 6.125% 101/35 180 194 American Tower Corp.  3.375% 10/15/26 200 218
Teck Resources Lid. 6.000% 8/15/40 50 64 American Tower Corp. 2.750% 1/15/27 500 529
Teck Resources Ltd. 6.250% 7/15/41 325 427 American Tower Corp. 3.125% 1/15/27 125 134
Vale Overseas Ltd. 6.250% 8/10/26 300 361 American Tower Corp. 1.500% 1/31/28 500 487
Vale Overseas Ltd. 3.750% 7/8/30 100 106 American Tower Corp. 3.950% 3/15/29 140 157
Vale Overseas Ltd. 8.250% W17/34 80 3 American Tower Corp. ~ 3.800% 8/15/29 475 530
Vale Overseas Ltd. 6.875% 1/21/36 410 562 Armerican Tower Corp. 2.900% 1/15/30 145 152
Vale Overseas Ltd. 6.875% 11/10/39 450 628 American Tower Corp. 2.100% 6/15/30 150 148
vale SA 5.625% 9/11/42 /5 94 American Tower Corp.  2.700% 4/15/31 200 207
Vulcan Materials Co. 4.500% 4/1/25 200 223 American Tower Corp. 3.700% 10/15/49 200 217
Vulean I\/Iater}als Co. 3.500% 6/1/30 150 165 American Tower Corp. 3.100% 6/15/50 150 147
Vulcan Materials Co. 4.500% 6/15/47 125 152 AvalonBay
Westlake Chemical Corp.  3.600% 8/15/26 300 327 Communities Inc. 2.850% 3/15/23 25 26
Westlake Chemical Corp.  3.376% 6/15/30 100 108 AvalonBay
Westlake Chemical Corp.  5.000% 8/15/46 200 253 Communities Inc. 4.200% 12/15/23 400 432
WestRock MWV LLC 7.950% 2/15/31 250 357 AvalonBay
WRKCo Inc. 3.000% 9/15/24 250 265 Communities Inc. 3.450% 6/1/25 100 109
WRKCo Inc. 4.650% 3/15/26 100 115 AvalonBay -
WRKCo Inc. 3.375% 9/15/27 250 273 Communities Inc. 2.950% 5/11/26 150 162
WRKCo Inc. 4.900% 3/15/29 200 240 AvalonBay
WRKCo Inc. 3.000% 6/15/33 100 105 . Cloméhunltles Inc. 2.900% 10/15/26 50 54
_— valonBa
41,885 CommZnities Inc. 3.350% 5/15/27 75 82
Real Estate (1.1%) AvalonBay
Alexandria Real Estate Communities Inc. 3.200% 1/15/28 75 81
Equities Inc. 3.450% 4/30/25 254 277 AvalonBay
Alexandria Real Estate Communities Inc. 3.300% 6/1/29 100 109
Equities Inc. 3.800% 4/15/26 50 56 AvalonBay
Alexandria Real Estate Communities Inc. 3.900% 10/15/46 50 58
Equities Inc. 3.950% 1/15/28 50 57 AvalonBay
Communities Inc. 4.350% 4/15/48 60 75
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Boston Properties LP 3.850% 2/1/23 225 235 CyrusOne LP / CyrusOne
Boston Properties LP 3.125% 9/1/23 275 288 Finance Corp. 2.900% 11/15/24 120 127
Boston Properties LP 3.200% 1/15/25 111 19 CyrusOne LP / CyrusOne
Boston Properties LP 3.650% 2/1/26 100 110 Finance Corp. 3.450% 1/15/29 275 293
Boston Properties LP 2.750% 10/1/26 50 53 Digital Realty Trust LP 4.450% 7115/28 370 429
Boston Properties LP 3.400% 6/21/29 400 435 Digital Realty Trust LP 3.600% 7/1/29 175 195
Boston Properties LP 2.900% 3/15/30 400 417 Duke Realty LP 3.250% 6/30/26 175 190
Brandywine Operating Duke Realty LP 3.375% 12/15/27 160 176
Partnership LP 3.950% 2/15/23 700 731 Duke Realty LP 4.000% 9/15/28 50 57
Brandywine Operating Duke Realty LP 2.875% 11/15/29 70 74
Partnership LP 3.950% 11/15/27 100 109 Duke Realty LP 1.750% 7/1/30 200 193
Brixmor Operating Equinix Inc. 2.625% 11/18/24 200 21
Partnership LP 3.650% 6/15/24 50 54 Equinix Inc. 1.250% 7/15/25 100 100
Brixmor Operating Equinix Inc. 1.000% 9/15/25 500 496
Partnership LP 3.850% 2/1/25 125 136 Equinix Inc. 1.450% 5/15/26 200 201
Brixmor Operating i o
Jonesple sk e a0 2 cquine Inc 0w spr 0o
s orati N Equinix Inc. 1.550% 3/15/28 500 491
Bri'i?gfgggﬁﬁ o 3.900% 318i27 s 82 Equinix Inc. 3.200% 11/18/29 250 269
Partnership LP 4.125% 5/15/29 533 598 Equinix Inc. 2.150% 7/15/30 250 248
Brixmor Operating Equinix Inc. 2.500% 5/15/31 200 204
Partnership LP 4.050% 7/1/30 250 280 Equinix Inc. 3.000% 7/15/50 100 96
Camden Property Trust 4.100% 10/15/28 60 69 ERP Operating LP 3.000% 4/15/23 125 130
Camden Property Trust 3.150% 7/1/29 50 54 ERP Operating LP 3.375% 6/1/25 125 135
Camden Property Trust 2.800% 5/15/30 765 811 ERP Operating LP 2.850% 11/1/26 50 54
Camden Property Trust 3.350% 11/1/49 120 131 ERP Operating LP 3.600% 3/1/28 100 11
CBRE Services Inc. 4.875% 3/1/26 125 145 ERP Operating LP 4.150% 12/1/28 70 80
CBRE Services Inc. 2.500% 4/1/31 200 203 ERP Operating LP 3.000% 711729 75 81
CC Holdings GSV LLC / ERP Operating LP 2.500% 2/15/30 150 155
Crown Castle GS IlI ERP Operating LP 4.500% 7/1/44 150 189
Corp. 3.849% 4/15/23 250 265 ERP Operating LP 4.500% 6/1/45 25 31
Cocl)umbi?, Property Trust ERP Operating LP 4.000% 8/1/47 100 118
perating i . [ 1/2 2 2i
Whedtelr awow aes e e pepmel e gmom 2
Columbia Property Trust Essex Portfolio LP 3.500% 4/1/25 166 180
Partnership LP 3.650% 8/15/26 25 26 Essex Portfolio LP 3.375% 4115126 345 375
Crown Castle International Essex Portfolio LP 3.625% 5/1/27 100 110
Corp. 3.150% 7/15/23 150 158 Essex Portfolio LP 4.000% 3/1/29 100 113
Crown Castle International Essex Portfolio LP 3.000% 1/15/30 110 116
Corp. 3.200% 9/1/24 250 267 Essex Portfolio LP 2.650% 3/15/32 105 107
Crown Castle International Essex Portfolio LP 4.500% 3/15/48 120 146
Corp. 1.350% 7/15/25 100 101 Federal Realty Investment
Crown Castle International Trust 2.750% 6/1/23 25 26
Corp. 4.450% 2/15/26 250 282 Federal Realty Investment
Crown Castle International Trust 3.250% 7/15/27 50 54
Corp. 3.700% 6/15/26 175 193 Federal Realty Investment
Crown Castle International Trust 3.200% 6/15/29 25 27
Corp. 3.650% 9N/27 325 358 Federal Realty Investment
Crown Castle International Trust 4.500% 12/1/44 150 178
Corp. 3.800% 2/15/28 425 472 GLP Capital LP / GLP
Crown Castle International Financing Il Inc. 5.375% 11/1/23 100 109
Corp. 3.100% 11/15/29 100 106 GLP Capital LP / GLP
Crown Castle International Financing Il Inc. 3.350% 9/1/24 75 79
Corp. 3.300% 7/1/30 115 124 GLP Capital LP / GLP
Crown Castle International Financing Il Inc. 5.250% 6/1/25 200 225
Corp. 2.250% 1/15/31 200 197 GLP Capital LP / GLP
Crown Castle International Financing Il Inc. 5.375% 4/15/26 175 201
Corp. 2.500% 7/15/31 200 201 GLP Capital LP / GLP
Crown Castle International Financing Il Inc. 5.750% 6/1/28 25 30
Corp. 2.900% 4/1/41 500 486 GLP Capital LP / GLP
Crown Castle International Financing Il Inc. 5.300% 1/15/29 275 321
Corp. 4.750% 5/15/47 95 116 GLP Capital LP / GLP
Crown Castle International Financing Il Inc. 4.000% 1/15/30 175 189
Corp. 5.200% 2/15/49 75 97 GLP Capital LP / GLP
Crown Castle International Financing Il Inc. 4.000% 1/15/31 200 216
Corp. 4.150% 7/1/50 100 14 Healthcare Realty
Crown Castle International Trust Inc. 3.625% 1/15/28 100 110
Corp. 3.250% 1/15/51 200 199 Healthcare Trust of
CubeSmart LP 4.375% 12/15/23 100 108 America Holdings LP 3.500% 8/1/26 130 143
CubeSmart LP 4.000% 11/15/25 50 55 Healthcare Trust of
CubeSmart LP 3.125% 9/1/26 100 107 America Holdings LP 3.750% /27 100 112
CubeSmart LP 4.375% 2/15/29 50 57 Healthcare Trust of
CubeSmart LP 2.000% 2/15/31 75 73 America Holdings LP 3.100% 2/15/30 100 106
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Healthcare Trust of Omega Healthcare
America Holdings LP 2.000% 3/15/31 500 484 Investors Inc. 3.625% 10/1/29 250 267
Healthpeak Properties Inc. 3.400% 2/1/25 81 87 Omega Healthcare
Healthpeak Properties Inc. 3.250% 7/15/26 25 27 Investors Inc. 3.375% 2/1/31 500 514
Healthpeak Properties Inc. 3.500% 7/15/29 125 138 Physicians Realty LP 4.300% 3/15/27 100 13
Healthpeak Properties Inc. 3.000% 1/15/30 800 849 Physicians Realty LP 3.950% 1/15/28 100 110
Healthpeak Properties Inc. 6.750% 2/1/41 100 149 Piedmont Operating
Highwoods Realty LP 4.125% 3/15/28 75 84 Partnership LP 3.400% 6/1/23 75 78
Highwoods Realty LP 4.200% 4/15/29 50 56 Prologis LP 2.125% 4/15/27 105 109
Highwoods Realty LP 2.600% 2/1/31 250 2652 Prologis LP 3.875% 9/15/28 100 114
Host Hotels & Resorts LP  3.750% 10/15/23 261 275 Prologis LP 4.375% 2/1/29 200 235
Host Hotels & Resorts LP  3.875% 4/1/24 75 80 Prologis LP 2.250% 4/15/30 155 158
Host Hotels & Resorts LP 3.375% 12/15/29 100 106 Prologis LP 1.250% 10/15/30 350 330
Hudson Pacific Prologis LP 4.375% 9/15/48 75 95
Properties LP 3.950% 11/1/27 100 110 Prologis LP 3.000% 4/15/50 140 144
Hudson Pacific Public Storage 2.370% 9/15/22 55 56
Properties LP 4.650% 4/1/29 25 29 Public Storage 3.094% 9/15/27 100 110
Hudson Pacific Public Storage 3.385% 5/1/29 100 m
Properties LP 3.250% 1/15/30 60 63 Realty Income Corp. 4.650% 8/1/23 250 269
Kilroy Realty LP 3.800% 1/15/23 250 260 Realty Income Corp. 3.875% 7/15/24 50 54
Kilroy Realty LP 3.450% 12/15/24 50 53 Realty Income Corp. 3.875% 4/15/25 225 248
Kilroy Realty LP 4.750% 12/15/28 50 58 Realty Income Corp. 4.125% 10/15/26 125 142
Kilroy Realty LP 4.250% 8/15/29 104 17 Realty Income Corp. 3.000% 1/15/27 150 162
Kilroy Realty LP 3.050% 2/15/30 200 209 Realty Income Corp. 3.650% 1/15/28 190 212
Kimco Realty Corp. 3.400% 1/1/22 150 155 Realty Income Corp. 3.250% 6/15/29 150 163
Kimco Realty Corp. 3.125% 6/1/23 25 26 Realty Income Corp. 3.250% 1/15/31 50 55
Kimco Realty Corp. 3.300% 2/1/25 58 63 Realty Income Corp. 1.800% 3/15/33 500 477
Kimco Realty Corp. 2.800% 10/1/26 125 133 Realty Income Corp. 4.650% 3/15/47 175 227
Kimco Realty Corp. 3.800% 41/27 75 83 Regency Centers LP 3.600% 2/1/27 25 28
Kimco Realty Corp. 1.900% 3/1/28 500 500 Regency Centers LP 4.125% 3/15/28 75 84
Kimco Realty Corp. 2.700% 10/1/30 100 103 Regency Centers LP 2.950% 9/15/29 100 105
Kimco Realty Corp. 4.125% 12/1/46 50 57 Regency Centers LP 4.400% 2/1/47 200 232
Kimco Realty Corp. 4.450% 9/1/47 50 60 Regency Centers LP 4.650% 3/15/49 75 91
Kite Realty Group LP 4.000% 10/1/26 200 216 Sabra Health Care LP 4.800% 6/1/24 55 60
Life Storage LP 3.500% 7/1/26 125 137 Sabra Health Care LP 5.125% 8/15/26 25 28
Life Storage LP 3.875% 12/15/27 150 168 Sabra Health Care LP 3.900% 10/15/29 150 158
Life Storage LP 4.000% 6/15/29 25 28 Simon Property Group LP 2.750% 2/1/23 25 26
Mid-America Simon Property Group LP  2.750% 6/1/23 100 104
Mgpzrtm?”ts LP 4.300% 10/15/23 150 161 Simon Property Group LP 3.750% 2/1/24 150 161
Ig-America Simon Property Group LP 2.000% 9/13/24 145 150
MST;;E::S LP 3.750% 6/15/24 50 54 Simon Property Group LP 3.500% 9/1/25 300 329
o Simon Property Group LP 3.300% 1/15/26 195 212
M@f’i;ﬂgﬁgf LP 3.600% enizz 250 279 Simon Property Group LP  3.250% 11/30/26 75 82
Apartments LP 2.750% 3/15/30 150 157 Simon Property GI’OUD LP  3.375% 6/15/27 160 174
Mid-America Simon Property Group LP  3.3756% 12/1/27 100 109
Apartments LP 1.700% 2/15/31 150 142 Simon Property Group LP  1.750% 2/1/28 250 249
National Retail Simon Property Group LP 2.450% 9/13/29 145 149
Properties Inc. 3.500% 10/15/27 350 379 Simon Property Group LP  2.650% 7/15/30 200 208
National Retail Simon Property Group LP 2.200% 2/1/31 250 247
Properties Inc. 4.300% 10/15/28 25 28 Simon Property Group LP  6.750% 2/1/40 125 187
National Retail Simon Property Group LP  4.750% 3/15/42 100 124
N FT’FOPeIf;ej '_TC- 2.500% 4/15/30 75 76 Simon Property Group LP  4.250% 11/30/46 100 17
ational hetal Simon Property Group LP  3.250% 9/13/49 200 203
Properties Inc. 4.800% 10/15/48 50 62 Simon Property Group LP  3.800% 7/15/50 200 221
o s ine 3100% 41550 5 29 SITE Centers Corp. 3.900% §/15/24 100 105
Office Properties Income SITE Centers Corp. 3.625% 2/1/25 200 21
Trust 4.000% 7/15/22 100 103 SITE Centers Corp. 4.250% 2/1/26 70 76
Office Properties Income SITE Centers Corp. 4.700% 6/1/27 75 83
Trust 4.250% 5/15/24 100 107 SL Green Operating
Office Properties Income Partnership LP 3.250% 10/15/22 100 103
Trust 4.500% 2/1/25 50 54 Spirit Realty LP 3.200% 1/15/27 80 85
Omega Healthcare Spirit Realty LP 2.100% 3/15/28 300 299
Investors Inc. 4.375% 8/1/23 217 231 Spirit Realty LP 4.000% 7/15/29 60 67
Omega Healthcare Spirit Realty LP 3.400% 1/15/30 80 85
Investors Inc. 4.950% 4/1/24 100 109 STORE Capital Corp. 4.500% 3/15/28 75 85
Omega Healthcare STORE Capital Corp. 4.625% 3/15/29 100 14
o '”VeSTa'S l't”hc- 4.500% 1/18/25 100 109 Tanger Properties LP 3.125% 9/1/26 175 183
mega mnealthcare 0 o
Investors In¢ 5.250% 1/15/26 100 114 Laggel;sro”e”'es LP g'g;g (;Z 7@?@; 128 123
Omega Healthcare ' '
Investors In¢ 4.500% 41127 300 335 UDR Inc. 3.500% npz7 150 164
Omega Healthcare UDR Inc. 3.500% 1/15/28 250 274
Investors Inc. 4.750% 1/15/28 70 79 UDR Inc. 3.200% 1/15/30 60 65
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UDR Inc. 3.000% 8/15/31 65 68 Apple Inc. 0.550% 8/20/25 500 495
UDR Inc. 1.900% 3/15/33 200 187 Apple Inc. 0.700% 2/8/26 500 495
UDR Inc. 3.100% 11/1/34 65 68 Apple Inc. 3.250% 2/23/26 705 774
Ventas Realty LP 3.125% 6/15/23 175 182 Apple Inc. 2.450% 8/4/26 1,450 1,542
Ventas Realty LP 3.500% 4/15/24 75 80 Apple Inc. 3.200% 5/11/27 775 856
Ventas Realty LP 3.750% 5/1/24 200 215 Apple Inc. 2.900% 9/12/27 655 714
Ventas Realty LP 2.650% 1/15/25 75 79 Apple Inc. 1.200% 2/8/28 500 493
Ventas Realty LP 4.125% 1/15/26 75 84 Apple Inc. 2.200% 9/11/29 350 364
Ventas Realty LP 3.250% 10/15/26 75 82 Apple Inc. 1.250% 8/20/30 500 479
Ventas Realty LP 3.850% 4/1/27 50 56 Apple Inc. 1.650% 2/8/31 500 492
Ventas Realty LP 4.000% 3/1/28 125 141 Apple Inc. 4.500% 2/23/36 225 284
Ventas Realty LP 3.000% 1/15/30 100 105 Apple Inc. 2.375% 2/8/41 500 486
Ventas Realty LP 4.750% 11/15/30 580 691 Apple Inc. 3.850% 5/4/43 450 536
Ventas Realty LP 5.700% 9/30/43 75 99 Apple Inc. 4.450% 5/6/44 200 258
Ventas Realty LP 4.375% 2/1/45 60 68 Apple Inc. 3.450% 2/9/45 225 252
Ventas Realty LP 4.875% 4/15/49 80 99 Apple Inc. 4.375% 5/13/45 500 637
VEREIT Operating Apple Inc. 4.650% 2/23/46 910 1,207
Partnership LP 4.600% 2/6/24 75 82 Apple Inc. 3.850% 8/4/46 375 445
VEREIT Operating Apple Inc. 4.250% 2/9/47 200 252
VEF;?E”#%S“'F’ LP 4.625% 11725 75 85 Apple Inc. 3.750% 1/13/47 450 527
perating Apple Inc. 2.650% 5/11/50 515 505
VE*?SQS&ZZ'&% 3.950% 8/15/27 450 507 Apple Inc. 2.400% 8/20/50 500 471
Partnership LP 3.100% 12/15/29 150 161 Apple Inc. 2.650% 2/8/51 600 589
Vornado Realty LP 3.500% 1/15/25 100 106 Apple Inc. 2.550% 8/20/60 500 466
Washington REIT 3.950% 10/15/22 75 78 Apple Inc. 2.800% 2/8/61 400 391
Weingarten Realty Appl!ed Mater!als Inc. 3.900% 10/1/25 145 162
Investors 3.375% 10/15/22 50 51 Appl!ed l\/later!als Inc. 3.300% 4/1/27 225 249
Weingarten Realty Applied Materials Inc. 1.750% 6/1/30 200 198
Investors 3.500% 4/15/23 100 104 Applied Materials Inc. 5.100% 10/1/35 100 132
Welltower Inc. 3.625% 3/15/24 195 209 Applied Materials Inc. 5.850% 6/15/41 125 184
Welltower Inc. 4.000% 6/1/25 380 419 Applied Materials Inc. 4.350% 4/1/47 175 223
Welltower Inc. 4.250% 4/1/26 150 169 Applied Materials Inc. 2.750% 6/1/50 200 199
Welltower Inc. 2.700% 2/15/27 300 318 Arrow Electronics Inc. 4.500% 3/1/23 50 53
Welltower Inc. 4.250% 4/15/28 125 143 Arrow Electronics Inc. 3.250% 9/8/24 171 182
Welltower Inc. 4.125% 3/15/29 250 284 Arrow Electronics Inc. 4.000% 4/1/25 50 54
Welltower Inc. 2.750% 1/15/31 250 258 Arrow Electronics Inc. 3.875% 1/12/28 100 112
Welltower Inc. 6.500% 3/15/41 25 36 Autodesk Inc. 3.600% 12/15/22 25 26
Welltower Inc. 4.950% 9/1/48 75 96 Autodesk Inc. 4.375% 6/15/25 100 12
Weyerhaeuser Co. 8.500% 1/15/25 50 62 Autodesk Inc. 3.500% 6/15/27 75 83
Weyerhaeuser Co. 4.000% 11/15/29 150 171 Autodesk Inc. 2.850% 1/15/30 75 79
Weyerhaeuser Co. 4.000% 4/15/30 200 228 Automatic Data
Weyerhaeuser Co. 7.375% 3/15/32 100 144 Processing Inc. 3.375% 9/18/25 200 219
Weyerhaeuser Co. 6.875% 12/15/33 50 69 Automatic Data .
WP Carey Inc. 4.600% 4124 125 137 A Ft’rocejs'ggt'”c- 1.700% 5/18/28 200 202
utomatic Data
WP Carey Inc. 4.000% 2/1/25 50 55 Processing Inc. 1.250% 9/1/30 400 382
WP Carey Inc. 4.250% 10/1/26 75 84 Avnet Inc. 4.875% 12/1/22 170 180
WP Carey Inc. 3.850% 7/15/29 50 56 Avnet Inc 4.625% 4/15/26 100 13
WP Carey Inc. 2.250% 4/1/33 500 7481 Broadcorﬁ Corp. / ’
52,114 Broadcom Cayman
Technology (2.7%) Finance Ltd. 3.875% 1/15/27 725 801
Adobe Inc. 1.700% 2/1/23 100 102 Brgarggggncq%g- ﬁnan
Adobe Inc. 1:900% 2/1/25 20 21 Finance Ltd. 3.500% 1/15/28 200 219
Adobe Inc. 3.250% 2/1/25 175 190 Broad | 2 2509 11/15/23 200 207
Adobe Inc. 2.150% 2/1/27 180 189 roaccorm ne. o070
Adobe Inc 2300% 2/1/30 260 271 Broadcom Inc. 4.700% 4/15/25 500 563
Altera Corp. 4.100% 1/15/23 75 81 Broadcom Inc. 3.150% 11/15/25 278 298
Amdocs Ltd. 2538% 6/15/30 200 200 . Broadcom Inc. 4.250% 4/15/26 500 561
: Broadcom Inc. 1.950% 2/15/28 157 157
Analog Devices Inc. 2.875% 6/1/23 450 468
. Broadcom Inc. 4.110% 9/15/28 428 431
Analog Devices Inc. 3.125% 12/5/23 75 79 B o
) roadcom Inc. 4.750% 4/15/29 545 634
Analog Devices Inc. 2.950% 4/1/25 85 91
. Broadcom Inc. 5.000% 4/15/30 500 591
Analog Devices Inc. 3.500% 12/5/26 200 222 Broad Inc 2.150% 11/15/30 600 673
Apple Inc. 2.100% 912/22 200 204 . roaccom ne. o
Apple Inc. 2.850% 2/23/23 347 355 Broadcom Inc. 2.450% 2/15/31 500 492
Apple Inc 2.2400% 5/3/23 865 397 Broadcom Inc. 4.300% 11/15/32 400 455
Apple Incl 0'750% 5/11/23 400 403 5 Broadcom Inc. 3.419% 4/15/33 652 687
Apple Incl 3'000% 2/9/24 125 245 S Broadcom Inc. 3.469% 4/15/34 436 461
Apple Inc. 3'450% 5/6/24 75 81 5 Broadcom Inc. 3.500% 2/15/41 700 718
' ' 5 Broadcom Inc. 3.750% 2/15/51 500 523
Al g a1 e
pple Inc. . (] i [
Apple Inc. 5 7500 113725 55 618 Solutions Inc. 3.400% 6/27/26 100 110
Apple Inc. 1.125% 5/11/25 900 Mnm
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Broadri(_jge Financial Flex Ltd. 4.875% 6/15/29 50 58
Solutions Inc. 2.900% 12/1/29 75 79 FLIR Systems Inc. 2.500% 8/1/30 100 101

Broadridge Financial . Global Payments Inc. 3.750% 6/1/23 250 263

. iOMOTJS Inc. 2.600% 51131 200 204 Global Payments Inc. 4.000% 6/1/23 100 106

adence Lesign lobal P Inc. 2.650% 2/15/2 7

Systems Inc. 4.375% 10/15/24 100 1o g\gE; Pmiﬂi Ing. 4.2380/2 il/?;Zg ?go ??2
Cisco Systems Inc. 2.200% 9/20/23 150 156 Global Payments Inc. 3.200% 8/15/29 310 331
Cisco Systems Inc. 3.625% 3/4/24 875 947 o

) Global Payments Inc. 2.900% 5/15/30 200 208

Cisco Systems Inc. 2.950% 2/28/26 100 109 Global Payments Inc. 4.150% 8/15/49 200 230

Cisco Systems Inc. 2.500% 9/20/26 225 241 Hewlett Packard

Cisco Systems Inc. 5.500% 1/15/40 800 1,132 Enterprise Co. 4.400% 10/15/22 350 365

C!tr!x Systems Inc. 4.500% 12/1/27 50 57 Hewlett Packard

Citrix Systems Inc. 3.300% 3/1/30 75 79 Enterprise Co. 2.250% 4/1/23 200 206

Corning Inc. 4.700% 3/15/37 275 328 Hewlett Packard

Corning Inc. 5.750% 8/15/40 195 265 Enterprise Co. 4.450% 10/2/23 300 325

Corning Inc. 3.900% 11/15/49 100 113 Hewlett Packard

Corning Inc. 4.375% 11/15/57 350 417 Enterprise Co. 1.450% 4/1/24 150 153

Corning Inc. 5.450% 11/15/79 200 279 Hewlett Packard 5

Dell International LLC/ Enterprlse Co. 4.650% 10/1/24 200 222
EMC Corp. 5.450% 6/15/23 700 759 Hewlett Packard

Dell International LLC / Enterpnse Co. 4.900% 10/15/25 500 569
EMC Corp. 4.000% 7/15/24 100 109 Hewlett Packard

Dell International LLC/ Enterprise Co. 1.750% 4/1/26 150 152
EMC Corp. 5.850% 7/15/25 200 235 Hewlett Packard

Dell International LLC / Enterprise Co. 6.200% 10/15/35 150 204
EMC Corp. 6.020% 6/15/26 1,075 1,289 Hewlett Packard

Dell International LLC / Enterpnse Co. 6.350% 10/15/45 375 506
EMC Corp. 4.900% 10/1/26 250 289 HP Inc. 4.050% 9/15/22 100 104

Dell International LLC / HP Inc. 2.200% 6/17/25 300 31
EMC Corp. 6.100% 7/18/27 100 123 HP Inc. 1.450% 6/17/26 200 199

Dell International LLC / HP Inc. 3.000% 6/17/27 350 375
EMC Corp. 5.300% 10/1/29 325 392 HP Inc. 3.400% 6/17/30 500 536

Dell International LLC / . HP Inc. 2.650% 6/17/31 200 200

5 E“'\|/'C Corp. ey 6.200% 7/15/30 150 193 HP Inc. 6.000% 9/15/41 100 132
ell Internationa IHS Markit Ltd. 3.625% 5/1/24 100 107

DeE||'\|/|nCte$r?;25na| e 8.100% 7/15/36 320 489 IHS Markit Ltd. 4.750% 8/1/28 140 165
EMC Corp. 8.350% 7/15/46 425 695 :Hsl'\éark't Ltd. g-ﬁggjf 752/ ;/52 13‘; 11;3

DXC Technology Co. 4.250% 4/15/24 250 271 |me| Corp- oo 12/1 /22 o Jis

DXC Technology Co. 4.125% 4/15/25 100 110 ntel Corp. -700% 115/

Equifax Inc. 3.950% 6/15/23 50 53 Intel Corp. 2.875% 5/11/24 1,050 1,116

Equifax Inc. 2.600% 12/1/24 75 79 :me: gorp. 3-‘7‘003" 3/ 55%5 ioo 223

Equifax Inc. 2.600% 12/15/25 100 105 |me| o 2-6880/" 5/13/22 2?8 225

Equifax Inc. 3.100% 5/15/30 120 129 ntel Corp. 600% /19/.

Fidelity National Intel Corp. 2.450% 11/15/29 375 395
Information Intel Corp. 3.900% 3/25/30 345 401
Services Inc. 0.375% 3/1/23 200 200 Intel Corp. 4.000% 12/15/32 150 181

Fidelity National Intel Corp. 4.600% 3/25/40 150 190
Information Intel Corp. 4.800% 10/1/41 162 21
Services Inc. 0.600% 3/1/24 200 200 Intel Corp. 4.250% 12/15/42 150 184

Fidelity National Intel Corp. 4.100% 5/19/46 250 300
'Sf‘f‘”ma“‘l’“ 1500 31726 500 296 Intel Corp. 4.100% 5/11/47 200 240

. dee“rtv":,j:ﬁgr‘;l 1oU Intel Corp. 3.734% 12/8/47 674 769
mfo}’maﬁ on Intel Corp. 3.250% 11/15/49 300 320
Services Inc. 1.650% 3/1/28 200 199 Intel Corp. 4.750% 3/25/50 400 531

Fidelity National Intel Corp. 3.100% 2/15/60 200 204
Information Intel Corp. 4.950% 3/25/60 155 219
Services Inc. 3.750% 5/21/29 100 113 International Business

Fidelity National Machines Corp. 1.875% 8/1/22 675 686
Information International Business
Services Inc. 2.250% 3/1/31 200 200 Machines Corp. 2.875% 11/9/22 240 248

Fidelity National International Business
Information Machines Corp. 3.375% 8/1/23 450 478
Services Inc. 3.100% 3/1/41 200 205 International Business

Fiserv Inc. 3.800% 10/1/23 200 214 Machines Corp. 3.625% 2/12/24 450 485

Fiserv Inc. 2.750% 7/1/24 400 422 International Business

Fiserv Inc. 3.850% 6/1/25 400 440 Machines Corp. 3.000% 5/15/24 600 639

Fiserv Inc. 3.200% 7/1/26 200 217 International Business

Fiserv Inc. 2.250% 6/1/27 300 3N Machines Corp. 7000% 10/30/25 300 376

Fiserv Inc. 4.200% 10/1/28 200 230 International Business .

Fiserv Inc. 3.500% 7/1/29 600 661 | tMaCQ!“eS‘%‘"P- 3.450% 219126 285 315

Fiserv Inc. 2.650% 6/1/30 200 207 nternational BUSINEss N

Fiserv Inc. 4.400% 7/1/49 415 500 " t'\e/'rii::gs;%i'gh oss 3.300% 5/15/26 700 770

Flex Ltd. 4.750% 6/15/25 26 29 Machines Corp. 1.700% 5/15/27 265 268
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International Business Microsoft Corp. 3.300% 2/6/27 675 751
Mach!nes Corp_. 6.220% 8/1/27 75 95 Microsoft Corp. 3.500% 2/12/35 325 377
International Business . Microsoft Corp. 3.450% 8/8/36 425 491
| MaCh!“QSICBOFP- 6.500% 1/18/28 75 98 Microsoft Corp. 4.100% 2/6/37 250 308
nternationa usiness Mi . 700% A 122 14
Machines Corp. 3.500% 5/15/29 780 840 Mliﬁgg ggiﬁ 2 5(2)20/2 gﬁ%g 1'472 1'422
International Business Microsoft Corp. 2.921% 31752 1364 1.447
Machines Corp. 1.950% 5/15/30 265 265 Mi fC : 2l675°/ 6/1/60 '594 '591
International Business crosott &-orp. ' b
Machines Corp. 4.150% 5/15/39 400 475 Microsoft Corp. 3.041% 3/17/62 656 701
International Business Moody's Corp. 4.500% 9/1/22 100 104
Machines Corp. 5.600% 11/30/39 148 207 Moody's Corp. 4.875% 2/15/24 250 274
International Business Moody's Corp. 3.250% 1/15/28 200 219
Machines Corp. 2.850% 5/15/40 265 268 Moody's Corp. 4.875% 12/17/48 125 164
International Business Moody's Corp. 3.250% 5/20/50 100 105
Machines Corp. 4.000% 6/20/42 358 419 Moody's Corp. 2.550% 8/18/60 100 89
International Business . Motorola Solutions Inc. 4.000% 9/1/24 240 263
| t'\/'aci!“esl(éorp- 4.250% 5/15/49 500 618 Motorola Solutions Inc.  4.600% 2/23/28 125 146
nternational Business ; o
Machines Corp. 2 950% 5/15/50 265 266 Motorola Solutions Inc. 5.5000/0 9/1/44 75 98
. NetApp Inc. 3.300% 9/29/24 75 80
Intuit Inc. 0.650% 7/15/23 100 101 o
. NetApp Inc. 1.875% 6/22/25 150 154
Intuit Inc. 0.950% 7/15/25 100 100
. NetApp Inc. 2.375% 6/22/27 100 105
Intuit Inc. 1.350% 7/15/27 100 100
. NetApp Inc. 2.700% 6/22/30 200 209
Intuit Inc. 1.650% 7/15/30 100 98 o
: NVIDIA Corp. 0.309% 6/15/23 250 250
Jabil Inc. 3.950% 1/12/28 100 m N
. NVIDIA Corp. 0.584% 6/14/24 250 250
Jabil Inc. 3.600% 1/15/30 100 108 o
. NVIDIA Corp. 3.200% 9/16/26 200 220
Jabil Inc. 3.000% 1/15/31 150 154
. NVIDIA Corp. 1.550% 6/15/28 250 249
Juniper Networks Inc. 3.750% 8/15/29 200 223 o
) NVIDIA Corp. 2.850% 4/1/30 300 325
Juniper Networks Inc. 5.950% 3/15/41 25 33 o
NVIDIA Corp. 2.000% 6/15/31 250 250
KLA Corp. 4.650% 11/1/24 250 279
NVIDIA Corp. 3.500% 4/1/40 200 227
KLA Corp. 4.100% 3/15/29 150 173 o
NVIDIA Corp. 3.500% 4/1/50 605 684
KLA Corp. 5.000% 3/15/49 75 101 NVIDIA Corp 3.700% 4/1/60 13 134
KLA Corp. 3.300% 3/1/50 150 159 NXP BV / NXI-D ’
Lam Research Corp. 3.800% 3/15/25 145 160 Funding LLC 4.875% 3/1/24 200 220
Lam Research Corp. 3.750% 3/15/26 150 168 NXP BV / NXP
Lam Research Corp. 4.000% 3/15/29 200 233 Funding LLC 5.350% 3/1/26 100 17
Lam Research Corp. 1.900% 6/15/30 250 251 NXP BV / NXP
Lam Research Corp. 4.875% 3/15/49 125 169 Funding LLC 5.5650% 12/1/28 175 215
Lam Research Corp. 2.875% 6/15/50 150 152 NXP BV / NXP
Lam Research Corp. 3.125% 6/15/60 100 104 Funding LLC / NXP
Leidos Inc. 2.950% 5/15/23 95 99 NXUPSQ\/lr/]CNXP f200% onefze 190 o1
Leidos Inc. 3.625% 5/15/25 100 109
Loidos Inc 4375% 5?15530 150 170 Funding LLC / NXP
. ' ' USA Inc. 3.400% 5/1/30 200 218
Leidos Inc. 2.300% 2/15/31 200 196 NXP BV / NXP
5 Marvell Technology Inc. 4.200% 6/22/23 100 106 Funding LLC / NXP
5 Marvell Technology Inc. 2.450% 4/15/28 100 102 USA Inc. 2.500% 5/11/31 200 203
5 Marvell Technology Inc. 4.875% 6/22/28 100 116 NXP BV / NXP
5 Marvell Technology Inc. 2.950% 4/15/31 100 104 Funding LLC / NXP
Mastercard Inc. 3.375% 4/1/24 300 324 USA Inc. 3.250% 5/11/41 200 205
Mastercard Inc. 2.000% 3/3/25 400 418 Oracle Corp. 2.400% 9/15/23 750 778
Mastercard Inc. 2.950% 11/21/26 100 109 Oracle Corp. 3.400% 7/8/24 450 483
Mastercard Inc. 3.300% 3/26/27 200 221 Oracle Corp. 2.950% 11/18/24 425 453
Mastercard Inc. 2.950% 6/1/29 275 301 Oracle Corp. 2.500% 4/1/25 919 965
Mastercard Inc. 3.350% 3/26/30 300 338 Oracle Corp. 1.650% 3/25/26 500 507
Mastercard Inc. 3.950% 2/26/48 100 122 Oracle Corp. 2.650% 7/15/26 2,361 2,492
Mastercard Inc. 3.650% 6/1/49 250 291 Oracle Corp. 2.800% an/27 500 530
Mastercard Inc. 3.850% 3/26/50 400 485 Oracle Corp. 2.300% 3/25/28 500 513
Maxim Integrated Oracle Corp. 2.950% 4/1/30 750 790
Products Inc. 3.375% 3/15/23 75 78 Oracle Corp. 2.875% 3/25/31 700 729
Maxim Integrated Oracle Corp. 4.300% 7/8/34 325 377
Products Inc. 3.450% 6/15/27 100 110 Oracle Corp. 3.900% 5/15/35 150 168
Microchip Technology Inc.  4.333% 6/1/23 100 107 Oracle Corp. 3.850% 7/15/36 250 276
Micron Technology Inc. 4.640% 2/6/24 50 55 Oracle Corp. 3.800% 11/15/37 525 576
Micron Technology Inc. 4.975% 2/6/26 100 115 Oracle Corp. 6.125% 7/8/39 150 208
Micron Technology Inc. 4.185% 2/15/27 200 226 Oracle Corp. 3.600% 4/1/40 605 638
Micron Technology Inc. 5.327% 2/6/29 150 181 Oracle Corp. 5.375% 7/15/40 700 907
Micron Technology Inc. 4.663% 2/15/30 100 116 Oracle Corp. 3.650% 3/25/41 500 531
Microsoft Corp. 2.650% 11/3/22 200 206 Oracle Corp. 4.500% 7/8/44 250 292
Microsoft Corp. 2.375% 5/1/23 75 78 Oracle Corp. 4.125% 5/15/45 425 473
Microsoft Corp. 2.000% 8/8/23 300 310 Oracle Corp. 4.000% 7/15/46 575 625
Microsoft Corp. 2.875% 2/6/24 500 529 Oracle Corp. 4.000% 11/15/47 475 518
Microsoft Corp. 3.125% 11/3/25 1,132 1,235 Oracle Corp. 3.600% 4/1/50 1,120 1,151
Microsoft Corp. 2.400% 8/8/26 805 858 Oracle Corp. 3.950% 3/25/51 600 656
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Oracle Corp. 4.375% 5/15/55 150 174 Visa Inc. 4.300% 12/14/45 725 932
Oracle Corp. 3.850% 4/1/60 700 741 Visa Inc. 3.650% 9/15/47 100 18
Oracle Corp. 4.100% 3/25/61 300 332 Visa Inc. 2.000% 8/15/50 300 265
PayPal Holdings Inc. 2.200% 9/26/22 200 205 VMware Inc. 2.950% 8/21/22 300 308
PayPal Holdings Inc. 1.350% 6/1/23 200 204 VMware Inc. 4.500% 5/15/25 200 224
PayPal Holdings Inc. 2.400% 10/1/24 100 105 VMware Inc. 4.650% 5/15/27 100 115
PayPal Holdings Inc. 1.650% 6/1/25 200 205 VMware Inc. 3.900% 8/21/27 300 333
PayPal Holdings Inc. 2.650% 10/1/26 300 322 VMware Inc. 4.700% 5/15/30 500 592
PayPal Holdings Inc. 2.850% 10/1/29 400 432 Western Union Co. 2.850% 1/10/25 108 14
PayPal Holdings Inc. 2.300% 6/1/30 200 207 Western Union Co. 1.350% 3/15/26 200 199
PayPal Holdings Inc. 3.250% 6/1/50 310 337 Western Union Co. 6.200% 11/17/36 100 126
QUALCOMM Inc. 2.600% 1/30/23 90 93 Western Union Co. 6.200% 6/21/40 35 44
QUALCOMM Inc. 2.900% 5/20/24 172 183 Xilinx Inc. 2.950% 6/1/24 150 159
QUALCOMM Inc. 3.450% 5/20/25 200 219 Xilinx Inc. 2.375% 6/1/30 200 203
QUALCOMM Inc. 3.250% 5/20/27 400 442 131,857
QUALCOMM Inc. 1.300% 5/20/28 378 370 Utilities (2.4%)
QUALCOMM Inc. 1.650% 5/20/32 414 396 AEP Texas Inc. 2.400% 10/1/22 75 77
QUALCOMM Inc. 4.650% 5/20/35 200 254 AEP Texas Inc. 3.950% 6/1/28 100 13
QUALCOMM Inc. 4.800% 5/20/45 275 365 AEP Texas Inc. 2.100% 7/1/30 200 196
QUALCOMM Inc. 4.300% 5/20/47 350 441 AEP Texas Inc. 3.800% 10/1/47 50 55
OUALCOMM Inc. 3.250% 5/20/50 200 216 AEP Texas Inc. 3.450% 1/15/50 50 52
RELX Capital Inc. 3.500% 3/16/23 125 131 AEP Transmission Co. LLC 4.000% 12/1/46 75 88
RELX Capital Inc. 4.000% 3/18/29 100 14 AEP Transmission Co. LLC  3.750% 12/1/47 100 114
RELX Capital Inc. 3.000% 5/22/30 150 160 AEP Transmission Co. LLC 3.800% 6/15/49 70 81
Roper Technologies Inc.  2.350% 9/15/24 125 131 AEP Transmission Co. LLC  3.150% 9/15/49 70 73
RoperTechno\og!es Inc. 1.000% 9/15/25 500 497 AES Corp. 1375% 1/15/26 300 297
RoperTechno\og!es Inc. 3.850% 12/15/25 100 m AES Corp. 2.450% 1/15/31 300 297
RoperTechno\og{es Inc. 3.800% 12/15/26 145 162 Alabama Power Co. 1.450% 9/15/30 500 478
RoperTechno\og!es Inc. 1.400% 9/15/27 500 492 Alabama Power Co. 6.125% 5/15/38 50 72
RoperTechno\og!es Inc. 4.200% 9/15/28 175 201 Alabama Power Co. 3.850% 12/1/42 25 29
Roper Technologies Inc. 2.950% 9/15/29 125 134 Alabama Power Co. 4.150% 8/15/44 75 91
Roper Technologies Inc. 2.000% 6/30/30 125 123 Alabama Power Co. 3.750% 3/1/45 150 171
Roper Technologies Inc. 1.750% 2/15/31 500 4381 Alabama Power Co. 4.300% 1/2/46 250 306
S&P Global Inc. 4.000% 6/15/25 149 166 Alabama Power Co. 3.700% 12/1/47 100 13
S&P Global Inc. 2.500% 12/1/29 125 131 Alabama Power Co. 4.300% 7/15/48 100 124
S&P Giobal Inc. 1.250% 8/15/30 400 379 Alabama Power Co. 3.450% 10/1/49 550 601
S&P Global Inc. 3.250% 1211/49 150 162 Alabama Power Co. 3.125% 7/15/51 400 410
S&P Global Inc. 2.300% 8/15/60 100 86 Ameren Corp. 2.500% 9/15/24 100 105
salesforce.com Inc. 3.250% 4/11/23 200 210 Ameren Corp. 3.650% 2/15/26 80 88
salesforce.com Inc. 3.700% 4/11/28 325 370 Ameren Corp. 3.500% 1/15/31 100 110
salesforce.com Inc. 1.500% 715/28 200 200 Ameren llinois Co. 2.700% 9/1/22 250 255
salesforce.com Inc. 1.950% 7/15/31 300 300 Ameren lllinois Co. 3.800% 5/15/28 75 85
salesforce.com Inc. 2.700% 7/15/41 250 252 Ameren lllinois Co. 3.700% 12/1/47 150 172
salesforce.com Inc. 2.900% 7/15/51 400 404 Ameren lllinois Co. 3.250% 3/15/50 60 65
salesforce.com Inc. 3.050% 7/15/61 250 254 American Electric Power
ServiceNow Inc. 1.400% 9/1/30 400 375 Co. Inc. 2.950% 12/15/22 25 26
Skyworks Solutions Inc. 1.800% 6/1/26 200 203 American Electric Power
Texas Instruments Inc. 2.625% 5/15/24 25 26 Co. Inc. 3.200% 11/13/27 75 81
Texas Instruments Inc. 1.375% 3/12/25 200 204 American Electric Power
Texas Instruments Inc. 2.900% 11/3/27 94 102 Co. Inc. 4.300% 12/1/28 150 173
Texas Instruments Inc. 2.250% 9/4/29 100 104 American Water Capital
Texas Instruments Inc. 1.750% 5/4/30 210 209 Corp. 3.400% 3/1/25 125 136
Texas Instruments Inc. 3.875% 3/15/39 142 171 American Water Capital
Texas Instruments Inc. 4.150% 5/15/48 300 380 Ar:ec:)rrizlan Water Capital 2.950% nJzr 325 351
Thomson Reuters Corp. 5.500% 8/15/35 75 99 Corp. P 3.450% 6/1/29 125 139
Thomson Reuters Corp. 5.850% 4/15/40 100 138 American Water Capital
Thomson Reuters Corp. 5.650% 11/23/43 100 134 Corp. 2.800% 5/1/30 100 106
Verisk Analytics Inc. 4.125% 9/12/22 275 287 American Water Capital
Verisk Analytics Inc. 4.000% 6/15/25 150 166 Corp. 6.593% 10/15/37 150 222
Verisk Analytics Inc. 4.125% 3/15/29 400 455 American Water Capital
Verisk Analytics Inc. 5.500% 6/15/45 50 67 Corp. 4.300% 9/1/45 100 120
Verisk Analytics Inc. 3.625% 5/15/50 100 107 American Water Capital
Visa Inc. 2.150% 9/15/22 100 102 Corp. 3.750% 9/1/47 200 226
Visa Inc. 2.800% 12/14/22 550 568 American Water Capital
Visa Inc. 3.150% 12/14/25 925 1,012 Corp. _ 4.200% 9/1/48 100 122
Visa Inc. 1.900% 416/27 200 207 American Water Capital .
Visa Inc. 0.750% 8/15/27 500 486 Corp. . 4.180% 6/1/49 125 151
Visa Inc. 2.750% 915127 150 162 A”&irr'ga” Water Capital 3.450% 5/1/50 100 108
Visa Inc. 1.100% 2/15/31 400 378 A " ’ o
) ppalachian Power Co. 3.300% 6/1/27 500 542
Visa Inc. 4.150% 12/14/35 325 400 Appalachian P C 4.500% 3/1/49 125 521
Visa Inc. 2.700% 4/15/40 200 207 ppaachian rower 0. SLE
Appalachian Power Co. 3.700% 5/1/50 100 110
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Arizona Public Service Co. 3.150% 5/15/25 100 107 CenterPoint Energy Inc. 2.500% 9/1/24 100 105
Arizona Public Service Co. 2.950% 9/15/27 50 54 CenterPoint Energy Inc. 1.450% 6/1/26 200 200
Arizona Public Service Co. 4.500% 4/1/42 225 276 CenterPoint Energy Inc. 4.250% 11/1/28 75 86
Arizona Public Service Co. 4.350% 11/15/45 125 152 CenterPoint Energy Inc. 2.950% 3/1/30 80 84
Arizona Public Service Co. 3.750% 5/15/46 125 141 CenterPoint Energy Inc. 2.650% 6/1/31 200 204
Arizona Public Service Co. 4.250% 3/1/49 100 122 CenterPoint Energy Inc. 3.700% 9/1/49 50 54
Arizona Public Service Co. 3.500% 12/1/49 60 65 CenterPoint Energy
Atmos Energy Corp. 3.000% 6/15/27 100 108 Resources Corp. 3.550% 4/1/23 50 53
Atmos Energy Corp. 2.625% 9/15/29 50 52 CenterPoint Energy
Atmos Energy Corp. 5.500% 6/15/41 200 268 . Rfsoglf?etSECOfp- 4.000% 4/1/28 100 "3
Atmos Energy Corp. 4.150% 1/15/43 100 17 enterroint £nergy
Atmos Energy Corp. 4.125% 10/15/44 50 59 Ceii?;or;is;gg 1.750% 10/1/30 100 96
Atmos.Energy Corp. 3.375% 9/15/49 400 430 Resources Corp.y 5.850% 1/15/41 250 342
Avangrid Inc. 3.150% 12/1/24 230 246 CenterPoint Energy
Avangrid Inc. 3.800% 6/1/29 195 220 Resources Corp. 4.100% 9/1/47 50 58
Avista Corp. 4.350% 6/1/48 75 94 Cleco Corporate
Baltimore Gas and Electric Holdings LLC 3.743% 5/1/26 100 109
Co. 2.400% 8/15/26 50 53 Cleco Corporate
Baltimore Gas and Electric Holdings LLC 4.973% 5/1/46 125 149
Co. 2.250% 6/15/31 100 101 Cleveland Electric
Baltimore Gas and Electric llluminating Co. 5.500% 8/15/24 225 256
Co. 3.500% 8/15/46 100 110 Cleveland Electric
Baltimore Gas and Electric llluminating Co. 5.950% 12/15/36 75 95
5 (lif)- o and Electr 3.780% 8/15/47 250 288 CMS Energy Corp. 3.000% 5/15/26 75 81
altimore as and Electric CMS Energy Corp. 3.450% 8/15/27 50 55
Bai?rﬁore Gae and Eloctric 4.250% 9/15/48 50 61 CMS Energy Corp. 4.875% 3/1/44 75 9
Co. 3.200% 9/15/49 80 84 ggﬂnfnfgs\:vgeyaﬁﬁrg o 4.750% 6/1/50 100 m
Bt ore Gasand Blectic. 0% 6/15/50 100 100 co. . 2.550% 6/15/26 223 237
Berkshire Hathaway Commonwealth Edison 5
Energy Co. 2.800% 11523 125 129 co. _ 2.950% §18/27 s 81
Berkshire Hathaway Commonwealth Edison .
Energy Co. 3.750% 11/15/23 100 107 Co. , 2.200% 3/1/30 50 51
Berkshire Hathaway Commonwealth Edison .
Energy Co. 3.500% 2/1/25 100 108 co. . 5.900% 8/15/36 150 212
Berkshire Hathaway Commonwealth Edison s
Energy Co. 3.250% 4/15/28 125 137 Co. , 6.450% 1/15/38 175 256
Berkshire Hathaway Commonwealth Edison .
Energy Co. 3.700% 7/15/30 700 793 co. . 4.600% 8/15/43 78 95
Berkshire Hathaway Commonwealth Edison 5
Energy Co. 6.125% 4/1/36 100 141 Co. _ 4.700% 1715/44 175 224
Berkshire Hathaway Commonwealth Edison .
Energy Co. 5.950% 5/15/37 225 310 co. . 3.700% 8/1/45 75 86
Berkshire Hathaway Commonwealth Edison 5
Eneray Co. 5.150% 11/15/43 150 198 co. _ 3.650% 6/15/46 175 198
Berkshire Hathaway Commonwealth Edison .
Energy Co. 4.500% 2/1/45 150 184 co. , 3.750% g18/a7 100 116
Berkshire Hathaway Commonwealth Edison .
Energy Co. 3.800% 7/15/48 50 57 co. . 4.000% 3/1/48 150 180
Berkshire Hathaway Commonwealth Edison 5
Energy Co. 4.450% 1/15/49 200 250 Co. , 4.000% 3/1/49 125 150
Berkshire Hathaway Cocmmonwea\th Edison o : ) )
Energy Co. 4.250% 10/15/50 200 245 ot Liaht and 3.000% 3/1/80 00 06
Black Hills Corp. 4.250% 11/30/23 100 107 Py op, o an 2 500% 1115123 125 128
Black Hills Corp. 3.950% 1/15/26 75 83 ConnecticutlUght and '
Black Hills Corp. 3.150% 1/15/27 75 80 Power Co. 0.750% 12/1/25 500 494
Black Hills Corp. 3.050% 10/15/29 70 75 Connecticut Light and
Black Hills Corp. 4.350% 5/1/33 75 87 Power Co. 3.200% 3/15/27 50 55
Black Hills Corp. 4.200% 9/15/46 50 56 Connecticut Light and
Black Hills Corp. 3.875% 10/15/49 70 75 Power Co. 4.300% 4/15/44 150 186
CenterPoint Energy Connecticut Light and
Houston Electric LLC 2.400% 9/1/26 300 316 Power Co. 4.000% 4/1/48 160 194
CenterPoint Energy Consolidated Edison Co.
Houston Electric LLC 6.950% 3/15/33 50 71 of New York Inc. 3.350% 4/1/30 600 661
CenterPoint Energy Consolidated Edison Co.
Houston Electric LLC 3.950% 3/1/48 75 90 of New York Inc. 5.300% 3/1/35 200 253
CenterPoint Energy Consolidated Edison Co.
Houston Electric LLC 4.250% 2/1/49 150 187 of New York Inc. 5.850% 3/15/36 275 368
CenterPoint Energy Consolidated Edison Co.
Houston Electric LLC 2.900% 7/1/50 100 101 of New York Inc. 6.200% 6/15/36 75 104
CenterPoint Energy Consolidated Edison Co.
Houston Electric LLC 3.350% 4/1/51 200 220 of New York Inc. 3.950% 3/1/43 125 140
CenterPoint Energy Inc. 2.500% 9/1/22 100 102 Consolidated Edison Co.
CenterPoint Energy Inc.  3.850% 2/1/24 163 175 of New York Inc. 4.450% 3/15/44 200 241
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Consolidated Edison Co. Duke Energy
of New York Inc. 4.500% 12/1/45 375 454 Carolinas LLC 3.950% 11/15/28 125 143
Consolidated Edison Co. Duke Energy
of New York Inc. 3.850% 6/15/46 145 161 Carolinas LLC 6.000% 12/1/28 125 160
Consolidated Edison Co. Duke Energy
of New York Inc. 3.875% 6/15/47 75 84 Carolinas LLC 2.450% 8/15/29 200 208
Consolidated Edison Co. Duke Energy
of New York Inc. 4.125% 5/15/49 400 467 Carolinas LLC 2.450% 2/1/30 100 104
Consolidated Edison Co. Duke Energy
of New York Inc. 3.950% 4/1/50 250 284 Carolinas LLC 2.550% 4/15/31 200 208
Consolidated Edison Co. Duke Energy
of New York Inc. 4.000% 11/15/57 75 85 Carolinas LLC 6.100% 6/1/37 100 139
Consolidated Edison Co. Duke Energy
of New York Inc. 4.500% 5/15/58 120 146 Carolinas LLC 6.000% 1/15/38 25 35
Consolidated Edison Co. Duke Energy
of New York Inc. 3.000% 12/1/60 500 463 Carolinas LLC 6.050% 4/15/38 25 36
Consumers Energy Co. 3.375% 8/15/23 275 290 Duke Energy
Consumers Energy Co. 3.800% 11/15/28 75 85 Carolinas LLC 5.300% 2/15/40 150 204
Consumers Energy Co. 3.950% 5/15/43 75 88 Duke Energy
Consumers Energy Co.  3.250% 8/15/46 50 54 5 iafz"“as LLC 4.000% 9/30/42 175 206
Consumers Energy Co. 3.950% 7/15/47 50 60 uke Energy
Consumers Energy Co. 4.050% 5/15/48 125 153 Duiaerilll':zs LLC 3.875% 3/15/46 100 116
Consumers Energy Co. 4.350% 4/15/49 80 102 CarolinagyLLC 3.700% 12/1/47 100 13
Consumers Energy Co. 3.100% 8/15/50 80 85 Duke Energy
Consumers Energy Co. 3.500% 8/1/51 400 454 Carolinas LLC 3.950% 3/15/48 300 352
Consumers Energy Co. 2.500% 5/1/60 100 91 Duke Energy
Delmarva Power & Light Carolinas LLC 3.200% 8/15/49 400 420
Co. , 3.500% 11/15/23 25 27 Duke Energy Corp. 2.400% 8/15/22 200 204
Delmarva Power & Light . Duke Energy Corp. 3.050% 8/15/22 275 281
Co. 4.150% 5/15/45 100 19 Duke Energy Corp. 3.750% 4/15/24 325 350
Dominion Energy Inc. 3.071% 8/15/24 75 80 Duke Energy Corp. 2 650% 9/1/26 80 85
Dominion Energy Inc. 3.900% 10/1/25 125 138 Duke Energy Corp. 3.150% 8/15/27 300 325
Dominion Energy Inc. 1.450% 4/15/26 200 201 Duke Energy Corp. 2 450% 6/1/30 100 101
Dominion Energy Inc. 2.850% 8/15/26 125 133 Duke Energy Corp. 2.560% 6/15/31 200 203
Dom!n!on Energy Inc. 4.250% 6/1/28 125 144 Duke Energy Corp. 4.800% 12/15/45 125 153
Dominion Energy Inc. 3.375% 4/1/30 125 136 Duke Energy Corp. 3.750% 9/1/46 405 432
Domin?on Energy Inc. 6.300% 3/15/33 75 101 Duke Energy Corp. 4.200% 6/15/49 400 459
Dominion Energy Inc. 5.950% 6/15/35 225 304 Duke Energy Corp. 3.500% 6/15/51 200 207
Dominion Energy Inc. 4.900% 8/1/41 280 354 Duke Energy Florida LLC ~ 3.800% 7/15/28 100 13
ni 0
Dominion Energy Inc. 4.050% 9/15/42 300 343 Duke Energy Florida LLC ~ 2.500% 12/1/29 425 446
Dominion Energy Inc. —5.750% 10/1/54 100 109 Duke Energy Florida LLC  1.750% 6/15/30 100 98
Dorminian Energy South 6.625% 2132 50 20 Duke Eneray Florida L 6.350% 9/15/37 225 332
Dominion Energy South Duke Energy FIor!da LLC 6.400% 6/15/38 200 295
Carolina Inc. 6.050% 1/1 5/38 125 177 Duke Energy Florida LLC 3.850% 11/15/42 200 231
Dominion Energy South Duke Energy Florida LLC ~ 3.400% 10/1/46 100 109
Carolina Inc. 5.450% 2/1/41 75 103 Duke Energy Florida LLC ~ 4.200% 7/15/48 200 245
Dominion Energy South Duke Energy Florida
Carolina Inc. 4.600% 6/15/43 75 96 Project Finance LLC 1.731% 9/1/24 26 26
DTE Electric Co. 3.650% 3/15/24 250 268 Duke Energy Florida
DTE Electric Co. 3.375% 3/1/25 150 162 PI’OjeCt Fmancg LLC 2.538% 9/1/31 100 106
DTE Electric Co. 2.250% 3/1/30 200 205 Duke Energy Ind!ana LLC 6.350% 8/15/38 740 1,081
DTE Electric Co. 2.625% 3/1/31 100 105 Duke Energy Indllana LLC 3.750% 5/15/46 225 253
DTE Electric Co. 4.000% 4/1/43 225 267 Duke Energy Ohio Inc. 2.125% 6/1/30 100 100
DTE Electric Co. 3.700% 6/1/46 50 57 Bute E”efgv Ohio Inc.  3.700% 6/15/46 25 28
DTE Electric Co. 3.750% 8/15/47 100 116 uke Energy
DTE Electric Co. 3.950% 3/1/49 128 154 DupkrggErr‘f;SgL'-C 3.376% onszs 25 27
DTE Electric Co. 2.950% 3/1/50 150 154 Progress KLC 3.700% 9/1/28 175 197
DTE Energy Co. 2.600% 6/15/22 50 51 Duke Energy
DTE Energy Co. 2.250% 11/1/22 400 409 Progress LLC 3.450% 3/15/29 125 139
DTE Energy Co. 3.700% 8/1/23 125 133 Duke Energy
DTE Energy Co. 2.529% 10/1/24 100 105 Progress LLC 4.375% 3/30/44 300 370
DTE Energy Co. 1.050% 6/1/25 500 499 Duke Energy
DTE Energy Co. 2.850% 10/1/26 300 320 Progress LLC 4.150% 12/1/44 100 121
DTE Energy Co. 3.800% 3/15/27 175 195 Duke Energy
DTE Energy Co. 3.400% 6/15/29 100 109 Progress LLC 3.700% 10/15/46 50 57
DTE Energy Co. 2.950% 3/1/30 60 63 Duke Energy
DTE Energy Co. 6.375% 4/15/33 75 102 Progress LLC 3.600% 9N5/47 100 12
Duke Energy Eastern Energy Gas .
Carolinas LLC 2.500% 3/15/23 100 103 Holdings LLC 2.500% 1/15/24 100 105
Duke Energy Easterrj Energy Gas
Carolinas LLC 3.050% 3/15/23 100 104 Holdings LLC ~  3.600% 12/15/24 134 145
Duke Energy Eastern Gas Transmission
Carolinas LLC 2.950% 12/1/26 100 108 & Storage Inc. 3.600% 12/15/24 66 71
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5 Eastern Gas Transmission Florida Power & Light Co. 5.625% 4/1/34 25 34
& Storage Inc. 3.000% 11/16/29 100 105 Florida Power & Light Co.  5.960% 4/1/39 375 549
5 Eastern Gas Transmission Florida Power & Light Co.  4.125% 2/1/42 170 207
& Storage Inc. 4.600% 12/15/44 200 230 Florida Power & Light Co. ~ 4.050% 6/1/42 125 152
Edison International 2.400% 9/15/22 125 127 Florida Power & Light Co.  3.800% 12/15/42 75 88
Edison International 3.125% 11/18/22 80 82 Florida Power & Light Co.  3.700% 12/1/47 150 176
Edison International 2.950% 3/15/23 200 207 Florida Power & Light Co.  3.950% 3/1/48 325 395
Edison International 5.750% 6/15/27 25 28 Florida Power & Light Co.  4.125% 6/1/48 100 124
El Paso Electric Co. 6.000% 5/15/35 50 67 Florida Power & Light Co.  3.990% 3/1/49 100 123
El Paso Electric Co. 5.000% 12/1/44 75 91 Florida Power & Light Co.  3.150% 10/1/49 555 603
Emera U.S. F!nance LP 3.550% 6/15/26 150 164 Fortis Inc. 3.055% 10/4/26 295 317
Emera US Finance LP 4.750% 6/15/46 245 292 Georgia Power Co. 2.100% 7/30/23 75 77
Enel Chile SA 4.875% 6/12/28 125 144 Georgia Power Co. 2.200% 9/15/24 225 234
Entergy Arkansas LLC 3.5600% 4/1/26 50 55 Georgia Power Co. 3.250% 4/1/26 100 108
Entergy Arkansas LLC 2.650% 6/15/51 500 477 Georgia Power Co. 4.750% 9/1/40 175 216
Entergy Corp. 4.000% 7115/22 150 155 Georgia Power Co. 4.300% 3/15/43 100 18
Entergy Corp. 2.950% 9/1/26 200 214 Gulf Power Co. 3.300% 5/30/27 50 55
Entergy Corp. 2.800% 6/15/30 100 104 Iberdrola International BV~ 6.750% 7/15/36 75 14
Entergy Corp. 3.750% 6/15/50 300 329 Indiana Michigan Power
Entergy Gulf States Co. 3.850% 5/15/28 250 281
Louisiana LLC 5.590% 10/1/24 223 256 Indiana Michigan Power
Entergy Louisiana LLC 5.400% 11/1/24 382 438 Co. 3.750% 7/1/47 150 168
Entergy Louisiana LLC 2.400% 10/1/26 75 79 Indiana Michigan Power
Entergy Louisiana LLC 3.120% 91/27 100 109 Co. 4.250% 8/15/48 100 122
Entergy Louisiana LLC 3.050% 6/1/31 100 108 Interstate Power and Light
Entergy Louisiana LLC 4.000% 3/15/33 150 176 Co. 3.250% 12/1/24 202 217
Entergy Louisiana LLC 4.950% 1/15/45 150 164 Interstate Power and Light
Entergy Louisiana LLC ~ 4.200% 9/1/48 200 244 Co. - 4100% 9/26/28 125 144
Entergy Louisiana LLC 4.200% 4/1/50 100 123 '“Tcecf)State Power and Light 3.600% 4120 0 o7
Entergy Louisiana LLC 2.900% 3/15/51 300 298 Interétate Power and Light .
Entergy Mississippi LLC ~ 2.850% 6/1/28 125 134 Co. 9 2.300% 6/1/30 100 101
Entergy Texas Inc. 1.750% 3/15/31 500 479 Interstate Power and Light
Essential Utilities Inc. 3.566% 5/1/29 75 83 Co. 6.250% 7/15/39 50 71
Essential Utilities Inc. 2.704% 4/15/30 100 104 Interstate Power and Light
Essential Utilities Inc. 4.276% 5/1/49 85 101 Co. 3.700% 9/15/46 75 84
Essential Utilities Inc. 3.351% 4/15/50 200 207 ITC Holdings Corp. 2.700% 11/15/22 100 103
Evergy Inc. 2.450% 9/15/24 200 209 ITC Holdings Corp. 3.650% 6/15/24 75 81
Evergy Inc. 2.900% 9/15/29 150 159 ITC Holdings Corp. 3.350% 11/15/27 100 109
Evergy Kansas ITC Holdings Corp. 5.300% 7/1/43 200 262
Central Inc. 2.550% 7/1/26 150 159 2 John Sevier Combined
Evergy Kansas Cycle Generation LLC 4.626% 1/15/42 65 79
: Cemf;' Inc. 3.100% 4/1/27 100 108 Kentucky Utilities Co. 5.125% 11/1/40 125 164
vergy Kansas Kentucky Utilities Co. 4.375% 10/1/45 100 122
Evgf;y”zg'nﬂs‘;-s 4.125% 3/1/42 200 235 Kentucky Utilities Co. 3.300% 6/1/50 200 211
EV(;«rentrELLnSZS 4.100% 4/1/43 100 18 L°g'§."'”e Gas and Electric 3.500% 10/1/25 75 81
Contral Inc. 4.250% 12/1/45 25 30 Louisville Gas and Electric 41 /a0 70 210
Evergy Metro Inc. 3.150% 8/15/23 /5 /8 MidAmerican Energy Co.  3.500% 10/15/24 179 194
Evergy Metro Inc. 2.250% 6/1/20 100 102 MidAmerican Energy Co.  3.100% 5/1/27 150 164
Evergy Metro Inc. 5.300% 1011741 100 132 MidAmerican Energy Co. ~ 3.650% 4/15/29 200 226
Evergy Metro Inc. 4.200% 6/15/47 100 121 MidAmerican Energy Co.  6.750% 12/30/31 125 177
Eversource Energy 8.800% 121123 5 81 MidAmerican Energy Co.  5.750% 11/1/35 125 172
Eversource Energy 2.9000/0 10/1/24 50 53 MidAmerican Energy Co.  4.800% 9/15/43 100 130
Eversource Energy 3.150% 119/25 168 179 MidAmerican Energy Co.  3.950% 8/1/47 100 19
Eversource Energy 3.300% 11528 100 109 MidAmerican Energy Co.  4.250% 7/15/49 200 251
Eversource Energy 4.250% 4/1/29 200 233 Mississippi Power Co.  4.250% 3/15/42 100 18
Eversource Energy 3.450% 1/16/80 200 21 National Fuel Gas Co.  3.750% 3/1/23 275 287
Exelon Corp. 3.950% 6/15/25 200 220 National Fuel Gas Co.  5.500% 1/15/26 50 58
Exelon Corp. 3.400% 4/15/26 200 218 National Fuel Gas Co.  4.750% 9/1/28 50 56
Exelon Corp. 4.050% 4/15/30 250 285 National Fuel Gas Co.  2.950% 3/1/31 100 101
Exelon Corp. 4.950% 6/15/35 225 276 National Grid USA 5.803% 4/1/35 50 62
Exelon Corp. 5.625% 6/15/35 20 26 National Rural Utilities
Exelon Corp. 5.100% 6/15/45 145 190 Cooperative Finance
Exelon Corp. 4.450% 4/15/46 175 212 Corp. 2.700% 2/15/23 300 310
Exelon Generation Co. National Rural Utilities
LLC 6.250% 10/1/39 360 443 Cooperative Finance
Exelon Generation Co. Corp. 2.950% 2/7/24 775 818
LLC 5.750% 10/1/41 75 89 National Rural Utilities
Exelon Generation Co. Cooperative Finance
LLC 5.600% 6/15/42 155 182 Corp. 1.000% 6/15/26 100 99
Florida Power & Light Co.  3.250% 6/1/24 25 27
Florida Power & Light Co.  2.850% 4/1/25 300 321
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National Rural Utilities Northern States Power
Cooperative Finance Co. 4.000% 8/15/45 50 60
COTp, 3.400% 2/7/28 150 165 Northern States Power
National Rural Utilities Co. 2.900% 3/1/50 250 256
Cooperative Finance Northern States Power
Corp. 3.900% 11/1/28 100 14 Co. 2.600% 6/1/51 100 96
Naéional Rttl_ral l#_tilities NSTAR Electric Co. 2.375% 10/15/22 125 128
ooperative Finance ; o
T S SR TR ot - R (S
aé'ggseraﬁir o Léit;‘g'necse NSTAR Electric Co. 5.500% 3/15/40 75 103
Corp. 2.400% 3/15/30 100 103 Oglethorpe Power Corp. 5.950% 11/1/39 50 67
National Rural Utilities Oglethorpe Power Corp. 5.375% 11/1/40 175 221
Cooperative Finance Ohio Edison Co. 6.875% 7/15/36 100 141
Corp. 1.350% 3/15/31 100 93 Ohio Power Co. 4.150% 4/1/48 100 120
National Rural Utilities Ohio Power Co. 4.000% 6/1/49 240 284
Cooperative Finance Oklahoma Gas and
Corp. 4.023% 1/1/32 204 239 Electric Co. 3.800% 8/15/28 75 84
National Rural Utilities Oklahoma Gas and
Cooperative Finance Electric Co. 3.250% 4/1/30 100 109
Corp. 4.750% 4/30/43 100 105 Oklahoma Gas and
Na(t:ional Rti_ral Lé_tilities Electric Co. 4.150% 4/1/47 50 59
ooperative Finance
Corp. 5.250% 4/20/46 75 82 OkEl?:;T(? goas and 3.850% 8/15/47 75 86
Na(t:ional RLt‘.ral L'i.tilities Oncor Electric Delivery
ooperative Finance o
Corp. 4.400% 11/1/48 400 507 Onf:%rLELIgctric Delivery 2.780% 6/1/24 100 106
National Rural Utilities Co.LLC 2.950% 411/25 75 80
gg%aeranve Finance 4.300% 3/15/49 100 125 Oncor Electric Delivery
. . o
Nevada Power Co. 3.700% 5/1/29 200 225 Orﬁ:%rLELIgctric Delivery 3.700% 1/15/28 50 57
Nevada Power Co. 2.400% 5/1/30 75 77 Co. LLC 7250% 1/15/33 50 7
Nevada Power Co. 6.750% 7/1/37 75 109 Oncor Electric Delivery
Nevada Power Co. 3.125% 8/1/50 150 155 Co. LLC 7500% 9/1/38 125 203
NextEra Energy Capital Oncor Electric Delivery
Holdings Inc. 2.800% 1/15/23 105 109 Co. LLC 5.250% 9/30/40 125 169
NextEra Energy Capital Oncor Electric Delivery
Holdings Inc. 0.650% 3/1/23 500 502 Co. LLC 4.550% 12/1/41 75 95
NextEra Energy Capital Oncor Electric Delivery
Holdings Inc. 3.150% 4/1/24 100 106 Co. LLC 5.300% 6/1/42 37 51
NextEra Energy Capital Oncor Electric Delivery
Holdings Inc. 2.750% 5/1/25 700 744 Co. LLC 3.750% 4/1/45 100 115
NextEra Energy Capital Oncor Electric Delivery
Holdings Inc. 3.250% 4/1/26 50 54 Co. LLC 3.800% 9/30/47 50 59
NextEra Energy Capital Oncor Electric Delivery
Holdings Inc. 3.550% 5/1/27 250 277 Co. LLC 3.800% 6/1/49 200 237
NextEra Energy Capital Oncor Electric Delivery
Holdings Inc. 1.900% 6/15/28 300 303 Co. LLC 3.100% 9/15/49 400 423
NextEra Energy Capital Oncor Electric Delivery
Holdings Inc. 3.500% 4/1/29 100 m Co. LLC 5.350% 10/1/52 63 92
NextEra Energy Capital ONE Gas Inc. 2.000% 5/15/30 100 99
Holdings Inc. 2.750% 11/1/29 100 106 ONE Gas Inc. 4.658% 2/1/44 125 153
NextEra Energy Capital o
Holdings i 2.250% 6/1/30 500 505 Sa'\éﬁifzzlsn;d Eloctric 4.500% 1/1/48 75 9
NextEra Energy Capital o
Holdings In%Y P 4.800% 12/1/77 125 140 Pagicf)ilc Gas and Electric 3.850% 118/23 250 262
NextEra Energy Capital o
Holdings In%Y b 5.650% 5/1/79 100 17 Paf::i?i.c Gas and Electric 3.480% 71128 200 210
N!Source Inc. 0.950% 8/15/25 500 496 Co. 3.150% 1/1/26 300 310
NiSource Inc. 3.490% 5/15/27 250 275 Pacific Gas and Electric
NiSource Inc. 2.950% 9/1/29 200 212 Co. 3.300% 12/1/27 800 821
NiSource Inc. 3.600% 5/1/30 200 221 Pacific Gas and Electric
NiSource Inc. 1.700% 2/15/31 500 474 Co. 3.000% 6/15/28 200 201
NiSource Inc. 5.950% 6/15/41 77 108 Pacific Gas and Electric
NiSource Inc. 4.800% 2/15/44 125 155 Co. 3.750% 7/1/28 300 316
NiSource Inc. 5.650% 2/1/45 100 137 Pacific Gas and Electric
NiSource Inc. 4.375% 5/15/47 250 299 § C<f> Gae and Eloct 4.550% 71/30 700 79
; 9 acific Gas and Electric
sf:#;: lSrj[z;[es Power >900% Ss0e 0 i C.O.' . 4.500% 711740 500 500
Co. 6.250% 6/1/36 75 107 Pacific Gas and Electric o
Northern States Power Pagi?ilc Gas and Electric 70 Ao o0 o0
0
No(;?h-em States Power o " - h Pagi(f)ilc Gas and Electric 00 Sneres 200 e
0
No(itOHem States Power oe0% e e 0 C.O.' . 4.950% 71750 800 824
Co. 3.400% 8/15/42 105 16 Pacific Gas and Electric
Co. 3.500% 8/1/50 500 445
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PacifiCorp 3.600% 4/1/24 125 134 Public Service Electric and
PacifiCorp 3.500% 6/15/29 100 m Gas Co. 3.150% 1/1/50 200 213
PacifiCorp 2.700% 9/15/30 50 53 Public Service Electric and
PacifiCorp 7.700% 11/15/31 450 664 o (glés go- o Enteror 2.050% 8/1/50 500 433
PacifiCor 250% 1 4 ublic Service Enterprise
o rer g wm PRI e e w W
PacifiCorp 6.250% 10/15/37 125 178 u r'c elrnv ice Enterprise 1600% 1 A7
Pac@ﬁCorp 6'3502/" 7/15/38 75 109 Pu(gaecqupner(;y Inc. 52320/2 3;122(2) 388 208
PacifiCorp 6.000% 1/15/39 300 425 Puget Energy Inc. 3.650% 5/15/25 400 431
PacifiCorp 4.100% 2N1/42 200 235 Puget Energy Inc. 4.100% 6/15/30 100 12
PacifiCorp 4.125% 1/15/49 100 120 Puget Sound Energy Inc.  6.274% 3/15/37 125 176
Pac!f!Corp 4‘1500/0 2/15/50 200 243 Puget Sound Energy Inc.  5.757% 10/1/39 125 172
PacifiCorp 8.300% 3/15/51 100 107 Puget Sound Energy Inc. ~ 4.300% 5/20/45 100 123
PECO Energy Co. 2.375% 9/15/22 300 306 Puget Sound Energy Inc.  4.223% 6/15/48 125 153
PECO Energy Co. 3.900% 3/1/48 75 89 Pu o
get Sound Energy Inc.  3.250% 9/15/49 90 96
PECO Energy Co. 2.800% 6/15/50 200 199 San Diego Gas & Electric
Piedmont Natural Gas Co. Co. 2.500% 5/15/26 250 265
Alnc. 3.500% 6/1/29 110 121 San Diego Gas & Electric
Piedmont Natural Gas Co. Co. 1.700% 10/1/30 500 483
Inc. 4.650% 8/1/43 50 61 San Diego Gas & Electric
Piedmont Natural Gas Co. Co. 4.500% 8/15/40 100 124
Inc. 3.640% N/46 75 81 San Diego Gas & Electric
Piedmont Natural Gas Co. Co. 3.750% 6/1/47 75 36
Inc. 3.350% 6/1/50 100 103 San Diego Gas & Electric
Pinnacle West Capital 9
Corp. 1.300% 6/15/25 200 201 Saiobiego Gas & Electric 4.150% 8/15/48 75 o1
Potomac Electric Power Co. 3.320% 4/15/50 100 106
o Co. Electric P 6.500% T5/37 250 367 Sempra Energy 2.875% 10/1/22 100 102
o(t:%r_“ac ectric Power 4150% 31543 150 180 Sempra Energy 2.900% 2/1/23 100 104
PPL Caoital Funding | 4.200% 6/15/22 25 26 Sempra Energy 4.050% 12/1/23 100 107
pital Funding Inc. . o o
PPL Capital Funding Inc. ~ 3.500% 12/1/22 115 119 Sempra Energy 3.750% 11/15/25 424 466
0
PPL Capital Funding Inc. ~ 3.400% 6/1/23 100 105 Sempra Energy 3.250% 6/15/27 150 163
0
PPL Capital Funding Inc. ~ 3.950% 3/15/24 50 54 Sempra Energy 3.400% 211/28 200 220
p g K
PPL Capital Funding Inc. ~ 3.100% 5/15/26 100 108 Sempra Energy 3.800% 2/1/38 200 223
0
PPL Capital Funding Inc. ~ 5.000% 3/15/44 200 263 Sempra Energy 6.000% 10/15/39 150 209
) . Sempra Ener 4.000% 2/1/48 175 196
PPL Electric Utilities Corp.  6.250% 5/15/39 100 145 empra Energy
. e Pacific Power Co. 2.600% 5/1/26 100 106
PPL Electric Utilities Corp.  4.125% 6/15/44 50 60 Sierra ‘rower L0
PPL Electric Utilities Corp.  4.150% 10/1/45 155 187 Soé‘éhem California Edison 845% 222 » "
PPL Electric Utilities Corp.  3.950% 6/1/47 75 89 Soutﬁern California Edison ’
Progress Energy Inc. 7.000% 10/30/31 119 164 Co. 3.400% 6/1/23 75 79
Progress Energy Inc. 6.000% 12/1/39 125 172 Southern California Edison
PSEG Power LLC 3.850% 6/1/23 125 133 Co. 3.500% 10/1/23 175 185
PSEG Power LLC 8.625% 4/15/31 96 148 Southern California Edison
Public Service Co. of Co. 1.100% 4/1/24 200 201
Colorado 3.700% 6/15/28 75 85 Southern California Edison
Public Service Co. of Co. 3.700% 8/1/25 150 163
Colorado 1.900% 1/15/31 100 99 Southern California Edison
Public Service Co. of Co. 3.650% 3/1/28 100 110
Colorado 1.875% 6/15/31 200 199 Southern California Edison
Public Service Co. of Co. 4.200% 3/1/29 75 85
Colorado 3.600% 9/15/42 175 198 Southern California Edison
Public Service Co. of Co. 6.650% 4/1/29 75 93
Colorado 4.100% 6/15/48 75 92 Southern California Edison
Public Service Co. of Co. 2.850% 8/1/29 275 286
Colorado 2.700% 1/15/51 100 99 Southern California Edison
Public Service Co. of New Co. 2.250% 6/1/30 300 296
Hampshire 3.500% 11/1/23 50 53 Southern California Edison
Public Service Co. of New Co. 2.500% 6/1/31 200 201
Hampshire 3.600% 7/1/49 75 85 Southern California Edison
Public Service Electric and Co. 5.750% 4/1/35 75 97
Gas Co. 3.000% 5/15/25 80 86 Southern California Edison
Public Service Electric and Co. 5.350% 7/15/35 200 250
Gas Co. 2.250% 9/15/26 250 262 Southern California Edison
Public Service Electric and Co. 5.625% 2/1/36 125 159
Gas Co. 3.000% 5/15/27 75 81 Southern California Edison
Public Service Electric and Co. 5.500% 3/15/40 100 125
Gas Co. 3.200% 5/15/29 70 77 Southern California Edison
Public Service Electric and Co. 4.500% 9/1/40 275 316
Gas Co. 2.450% 1/15/30 50 52 Southern California Edison
Public Service Electric and Co. 4.050% 3/15/42 208 224
Gas Co. 3.800% 3/1/46 250 294 Southern California Edison
Public Service Electric and Co. 3.900% 3/15/43 100 105
Gas Co. 3.850% 5/1/49 200 237
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Southern California Edison Tucson Electric Power Co.  3.050% 3/15/25 50 54
Co. o _ 4.000% 4/1/47 335 353 Union Electric Co. 3.500% 4/15/24 250 268
Southern California Edison . Union Electric Co. 2.950% 3/15/30 500 537
< COH Calfornia Edi 4.125% 3/1/48 350 374 Union Electric Co. 2.150% 3/15/32 200 201
outhern California Edison Union Electric Co. 8.450% 3/15/39 150 257
Soi?ﬁern Calfornia Edison 4.875% 31749 100 19 Union Electric Co. 3.650% 4/15/45 125 141
Co. 3.650% 2/1/50 500 501 Un!on Electr!c Co. 4.000% 4/1/48 275 326
Southern California Edison Union Electric Co. 3.250% 10/1/49 100 107
Co. 3.650% 6/1/51 200 201 \/.eol.ia. Environ‘nement SA 6.750% 6/1 /38 39 57
Southern California Gas Virginia Electric and Power .
Co. 2.600% 6/15/26 405 431 y Co. et and 3.450% 2/15/24 50 53
Southern California Gas irginia Electric and Power
Co. 2.550% 2/1/30 150 155 y Co. Eloatric and P 2.950% 11/15/26 75 81
Southern California Gas Irginia Electric and Power
Southern California G irginia Electric and Power
Co o Aromatas e 6/1/48 75 % ; Co. e 3.800% 4/1/28 150 170
Southern California Gas Irginia Electric and Power
Southern Co. 3.250% 7/1/26 350 380 V'rg'”'a Electric and Power 6.000% 15136 125 3
Southern Co. 1.750% 3/15/28 300 297 Virgi‘;ia reetic and Power 20 115/
Southern Co. 4.250% 7/1/36 200 232 Co. 6.000% 5/15/37 150 209
Southern Co. 4.400% 7/1/46 360 422 Virgini -
K irginia Electric and Power
Southern Co. 4.0000/0 1/15/51 300 318 Co. 6.350% 11/30/37 50 73
gout:ern EO. . Conital 3.750% 9/1 5/51 200 202 Virginia Electric and Power
outhern Co. Gas Capita Co. 4.000% 1/15/43 400 467
< COi:p- Co. Gas Canital 3.250% 6/15/26 75 81 Virginia Electric and Power
outhern Co. Gas Capita Co. 4.450% 2/15/44 475 588
S Coi:p. Co. Gas Canital 1.760% 1/15/31 500 475 Virginia Electric and Power
outhern Co. Gas Capita Co. 4.200% 5/15/45 75 90
< COI:D- Co. Gas Canital 5.875% 3/15/41 75 104 Virginia Electric and Power
outhern Co. Gas Capita Co. 4.000% 11/15/46 100 118
Corp. ) 4.400% 6/1/43 50 60 Virginia Electric and Power
Southern Co. Gas Capital . Co. 3.800% 9/15/47 100 115
S Coi:pA Co. Gas Capital 3.950% 10/1/46 100 m Virginia Electric and Power
outhern Co. Gas Capita Co. 4.600% 12/1/48 175 226
Corp. 4.400% 5/30/47 100 18 Virginia Electric and Power ’
Southern Power Co. 4.150% 12/1/25 100 112 Co. 3.300% 12/1/49 210 226
Southern Power Co. 5.150% 9/15/41 100 122 Washington Gas Light Co.  3.796% 9/15/46 100 114
Southern Power Co. 5.250% 7/15/43 50 61 Wiashington Gas Light Co. 3.650% 9/15/49 30 34
Southern Power Co. 4.950% 12/15/46 75 90 WEC Energy Group Inc. 0.550% 9/15/23 500 500
Southwest Gas Corp. 3.700% 4/1/28 50 56 WEC Energy Group Inc.  3.550% 6/15/25 168 183
Southwest Gas Corp. 3.800% 9/29/46 75 81 WEC Energy Group Inc. ~ 1.375% 10/15/27 500 489
Southwest Gas Corp. 4.150% 6/1/49 25 28 Wisconsin Electric Power
Southwestern Electric Co. 2.050% 12/15/24 100 105
Power Co. 2.750% 10/1/26 100 106 Wisconsin Electric Power
Southwestern Electric Co. 4.300% 10/15/48 100 125
Power Co. 4.100% 9/15/28 100 114 Wisconsin Power and
Southwestern Electric Light Co. 6.375% 8/15/37 100 143
Power Co. 6.200% 3/15/40 75 105 Wisconsin Power and
Southwestern Electric Light Co. 3.650% 4/1/50 50 57
Power Co. 3.900% 4/1/45 200 220 Xcel Energy Inc. 3.300% 6/1/25 325 350
Southwestern Electric . Xcel Energy Inc. 3.350% 12/1/26 75 82
< PO\i:VGF Co. b 3.850% 2/1/48 325 357 Xcel Energy Inc. 4.000% 6/15/28 75 85
outhwestern Public Xcel Energy Inc. 2.600% 12/1/29 200 209
Soifi:‘\’/'f;gr’n Public 3.300% 6/15/24 165 175 Xcel Energy Inc. 3.400% 6/1/30 250 275
Service Co. 4.500% 8/15/41 100 123 Xcel Energy Inc. 3.500% 12/1/49 100 108
Southwestern Public 115,268
1 0
Soifi:‘\’/:/‘;z;fn Public 3.400% 8/15/46 275 296 Total Corporate Bonds (Cost $1,287,620) 1,402,632
Service Co. 3.700% 8/15/47 75 84 Sovereign Bonds (3.9%)
Southwestern Public African Development
Service Co. 4.400% 11/15/48 275 345 Bank 1.625% 9/16/22 400 407
Southwestern Public African Development
Service Co. 3.750% 6/15/49 75 87 Bank 2.125% 11/16/22 700 718
Southwestern Public African Development
Service Co. 3.150% 5/1/50 100 105 Bank 3.000% 9/20/23 275 291
Tampa Electric Co. 4.100% 6/15/42 50 58 African Development
Tampa Electric Co. 4.350% 5/15/44 50 60 Bank 0.875% 3/23/26 600 599
Tampa Electric Co. 4.300% 6/15/48 75 92 Asian Development Bank  1.875% 7/19/22 600 611
Tampa Electric Co. 4.450% 6/15/49 125 158 Asian Development Bank  1.750% 9/13/22 1,100 1,120
Tampa Electric Co. 3.625% 6/15/50 50 56 Asian Development Bank  1.625% 1/24/23 200 204
Toledo Edison Co. 6.150% 5/15/37 75 102 Asian Development Bank  2.750% 3/17/23 1,000 1,042
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Asian Development Bank  0.250% 7/14/23 1,300 1,298 European Investment
Asian Development Bank  0.250% 10/6/23 600 598 Bank 0.250% 9/15/23 1,750 1,746
Asian Development Bank  2.625% 1/30/24 1,000 1,056 European Investment
Asian Development Bank ~ 0.375% 6/11/24 1,200 1,196 : Bank estmont 3.125% 12/14/23 500 533
Asian Development Bank  1.500% 10/18/24 500 515 uropean Investmen
Asian Development Bank  2.000% 1/22/25 300 314 Bank 3.250% 1/29/24 810 869
Asian Development Bank ~ 0.625% 4/29/25 700 698 Eutopean Investment 5% —— 530 561
Asian Development Bank  0.375% 9/3/25 1,000 984 European Investment ’
Asian Development Bank 0.500% 2/4/26 850 3836 Bank 2.250% 6/24/24 550 578
Asian Development Bank  2.000% 4/24/26 100 105 European Investment
Asian Development Bank  2.625% 1/12/27 200 217 Bank 2.500% 10/15/24 276 293
Asian Development Bank  2.375% 8/10/27 275 295 European Investment
Asian Development Bank  6.220% 8/15/27 100 128 Bank 1.875% 2/10/25 1,050 1,096
Asian Development Bank  2.500% 11/2/27 673 728 European Investment
Asian Development Bank  1.250% 6/9/28 210 210 Bank 1.625% 3/14/25 100 104
Asian Development Bank  5.820% 6/16/28 148 192 European Investment
Asian Development Bank ~ 3.125% 9/26/28 130 146 : Bank estmont 0.625% 7/25/25 1,600 1,594
Asian Development Bank  1.750% 9/19/29 200 206 uropean Investmen 0
Asian Development Bank ~ 1.875% 1/24/30 200 207 Eu?g;:an vestmont 0.375% 1215/25 2,000 1,963
As!an Development Bank  0.750% 10/8/30 500 468 Bank 0.375% 3/26/26 1,000 978
Asian Development Bank  1.500% 3/4/31 500 501 European Investment
Asian Infrastructure Bank 2.375% 5/24/27 225 241
Investment Bank 0.250% 9/29/23 500 499 European Investment
Asian Infrastructure Bank 0.625% 10/21/27 500 484
Investment Bank 2.250% 5/16/24 500 525 European Investment
Asian Infrastructure . Bank 1.625% 10/9/29 126 128
I_nvestment Bank 0.500% 5/28/25 400 396 European Investment
Asian Infrastructure . Bank 0.875% 5/17/30 200 191
Investment Bank 0.500% 1/27/26 600 590 European Investment
Canada 2.000% 11/15/22 570 584 Bank 0.750% 9/23/30 500 469
Canada 1.625% 1/22/25 550 569 European Investment
Canada 0.750% 5/19/26 800 795 Bank 1.250% 2/14/31 500 489
Corp. Andina de Fomento 2.750% 1/6/23 125 129 European Investment
Corp. Andina de Fomento 2.375% 5/12/23 100 103 Bank 4.875% 2/15/36 325 448
Corp. Andina de Fomento  3.750% 11/23/23 925 986 Export Development
Council of Europe Canada 1.750% 7/18/22 580 589
Development Bank 1.750% 9/26/22 150 153 Export Development
Council of Europe Canada 2.500% 1/24/23 40 41
Development Bank 2.625% 2/13/23 425 441 Export Development
Council of Europe Canada 1.375% 2/24/23 1,000 1,019
Development Bank 0.250% 6/10/23 100 100 Export Development
Council of Europe Canada 2.625% 2/21/24 250 264
Development Bank 0.250% 10/20/23 500 499 Export-Import Bank of
Council of Europe Korea 3.000% 11/1/22 400 414
Development Bank 1.375% 2/27/25 200 205 Export-Import Bank of
European Bank for Korea 3.625% 11/27/23 200 215
Reconstruction & Export-Import Bank of
Development 2.750% 3/7/23 925 963 Korea 4.000% 1/14/24 650 706
European Bank for Export-Import Bank of
Reconstruction & Korea 2.625% 5/26/26 200 214
Development 0.250% 7/10/23 200 200 Export-Import Bank of
European Bank for Korea 1.250% 9/21/30 500 477
Reconstruction & Export-Import Bank of
Development 1.625% 9/27/24 270 279 Korea 2.500% 6/29/41 350 348
European Bank for FMS Wertmanagement ~ 2.000% 8/1/22 470 479
Reconstruction & FMS Wertmanagement  2.750% 3/6/23 300 312
Development 1.500% 2/13/25 100 103 Hydro-Quebec 8.050% 717124 325 394
European Bank for Inter-American
gzggg[ﬁgﬂ?n & 0.500% 519725 100 % Development Bank 3.000% 9/26/22 500 517
European Bank for InterAmerican
R ° Development Bank 2.500% 1/18/23 1,025 1,061
econstruction & InterArmerican
Development 0.500% 11/25/25 500 493 Development Bank 0.500% 5/24/23 400 402
European Bank for InterArmerican ’
R ructon & 0.500% 1128126 500 49  Development Bank3.000% 10/4/23 625 662
nterAmerican
Euéc;;;ekan Investment 13759 9/6/22 720 730 | tDeerop.mem Bank 0.250% 11/15/23 1,000 997
nterAmerican
Eué%ﬁekan Investment 5 500% 3/15/23 600 623 | Dexelopment Bank 2.625% 1/16/24 150 158
nterAmerican
Eué%;;ekan Investment 1375% 5/15/23 600 612 | tDeeroplment Bank 3.000% 2/21/24 900 960
nterAmerican
Eutopean Investment 5% 8/15/23 800 843 Development Bank ~ 2.125% 11526 1,00 1,156
Inte~American
Development Bank 1.750% 3/14/25 200 208
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Inte-American International Bank for
Development Bank 0.875% 4/3/25 500 503 Reconstruction &
Inter-American Development 0.875% 5/14/30 400 381
Development Bank 7000% 6/15/25 134 166 International Bank for
InterAmerican Reconstruction &
Development Bank 0.625% 7/15/25 1,300 1,295 Development 0.750% 8/26/30 800 751
Inte-American International Bank for
Development Bank 0.875% 4/20/26 500 500 Reconstruction &
Inter-American Development 1.250% 2/10/31 650 635
Development Bank 2.000% 6/2/26 750 789 International Bank for
Inte-American Reconstruction &
Development Bank 2.000% 7/23/26 100 105 Development 4.750% 2/15/35 250 334
Inter-American International Finance
Development Bank 2.375% 77127 450 482 Corp. 2.000% 10/24/22 200 205
Inte-American International Finance
Development Bank 0.625% 9/16/27 800 775 Corp. 2.875% 7/31/23 575 605
Inter-American International Finance
Development Bank 3.125% 9/18/28 875 984 Corp. 1375% 10/16/24 200 205
InterAmerican International Finance
Development Bank 1.125% 1/13/31 350 338 Corp. 0.375% 7/16/25 400 394
Inter-American International Finance
Development Bank 3.875% 10/28/41 200 255 Corp. 2.125% 4/7/26 600 635
Inter-American Israel Government Aid
Development Bank 3.200% 8/7/42 100 115 Bond 5.500% 12/4/23 50 56
International Bank for Israel Government Aid
Reconstruction & Bond 5.500% 4/26/24 475 541
Development 2.125% 7/1/22 1,775 1,810 Japan Bank for
International Bank for International
Reconstruction & Cooperation 3.125% 7/20/21 275 275
Development 0.125% 4/20/23 800 798 Japan Bank for
International Bank for International
Reconstruction & Cooperation 2.500% 6/1/22 450 459
Development 1.875% 6/19/23 1,100 1,134 Japan Bank for
International Bank for International
Reconstruction & Cooperation 2.375% 7/21/22 250 256
Development 3.000% 9/27/23 1,125 1,191 Japan Bank for
International Bank for International
Reconstruction & Cooperation 2.375% 11/16/22 540 555
Development 0.250% 11/24/23 700 698 Japan Bank for
International Bank for International
Reconstruction & Cooperation 1.750% 1/23/23 500 511
Development 2.500% 3/19/24 1,100 1,161 Japan Bank for
International Bank for International
Reconstruction & Cooperation 0.625% 5/22/23 200 201
Development 1.500% 8/28/24 695 716 Japan Bank for
International Bank for International
Reconstruction & Cooperation 3.250% 7/20/23 300 317
Development 2.500% 11/25/24 750 798 Japan Bank for
International Bank for International
Reconstruction & Cooperation 3.375% 7/31/23 100 106
Development 1.625% 1/15/25 200 207 Japan Bank for
International Bank for International
Reconstruction & Cooperation 0.375% 9/15/23 600 599
Development 0.625% 4/22/25 1,500 1,496 Japan Bank for
International Bank for International
Reconstruction & Cooperation 3.375% 10/31/23 400 427
Development 0.375% 7/28/25 1,500 1,478 Japan Bank for
International Bank for International
Reconstruction & Cooperation 0.500% 4/15/24 500 499
Development 2.500% 7/29/25 1,150 1,231 Japan Bank for
International Bank for International
Reconstruction & Cooperation 3.000% 5/29/24 500 534
Development 0.500% 10/28/25 2,000 1,976 Japan Bank for
International Bank for International
Reconstruction & Cooperation 1.750% 10/17/24 200 207
Development 3.125% 11/20/25 470 517 Japan Bank for
International Bank for International
Reconstruction & Cooperation 2.125% 2/10/25 330 345
Development 0.875% 7/15/26 525 524 Japan Bank for
International Bank for International
Reconstruction & Cooperation 0.625% 7/15/25 400 395
Development 2.500% 11/22/27 350 379 Japan Bank for
International Bank for International
Reconstruction & Cooperation 2.750% 1/21/26 442 476
Development 0.750% 11/24/27 900 877 Japan Bank for
International Bank for International
Reconstruction & Cooperation 2.375% 4/20/26 200 212
Development 1.750% 10/23/29 200 206
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Japan Bank for ®  Landwirtschaftliche
Intematio_nal Rentenbank 0.875% 9/3/30 500 473
Cooperation 2.250% 11/4/26 200 21 Nordic Investment Bank 1.375% 10/17/22 200 203
Jalpan Bank foT Nordic Investment Bank  0.375% 5/19/23 200 200
nternationa Nordic Investment Bank ~ 2.875% 7/19/23 200 210
| Coogera;?” 2875% 7121127 200 218 Nordic Investment Bank ~ 2.250% 5/21/24 200 210
A e rational Nordic Investment Bank ~ 0.375% 9/11/25 600 590
Cooperation 2.750% 11/16/27 3800 869 Nordic Inye§tment Bank 0.500% 1/21/26 200 197
8 Japan Bank for 9 Qesterreichische
International Kontrollbank AG 1.625% 9/17/22 400 407
Cooperation 3.250% 7/20/28 300 337 9 Qesterreichische
8 Japan Bank for Kontrollbank AG 2.875% 3/13/23 500 522
International 10 Qesterreichische
Cooperation 3.500% 10/31/28 350 400 Kontrollbank AG 3.125% 11/7/23 200 213
8  Japan Bank for 0 Qesterreichische
International Kontrollbank AG 1.500% 2/12/25 100 103
Cooperation 1.250% 1/21/31 500 482 10 Qesterreichische
8  Japan International Kontrollbank AG 0.375% 9/17/25 500 491
Cooperation Agency 2.750% 4/27/27 300 324 10 Qesterreichische
8  Japan International Kontrollbank AG 0.500% 2/2/26 500 491
Cooperation Agency 1.750% 4/28/31 200 201 2 Oriental Republic of
7 Kingdom of Jordan AID 3.000% 6/30/25 200 216 Uruguay 4.375% 10/27/27 150 173
Korea Development Bank  3.000% 9/14/22 400 412 Province of Alberta 2.200% 7/26/22 400 408
Korea Development Bank  3.375% 3/12/23 700 734 Province of Alberta 3.350% 11/1/23 375 400
Korea Development Bank  3.750% 1/22/24 500 540 Province of Alberta 2.950% 1/23/24 300 319
Korea Development Bank  2.125% 10/1/24 200 210 Province of Alberta 1.875% 11/13/24 450 468
Korea Development Bank  1.625% 1/19/31 400 393 Province of Alberta 1.000% 5/20/25 485 488
9 Kreditanstalt fuer Province of Alberta 3.300% 3/15/28 250 280
Wiederaufbau 1.750% 8/22/22 1,600 1,629 Province of Alberta 1.300% 7/22/30 500 431
Kreditanstalt fuer Province of British
Wiederaufbau 2.000% 10/4/22 950 972 Columbia 2.000% 10/23/22 200 205
Kreditanstalt fuer Province of British
Wiederaufbau 2.375% 12/29/22 950 981 Columbia 1.750% 9/27/24 225 233
Kreditanstalt fuer Province of British
Wiederaufbau 2.125% 1/17/23 1,025 1,055 Columbia 2.250% 6/2/26 300 318
Kreditanstalt fuer Province of Manitoba 2.100% 9/6/22 150 153
Wiederaufbau 1.625% 2/15/23 1,200 1,227 Province of Manitoba 2.600% 4)16/24 150 158
Kreditanstalt fuer Province of Manitoba 2.1256% 6/22/26 90 94
Wiederaufbau 0.250% 4/25/23 600 600 Province of New
Kreditanstalt fuer . Brunswick 2.500% 12/12/22 95 98
W{ederaufbau 0.250% 10/19/23 800 798 Province of New
Kreditanstalt fuer . Brunswick 3.625% 2/24/28 105 120
‘ V\é'_fdeffulit;au 2.625% 2/28/24 400 423 Province of Ontario 2.200% 10/3/22 400 410
redtanstat fuer Province of Ontario 3.400% 10/17/23 760 811
0
Krg:f:gfa‘ﬁi:r 0.250% s/ef24 700 696 Province of Ontario 3.050% 1/29/24 250 266
Wiederaufbau 1375% 8/5/24 900 923 Prov!nce of Ontar!o 3.200% 5/16/24 150 161
Kreditanstalt fuer Province of Ontario 2.500% 4/27/26 250 267
Wiederaufbau 2.500% 11/20/24 1,800 1,914 Erovince 0}‘ 8mar!0 2.300% 6/1/5§26 900 954
Kreditanstalt fuer rovince of Ontario 2.000% 10/2/29 585 604
Wiederaufbau 2.000% 5/2/25 150 157 Province of Ontario 1.125% 10/7/30 500 475
Kreditanstalt fuer Province of Ontario 1.600% 2/25/31 600 592
Wiederaufbau 0.375% 7/18/25 1,500 1,480 Province of Quebec 2.625% 2/13/23 425 441
Kreditanstalt fuer Province of Quebec 1.5600% 2/11/25 441 453
Wiederaufbau 0.625% 1/22/26 1,000 991 Province of Quebec 0.600% 7/23/25 500 496
Kreditanstalt fuer . Province of Quebec 2.500% 4/20/26 200 214
‘ Vz'_fdefftit;au 2.875% 4/3/28 500 554 Province of Quebec 2.750% 412/27 850 923
reditanstalt fuer . o
WS mes  owms me we  fomedlam mensmm oo oo
Kreditanstalt fuer . : >
Wiederaufbau 0.000% 4/18/36 400 302 Prov!nce of Quebec 1.900% 4/21/31 1,700 1,732
Kreditanstalt fuer Province of Saskatchewan 8.500% 7/15/22 58 63
Wiederaufbau 0.000% 6/29/37 200 147 Republic of Chile 2.250% 10/30/22 175 179
Landwirtschaftliche Republic of Chile 3.125% 1/21/26 485 525
Rentenbank 3.125% 11/14/23 100 106 Republic of Chile 3.240% 2/6/28 460 501
Landwirtschaftliche Republic of Chile 2.450% 1/31/31 200 204
Rentenbank 2.000% 1/13/25 850 889 Republic of Chile 2.550% 1/27/32 200 204
Landwirtschaftliche Republic of Chile 3.500% 1/25/50 675 709
Rentenbank 0.500% 5/27/25 400 396 Republic of Chile 3.100% 1/22/61 500 479
Landwirtschaftliche . Republic of Colombia 4.000% 2/26/24 200 212
] Rg”t_et”bi”]fﬂ_ X 2.375% 6/10/25 475 505 Republic of Colombia 8.125% 5/21/24 100 18
andwirtschaftliche . h
Republic of Colombia 4.500% 1/28/26 322 352
0
Laizcvtier:sk::ig;nche 1.780% 7127126 275 286 Republic of Colombia 3.875% 4/25/27 365 387
Rentenbank 2.500% 11/15/27 250 270 Republic of Colombia 4.500% 3/15/29 450 491
Republic of Colombia 3.000% 1/30/30 200 196
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Republic of Colombia 3.125% 4/15/31 200 196 Republic of Philippines 3.950% 1/20/40 700 778
Republic of Colombia 3.250% 4/22/32 500 489 Republic of Philippines 3.700% 3/1/41 400 432
Republic of Colombia 10.375% 1/28/33 77 115 Republic of Philippines 3.700% 2/2/42 350 378
Republic of Colombia 7375% 9/18/37 300 394 Republic of Philippines 2.950% 5/5/45 500 483
Republic of Colombia 6.125% 1/18/41 125 148 Republic of Philippines 2.650% 12/10/45 200 185
Republic of Colombia 5.625% 2/26/44 475 537 Republic of Philippines 3.200% 7/6/46 500 502
Republic of Colombia 5.000% 6/15/45 665 707 Republic of Poland 3.000% 3/17/23 325 340
Republic of Colombia 5.200% 5/15/49 350 383 Republic of Poland 3.250% 4/6/26 500 551
Republic of Colombia 4.125% 5/15/51 400 379 2 Republic of Uruguay 4.500% 8/14/24 303 329
Republic of Colombia 3.875% 2/15/61 400 358 2 Republic of Uruguay 4.375% 1/23/31 387 451
Republic of Hungary 5.375% 2/21/23 400 432 2 Republic of Uruguay 7625% 3/21/36 195 298
Republic of Hungary 5.750% 11/22/23 400 449 2 Republic of Uruguay 4.125% 11/20/45 300 354
Republic of Hungary 5.375% 3/25/24 350 395 2 Republic of Uruguay 5.100% 6/18/50 765 1,002
Republic of Hungary 7625% 3/29/41 290 476 2 Republic of Uruguay 4.975% 4/20/55 500 646
Republic of Indonesia 2.950% 1/11/23 425 440 State of Israel 3.150% 6/30/23 400 422
Republic of Indonesia 4.100% 4/24/28 200 226 State of Israel 2.875% 3/16/26 200 216
Republic of Indonesia 4.750% 2/11/29 425 499 State of Israel 3.250% 1/17/28 300 331
Republic of Indonesia 3.400% 9/18/29 200 216 State of Israel 2.500% 1/15/30 200 210
Republic of Indonesia 2.850% 2/14/30 200 208 State of Israel 2.750% 7/3/30 600 642
Republic of Indonesia 3.850% 10/15/30 200 223 7 State of Israel 5.500% 9/18/33 100 141
Republic of Indonesia 4.750% 7/18/47 200 238 State of Israel 4.500% 1/30/43 200 249
Republic of Indonesia 4.350% 1/11/48 725 823 State of Israel 4.125% 1/17/48 250 301
Republic of Indonesia 3.700% 10/30/49 200 210 State of Israel 3.375% 1/15/50 475 509
Republic of Indonesia 4.200% 10/15/50 430 489 State of Israel 3.875% 7/3/50 400 463
Republic of Indonesia 3.050% 3/12/51 400 397 State of Israel 4.500% 4/3/20 200 253
Republic of Indonesia 4.450% 4/15/70 200 236 Svensk Exportkredit AB 2.000% 8/30/22 190 194
Republic of Italy 6.875% 9/27/23 590 668 Svensk Exportkredit AB 1.625% 11/14/22 200 204
Republic of Italy 0.875% 5/6/24 500 498 Svensk Exportkredit AB 2.875% 3/14/23 195 204
Republic of Italy 2.375% 10/17/24 475 494 Svensk Exportkredit AB 0.375% 3/11/24 800 797
Republic of Italy 1.250% 2/17/26 500 493 Svensk Exportkredit AB 0.375% 7/30/24 500 497
Republic of Italy 2.875% 10/17/29 400 416 Svensk Exportkredit AB 0.625% 5/14/25 500 497
Republic of Italy 5.375% 6/15/33 475 598 Svensk Exportkredit AB 0.500% 8/26/25 800 789
Republic of Italy 4.000% 10/17/49 500 550 United Mexican States 3.600% 1/30/25 510 560
Republic of Italy 3.875% 5/6/51 600 646 United Mexican States 3.900% 4/27/25 400 443
Republic of Korea 3.875% 9/11/23 200 215 United Mexican States 4.125% 1/21/26 445 502
Republic of Korea 5.625% 11/3/25 100 119 United Mexican States 4.150% 3/28/27 800 905
Republic of Korea 2.750% 1/19/27 1,000 1,081 United Mexican States 3.750% 1/11/28 675 737
Republic of Korea 3.875% 9/20/48 125 158 United Mexican States 4.500% 4/22/29 950 1,075
Republic of Panama 4.000% 9/22/24 200 218 United Mexican States 3.250% 4/16/30 700 724
Republic of Panama 3.750% 3/16/25 207 225 United Mexican States 8.300% 8/15/31 220 327
Republic of Panama 7.125% 1/29/26 168 209 United Mexican States 4.750% 4/27/32 600 687
Republic of Panama 8.875% 9/30/27 238 329 United Mexican States 7.500% 4/8/33 100 141
Republic of Panama 3.875% 3/17/28 460 506 United Mexican States 6.050% 1/11/40 883 1,108
Republic of Panama 9.375% 4/1/29 300 444 United Mexican States 4.280% 8/14/41 500 525
Republic of Panama 2.252% 9/29/32 500 480 United Mexican States 4.750% 3/8/44 765 846
Republic of Panama 6.700% 1/26/36 292 397 United Mexican States 5.550% 1/21/45 510 617
Republic of Panama 4.500% 4/16/50 810 922 United Mexican States 4.600% 1/23/46 600 646
Republic of Panama 4.300% 4/29/53 400 443 United Mexican States 4.350% 1/15/47 760 794
Republic of Panama 4.500% 4/1/56 700 794 United Mexican States 4.600% 2/10/48 455 489
Republic of Panama 3.870% 7/23/60 700 715 United Mexican States 4.500% 1/31/50 600 638
Republic of Peru 7.350% 7/21/25 225 276 United Mexican States 5.000% 4/27/51 550 626
Republic of Peru 2.392% 1/23/26 200 206 United Mexican States 3.771% 5/24/61 850 792
Republic of Peru 2.783% 1/23/31 900 916 United Mexican States 5.750% 10/12/10 342 408
Republic of Peru 8.750% 11/21/33 645 1,012 Total Sovereign Bonds (Cost $182,902) 190,468
Republic of Peru 6.550% 3/14/37 325 447
Republic of Peru 3.300% 3/11/41 200 202 Taxable Municipal Bonds (0.8%)
Republic of Peru 5.625% 11/18/50 475 655 Alabama Economic
Republic of Peru 3.550% 3/10/51 200 208 Settlement Authority
Republic of Peru 3.230% 7/28/21 525 462 Miscellaneous Revenue 3.163% 9/15/25 65 69
Republic of Philippines 9.500% 10/21/24 350 450 American Municipal
Republic of Philippines  10.625% 3/16/25 100 136 Eowef '&F(‘CL Er']eth‘“C o /47 ! o1
Republic of Philippines  5.500% 3/30/26 225 272 power Mﬁi; ovenue 5.939% 115/ 50
Republic of Philippines 3.000% 2/1/28 400 432 Power Inc. Ele(_F))‘[riC
Republic of Philippines 3.750% 1/14/29 400 454 Power & Light Revenue ~ 7499% 2/15/50 50 81
Republic of Philippines 9.500% 2/2/30 300 475 American Municipal
Republic of Philippines 2.457% 5/5/30 200 208 Power Inc. Electric
Republic of Philippines 7.750% 1/14/31 400 591 Power & Light Revenue
Republic of Philippines 1.648% 6/10/31 200 193 (Combination
Republic of Philippines ~ 1.950% 1/6/32 200 197 . HVAdroe'Te‘itxctirOJfCTS) 8.084% 2/15/50 175 329
Republic of Philippines 6.375% 1/15/32 200 275 ay Area 101 Authority
Republic of Philippines 6.375% 10/23/34 550 776 Highway Revenue 2.574% A3 75 79
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Coupon Date ($000) ($000) Coupon Date ($000) ($000)
Bay Area Toll Authority Dallas Area Rapid Transit
Highway Revenue 6.918% 4/1/40 100 150 Sales Tax Revenue 5.999% 12/1/44 100 152
Bay Area Toll Authority Dallas Area Rapid Transit
Highway Revenue 6.263% 4/1/49 250 406 Sales Tax Revenue 5.022% 12/1/48 50 70
Bay Area Toll Authority Dallas Convention Center
Highway Revenue 7.043% 4/1/50 100 174 Hotel Development
Bay Area Toll Authority Corp. Hotel Occupancy
Highway Revenue 6.907% 10/1/50 200 349 Tax Revenue 7.088% 1/1/42 75 105
California General Fund "' Dallas Independent School
Revenue 1.700% 2/1/28 100 101 District GO 6.450% 2/15/35 100 104
California GO 5.700% 11/1/21 250 255 Dallas-Fort Worth
California GO 3.375% 4/1/25 100 109 ';te”f,“‘)”a' Q'&m
California GO 2.650% 4/1/26 75 81 o Aport & Marna - o - 185 -
California GO 3.500% 4/1/28 150 169 Dallas-Fort Worth '
California GO 2.500% 10/1/29 70 74 International Air
e port
California GO 4.500% 4/1/33 190 224 Port, Airport & Marina
California GO 7.500% 4/1/34 350 552 Revenue 3.144% 11/1/45 75 79
California GO 4.600% 4/1/38 300 351 District of Columbia
California GO 7550% 4/1/39 630 1,074 Income Tax Revenue 5.591% 12/1/34 50 65
California GO 7300% 10/1/39 75 120 Diztrgct of CXIULﬂb?a Water
California GO 7.350% 11/1/39 675 1,087 ewer Authority
California GO 7625% 3/1/40 205 345 Ea\;\t/aé:; F,ijz:[‘clfsal Uty 4.814% 1011714 180 213
California GO 7600% 11/1/40 200 349 Crr
District Water Syst
California State University Water Revendo. ' 6.874% 6/1/40 85 123
gollege & University 3.8999% 1/1/47 50 8 Foothill-Eastern
evenue . o 5 N -
Ti tation Corrid
California State University A’sgﬁger?g'ﬁcvayom or
College & University Revenue 4.094% 1/15/49 140 148
Revenue 2.975% 11/1/51 140 143 Georgia Municipal Electric
Central Puget Sound Authority Electric Power
Eﬁgr:%?ﬁ\l/TéiTslstTax & Light Revenue 6.637% a1 /57 242 367
Georgia Municipal Electric
Revenue 5.491% 11/1/39 50 70 . H
) Authority Electric Power
Chicago IL GO 7.045% 11729 45 52 & Light Revenue 6.655% 4/1/57 145 223
Chicago O'Hare Georgia Municipal Electric
Interna_‘uonal A|rpor_t Authority Electric Power
Eort, Airport & Marina 6.395% 140 125 168 & Light Revenue 7.055% 4/1/57 73 108
Chifavge;L(J)e:Hare : ° n Golden State Tobacco
Securitization Corp.
Interna_tional Airpor_t T(?k()::glcgasg't?en?g%t
Port, Airport & Marina Funded Revenue 3.15% 6/1/38 100 104
Revenue 4.472% 1/1/49 75 96 Grand Parkway
Chicago Q‘Hare ] Transportation Corp.
g‘t‘i”‘:‘f“oni'g’r\ﬁori Texas System Highway
ort, Alrpor arina Revenue 3.236% 10/1/52 395 404
Revenue 4.572% 1/1/54 40 53 Great Lakes Water
Chicago Transit Authority Authority Sewage
gzlfsisg gglsefs gix giSposal System Sewer 3.056% 7/1/39 100 0
evenue . o 107
ovenue 6.899% 12/1/40 125 178 Houston TX GO 6.290% 3/1/32 120 151
ooy P:rﬁ’az{r*r‘)%”nf lllinois GO 4.950% 6/1/23 213 227
& Marina Revenue 6.820% 7/1/45 100 156 Illinois GO , 5.100% 6/1/33 1,405 1,652
Commonwealth Financing lll'ZO‘ShSt?teJ.C)lLH'ghway
Authority Appropriations uthority Highway
Revenue 3.807% 6/1/41 105 122 Revenue 6.184% 11734 50 70
Commonwealth Financing Jogigg‘r‘; ?\Aei\gislgzaerweous
Authority Appropriations
Revenue (Plancon Rever_wue 3.985% 1/1/29 150 171
Program 3.864% 6/1/38 100 114 JobsOhio Beverage
gram) /1/! i
Commonwealth of System Miscellaneous
Massachusetts GO 4.200% 12/1/21 65 66 Revenue 4.832% 1/1/35 100 124
Commonwealth of JobsOhio Beverage
Massachusetts GO 5.456% 12/1/39 150 207 System Miscellaneous
Commonwealth of Loii/sg:\(:zs CA Unified Zease Ve * %
M h tts GO 2.514% 7/1/41 450 454 >
Comani?)i?/vzzﬁhif ? Nk School District GO 5.755% 7/1/29 200 251
M husetts GO 2 813% 1/4 29 2 Los Ange\e; CA Unified
Com e of 813% onias ° % School District GO 5.750% 7/1/34 125 169
Massachusetts GO 2.900% 9/1/49 100 106 Los Angeles CA Unified
Cotassachusets b 1/ School District GO 6.758% 711134 200 287
Massachusetts Los Angeles Community
Transportation Fund College District GO 1.606% 8/1/28 100 100
Fuel Sales Tax Revenue  5.731% 6/1/40 50 70 Los Angeles Community .
Connecticut GO 5.090% 10/1/30 175 207 ] Cf;”ege‘ D'SC”'CT GO~ 1.806% 8/1/30 150 150
Connecticut GO 5.850% 3/15/32 200 266 0s Angeles Lommunity
Cook County IL GO 6.229% 11/15/34 50 68 College District GO 2.106% 8/1/32 100 101
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Maturity Amount Value® Maturity Amount Value®
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
Los Angeles County 2 New Jersey Economic
Metropolitan Development Authority
Transportation Authority Appropriations Revenue  7.425% 2/15/29 225 292
Sales Tax Revenue 5.735% 6/1/39 75 100 New Jersey Transportation
Los Angeles County Trust Fund Authority
Public \Norks Financing Appropriations Revenue 4.081% 6/15/39 75 85
(Axggtoerrl‘%hgaggvenue 7.618% 8/1/40 50 81 NeTw JeI'FSG\/dTXin?]pO_I’tatiOn
. O] rust Fund Authority
Los Angeles Department Appropriations Revenue 6.561% 12/15/40 400 597
gf WaterEélﬁ PoyveFE New Jersey Transportation
ystem Electric Power Trust Fund Authority
& Light Revenue 6.574% 7/1/45 100 162 Appropriations Revenue 4.131% 6/15/42 100 114
LosfmgelezDPepartment New Jersey Turnpike
of Water ower Authority Highwa
System Water Revenue  6.603% 7/1/50 100 170 Revenug gnay 7414% 1/1/40 100 164
Maryland Health & Higher New Jersey Turnpike
E\g?hcgﬁg/nalezaltcrllmes éuthority rignway 7.102% 1/1/41 400 640
, evenue A
Hospital, Nursing Home . New York City Transitional ’
y Re\llen:eé\ 3.197% 7/1/50 250 257 Finance Authority
aryland State Future Tax Secured
Transportation Authority Income Tax Revenue 5.767% 8/1/36 150 193
MTranSIr: Revengeh | 5.888% 7/1/43 50 68 New York City Transitional
assachusetts Schoo Finance Authorit
Building Authority Sales Future Tax Securéd
Tax Revenue 5.715% 8/15/39 100 141 Income Tax Revenue 5.572% 11/1/38 75 99
l\/IaBss_ladc_hus;zttsh thogl I New York City Transitional
uilding Authority Sales Finance Authorit
Tax Revenue 3.395% 10/15/40 50 b4 Future Tax Securzd
Massachusetts School Sales Tax Revenue 5.508% 8/1/37 100 134
Building Authority Sales New York City Water &
Tax Revenue 2.950% 5/15/43 100 103 Sewer System Water
Metropolitan Government Revenue 5.750% 6/15/41 50 75
8f Nash]\_/;\\‘IeH& Dlavidson New York City Water &
ounty ote Sewer System Water
Occupgncy Tax Revenue 6.731% 7/1/43 50 74 Revenue 5.952% 6/15/42 50 76
I\/I_e]_tropohtan on Author New York City Water &
ransportation Authority Sewer System Water
Miscellaneous Taxes Revenuey 6.011% 6/15/42 50 77
y F{evenﬁe 7.336% 11/15/39 400 650 New York City Water &
etropolitan Sewer System Water
Transportation Authority Revenuey 5.440% 6/15/43 100 147
MTransnllRevenue 5.871% 11/15/39 50 67 New York City Water &
etropolitan ] Sewer System Water
Transportation Authority Revenue 5.882% 6/15/44 175 271
Transit Revenue 5.175% 11/15/49 175 236 New York NY GO 5517% 10/1/37 50 63
'VleAT_rOpO“ta; VXaS_h'ﬂgton New York NY GO 6.271% 12/1/37 100 144
D'&ﬁg?%”uéoggty New York State Dormitory
h Authority College &
0
MHt'ghWﬁtV R‘f‘/r/e?ue 7462% 10/1/46 85 145 University Revenue 3.142% 7/1/43 260 269
%églg?nlaiirlm gi(setrrict of New York State Dormitory
Greater Chicago GO 5.720% 12/1/38 100 141 guthority IncomeTax o 211539 50 -
Miami-Dade County FL . ’
Aviation Port, Airport & New York State Dormitory
Marina Revenue 4.280% 10/1/41 125 139 puthority IncomeTax g0 31539 100 131
Miami-Dade County FL . ’
Water & Sewer Water New York State Dormitory
Revenue 3.490% 101/42 75 81 guthority IncomeTax 0o 543 50 -
Michigan Finance New York State Dormi '
Authority Health, eAvt/Hﬁémytigseormltory
Hospital, Nursing Home g
Revenue 3.084% 12/1/34 75 81 (Appropriation) Revenue 2.202% 3/15/34 200 202
L . New York State Thruway
Michigan Finance : :
Authority Health, Authority Highway 9
Hospital, Nursing Home Revenue 2.900% 1/1/35 85 91
Revenue 3.384% 12/1/40 200 219 N%jﬁé'ﬁﬁﬁg mf:;’vay
Michigan State University
College & University Revenue 3.500% 1/1/42 50 53
Revenue 4.496% 8/15/48 50 58 Ne[% Yg[gpﬁist %@%ﬂ
L . o Vi .
m::z:jr‘iplzleg\?h o 5.245% nnssa 80 65 Income Tax Revenue  3.900% 3/15/33 100 13
Educational Facilities Nels/\(/ezglrlgpsr;aetft%rg%n
Authority College & :
University Revenue 3.229% 5/15/50 100 110 . '”ioneTaTX ﬁe"e””e 5.770% 3115/39 150 187
Missouri Health & O poxas onvay
h L uthority Highway
Educational Facilities Revenue 3.011% 1/1/43 50 51
Authority College & ’ °
University Revenue 3.652% 8/15/57 100 19
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Maturity Amount Value® Maturity Amount Value®
Coupon Date ($000) ($000) Coupon Date ($000) ($000)
North Texas Tollway Port Authority of New York
Authority Highway & New Jersey Port,
Revenue 6.718% 1/1/49 150 248 Airport & Marina
Ohio State Un[vers[ty Revenue 4.458% 10/1/62 550 722
College & University Port Authority of New York
Revenue 4.910% 6/1/40 100 134 & New Jersey Port,
Ohio State University Airport & Marina
College & University Revenue 4.810% 10/15/65 100 137
Revenue 4.800% 6/1/11 100 142 Port Authority of New York
Ohio State University & New Jersey Port,
General Receipts Airport & Marina
CoHege & University Revenue 3.287% 8/1/69 100 106
Revenue 3.798% 12/1/46 100 119 Port of Morrow OR
Ohio Turnpike & Nuclear Revenue 2.543% 9/1/40 100 99
Infrastructure Regional Transportation
Commission Highway District Sales Tax
Revenue 3.216% 2/15/48 75 77 Revenue 5.844% 11/1/50 100 161
Ohio Water Development Riverside County CA
Authority Water Appropriations Revenue 3.818% 2/15/38 50 56
Pollution Control Loan Rutgers State University
Fund Water Revenue 4.879% 12/1/34 75 90 of New Jersey College
Oregon Department of & University Revenue 5.665% 5/1/40 50 68
Transportation Fuel Rutgers State University
Sales Tax Revenue 5.834% 11/15/34 150 209 of New Jersey Co||ege
Oregon GO 5.762% 6/1/23 107 116 & University Revenue 3.270% 5/1/43 25 27
Oregon GO 5.892% 6/1/27 75 91 Rutgers State University
3 Oregon School Boards of New Jersey College
Association GO 5.528% 6/30/28 50 59 & University Revenue 3.915% 5/1/19 75 86
4 QOregon State University Sales Tax Securitization
College & University Corp. Sales Tax
Revenue 3.424% 3/1/60 150 154 Revenue 3.587% 1/1/43 75 82
Pennsylvania State Sales Tax Securitization
University College & Corp. Sales Tax
University Revenue 2.790% 9/1/43 200 203 Revenue 3.820% 1/1/48 50 56
Pennsylvania State Sales Tax Securitization
University College & Corp. Sales Tax
University Revenue 2.840% 9/1/50 100 101 Revenue 4.787% 1/1/48 100 127
Pennsylvania Turnpike Salt River Project
Commission Highway Agricultural
Revenue 5.5611% 12/1/45 75 109 :Dmptl’p\éegerltv&;’ower&
; ; istrict Electric Power
Permanent Uniersity Light Revenue 4.839% 11/41 150 198
University System San Antonio TX Electric &
College & University Gas Systems Electric
Revenue 3.100% 7/1/49 75 78 Power & Light Revenue 5.985% 2/1/39 125 178
Permanent University San Antonio TX Electric &
Fund - University of Gas Systems Electric
Texas System College & Power & Light Revenue 5.808% 2/1/41 125 179
University Revenue 3.376% 7/1/47 50 58 San Antonio TX Electric &
Philadelphia PA Water & Gas Systems Electric
Wastewater Water Power & Light Revenue 2.905% 2/1/48 100 99
Revenue 2.926% 7/1/45 50 50 San Diego County Water
Port Authority of New York Authority Water
& New Jersey Port, Revenue 6.138% 5/1/49 100 151
Airport & Marina San Francisco CA Public
Revenue 6.040% 12/1/29 75 98 Utilities Commission
Port Authority of New York Water Revenue 6.950% 11/1/50 100 168
& New Jersey Port, San Jose Redevelopment
Airport & Marina Agency Successor
Revenue 4.960% 8/1/46 250 340 Agency Tax Allocation
Port Authority of New York Revenue 3.375% 8/1/34 100 109
& New Jersey Port, Santa Clara Valley
Airport & Marina Transportation Authority
Revenue 5.310% 8/1/46 100 112 Sales Tax Revenue 5.876% 4/1/32 200 251
Port Authority of New York South Carolina Public
& New Jersey Port, Service Authority
Airport & Marina Electric Power & Light
Revenue 4.031% 9/1/48 30 36 Revenue 6.454% 1/1/50 100 158
Port Authority of New York South Carolina Public
& New Jersey Port, Service Authority
Airport & Marina Nuclear Revenue 2.388% 12/1/23 50 52
Revenue 4.926% 10/1/561 100 139 State Board of
Port Authority of New York Administration Finance
& New Jersey Port, Corp. Miscellaneous
Airport & Marina Revenue 2.638% 7/1/21 150 150
Revenue 3.175% 7/15/60 150 151 State Board of
Administration Finance
Corp. Miscellaneous
Revenue 1.258% 7/1/25 325 328
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Coupon Date ($000) ($000) Coupon Date ($000) ($000)
State Board of University of Nebraska
Administration Finance Facilities Corp. College
Corp. Miscellaneous & University Revenue 3.037% 10/1/49 65 70
Revenue 1.705% 7117127 250 254 University of Pinsburgh,of
State Board of the Commonwealth
Administration Finance System of Higher
Corp. Miscellaneous Education College &
Revenue 2.154% 7/1/30 250 255 University Revenue 3.555% 9/15/19 250 263
State Public School University of Texas
Building Authority System Regents
Miscellaneous Revenue 5.000% 9/15/27 50 60 College & University
Texas GO 5.517% 4/1/39 180 259 Revenue 4.794% 8/15/46 100 133
Texas GO 4.681% 4/1/40 50 65 University of Texas
Texas GO 3.211% 41/44 225 237 gﬁfgg gegmt;sity
TeXBZSng”SVj}% fec“"'ty Revenue 3.354% 8/15/47 50 57
Transportation Corp. University of Texas
Highway Revenue 3.922% 12/31/49 175 195 System Regents _
Texas Transportation gollege & University 2 4399 8/15/49 50 48
Commission GO 2.562% 4/1/42 100 101 evenue eI /15/
Texas Transportation University of \/|r_g|ma_
Commission GO 2.472% 10/1/44 500 494 College & University
) : Revenue 2.256% 9/1/50 3356 316
Teézsrgﬁ?;s‘?g:asque University of Virginia
Highway Fund Fuel College & University 5
Sales Tax Revenue 5.178% 4/1/30 175 216 Revenue 4'1790/0 N7 50 63
Texas Transportation Utah GO 4.554% 7/1/24 30 32
Commission State Utah GO 3.5639% 7/1/25 50 53
Highway Fund Washington GO 5.140% 8/1/40 150 207
Miscellaneous Revenue 4.000% 10/1/33 100 123 13 Wisconsin Appropriations
3 Tucson AZ COP 2.856% 7/1/47 50 49 Revenue 5.700% 5/1/26 60 70
University of California Wisconsin Appropriations
CoHege & University Revenue 3.154% 5/1/27 100 m
Revenue 0.883% 5/15/25 100 100 Wisconsin Appropriations
University of California Revenue 3.954% 5/1/36 250 281
College & University e
Revenue 3.063% 7/1/25 100 108 Total Taxable Municipal Bonds (Cost $31,119) 36,712
University of California
College & University
Revenue 1.316% 5/15/27 100 100
University of California
College & University
Revenue 1.614% 5/15/30 125 124
University of California
College & University
Revenue 5.946% 5/15/45 175 248
University of California
College & University
Revenue 3.071% 5/15/51 100 101
University of California
College & University
Revenue 4.858% 5/15/12 225 317
University of California
College & University
Revenue 4.767 % 5/15/15 100 137
University of California
Regents Medical Center
Pooled Health, Hospital,
Nursing Home Revenue 6.548% 5/15/48 350 546
University of California
Regents Medical Center
Pooled Health, Hospital,
Nursing Home Revenue 6.583% 5/15/49 50 78
University of California
Regents Medical Center
Pooled Health, Hospital,
Nursing Home Revenue 3.006% 5/15/50 130 134
University of California
Regents Medical Center
Pooled Health, Hospital,
Nursing Home Revenue 3.706% 5/15/20 60 65
University of Michigan
College & University
Revenue 2.437% 4/1/40 100 100
University of Michigan
College & University
Revenue 2.562% 4/1/50 100 99
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Market
Maturity Value®
Coupon Date Shares ($000)
Temporary Cash Investments (2.5%)
Money Market Fund (2.5%)
'S Vanguard Market Liquidity
Fund (Cost $118,563) 0.056% 1,185,633 118,563
Total Investments (102.1%) (Cost $4,714,809) 4,924,383
Other Assets and Liabilities—Net (-2.1%) (100,721)
Net Assets (100%) 4,823,662

Cost is in $000.

e See Note A in Notes to Financial Statements.

1 The issuer was placed under federal conservatorship in September 2008; since that time, its daily
operations have been managed by the Federal Housing Finance Agency and it receives capital from
the li.S. Treasury, as needed to maintain a positive net worth, in exchange for senior preferred
stock.

2 The average or expected maturity is shorter than the final maturity shown because of the possibility
of interim principal payments and prepayments or the possibility of the issue being called.

3 Includes securities purchased on a when-issued or delayed-delivery basis for which the portfolio has
not taken delivery as of June 30, 2021.

4 Variable-rate security; rate shown is effective rate at period end. Certain variable-rate securities are
not based on a published reference rate and spread but are determined by the issuer or agent based
on current market conditions.

5 Security exempt from registration under Rule 144A of the Securities Act of 1933. Such securities
may be sold in transactions exempt from registration, normally to qualified institutional buyers. At
June 30, 2021, the aggregate value was $22,820,000, representing 0.5% of net assets.

6 Guaranteed by the Government of Canada.

7 U.S. government-guaranteed.

8 Guaranteed by the Government of Japan.

9 Guaranteed by the Federal Republic of Germany.

10 Guaranteed by the Republic of Austria.
11 Scheduled principal and interest payments are guaranteed by Texas Permanent School Fund.
12 Scheduled principal and interest payments are guaranteed by National Public Finance Guarantee
Corp.
13 Scheduled principal and interest payments are guaranteed by Assured Guaranty Municipal Corp.
14 Scheduled principal and interest payments are guaranteed by Build America Mutual Assurance Co.
15 Affiliated money market fund available only to Vanguard funds and certain trusts and accounts
managed by Vanguard. Rate shown is the 7-day yield.
12M—12-month.
1YR—1-year.
6M—-6-month.
CMT—Constant Maturing Treasury Rate.
COP—=Certificate of Participation.
GO—General Obligation Bond.
LIBOR—London Interbank Offered Rate.
REIT—Real Estate Investment Trust.
UMBS—Uniform Mortgage-Backed Securities.

See accompanying Notes, which are an integral part of the Financial Statements.
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Statement of Assets and Liabilities
As of June 30, 2021

($000s, except shares and per-share amounts) Amount

Assets

Investments in Securities, at Value

Unaffiliated Issuers (Cost $4,596,246) 4,805,820

Affiliated Issuers (Cost $118,563) 118,563
Total Investments in Securities 4,924,383
Investment in Vanguard 166
Receivables for Investment Securities Sold 36,061
Receivables for Accrued Income 23,888
Receivables for Capital Shares Issued 2,342
Total Assets 4,986,840
Liabilities
Due to Custodian 834
Payables for Investment Securities Purchased 159,890
Payables for Capital Shares Redeemed 2,177
Payables to Vanguard 277
Total Liabilities 163,178
Net Assets 4,823,662

At June 30, 2021, net assets consisted of:

Paid-in Capital 4,566,825
Total Distributable Earnings (Loss) 256,837
Net Assets 4,823,662
Net Assets

Applicable to 394,413,198 outstanding $.001 par value shares of

beneficial interest (unlimited authorization) 4,823,662
Net Asset Value Per Share $12.23

See accompanying Notes, which are an integral part of the Financial Statements.
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Statement of Operations

Statement of Changes in Net Assets

Six Months Ended Six Months Ended Year Ended
June 30, 2021 June 30, December 31,
($000) 2021 2020
($000) ($000)
Investment Income
Increase (Decrease) in Net Assets
Income X
Interest’ 48,649 Operations
Total Income 48,649 Net Investment Income 45,312 101,263
Realized Net Gain (Loss) 12,680 37804
Expenses - - — —
The Vanguard Group—Note B Change in Unrealized Appreciation (Depreciation) (139,643) 187,699
; ; Net Increase (Decrease) in Net Assets Resulting from Operations (81,651) 326,766
Investment Advisory Services 54 —
Management and Administrative 3,095 DIStrIb.utI(.)nS.
Marketing and Distribution 149 Tota! Distributions : (139,591) (107,753)
Custodian Fees 29 Capital ShareTransactions
Shareholders’ Reports 16 Issued 440,211 1,363,956
) Issued in Lieu of Cash Distributions 139,691 107753
Trustees’ Fees and Expenses 1
Total Expenses 3,337 Redeemed . . (401,445) (1,124,178)
Net Investment Income 45,312 Net Increase (Decrease) from Capital Share Transactions 178,357 347531
Realized Net Gain (Loss) on Investment Total Increase (Decrease) (42,885) 566,544
Securities Sold" 12,680 Net Assets
Change_in_UnreaIized Appreciation' . Beginning of Period 4,866,547 4,300,003
(Depreciation) of Investment Securities’ (139,643) End of Period 4,823,662 4,866,547
Net Increase (Decrease) in Net Assets
Resulting from Operations (81,651)

1 Interest income, realized net gain (loss), and change in
unrealized appreciation (depreciation) from an affiliated
company of the portfolio were $51,000, $1,000, and ($1,000),
respectively. Purchases and sales are for temporary cash

investment purposes.

See accompanying Notes, which are an integral part of the Financial Statements.
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Financial Highlights

Six Months
For a Share Outstanding JuEgd;OCf Year Ended December 31,
Throughout Each Period 2021 2020 2019 2018 2017 2016
Net Asset Value, Beginning of Period $12.81  $12.21  $11.54 $11.86 $11.77 $11.79
Investment Operations
Net Investment Income 116" 277" 3241 313" 292" .283
Net Realized and Unrealized Gain (Loss) on
Investments (.332) .635 .657 (.343) 119 .007
Total from Investment Operations (.216) 912 .981 (.030) 411 290
Distributions
Dividends from Net Investment Income (.260) (.312) (.311) (.267) (.283) (.277)
Distributions from Realized Capital Gains (.104) — — (.023) (.038) (.033)
Total Distributions (.364) (.312) (.311) (.290) (.321) (.310)
Net Asset Value, End of Period $12.23  $12.81 $12.21  $11.54 $11.86 $11.77
Total Return -1.64% 7.58% 8.67% -0.21% 3.57% 2.47%

Ratios/Supplemental Data

Net Assets, End of Period (Millions) $4,824  $4,867 $4,300 $3,636  $3,498  $2,985

Ratio of Total Expenses to Average Net Assets 0.14% 0.14% 0.14% 0.14% 0.15% 0.15%

Ratio of Net Investment Income to
Average Net Assets 1.90% 2.20% 2.72% 2.74% 2.48% 2.41%

Portfolio Turnover Rate? 41% 94% 80% 89% 91% 104%

The expense ratio and net investment income ratio for the current period have been annualized.
1 Calculated based on average shares outstanding.
2 Includes 19%, 28%, 19%, 26%, 24%, and 33%, respectively, attributable to mortgage-dollar-roll activity.

See accompanying Notes, which are an integral part of the Financial Statements.
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Notes to Financial Statements

The Total Bond Market Index Portfolio, a portfolio of Vanguard Variable Insurance Funds, is registered
under the Investment Company Act of 1940 as an open-end investment company. The portfolio's
shares are only available for purchase by separate accounts of insurance companies as investments
for variable annuity plans, variable life insurance contracts, or other variable benefit insurance
contracts.

Certain of the portfolio’s investments are in corporate debt instruments; the issuers' abilities to meet
their obligations may be affected by economic developments in their respective industries. Market
disruptions associated with the COVID-19 pandemic have had a global impact, and uncertainty exists
as to the long-term implications. Such disruptions can adversely affect assets of the portfolio and
thus portfolio performance.

A. The following significant accounting policies conform to generally accepted accounting principles
for U.S. investment companies. The portfolio consistently follows such policies in preparing its
financial statements.

1. Security Valuation: Securities are valued as of the close of trading on the New York Stock Exchange
(generally 4 p.m., Eastern time) on the valuation date. Bonds and temporary cash investments are
valued using the latest bid prices or using valuations based on a matrix system (which considers such
factors as security prices, yields, maturities, and ratings), both as furnished by independent pricing
services. Structured debt securities, including mortgages and asset-backed securities, are valued
using the latest bid prices or using valuations based on a matrix system that considers such factors
as issuer, tranche, nominal or option-adjusted spreads, weighted average coupon, weighted average
maturity, credit enhancements, and collateral. Investments in Vanguard Market Liquidity Fund are
valued at that fund's net asset value. Securities for which market quotations are not readily available,
or whose values have been affected by events occurring before the portfolio’s pricing time but after
the close of the securities’ primary markets, are valued by methods deemed by the board of trustees
to represent fair value.

2. To Be Announced (TBA) Transactions: A TBA transaction is an agreement to buy or sell
mortgage-backed securities with agreed-upon characteristics (face amount, coupon, maturity) for
settlement at a future date. The portfolio may be a seller of TBA transactions to reduce its exposure
to the mortgage-backed securities market or in order to sell mortgage-backed securities it owns
under delayed-delivery arrangements. When the portfolio is a buyer of TBA transactions, it maintains
cash or short-term investments in an amount sufficient to meet the purchase price at the settlement
date of the TBA transaction. The primary risk associated with TBA transactions is that a counterparty
may default on its obligations. The portfolio mitigates its counterparty risk by, among other things,
performing a credit analysis of counterparties, allocating transactions among numerous
counterparties, and monitoring its exposure to each counterparty. The portfolio may also enter into a
Master Securities Forward Transaction Agreement (MSFTA) with certain counterparties and require
them to transfer collateral as security for their performance. In the absence of a default, the collateral
pledged or received by the portfolio cannot be repledged, resold, or rehypothecated. Under an
MSFTA, upon a counterparty default (including bankruptcy), the portfolio may terminate any TBA
transactions with that counterparty, determine the net amount owed by either party in accordance
with its master netting arrangements, and sell or retain any collateral held up to the net amount
owed to the portfolio under the master netting arrangements.

3. Mortgage Dollar Rolls: The portfolio enters into mortgage-dollarroll transactions, in which the
portfolio sells mortgage-backed securities to a dealer and simultaneously agrees to purchase similar
securities in the future at a predetermined price. The proceeds of the securities sold in
mortgage-dollar-roll transactions are typically invested in high-quality short-term fixed income
securities. The portfolio forgoes principal and interest paid on the securities sold, and is compensated
by interest earned on the proceeds of the sale and by a lower price on the securities to be
repurchased. The portfolio has also entered into mortgage-dollar-roll transactions in which the
portfolio buys mortgage-backed securities from a dealer pursuant to a TBA transaction and
simultaneously agrees to sell similar securities in the future at a predetermined price. The securities
bought in mortgage-dollarroll transactions are used to cover an open TBA sell position. The portfolio
continues to earn interest on mortgage-backed security pools already held and receives a lower price
on the securities to be sold in the future. The portfolio accounts for mortgage-dollar-roll transactions
as purchases and sales; as such, these transactions may increase the portfolio's portfolio turnover
rate. Amounts to be received or paid in connection with open mortgage dollar rolls are included in
Receivables for Investment Securities Sold or Payables for Investment Securities Purchased in the
Statement of Assets and Liabilities.

4. Federal Income Taxes: The portfolio intends to continue to qualify as a regulated investment
company and distribute all of its taxable income. The portfolio’s tax returns are open to examination
by the relevant tax authorities until expiration of the applicable statute of limitations, which is
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generally three years after the filing of the tax return. Management has analyzed the portfolio's tax
positions taken for all open federal and state income tax years, and has concluded that no provision
for income tax is required in the portfolio’s financial statements.

5. Distributions: Distributions to shareholders are recorded on the ex-dividend date. Distributions are
determined on a tax basis at the fiscal yearend and may differ from net investment income and
realized capital gains for financial reporting purposes.

6. Credit Facilities and Interfund Lending Program: The portfolio and certain other funds managed by
The Vanguard Group ("Vanguard") participate in a $4.3 billion committed credit facility provided by a
syndicate of lenders pursuant to a credit agreement and an uncommitted credit facility provided by
Vanguard. Both facilities may be renewed annually. Each fund is individually liable for its borrowings,
if any, under the credit facilities. Borrowings may be utilized for temporary or emergency purposes,
subject to the portfolio’s regulatory and contractual borrowing restrictions. With respect to the
committed credit facility, the participating funds are charged administrative fees and an annual
commitment fee of 0.10% of the undrawn committed amount of the facility; these fees are allocated
to the funds based on a method approved by the portfolio’s board of trustees and included in
Management and Administrative expenses on the portfolio’s Statement of Operations. Any
borrowings under either facility bear interest at a rate based upon the higher of the one-month
London Interbank Offered Rate (or an acceptable alternate rate, if necessary), federal funds effective
rate, or overnight bank funding rate plus an agreed-upon spread, except that borrowings under the
uncommitted credit facility may bear interest based upon an alternate rate agreed to by the portfolio
and Vanguard.

In accordance with an exemptive order (the “Order”) from the SEC, the portfolio may participate in a
joint lending and borrowing program that allows registered open-end Vanguard funds to borrow
money from and lend money to each other for temporary or emergency purposes (the “Interfund
Lending Program”), subject to compliance with the terms and conditions of the Order, and to the
extent permitted by the portfolio’s investment objective and investment policies. Interfund loans and
borrowings normally extend overnight, but can have a maximum duration of seven days. Loans may
be called on one business day’s notice. The interest rate to be charged is governed by the conditions
of the Order and internal procedures adopted by the board of trustees. The board of trustees is
responsible for overseeing the Interfund Lending Program.

For the six months ended June 30, 2021, the portfolio did not utilize the credit facilities or the
Interfund Lending Program.

7. Other: Interest income includes income distributions received from Vanguard Market Liquidity Fund
and is accrued daily. Premiums and discounts on debt securities are amortized and accreted,
respectively, to interest income over the lives of the respective securities, except for premiums on
certain callable debt securities that are amortized to the earliest call date. Security transactions are
accounted for on the date securities are bought or sold. Costs used to determine realized gains
(losses) on the sale of investment securities are those of the specific securities sold.

B. In accordance with the terms of a Funds' Service Agreement (the “FSA") between Vanguard and
the portfolio, Vanguard furnishes to the portfolio investment advisory, corporate management,
administrative, marketing, and distribution services at Vanguard's cost of operations (as defined by
the FSA). These costs of operations are allocated to the portfolio based on methods and guidelines
approved by the board of trustees and are generally settled twice a month.

Upon the request of Vanguard, the portfolio may invest up to 0.40% of its net assets as capital in
Vanguard. At June 30, 2021, the portfolio had contributed to Vanguard capital in the amount of
$166,000, representing less than 0.01% of the portfolio’s net assets and 0.07% of Vanguard's capital
received pursuant to the FSA. The portfolio's trustees and officers are also directors and employees,
respectively, of Vanguard.

C. Various inputs may be used to determine the value of the portfolio’s investments. These inputs
are summarized in three broad levels for financial statement purposes. The inputs or methodologies
used to value securities are not necessarily an indication of the risk associated with investing in
those securities.

Level 1—Quoted prices in active markets for identical securities.

Level 2—Other significant observable inputs (including quoted prices for similar securities, interest
rates, prepayment speeds, credit risk, etc.).

Level 3—Significant unobservable inputs (including the portfolio’s own assumptions used to
determine the fair value of investments). Any investments valued with significant unobservable
inputs are noted on the Schedule of Investments.
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The following table summarizes the market value of the portfolio’s investments as of June 30, 2021,
based on the inputs used to value them:

Level 1 Level 2 Level 3 Total
($000) ($000) ($000) ($000)

Investments
Assets
U.S. Government and Agency
Obligations — 3,044,385 — 3,044,385
Asset-Backed/Commercial
Mortgage-Backed Securities — 131,623 — 131,623
Corporate Bonds — 1,402,632 — 1,402,632
Sovereign Bonds — 190,468 — 190,468
Taxable Municipal Bonds — 36,712 — 36,712
Temporary Cash Investments 118,563 — — 118,563
Total 118,563 4,805,820 — 4,924,383

D. As of June 30, 2021, gross unrealized appreciation and depreciation for investments, based on
cost for U.S. federal income tax purposes were as follows:

Amount

($000)

Tax Cost 4,721,458
Gross Unrealized Appreciation 241,319
Gross Unrealized Depreciation (38,394)
Net Unrealized Appreciation (Depreciation) 202,925

E. During the six months ended June 30, 2021, the portfolio purchased $158,295,000 of investment
securities and sold $161,815,000 of investment securities, other than U.S. government securities and
temporary cash investments. Purchases and sales of U.S. government securities were
$1,941,460,000 and $1,820,653,000, respectively.

F. Capital shares issued and redeemed were:

Six Months
Ended Year Ended
June 30, December 31,

2021 2020

Shares Shares

(000) (000)

Issued 35,558 108,475
Issued in Lieu of Cash Distributions 11,623 8,789
Redeemed (32,591) (89,637)
Net Increase (Decrease) in Shares Outstanding 14,590 27,627

At June 30, 2021, one shareholder (an insurance company separate account whose holdings in the
portfolio represent the indirect investment of Vanguard Variable Annuity contract holders) was the
record or beneficial owner of 33% of the portfolio’s net assets. If this shareholder were to redeem its
investment in the portfolio, the redemption might result in an increase in the portfolio’s expense
ratio, cause the portfolio to incur higher transaction costs, or lead to the realization of taxable capital
gains.

G. Management has determined that no events or transactions occurred subsequent to June 30,
2021, that would require recognition or disclosure in these financial statements.
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Trustees Approve Advisory Arrangement

The board of trustees of Vanguard Variable Insurance Funds Total Bond Market Index Portfolio has
renewed the portfolio’s investment advisory arrangement with The Vanguard Group, Inc.

(Vanguard), through its Fixed Income Group. The board determined that continuing the portfolio’s
internalized management structure was in the best interests of the portfolio and its shareholders.

The board based its decision upon an evaluation of the advisor's investment staff, portfolio
management process, and performance. This evaluation included information provided to the
board by Vanguard's Portfolio Review Department, which is responsible for fund and advisor
oversight and product management. The Portfolio Review Department met regularly with the
advisor and made monthly presentations to the board during the fiscal year that directed the
board'’s focus to relevant information and topics.

The board, or an investment committee made up of board members, also received information
throughout the year during advisor presentations. For each advisor presentation, the board was
provided with letters and reports that included information about, among other things, the advisory
firm and the advisor’s assessment of the investment environment, portfolio performance, and
portfolio characteristics.

In addition, the board received monthly reports, which included a Market and Economic Report, a
Fund Dashboard Monthly Summary, and a Fund Performance Report.

Prior to their meeting, the trustees were provided with a memo and materials that summarized
the information they received over the course of the year. They also considered the factors
discussed below, among others. However, no single factor determined whether the board
approved the arrangement. Rather, it was the totality of the circumstances that drove the board'’s
decision.

Nature, extent, and quality of services

The board reviewed the quality of the portfolio's investment management services over both the
short and long term, and took into account the organizational depth and stability of the advisor. The
board considered that Vanguard has been managing investments for more than four decades. The
Fixed Income Group adheres to a sound, disciplined investment management process; the team
has considerable experience, stability, and depth.

The board concluded that Vanguard's experience, stability, depth, and performance, among other
factors, warranted continuation of the advisory arrangement.

Investment performance

The board considered the short- and long-term performance of the portfolio, including any periods
of outperformance or underperformance compared with its target index and peer group. The board
concluded that the performance was such that the advisory arrangement should continue.

Cost

The board concluded that the portfolio’s expense ratio was well below the average expense ratio
charged by funds in its peer group and that the portfolio's advisory expenses were also well below
the peergroup average.

The board does not conduct a profitability analysis of Vanguard because of Vanguard's unique
structure. Unlike most other mutual fund management companies, Vanguard is owned by the
funds it oversees.

The benefit of economies of scale

The board concluded that the portfolio’s arrangement with Vanguard ensures that the portfolio will
realize economies of scale as it grows, with the cost to shareholders declining as portfolio assets
increase.

The board will consider whether to renew the advisory arrangement again after a one-year period.
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Liquidity Risk Management

Vanguard funds (except for the money market funds) have adopted and implemented a written
liquidity risk management program (the “Program”) as required by Rule 22e-4 under the
Investment Company Act of 1940. Rule 22e-4 requires that each fund adopt a program that is
reasonably designed to assess and manage the fund's liquidity risk, which is the risk that the fund
could not meet redemption requests without significant dilution of remaining investors’ interests
in the fund.

Assessment and management of a fund’s liquidity risk under the Program take into consideration
certain factors, such as the fund’s investment strategy and the liquidity of its portfolio investments
during normal and reasonably foreseeable stressed conditions, its short- and long-term cash-flow
projections during both normal and reasonably foreseeable stressed conditions, and its cash and
cash-equivalent holdings and access to other funding sources. As required by the rule, the
Program includes policies and procedures for classification of fund portfolio holdings in four
liquidity categories, maintaining certain levels of highly liquid investments, and limiting holdings of
illiquid investments.

The board of trustees of Vanguard Variable Insurance Funds approved the appointment of liquidity
risk management program administrators responsible for administering the Total Bond Market
Index Portfolio's Program and for carrying out the specific responsibilities set forth in the Program,
including reporting to the board on at least an annual basis regarding the Program’s operation, its
adequacy, and the effectiveness of its implementation for the past year (the “Program
Administrator Report”). The board has reviewed the Program Administrator Report covering the
period from January 1, 2020, through December 31, 2020 (the “Review Period”). The Program
Administrator Report stated that during the Review Period the Program operated and was
implemented effectively to manage the portfolio’s liquidity risk.
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