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 Holdings ,

Their Maturity
Date s, Interest , % of TNA ,

and their Market
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Holding, ASB Bank Ltd, Maturity date, 17/06/2032, Interest, 5.284, rcent of Total Net Assets, 0.2%, Market Value, $1,165,926.17,

Holding, ASB Bank Ltd, Maturity date, 29/11/2027, Interest, 5.398, rcent of Total Net Assets, 0.1%, Market Value, $580,770.38,

Holding, AXIS Specialty Finance LLC, Maturity date, 15/01/2040, Interest, 4.900, rcent of Total Net Assets, 0.7%, Market Value, $3,469,741.47,

Holding, Accenture Capital Inc, Maturity date, 10/07/2033, Interest, 5.300, rcent of Total Net Assets, 0.2%, Market Value, $997,514.75,

Holding, Advanced Micro Devices Inc, Maturity date, 17/08/2033, Interest, 5.250, rcent of Total Net Assets, 0.5%, Market Value, $2,357,950.00,

Holding, Aegon NV, Maturity date, 11/04/2048, Interest, 5.500, rcent of Total Net Assets, 0.5%, Market Value, $2,289,952.01,

Holding, Alexander Fund Trust II, Maturity date, 31/07/2028, Interest, 7.467, rcent of Total Net Assets, 0.2%, Market Value, $929,724.53,

Holding, Alphabet Inc, Maturity date, 15/08/2033, Interest, 5.200, rcent of Total Net Assets, 0.2%, Market Value, $1,016,337.38,

Holding, Alphabet Inc, Maturity date, 15/02/2033, Interest, 4.400, rcent of Total Net Assets, 0.2%, Market Value, $1,105,163.03,

Holding, Alphabet Inc, Maturity date, 15/11/2032, Interest, 4.375, rcent of Total Net Assets, 0.2%, Market Value, $932,718.28,

Holding, Amazon.com Inc, Maturity date, 13/03/2033, Interest, 4.550, rcent of Total Net Assets, 0.2%, Market Value, $1,025,758.21,

Holding, Amazon.com Inc, Maturity date, 09/07/2033, Interest, 5.100, rcent of Total Net Assets, 0.7%, Market Value, $3,134,070.27,

Holding, American Coastal Insurance Corp, Maturity date, 15/12/2027, Interest, 6.250, rcent of Total Net Assets, 0.1%, Market Value, $391,950.00,

Holding, American National Global Funding, Maturity date, 28/01/2030, Interest, 5.550, rcent of Total Net Assets, 0.2%, Market Value, $918,068.27,

Holding, American National Global Funding, Maturity date, 03/06/2030, Interest, 5.250, rcent of Total Net Assets, 0.2%, Market Value, $986,364.06,

Holding, American National Global Funding, Maturity date, 23/01/2031, Interest, 4.875, rcent of Total Net Assets, 0.3%, Market Value, $1,318,389.85,

Holding, American National Global Funding, Maturity date, 15/12/2028, Interest, 4.625, rcent of Total Net Assets, 0.2%, Market Value, $1,095,245.80,

Holding, Amrize Finance US LLC, Maturity date, 07/04/2027, Interest, 4.600, rcent of Total Net Assets, 0.2%, Market Value, $891,386.95,

Holding, Apollo Global Management Inc, Maturity date, 15/09/2053, Interest, 7.625, rcent of Total Net Assets, 0.1%, Market Value, $436,050.00,

Holding, Arbor Realty SR Inc, Maturity date, 15/12/2028, Interest, 8.500, rcent of Total Net Assets, 0.2%, Market Value, $1,122,007.74,

Holding, Arbor Realty SR Inc, Maturity date, 15/10/2027, Interest, 8.500, rcent of Total Net Assets, 0.2%, Market Value, $762,450.00,

Holding, Arbor Realty Trust Inc, Maturity date, 15/03/2027, Interest, 4.500, rcent of Total Net Assets, 0.1%, Market Value, $507,000.00,

Holding, Ascot Group Ltd, Maturity date, 15/12/2030, Interest, 4.250, rcent of Total Net Assets, 0.1%, Market Value, $557,274.56,

Holding, Ascot Group Ltd, Maturity date, 15/06/2035, Interest, 6.349, rcent of Total Net Assets, 0.1%, Market Value, $671,684.83,

Holding, Athene Global Funding, Maturity date, 01/06/2029, Interest, 5.133, rcent of Total Net Assets, 0.3%, Market Value, $1,335,576.98,

Holding, Athene Global Funding, Maturity date, 13/11/2031, Interest, 5.322, rcent of Total Net Assets, 0.3%, Market Value, $1,314,530.08,

Holding, Athene Global Funding, Maturity date, 09/01/2029, Interest, 5.583, rcent of Total Net Assets, 0.2%, Market Value, $980,908.00,

Holding, Athene Global Funding, Maturity date, 17/07/2030, Interest, 5.033, rcent of Total Net Assets, 0.3%, Market Value, $1,494,815.99,

Holding, Atlantica Sustainable Infrastructure PLC, Maturity date, 15/06/2028, Interest, 4.125, rcent of Total Net Assets, 0.2%, Market Value, $734,429.48,

Holding, Avantor Funding Inc, Maturity date, 15/07/2028, Interest, 4.625, rcent of Total Net Assets, 0.6%, Market Value, $2,726,935.48,

Holding, Aviation Capital Group LLC, Maturity date, 20/09/2026, Interest, 1.950, rcent of Total Net Assets, 0.1%, Market Value, $319,584.12,

Holding, Avis Budget Car Rental LLC / Avis Budget Finance Inc, Maturity date, 15/01/2030, Interest, 8.250, rcent of Total Net Assets, 0.2%, Market Value, $796,202.95,

Holding, Axon Enterprise Inc, Maturity date, 15/03/2030, Interest, 6.125, rcent of Total Net Assets, 0.2%, Market Value, $1,168,733.50,

Holding, Axos Financial Inc, Maturity date, 01/10/2035, Interest, 7.000, rcent of Total Net Assets, 0.1%, Market Value, $693,600.00,

Holding, BAE Systems PLC, Maturity date, 15/04/2030, Interest, 3.400, rcent of Total Net Assets, 0.2%, Market Value, $948,756.13,

Holding, BMW US Capital LLC, Maturity date, 21/03/2030, Interest, 5.050, rcent of Total Net Assets, 0.2%, Market Value, $723,410.06,

Holding, BMW US Capital LLC, Maturity date, 19/03/2029, Interest, 4.400, rcent of Total Net Assets, 0.4%, Market Value, $1,923,679.94,

Holding, BNP Paribas SA, Maturity date, 09/05/2031, Interest, 5.085, rcent of Total Net Assets, 0.4%, Market Value, $1,850,710.96,

Holding, Banco Santander SA, Maturity date, 14/03/2028, Interest, 5.552, rcent of Total Net Assets, 0.2%, Market Value, $1,004,634.97,

Holding, Bank Leumi Le-Israel BM, Maturity date, 27/07/2027, Interest, 5.125, rcent of Total Net Assets, 0.1%, Market Value, $315,323.19,

Holding, Bank of America Corp, Maturity date, 15/09/2029, Interest, 5.819, rcent of Total Net Assets, 0.2%, Market Value, $891,330.61,

Holding, Bank of America Corp, Maturity date, 27/01/2027, Interest, 4.375, rcent of Total Net Assets, 0.4%, Market Value, $1,796,739.24,

Holding, Bank of NY Mellon Corp, Maturity date, 20/04/2029, Interest, 4.729, rcent of Total Net Assets, 0.1%, Market Value, $495,656.86,

Holding, Bank of Nova Scotia, Maturity date, 11/03/2027, Interest, 2.951, rcent of Total Net Assets, 0.1%, Market Value, $571,057.64,

Holding, Bausch Health Companies Inc, Maturity date, 01/06/2028, Interest, 4.875, rcent of Total Net Assets, 0.2%, Market Value, $715,162.50,

Holding, Beignet Investor LLC, Maturity date, 30/05/2049, Interest, 6.581, rcent of Total Net Assets, 0.4%, Market Value, $2,136,362.41,

Holding, Biogen Inc, Maturity date, 15/05/2035, Interest, 5.750, rcent of Total Net Assets, 0.2%, Market Value, $894,172.66,

Holding, BlackRock TCP Capital Corp, Maturity date, 30/05/2029, Interest, 6.950, rcent of Total Net Assets, 0.1%, Market Value, $709,017.92,
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Holding, Blackstone Private Credit Fund, Maturity date, 26/09/2027, Interest, 4.950, rcent of Total Net Assets, 0.2%, Market Value, $927,249.63,

Holding, Blackstone Secured Lending Fund, Maturity date, 04/09/2029, Interest, 5.250, rcent of Total Net Assets, 0.3%, Market Value, $1,194,776.62,

Holding, Blue Owl Credit Income Corp, Maturity date, 15/03/2030, Interest, 5.800, rcent of Total Net Assets, 0.3%, Market Value, $1,243,893.75,

Holding, Blue Owl Credit Income Corp, Maturity date, 16/09/2027, Interest, 7.750, rcent of Total Net Assets, 0.1%, Market Value, $270,727.72,

Holding, Blue Owl Technology Finance Corp, Maturity date, 15/03/2028, Interest, 6.100, rcent of Total Net Assets, 0.1%, Market Value, $545,356.94,

Holding, Bowhead Specialty Holdings Inc, Maturity date, 01/12/2030, Interest, 7.750, rcent of Total Net Assets, 0.2%, Market Value, $921,131.16,

Holding, Bunge Ltd Finance Corp, Maturity date, 17/09/2029, Interest, 4.200, rcent of Total Net Assets, 0.4%, Market Value, $1,859,241.46,

Holding, CCO Holdings LLC / CCO Holdings Capital Corp, Maturity date, 01/03/2031, Interest, 7.375, rcent of Total Net Assets, 0.2%, Market Value, $1,159,628.52,

Holding, CION Investment Corp, Maturity date, 30/12/2029, Interest, 7.500, rcent of Total Net Assets, 0.4%, Market Value, $1,880,433.50,

Holding, CNH Industrial Capital LLC, Maturity date, 12/01/2029, Interest, 5.500, rcent of Total Net Assets, 0.1%, Market Value, $240,576.16,

Holding, CVS Health Corp, Maturity date, 21/02/2030, Interest, 5.125, rcent of Total Net Assets, 0.1%, Market Value, $541,832.39,

Holding, Canadian Imperial Bank of Commerce, Maturity date, 07/04/2027, Interest, 3.450, rcent of Total Net Assets, 0.1%, Market Value, $403,055.59,

Holding, Canadian Imperial Bank of Commerce, Maturity date, 03/10/2028, Interest, 5.986, rcent of Total Net Assets, 0.2%, Market Value, $807,829.90,

Holding, Canadian Imperial Bank of Commerce, Maturity date, 28/04/2028, Interest, 5.001, rcent of Total Net Assets, 0.1%, Market Value, $548,151.74,

Holding, Capital One Financial Corp, Maturity date, 30/10/2031, Interest, 7.624, rcent of Total Net Assets, 0.1%, Market Value, $406,476.94,

Holding, Capital One Financial Corp, Maturity date, 10/05/2028, Interest, 4.927, rcent of Total Net Assets, 0.1%, Market Value, $420,729.53,

Holding, Cargill Inc, Maturity date, 24/04/2033, Interest, 4.750, rcent of Total Net Assets, 0.2%, Market Value, $765,311.16,

Holding, Cargill Inc, Maturity date, 23/10/2030, Interest, 4.125, rcent of Total Net Assets, 0.3%, Market Value, $1,600,486.93,

Holding, Caterpillar Financial Services Corp, Maturity date, 16/08/2029, Interest, 4.375, rcent of Total Net Assets, 0.2%, Market Value, $724,346.14,

Holding, Centene Corp, Maturity date, 15/10/2030, Interest, 3.000, rcent of Total Net Assets, 0.5%, Market Value, $2,299,459.95,

Holding, Citibank NA, Maturity date, 29/05/2027, Interest, 4.576, rcent of Total Net Assets, 0.1%, Market Value, $696,888.51,

Holding, Citigroup Inc, Maturity date, 07/05/2028, Interest, 4.643, rcent of Total Net Assets, 0.3%, Market Value, $1,394,994.25,

Holding, CoBank ASB, Maturity date, 01/10/2174, Interest, 6.750, rcent of Total Net Assets, 0.5%, Market Value, $2,298,931.01,

Holding, Comerica Bank, Maturity date, 25/08/2033, Interest, 5.332, rcent of Total Net Assets, 0.4%, Market Value, $1,831,441.47,

Holding, Compeer Financial ACA, Maturity date, 15/02/2175, Interest, 7.875, rcent of Total Net Assets, 0.3%, Market Value, $1,375,325.26,

Holding, Connect Finco SARL / Connect US Finco LLC, Maturity date, 15/09/2029, Interest, 9.000, rcent of Total Net Assets, 0.4%, Market Value, $1,850,927.94,

Holding, CoreWeave Inc, Maturity date, 01/02/2031, Interest, 9.000, rcent of Total Net Assets, 0.2%, Market Value, $914,930.82,

Holding, CoreWeave Inc, Maturity date, 01/06/2030, Interest, 9.250, rcent of Total Net Assets, 0.2%, Market Value, $724,358.59,

Holding, Corebridge Financial Inc, Maturity date, 15/12/2052, Interest, 6.875, rcent of Total Net Assets, 0.7%, Market Value, $3,095,319.95,

Holding, Corebridge Global Funding, Maturity date, 20/08/2027, Interest, 4.650, rcent of Total Net Assets, 0.2%, Market Value, $866,041.56,

Holding, Corebridge Global Funding, Maturity date, 19/09/2028, Interest, 5.900, rcent of Total Net Assets, 0.1%, Market Value, $712,583.37,

Holding, Credit Acceptance Corp, Maturity date, 15/12/2028, Interest, 9.250, rcent of Total Net Assets, 0.2%, Market Value, $956,993.90,

Holding, DaVinciRe Holdings Ltd, Maturity date, 15/04/2035, Interest, 5.950, rcent of Total Net Assets, 0.1%, Market Value, $596,748.77,

Holding, Daimler Trucks Finance North America LLC, Maturity date, 25/09/2027, Interest, 5.125, rcent of Total Net Assets, 0.2%, Market Value, $970,925.84,

Holding, Doctors Company an Interinsurance Exchange, Maturity date, 18/01/2032, Interest, 4.500, rcent of Total Net Assets, 0.1%, Market Value, $642,155.88,

Holding, Drawbridge Special Opportunities Fund / Drawbridge Special Opportunities Financial, Maturity date, 17/09/2030, Interest, 5.950, rcent of Total Net Assets, 0.2%, Market Value, $967,597.32,

Holding, Duke Energy Carolinas LLC, Maturity date, 15/03/2032, Interest, 2.850, rcent of Total Net Assets, 0.1%, Market Value, $334,458.56,

Holding, Duke Energy Carolinas SC Storm Funding LLC, Maturity date, 01/03/2044, Interest, 4.898, rcent of Total Net Assets, 0.3%, Market Value, $1,593,893.75,

Holding, Duke Energy Progress LLC, Maturity date, 15/03/2034, Interest, 5.100, rcent of Total Net Assets, 0.2%, Market Value, $1,010,761.49,

Holding, Duke Energy Progress NC Storm Funding LLC, Maturity date, 01/07/2028, Interest, 1.295, rcent of Total Net Assets, 0.0%, Market Value, $134,934.46,

Holding, EF Holdco / EF Cayman Hold / Ellington Fin Reit Cayman / TRS / EF Cayman Non-MTM, Maturity date, 30/09/2030, Interest, 7.375, rcent of Total Net Assets, 0.3%, Market Value, $1,448,640.56,

Holding, EF Holdco / EF Cayman Hold / Ellington Fin Reit Cayman / TRS / EF Cayman Non-MTM, Maturity date, 01/04/2027, Interest, 5.875, rcent of Total Net Assets, 0.2%, Market Value, $917,456.76,

Holding, ELK Grove Village Property LLC, Maturity date, 15/06/2031, Interest, 7.500, rcent of Total Net Assets, 0.5%, Market Value, $2,262,847.22,

Holding, Eagle Point Credit Company Inc, Maturity date, 31/01/2029, Interest, 5.375, rcent of Total Net Assets, 0.1%, Market Value, $691,125.00,

Holding, Eli Lilly & Co, Maturity date, 15/03/2031, Interest, 4.250, rcent of Total Net Assets, 0.2%, Market Value, $791,852.39,

Holding, Eli Lilly & Co, Maturity date, 12/02/2030, Interest, 4.750, rcent of Total Net Assets, 0.2%, Market Value, $720,973.40,

Holding, Ellington Financial Inc, Maturity date, 30/04/2028, Interest, 8.625, rcent of Total Net Assets, 0.1%, Market Value, $296,844.00,

Holding, Enstar Finance LLC, Maturity date, 15/01/2042, Interest, 5.500, rcent of Total Net Assets, 0.7%, Market Value, $3,442,946.51,
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Holding, Enstar Group Ltd, Maturity date, 01/04/2045, Interest, 7.500, rcent of Total Net Assets, 0.2%, Market Value, $885,928.77,

Holding, Enstar Group Ltd, Maturity date, 15/07/2037, Interest, 6.693, rcent of Total Net Assets, 0.3%, Market Value, $1,395,817.18,

Holding, Entegris Inc, Maturity date, 01/05/2029, Interest, 3.625, rcent of Total Net Assets, 0.1%, Market Value, $417,439.96,

Holding, Equitable America Global Funding, Maturity date, 25/06/2029, Interest, 4.950, rcent of Total Net Assets, 0.4%, Market Value, $1,834,720.14,

Holding, F&G Annuities & Life Inc, Maturity date, 13/01/2028, Interest, 7.400, rcent of Total Net Assets, 0.2%, Market Value, $1,043,117.07,

Holding, F&G Global Funding, Maturity date, 10/06/2027, Interest, 5.875, rcent of Total Net Assets, 0.2%, Market Value, $922,684.79,

Holding, F&G Global Funding, Maturity date, 09/01/2029, Interest, 4.500, rcent of Total Net Assets, 0.3%, Market Value, $1,252,042.34,

Holding, Fairfax India Holdings Corp, Maturity date, 26/02/2028, Interest, 5.000, rcent of Total Net Assets, 0.1%, Market Value, $482,388.50,

Holding, Fidelis Insurance Holdings Ltd, Maturity date, 15/06/2055, Interest, 7.750, rcent of Total Net Assets, 0.2%, Market Value, $988,969.95,

Holding, Fidelity National Information Services Inc, Maturity date, 10/03/2029, Interest, 4.550, rcent of Total Net Assets, 0.2%, Market Value, $998,484.37,

Holding, Fidus Investment Corporation, Maturity date, 19/03/2030, Interest, 6.750, rcent of Total Net Assets, 0.2%, Market Value, $947,728.70,

Holding, Fifth Third Bancorp, Maturity date, 27/10/2028, Interest, 6.361, rcent of Total Net Assets, 0.2%, Market Value, $839,080.04,

Holding, Florida Power & Light Co, Maturity date, 15/05/2033, Interest, 4.800, rcent of Total Net Assets, 0.1%, Market Value, $665,659.51,

Holding, Ford Motor Credit Co LLC, Maturity date, 05/11/2026, Interest, 5.125, rcent of Total Net Assets, 0.2%, Market Value, $830,799.97,

Holding, Ford Motor Credit Co LLC, Maturity date, 04/11/2027, Interest, 7.350, rcent of Total Net Assets, 0.8%, Market Value, $3,890,369.72,

Holding, GA Global Funding Trust, Maturity date, 23/09/2027, Interest, 4.400, rcent of Total Net Assets, 0.3%, Market Value, $1,330,604.45,

Holding, GA Global Funding Trust, Maturity date, 17/07/2031, Interest, 5.500, rcent of Total Net Assets, 0.6%, Market Value, $2,884,515.91,

Holding, Gladstone Investment Corp, Maturity date, 01/11/2028, Interest, 4.875, rcent of Total Net Assets, 0.1%, Market Value, $420,558.00,

Holding, Global Atlantic Fin Co, Maturity date, 15/10/2054, Interest, 7.950, rcent of Total Net Assets, 0.1%, Market Value, $439,367.37,

Holding, Goldman Sachs Group Inc, Maturity date, 03/06/2029, Interest, 4.656, rcent of Total Net Assets, 0.4%, Market Value, $1,699,621.77,

Holding, Golub Capital BDC Inc, Maturity date, 01/06/2031, Interest, 6.250, rcent of Total Net Assets, 0.3%, Market Value, $1,359,757.28,

Holding, Golub Capital Private Credit Fund, Maturity date, 12/09/2029, Interest, 5.800, rcent of Total Net Assets, 0.2%, Market Value, $824,351.39,

Holding, Guardian Life Global Funding, Maturity date, 29/03/2027, Interest, 3.246, rcent of Total Net Assets, 0.2%, Market Value, $870,287.88,

Holding, Guardian Life Global Funding, Maturity date, 02/10/2028, Interest, 5.737, rcent of Total Net Assets, 0.2%, Market Value, $978,388.43,

Holding, Guardian Life Global Funding, Maturity date, 11/12/2030, Interest, 4.402, rcent of Total Net Assets, 0.2%, Market Value, $906,708.96,

Holding, Guardian Life Global Funding, Maturity date, 01/06/2031, Interest, 4.809, rcent of Total Net Assets, 0.5%, Market Value, $2,382,655.11,

Holding, HA Sustainable Infrastructure Capital Inc, Maturity date, 15/07/2035, Interest, 6.750, rcent of Total Net Assets, 0.3%, Market Value, $1,501,520.59,

Holding, HPS Corporate Lending Fund, Maturity date, 02/04/2029, Interest, 5.150, rcent of Total Net Assets, 0.4%, Market Value, $1,966,957.79,

Holding, HPS Corporate Lending Fund, Maturity date, 19/08/2031, Interest, 6.300, rcent of Total Net Assets, 0.3%, Market Value, $1,242,324.22,

Holding, HSBC Holdings PLC, Maturity date, 03/11/2028, Interest, 7.390, rcent of Total Net Assets, 0.4%, Market Value, $1,849,679.96,

Holding, HSBC Holdings PLC, Maturity date, 09/03/2034, Interest, 6.254, rcent of Total Net Assets, 0.1%, Market Value, $654,979.84,

Holding, Hannon Armstrong Sustainable Infrastructure Capital Inc, Maturity date, 01/07/2034, Interest, 6.375, rcent of Total Net Assets, 0.4%, Market Value, $1,802,511.96,

Holding, Health Care Service Corporation, Maturity date, 01/06/2030, Interest, 2.200, rcent of Total Net Assets, 0.4%, Market Value, $1,890,417.90,

Holding, Hercules Capital Inc, Maturity date, 10/02/2029, Interest, 5.350, rcent of Total Net Assets, 0.3%, Market Value, $1,266,670.48,

Holding, Hess Midstream Operations LP, Maturity date, 15/10/2030, Interest, 5.500, rcent of Total Net Assets, 0.1%, Market Value, $498,294.90,

Holding, Highmark Inc, Maturity date, 15/05/2036, Interest, 5.750, rcent of Total Net Assets, 0.2%, Market Value, $1,144,176.10,

Holding, Huntington Bancshares Inc, Maturity date, 04/08/2028, Interest, 4.443, rcent of Total Net Assets, 0.1%, Market Value, $443,553.05,

Holding, Huntington National Bank, Maturity date, 17/05/2028, Interest, 4.552, rcent of Total Net Assets, 0.1%, Market Value, $314,614.89,

Holding, Hyundai Capital America, Maturity date, 01/04/2030, Interest, 5.800, rcent of Total Net Assets, 0.1%, Market Value, $468,131.42,

Holding, Hyundai Capital America, Maturity date, 26/06/2028, Interest, 5.680, rcent of Total Net Assets, 0.2%, Market Value, $1,068,410.90,

Holding, Hyundai Capital America, Maturity date, 08/01/2027, Interest, 5.250, rcent of Total Net Assets, 0.1%, Market Value, $641,994.23,

Holding, Hyundai Capital America, Maturity date, 24/06/2027, Interest, 5.275, rcent of Total Net Assets, 0.2%, Market Value, $1,062,889.53,

Holding, Hyundai Capital America, Maturity date, 07/04/2031, Interest, 5.000, rcent of Total Net Assets, 0.1%, Market Value, $617,235.67,

Holding, ING Groep NV, Maturity date, 28/03/2028, Interest, 4.017, rcent of Total Net Assets, 0.1%, Market Value, $354,042.33,

Holding, IQVIA Inc, Maturity date, 15/05/2028, Interest, 5.700, rcent of Total Net Assets, 0.1%, Market Value, $474,476.75,

Holding, Indiana Finance Authority Health System, Revenue Bonds, Maturity date, 01/03/2051, Interest, 3.313, rcent of Total Net Assets, 0.0%, Market Value, $157,997.88,

Holding, JPMorgan Chase & Co, Maturity date, 23/01/2028, Interest, 5.040, rcent of Total Net Assets, 0.1%, Market Value, $691,377.94,

Holding, JPMorgan Chase & Co, Maturity date, 22/07/2028, Interest, 4.979, rcent of Total Net Assets, 0.2%, Market Value, $802,876.92,
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Holding, JPMorgan Chase & Co, Maturity date, 25/07/2028, Interest, 4.851, rcent of Total Net Assets, 0.1%, Market Value, $360,847.66,

Holding, Jazz Securities DAC, Maturity date, 15/01/2029, Interest, 4.375, rcent of Total Net Assets, 0.1%, Market Value, $363,124.22,

Holding, Jazz Securities DAC, Maturity date, 15/01/2029, Interest, 4.375, rcent of Total Net Assets, 0.4%, Market Value, $1,928,484.01,

Holding, John Deere Capital Corp, Maturity date, 07/03/2031, Interest, 4.900, rcent of Total Net Assets, 0.2%, Market Value, $1,063,900.27,

Holding, KeyBank NA, Maturity date, 15/11/2027, Interest, 5.850, rcent of Total Net Assets, 0.4%, Market Value, $1,874,371.27,

Holding, L'Oreal SA, Maturity date, 20/05/2035, Interest, 5.000, rcent of Total Net Assets, 0.2%, Market Value, $770,178.94,

Holding, Lloyds Banking Group PLC, Maturity date, 15/11/2033, Interest, 7.953, rcent of Total Net Assets, 0.1%, Market Value, $305,391.85,

Holding, MET Tower Global Funding, Maturity date, 14/01/2029, Interest, 4.000, rcent of Total Net Assets, 0.2%, Market Value, $1,116,160.75,

Holding, Macy's Retail Holdings LLC, Maturity date, 15/03/2030, Interest, 5.875, rcent of Total Net Assets, 0.1%, Market Value, $250,467.98,

Holding, Macy's Retail Holdings LLC, Maturity date, 01/08/2033, Interest, 7.375, rcent of Total Net Assets, 0.4%, Market Value, $1,848,898.58,

Holding, Mars Inc, Maturity date, 20/04/2031, Interest, 4.650, rcent of Total Net Assets, 0.2%, Market Value, $1,099,658.22,

Holding, Masterbrand Inc, Maturity date, 15/07/2032, Interest, 7.000, rcent of Total Net Assets, 0.4%, Market Value, $1,804,210.32,

Holding, Mastercard Inc, Maturity date, 08/06/2028, Interest, 4.325, rcent of Total Net Assets, 0.5%, Market Value, $2,449,214.42,

Holding, Medline Borrower LP, Maturity date, 01/04/2029, Interest, 3.875, rcent of Total Net Assets, 0.4%, Market Value, $2,077,044.71,

Holding, Mercedes-Benz Finance North America LLC, Maturity date, 03/08/2029, Interest, 4.875, rcent of Total Net Assets, 0.5%, Market Value, $2,231,802.43,

Holding, Mercedes-Benz Finance North America LLC, Maturity date, 13/11/2026, Interest, 4.800, rcent of Total Net Assets, 0.2%, Market Value, $1,026,212.36,

Holding, Mercedes-Benz Finance North America LLC, Maturity date, 30/03/2028, Interest, 4.800, rcent of Total Net Assets, 0.2%, Market Value, $914,211.45,

Holding, Mercedes-Benz Finance North America LLC, Maturity date, 10/03/2029, Interest, 4.250, rcent of Total Net Assets, 0.4%, Market Value, $2,042,444.72,

Holding, Merck & Co Inc, Maturity date, 15/03/2029, Interest, 3.850, rcent of Total Net Assets, 0.2%, Market Value, $1,022,182.91,

Holding, Mercy Healthcare System, Maturity date, 01/07/2028, Interest, 4.302, rcent of Total Net Assets, 0.0%, Market Value, $212,845.69,

Holding, Meta Platforms Inc, Maturity date, 15/11/2032, Interest, 4.600, rcent of Total Net Assets, 0.5%, Market Value, $2,323,759.79,

Holding, Metropolitan Life Global Funding I, Maturity date, 13/04/2028, Interest, 4.250, rcent of Total Net Assets, 0.2%, Market Value, $983,672.20,

Holding, Metropolitan Life Global Funding I, Maturity date, 21/03/2029, Interest, 3.300, rcent of Total Net Assets, 0.2%, Market Value, $778,929.55,

Holding, Midcontinent Communications, Maturity date, 15/08/2032, Interest, 8.000, rcent of Total Net Assets, 0.4%, Market Value, $2,096,845.97,

Holding, Mitsubishi UFJ Financial Group Inc, Maturity date, 19/04/2028, Interest, 4.080, rcent of Total Net Assets, 0.4%, Market Value, $1,898,126.53,

Holding, Morgan Stanley, Maturity date, 20/04/2028, Interest, 4.210, rcent of Total Net Assets, 0.1%, Market Value, $364,058.95,

Holding, Morgan Stanley, Maturity date, 12/07/2029, Interest, 4.868, rcent of Total Net Assets, 0.2%, Market Value, $1,150,110.02,

Holding, Morgan Stanley Bank NA, Maturity date, 12/01/2029, Interest, 5.016, rcent of Total Net Assets, 0.2%, Market Value, $758,318.23,

Holding, Morgan Stanley Private Bank NA, Maturity date, 08/02/2030, Interest, 4.213, rcent of Total Net Assets, 0.3%, Market Value, $1,474,401.53,

Holding, Munich Re, Maturity date, 23/05/2042, Interest, 5.875, rcent of Total Net Assets, 0.5%, Market Value, $2,165,375.02,

Holding, Mutual of Omaha Companies Global Funding, Maturity date, 01/04/2030, Interest, 5.000, rcent of Total Net Assets, 0.1%, Market Value, $553,429.26,

Holding, Mutual of Omaha Companies Global Funding, Maturity date, 09/06/2028, Interest, 4.514, rcent of Total Net Assets, 0.3%, Market Value, $1,630,584.58,

Holding, Mutual of Omaha Companies Global Funding, Maturity date, 13/01/2031, Interest, 4.546, rcent of Total Net Assets, 0.4%, Market Value, $2,040,453.95,

Holding, NVIDIA Corp, Maturity date, 15/06/2036, Interest, 4.950, rcent of Total Net Assets, 0.2%, Market Value, $1,036,156.25,

Holding, NVIDIA Corp, Maturity date, 15/06/2029, Interest, 4.350, rcent of Total Net Assets, 0.5%, Market Value, $2,320,619.36,

Holding, Natwest Group PLC, Maturity date, 02/03/2034, Interest, 6.016, rcent of Total Net Assets, 0.2%, Market Value, $887,302.80,

Holding, Natwest Group PLC, Maturity date, 15/11/2028, Interest, 4.955, rcent of Total Net Assets, 0.2%, Market Value, $1,117,556.35,

Holding, Nestle Capital Corp, Maturity date, 12/03/2031, Interest, 4.750, rcent of Total Net Assets, 0.4%, Market Value, $1,827,808.11,

Holding, Nestle Capital Corp, Maturity date, 18/03/2031, Interest, 4.200, rcent of Total Net Assets, 0.4%, Market Value, $1,718,679.66,

Holding, Nestle Holdings Inc, Maturity date, 14/03/2030, Interest, 4.950, rcent of Total Net Assets, 0.2%, Market Value, $836,353.24,

Holding, New York City Transitional Finance Authority, Revenue Bonds, Maturity date, 01/05/2030, Interest, 1.750, rcent of Total Net Assets, 0.1%, Market Value, $428,886.34,

Holding, New York City Transitional Finance Authority, Revenue Bonds, Maturity date, 01/05/2037, Interest, 4.375, rcent of Total Net Assets, 0.2%, Market Value, $758,111.97,

Holding, New York Life Global Funding, Maturity date, 20/04/2029, Interest, 4.200, rcent of Total Net Assets, 0.2%, Market Value, $990,256.92,

Holding, New York Life Global Funding, Maturity date, 29/01/2029, Interest, 4.700, rcent of Total Net Assets, 0.4%, Market Value, $1,840,455.01,

Holding, Nexstar Media Inc, Maturity date, 15/09/2033, Interest, 6.500, rcent of Total Net Assets, 0.5%, Market Value, $2,325,320.27,

Holding, Nordstrom Inc, Maturity date, 01/04/2030, Interest, 4.375, rcent of Total Net Assets, 0.4%, Market Value, $1,922,026.97,

Holding, Northwestern Mutual Global Funding, Maturity date, 15/09/2027, Interest, 4.350, rcent of Total Net Assets, 0.2%, Market Value, $784,485.57,

Holding, Northwestern Mutual Global Funding, Maturity date, 10/01/2029, Interest, 4.710, rcent of Total Net Assets, 0.2%, Market Value, $868,704.48,
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Holding, Northwestern Mutual Global Funding, Maturity date, 25/03/2027, Interest, 5.070, rcent of Total Net Assets, 0.2%, Market Value, $1,115,091.83,

Holding, Novartis Capital Corp, Maturity date, 18/03/2033, Interest, 4.600, rcent of Total Net Assets, 0.2%, Market Value, $896,235.58,

Holding, OFS Capital Corp, Maturity date, 31/10/2028, Interest, 4.950, rcent of Total Net Assets, 0.1%, Market Value, $285,000.00,

Holding, Oaktree Strategic Credit Fund, Maturity date, 23/07/2029, Interest, 6.500, rcent of Total Net Assets, 0.3%, Market Value, $1,217,456.04,

Holding, Old National Bancorp of Indiana, Maturity date, 15/02/2036, Interest, 5.768, rcent of Total Net Assets, 0.3%, Market Value, $1,352,598.58,

Holding, Olin Corp, Maturity date, 01/04/2033, Interest, 6.625, rcent of Total Net Assets, 0.3%, Market Value, $1,231,392.82,

Holding, Oncor Electric Delivery Co LLC, Maturity date, 15/05/2028, Interest, 4.300, rcent of Total Net Assets, 0.1%, Market Value, $701,160.74,

Holding, Organon & Co / Organon Foreign Debt Co-Issuer BV, Maturity date, 30/04/2028, Interest, 4.125, rcent of Total Net Assets, 0.1%, Market Value, $594,000.07,

Holding, Organon & Co / Organon Foreign Debt Co-Issuer BV, Maturity date, 30/04/2031, Interest, 5.125, rcent of Total Net Assets, 0.5%, Market Value, $2,423,272.43,

Holding, Oxford Finance LLC / Oxford Finance Co-Issuer II, Maturity date, 15/05/2031, Interest, 7.750, rcent of Total Net Assets, 0.3%, Market Value, $1,543,258.01,

Holding, Oxford Lane Capital Corp, Maturity date, 31/01/2027, Interest, 5.000, rcent of Total Net Assets, 0.1%, Market Value, $363,854.40,

Holding, PNC Financial Services Group Inc, Maturity date, 15/09/2026, Interest, 3.400, rcent of Total Net Assets, 0.2%, Market Value, $1,103,735.00,

Holding, PNC Financial Services Group Inc, Maturity date, 20/10/2027, Interest, 6.615, rcent of Total Net Assets, 0.2%, Market Value, $887,384.70,

Holding, PR RNO Property Owner 1 LLC, Maturity date, 01/05/2031, Interest, 6.500, rcent of Total Net Assets, 0.5%, Market Value, $2,210,819.09,

Holding, Pacific Life Global Funding II, Maturity date, 04/04/2028, Interest, 4.900, rcent of Total Net Assets, 0.1%, Market Value, $681,541.28,

Holding, Pacific Life Global Funding II, Maturity date, 11/01/2029, Interest, 4.900, rcent of Total Net Assets, 0.2%, Market Value, $986,335.55,

Holding, PartnerRe Finance B LLC, Maturity date, 01/10/2050, Interest, 4.500, rcent of Total Net Assets, 0.2%, Market Value, $967,831.28,

Holding, PayPal Holdings Inc, Maturity date, 01/06/2031, Interest, 4.950, rcent of Total Net Assets, 0.3%, Market Value, $1,448,615.75,

Holding, PeaceHealth Obligated Group, Maturity date, 15/11/2028, Interest, 4.335, rcent of Total Net Assets, 0.3%, Market Value, $1,615,572.72,

Holding, PennantPark Floating Rate Capital Ltd, Maturity date, 04/03/2029, Interest, 6.750, rcent of Total Net Assets, 0.2%, Market Value, $1,143,944.63,

Holding, PennantPark Investment Corporation, Maturity date, 01/11/2026, Interest, 4.000, rcent of Total Net Assets, 0.1%, Market Value, $696,869.57,

Holding, Principal Life Global Funding II, Maturity date, 18/05/2029, Interest, 4.650, rcent of Total Net Assets, 0.3%, Market Value, $1,283,666.41,

Holding, Principal Life Global Funding II, Maturity date, 28/06/2028, Interest, 5.500, rcent of Total Net Assets, 0.2%, Market Value, $758,943.08,

Holding, Principal Life Global Funding II, Maturity date, 25/01/2029, Interest, 5.100, rcent of Total Net Assets, 0.2%, Market Value, $752,866.22,

Holding, Protective Life Global Funding, Maturity date, 12/01/2027, Interest, 4.992, rcent of Total Net Assets, 0.2%, Market Value, $967,264.83,

Holding, Protective Life Global Funding, Maturity date, 14/04/2031, Interest, 4.827, rcent of Total Net Assets, 0.4%, Market Value, $1,894,075.66,

Holding, Protective Life Global Funding, Maturity date, 13/09/2027, Interest, 4.335, rcent of Total Net Assets, 0.3%, Market Value, $1,292,423.71,

Holding, Providence St Joseph Health Obligated Group, Maturity date, 01/10/2033, Interest, 5.403, rcent of Total Net Assets, 0.0%, Market Value, $216,142.54,

Holding, Providence St Joseph Health Obligated Group, Maturity date, 01/10/2029, Interest, 2.532, rcent of Total Net Assets, 0.1%, Market Value, $451,959.11,

Holding, Public Service Electric and Gas Co, Maturity date, 15/03/2033, Interest, 4.650, rcent of Total Net Assets, 0.1%, Market Value, $569,122.21,

Holding, QTS TRS Fayetteville I DC1-2 LLC, Maturity date, 15/04/2036, Interest, 5.700, rcent of Total Net Assets, 0.5%, Market Value, $2,239,563.99,

Holding, RGA Global Funding, Maturity date, 11/01/2031, Interest, 5.500, rcent of Total Net Assets, 0.6%, Market Value, $2,757,787.77,

Holding, RGA Global Funding, Maturity date, 25/11/2030, Interest, 4.600, rcent of Total Net Assets, 0.2%, Market Value, $1,014,628.40,

Holding, Realty Income Corp, Maturity date, 15/09/2026, Interest, 4.450, rcent of Total Net Assets, 0.1%, Market Value, $250,001.17,

Holding, Roche Holdings Inc, Maturity date, 10/03/2027, Interest, 2.314, rcent of Total Net Assets, 0.1%, Market Value, $589,390.21,

Holding, Roche Holdings Inc, Maturity date, 13/11/2033, Interest, 5.593, rcent of Total Net Assets, 0.2%, Market Value, $772,014.34,

Holding, Roche Holdings Inc, Maturity date, 09/09/2034, Interest, 4.592, rcent of Total Net Assets, 0.2%, Market Value, $1,012,513.67,

Holding, Roche Holdings Inc, Maturity date, 08/03/2031, Interest, 4.909, rcent of Total Net Assets, 0.2%, Market Value, $951,076.37,

Holding, Royal Bank of Canada, Maturity date, 01/11/2027, Interest, 6.000, rcent of Total Net Assets, 0.1%, Market Value, $580,089.32,

Holding, Royal Bank of Canada, Maturity date, 27/03/2028, Interest, 4.715, rcent of Total Net Assets, 0.4%, Market Value, $1,922,016.67,

Holding, SCE Recovery Funding LLC, Maturity date, 15/12/2043, Interest, 5.388, rcent of Total Net Assets, 0.2%, Market Value, $912,518.44,

Holding, Salesforce Inc, Maturity date, 15/03/2036, Interest, 5.550, rcent of Total Net Assets, 0.7%, Market Value, $3,274,017.72,

Holding, Sammons Financial Group Global Funding, Maturity date, 22/06/2031, Interest, 5.100, rcent of Total Net Assets, 0.4%, Market Value, $1,666,235.31,

Holding, Santander Holdings USA Inc, Maturity date, 09/11/2031, Interest, 7.660, rcent of Total Net Assets, 0.1%, Market Value, $616,223.20,

Holding, Santander Holdings USA Inc, Maturity date, 09/03/2029, Interest, 6.499, rcent of Total Net Assets, 0.1%, Market Value, $459,630.60,

Holding, Santander Holdings USA Inc, Maturity date, 20/03/2031, Interest, 5.741, rcent of Total Net Assets, 0.2%, Market Value, $977,403.48,

Holding, SiriusPoint Ltd, Maturity date, 05/04/2029, Interest, 7.000, rcent of Total Net Assets, 0.2%, Market Value, $722,892.92,

Holding, Skandinaviska Enskilda Banken AB, Maturity date, 05/03/2029, Interest, 5.375, rcent of Total Net Assets, 0.5%, Market Value, $2,358,643.86,
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Holding, Sopaipilla Investor LLC, Maturity date, 30/11/2048, Interest, 7.534, rcent of Total Net Assets, 0.3%, Market Value, $1,444,407.31,

Holding, Sotera Health Holdings LLC, Maturity date, 01/06/2031, Interest, 7.375, rcent of Total Net Assets, 0.5%, Market Value, $2,314,658.60,

Holding, Southern California Edison Co, Maturity date, 01/11/2032, Interest, 5.950, rcent of Total Net Assets, 0.2%, Market Value, $792,065.59,

Holding, Southern California Edison Co, Maturity date, 06/09/2026, Interest, 4.400, rcent of Total Net Assets, 0.2%, Market Value, $935,026.99,

Holding, Southern California Gas Co, Maturity date, 01/09/2034, Interest, 5.050, rcent of Total Net Assets, 0.2%, Market Value, $971,332.99,

Holding, Southern California Gas Co, Maturity date, 15/04/2027, Interest, 2.950, rcent of Total Net Assets, 0.1%, Market Value, $267,790.43,

Holding, Southern California Gas Co, Maturity date, 15/06/2035, Interest, 5.450, rcent of Total Net Assets, 0.3%, Market Value, $1,532,814.21,

Holding, Southern Company, Maturity date, 15/09/2051, Interest, 3.750, rcent of Total Net Assets, 0.3%, Market Value, $1,601,071.27,

Holding, State Street Corp, Maturity date, 28/02/2028, Interest, 4.536, rcent of Total Net Assets, 0.3%, Market Value, $1,416,989.60,

Holding, Stewart Information Services Corp, Maturity date, 15/11/2031, Interest, 3.600, rcent of Total Net Assets, 0.1%, Market Value, $630,346.27,

Holding, Stonebriar ABF Issuer LLC, Maturity date, 15/12/2030, Interest, 8.125, rcent of Total Net Assets, 0.3%, Market Value, $1,227,271.50,

Holding, Stonebriar ABF Issuer LLC, Maturity date, 15/08/2031, Interest, 7.000, rcent of Total Net Assets, 0.3%, Market Value, $1,583,643.43,

Holding, Sunoco LP, Maturity date, 01/05/2029, Interest, 7.000, rcent of Total Net Assets, 0.2%, Market Value, $1,031,220.45,

Holding, Sunoco LP, Maturity date, 15/07/2031, Interest, 5.375, rcent of Total Net Assets, 0.3%, Market Value, $1,203,418.74,

Holding, Sutter Health, Maturity date, 15/08/2033, Interest, 5.164, rcent of Total Net Assets, 0.1%, Market Value, $575,317.81,

Holding, Sutter Health, Maturity date, 15/08/2032, Interest, 5.213, rcent of Total Net Assets, 0.2%, Market Value, $851,586.58,

Holding, Svenska Handelsbanken AB, Maturity date, 10/06/2027, Interest, 3.950, rcent of Total Net Assets, 0.1%, Market Value, $468,437.17,

Holding, Svenska Handelsbanken AB, Maturity date, 15/06/2028, Interest, 5.500, rcent of Total Net Assets, 0.2%, Market Value, $749,746.71,

Holding, Svenska Handelsbanken AB, Maturity date, 23/05/2028, Interest, 4.375, rcent of Total Net Assets, 0.3%, Market Value, $1,361,363.75,

Holding, Swiss Re Finance Luxembourg SA, Maturity date, 02/04/2049, Interest, 5.000, rcent of Total Net Assets, 0.2%, Market Value, $991,574.74,

Holding, Sword Purchaser LLC, Maturity date, 15/04/2033, Interest, 8.250, rcent of Total Net Assets, 0.5%, Market Value, $2,390,806.11,

Holding, Synopsys Inc, Maturity date, 01/04/2027, Interest, 4.550, rcent of Total Net Assets, 0.6%, Market Value, $3,047,564.96,

Holding, Toronto-Dominion Bank, Maturity date, 10/03/2027, Interest, 2.800, rcent of Total Net Assets, 0.1%, Market Value, $605,548.65,

Holding, Toyota Motor Credit Corp, Maturity date, 09/08/2029, Interest, 4.550, rcent of Total Net Assets, 0.1%, Market Value, $512,361.68,

Holding, Toyota Motor Credit Corp, Maturity date, 12/05/2028, Interest, 4.250, rcent of Total Net Assets, 0.3%, Market Value, $1,554,082.26,

Holding, Trans-Allegheny Interstate Line Co, Maturity date, 15/01/2031, Interest, 5.000, rcent of Total Net Assets, 0.5%, Market Value, $2,425,830.88,

Holding, Trinity Capital Inc, Maturity date, 30/03/2029, Interest, 7.875, rcent of Total Net Assets, 0.3%, Market Value, $1,268,500.00,

Holding, Trinity Capital Inc, Maturity date, 15/12/2026, Interest, 4.250, rcent of Total Net Assets, 0.1%, Market Value, $571,552.20,

Holding, Truist Financial Corp, Maturity date, 06/06/2028, Interest, 4.123, rcent of Total Net Assets, 0.1%, Market Value, $458,105.09,

Holding, Truist Financial Corp, Maturity date, 30/10/2029, Interest, 7.161, rcent of Total Net Assets, 0.1%, Market Value, $303,081.80,

Holding, Truist Financial Corp, Maturity date, 24/01/2030, Interest, 5.435, rcent of Total Net Assets, 0.2%, Market Value, $984,965.56,

Holding, UBS AG of Stamford, Connecticut, Maturity date, 16/03/2029, Interest, 4.302, rcent of Total Net Assets, 0.2%, Market Value, $1,168,249.66,

Holding, UBS Group AG, Maturity date, 12/05/2028, Interest, 4.751, rcent of Total Net Assets, 0.1%, Market Value, $280,182.45,

Holding, UBS Group AG, Maturity date, 22/12/2027, Interest, 6.327, rcent of Total Net Assets, 0.2%, Market Value, $723,672.48,

Holding, US Bancorp, Maturity date, 20/05/2029, Interest, 4.535, rcent of Total Net Assets, 0.3%, Market Value, $1,364,647.82,

Holding, US Bancorp, Maturity date, 15/01/2027, Interest, 3.700, rcent of Total Net Assets, 0.2%, Market Value, $902,780.61,

Holding, United States Treasury Note/Bond, Maturity date, 30/06/2028, Interest, 4.125, rcent of Total Net Assets, 0.6%, Market Value, $2,988,750.00,

Holding, United States Treasury Note/Bond, Maturity date, 15/08/2041, Interest, 1.750, rcent of Total Net Assets, 3.4%, Market Value, $16,312,058.53,

Holding, United States Treasury Note/Bond, Maturity date, 15/05/2052, Interest, 2.875, rcent of Total Net Assets, 0.4%, Market Value, $1,815,000.00,

Holding, United States Treasury Note/Bond, Maturity date, 15/02/2053, Interest, 3.625, rcent of Total Net Assets, 1.5%, Market Value, $7,148,494.70,

Holding, United States Treasury Note/Bond, Maturity date, 15/02/2043, Interest, 3.875, rcent of Total Net Assets, 1.7%, Market Value, $8,267,712.87,

Holding, United States Treasury Note/Bond, Maturity date, 15/05/2033, Interest, 3.375, rcent of Total Net Assets, 2.5%, Market Value, $11,781,808.59,

Holding, United States Treasury Note/Bond, Maturity date, 31/07/2031, Interest, 4.125, rcent of Total Net Assets, 0.3%, Market Value, $1,474,746.09,

Holding, United States Treasury Note/Bond, Maturity date, 15/08/2034, Interest, 3.875, rcent of Total Net Assets, 2.1%, Market Value, $9,994,476.56,

Holding, United States Treasury Note/Bond, Maturity date, 15/08/2035, Interest, 4.250, rcent of Total Net Assets, 4.7%, Market Value, $22,355,097.40,

Holding, United States Treasury Note/Bond, Maturity date, 30/04/2033, Interest, 4.125, rcent of Total Net Assets, 1.7%, Market Value, $8,268,906.25,

Holding, United States Treasury Note/Bond, Maturity date, 15/11/2048, Interest, 3.375, rcent of Total Net Assets, 1.7%, Market Value, $7,875,000.00,

Holding, United States Treasury Note/Bond, Maturity date, 15/08/2046, Interest, 2.250, rcent of Total Net Assets, 1.2%, Market Value, $5,556,928.69,
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This is marketing communication. Please refer to the prospectus of the fund and to the KIID/KID before making any final investment decisions.

The following information includes: The names of the  

 Holdings ,

Their Maturity
Date s, Interest , % of TNA ,

and their Market
Value s.

Holding, United States Treasury Note/Bond, Maturity date, 15/08/2045, Interest, 2.875, rcent of Total Net Assets, 2.2%, Market Value, $10,225,587.82,

Holding, United States Treasury Note/Bond, Maturity date, 15/05/2040, Interest, 4.375, rcent of Total Net Assets, 0.5%, Market Value, $2,300,783.19,

Holding, United States Treasury Note/Bond, Maturity date, 15/02/2037, Interest, 4.750, rcent of Total Net Assets, 1.1%, Market Value, $5,016,015.60,

Holding, United States Treasury Note/Bond, Maturity date, 15/08/2050, Interest, 1.375, rcent of Total Net Assets, 0.9%, Market Value, $4,340,121.12,

Holding, Volkswagen Group of America Finance LLC, Maturity date, 26/09/2026, Interest, 3.200, rcent of Total Net Assets, 0.2%, Market Value, $874,143.14,

Holding, Volkswagen Group of America Finance LLC, Maturity date, 16/11/2028, Interest, 6.200, rcent of Total Net Assets, 0.2%, Market Value, $1,166,412.09,

Holding, Volkswagen Group of America Finance LLC, Maturity date, 08/06/2027, Interest, 4.350, rcent of Total Net Assets, 0.4%, Market Value, $1,864,783.71,

Holding, Wells Fargo & Co, Maturity date, 23/10/2029, Interest, 6.303, rcent of Total Net Assets, 0.2%, Market Value, $818,059.71,

Holding, Wells Fargo & Co, Maturity date, 02/03/2033, Interest, 3.350, rcent of Total Net Assets, 0.1%, Market Value, $508,183.13,

Holding, Western Midstream Operating LP, Maturity date, 01/04/2033, Interest, 6.150, rcent of Total Net Assets, 0.1%, Market Value, $458,845.69,

Holding, Western Union Company, Maturity date, 15/06/2029, Interest, 4.750, rcent of Total Net Assets, 0.5%, Market Value, $2,227,647.69,

Holding, Western-Southern Global Funding, Maturity date, 16/07/2028, Interest, 4.500, rcent of Total Net Assets, 0.3%, Market Value, $1,364,449.75,

Holding, Western-Southern Global Funding, Maturity date, 29/01/2029, Interest, 4.250, rcent of Total Net Assets, 0.3%, Market Value, $1,314,155.90,

Holding, Westpac Banking Corp, Maturity date, 18/11/2027, Interest, 5.457, rcent of Total Net Assets, 0.1%, Market Value, $521,446.24,

Holding, Westpac New Zealand Ltd, Maturity date, 15/02/2028, Interest, 4.902, rcent of Total Net Assets, 0.1%, Market Value, $477,312.06,

Holding, William Carter, Maturity date, 15/02/2031, Interest, 7.375, rcent of Total Net Assets, 0.2%, Market Value, $810,438.71,

Holding, XPLR Infrastructure Operating Partners LP, Maturity date, 15/03/2033, Interest, 8.625, rcent of Total Net Assets, 0.4%, Market Value, $1,923,335.32,

Holding, iShares USD Short Duration Corp Bond UCITS ETF, Maturity date, --, Interest, --, rcent of Total Net Assets, 0.3%, Market Value, $1,280,800.00,

The following fund information lists its:

 Contracts to Buy ,

Each contract’s Number of 
Contracts

Expiration 
Date ,

and the Contract
Value Futures ,

Contract to buy, Future Contract on 10 Yr US Treasury Note, number of shares held, 252, expiration date, 31/12/2026, contract value futures, $27,129,375.00,

Contract to buy, Future Contract on 5 Yr US Treasury Note, number of shares held, 62, expiration date, 31/12/2026, contract value futures, $6,553,593.75,

Contract to buy, Future Contract on US Treasury Long Bond, number of shares held, 20, expiration date, 31/12/2026, contract value futures, $2,172,500.00,

Contract to buy, Future Contract on Ultra 10 Yr US Treasury Note, number of shares held, 162, expiration date, 31/12/2026, contract value futures, $17,726,343.75,

Contract to buy, Future Contract on Ultra US Treasury Bond, number of shares held, 63, expiration date, 31/12/2026, contract value futures, $6,931,968.75,

The following fund information lists its:

 Contracts to Sell ,

Each contract’s Number of 
Contracts ,

Expiration 
Date ,

and the Contract
Value Futures ,

Contract to sell, Future Contract on 2 Yr US Treasury Note, number of shares held, 35, expiration date, 31/12/2026, contract value futures, $7,183,203.16,

The fund held 1.6% in cash and cash equivalents at month end.
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Disclosures for BBH Luxembourg Funds - BBH Income Fund Holdings as of August 2026 are as follows:

Portfolio holdings are reported as a percentage of total net assets (TNA), are subject to change and may not represent current or future portfolio composition. 
Portfolio holdings are not intended to be and do not constitute recommendations that others buy, sell, or hold any of the securities listed. An investment is in shares of the fund and not in any 
underlying  investment owned by the fund.Income for securities issued with a zero coupon is recognized through accretion of discount. The yield for variable rate instruments is as of the date of the 
report. Income for zero coupon securities is recognized through accretion of discount. 

 

The Fund is actively managed. Under normal circumstances, the fund is managed with the intention of maintaining an effective duration of between 80%-120% of the effective duration of Bloomberg 
US  Aggregate Index.  Complete information on the Fund’s risks and expenses can be found in the prospectus.  

 
Subscriptions will only be received and shares issued on the basis of the current prospectus of the Company (the “Prospectus”) and applicable Key Investor Information Documents of the Fund (the 
“KIIDs”) or Key Information Documents of the Fund (the“KIDs”). Investment in this Fund entails risks which are described in more detail in the Prospectus and the KIIDs/KIDs. Investors should obtain and 
read a copy of the Prospectus and the KIIDs/KIDs before investing. For a copy of the Prospectus and the KIDs in English or German or the KIIDs in English, please contact the Company’s representative 
or its local distributor, or access the following site: www.bbhluxembourgfunds.com. The contact details of the Company’s representatives in the countries where the Company is registered are provided 
below in  the section for each country. 

 
  

 

Brown Brothers Harriman & Co. (“BBH”) is the promoter and principal distributor of the Funds. Brown Brothers Harriman Mutual Fund Advisory Department (a separately identifiable department of BBH) 
provides investment advice to the Funds. BBH Luxembourg Funds (the “Company”) is a Luxembourg-registered Société d’Investissement à Capital Variable -undertaking for collective investment in 
transferrable securities (SICAV-UCITS) regulated by the Commission de Surveillance du Secteur Financier (“CSSF”), the Luxembourg financial services authority. The SICAV designated FundRock 
Management Company S.A. to serve as its designated management company in accordance with Chapter 15 of the Luxembourg Law of 17th December 2010; FundRock Management Company S.A. 
was  incorporated on 10 November 2004 for an unlimited duration under the laws of Luxembourg and registered on the official list of Luxembourg management companies. 
For Prospective Investors Domiciled in Luxembourg: 
The Company’s address in Luxembourg is 6, route de Trève, L-2633 Senningerberg, Grand Duchy of Luxembourg (Tel.: +1-800-625-5759). 
For Prospective Investors Domiciled in the UK: 
The Fund is duly registered with the UK Financial Conduct Authority. The representative agent of the Fund in the UK is BBH ISL Tel: +44-207-614-2113. 

 

Complete information on the Fund’s risks and expenses can be found in the prospectus. 

Portfolio holdings are reported as a percentage of total net assets (TNA), are subject to change and may not represent current or future portfolio composition. 
Portfolio holdings are not intended to be and do not constitute recommendations that others buy, sell, or hold any of the securities listed. An investment is in shares of the fund and not in  any 
underlying investment owned by the fund. Income for securities issued with a zero coupon is recognized through accretion of discount. 
The yield for variable rate instruments is as of the date of the report. Income for zero coupon securities is recognized through accretion of discount. 
The Fund is actively managed. Under normal circumstances, the fund is managed with the intention of maintaining an effective duration of between 80%-120% of the effective duration of  
Bloomberg US Aggregate Index. 

 

Subscriptions will only be received and shares issued on the basis of the current prospectus of the Company (the “Prospectus”) and applicable Key Investor Information Documents of the 
Fund (the “KIIDs”) or Key Information Documents of the Fund (the“KIDs”). Investment in this Fund entails risks which are described in more detail in the Prospectus and the KIIDs/KIDs. 
Investors should obtain and read a copy of the Prospectus and the KIIDs/KIDs before investing. For a copy of the Prospectus and the KIDs in English or German or the KIIDs in English, 
please contact the Company’s representative or its local distributor, or access the following site: www.bbhluxembourgfunds.com. The contact details of the Company’s representatives in  the 
countries where the Company is registered are provided below in the section for each country. 

 
 

 
 

For Prospective Investors Domiciled in Luxembourg: The Company’s address in Luxembourg is 6, route de Trève, L-2633 Senningerberg, Grand Duchy of Luxembourg (Tel.: +1-800- 
625-5759). 

Brown Brothers Harriman & Co. (“BBH”) is the promoter and principal distributor of the Funds. Brown Brothers Harriman Mutual Fund Advisory Department (a separately identifiable 
department of BBH) provides investment advice to the Funds. BBH Luxembourg Funds (the “Company”) is a Luxembourg-registered Société d’Investissement à Capital Variable - 
undertaking for collective investment in transferrable securities (SICAV-UCITS) regulated by the Commission de Surveillance du Secteur Financier (“CSSF”), the Luxembourg financial 
services authority. The SICAV designated FundRock Management Company S.A. to serve as its designated management company in accordance with Chapter 15 of the Luxembourg Law of 17th  
December 2010; FundRock Management Company S.A. was incorporated on 10 November 2004 for an unlimited duration under the laws of Luxembourg and registered on the official  list of 
Luxembourg management companies. 

 

For Prospective Investors Domiciled in the UK:The Fund is duly registered with the UK Financial Conduct Authority. The representative agent of the Fund in the UK is BBH ISL Tel: +44- 
207-614-2113. 
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