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JPMORGAN CHASE & CO 3.897%

01/23/2049 $ 7,096,910 $ 1,422,990 0.02 - 0.90 0.51
BANK OF AMERICA NA 6% 10,/15/2036 8,290,854 . 0.02 . 1.05 2
BANK OF AMERICA CORP 5.875%

02/07/2042 8,239,366 3,149,155 0.02 0.01 1.04 1.14
BANK OF AMERICA CORP 5% 01/21/2044 9,895,566 3,671,233 0.02 0.01 1.25 1.33
BANK OF AMERICA CORP 4.875%

04/01/2044 3,862,360 828,220 0.03 0.01 0.49 0.30
BANK OF AMERICA CORP 4.75%

04/21/2045 2,232,910 789,450 0.02 0.01 0.28 0.29
BANK OF AMERICA CORP 4.443%

01/20/2048 12,091,578 2,596,537 0.02 0.01 153 0.94
BANK OF AMERICA CORP 4.244%

04/24/2038 9,660,940 3,934,093 0.02 0.01 1.22 142
BANK OF AMERICA CORP 3.946%

01/23/2049 4,626,066 2,393,471 0.01 0.01 0.59 0.87
BANK OF AMERICA CORP 4.33%

03/15/2050 12,111,706 4,569,799 0.02 0.01 153 1.65
BANK OF AMERICA CORP 4.078%

04/23/2040 3,473,893 2,562,719 0.01 0.01 0.44 0.93
BANK OF AMERICA CORP 4.083%

03/20/2051 19,297,474 7,518,089 0.01 0.01 2.44 272
BANK OF AMERICA CORP 2.676%

06/19/2041 8,306,908 4,162,643 0.01 - 1.05 1.50
BANK OF AMERICA CORP 2.831%

10/24/2051 7,437,225 - 0.04 - 0.94 .
BANK OF AMERICA CORP 3.483%

03/13/2052 7,762,223 653,086 0.03 . 0.98 0.24
BANK OF AMERICA CORP 3.311%

04/22/2042 8,380,592 3,403,692 0.01 ' - 1.06 1.23
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BANK OF AMERICA CORP 2.972%

07/21/2052 $ 6,682,055 $ 967,611 0.02 = 0.85 0.35
CITIGROUP INC 8.125% 07/15/2039 11,418,206 4,551,686 0.01 0.01 145 1.65
CITIGROUP INC 5.875% 01/30/2042 5,838,579 3,091,785 0.02 0.01 0.74 1.2
CITIGROUP INC 6.675% 09/13/2043 6,861,426 2,632,900 0.02 0.01 0.87 0.95
CITIGROUP INC 5.3% 05/06/2044 5,868,183 2,783,766 0.02 0.01 0.74 1.01
CITIGROUP INC 4.65% 07/30/2045 4,443,598 1,856,599 0.02 0.01 0.56 0.67
CITIGROUP INC 4.75% 05/18/2046 10,938,977 3,338,850 0.02 0.01 1.38 1:21
CITIGROUP INC 4.281% 04/24/2048 8,018,731 1,518,943 0.03 0.01 1.02 0.55
CITIGROUP INC 3.878% 01/24/2039 1,846,126 - 0.01 - 0.23 -
CITIGROUP INC 4.65% 07/23/2048 10,420,361 5,081,234 0.01 0.01 1.32 1.84
CITIGROUP INC 5.316% 03/26/2041 7,360,404 2,942,275 0.02 0.01 0.93 1.06
CITIGROUP INC 2.904% 11/03/2042 2,199,147 - 0.01 - 0.28 -
FIFTH THIRD BANCORPT 8.25% 03/01/2038 1,808,451 3,819,035 0.01 0.01 0.23 1.38
GOLDMAN SACHS GROUP INC 4.8%

07/08/2044 12,132,002 3,827,104 0.02 0.01 1.54 1.38
GOLDMAN SACHS GROUP INC 6.75%

10/01/2037 25,581,126 9,807,670 0.01 0.01 3.25 3.55
GOLDMAN SACHS GROUP INC 6.25%

02/01/2041 17,393,443 5,804,823 0.02 0.01 2.20 210
GOLDMAN SACHS GROUP INC 4.75%

10/21/2045 10,140,900 4,336,716 0.02 0.01 1.28 1.57
GOLDMAN SACHS GROUP INC 4.411%

04/23/2039 7,742,280 2,668,790 0.02 0.01 0.98 0.96
GOLDMAN SACHS GROUP INC 3.21%

04/22/2042 4,214,884 2,895,200 0.01 0.01 0.53 1.05
GOLDMAN SACHS GROUP INC 2.908%

07/21/2042 3,345,983 2,314,779 0.01 0.01 0.42 0.84
GOLDMAN SACHS GROUP INC 3.436%

02/24/2043 12,419,475 2,272,729 0.03 0.01 1.57 0.82
GOLDMAN SACHS GROUP INC 5.15%

05/22/2045 9,755,189 3,609,943 0.02 0.01 1.24 1.30
GOLDMAN SACHS GROUP INC 4.017%

10/31/2038 5,068,455 2,538,697 0.01 - 0.64 (o2
HSBC BANK USA NA 7% 01/15/2039 8,840,419 - 0.04 - T12 -
JPMORGAN CHASE & CO 6.4% 05/15/2038 11,903,646 6,007,676 0.01 0.01 1.51 217
JPMORGAN CHASE & CO 5.5% 10/15/2040 6,036,920 3,025,000 0.02 0.01 0.76 1.09
JPMORGAN CHASE & CO 5.6% 07/15/2041 13,651,144 2,779,714 0.02 0.01 1.73 1.00
JPMORGAN CHASE & CO 5.625%

08/16/2043 9,291,308 3,000,480 0.02 0.01 1.18 1.08
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JPMORGAN CHASE & CO 4.85% 02/01/2044 $ 4,796,265 $ 1,408,671 0.02 0.01 0.61 0.51
JPMORGAN CHASE & CO 4.95% 06/01/2045 7,308,358 2,755,052 0.01 0.01 0.93 1.00
JPMORGAN CHASE & CO 4.26% 02/22/2048 8,914,108 2,530,609 0.02 0.01 113 0.91
JPMORGAN CHASE & CO 3.882%

07/24/2038 7,037,739 4,613,171 0.01 0.01 0.89 1.67
JPMORGAN CHASE & CO 4.032%

07/24/2048 6,504,757 976,492 0.02 - 0.82 0.35
JPMORGAN CHASE & CO 3.964%

11/15/2048 11,776,312 6,486,681 0.01 0.01 1.49 2.34
JPMORGAN CHASE & CO 3.109%

04/22/2041 5,885,540 2,246,569 0.02 0.01 0.75 0.81
JPMORGAN CHASE & CO 3.109%

04/22/2051 3,955,079 2,029,520 0.01 - 0.50 0.73
JPMORGAN CHASE & CO 2.525%

11/19/2041 2,378,273 = 0.01 & 0.30 -
JPMORGAN CHASE & CO 3.157%

04/22/2042 3,070,260 2,240,813 0.01 0.01 0.39 0.81
JPMORGAN CHASE & CO 3.328%

04/22/2052 12,790,746 3,154,428 0.02 - 1.62 1.14
JPMORGAN CHASE & CO 5.4% 01/06/2042 10,136,200 3,938,644 0.03 0.01 1.28 1.42
BANK OF AMERICA CORP 6.11%

01/29/2037 6,520,593 6,232,499 0.01 0.01 0.83 2.25
BANK OF AMERICA CORP 7.75%

05/14/2038 9,297,644 5,382,592 0.02 0.01 1.18 1.95
MORGAN STANLEY 5.597% 03/24/2051 12,169,789 3,072,216 0.02 0.01 1.54 111
MORGAN STANLEY 2.802% 01/25/2052 9,178,521 2,669,657 0.02 0.01 1.16 0.97
MORGAN STANLEY 3.971% 07/22/2038 5,619,964 2,854,197 0.01 0.01 0.71 1.03
MORGAN STANLEY 4.457% 04/22/2039 6,224,253 2,711,584 0.02 0.01 0.79 0.98
MORGAN STANLEY 4.375% 01/22/2047 10,182,230 3,935,315 0.02 0.01 1.29 1.42
MORGAN STANLEY 4.3% 01/27/2045 8,823,612 4,993,484 0.01 0.01 112 1.80
MORGAN STANLEY 6.375% 07/24/2042 10,950,859 5,316,678 0.02 0.01 1.39 1.92
MORGAN STANLEY 3.217% 04/22/2042 6,820,975 - 0.01 - 0.86 -
WELLS FARGO BANK NA 6.6% 01/15/2038 13,291,935 4,683,315 0.03 0.01 1.68 1.69
WACHOVIA CORP 5.5% 08/01/2035 4,644,901 - 0.02 - 0.59 -
WELLS FARGO & COMPANY 5.606%

01/15/2044 10,958,153 5,372,372 0.02 0.01 1.39 1.94
WELLS FARGO & COMPANY 5.375%

11/02/2043 15,482,913 2,873,897 0.03 0.01 1.96 1.04
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WELLS FARGO & COMPANY 4.65%
11/04/2044 $ 8,054,573 $ 3,904,763 0.02 0.01 1.02 141
WELLS FARGO & COMPANY 3.9%
05/01/2045 10,362,905 1,901,833 0.02 = 1.31 0.69
WELLS FARGO & COMPANY 4.9%
11/17/2045 8,615,814 1,064,906 0.02 = 1.09 0.39
WELLS FARGO & COMPANY 4.4%
06/14/2046 6,934,690 4,199,555 0.01 0.01 0.88 1.52
WELLS FARGO & COMPANY 4.75%
12/07/2046 6,732,762 3,884,527 0.01 0.01 0.85 1.40
WELLS FARGO & COMPANY 5.013%
04/04/2051 21,814,738 8,178,073 0.01 0.01 2.76 2.96
WELLS FARGO & COMPANY 3.068%
04/30/2041 6,246,376 5,266,837 0.01 0.01 0.79 1.90
WELLS FARGO & COMPANY 4.611%
04/25/2053 14,295,453 3,925,146 0.02 = 1.81 1.42
£ B 671,765,279 243,933,278 85.05 88.17
COOPERATIEVE RABOBANK UA 5.25%
05/24/2041 13,228,526 6,182,507 0.03 0.01 1.67 2.23
13,228,526 6,182,507 1.67 2.23
H *
MITSUBISHI UF] FIN GRP 4.286%
07/26/2038 6,886,660 - 0.05 - 0.87 -
MITSUBISHI UF] FIN GRP 3.751%
07/18/2039 10,702,613 5,012,960 0.03 0.01 1.36 1.81
SUMITOMO MITSUI FINL GRP 2.93%
09/17/2041 2,292,865 c 0.01 = 0.29 =
SUMITOMO MITSUI FINL GRP 6.184%
07/13/2043 4,079,643 - 0.01 - 0.52 -
B A& 3t 23,961,781 5,012,960 3.04 1.81
®# H
BARCLAYS PLC 5.25% 08/17/2045 8,677,161 2,491,199 0.02 0.01 1.10 0.90
HSBC HOLDINGS PLC 6.5% 09/15/2037 9,929,539 - 0.02 - 1.26 -
HSBC HOLDINGS PLC 6.8% 06/01/2038 6,733,600 - 0.02 - 0.85 .
HSBC HOLDINGS PLC 6.1% 01/14/2042 6,924,315 6,441,930 0.03 0.03 0.88 233
HSBC HOLDINGS PLC 5.25% 03/14/2044 11,935,302 . 0.03 = 1.51 2
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HSBC HOLDINGS PLC 6.332% 03/09/2044 $ 13,181,995 $ - 0.01 - 1.67 -
LLOYDS BANKING GROUP PLC 4.344%
01/09/2048 4,913,611 4,511,545 0.01 0.01 0.62 1.63
R 62,295,523 13,444,674 7.89 4.86
i 41t 771,251,109 268,573,419 97.65 97.07
SRATIE A 25,948,186 20,213,714 3.29 7.31
A6 T AR B AT 2 $HR ( 7,374,739) ( 12,117,768) (__094) (__4.38)
F " A $ 789,824,556 $ 276,669,365 _100.00 -100.00
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s A A $ 276,669,365 35.03 $ 333,542,647 120.56
g A
Fl A (M=) 24,399,996 3.09 13,380,740 4.84
% i
w@H (MEEAL) 1,406,466 0.18 833,112 0.30
FER (MER) 468,816 0.06 277,692 0.10
R R (MER) 468,715 0.06 470,573 0.17
ik il 150,000 0.02 150,000 0.06
® 122,183 0.01 81,885 0.03
% A4t 2,616,180 0.33 1,813,262 0.66
AP E RS 21,783,816 2.76 11,567,478 418
AT % AH B AR MK 486,549,014 61.60 33,057,398 11.95
H = % a4 B A - « 16,815,056) (  6.08)
ERRETAFAE (BE) (M3E=)  ( 4,570472) ( 0.58) ( 9,256,799) (  3.35)
ERRAEAE (k) (MiEZ) | 383,124) ( 0.05) ( 53,989) (  0.02)
AT RBAATRM A FR B
(M3E=) 53,119,133 673  ( 95,508,746) ( 34.52)
ARRRBAFRIA R ZFEHH
(M3E=) ( 15,329,114) ( 1.94) 34,021,934 12.30
W 35 Bt (FH3ES) ( 28,014,062) (__355) ( 13,885,502) (__5.02)
BES$EE $ 789,824,556 100.00 $ 276,669,365 100.
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