
Security ID Description Units Market Value
00203QAE7 A P MOELLER MAERSK A S 4,207,000 4,116,005.20
00084DAU4 ABN AMRO BANK N.V. 12,200,000 11,056,842.07
00080QAF2 ABN AMRO BANK N.V. 26,048,000 25,554,129.92
00084DBA7 ABN AMRO Bank NV 5,000,000 5,084,898.85
007944AF8 ADVENTIST HEALTH SYS WEST 250,000 222,976.49
00774MBF1 AERCAP IRELAND CAPITAL LIMITED 5,399,000 5,526,201.95
00774MAV7 AERCAP IRELAND CAPITAL LIMITED 10,000,000 9,223,907.70
00846UAM3 AGILENT TECHNOLOGIES INC 250,000 209,553.53
00846UAK7 AGILENT TECHNOLOGIES INC 1,495,000 1,421,961.06
00135TAD6 AIB Group PLC 5,000,000 5,188,153.40
00139PAA6 AIG SUNAMERICA GLOBAL FING X S 14,000,000 15,226,678.32
009158BC9 AIR PRODS & CHEMS INC 275,000 233,936.36
55037AAA6 AKER BP ASA 14,122,000 13,007,011.61
00973RAL7 AKER BP ASA 2,500,000 2,523,388.58
012653AD3 ALBEMARLE CORP 7,000,000 6,874,563.36
01748TAB7 ALLEGION PLC 3,160,000 2,884,687.81
01748NAD6 ALLEGION US HLDG CO INC 4,998,000 4,916,781.75
01748TAC5 ALLEGION US HLDG CO INC 2,000,000 1,998,376.86
01882YAE6 ALLIANT ENERGY FIN LLC 7,000,000 7,165,028.29
081437AT2 AMCOR FLEXIBLES NORTH AMER INC 7,025,000 5,993,506.46
025816DE6 American Express Co 12,000,000 11,929,590.24
026874DS3 AMERICAN INTL GROUP INC 1,250,000 1,232,965.99
03027XCC2 AMERICAN TOWER CORP 7,800,000 7,771,904.63
03115AAA1 AMFAM HOLDINGS INC 9,000,000 6,804,762.03
031162DR8 AMGEN INC 11,600,000 11,568,191.18
034863AT7 ANGLO AMERICAN CAPITAL PLC 1,497,000 1,426,314.61
034863AZ3 ANGLO AMERICAN CAPITAL PLC 6,500,000 5,729,298.64
034863BD1 ANGLO AMERICAN CAPITAL PLC 4,500,000 4,429,751.18
034863AX8 ANGLO AMERICAN CAPITAL PLC 300,000 252,569.58
035240AE0 ANHEUSER-BUSCH INBEV WLDW INC 8,085,000 8,949,122.37
052528AP1 ANZ GROUP HLDGS LTD 5,000,000 5,310,522.80
03938LBE3 ARCELORMITTAL SA LUXEMBOURG 10,000,000 10,414,919.00
03938LBA1 ARCELORMITTAL SA LUXEMBOURG 11,355,000 11,186,383.47
042855AA4 ARROYO MORTGAGE TRUST 2022-1 A 17,272,373 15,950,891.70
042858AA8 ARRW 2019-2 A1 1,140,497 1,061,712.75
045054AR4 ASHTEAD CAP INC 3,075,000 3,090,950.42
045054AN3 ASHTEAD CAP INC 10,075,000 9,121,272.49
045054AJ2 ASHTEAD CAP INC 7,166,000 6,702,454.68
045054AL7 ASHTEAD CAP INC 2,000,000 1,845,165.74
04505AAA7 ASHTEAD CAP INC 11,225,000 10,973,497.25
00206RHJ4 AT&T INC 2,425,000 2,340,205.10
00206RMM1 AT&T INC 3,778,000 2,979,806.19
00206RKH4 AT&T INC 8,975,000 7,197,667.83
00206RGQ9 AT&T INC 9,604,000 9,159,413.36
052113AB3 AUSGRID FIN PTY LTD 4,400,000 4,204,377.85
05351WAB9 AVANGRID INC 10,975,000 10,239,155.55
053611AN9 AVERY DENNISON CORP 2,000,000 2,075,613.10
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05369AAP6 AVIATION CAP GROUP LLC 6,850,000 7,098,205.64
06051GBM0 BANC AMERICA FDG 2004-2 522,153 468,022.42
05971KAA7 BANCO SANTANDER S A 5,000,000 4,933,046.80
05964HAY1 BANCO SANTANDER S.A. 6,600,000 6,934,531.96
05964HAV7 BANCO SANTANDER S.A. 4,000,000 4,153,648.84
05971KAG4 BANCO SANTANDER S.A. 4,000,000 3,253,505.92
05971KAL3 BANCO SANTANDER S.A. 2,000,000 1,654,413.32
05964HAN5 BANCO SANTANDER S.A. 4,500,000 4,071,471.21
06541FBA6 BANK 2017-BNK4 575,000 542,126.79
06541WAX0 BANK 2017-BNK5 2,665,000 2,508,133.30
06541XAD2 BANK 2017-BNK7 863,034 837,064.86
06541XAF7 BANK 2017-BNK7 950,000 893,871.06
06650AAE7 BANK 2017-BNK8 575,000 527,948.38
06540RAE4 BANK 2017-BNK9 9,275,000 8,716,293.48
065404BB0 BANK 2018-BNK10 895,000 844,433.31
06541LBF2 BANK 2022-BNK40 16,205,000 15,017,192.95
06540KAJ8 BANK 2022-BNK44 13,475,000 14,058,552.39
06279JAB5 BANK IRELAND GROUP PLC 11,243,000 10,226,745.23
06418GAD9 BANK NOVA SCOTIA B C 5,000,000 5,023,817.20
064159HB5 BANK NOVA SCOTIA B C 7,000,000 6,880,533.03
06051GLC1 Bank of America Corp 5,000,000 5,158,538.20
06051GLE7 Bank of America Corp 7,500,000 7,452,532.73
06051GLH0 Bank of America Corp 10,650,000 10,499,207.93
06051GKP3 Bank of America Corp 7,675,000 7,461,392.16
06051GKW8 Bank of America Corp 10,000,000 9,900,691.60
06675DCE0 BANQUE FED DU CRED MUTUEL 14,850,000 14,657,117.66
06675FBB2 BANQUE FED DU CRED MUTUEL 2,500,000 2,556,502.08
06738ECL7 Barclays PLC 8,100,000 8,472,397.01
06738ECK9 Barclays PLC 10,000,000 10,307,868.30
06738EBH7 BARCLAYS PLC 4,500,000 4,482,551.43
06738EAU9 BARCLAYS PLC 8,790,000 8,461,401.14
06738EAE5 BARCLAYS PLC 275,000 269,325.77
06738ECG8 BARCLAYS PLC 6,500,000 6,581,126.89
07384MS78 BEAR STEARNS ARM TR 2004-5 343,115 301,082.48
075887BF5 BECTON DICKINSON & CO 82,000 80,852.33
08163PBH2 BENCHMARK MORTGAGE TR 2022-B33 6,407,000 5,903,290.63
08576PAK7 BERRY GLOBAL INC 2,775,000 2,757,227.54
06051GHD4 BK OF AMERICA CORP 1,689,000 1,577,920.57
06051GGF0 BK OF AMERICA CORP 375,000 360,205.63
06051GHG7 BK OF AMERICA CORP 10,568,000 10,051,360.49
06051GJZ3 BK OF AMERICA CORP 4,350,000 3,822,693.65
06051GGL7 BK OF AMERICA CORP 5,050,000 4,814,693.03
06051GJS9 BK OF AMERICA CORP 5,000,000 4,584,906.70
06051GGT0 BK OF AMERICA CORP 3,295,000 3,245,636.68
06051GHM4 BK OF AMERICA CORP 5,295,000 5,087,429.65
09659W2U7 BNP PARIBAS 7,000,000 5,888,652.91
09659W2J2 BNP PARIBAS 5,000,000 4,892,531.60
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05565AAR4 BNP PARIBAS 8,288,000 8,044,467.07
09659W2P8 BNP PARIBAS 5,000,000 4,180,879.00
09659W2R4 BNP PARIBAS 2,000,000 1,730,538.96
05581KAF8 BNP PARIBAS 5,000,000 4,997,699.20
09659W2N3 BNP PARIBAS 4,250,000 3,930,682.29
05581KAH4 BNP Paribas SA 4,625,000 4,581,713.61
096630AK4 BOARDWALK PIPELINES LP 10,000,000 9,919,700.80
096630AE8 BOARDWALK PIPELINES LP 12,095,000 12,190,139.63
096630AH1 BOARDWALK PIPELINES LP 225,000 198,624.96
096630AG3 BOARDWALK PIPELINES LP 1,750,000 1,702,958.37
10112RAZ7 BOSTON PPTYS LTD PARTNERSHIP S 12,400,000 12,121,819.64
05578QAE3 BPCE 3,386,000 3,311,197.37
05578QAF0 BPCE 11,500,000 9,274,245.84
05578QAC7 BPCE 10,500,000 10,423,140.00
05583JAM4 BPCE SA 6,200,000 6,132,752.75
05571AAU9 BPCE SA 4,000,000 3,963,369.84
05571AAR6 BPCE SA 5,000,000 5,190,721.85
10569GAA4 BRAVO RESIDENTIAL 2023-RPL1 30,275,833 29,802,636.43
111021AE1 BRITISH TELECOMMUNICATIONS PLC 19,931,000 24,395,807.89
11134LAH2 BROADCOM CORP/BROADCOM CAYMAN 5,000,000 4,831,339.30
11135FBB6 BROADCOM INC 5,000,000 4,824,034.85
11135FAQ4 BROADCOM INC 8,000,000 7,484,196.64
11135FBA8 BROADCOM INC 250,000 245,255.84
11135FBH3 BROADCOM INC 10,000,000 8,354,125.60
11133TAC7 BROADRIDGE FINL SOLUTIONS INC 250,000 238,988.37
115236AA9 BROWN & BROWN INC 10,461,000 10,363,409.23
115236AE1 BROWN & BROWN INC 10,000,000 9,078,175.30
115236AC5 BROWN & BROWN INC 3,500,000 2,865,486.12
115236AB7 BROWN & BROWN INC 8,747,000 8,465,554.87
120568AZ3 BUNGE LTD FIN CORP 5,225,000 5,000,599.78
12541WAA8 C H ROBINSON WORLDWIDE IN 12,600,000 12,156,259.25
31429KAK9 CAISSE CENTRALE DESJARDINS 3,275,000 3,311,044.85
13013JDE3 CALIFORNIA CMNTY CHOICE FING A 2,510,000 2,534,907.73
134429BF5 CAMPBELL SOUP CO 3,900,000 3,837,498.29
13607LSL8 CANADIAN IMPERIAL BK COMM TORO 15,525,000 15,677,917.21
13607LWW9 CANADIAN IMPERIAL BK COMM TORO 13,375,000 13,883,454.10
138616AK3 CANTOR FITZGERALD L P 5,000,000 4,736,927.25
14040HDC6 Capital One Financial Corp 12,000,000 13,132,110.72
14040HCE3 CAPITAL ONE FINL CORP 3,275,000 3,119,254.07
14040HCX1 CAPITAL ONE FINL CORP 3,000,000 2,983,410.87
142339AH3 CARLISLE COS INC 275,000 261,428.90
14448CAN4 CARRIER GLOBAL CORPORATION 1,921,000 1,861,333.93
12505BAH3 CB RICHARD ELLIS SVCS INC 10,000,000 10,007,163.80
12512JAW4 CD MTG TR 2018-C7 2,495,000 2,355,642.27
15089QAL8 CELANESE US HLDGS LLC 2,705,000 2,711,693.41
15135BAY7 CENTENE CORP DEL 5,450,000 4,803,269.76
12527GAH6 CF INDS INC 5,950,000 5,798,489.14
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12531YAL2 CFCRE COML MTG TR 2016-C4 132,914 129,779.96
161175BK9 CHARTER COMMUNICATIONS OPER 12,070,000 11,313,989.76
161175AZ7 CHARTER COMMUNICATIONS OPER 1,790,000 1,732,847.72
161175CD4 CHARTER COMMUNICATIONS OPER 2,200,000 1,856,388.78
161175BJ2 CHARTER COMMUNICATIONS OPER 6,105,000 5,625,757.38
161175AY0 CHARTER COMMUNICATIONS OPER 1,502,000 1,481,216.71
161175BR4 CHARTER COMMUNICATIONS OPER 4,155,000 3,975,367.38
161175CJ1 CHARTER COMMUNICATIONS OPER 3,710,000 3,243,409.59
16144KAC2 CHASE AUTO OWNER TRUST 2023-A 27,475,000 27,773,793.37
16411QAP6 CHENIERE ENERGY PARTNERS L P S 4,000,000 4,026,268.00
12569UAA9 CIM TRUST 2023-R4 33,792,486 33,371,475.29
17322VAT3 CITGRP COML MTG TR 2014-GC23 A 5,285,000 5,229,654.95
17323CAE7 CITGRP COML MTG TR 2015-GC27 A 14,085,576 13,819,343.12
17324KAP3 CITGRP COML MTG TR 2015-GC35 A 15,860,000 15,289,406.37
17326FAC1 CITIGROUP COML MTG TR 2017-C4 6,121,353 5,696,922.93
17326DAC6 CITIGROUP COML MTG TR 2017-P8 2,350,000 2,191,344.92
17326DAD4 CITIGROUP COML MTG TR 2017-P8 350,000 327,281.33
17327CAQ6 CITIGROUP INC 10,000,000 8,396,409.60
172967PA3 Citigroup Inc 5,000,000 5,245,233.45
172967MF5 CITIGROUP INC 10,590,000 10,549,775.16
172967NN7 Citigroup Inc 7,425,000 6,569,892.00
172967LD1 CITIGROUP INC 14,000,000 13,455,717.52
172967LS8 CITIGROUP INC 3,000,000 2,819,218.92
172967PF2 Citigroup Inc 5,000,000 4,948,931.20
75524KNH3 CITIZENS BK NA PROVIDENCE RI S 19,275,000 18,494,220.25
174610AR6 CITIZENS FINL GROUP INC 300,000 279,646.32
12565WAB7 CK HUTCHISON INTL 21 LTD 5,000,000 4,242,568.00
126117AY6 CNA FINL CORP 3,300,000 3,190,768.25
126117AT7 CNA FINL CORP 5,370,000 5,284,105.02
126117AW0 CNA FINL CORP 4,875,000 4,026,820.88
12594KAB8 CNH INDL N V 2,518,000 2,416,086.17
12592BAQ7 CNH INDUSTRIAL CAPITAL LLC 6,800,000 6,658,067.95
12592BAL8 CNH INDUSTRIAL CAPITAL LLC 250,000 234,285.06
18977W2C3 CNO GLOBAL FUNDING 15,000,000 12,965,852.40
191241AH1 COCA-COLA FEMSA SAB DE CV 8,875,000 7,805,562.50
194315AM9 COLLEGE PARK GA REV 2,095,000 2,136,614.24
198280AF6 COLUMBIA PIPELINE GROUP INC 880,000 867,266.42
19828AAB3 COLUMBIA PIPELINES HLDG CO LLC 9,125,000 9,293,443.76
12595EAD7 COMM MTG TR 2017-COR2 16,210,172 15,055,641.40
20268JAA1 COMMONSPIRIT HEALTH 525,000 516,038.96
202712BS3 COMMONWEALTH BANK OF AUSTRALIA 20,000,000 17,495,092.40
205887CB6 CONAGRA BRANDS INC 500,000 492,645.65
205887AX0 CONAGRA BRANDS INC 1,140,000 1,309,242.75
20602DAB7 CONCENTRIX CORP 4,000,000 4,022,695.56
21036PAS7 CONSTELLATION BRANDS INC 3,625,000 3,446,459.94
21037XAD2 CONSTELLATION SOFTWARE INC 5,000,000 4,999,489.85
21684AAF3 COOPERATIEVE RABOBANK U.A. 1,826,000 1,750,233.95

Page 4 of 16



Security ID Description Units Market Value

Baird Intermediate Bond Fund 
Month End Holdings as of 2/29/24

21684AAC0 COOPERATIEVE RABOBANK U.A. 7,700,000 7,552,023.48
74977RDN1 Cooperatieve Rabobank UA 7,700,000 7,295,302.09
21871XAF6 COREBRIDGE FINL INC 13,825,000 12,820,628.96
224044CS4 COX COMMUNICATIONS INC NEW 2,000,000 2,002,470.44
224044CG0 COX COMMUNICATIONS INC NEW 2,527,000 2,403,677.09
224044CE5 COX COMMUNICATIONS INC NEW 2,800,000 2,752,139.43
225313AQ8 Credit Agricole SA 7,500,000 7,494,137.33
22535WAJ6 Credit Agricole SA 14,250,000 14,686,386.59
22535WAH0 CREDIT AGRICOLE SA LONDON BRH 4,000,000 3,692,309.36
22534PAE3 CREDIT AGRICOLE SA LONDON BRH 8,200,000 8,268,113.38
225401AM0 CREDIT SUISSE INTERNATIONAL 12,395,000 12,182,146.12
225401AF5 CREDIT SUISSE INTERNATIONAL 7,750,000 7,288,858.11
226373AR9 CRESTWOOD MIDSTREAM PRTNRS LP 4,000,000 4,011,040.00
226373AT5 CRESTWOOD MIDSTREAM PRTNRS LP 3,000,000 3,139,050.00
22822VBD2 CROWN CASTLE INC 3,000,000 3,016,612.59
22945EAV3 CSAIL COM MTG TR 2021-C20 6,866,000 6,191,745.07
12636MAE8 CSAIL COML MTG TR 2016-C6 7,545,000 7,126,501.49
12637UAW9 CSAIL COML MTG TR 2016-C7 1,640,000 1,538,030.87
12595BAD3 CSAIL COML MTG TR 2017-C8 5,500,000 5,088,199.05
12595XAS2 CSAIL COML MTG TR 2018-CX12 5,025,000 4,741,511.61
126650BV1 CVS HEALTH CORP 164,679 160,948.97
126650DU1 CVS HEALTH CORP 8,550,000 8,462,873.62
126650DY3 CVS HEALTH CORP 8,475,000 8,413,908.81
126650CX6 CVS HEALTH CORP 5,818,000 5,646,373.60
126650BY5 CVS HEALTH CORP 8,058,240 7,944,470.17
126650BP4 CVS HEALTH CORP 6,469,243 6,508,074.57
126650DH0 CVS HEALTH CORP 2,500,000 2,399,118.95
12665VAA0 CVS LEASE BACKED PASS THRU TR 2,481,609 2,168,266.49
233853AM2 DAIMLER TRUCKS FIN NORTH AMER 13,825,000 13,263,320.25
2350366M7 DALLAS FORT WORTH TEX INTL ARP 525,000 494,127.48
23636ABH3 DANSKE BK A/S 12,650,000 12,676,862.02
23636AAZ4 DANSKE BK A/S 5,000,000 4,687,335.25
23636ABC4 DANSKE BK A/S 25,000,000 24,077,162.50
24703TAD8 DELL INTL LLC/EMC CORP 4,690,000 4,741,444.75
24703TAE6 DELL INTL LLC/EMC CORP 425,000 421,103.98
24906PAA7 DENTSPLY SIRONA INC 10,900,000 9,486,904.60
251526CU1 Deutsche Bank AG/New York NY 5,000,000 5,170,695.30
25160PAN7 Deutsche Bank AG/New York NY 10,000,000 10,271,421.00
251526CV9 Deutsche Bank AG/New York NY 18,700,000 18,570,564.40
251526CK3 DEUTSCHE BK AG N Y 5,000,000 4,134,445.45
251526CP2 DEUTSCHE BK AG N Y 3,450,000 3,134,132.90
25243YBD0 DIAGEO CAP PLC 3,275,000 2,762,200.73
25466AAP6 DISCOVER BK 10,000,000 9,548,891.30
25466AAJ0 DISCOVER BK 300,000 284,514.59
254709AT5 Discover Financial Services 5,000,000 5,600,376.30
254709AS7 DISCOVER FINL SVCS 6,275,000 6,567,511.32
254709AL2 DISCOVER FINL SVCS 250,000 245,252.30

Page 5 of 16



Security ID Description Units Market Value

Baird Intermediate Bond Fund 
Month End Holdings as of 2/29/24

254709AK4 DISCOVER FINL SVCS 4,200,000 4,146,745.09
254709AM0 DISCOVER FINL SVCS 12,000,000 11,509,102.68
233258AC6 DLLAD 2023-1 LLC 2023-1 29,500,000 29,208,613.75
260543CN1 DOW CHEMICAL CO 165,000 162,508.34
26078JAC4 DOWDUPONT INC 4,450,000 4,397,552.66
23338VAM8 DTE ELEC CO 275,000 236,266.48
233331BK2 DTE ENERGY CO 15,000,000 14,873,469.75
233331BJ5 DTE ENERGY CO 18,000,000 17,743,850.28
266233AJ4 DUQUESNE LT HLDGS INC 12,400,000 10,053,800.34
23355LAL0 DXC TECHNOLOGY CO 12,000,000 10,894,940.04
27409LAC7 EAST OHIO GAS CO 550,000 450,899.43
278865BE9 ECOLAB INC 10,000,000 9,991,778.30
263534CN7 EIDP INC 10,000,000 9,501,428.00
286181AH5 ELEMENT FINL CORP 9,000,000 9,080,385.57
291011BN3 EMERSON ELEC CO 12,600,000 10,572,220.13
29278GAW8 ENEL FIN INTL N.V. 10,000,000 9,803,918.20
29278GAF5 ENEL FIN INTL N.V. 14,675,000 13,680,143.60
29273RBK4 ENERGY TRANSFER L P 475,000 460,774.55
29273RBC2 ENERGY TRANSFER L P 1,500,000 1,701,077.64
29278NAN3 ENERGY TRANSFER L P 18,231,000 18,293,484.38
29278NAQ6 ENERGY TRANSFER L P 275,000 250,804.35
29278NAG8 ENERGY TRANSFER OPERATING LP S 14,264,000 14,208,961.07
29364GAL7 ENTERGY CORP NEW 13,250,000 11,458,316.19
26884LAR0 EQT CORP 5,425,000 5,336,089.13
294429AQ8 EQUIFAX INC 5,000,000 4,887,458.95
29444UBU9 EQUINIX INC 11,000,000 9,980,019.28
29444UBG0 EQUINIX INC 7,000,000 6,293,528.64
29449WAA5 EQUITABLE FINL LIFE GLOBAL FDG 225,000 212,631.51
26885BAB6 EQUITRANS MIDSTREAM CORP 5,000,000 4,793,045.00
30040WAK4 EVERSOURCE ENERGY 275,000 218,948.79
30219GAM0 EXPRESS SCRIPTS HLDG CO 11,738,000 11,540,631.52
30225VAK3 EXTRA SPACE STORAGE LP 7,000,000 7,032,558.89
30225VAM9 EXTRA SPACE STORAGE LP 8,000,000 7,598,761.44
30225VAN7 EXTRA SPACE STORAGE LP 1,500,000 1,407,738.63
314382AA0 FELLS PT FDG TR 325,000 304,101.99
314890AD6 FERGUSON FIN PLC 8,000,000 7,629,499.44
314890AA2 FERGUSON FIN PLC 6,230,000 6,074,164.77
31292GV45 FHLMC MBS 837 851.43
3137FBU79 FHLMC REMIC SERIES K-069 1,075,000 1,022,889.48
3137FCLD4 FHLMC REMIC SERIES K-071 7,375,000 7,036,474.96
3137FEZU7 FHLMC REMIC SERIES K-076 22,525,000 21,817,843.39
3137FLYV0 FHLMC REMIC SERIES K-092 11,943,000 11,187,736.62
31620MBS4 FIDELITY NATL INFORMATION SVCS 5,000,000 4,405,848.45
31620MBY1 FIDELITY NATL INFORMATION SVCS 4,750,000 4,749,588.79
316773DG2 Fifth Third Bancorp 3,000,000 2,862,641.07
316773DK3 FIFTH THIRD BANCORP 5,000,000 5,130,804.25
32113CBY5 FIRST NATIONAL MASTER 2023-2 A 23,275,000 23,598,038.38

Page 6 of 16



Security ID Description Units Market Value

Baird Intermediate Bond Fund 
Month End Holdings as of 2/29/24

337932AK3 FIRSTENERGY CORP 6,450,000 6,212,124.00
33767JAA0 FIRSTKEY HOMES 2020-SFR2 TR 39,426,366 36,747,368.50
33768EAA0 FIRSTKEY HOMES 2022-SFR3 TR 21,732,467 21,151,012.93
33768NAA0 FIRSTKEY HOMES TR 2022-SFR1 21,108,317 20,457,486.05
33767TAA8 FIRSTKEY HOMES TRUST 2021-SFR2 21,491,915 19,451,663.88
337738AU2 FISERV INC 700,000 643,133.95
337738BH0 FISERV INC 5,325,000 5,380,773.09
337738AR9 FISERV INC 1,035,000 993,140.15
337738BB3 FISERV INC 16,000,000 14,636,166.72
33939HAA7 FLEX INTER HOLDCO LLC 3,515,000 2,857,988.75
33938XAB1 FLEXTRONICS INTL LTD 4,073,000 3,926,637.48
33938XAC9 FLEXTRONICS INTL LTD 6,765,000 6,539,572.95
34061QBV8 FLORIDA DEV FIN CORP HEALTHCAR 5,250,000 4,378,166.63
340711BA7 FLORIDA GAS TRANSMISSION CO 10,225,000 8,194,176.66
340711AY6 FLORIDA GAS TRANSMISSION CO 7,000,000 5,909,224.16
343498AC5 FLOWERS FOODS INC 300,000 250,814.76
34532RAA4 FORD CR AUTO OWNER TR2018-REV1 12,375,000 12,135,359.36
345397D83 FORD MOTOR CREDIT COMPANY 10,000,000 9,980,634.80
345397D59 FORD MOTOR CREDIT COMPANY 5,000,000 5,182,097.70
34964CAE6 FORTUNE BRANDS INNOVATIONS INC 2,725,000 2,465,328.16
35137LAN5 FOX CORP 3,000,000 3,150,873.12
35671DBJ3 FREEPORT MCMORAN INC 691,000 672,201.83
35805BAC2 FRESENIUS MED CARE US FIN III 20,000,000 18,035,343.00
35805BAA6 FRESENIUS MED CARE US FIN III 500,000 444,247.48
04316JAH2 GALLAGHER ARTHUR J & CO 10,000,000 9,963,361.60
04316JAF6 GALLAGHER ARTHUR J & CO 7,000,000 7,479,507.35
36150JAC4 GBG LLC 799,586 702,142.90
37045VAV2 GENERAL MTRS CO 5,861,000 5,908,559.32
37045XEB8 GENERAL MTRS FINL CO INC 2,475,000 2,526,809.18
37045XCV6 GENERAL MTRS FINL CO INC 4,000,000 3,890,892.64
37045XEN2 GENERAL MTRS FINL CO INC 15,000,000 15,182,478.60
37045XEQ5 GENERAL MTRS FINL CO INC 11,100,000 11,104,982.35
37190AAA7 GENPACT LUXEMBOURG S A / GENPA 21,600,000 19,565,662.97
37254BAC4 GENPACT LUXEMBOURG SARL 7,525,000 7,413,098.66
378272AQ1 GLENCORE FDG LLC 1,150,000 1,093,752.89
378272AY4 GLENCORE FDG LLC 6,343,000 5,369,163.08
378272AV0 GLENCORE FDG LLC 175,000 172,580.48
378272AN8 GLENCORE FDG LLC 4,850,000 4,666,564.32
378272BP2 GLENCORE FDG LLC 3,725,000 3,914,001.21
378272BG2 GLENCORE FDG LLC 8,350,000 6,927,675.78
378272BK3 GLENCORE FDG LLC 12,200,000 12,266,750.10
37940XAG7 GLOBAL PMTS INC 4,535,000 4,162,038.47
37940XAD4 GLOBAL PMTS INC 275,000 237,026.92
380881FP2 GOLDEN CR CARD TR 2022-4 24,675,000 24,328,331.06
38141GWQ3 GOLDMAN SACHS GROUP INC 3,500,000 3,451,136.47
38141GZK3 GOLDMAN SACHS GROUP INC 2,000,000 1,852,268.88
38141GWL4 GOLDMAN SACHS GROUP INC 5,025,000 4,792,094.82
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38141GYM0 GOLDMAN SACHS GROUP INC 15,700,000 14,372,546.32
38141GYJ7 GOLDMAN SACHS GROUP INC 5,000,000 4,068,920.50
38141GWZ3 GOLDMAN SACHS GROUP INC 3,100,000 2,972,404.06
38141GXM1 GOLDMAN SACHS GROUP INC 2,000,000 1,852,684.70
38141GZR8 Goldman Sachs Group Inc/The 26,125,000 24,908,409.17
38869PAP9 GRAPHIC PACKAGING INTL LLC 300,000 274,231.83
36250SAE9 GS MTG SECS TR 2018-GS10 9,372,252 8,709,254.21
40139LBG7 GUARDIAN LIFE GLOBAL FDG MTN 1 15,000,000 15,312,056.40
40139LBH5 GUARDIAN LIFE GLOBAL FDG MTN F 22,200,000 22,974,589.08
416515BE3 HARTFORD FINL SVCS GROUP INC S 4,600,000 4,111,240.89
42218SAF5 HEALTH CARE SVC CORP 10,275,000 8,602,848.14
428291AN8 HEXCEL CORP NEW 300,000 285,902.10
42981CAA6 HIGH STR FDG TR I 5,000,000 4,691,656.25
43731QAA6 HOME PARTN AMER TR 2019-1 16,236,284 14,921,643.34
40434LAA3 HP INC 18,325,000 17,592,666.66
404280CC1 HSBC HLDGS PLC 1,500,000 1,390,838.67
404280BT5 HSBC HLDGS PLC 10,000,000 9,620,575.50
404280BZ1 HSBC HLDGS PLC 3,000,000 2,998,492.32
404280BX6 HSBC HLDGS PLC 7,485,000 7,336,421.70
404280DZ9 HSBC Holdings PLC 15,000,000 15,099,504.30
443510AG7 HUBBELL INC 225,000 217,255.10
445658CF2 HUNT J B TRANS SVCS INC 3,500,000 3,417,461.74
446150BB9 Huntington Bancshares Inc/OH 4,837,000 4,645,483.77
320844PD9 HUNTINGTON NATL BK COLUMBUS 5,450,000 5,181,755.41
44935VAD1 HYUNDAI AUTO LS SEC TR 23-C 15,000,000 15,124,686.00
44891ABF3 HYUNDAI CAP AMER 525,000 510,323.67
44891ABS5 HYUNDAI CAP AMER 5,825,000 5,398,712.69
44891ABZ9 HYUNDAI CAP AMER 15,000,000 13,671,596.10
44891ACN5 HYUNDAI CAP AMER 7,975,000 8,212,593.83
45167RAG9 IDEX CORP 1,100,000 960,115.16
45203MVG3 ILLINOIS HSG DEV AUTH REV 18,420,000 19,296,561.75
456837BB8 ING Groep NV 3,833,000 3,680,457.06
456837BH5 ING Groep NV 10,000,000 10,313,765.90
45687VAA4 INGERSOLL RAND INC 7,000,000 7,056,411.11
457187AC6 INGREDION INC 550,000 482,577.32
458140CG3 INTEL CORP 5,000,000 5,005,553.35
459200JZ5 INTERNATIONAL BUSINESS MACHS S 6,900,000 6,641,769.57
459506AP6 INTERNATIONAL FLAVORS&FRAGRANC 10,000,000 8,788,530.30
46132FAD2 INVESCO FINANCE PLC 300,000 291,559.90
465685AQ8 ITC HLDGS CORP 15,717,000 13,717,554.62
465685AP0 ITC HLDGS CORP 275,000 257,881.05
465685AS4 ITC HLDGS CORP 4,275,000 4,222,471.96
46849LUY5 JACKSON NATL LIFE GLOBAL FDG G 6,000,000 5,776,824.00
47214BAA6 JBS USA LUX S A / JBS USA FOOD 10,275,000 10,583,222.36
46590XAY2 JBS USA LUX S A / JBS USA FOOD 8,000,000 7,758,544.80
47233JAG3 JEFFERIES FINANCIAL GROUP INC 1,700,000 1,688,305.72
472319AE2 JEFFERIES GROUP INC 3,325,000 3,426,689.74
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46643TBJ0 JPMBB COML MTG SEC TR 2014-C2 14,480,202 14,172,093.71
46643ABE2 JPMBB COML MTG SEC TR 2014-C23 600,000 593,222.22
46643PBF6 JPMBB COML MTG SEC TR 2014-C25 31,999 31,732.94
46644UBA5 JPMBB COML MTG SEC TR 2015-C30 250,000 239,205.05
46590MAR1 JPMCC COML MTG SEC TR 2016-JP2 7,168,000 6,722,267.96
48128KAU5 JPMCC COML MTG SEC TR 2017-JP6 18,900,000 17,391,882.06
46646RAJ2 JPMDB COML MTG SEC TR 2016-C4 17,200,000 15,858,680.36
46648KAU0 JPMDB COML MTG SEC TR 2017-C7 5,300,000 4,893,900.22
46647PBT2 JPMORGAN CHASE & CO 5,000,000 4,648,920.35
46647PAM8 JPMORGAN CHASE & CO 13,150,000 12,385,785.78
46647PBK1 JPMORGAN CHASE & CO 3,000,000 2,886,349.26
46647PDR4 JPMORGAN CHASE & CO 7,000,000 6,968,988.53
46647PBL9 JPMORGAN CHASE & CO 1,500,000 1,283,420.18
46647PCB0 JPMORGAN CHASE & CO 7,000,000 6,473,186.16
46647PBF2 JPMORGAN CHASE & CO 13,000,000 12,738,516.31
46647PBX3 JPMORGAN CHASE & CO 150,000 120,633.28
46647PBH8 JPMORGAN CHASE & CO 7,625,000 7,351,549.73
46647PCC8 JPMORGAN CHASE & CO 5,000,000 4,183,528.80
46647PCP9 JPMORGAN CHASE & CO 5,000,000 4,543,165.65
46647PDX1 JPMORGAN CHASE & CO 10,000,000 10,336,480.90
488401AD2 KEMPER CORP 4,000,000 3,353,996.28
49271VAP5 KEURIG DR PEPPER INC 7,000,000 6,669,325.39
49327V2A1 KEYBANK NATIONAL ASSOCIATION F 2,200,000 2,074,814.65
49337WAC4 KEYSPAN CORP 2,000,000 2,234,703.50
28368EAD8 KINDER MORGAN INC DEL 15,425,000 17,284,091.65
49456BAF8 KINDER MORGAN INC DEL 300,000 295,621.97
49803XAE3 KITE RLTY GROUP L P 5,000,000 4,885,813.35
50077LBC9 KRAFT HEINZ FOODS CO 8,129,000 7,851,328.32
50117BAC4 KUBOTA CREDIT OWNER TR 2024-1 26,850,000 26,813,339.55
50155QAJ9 KYNDRYL HLDGS INC 5,900,000 5,387,185.63
50155QAK6 KYNDRYL HLDGS INC 2,730,000 2,391,859.77
521865AY1 LEAR CORP 410,000 392,499.52
52206AAD2 LEASEPLAN CORPORATION N V 10,250,000 10,056,809.54
526057CD4 LENNAR CORP 4,500,000 4,428,166.91
526107AE7 LENNOX INTL INC 7,000,000 6,601,177.73
526107AF4 LENNOX INTL INC 475,000 425,275.38
53079EBG8 LIBERTY MUT GROUP INC 1,559,000 1,502,642.88
531542AA6 LIBERTY UTILS CO 10,000,000 10,023,459.20
53944YAS2 LLOYDS BANKING GROUP PLC 10,000,000 9,485,020.00
53944YAP8 LLOYDS BANKING GROUP PLC 8,850,000 8,117,059.37
54627RAL4 LOUISIANA LOC GOVT ENVIRONMENT 17,618,322 17,170,134.75
50212YAC8 LPL HLDGS INC 10,800,000 10,356,351.55
50212YAD6 LPL HLDGS INC 2,000,000 1,834,933.54
50249AAG8 LYB INTERNATIONAL FIN III LLC 5,000,000 4,164,271.05
55607PAG0 MACQUARIE GROUP LIMITED 5,000,000 4,111,745.65
55608JAZ1 MACQUARIE GROUP LIMITED 4,350,000 3,579,357.31
55608JBE7 Macquarie Group Ltd 5,000,000 4,610,879.70
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55608JBF4 Macquarie Group Ltd 5,000,000 4,967,925.00
71270QEB8 MANUFACTURERS & TRADERS TR CO 5,000,000 4,957,416.10
56585ABC5 MARATHON PETE CORP 150,000 149,837.06
571903BJ1 MARRIOTT INTL INC NEW 10,000,000 9,958,693.70
571748BN1 MARSH & MCLENNAN COS INC 550,000 464,332.14
573284AV8 MARTIN MARIETTA MATLS INC 200,000 173,330.49
57563RRV3 MASSACHUSETTS EDL FING AUTH ED 10,000,000 8,948,094.00
57563RRU5 MASSACHUSETTS EDL FING AUTH ED 10,000,000 9,090,506.00
575767AE8 MASSACHUSETTS MUT LIFE 10,000,000 9,842,598.20
576434FF6 MASTR ALTERNATIVE LN TR 2003-5 141,038 136,007.23
55276GAA3 MBIA INS CORP 500,000 20,000.00
591863AA3 METROPOLITAN DETROIT AREA HOSP 9,240,000 8,861,616.27
592173AE8 METROPOLITAN LIFE INS CO 390,000 401,883.05
55284PAC9 MFA TR 2022-NQM1 26,166,183 25,058,141.74
59333NV26 MIAMI-DADE CNTY FLA SPL OBLIG 2,800,000 2,296,151.48
59833CAA0 MIDWEST CONNECTOR CAP CO LLC S 7,450,000 7,437,503.30
59833CAC6 MIDWEST CONNECTOR CAP CO LLC S 2,975,000 2,866,460.61
59980XAC1 MILL CITY MTG LN TR 2018-3 129,364 125,173.43
59981AAC0 MILL CITY MTG LN TR 2019-1 174,272 166,803.11
60416T6U7 MINNESOTA ST HSG FIN AGY 4,125,000 4,315,761.04
606822BN3 MITSUBISHI UFJ FINANCIAL GROUP 5,000,000 4,842,453.40
606822BY9 MITSUBISHI UFJ FINANCIAL GROUP 5,000,000 4,574,487.50
606822CN2 MITSUBISHI UFJ FINANCIAL GROUP 5,000,000 5,016,877.35
606822CB8 MITSUBISHI UFJ FINANCIAL GROUP 6,000,000 4,964,364.00
60688UAB2 MIZUHO FIN GRP CAYMAN 3 7,000,000 6,992,430.48
60687YCL1 MIZUHO FINANCIAL GROUP INC 7,000,000 7,034,764.31
608190AM6 MOHAWK INDS INC 7,500,000 7,662,111.00
60856BAC8 MOLEX ELECTRONIC TECHNOLOGIES 1,050,000 1,017,894.99
61691EBA2 MORGAN STAN CAP I 2016-UBS12 A 9,607,210 9,019,218.97
6174468Q5 MORGAN STANLEY 10,000,000 9,623,568.60
61747YEH4 MORGAN STANLEY 8,200,000 6,714,415.18
61761J3R8 MORGAN STANLEY 4,750,000 4,530,873.05
61747YEV3 Morgan Stanley 15,000,000 15,505,357.20
6174468P7 MORGAN STANLEY 525,000 476,948.06
61747YED3 MORGAN STANLEY 18,750,000 15,105,289.69
61690YBU5 MORGAN STANLEY CAP I 2016-BNK2 9,221,000 8,521,179.58
61774LAZ2 MORGAN STANLEY CP I TR 2022-L8 9,422,000 8,859,138.20
55336VBR0 MPLX LP 300,000 279,872.62
55336VAK6 MPLX LP 275,000 266,652.56
55336VAJ9 MPLX LP 10,219,000 10,127,532.39
55336VBQ2 MPLX LP 3,950,000 3,363,115.99
61767EAE4 MS BOFA ML TR 2017-C34 14,450,000 13,415,352.55
61690AAE4 MS BOFA ML TRUST 2015-C27 29,745,000 28,736,477.93
632525AU5 NATIONAL AUSTRALIA BK LTD144A 7,850,000 6,422,124.64
63254AAP3 NATIONAL AUSTRALIA BK N Y BRH 500,000 484,980.59
63607VAH9 NATIONAL FIN AUTH N H FED LEAS 7,000,000 6,045,769.10
63607VAF3 NATIONAL FIN AUTH N H FED LEAS 13,600,000 10,491,728.16
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636274AD4 NATIONAL GRID PLC 5,000,000 5,062,219.45
636274AF9 NATIONAL GRID PLC 5,125,000 4,999,653.62
637639AH8 NATIONAL SECS CLEARING CORP 6,825,000 6,871,521.38
63859WAE9 NATIONWIDE BLDG SOC GLOBAL COV 20,675,000 19,782,396.78
638671AC1 NATIONWIDE MUT INS CO 9,017,000 10,055,701.59
780097BL4 NATWEST GROUP PLC 6,850,000 6,485,094.27
639057AK4 NATWEST GROUP PLC 2,000,000 2,020,337.10
780097BK6 NATWEST GROUP PLC 7,454,000 7,447,565.04
63942PAA1 NAVIENT PVT ED LN TR 2022-B 16,281,234 15,576,235.81
63942KAA2 NAVIENT PVT ED RF LN TR 2021-G 14,517,889 12,532,390.95
62878U2B7 NBN CO LTD 20,487,000 17,337,694.93
64035DAB2 NELNET STUDENT LN TR 2021-A 4,425,128 4,006,808.30
64034YAB7 NELNET STUDENT LN TR 2021-D 1,025,900 936,525.73
641279XP4 NEVADA HSG DIV SINGLE FAMILY M 2,575,000 2,662,864.92
646080VD0 NEW JERSEY ST HIGHER ED ASSIST 1,600,000 1,672,803.36
646080VE8 NEW JERSEY ST HIGHER ED ASSIST 1,205,000 1,275,374.29
646080UW9 NEW JERSEY ST HIGHER ED ASSIST 1,225,000 1,296,542.33
64829KBV1 NEW RESI MTG LN TR 2017-2 1,169,134 1,102,648.88
64830NAA9 NEW RESI MTG TR 2019-RPL3 3,959,704 3,717,913.14
65000BBW7 NEW YORK ST DORM AUTH REVS NON 3,480,000 2,788,756.81
653541BA9 NIAGARA N Y AREA DEV CORP REV 1,000,000 970,965.50
653541BE1 NIAGARA N Y AREA DEV CORP REV 2,200,000 2,005,571.70
653541BD3 NIAGARA N Y AREA DEV CORP REV 2,130,000 1,977,544.19
653541BC5 NIAGARA N Y AREA DEV CORP REV 2,060,000 1,938,542.19
653541BB7 NIAGARA N Y AREA DEV CORP REV 1,995,000 1,906,832.97
65535HAQ2 NOMURA HLDGS INC 5,000,000 4,388,148.95
65535HAW9 NOMURA HLDGS INC 13,725,000 12,562,515.56
67078AAD5 NVENT FIN S A R L 4,991,000 4,818,001.31
62947QBA5 NXP B V / NXP FDG LLC 5,790,000 5,790,000.00
62954HAW8 NXP B V / NXP FDG LLC / NXP US 550,000 531,970.31
674599DD4 OCCIDENTAL PETE CORP 2,000,000 2,208,685.80
674599DN2 OCCIDENTAL PETE CORP 1,288,000 1,327,039.28
674599EA9 OCCIDENTAL PETE CORP 1,000,000 1,153,341.14
674599CW3 OCCIDENTAL PETE CORP 5,000,000 4,926,450.00
67555JAA4 OCHSNER LSU HEALTH SYS NORTH S 5,000,000 3,419,870.90
68233JBU7 ONCOR ELEC DELIVERY CO LLC 6,000,000 5,276,175.60
68389XCD5 ORACLE CORP 3,000,000 2,688,469.65
68389XCH6 ORACLE CORP 3,000,000 3,136,399.32
68389XBU8 ORACLE CORP 11,050,000 10,306,737.66
35177PAL1 ORANGE S A 4,125,000 4,986,248.40
694308JK4 PACIFIC GAS & ELEC CO 259,500 241,574.77
694308JL2 PACIFIC GAS & ELEC CO 259,500 252,038.48
70462GAB4 PEACEHEALTH 550,000 511,243.18
70466WAA7 PEACHTREE CORNERS FDG TR 6,556,000 6,425,535.60
709599AZ7 PENSKE TRUCK LEASING CO L P 12,000,000 11,772,434.28
709599BT0 PENSKE TRUCK LEASING CO L P 4,425,000 4,451,738.46
709599BJ2 PENSKE TRUCK LEASING CO L P 6,500,000 6,351,288.45
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709599BR4 PENSKE TRUCK LEASING CO L P 7,200,000 7,310,724.84
709599BS2 PENSKE TRUCK LEASING CO L P 2,900,000 2,926,289.78
709599BG8 PENSKE TRUCK LEASING CO L P 8,000,000 7,837,031.12
69335PEY7 PFS FING CORP 2023-C 16,975,000 17,099,922.42
718546AW4 PHILLIPS 66 10,000,000 8,305,436.80
718547AK8 PHILLIPS 66 CO 500,000 451,965.76
722844AA5 PINE STR TR I 5,000,000 4,728,138.45
20453KAA3 PNC BANK NATIONAL ASSOCIATION 4,700,000 4,610,720.30
74052BAA5 PREMIER HEALTH PARTNERS 17,527,000 15,976,151.27
74251VAM4 PRINCIPAL FINANCIAL GROUP INC 850,000 805,919.05
74256LAU3 PRINCIPAL LIFE GLOBAL FDG II F 7,000,000 6,652,521.33
74340XCE9 PROLOGIS L P 5,000,000 4,848,332.30
743674BE2 PROTECTIVE LIFE CORP 1,400,000 1,230,029.08
74368CBS2 PROTECTIVE LIFE GLOBAL FUNDING 9,775,000 9,749,247.96
743917AH9 PRUDENTIAL INS CO AMER 8,600,000 8,828,846.34
745310AM4 PUGET ENERGY INC 325,000 288,730.40
75951AAN8 RELIANCE STD LIFE GLOB FDG II 11,775,000 10,743,063.61
75972BAB7 RENESAS ELECTRONICS CORP 5,450,000 4,948,946.13
760759BB5 REPUBLIC SVCS INC 4,350,000 4,333,367.43
76110HTG4 RESIDENTIAL ACCREDIT 2004-QS6 1,181 1,094.12
775109DF5 ROGERS COMMUNICATIONS INC 4,900,000 4,809,258.27
775109CH2 ROGERS COMMUNICATIONS INC 15,000,000 13,330,753.95
776743AD8 ROPER TECHNOLOGIES INC 1,450,000 1,402,305.85
776743AJ5 ROPER TECHNOLOGIES INC 14,675,000 12,216,907.56
78009PEH0 ROYAL BK SCOTLND GRP PLC 4,700,000 4,591,184.94
78355HKW8 RYDER SYS INC 6,000,000 6,011,180.88
78355HKT5 RYDER SYS INC 3,775,000 3,537,088.89
785592AZ9 SABINE PASS LIQUEFACTION LLC S 3,000,000 3,107,273.70
785592AV8 SABINE PASS LIQUEFACTION LLC S 10,280,000 10,363,318.47
785592AX4 SABINE PASS LIQUEFACTION LLC S 10,450,000 9,999,745.24
79588YAA7 SAMARCO MINERACAO SA 1,737,955 1,596,485.35
79588TAE0 SAMMONS FINANCIAL GROUP INC 14,000,000 12,149,942.14
79727LBV0 SAN DIEGO CALIF CONVENTION CTR 1,325,000 1,196,783.46
79727LBT5 SAN DIEGO CALIF CONVENTION CTR 3,440,000 3,220,077.02
80281LAT2 SANTANDER UK GROUP HOLDINGS 5,000,000 5,127,071.35
80281LAR6 Santander UK Group Holdings PL 5,600,000 5,098,187.98
78403DAV2 SBA TOWER TRUST 2021-2 16,200,000 14,448,329.64
78436TAC0 SBNA AUTO LEASE TRUST 2023-A A 17,375,000 17,669,228.25
824348BD7 SHERWIN WILLIAMS CO 3,851,000 3,759,395.03
78448TAG7 SMBC AVIATION CAP FIN 2,000,000 1,818,535.20
83192PAA6 SMITH & NEPHEW PLC 5,250,000 4,299,032.90
832724AB4 SMURFIT CAP FDG PLC 7,800,000 8,047,128.41
83368RBG6 SOCIETE GENERALE 3,968,000 3,834,724.96
83368RAZ5 SOCIETE GENERALE 7,415,000 6,838,728.30
83368RAV4 SOCIETE GENERALE 3,355,000 3,259,607.82
83367TBJ7 SOCIETE GENERALE 5,846,000 5,719,398.61
83368RBC5 SOCIETE GENERALE 10,000,000 9,108,338.30
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83368RBW1 Societe Generale SA 2,000,000 1,970,885.12
833794AA8 SODEXO INC 15,000,000 13,858,586.25
83444MAG6 SOLVENTUM CORP 10,000,000 9,936,949.60
83756CMM4 SOUTH DAKOTA HSG DEV AUTH 290,000 284,197.68
842587DT1 SOUTHERN CO 8,100,000 8,251,347.61
843452AY9 SOUTHERN NAT GAS CO 8,020,000 8,507,409.89
843452AZ6 SOUTHERN NAT GAS CO 2,523,000 2,865,814.21
852060AD4 SPRINT CAP CORP MTN BE 13,000,000 13,828,256.00
853254CJ7 STANDARD CHARTERED PLC 4,500,000 4,396,800.06
853254BZ2 STANDARD CHARTERED PLC 4,500,000 4,136,076.00
85325WAA6 STANDARD CHARTERED PLC 19,825,000 19,238,160.77
853254CG3 STANDARD CHARTERED PLC 5,000,000 4,577,754.40
854502AT8 STANLEY BLACK & DECKER INC 2,000,000 2,065,719.22
857477BM4 STATE STR CORP 275,000 267,677.95
858119BJ8 STEEL DYNAMICS INC 325,000 318,524.50
85855CAA8 STELLANTIS FINANCE US INC 575,000 522,675.97
860630AG7 STIFEL FINL CORP 15,245,000 13,775,846.67
86562MCA6 SUMITOMO MITSUI FIN GRP INC 250,000 237,588.73
86562MDC1 SUMITOMO MITSUI FIN GRP INC 12,000,000 12,358,598.76
86562MCT5 SUMITOMO MITSUI FIN GRP INC 8,100,000 8,129,597.48
86562MAY6 SUMITOMO MITSUI FINL GROUP INC 2,094,000 1,982,982.15
86959LAP8 SVENSKA HANDELSBANKEN AB NY BR 4,000,000 4,021,319.40
87166FAE3 SYNCHRONY BANK 12,500,000 12,161,600.50
87166PAH4 SYNCHRONY CARD ISNCE TR 2022-2 13,200,000 12,939,618.12
87165BAL7 SYNCHRONY FINANCIAL 3,000,000 2,831,557.23
87165BAG8 SYNCHRONY FINANCIAL 775,000 757,518.07
87165BAD5 SYNCHRONY FINANCIAL 5,275,000 5,226,544.75
871829BL0 SYSCO CORP 4,232,000 4,403,678.44
87264ABF1 T MOBILE USA INC 23,206,000 21,540,179.57
87264ABV6 T MOBILE USA INC 4,000,000 3,667,289.16
87612KAA0 TARGA RES CORP CALIF 5,000,000 4,975,251.30
87233QAB4 TC PIPELINES LP 5,500,000 5,419,394.86
87233QAC2 TC PIPELINES LP 13,850,000 13,211,175.95
88046KLB0 TENNESSEE HSG DEV AGY RESIDENT 10,000,000 10,381,023.00
88240TAA9 TEXAS ELEC MKT STABILIZATION F 14,737,520 14,236,940.75
125523BZ2 THE CIGNA GROUP 196,000 193,274.06
885220ED1 THORNBURG MTG TR 2003-5 806,115 760,196.78
887389AL8 TIMKEN CO 8,000,000 7,283,951.28
887389AK0 TIMKEN CO 225,000 218,432.90
88948ABD8 TOLL ROAD INV PART II 750,000 558,078.76
88948ABB2 Toll Road Investors Partnershi 5,000,000 4,329,423.60
89115A2E1 TORONTO DOMINION BANK 13,000,000 12,395,471.79
89179JAA4 TOWD POINT MORTGAGE TR 2020-4 11,134,595 9,733,422.79
89178BAA2 TOWD POINT MTG TR 2019-4 11,561,863 10,823,001.73
89173FAA8 TOWD PT MTG TR 2017-1 143,430 142,828.06
89175JAA8 TOWD PT MTG TR 2017-6 29,711 28,633.40
89175TAA6 TOWD PT MTG TR 2018-4 140,295 129,785.84
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89176LAA2 TOWD PT MTG TR 2018-6 98,695 96,412.42
89177BAA3 TOWD PT MTG TR 2019-1 3,501,497 3,325,293.19
89178YAA2 TOWD PT MTG TR 2020-MH1 4,564,412 4,352,922.87
89180HAA5 TOWD PT MTG TR 2022-2 5,450,028 5,077,801.63
89180NAA2 TOWD PT MTG TR 2022-3 9,446,258 8,788,869.74
456866AK8 TRANE TECHNOLOGIES PLC 1,195,000 1,219,889.57
893526DF7 TRANSCANADA PIPELINE STRIP 1,335,000 1,334,710.21
893570BM2 TRANSCONTINENTAL GAS PIPE LINE 4,748,000 4,927,743.94
89641UAC5 TRINITY ACQUISITION PLC 1,125,000 1,102,379.65
89680YAA3 TRITON CONTAINER INTERNATIONAL 10,000,000 9,165,903.40
43730XAA2 TRUHOME PART OF AMER TR 2021-3 31,806,105 27,703,476.65
89788MAQ5 Truist Financial Corp 4,000,000 4,233,493.44
89787EAA9 TRUSTAGE FINL GROUP INC 15,000,000 12,925,569.90
872898AC5 TSMC ARIZ CORP 8,175,000 6,925,143.95
902494BJ1 TYSON FOODS INC 3,000,000 2,928,932.04
225401AC2 UBS GROUP AG 500,000 479,832.84
902613AP3 UBS GROUP AG 1,500,000 1,462,994.09
902613AR9 UBS GROUP AG 5,000,000 4,967,769.65
902613AH1 UBS GROUP AG 5,000,000 4,529,812.25
902613AU2 UBS GROUP AG 12,400,000 12,396,056.68
91282CHU8 UNITED STATES TREAS NTS 480,250,000 478,655,421.12
91282CHW4 UNITED STATES TREAS NTS 426,475,000 422,626,728.43
91282CDG3 UNITED STATES TREAS NTS 374,795,000 343,508,402.69
91282CEE7 UNITED STATES TREAS NTS 444,625,000 406,328,199.35
91282CCV1 UNITED STATES TREAS NTS 525,000,000 457,447,263.00
91282CGL9 UNITED STATES TREAS NTS 287,225,000 283,802,984.12
91282CJK8 UNITED STATES TREAS NTS 299,175,000 300,296,906.25
91282CCS8 UNITED STATES TREAS NTS 67,775,000 54,860,685.21
912828M56 UNITED STATES TREAS NTS 142,925,000 137,152,170.64
91282CGM7 UNITED STATES TREAS NTS 273,825,000 258,304,683.89
91282CGB1 UNITED STATES TREAS NTS 575,225,000 563,293,573.76
91282CHM6 UNITED STATES TREAS NTS 155,050,000 154,940,981.24
91282CEP2 UNITED STATES TREAS NTS 162,350,000 146,736,495.28
91911TAR4 VALE OVERSEAS LTD 20,000,000 20,243,000.00
91911TAQ6 VALE OVERSEAS LTD 9,500,000 8,547,221.25
91913YBB5 VALERO ENERGY CORP 300,000 271,851.53
92212WAA8 VAR ENERGI ASA 10,000,000 9,722,908.20
92345YAF3 VERISK ANALYTICS INC 3,000,000 2,880,013.17
92343VEU4 VERIZON COMMUNICATIONS INC 5,628,000 5,332,931.90
92343VGN8 VERIZON COMMUNICATIONS INC 2,309,000 1,872,110.62
92343VER1 VERIZON COMMUNICATIONS INC 2,351,000 2,281,828.22
92343VGH1 VERIZON COMMUNICATIONS INC 5,750,000 5,119,748.31
92343VDY7 VERIZON COMMUNICATIONS INC 3,196,000 3,107,481.99
92343VFF6 VERIZON COMMUNICATIONS INC 13,000,000 12,236,368.69
92348KBG7 VERIZON MASTER TR 2023-1 9,327,000 9,223,568.23
92852LAC3 VITERRA FINANCE B.V. 10,500,000 10,278,469.32
92852LAA7 VITERRA FINANCE B.V. 25,000,000 23,141,248.00
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92852LAB5 VITERRA FINANCE B.V. 1,605,000 1,377,476.97
928563AJ4 VMWARE INC 900,000 818,126.33
928668CB6 VOLKSWAGEN GROUP AMER FIN LLC 6,000,000 6,247,318.86
928881AD3 VONTIER CORPORATION 16,375,000 14,309,367.44
928881AB7 VONTIER CORPORATION 6,300,000 5,806,386.56
929089AB6 VOYA FINANCIAL INC 2,910,000 2,792,595.21
960386AM2 WABTEC 1,500,000 1,463,246.21
960386AQ3 WABTEC 5,000,000 4,848,779.95
960386AL4 WABTEC 11,050,000 10,507,546.66
931427AS7 WALGREENS BOOTS ALLIANCE INC G 6,335,000 5,470,045.58
931427AQ1 WALGREENS BOOTS ALLIANCE INC S 106,000 101,111.51
92922FNH7 WAMU MTG CERT 2004-AR3 742,116 666,013.66
92922FTY4 WAMU MTG CERT 2004-CB2 902,913 884,564.42
55903VBG7 WARNERMEDIA HLDGS INC 6,000,000 5,998,426.80
55903VBB8 WARNERMEDIA HLDGS INC 6,000,000 5,557,609.62
94106BAE1 WASTE CONNECTIONS INC 875,000 761,946.46
95000U3E1 Wells Fargo & Co 8,000,000 8,052,388.48
95000U3A9 Wells Fargo & Co 5,000,000 4,910,360.45
95000U2V4 Wells Fargo & Co 15,000,000 14,221,825.50
95000U3G6 Wells Fargo & Co 8,000,000 8,291,858.64
95000U2F9 WELLS FARGO & CO 600,000 571,260.23
95000U2N2 WELLS FARGO & CO 16,000,000 15,352,505.92
95000U3D3 Wells Fargo & Co 5,175,000 5,089,815.88
95000U2K8 WELLS FARGO & CO 5,000,000 4,836,193.55
95000U2H5 WELLS FARGO & CO 500,000 489,206.02
95000U2S1 WELLS FARGO & CO 10,864,000 9,908,850.81
95000YAX3 WELLS FARGO CO MTG TR 2017-C40 8,800,000 8,283,441.76
95001XAZ9 WELLS FARGO COM MTG 2019-C50 A 4,100,000 3,964,707.38
95001YAE4 WELLS FARGO COM MTG 2019-C54 A 14,625,000 13,080,219.75
95000AAU1 WELLS FARGO COM MTG TR 2015-P2 34,843,144 33,688,274.96
95000AAV9 WELLS FARGO COM MTG TR 2015-P2 4,452,582 4,371,112.17
94989AAV7 WELLS FARGO COML TR 2014-LC18 2,258,148 2,234,422.02
94989CAY7 WELLS FARGO COML TR 2015-C26 A 15,488 15,315.78
94989WAS6 WELLS FARGO COML TR 2015-C31 A 18,194,000 17,569,738.39
95000MBP5 WELLS FARGO COML TR 2016-C36 A 4,966,000 4,632,384.12
957576AA9 WESTERN & SOUTHN FINL GROUP 4,250,000 4,406,368.21
958102AQ8 WESTERN DIGITAL CORP. 10,000,000 8,421,973.00
958667AC1 WESTERN MIDSTREAM OPER LP 2,000,000 1,848,929.24
958254AH7 WESTERN MIDSTREAM OPER LP 7,195,000 6,877,693.31
961214FG3 WESTPAC BKG CORP 4,000,000 3,921,331.96
961214EM1 WESTPAC BKG CORP 2,300,000 2,230,057.69
961548AR5 WESTVACO CORP 8,400,000 8,673,555.24
92939KAF5 WFRBS COML MTG TR 2014-C24 840,326 834,692.82
969457BB5 WILLIAMS COS INC 6,650,000 7,385,761.25
970648AL5 WILLIS NORTH AMER INC 8,000,000 7,851,499.44
970648AF8 WILLIS NORTH AMER INC 8,150,000 8,113,516.28
970648AJ0 WILLIS NORTH AMER INC 2,000,000 1,779,328.46
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970648AG6 WILLIS NORTH AMER INC 8,800,000 8,494,315.98
97654MAA4 WIPRO IT SERVICES LLC 9,000,000 8,262,502.11
980236AQ6 WOODSIDE FIN LTD 10,000,000 9,536,330.90
92940PAB0 WRKCO INC 275,000 271,434.46
92940PAE4 WRKCO INC 8,275,000 7,842,401.04
984851AD7 YARA INTL ASA 1,150,000 1,103,021.12
98978VAK9 ZOETIS INC 2,000,000 1,975,544.02
31846V211 FIRST AMERN FDS INC 270,906,626 270,906,626.43
Robert W. Baird & Co.
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