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02/28/2026 CANTOR REPO D REV REPO 3.600% 03/02/2026 DD 02/27/26 100,020,000 100,000,000 CASH & CASH EQUIVALENTS

02/28/2026 CASH 3,736,461 0 CASH & CASH EQUIVALENTS

02/28/2026 FEDERAL HOME LN BK CONS BD 3.882% 10/17/2028 DD 10/17/25 507,224,833 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN BK CONS BD 3.975% 10/23/2028 DD 10/23/25 507,066,667 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.200% 10/23/2030 DD 10/23/25 507,466,667 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.290% 11/13/2030 DD 11/13/25 506,435,000 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.220% 11/12/2030 DD 11/12/25 506,388,611 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.640% 07/30/2030 DD 07/30/25 501,997,778 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.450% 08/20/2030 DD 08/20/25 500,679,861 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.300% 09/05/2030 DD 09/05/25 510,511,111 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.400% 09/05/2030 DD 09/05/25 510,755,556 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.020% 09/16/2030 DD 09/16/25 509,212,500 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.130% 09/16/2030 DD 09/16/25 509,464,583 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.040% 09/12/2028 DD 09/12/25 509,482,778 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.250% 09/17/2030 DD 09/17/25 509,680,556 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.060% 09/17/2030 DD 09/17/25 509,247,778 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.150% 09/17/2030 DD 09/17/25 509,452,778 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.040% 09/18/2030 DD 09/18/25 509,146,111 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.050% 09/18/2028 DD 09/18/25 509,168,750 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.085% 09/18/2030 DD 09/22/25 509,021,042 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.300% 09/26/2030 DD 09/26/25 645,737,806 634,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.060% 10/10/2028 DD 10/10/25 507,950,833 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.000% 10/17/2028 DD 10/17/25 507,444,444 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.130% 10/17/2030 DD 10/17/25 507,686,389 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.000% 10/20/2028 DD 10/20/25 507,277,778 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.235% 10/17/2030 DD 10/17/25 507,881,806 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.685% 07/17/2030 DD 07/17/25 502,863,056 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.350% 11/20/2030 DD 11/20/25 506,102,083 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.330% 12/18/2030 DD 12/18/25 504,390,139 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.270% 12/17/2030 DD 12/17/25 479,169,181 475,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 3.950% 12/18/2028 DD 12/18/25 504,004,861 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.000% 03/19/2029 DD 12/19/25 504,000,000 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 3.950% 12/26/2028 DD 01/08/26 170,923,137 170,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 3.875% 01/09/2029 DD 01/13/26 150,775,000 150,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 3.920% 01/16/2029 DD 01/16/26 703,352,939 700,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.250% 01/15/2031 DD 01/15/26 502,715,278 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 3.910% 01/16/2029 DD 01/16/26 502,443,750 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.120% 01/16/2031 DD 01/16/26 502,575,000 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 3.800% 01/22/2029 DD 01/22/26 175,720,417 175,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.260% 01/22/2031 DD 01/22/26 502,307,500 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 3.930% 02/05/2029 DD 02/05/26 501,419,167 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.230% 02/04/2031 DD 02/03/26 501,645,000 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.000% 08/03/2029 DD 02/03/26 501,555,556 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.200% 02/06/2031 DD 02/06/26 501,458,333 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.250% 02/11/2031 DD 02/11/26 501,180,556 500,000,000 FIXED INCOME SECURITIES
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02/28/2026 FEDERAL HOME LN MTG CORP 4.250% 02/12/2031 DD 02/12/26 501,121,528 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.200% 02/12/2031 DD 02/12/26 501,108,333 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.210% 02/12/2031 DD 02/12/26 501,110,972 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.150% 02/12/2031 DD 02/12/26 501,095,139 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.160% 02/19/2031 DD 02/19/26 500,693,333 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.125% 02/20/2031 DD 02/20/26 500,630,208 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.060% 02/20/2031 DD 02/20/26 500,620,278 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 3.900% 02/20/2029 DD 02/20/26 500,595,833 500,000,000 FIXED INCOME SECURITIES

02/28/2026 FEDERAL HOME LN MTG CORP 4.140% 03/03/2031 DD 03/02/26 500,000,000 500,000,000 FIXED INCOME SECURITIES

02/28/2026 PAYABLE FOR INVESTMENTS PURCHASED (749,623,750) 0 CASH & CASH EQUIVALENTS

02/28/2026 SOUTH STREET REV REPO 3.725% 03/02/2026 DD 02/27/26 600,124,167 600,000,000 CASH & CASH EQUIVALENTS

02/28/2026 U S TREASURY BILL 0.000% 04/02/2026 DD 10/02/25 498,384,444 500,000,000 CASH & CASH EQUIVALENTS

02/28/2026 U S TREASURY BILL 0.000% 03/17/2026 DD 11/18/25 249,623,750 250,000,000 CASH & CASH EQUIVALENTS

02/28/2026 U S TREASURY BILL 0.000% 03/24/2026 DD 11/25/25 498,838,979 500,000,000 CASH & CASH EQUIVALENTS

02/28/2026 U S TREASURY NOTE 2.250% 03/31/2026 DD 03/31/19 503,950,035 500,000,000 FIXED INCOME SECURITIES

02/28/2026 U S TREASURY NOTE 1.625% 05/15/2026 DD 05/15/16 249,914,257 250,000,000 FIXED INCOME SECURITIES

02/28/2026 U S TREASURY NOTE 4.375% 08/15/2026 DD 08/15/23 752,907,321 750,000,000 FIXED INCOME SECURITIES

02/28/2026 U S TREASURY NOTE 4.625% 11/15/2026 DD 11/15/23 1,020,132,606 1,000,000,000 FIXED INCOME SECURITIES

02/28/2026 U S TREASURY NOTE 4.375% 12/15/2026 DD 12/15/23 1,016,090,509 1,000,000,000 FIXED INCOME SECURITIES

02/28/2026 U S TREASURY NOTE 4.125% 02/15/2027 DD 02/15/24 755,180,457 750,000,000 FIXED INCOME SECURITIES

02/28/2026 U S TREASURY NOTE 4.625% 03/02/2026 DD 02/29/24 1,790,468,750 1,750,000,000 FIXED INCOME SECURITIES

02/28/2026 U S TREASURY NOTE 4.500% 03/31/2026 DD 03/31/24 1,273,928,284 1,250,000,000 FIXED INCOME SECURITIES

02/28/2026 U S TREASURY NOTE 4.875% 04/30/2026 DD 04/30/24 1,781,027,667 1,750,000,000 FIXED INCOME SECURITIES

02/28/2026 U S TREASURY NOTE 4.875% 05/31/2026 DD 05/31/24 1,521,002,421 1,500,000,000 FIXED INCOME SECURITIES

02/28/2026 U S TREASURY NOTE 4.625% 06/30/2026 DD 06/30/24 1,766,388,868 1,750,000,000 FIXED INCOME SECURITIES

02/28/2026 U S TREASURY NOTE 4.375% 07/31/2026 DD 07/31/24 1,758,236,964 1,750,000,000 FIXED INCOME SECURITIES

02/28/2026 U S TREASURY NOTE 3.750% 08/31/2026 DD 08/31/24 1,018,021,802 1,000,000,000 FIXED INCOME SECURITIES

02/28/2026 U S TREASURY NOTE 3.500% 09/30/2026 DD 09/30/24 1,773,965,998 1,750,000,000 FIXED INCOME SECURITIES

02/28/2026 U S TREASURY NOTE 4.125% 10/31/2026 DD 10/31/24 1,778,972,254 1,750,000,000 FIXED INCOME SECURITIES

02/28/2026 U S TREASURY NOTE 4.250% 11/30/2026 DD 11/30/24 761,442,568 750,000,000 FIXED INCOME SECURITIES

02/28/2026 U S TREASURY NOTE 4.250% 12/31/2026 DD 12/31/24 759,773,539 750,000,000 FIXED INCOME SECURITIES

02/28/2026 U S TREASURY NOTE 4.125% 01/31/2027 DD 01/31/25 1,764,513,182 1,750,000,000 FIXED INCOME SECURITIES

02/28/2026 U S TREASURY NOTE 4.125% 02/28/2027 DD 02/28/25 1,026,361,612 1,000,000,000 FIXED INCOME SECURITIES

02/28/2026 WELLS FARGO & CO REV REPO 3.590% 03/02/2026 DD 02/27/26 725,144,597 725,000,000 CASH & CASH EQUIVALENTS
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