TS Ultra Short Income ETF

Effective Date : 06/30/2025
All Accounts

TSN ULTRA SHRT INCME ETF

AACMT 2005-C6A A2 5.6896 10/13/2037 944,897.18 955,091.49
ACAR 2022-3 D 5.83 10/13/2028 494,175.21 495,383.07
ACAR 2022-4 D 8 2/15/2029 636,479.68 644,272.29
ACAR 2023-1 C 5.59 4/12/2029 266,505.21 266,814.01
ACAR 2023-2 D 6.47 8/13/2029 1,250,000.00 1,264,303.00
ACAR 2023-4 C 6.99 9/12/2030 940,000.00 951,704.79
ACAR 2024-1 C 5.63 1/14/2030 1,250,000.00 1,254,069.88
ACAR 2024-2 C 6.24 4/12/2030 1,983,000.00 2,006,343.88
ACR 2021-FL4 B FRN 12/18/2037 840,042.76 822,522.32
AERCAP IRELAND CAP/GLOBA 512,000.00 511,542.08
AH4R 2015-SFR2 C 4.691 10/17/2052 1,200,000.00 1,195,915.68
ALINE 2018-1A AR FRN 7/20/2031 289,923.46 289,768.06
AMCAR 2022-1 C 2.98 9/20/2027 1,940,000.00 1,915,974.26
AMCAR 2023-2 A2 6.19 4/19/2027 51,818.23 51,919.12
AMSR 2020-SFR2 C 2.533 7/17/2037 1,100,000.00 1,097,546.23
ANTHEM INC 700,000.00 702,210.33
ARES 2018-50A AR FRN 1/15/2032 210,424.84 210,429.05
ARES CAPITAL CORP 892,000.00 887,312.95
AVIATION CAPITAL GROUP 4.875 10/1/2025 1,027,000.00 1,026,463.14
BCC 2018-2A A1R FRN 7/19/2031 437,611.65 437,613.40
BCSTAT 2025-1A AR FRN 7/24/2035 1,388,000.00 1,385,230.94
BDS 2021-FL10 A FRN 12/16/2036 1,447,321.01 1,447,262.10
BELL 2016-1A A23 4.97 5/25/2046 2,953,125.00 2,952,926.55
BHMS 2018-ATLS A FRN 7/15/2035 1,000,000.00 999,477.40
BHMS 2018-ATLS B FRN 7/15/2035 650,000.00 649,668.37
BLAST 2025-1 C 5.15 12/17/2029 1,497,000.00 1,503,172.43
BMARK 2020-B18 AGNE 3.759 7/15/2053 1,300,000.00 1,286,955.67
BX 2021-21M B FRN 10/15/2036 1,050,000.00 1,049,343.75
BX 2021-ACNT B FRN 11/15/2038 857,298.48 856,237.40
BX 2021-ARIA A FRN 10/15/2036 655,000.00 654,385.94
BX 2022-LP2 B FRN 2/15/2039 2,520,000.00 2,516,850.00
CAALT 2023-1A A 6.48 3/15/2033 829,609.48 833,431.66
CAALT 2023-2A A 5.92 5/16/2033 497,373.98 498,947.12
CAALT 2023-5A A 6.13 12/15/2033 595,000.00 602,431.07
CFCRE 2016-C3 A3 3.865 1/10/2048 1,675,000.00 1,666,263.54
CFCRE 2016-C4 B 4.147 5/10/2058 1,100,000.00 1,082,603.94
CFMT 2025-HB16 A FRN 3/25/2035 792,469.68 775,090.34
CGCMT 2015-P1 AS FRN 9/15/2048 1,075,000.00 1,072,345.83
CGCMT 2016-C1 A4 3.209 5/10/2049 1,000,000.00 986,971.20
CGMS 2012-4A A1R4 FRN 4/22/2032 749,141.22 748,794.37
CHARTER COMM OPT LLC/CAP 116,000.00 115,991.48
CHASE CAPT. FLTR 2/01/27 411,000.00 403,644.13
CIFC 2013-4A A1R2 FRN 4/27/2031 542,642.70 541,963.31
CIFC 2013-4A A2R2 FRN 4/27/2031 745,000.00 740,206.67
CIFC 2016-1A AR3 FRN 10/21/2031 971,926.10 970,129.98
CIM 2018-R3 Al FRN 12/25/2057 197,336.24 196,557.48
CITIBANK NA FRN 8/6/2026 615,000.00 616,471.57
CNART 2023-1A C 7.24 9/15/2026 261,960.36 262,083.32
COMERICA INC 425,000.00 421,049.06
COMM 2015-CR27 A4 3.612 10/10/2048 1,750,000.00 1,742,705.65
CPS 2024-A B 5.65 5/15/2028 1,300,000.00 1,303,639.09
CSAIL 2015-C4 A4 3.8079 11/15/2048 1,077,104.53 1,072,866.01
DB MASTER FINANCE LLC 1,390,187.50 1,378,002.37
DB MASTER FINANCE LLC 212,300.00 204,368.07
DOMINOS PIZZA 2,272,375.00 2,267,475.99
DOMINOS PIZZA 2,553,512.50 2,545,345.09
DREYFUS GOV CASH 1,218,337.30 1,218,337.30
DRSLF 2017-53A AR FRN 1/15/2031 1,730,000.00 1,730,000.00
EART 2021-1A E 2.21 2/15/2028 1,425,000.00 1,412,581.84
EART 2021-3A D 1.55 6/15/2027 671,895.82 660,386.45
EART 2021-3A E 3.04 12/15/2028 1,200,000.00 1,166,372.16
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EART 2022-4A C 4.92 12/15/2028 172,254.40 172,280.19
EART 2023-4A C 6.51 8/15/2028 735,000.00 741,133.06
EATON CAP UNLIMITED CO DISC CO 0% CP 07/01/2025 250,000.00 249,968.25
EHGVT 2021-A A 1.36 8/27/2035 114,011.21 107,854.05
ELECTRICITE DE FRANCE SA 3.625 10/13/2025 750,000.00 746,978.48
ELM10 2021-3A X FRN 7/20/2038 1,044,000.00 1,044,000.00
ENERGY TRANSFER L P 0% CP 07/01/2025 7,300,000.00 7,299,051.00
ESA 2021-ESH B FRN 7/15/2038 857,727.80 857,995.84
FCO 2025-29A Al FRN 4/20/2033 827,000.00 827,025.64
FCO 2025-35A Al FRN 7/20/2033 1,750,000.00 1,750,000.00
FCRT 2023-2 A2 5.99 5/15/2028 253,235.05 254,406.21
FIFTH THIRD BANK 1,021,000.00 1,020,656.37
GALC 2022-1 C 5.98 7/15/2030 675,000.00 684,433.06
GALXY 2018-26A AR FRN 11/22/2031 343,947.13 344,497.45
GCAR 2020-3A E 4.31 7/15/2027 330,458.40 330,373.08
GCAR 2020-4A E 3.51 10/15/2027 1,193,777.34 1,193,150.61
GCAR 2021-1A D 1.68 1/15/2027 18,413.74 18,390.61
GCAR 2021-2A E 2.87 5/15/2028 2,150,000.00 2,120,098.66
GCAR 2021-3A D 1.48 7/15/2027 606,474.29 598,314.48
GCAR 2022-2A D 6.15 4/17/2028 2,000,000.00 2,017,725.40
GCAR 2022-3A D 6.42 6/15/2028 1,495,000.00 1,515,812.79
GRAPHIC PACKAGING INTL 550,000.00 535,595.77
GSAR 2024-3A A2 5.59 10/15/2029 608,031.02 615,269.63
GULFSTREAM NATURAL GAS 2,298,000.00 2,306,708.23
HENDR 2010-1A A 5.56 7/15/2059 381,954.94 382,983.77
HF SINCLAIR CORP 6.375 4/15/2027 147,000.00 147,926.09
HGVT 2020-AA A 2.74 2/25/2039 1,185,580.88 1,155,436.42
HGVT 2020-AA B 4.22 2/25/2039 188,937.25 186,786.01
HGVT 2022-1D B 4.1 6/20/2034 443,252.99 438,599.32
HONK 2019-2A A2 3.981 10/20/2049 576,295.97 567,432.60
HPEFS 2022-2A D 4.94 3/20/2030 1,054,864.77 1,054,971.10
HPEFS 2022-3A C 6.13 8/20/2029 711,980.74 713,040.52
HUNTINGTON NATIONAL BANK 4.871 4/12/2028 250,000.00 251,551.50
HYUNDAI CAPITAL AMERICA 5.25 1/8/2027 500,000.00 504,605.32
HYUNDAI CAPITAL AMERICA 5.5 3/30/2026 590,000.00 593,628.18
INGIM 2013-2A A1R FRN 4/25/2031 234,123.57 234,175.08
JM SMUCKER CO 0 7/1/2025 2,200,000.00 2,199,711.80
JPMBB 2015-C31 A3 3.8014 8/15/2048 477,463.64 476,419.33
JPMCC 2016-JP4 A4 FRN 12/15/2049 1,825,000.00 1,795,919.90
JPMCC 2018-WPT BFX 4.5487 7/5/2033 1,000,000.00 790,000.00
KNDR 2021-KIND A FRN 8/15/2038 1,715,675.43 1,696,374.08
L3HARRIS TECH INC 5.4 1/15/2027 250,000.00 254,124.36
LLOYDS BANKING GROUP PLC 1,028,000.00 1,026,977.28
LNSTR 2016-4 AS 3.188 3/10/2049 565,000.00 556,381.77
MATTEL INC 750,000.00 739,191.15
MCMLT 2015-1 M3 FRN 6/25/2056 491,897.12 486,121.71
MCMLT 2016-1 M2 FRN 4/25/2057 156,785.07 156,164.06
MCMLT 2017-1 M2 FRN 11/25/2058 405,196.32 398,876.35
MCMLT 2017-2 M1 FRN 7/25/2059 828,315.15 819,617.59
MCMLT 2017-3 Al FRN 1/25/2061 1,357.42 1,352.58
MCMLT 2017-3 M1 FRN 1/25/2061 1,052,593.80 1,033,516.80
MDPK 2014-14A AR4 FRN 10/22/2030 1,137,720.00 1,136,019.11
MDPK 2016-24A AR2 FRN 10/20/2029 158,312.45 158,341.90
MDPK 2018-28A X FRN 1/15/2038 519,750.00 519,010.40
MERCEDES-BENZ FIN NA FRN 7/31/2026 1,000,000.00 1,000,328.87
MF1 2020-FL4 A FRN 12/15/2035 1,373,856.23 1,374,715.03
MF1 2020-FL4 C FRN 12/15/2035 1,500,000.00 1,501,406.40
MF1 2022-FL9 A FRN 6/19/2037 1,651,361.83 1,651,878.21
MONTANA-DAKOTA UTILS CO DISC 0% CP 07/01/2025 7,000,000.00 6,999,111.00
MSBAM 2015-C27 A4 3.753 12/15/2047 1,000,000.00 995,652.50
MSBAM 2016-C29 A4 3.325 5/15/2049 1,090,000.00 1,075,015.01
MSBAM 2016-C30 A5 2.86 9/15/2049 1,175,000.00 1,145,760.48
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MSC 2015-MS1 AS FRN 5/15/2048 377,969.95 377,144.43
MSC 2015-UBS8 A4 3.809 12/15/2048 1,100,000.00 1,093,208.27
MSC 2016-BNK2 A4 3.049 11/15/2049 1,625,000.00 1,583,549.34
MST 2019-1A A1A FRN 4/25/2058 395,894.40 389,123.78
MTLRF 2024-1A A2 4.99 8/18/2031 735,870.34 737,199.54
MVWOT 2021-2A A 1.43 5/20/2039 863,197.12 819,736.18
NBLY 2023-1A A2 7.308 1/30/2053 977,500.00 996,980.11
NORTHWEST NATURAL HOLDI 0 7/3/2025 3,000,000.00 2,998,809.00
OCT21 2014-1A AAR4 FRN 2/14/2031 1,006,171.13 1,006,128.87
ODART 2019-1A A 3.63 9/14/2027 196,708.71 196,043.36
ODART 2021-1A A 0.87 7/14/2028 157,316.40 156,265.38
ODART 2022-1A Al 4.65 3/14/2029 648,708.84 647,897.24
ODART 2022-1A B 5.07 6/14/2029 400,000.00 400,510.32
OMFIT 2022-S1 A 4.13 5/14/2035 1,147,140.83 1,142,837.68
ONEOK INC 1,575,000.00 1,576,236.60
OZLM 2017-21A A1R FRN 1/20/2031 205,949.93 205,951.37
PACIFIC LIFE GF Il FRN 6/4/2026 1,000,000.00 1,003,328.00
PART 2025-1A B 5.34 11/15/2028 1,065,000.00 1,070,139.80
PENSKE TRUCK LEASING/PTL 4 7/15/2025 318,000.00 317,926.77
PENSKE TRUCK LEASING/PTL 5.75 5/24/2026 1,000,000.00 1,008,332.30
PNC CAPITAL TRUST C FRN 6/1/2028 735,000.00 724,175.96
PSTAT 2025-2A A1 FRN 7/15/2033 2,600,000.00 2,600,000.00
PUBLIC STORAGE OP CO FRN 4/16/2027 1,000,000.00 1,003,600.34
REG20 2021-2A X FRN 1/15/2038 580,000.00 579,174.66
RMRK 2018-1A A1 FRN 4/20/2031 226,207.31 226,263.18
SBA TOWER TRUST 1.884 1/15/2026 1,000,000.00 983,643.80
SCFET 2022-1A A3 2.92 7/20/2029 511,477.28 509,193.18
SCFET 2024-1A A2 5.88 11/20/2029 440,466.87 443,455.09
SCFET 2025-1A A2 4.82 7/22/2030 700,000.00 701,433.95
SDART 2021-4 E 4.03 3/15/2029 1,500,000.00 1,492,213.20
SEMT 2023-5 A10 FRN 12/25/2053 964,732.30 965,475.43
SGCMS 2016-C5 A3 2.779 10/10/2048 1,285,494.67 1,265,452.91
SILGAN HOLDINGS INC 1,047,000.00 1,018,709.57
SMURFIT CAPITAL FNDG PLC 2,000,000.00 2,021,324.12
SRFC 2021-1A A 0.99 11/20/2037 622,092.04 611,009.78
SRFC 2021-2A A 1.35 9/20/2038 1,757,345.70 1,723,971.95
SRFC 2023-2A C 7.3 4/20/2040 222,280.95 229,885.38
SRFC 2024-2A C 5.83 6/20/2041 1,083,836.68 1,094,728.37
SYNOVUS FINANCIAL CORP 500,000.00 499,799.00
TORONTO-DOMINION BANK FRN 10/10/2025 1,100,000.00 1,100,719.28
TPMT 2015-2 1B1 FRN 11/25/2060 336,883.24 332,876.52
TPMT 2015-6 M1 FRN 4/25/2055 7,972.00 7,944.58
TPMT 2016-1 M2 FRN 2/25/2055 671,702.64 661,207.69
TPMT 2016-3 M2 FRN 4/25/2056 932,236.25 924,504.56
TPMT 2017-1 A2 FRN 10/25/2056 362,653.41 359,757.66
TPMT 2017-2 M1 FRN 4/25/2057 300,000.00 294,711.54
TPMT 2019-HY1 Al FRN 10/25/2048 475,780.60 476,084.10
UNITED AIR 2013-1 A PTT 4.3 8/15/2025 1,435,370.87 1,433,620.29
UNITEDHEALTH GROUP INC 765,000.00 764,999.82
VISTRA OPERATIONS CO LLC 5.05 12/30/2026 500,000.00 502,397.00
WESTR 2022-1A A 1.788 8/20/2036 214,285.49 212,647.11
WFCM 2015-C30 A4 3.664 9/15/2058 299,190.89 298,590.57
WFCM 2016-NXS6 A3 2.642 11/15/2049 1,492,893.36 1,473,930.33
WLAKE 2021-2A E 2.38 3/15/2027 1,910,000.00 1,900,579.50
WLAKE 2021-2A F 3.66 12/15/2027 1,785,000.00 1,778,985.44
WLAKE 2021-3A E 3.42 4/15/2027 1,830,000.00 1,818,133.55
WLAKE 2022-2A D 5.48 9/15/2027 1,000,000.00 1,001,898.00
WLAKE 2022-3A C 6.44 12/15/2027 997,972.70 1,003,250.38
WLAKE 2022-3A D 6.68 4/17/2028 820,000.00 835,144.33
TOTAL TSN ULTRA SHRT INCME ETF 179,452,703.97 178,699,448.57
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