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TS Ultra Short Duration FI
1166 AVENUE OF THE AMERICAS CO 6,301,558.45 6,369,544.70
AERCAP IRELAND CAP LTD/A 4,180,000.00 4,176,261.49
ALINEA CLO LTD 2,001,471.60 2,000,398.81
AMERICAN CREDIT ACCEPTANCE REC 6,228,932.76 6,229,966.76
AMERICAN CREDIT ACCEPTANCE REC 2,717,963.49 2,724,606.74
AMERICAN CREDIT ACCEPTANCE REC 10,911,079.96 11,044,667.59
AMERICAN CREDIT ACCEPTANCE REC 1,764,605.44 1,774,644.10
AMERICAN CREDIT ACCEPTANCE REC 883,567.22 884,591.01
AMERICAN CREDIT ACCEPTANCE REC 434,489.81 434,718.83
AMERICAN CREDIT ACCEPTANCE REC 11,575,000.00 11,711,260.90
AMERICREDIT AUTOMOBILE RECEIVA 777,273.29 778,786.64
AMERICREDIT AUTOMOBILE RECEIVA 2,723,321.68 2,697,347.45
AMERICREDIT AUTOMOBILE RECEIVA 2,727,762.40 2,717,499.19
AMERICREDIT AUTOMOBILE RECEIVA 9,265,000.00 9,150,258.53
ARES CAPITAL CORP 5,739,000.00 5,708,844.19
ASSET BACKED SECURITIES CORP H 1,962,912.17 1,929,659.46
AVIATION CAPITAL GROUP 6,383,000.00 6,379,663.29
AVIS BUDGET RENTAL CAR FUNDING 5,230,000.00 5,169,639.52
BAIN CAPITAL CREDIT CLO  LIMIT 2,639,345.17 2,639,355.73
BANK OF NOVA SCOTIA 3,956,000.00 3,954,010.45
BCRED BSL STATIC CLO LTD 8,007,000.00 7,991,026.04
BDS LTD 1,447,321.01 1,447,262.10
BEAR STEARNS ADJUSTABLE RATE M 390,295.19 393,325.21
BEAR STEARNS ASSET BACKED SECU 90,800.29 75,590.35
BHMS MORTGAGE TRUST 8,145,000.00 8,140,743.42
BHMS MORTGAGE TRUST 1,500,000.00 1,499,234.70
BRIDGECREST LENDING AUTO SECUR 9,845,000.00 9,885,592.90
BX TRUST 4,395,000.00 4,390,879.69
BX TRUST 3,115,000.00 3,113,053.13
BX TRUST 980,000.00 978,775.00
BX TRUST 4,958,490.57 4,763,432.97
BX TRUST 2,825,761.64 2,808,100.63
BXMT LTD 1,076,575.33 1,069,804.64
BXMT LTD 8,495,000.00 8,413,177.86
CARLYLE GLOBAL MARKET STRATEGI 4,473,133.05 4,471,061.99
CARNOW AUTO RECEIVABLES TRUST 1,822,332.82 1,823,188.22
CASCADE FUNDING MORTGAGE TRUST 4,654,797.61 4,552,715.11
CFCRE COMMERCIAL MORTGAGE TRUS 8,835,000.00 8,788,918.41
CFCRE COMMERCIAL MORTGAGE TRUS 2,667,162.56 2,649,089.87
CFCRE COMMERCIAL MORTGAGE TRUS 2,098,000.00 2,076,106.53
CFCRE COMMERCIAL MORTGAGE TRUS 7,300,000.00 7,184,553.42
CIFC FUNDING LTD 3,638,255.36 3,633,700.26
CIFC FUNDING LTD 4,995,000.00 4,962,862.17
CIFC FUNDING LTD 6,002,379.97 5,991,287.57
CIM TRUST 213,587.40 212,744.50
CITIBANK NA 3,950,000.00 3,959,451.52
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CITIGROUP COMMERCIAL MORTGAGE 2,137,450.00 2,109,601.59
CITIGROUP COMMERCIAL MORTGAGE 56,000,000.00 0.00
CITIGROUP COMMERCIAL MORTGAGE 6,235,000.00 6,219,605.79
COMERICA INC 2,038,000.00 2,019,054.06
COMM MORTGAGE TRUST 1,417,467.38 22.96
COMM MORTGAGE TRUST 8,724,000.00 8,687,636.62
COMMUNITY PROGRAM LOAN TRUST 276.09 275.91
CREDIT ACCEPTANCE AUTO LOAN TR 3,318,437.86 3,333,726.57
CREDIT ACCEPTANCE AUTO LOAN TR 4,278,296.53 4,291,828.35
CREDIT SUISSE MORTGAGE TRUST 3,410,731.71 3,400,655.39
CREDIT SUISSE MORTGAGE TRUST 638,069.02 633,363.52
CREDIT SUISSE MORTGAGE TRUST 6,124,058.34 6,024,092.27
CSAIL COMMERCIAL MORTGAGE TRUS 1,987,733.71 1,979,894.29
CSAIL COMMERCIAL MORTGAGE TRUS 5,744,557.46 5,721,952.05
CSAIL COMMERCIAL MORTGAGE TRUS 4,228,167.51 4,206,215.71
CSAIL COMMERCIAL MORTGAGE TRUS 4,700,000.00 4,627,145.30
DAIMLER TRUCK FINAN NA 7,500,000.00 7,507,311.15
DB MASTER FINANCE LLC 7,730,385.00 7,662,627.40
DELTA AIR LINES/SKYMILES 2,550,000.05 2,543,809.34
DEWOLF PARK CLO  LTD 1,900,422.60 1,901,847.92
DOMINOS PIZZA MASTER ISSUER LL 9,061,675.00 9,042,138.93
DOMINOS PIZZA MASTER ISSUER LL 5,021,750.00 5,005,687.93
DREYFUS GOVERNMENT CASH MANAGE 101,616.88 101,616.88
DRYDEN SENIOR LOAN FUND 6,973,000.00 6,973,000.00
ELECTRICITE DE FRANCE SA 2,473,000.00 2,463,037.05
ELEVANCE HEALTH INC 4,000,000.00 4,012,630.44
ELMWOOD CLO X LTD 4,983,000.00 4,983,000.00
EVERGY METRO 9,215,000.00 9,213,832.46
EXETER AUTOMOBILE RECEIVABLES 3,976,983.36 3,908,858.83
EXETER AUTOMOBILE RECEIVABLES 2,162,454.96 2,162,778.68
EXETER AUTOMOBILE RECEIVABLES 7,700,000.00 7,632,898.35
EXETER AUTOMOBILE RECEIVABLES 6,440,000.00 6,493,737.29
EXETER AUTOMOBILE RECEIVABLES 1,047,360.76 1,037,719.80
EXTENDED STAY AMERICA TRUST 2,787,615.15 2,788,486.28
FANNIE MAE 6,276.38 6,143.05
FANNIE MAE 30,661.75 31,020.35
FANNIE MAE 1,702.81 1,703.01
FANNIE MAE 9,913.40 10,076.06
FANNIE MAE 2,615.56 2,673.87
FANNIE MAE 3,815.15 3,791.31
FANNIE MAE 9,676.90 9,616.20
FANNIE MAE 36,192.83 36,644.43
FANNIE MAE 148,009.56 152,932.02
FANNIE MAE 75,563.72 76,506.78
FANNIE MAE 31,704.92 31,538.45
FANNIE MAE 7,199.74 7,260.78
FANNIE MAE 162,314.62 166,558.55
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FANNIE MAE 372,814.58 382,055.84
FANNIE MAE 8,865.03 8,879.21
FANNIE MAE 34,920.70 35,275.37
FANNIE MAE 15,360.35 15,055.79
FANNIE MAE 4,187.65 4,143.81
FANNIE MAE 56,838.27 56,657.09
FANNIE MAE 137,507.13 141,260.25
FANNIE MAE 38,268.64 39,195.05
FANNIE MAE 141,647.88 143,783.57
FANNIE MAE 6,072.29 6,155.18
FANNIE MAE 34,429.01 34,974.48
FANNIE MAE 109,048.52 111,708.62
FANNIE MAE 45,866.52 45,646.75
FANNIE MAE 49,546.67 50,826.36
FANNIE MAE 25,081.04 26,837.43
FANNIE MAE 24,578.89 25,776.59
FANNIE MAE 1,561.10 1,606.17
FANNIE MAE 42,309.07 43,679.46
FANNIE MAE 16,038.38 16,475.29
FANNIE MAE 2,527.84 2,590.54
FANNIE MAE 16,799.64 17,028.75
FANNIE MAE 23,572.70 23,866.90
FANNIEMAE WHOLE LOAN 84,004.80 84,881.84
FIFTH THIRD BANK 6,730,000.00 6,727,734.95
FNA VI LLC 1,004,980.24 934,341.99
FORTRESS CREDIT OPPORTUNITIES 8,340,000.00 8,340,000.00
FORTRESS CREDIT OPPORTUNITIES 5,267,000.00 5,267,163.28
FOURSIGHT CAPITAL AUTOMOBILE R 1,624,099.43 1,631,610.57
FRANKLIN OH 1,000,000.00 1,004,671.80
FREDDIE MAC 37,742.20 38,559.80
FREDDIE MAC 10,530.65 10,687.35
FREDDIE MAC 53,745.12 55,401.64
FREDDIE MAC 23,994.35 24,639.32
FREDDIE MAC 71,749.44 73,362.62
FREDDIE MAC 66,684.10 69,101.93
FREDDIE MAC 25,892.17 26,664.17
FREDDIE MAC 69,058.83 70,933.17
FREDDIE MAC 55,970.97 57,167.77
FREDDIE MAC 25,075.82 25,648.34
FREDDIE MAC 42,529.45 43,750.06
FREDDIE MAC 4,255.65 4,366.49
FREDDIE MAC 3,043.23 3,122.48
FREDDIE MAC 86,402.20 88,722.76
FREDDIE MAC 196,115.50 202,443.36
FREDDIE MAC 74,521.81 76,834.02
FREDDIE MAC 28,683.75 29,696.62
FREDDIE MAC 93,147.69 91,021.01
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FREDDIE MAC 76,541.20 76,107.39
GALAXY CLO LTD 2,127,041.36 2,130,444.63
GLS AUTO RECEIVABLES TRUST 3,304,583.63 3,303,730.39
GLS AUTO RECEIVABLES TRUST 268,840.40 268,502.74
GLS AUTO RECEIVABLES TRUST 960,935.30 960,430.81
GLS AUTO RECEIVABLES TRUST 3,775,000.00 3,722,498.81
GLS AUTO RECEIVABLES TRUST 4,090,000.00 4,126,248.44
GLS AUTO RECEIVABLES TRUST 2,231,088.86 2,233,359.22
GLS AUTO RECEIVABLES TRUST 6,725,000.00 6,818,622.76
GLS AUTO SELECT RECEIVABLES TR 3,876,197.49 3,922,343.62
GOVERNMENT NATIONAL MORTGAGE A 6,280.50 6,278.15
GOVERNMENT NATIONAL MORTGAGE A 161,803.14 165,609.41
GOVERNMENT NATIONAL MORTGAGE A 109,022.00 110,583.25
GOVERNMENT NATIONAL MORTGAGE A 48,704.60 49,343.45
GOVERNMENT NATIONAL MORTGAGE A 92,189.92 93,332.06
GOVERNMENT NATIONAL MORTGAGE A 110,557.97 112,497.32
GOVERNMENT NATIONAL MORTGAGE A 1,670.76 1,663.48
GRAPHIC PACKAGING INTERN 2,800,000.00 2,726,669.37
GREAT AMERICA LEASING RECEIVAB 4,850,000.00 4,917,778.27
GS MORTGAGE SECURITIES TRUST 48.00 47.93
GS MORTGAGE SECURITIES TRUST 598,221.25 521,025.64
GSR MORTGAGE LOAN TRUST 1,008,278.13 1,012,172.81
GULFSTREAM NATURAL GAS 12,759,000.00 12,807,349.98
GULFSTREAM NATURAL GAS 2,370,000.00 2,367,824.34
HF SINCLAIR CORP 585,000.00 588,685.48
HILTON GRAND VACATIONS TRUST 755,748.72 736,533.13
HILTON GRAND VACATIONS TRUST 944,685.90 933,929.71
HONO MORTGAGE TRUST 2,500,000.00 2,481,250.00
HPEFS EQUIPMENT TRUST 4,034,557.50 4,040,562.94
HPEFS EQUIPMENT TRUST 2,531,675.45 2,531,930.64
HPEFS EQUIPMENT TRUST 8,090,000.00 8,161,572.23
HPEFS EQUIPMENT TRUST 5,725,000.00 5,816,498.67
HUNTINGTON NATIONAL BANK 1,750,000.00 1,760,860.47
HYUNDAI CAPITAL AMERICA 3,510,000.00 3,531,584.60
HYUNDAI CAPITAL AMERICA 5,350,000.00 5,399,276.87
JP MORGAN CHASE COMMERCIAL MOR 1,000,000.00 984,065.70
JP MORGAN CHASE COMMERCIAL MOR 1,300,000.00 1,027,000.00
JP MORGAN MORTGAGE TRUST 41,834.03 28,856.49
JP MORGAN MORTGAGE TRUST 1,536,893.58 1,573,516.68
JPMORGAN CHASE & CO 2,982,000.00 2,928,629.66
KNDR TRUST 2021-KIND 6,148,663.39 6,079,490.93
L3HARRIS TECH INC 4,250,000.00 4,320,114.16
LLOYDS BANKING GROUP PLC 5,845,000.00 5,839,185.04
LSTAR COMMERCIAL MORTGAGE TRUS 3,190,000.00 3,141,341.34
LYB INT FINANCE III 1,500,000.00 1,486,864.35
M&T EQUIPMENT NOTES 4,593,614.78 4,601,912.23
MADISON PARK FUNDING LTD 6,663,788.55 6,653,826.19
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MADISON PARK FUNDING LTD 974,972.94 975,154.28
MADISON PARK FUNDING LTD 3,148,250.00 3,143,770.04
MERCEDES-BENZ FIN NA 4,780,000.00 4,781,572.00
MERRILL LYNCH MORTGAGE INVESTO 9,950.38 9,972.34
MF1 MULTIFAMILY HOUSING MORTGA 7,468,873.63 7,471,209.15
MF1 MULTIFAMILY HOUSING MORTGA 1,054,269.35 1,054,928.37
MF1 MULTIFAMILY HOUSING MORTGA 6,969,000.00 6,975,534.13
MICROCHIP TECHNOLOGY INC 4,000,000.00 3,995,353.80
MILL CITY MORTGAGE TRUST 2,915,608.16 2,881,375.71
MILL CITY MORTGAGE TRUST 1,746,373.88 1,728,036.43
MLCC MORTGAGE INVESTORS INC 11,866.82 11,603.53
MORGAN STANLEY BAML TRUST 6,764,000.00 6,734,593.51
MORGAN STANLEY BAML TRUST 6,124,000.00 6,039,809.09
MORGAN STANLEY BAML TRUST 7,245,000.00 7,064,710.35
MORGAN STANLEY CAPITAL I TRUST 8,406,728.00 8,192,288.34
MORGAN STANLEY CAPITAL I TRUST 3,000,000.00 2,981,477.10
MORGAN STANLEY CAPITAL I TRUST 5,661,653.42 4,625,684.08
MPLX LP 1,705,000.00 1,672,003.53
MVW 2020-1 LLC 2,118,433.38 2,053,426.92
NEIGHBORLY ISSUER LLC 1,417,375.00 1,445,621.16
OCTAGON INVESTMENT PARTNERS XX 6,631,811.88 6,631,533.34
ONEMAIN DIRECT AUTO RECEIVABLE 1,307,293.10 1,302,871.31
ONEMAIN DIRECT AUTO RECEIVABLE 3,640,000.00 3,644,643.91
ONEMAIN FINANCIAL ISSUANCE TRU 1,944,325.45 1,943,739.82
ONEMAIN FINANCIAL ISSUANCE TRU 1,805,774.75 1,815,471.58
ONEOK INC 7,375,000.00 7,380,790.41
OZLM LTD 3,502,356.80 3,503,029.25
PALMER SQUARE LOAN FUNDING LTD 657,871.76 657,879.65
PALMER SQUARE LOAN FUNDING LTD 11,115,000.00 11,115,000.00
PENSKE TRUCK LEASING/PTL 1,936,000.00 1,935,554.16
PNC CAPITAL TRUST C 3,000,000.00 2,955,820.26
POST ROAD EQUIPMENT FINANCE 5,210,000.00 5,238,301.24
PRESTIGE AUTO RECEIVABLES TRUS 3,448,000.00 3,449,372.30
PRESTIGE AUTO RECEIVABLES TRUS 6,640,000.00 6,672,045.30
PUBLIC STORAGE 5,500,000.00 5,519,801.87
REGATTA XX FUNDING LTD 4,004,000.00 3,998,302.31
RESIDENTIAL FUNDING MTG SEC I 180,435.59 154,336.94
RMF PROPRIETARY ISSUANCE TRUST 6,239,789.93 5,926,862.59
ROMARK CLO LTD 816,608.30 816,810.00
SANTANDER DRIVE AUTO RECEIVABL 12,500,000.00 12,550,995.00
SANTANDER DRIVE AUTO RECEIVABL 3,420,353.29 3,430,284.29
SBA TOWER TRUST 3,588,000.00 3,529,313.95
SCF EQUIPMENT TRUST LLC 2,739,488.91 2,758,074.15
SCF EQUIPMENT TRUST LLC 4,550,000.00 4,559,320.68
SEQUOIA MORTGAGE TRUST 969,833.48 941,063.08
SEQUOIA MORTGAGE TRUST 937,305.46 883,026.94
SG COMMERCIAL MORTGAGE SECURIT 862,450.37 849,004.17
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SIERRA RECEIVABLES FUNDING CO 1,652,715.51 1,654,404.92
SILGAN HOLDINGS INC 6,276,000.00 6,106,419.53
SMURFIT KAPPA TREASURY 7,800,000.00 7,883,164.07
STARWOOD MORTGAGE RESIDENTIAL 3,405,779.28 3,283,723.98
STONEWALL INVESTMENTS TENNESSE 20,962.78 20,815.38
SYNOVUS FINANCIAL CORP 2,500,000.00 2,498,994.98
TACO BELL FUNDING  LLC 9,017,812.50 9,017,206.50
TORONTO-DOMINION BANK 8,000,000.00 8,005,231.12
TOWD POINT MORTGAGE TRUST 1,983,867.83 1,960,272.70
TOWD POINT MORTGAGE TRUST 3,927,752.53 3,866,383.75
TOWD POINT MORTGAGE TRUST 61,453.99 61,242.64
TOWD POINT MORTGAGE TRUST 5,457,382.95 5,412,121.05
TOWD POINT MORTGAGE TRUST 933,832.46 926,375.90
TOWD POINT MORTGAGE TRUST 1,749,999.98 1,719,150.63
TOWD POINT MORTGAGE TRUST 1,161,789.58 1,162,530.69
TOWD POINT MORTGAGE TRUST 2,698,227.01 2,610,000.92
TRANSURBAN FINANCE CO 4,500,000.00 4,487,269.19
TXBL MUNI FUNDING TRUST VARIOU 1,200,000.00 1,200,000.00
TXBL MUNI FUNDING TRUST VARIOU 725,000.00 725,000.00
TXBL MUNI FUNDING TRUST VARIOU 1,745,000.00 1,745,000.00
TXBL MUNI FUNDING TRUST VARIOU 1,000,000.00 1,000,000.00
UNITED AIR 2013-1 A PTT 6,650,551.71 6,642,440.70
UNITEDHEALTH GROUP INC 5,045,000.00 5,044,998.79
VISTRA OPERATIONS CO LLC 2,000,000.00 2,009,588.00
WELLS FARGO COMMERCIAL MORTGAG 1,100,000.00 1,093,922.83
WELLS FARGO COMMERCIAL MORTGAG 7,663,519.23 7,566,175.68
WESTGATE RESORTS 1,339,284.06 1,329,044.16
WESTLAKE AUTOMOBILE RECEIVABLE 5,675,000.00 5,647,009.77
WESTLAKE AUTOMOBILE RECEIVABLE 625,000.00 622,894.06
WESTLAKE AUTOMOBILE RECEIVABLE 4,169,442.12 4,173,007.83
WESTLAKE AUTOMOBILE RECEIVABLE 3,375,000.00 3,353,115.15
WESTLAKE AUTOMOBILE RECEIVABLE 4,900,000.00 4,990,496.63

TOTAL TS Ultra Short Duration FI 833,265,296.21 772,115,289.09
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