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3R LUX SARL 9.75 2/5/2031 310,000.00 324,462.10

AMC NETWORKS INC 214,000.00 213,899.50

AMSTED INDUSTRIES 254,000.00 231,965.12

ARAB REPUBLIC OF EGYPT 610,000.00 483,132.20

ARES CAPITAL CORP 775,000.00 772,470.94

AT&T INC 20,286.00 357,033.60

BANK OF AMERICA CORP 9,601.00 364,069.92

BANK OF NOVA SCOTIA 749,000.00 596,704.48

BARCLAYS PLC 831,000.00 690,705.59

BAYTEX ENERGY CORP 242,000.00 252,362.44

BBCMS 2022-C17 XD FRN 9/15/2055 2,000,000.00 400,323.00

BMARK 2020-B18 AGND 3.744 7/15/2053 800,000.00 743,715.36

BMARK 2024-V5 XA FRN 1/10/2057 11,009,816.79 489,170.56

BRASKEM IDESA SAPI 6.99 2/20/2032 327,000.00 253,963.57

BRASKEM NETHERLANDS 7.25 2/13/2033 341,000.00 328,119.36

BRUNSWICK CORP 755,000.00 687,344.80

BUNDT 2021-1 B 4.97 7/30/2051 1,000,000.00 904,581.30

BX 2019-OC11 E FRN 12/9/2041 905,000.00 781,436.55

BX 2020-VIV2 C FRN 3/9/2044 1,250,000.00 1,085,785.38

CANPACK SA/CANPACK US 3.125 11/1/2025 181,000.00 174,051.61

CARRIAGE SERVICES INC 266,000.00 236,052.66

CCO HLDGS LLC/CAP CORP 342,000.00 279,437.67

CELANESE US HOLDINGS LLC 6.165 7/15/2027 781,000.00 795,667.56

CFIP 2018-1A D FRN 7/18/2031 1,000,000.00 999,949.00

CGCMT 2013-375P C FRN 5/10/2035 1,125,000.00 1,040,605.54

CGCMT 2014-GC25 D 3.548 10/10/2047 1,100,000.00 954,995.14

CGCMT 2017-P8 AS FRN 9/15/2050 255,000.00 236,547.59

CGCMT 2017-P8 D 3 9/15/2050 1,250,000.00 943,852.75

CGMS 2018-2A A2R FRN 10/15/2031 850,000.00 850,148.75

CHARTER COMM OPT LLC/CAP 524,000.00 537,797.10

CHENIERE ENERGY PARTNERS 558,000.00 475,463.99

CIMPRESS PLC 7 6/15/2026 265,000.00 265,238.50

CITIGROUP INC 376,000.00 360,512.60

CITIZENS FINANCIAL GROUP 526,000.00 524,996.64

CIVITAS RESOURCES INC 8.375 7/1/2028 246,000.00 259,013.89

CMS ENERGY CORP 727,000.00 669,313.35

COLT 2022-6 A1 STEP-CPN 6/27/2067 679,087.39 663,538.06

COMMONWEALTH OF BAHAMAS 6 11/21/2028 350,000.00 313,945.08

CORESTATES CAPTL III FRN 2/15/2027 644,000.00 632,931.11

CORURIPE NETHERLANDS BV 10 2/10/2027 285,000.00 258,178.96

CQP HOLDCO LP/BIP-V CHIN 5.5 6/15/2031 344,000.00 324,984.40

CREDIT ACCEPTANCE CORP 143,000.00 153,890.59

CSC HOLDINGS LLC 429,000.00 217,845.21

DREYFUS GOV CASH 6,859,042.49 6,859,042.49

ECOPETROL SA 8.625 1/19/2029 300,000.00 318,004.80

EDISON INTERNATIONAL 598,000.00 573,212.24

EDISON INTERNATIONAL 312,000.00 295,589.30

ELECTRICITE DE FRANCE SA 4.875 9/21/2038 672,000.00 602,004.70

ENBRIDGE INC 543,000.00 515,241.03

ESKOM HOLDINGS SOC LTD 8.45 8/10/2028 450,000.00 446,292.00

EXXON MOBIL CORP 2,831.00 329,075.44

FIRST MARYLAND CAPTL II FRN 2/1/2027 561,000.00 525,716.94

FIRST REPUBLIC BANK/CA 18,000.00 720.00

FIRSTCASH INC 159,000.00 149,746.80

FIRSTENERGY TRANSMISSION 513,000.00 487,992.56

FORD MOTOR CREDIT CO LLC 227,000.00 215,477.41

FORESTAR GROUP INC 232,000.00 222,326.11

FORTRESS TRANS & INFRAST 6.5 10/1/2025 308,000.00 307,519.21

FPL GROUP CAP 7.45 PFD 227,000.00 217,576.74

GAP INC/THE 321,000.00 281,206.53

GEMS MENASA KY LTD/GEMS 7.125 7/31/2026 310,000.00 310,464.69

GENERAL MOTORS FINL CO 998,000.00 845,957.62

GENESIS ENERGY LP/GENESI 45,000.00 46,200.92

GENM CAPITAL LABUAN 3.882 4/19/2031 525,000.00 459,975.74
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GOEASY LTD 9.25 12/1/2028 186,000.00 198,308.55

GOLDMAN SACHS GROUP INC 542,000.00 591,583.53

GOLDMAN SACHS GROUP INC 836.00 349,188.84

GOLUB CAPITAL BDC 2.05 2/15/2027 898,000.00 799,880.43

GRAY TELEVISION INC 5.375 11/15/2031 259,000.00 169,875.28

HCA INC 745,000.00 749,534.80

HERBALIFE/HLF FINANCING 7.875 9/1/2025 278,000.00 277,599.54

HF SINCLAIR CORP 5 2/1/2028 627,000.00 609,140.53

HILCORP ENERGY I/HILCORP 264,000.00 256,749.03

HNGRY 2018-1A A2II 4.959 6/20/2048 1,006,425.00 973,444.45

HONK 2020-1A A2 3.786 7/20/2050 1,085,625.00 999,680.19

ICAHN ENTERPRISES/FIN 292,000.00 270,785.38

IHS HOLDING LTD 5.625 11/29/2026 335,000.00 310,806.30

IMOLA MERGER CORP 4.75 5/15/2029 281,000.00 263,517.44

INTL BUSINESS MACHINES CORP 1,666.00 318,139.36

JBS USA/FOOD/FINANCE 6.5 12/1/2052 335,000.00 330,956.65

JOHNSON & JOHNSON 1,797.00 284,267.43

JPMBB 2014-C25 AS 4.0651 11/15/2047 205,000.00 190,573.72

JPMMT 2019-1 B1 FRN 5/25/2049 533,122.91 487,951.03

JPMMT 2020-LTV2 B4 FRN 11/25/2050 654,020.63 573,671.77

LOCKHEED MARTIN CORP 669.00 304,308.03

MATTEL INC 632,000.00 585,234.02

MC BRAZIL DWNSTRM 7.25 6/30/2031 408,823.14 370,503.82

MCMLT 2017-1 B2 FRN 11/25/2058 1,000,000.00 878,210.50

ME 2019-1 A2 6.448 7/30/2049 742,062.50 738,290.97

MEDLINE BORROWER LP 3.875 4/1/2029 250,000.00 227,803.08

MEDNAX INC 254,000.00 230,768.03

MELLO 2022-INV2 A15 FRN 4/25/2052 885,956.67 733,994.72

MERITAGE HOMES CORP 544,000.00 500,052.80

MGM CHINA HOLDINGS LTD 5.375 5/15/2024 113,000.00 112,662.81

MICHAELS COS INC/THE 5.25 5/1/2028 287,000.00 244,651.26

MICRON TECHNOLOGY INC 589,000.00 492,133.40

MICRON TECHNOLOGY INC 258,000.00 277,063.32

MIDAS OPCO HOLDINGS LLC 5.625 8/15/2029 228,000.00 207,011.48

MIDWEST CONNECTOR CAPIT 4.625 4/1/2029 800,000.00 772,738.17

MINEJESA CAPITAL BV 4.625 8/10/2030 478,847.00 454,489.20

MORGAN STANLEY 538,000.00 516,354.01

NBLY 2021-1A A2 3.584 4/30/2051 1,167,000.00 1,036,141.61

NEUB 2020-36A BR2 FRN 4/20/2033 850,000.00 850,872.10

NGPL PIPECO LLC 596,000.00 664,732.28

OCT39 2018-3A BR FRN 10/20/2030 1,000,000.00 999,990.00

OHALF 2013-1A CR2 FRN 7/23/2031 1,000,000.00 999,976.00

ONEMAIN FINANCE CORP 9 1/15/2029 246,000.00 260,976.73

OPEN TEXT CORP 257,000.00 229,115.04

OXFINF 2024-A B 7.548 1/14/2032 610,000.00 606,668.42

PACIFIC GAS & ELECTRIC 598,000.00 497,869.00

PARAMOUNT GLOBAL 4.2 5/19/2032 289,000.00 240,324.06

PARKLAND CORP 4.5 10/1/2029 256,000.00 236,815.56

PEMEX PROJECT FUNDING 770,000.00 583,991.10

PENNYMAC FIN SVCS INC 7.875 12/15/2029 157,000.00 161,339.32

PHILIP MORRIS INTERNATIONAL 646,000.00 651,425.10

PHILIP MORRIS INTERNATIONAL 3,103.00 284,296.86

PLAINS ALL AMER PIPELINE LP 279,000.00 277,215.40

PNC CAPITAL TRUST C FRN 6/1/2028 807,000.00 769,273.34

PRA GROUP INC 298,000.00 297,469.56

PRECISION DRILLING CORP 6.875 1/15/2029 121,000.00 120,775.18

REPUBLIC OF ANGOLA 8 11/26/2029 590,000.00 548,700.00

REPUBLIC OF GABON 6.625 2/6/2031 290,000.00 246,862.50

REPUBLIC OF GHANA 8.627 6/16/2049 580,000.00 290,765.60

REPUBLIC OF SERBIA 2.125 12/1/2030 400,000.00 316,520.00

RHP HOTEL PPTY/RHP FINAN 4.5 2/15/2029 291,000.00 271,602.26

ROYAL CARRIBBEAN 273,000.00 269,109.53

RTX CORP 3,442.00 335,698.26

SABRA HEALTH CARE LP 3.9 10/15/2029 419,000.00 377,763.18

SCHWAB (CHARLES) CORP 363,000.00 306,269.67
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SIMMONS FOOD INC/SIMMONS 4.625 3/1/2029 377,000.00 332,757.50

SIXTH STREET SPECIALTY 2.5 8/1/2026 815,000.00 752,304.59

SPEEDWAY MOT/SPEEDWAY FD 4.875 11/1/2027 228,000.00 217,056.89

STANLEY BLACK & DECKER INC 3,520.00 344,713.60

STATE STREET CORP 526,000.00 448,412.06

STERICYCLE INC 251,000.00 227,562.22

STOCK LOAN INCOME CIT 0.01 0.01

STORE CAPITAL CORP 258,000.00 242,857.50

STORE CAPITAL CORP 364,000.00 292,668.77

STORE CAPITAL CORP 274,000.00 215,672.85

TEXAS INSTRUMENTS INC 1,671.00 291,104.91

TEXTRON FINANCIAL CORP FRN 2/15/2042 631,000.00 549,116.75

TOLL BROS FINANCE CORP 722,000.00 673,556.27

TRANSDIGM INC 211,000.00 211,923.96

TRUIST FINANCIAL CORP FRN 5/15/2027 832,000.00 790,815.78

TURNING POINT BRANDS INC 5.625 2/15/2026 500,000.00 490,419.30

UBSCM 2017-C1 AS 3.724 6/15/2050 280,000.00 260,586.26

UKRAINE GOVERNMENT 400,000.00 114,265.12

US 2YR NOTE (CBT) JUN24 213.00 43,555,172.09

US 5YR NOTE (CBT) JUN24 108.00 11,557,687.50

US TREASURY N/B 1,185,000.00 1,207,003.44

US TREASURY N/B 1,000,000.00 941,914.06

US TREASURY N/B 6,100,000.00 5,638,449.23

US TREASURY N/B 3,100,000.00 3,067,546.88

US TREASURY N/B 2,250,000.00 2,337,539.06

US TREASURY N/B 3 6/30/2024 2,000,000.00 1,988,300.78

US TREASURY N/B 4 1/31/2029 1,695,000.00 1,678,447.27

US TREASURY N/B 4 2/29/2028 8,680,000.00 8,583,028.08

US TREASURY N/B 4.375 11/30/2028 500,000.00 502,910.16

US ULTRA BOND CBT JUN24 -24.00 -3,096,000.00

VIATRIS INC 2.7 6/22/2030 686,000.00 581,953.56

VICI PROPERTIES / NOTE 5.75 2/1/2027 638,000.00 637,247.29

WARNERMEDIA HOLDINGS INC 5.141 3/15/2052 727,000.00 603,739.19

WB 2024-HQ A FRN 3/15/2040 280,000.00 281,646.99

WE SODA INV HOLDING PLC 9.375 2/14/2031 310,000.00 318,528.10

WEIR GROUP PLC (THE) 2.2 5/13/2026 753,000.00 699,142.65

WFCM 2015-P2 AS 4.013 12/15/2048 320,000.00 309,017.25

WFRBS 2013-C13 D FRN 5/15/2045 571,329.61 489,245.54

WISCONSIN ENERGY CORPORATION 580,000.00 562,596.89

WYNN MACAU LTD 4.875 10/1/2024 329,000.00 325,131.65

XEROX HOLDINGS CORP 5 8/15/2025 271,000.00 267,329.63

ZAXBY 2021-1A A2 3.238 7/30/2051 975,000.00 863,347.00

TOTAL TOUCHSTONE STRATEGIC INCOME OPPORTUNITIES ETF 119,153,878.14 155,880,746.95
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