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LM, 7ek, 2022 4 11 A 30 B TOEMETORT 7> RO =7 1 0%472 0 OHE FEMEERILLL
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7mn—rIvX OREZEEGRESEES: ETF (LR TAZ 7 R &), ) 1, ICE KEEB &M

BRA > 5 > 7 A2 (ICE U.S. Variable Rate Preferred Securities Index) (LLF [S5& A 5T w7 A1 Lnvd, )
DfFER LA — L RONRT —~ A (FHEHE L O A EERRAT) (EE T 2 BEMRE LM 5

ZEEHET, A7 RNER RNy v TEMEIToTWS, 2F 0 BET RN P —1X, %iBLT

WDTHITB W TR RN Y v a VAR LRV, A7 7 Fid, FRAIE LTHERA T v 7 2%

SERICEBT A Z L2 HIET,

KRA T v 7 AL, KEO EGEBSFNESERTS ORI T —~ o A& 5 L 5 &Eh S
NTWD, ks SNAERKIT, KEOIESFIGIFTC ESH L, Kk RA@ETT, whfl b L < ITEH
HIOBLY F 721X =R DN B Y | DORARFITEE D 5,000 J7 RV TRITFIUXR B0, HL,
WA & SNDEIFERIL, KENOSHEREITT IO THDL I ENH D, Wk & SNDAMIERFIT,
25 Kb, 50 Kb, 100 RoVE 721 1,000 RO FEAR M PEBMED AL CRITS L, @E3IEH O
A OB TS 600 77 KAVLLETH Y | M E CORGHMN1FELETHD EA VT v 7 AR
EHETHDHICET—H «+ A H A A+ =)L )L — (ICE Data Indices, LLC) 23|75 & DTt
=AY

2022 11 A 30 BIZH T 5 12 20080 (LLF TsREHR &vo, ) IZBWT, /B A T v 7 AN
830% FE LIm—FH T, K77 RliL840% T LT~ A7 7 FOFMEEFIT 2021 4 11 H 30 HEES
T, —HY77~20 2728 KAATHY ., 2022411 H 30 B AIZHBWTE23.55 RV CHEBIMZ/& T L,

WEMMET, bV ¥ —rDBEN-o72 b DI, New York Mortgage Trust, Inc. Series D 35 & TY NuStar
Energy LP Series B TH V. THFN 13.55%& 9.32%D VY Z—2 Th o1, b/37 +—~ 2 ADMEH
72572 % D%, New York Mortgage Trust, Inc. Series F 5 J2 O Invesco Mortgage Capital Inc. SeriesC Td ¥ |
FNEN-37.08%&E-3239%D Y ¥ —2ThHoTz,

BENVGFEIRIL, BEREEY 7 AO—FTHY , EBEFNIESE —EOMFE CHEOFHEZT
SHEMEEENEGEND, FOd, 295 LI-FEOELERKIL. BESHELREKICHXTEROLH)IC
LB EZFICWVHAND 5, MEHMT., 4> 7 VI T o HREZOBER L& EFIC X
D, MHARTT A VT 4o N ER L, EETHGEECTEEMBEREE LT, K77 RONRNT 53—
v VAT E otz EHAT LY R, RAGIBOAREMEICKH T 2B&Ic I vtk L, £708L
WG SRMIT B EFZ OBICERZELZ MIE L, K77 ROXRT 3 —< U 22U Fiflz, ZE&H/E
BRI T TR e otz, MEMBITOART 7o RO® 7 2 —RISEHE 51X, 2K 84%. — %L
=) 6%, DN FHENKI 3% Th o7,

2022 4 11 HHISESERM h—& 1 - U X —2
s EARMAN S D
RSP
HE PFERH IR i PERE IR
7 a—rvX KEZBSFIELIES ETF -8.40% -8.68% 3.20% 3.17%
ICE KEZEE&FIELEA T v 7 A -8.30% -8.30% 3.42% 3.42%
S&P 500%45 %% -9.21% -9.21% 13.39% 13.39%
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BEEHER -99.7%
NI1—HFEE -07%
£E -0.7%

SiriusPoint, 8.000%, US Treas Yield Curve Rate T Note Const Mat 5 Yr + 7.298%* 84,904 1,985,056
NS1—FEBEH 1,985,056
hF+5 -12%
ABWEZE -12%
Algonquin Power & Utilities, 6.200%, ICE LIBOR USD 3 Month + 4.010%® 148,987 3,349,228
hFHEE 3,349,228
*E -97.8%
EFELRR -34%
CHS, Ser 2, 7.100%, ICE LIBOR USD 3 Month + 4.298%™ 178,973 4,483,274
CHS, Ser 3, 6.750%, ICE LIBOR USD 3 Month + 4.155%® 209,956 5,257,298
EFELEREE 9,740,572
IRILF— -63%
Energy Transfer, 7.600%, ICE LIBOR USD 3 Month + 5.161%® 341,331 7,864,266
NuStar Energy, 10.249%, ICE LIBOR USD 3 Month + 6.766%* 96,256 2,305,331
NusStar Energy, 9.126%, ICE LIBOR USD 3 Month + 5.643%* 163,937 3,514,810
NusStar Logistics, 10.813%, ICE LIBOR USD 3 Month + 6.734%™ 171,494 4,311,359
IRLVFX—ER 17,995,766
&M -84.1%
ACRES Commercial Realty, 8.625%, ICE LIBOR USD 3 Month + 5.927%*® 50,664 1,092,822
AGNC Investment, 6.875%, ICE LIBOR USD 3 Month + 4.332%*®) 99,775 2,094,277
AGNC Investment, 6.500%, ICE LIBOR USD 3 Month + 4.993%* 171,395 3,698,704
AGNC Investment, 6.125%, ICE LIBOR USD 3 Month + 4.697%* 245,075 5,041,193
American Equity Investment Life Holding, 6.625%, US Treas Yield Curve Rate T

Note Const Mat 5 Yr + 6.297% ™ 127,647 3,062,251
American Equity Investment Life Holding, 5.950%, US Treas Yield Curve Rate T

Note Const Mat 5 Yr + 4.322%® 170,330 3,699,568
Annaly Capital Management, 8.667%, ICE LIBOR USD 3 Month + 4.993%* ® 307,179 7,495,168
Annaly Capital Management, 6.750%, ICE LIBOR USD 3 Month + 4.989%* ®) 188,540 4,328,878
Arbor Realty Trust, 6.250%, U.S. SOFR + 5.440%* ® 118,449 2,357,135
Argo Group International Holdings, 7.000%, US Treas Yield Curve Rate T Note

Const Mat 5 Yr + 6.712%® 63,479 1,334,329
Athene Holding, 6.375%, US Treas Yield Curve Rate T Note Const Mat 5 Yr +

5.970%% 246,351 6,193,492
Athene Holding, 6.350%, ICE LIBOR USD 3 Month + 4.253%® 355,052 8,741,380
Bank of America, 6.450%, ICE LIBOR USD 3 Month + 1.327%® 444,522 11,201,954
Bank of America, 5.223%, ICE LIBOR USD 3 Month + 0.500%® 178,056 3,634,123
Bank of America, 4.956%, ICE LIBOR USD 3 Month + 0.350%® 133,796 2,683,948
Chimera Investment, 8.000%, ICE LIBOR USD 3 Month + 5.379%* ® 84,307 1,711,405
Chimera Investment, 8.000%, ICE LIBOR USD 3 Month + 5.791%® 138,262 2,967,102

BBEERICHT ELEEIE, HBEHEDTFARG—HTHSE,
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Chimera Investment, 7.750%, ICE LIBOR USD 3 Month + 4.743%® 110,391 2,089,702
Citizens Financial Group, 6.350%, ICE LIBOR USD 3 Month + 3.642%* 127,676 3,221,265
Enstar Group, 7.000%, ICE LIBOR USD 3 Month + 4.015%® 170,363 3,942,200
Fifth Third Bancorp, 6.625%, ICE LIBOR USD 3 Month + 3.710%® 191,802 4,921,639
Goldman Sachs Group, 6.375%, ICE LIBOR USD 3 Month + 3.550%® 296,173 7,528,718
Goldman Sachs Group, 5.342%, ICE LIBOR USD 3 Month + 0.750%® 317,186 6,121,690
Goldman Sachs Group, 5.262%, ICE LIBOR USD 3 Month + 0.670%* 571,492 11,029,796
Granite Point Mortgage Trust, 7.000%, U.S. SOFR + 5.830%*® 87,207 1,643,852
Kemper, 5.875%, US Treas Yield Curve Rate T Note Const Mat 5 Yr + 4.140% 63,434 1,262,971
KeyCorp, 6.125%, ICE LIBOR USD 3 Month + 3.892%* 213,146 5,292,415
M&T Bank, 5.625%, ICE LIBOR USD 3 Month + 4.020%* 106,269 2,432,497
MetLife, 4.293%, ICE LIBOR USD 3 Month + 1.000%® 255,797 5,566,143
MFA Financial, 6.500%, ICE LIBOR USD 3 Month + 5.345%*® 116,799 2,123,406
Morgan Stanley, Ser F, 6.875%, ICE LIBOR USD 3 Month + 3.940%*) 245,909 6,238,711
Morgan Stanley, 6.375%, ICE LIBOR USD 3 Month + 3.708%® 289,387 7,217,312
Morgan Stanley, 5.850%, ICE LIBOR USD 3 Month + 3.491%* 289,360 6,889,662
Morgan Stanley, 4.779%, ICE LIBOR USD 3 Month + 0.700%“ 318,235 6,358,335
New York Community Bancorp, 6.375%, ICE LIBOR USD 3 Month + 3.821%* 219,542 5,269,008
New York Mortgage Trust, 8.000%, ICE LIBOR USD 3 Month + 5.695%* 64,747 1,294,940
PacWest Bancorp, 7.750%, US Treas Yield Curve Rate T Note Const Mat 5 Yr +

4.820%A 218,832 5,615,229
Regions Financial, Ser B, 6.375%, ICE LIBOR USD 3 Month + 3.536%® 213,177 5,517,021
Regions Financial, 5.700%, ICE LIBOR USD 3 Month + 3.148%* 213,105 4,931,250
Reinsurance Group of America, 7.663%, ICE LIBOR USD 3 Month + 4.370%*) 105,880 2,642,765
Reinsurance Group of America, 5.750%, ICE LIBOR USD 3 Month + 4.040% " 170,426 4,313,482
Rithm Capital, 7.500%, ICE LIBOR USD 3 Month + 5.802%* 65,711 1,360,218
Rithm Capital, 7.125%, ICE LIBOR USD 3 Month + 5.640%* 120,069 2,485,428
Rithm Capital, 7.000%, US Treas Yield Curve Rate T Note Const Mat 5 Yr + 6.223%*

*) 198,032 3,827,958
Rithm Capital, 6.375%, ICE LIBOR USD 3 Month + 4.969%* 171,272 3,115,438
State Street, 5.900%, ICE LIBOR USD 3 Month + 3.108%* 319,988 7,778,908
State Street, 5.350%, ICE LIBOR USD 3 Month + 3.709%*) 213,148 5,251,967
Synovus Financial, 5.875%, US Treas Yield Curve Rate T Note Const Mat 5 Yr +

4.127%% 149,018 3,591,334
Two Harbors Investment, 7.625%, ICE LIBOR USD 3 Month + 5.352%*® 122,156 2,295,311
Two Harbors Investment, 7.250%, ICE LIBOR USD 3 Month + 5.011%*® 125,364 2,412,003
US Bancorp, 4.679%, ICE LIBOR USD 3 Month + 0.600%") 426,688 8,303,348
Voya Financial, 5.350%, US Treas Yield Curve Rate T Note Const Mat 5 Yr +

3.210%%W 127,603 2,797,058
Wells Fargo, 6.625%, ICE LIBOR USD 3 Month + 3.690%*) 358,474 9,119,579
Western Alliance Bancorp, 4.250%, US Treas Yield Curve Rate T Note Const Mat 5

Yr + 3.452%®W 127,591 2,730,447
Ed o 239,870,735
BHREF - 22%

WESCO International, 10.625%, US Treas Yield Curve Rate T Note Const Mat 5 Yr

+10.325%% 230,420 6,313,508
DEEE -1.8%

NiSource, 6.500%, US Treas Yield Curve Rate T Note Const Mat 5 Yr + 3.632%® 213,142 5,226,242
KEESHE 279,146,823
BEGARE

(IBE: $297,157,446) 284,481,107
U.S. Treasury Obligation — 4.8%

U.S. Treasury Bill 3.412%, 12/01/22®

(BRSE: $13.790,000) 13,790,000 13,790,000
BERE - 1045%

(R E: $310,947,446) 298,271,107

BN 285,388,832 FILT KD,

I TEEREEE

(4) ZBIFI AEF—ZEr Sz Fld, RIER CEH SIS BT Th S, FFEDFFIZI T S FIFEIE, NI TEEF)Ff L P X
DV TRET S, BIFENNCIED S FIHK 2T L

Tl NIZEDNOTES T BITRFE L S IECEEN P BIED 5551

THRIET S0 FIENLBIITORFICT D& TINS5 = S I D RET S,

(B) FlF(%, HEARFDAZRDFELIFYla] ) 22 L TL 3,
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AN
= A

AR L] L2 L~UL3
I $ 284,481,107  $ — 3 — 8 284,481,107
U.S. Treasury Obligation — 13,790,000 — 13,790,000

$ 284,481,107 $ 13,790,000 $ — 8 298,271,107
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5 E

gl ()

HAEMG| (BEHE)
BEXfE~0E (RISH)

$310,947,446

el GEAmERD)
BUOEEG| (FHmER)
BEXf~ORE  GHliE)

$298,271,107

Blé 421,545
RULELY G, ARUILFLE I K OSRILGESR I 1,439,881
BHIENTEF Y XL - =T OSZEHEE —
FEH SN G H MRS O B E 16,452,538
Ta——"5ORIAL —
BERE 316,585,071
A &

WIRFEHE D B> 2 A MR IR A4 —
BEREWM 9 2 A E 56,425
WA ST BEE A MR SR OO SCHA D & 28,819,229
EEINZXF Y EX L - =T OXIHE 2,312,225
B4 Y R AL —
A ST 4 T KT DA 791
7 a—h—Zxd b AalE 7,569
AEAE 31,196,239
& E $285,388,832
& E

HABER $309,499,374
SBLRTRENE (PR At (24,110,542)
& E $285,388,832
FATE SRS =7 (R ORIR 7 L — M4Hm) 12,120,000
a7 1 0N M EAEE, ST MRS 3 K OMEIR AN $23.55

[—) EFHEBEINTSEEEIL, 0 FALTHS, 0 FATHELZA ST TS,
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2022 4 11 7 30 A& T OFHIM

7u—rUrX REEEEF

BIEFES ETF
BB
= HUAE Y & $11,391,477
B S~ DOBEE I & D2 ALY 4 —
= BURILE. 34,904
REAAF AU —
SMEF SR BORBL O PEBRAR —
BERISEF 11,426,381
BRSOV FRLR D 462,167
PR HEN 2,538
EREH 464,705
IERREERIE 10,961,676
IEBREBFE (HBR) OAR
Ee (11,913,764)
Bt~ OBE _
BESAE~DOHFEEIZL DX X XL - F o T K D —
T RAA =05 DL RHE® —
IEBREHFIE (R (11,913,764)
REHHML GBifl) OEREBED AR
Eilg Ay (10,345,581)
B~ DG —
AEBEME M) OEREBE (10,345,581)
HBEBLUOREBRDOEKRFIE (BR) (22,259,345)
BRI & & EOEREM (B4 $(11,297,669)

O EEBIOEHBRENL., 7 RSP X0 IRE SN A BREEM YV —E R L TR 7 FRX
oWl a2 &de, BMERBIOEHEHZNKML-bOTHD, (UERBEICHTHELOELIEZS
oz L, )

@ WERERICKT DEROERL 2 2RO Z &,

G BMERNGA CEBARE (BR) 28T, (UEHRICHTIERLOER4ZZBOZ L, )

@ MBHEFRIETAERLOERL I ZBROZ L,

[—) CHEBEINTBEEEIL, 0 FALTHB, 0 FAITHETZA S TS,

HIBRAEICHT SLEIE, HBFARDTARG—ETHB.
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e —rWX KEZSHSFEEIES ETF
20224511 H 30 BT 2021411 H 30 AKT
A FHEHMH

EH

IEBREE FILE $10,961,676 $1,694,679

IEBREBFIZE (FRR) (11,913,764) 463,555

ARFEBUEM (Bl) OIEREEIEE (10,345,581) (2,428,772)
EHIC L BMEEDEREM (8id) (11,297,669) (270,538)
Sy (10,414,818) (1,427,978)
BARADIEL (515,682) (167,337)
FrHL e = TEE

FATH 285,890,415 97,594,459

BRI (67,490,783) (7,859,878)
FrHN - V2 THREIC X DMEEDHEN 218,399,632 89,734,581
PG EOWMNEF 196,171,463 87,868,728
PG

e 89,217,369 1,348,641

HIR $285,388,832 $89,217,369
= THGB

AT 11,570,000 3,500,000

TERE (2,720,000) (280,000)
e TREIC LB RITEY = 7 OIEREM 8,850,000 3,220,000

I—) FFEBMEINTOBEEIL, 0 FATHSH, 0 FAICHETZA S TS,

HIBRAEICHT SLEIE, HBFARDTARG—ETHB.
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RO EZBEC-RITEY =7 1 DOV TOERTF — &
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FTu— VX KEEBEFEIESR ETF 2022 2021 & 2020 O
el s ($) 27.28 26.97 24.85
IEREEFIE (8) * 1.45 1.40 0.61
B IC BT 5 EBLBS L OREB O EKRFIZE (K (8 (3.70) 0.37 2.00
EHIZL 565 (9 (2.25) 1.77 2.61
EREEFIRIC L D08 ($) (1.39) (1.29) (0.49)
Xy XV A AL BT ($) (0.02) 0.02) —
BAROIFEL ($) 0.07) 0.15) —
B L HER ($) (1.48) (1.46) (0.49)
HIRAME R (9) 23.55 27.28 26.97
f—=& e ) E—2 (%) ** (8.40) 6.60 10.59
HIRAERE (AT @ 1,000 KoL) 285,389 89,217 1,349
ERIRIE PE ISR BB OE (%) 0.25 0.25 0.25%
B (%) — — _
SR EE ISR D IER BRSO R (%) 5.93 5.01 5.38%
R b T4 VA« H—F— =R (%) 1t 74.41 26.17 10.96

* YT 1A% 0T 2%, FHY =T HREHONCGEIHE IR TV,

¥ h—H)L e U= FYEHMOLOTH Y AFBRE IR TW RN, FREOY X —0F, K77 v
ROSELEZIIART 7 o ROEREIZOE ¥ = TIREE DA 5 BLATERR A R L T 7220,

T OERE IR TS,

AR —= T VA XA N RIS HENIH O L OTH Y, 1 RIS AW oW TR, 4

PRI TV, BREERE EN TV,
O K77 R, 202046 A 22 HICEHAZBRB L=,

[—) FFEBEINTOSEEEIT, 0 FLTHS0, 0 FAIZIETZA I T3,

HIBRAEICHT SLEIE, HBFARDTARG—ETHB.
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I —VX 77 R (LF IRMZAR E0v9, ) 1%, 200843 H6 HICT 70 =T
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