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2103 (20224F- 2 H21H) 9, 166 30 A2.0 189. 75 A1.9 97.4 869
21141 (20224F 3 A22H) 8, 881 30 N2.8 184. 75 N2.6 98.8 812
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I — 2, 000 1,762 25, 779 0.2 - 0.2 - -
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[Efif7E% | US TREASURY N/B 4.375 300 294 46,309 | 2040/5/15
US TREASURY N/B 2.875 2, 500 1,846 289,901 | 2049/5/15

BrpRfde | FG A96413 4.0 57 54 8,517 | 2041/1/1
(Bx< &A1%) | FGOLD 15YR J10986 4.5 0. 65316 0. 64995 102 | 2024/10/ 1
FGOLD 30YR G03698 6.0 11 12 1,919 | 2037/12/ 1

FGOLD 30YR G04586 5.5 21 22 3,472 | 2038/4/1

FGOLD 30YR G08323 5.0 27 26 4,221 | 2039/2/1

EN 971077 4.5 21 21 3,328 | 2039/2/1

FN AA9357 4.5 47 46 7,310 | 2039/8/1

FN AS4301 4.0 98 92 14,460 | 2045/1/1

FN BR2236 2.5 810 660 103,722 | 2051/8/1

FN MA3687 4.0 111 102 16,152 | 2049/6/1

FNMA 30YR 889260 5.0 20 19 3,099 | 2038/4/1

FNMA 30YR 889579 6.0 13 14 2,218 | 2038/5/1

FNMA 30YR 889749 5.5 16 16 2,615 | 2038/6/1

FR QD1955 2.5 818 668 104,928 | 2051/12/ 1

G2 MA2445 3.5 88 80 12,701 | 2044/12/20

G2 MA5076 3.0 86 75 11,891 | 2048/ 3 /20

G2 MA7311 2.0 713 573 90,085 | 2051/4 /20

G2 MA7419 3.0 1,282 1,116 175,266 | 2051/ 6 /20

GNMA 30YR 737086 4.5 18 18 2,879 | 2040/ 8/15

AERCAP TRELAND CAP/GLOBA 3.0 250 226 35,510 | 2028/10/29

AIB GROUP PLC 6. 608 200 206 32,345 | 2029/9/13
ALIMENTATION COUCHE-TARD 5.617 75 74 11,649 | 2054/ 2 /12

AMERICAN TOWER CORP 3.8 150 139 21,844 | 2029/8/15

ARES CAPITAL CORP 7.0 320 326 51,268 | 2027/1/15

ARES CAPITAL CORP 5. 875 170 168 26,406 | 2029/3/1

ATHENE GLOBAL FUNDING 0.914 100 99 15,558 | 2024/ 8 /19

ATHENE HOLDING LTD 5. 875 100 99 15,672 | 2034/1/15

AUTOZONE INC 4.75 50 47 7,515 | 2032/8/1

AVIATION CAPITAL GROUP 6. 25 80 81 12,796 | 2028/4/15

BANCO SANTANDER SA 5. 147 200 198 31,133 | 2025/8/18

BANK 2019-BN20 A3 3.011 500 436 68,521 | 2062/9/15

BANK OF AMERICA CORP 4. 827 250 247 38,834 | 2026/ 7 /22

BLUE OWL CREDIT INCOME 7.95 200 207 32,652 | 2028/6/13

BLUE OWL CREDIT INCOME 6.6 80 79 12,509 | 2029/ 9 /15

BOEING CO 5.15 100 95 15,033 | 2030/5/1
BRISTOL-MYERS SQUIBB CO 4.9 80 79 12,504 | 2029/ 2 /22
BRISTOL-MYERS SQUIBB CO 5.1 110 109 17,250 | 2031/ 2 /22

BROOKLYN UNION GAS CO 6. 388 90 92 14,455 | 2033/9/15

BROWN & BROWN INC 5. 65 100 98 15,543 | 2034/6 /11

CELANESE US HOLDINGS LLC 6. 05 28 28 4,399 | 2025/3/15
CENTERPOINT ENERGY INC 1.45 50 46 7,280 | 2026/6/1

CITIGROUP INC 7.2 225 229 36,007 | 2099/3/6

COLUMBIA PIPELINES OPCO 5. 927 100 101 15,978 | 2030/ 8 /15

— 28
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L@ | COLUMBIA PIPELINES OPCO 6.714 50 53 8,401 | 2063/8/15
(4fBEAES) | CONCENTRIX CORP 6. 65 100 100 15,853 | 2026/8/2
CONCENTRIX CORP 6.6 50 50 7,916 | 2028/8/2
CONSTELLATION SOFTWARE 5. 158 20 19 3,120 | 2029/2/16
CREDIT SUISSE GROUP AG 2.193 250 241 37,892 | 2026/6/5
CSL FINANCE PLC 3.85 25 24 3,774 | 2027/4/27
CSL FINANCE PLC 4.25 50 46 7,363 | 2032/4 /27
CVS HEALTH CORP 5.125 25 24 3,872| 2030/2/21
CVS HEALTH CORP 5. 625 22 20 3,239 | 2053/2/21
DELL INT LLC/EMC CORP 4.0 83 82 13,009 | 2024/7/15
DELL INT LLC/EMC CORP 4.9 100 98 15,517 | 2026/10/ 1
ELEMENT FLEET MANAGEMENT 5. 643 50 50 7,859 | 2027/3/13
ENERGY TRANSFER LP 6. 55 100 106 16,672 | 2033/12/1
ENERGY TRANSFER OPERATNG 3.75 25 22 3,598 | 2030/5/15
ENERGY TRANSFER OPERATNG 6. 25 50 50 7,853 | 2049/4 /15
ERAC USA FINANCE LLC 4.6 25 24 3,851 | 2028/5/1
ERAC USA FINANCE LLC 4.9 25 24 3,814 | 2033/5/1
FISERV INC 2.75 57 56 8,934 | 2024/7/1
FORD MOTOR COMPANY 9.625 10 11 1,823 | 2030/4 /22
HASBRO INC 3.0 43 42 6,670 | 2024/11/19
HESS CORP 7.3 200 223 35,033 | 2031/8/15
HYUNDAT CAPITAL AMERICA 5.8 100 100 15,707 | 2025/ 6 /26
HYUNDAT CAPITAL AMERICA 5. 68 70 70 11,069 | 2028/ 6 /26
HYUNDAT CAPITAL AMERICA 5.7 90 90 14,252 | 2030/ 6 /26
TCON INVESTMENTS SIX DAC 5. 849 200 203 31,876 | 2029/5/8
INGERSOLL RAND INC 5.4 40 40 6,338 | 2028/8/14
IQVIA INC 6. 25 30 30 4,840 | 2029/2/1
JACOBS ENGINEERING GROUP 6. 35 60 61 9,669 | 2028/8/18
JEFFERIES FIN GROUP INC 5. 875 60 60 9,481 | 2028/ 7 /21
KBC GROUP NV 5. 796 225 226 35,519 | 2029/1/19
KEYSPAN GAS EAST CORP 5. 994 85 85 13,396 | 2033/3/6
MOHAWK INDUSTRIES INC 5. 85 40 40 6,406 | 2028/9/18
NASDAQ INC 5. 65 40 40 6,285 | 2025/6/28
NASDAQ INC 5.35 30 30 4,738 | 2028/ 6 /28
NASDAQ INC 5.55 30 30 4,710 | 2034/2/15
NATIONAL RURAL UTILITIES 4.8 40 39 6,227 | 2028/3/15
NATWEST GROUP PLC 7.472 200 204 32,155 | 2026/11/10
NATWEST GROUP PLC 5. 847 200 200 31,495 | 2027/3/2
NEW YORK LIFE GLOBAL FDG 4.55 60 57 8,957 | 2033/1/28
NEWMONT / NEWCREST FIN 5.35 250 249 39,148 | 2034/3/15
OLYMPUS CORP 2.143 200 184 28,966 | 2026/12/ 8
OMEGA HLTHCARE INVESTORS 3.625 200 178 27,994 | 2029/10/ 1
ONEOK INC 5.55 40 40 6,292 | 2026/11/1
ONEOK INC 6. 625 50 53 8,447 | 2053/9/1
OVINTIV INC 5. 65 25 24 3,921 | 2025/5/15
OVINTIV INC 5. 65 20 20 3,176 | 2028/5/15
PUGET ENERGY INC 2.379 50 44 6,978 | 2028/6/15
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WAL % | SANTANDER HOLDINGS USA 6. 499 100 101 15,989 | 2029/3/9
(4BBEEME) | SANTOS FINANCE LTD 6. 875 20 21 3,317 | 2033/9/19
SIXTH STREET LENDING PAR 6.5 100 100 15,708 | 2029/3/11
SK HYNIX INC 5.5 200 199 31,385 | 2029/1/16
SYNGENTA FINANCE NV 4. 892 500 495 77,744 | 2025/ 4 /24
TAPESTRY INC 7.85 100 105 16,518 | 2033/11/27
TRANSCANADA PIPELINES 4.1 150 140 22,138 | 2030/4/15
UTAH ACQUISITION SUB 3.95 500 482 75,794 | 2026/ 6 /15
VODAFONE GROUP PLC 5. 625 50 48 7,653 | 2053/2/10
VODAFONE GROUP PLC 5.75 30 29 4,628 | 2063/2/10
WEA FINANCE LLC 2.875 300 277 43,599 | 2027/1/15
WELLS FARGO & COMPANY 5.707 300 301 47,411 | 2028/ 4 /22
WESTERN MIDSTREAM OPERAT 6.15 100 101 15,981 | 2033/4/1
ZURICH FINANCE IRELAND 3.0 100 82 12,942 | 2051/4/19
/h it 2,442,723
PEDES EE AN FHAR LR
[EM&FES | UK TREASURY 1.625 700 631 126,043 | 2028/10/22
UK TREASURY 3.5 850 719 143,792 | 2045/1 /22
UK TREASURY 4.25 100 94 18,801 | 2046/12/ 7
UK TREASURY 1.75 1, 300 751 150,032 | 2049/ 1 /22
UK TREASURY 3.75 1,000 852 170,341 | 2053/10/22
LI@ALES | ATHENE GLOBAL FUNDING 1.75 200 177 35,466 | 2027/11/24
(4BBEEMEE) | BNP PARIBAS 2.0 100 92 18,430 | 2031/5 /24
COMPASS GROUP FINANCE NV 2.0 100 96 19,195 | 2025/9/5
ELECTRICITE DE FRANCE 6.125 150 154 30,790 | 2034/6/2
ENEL FINANCE INTL NV 5. 625 75 74 14,974 | 2024/ 8 /14
FISERV INC 2.25 100 96 19,300 | 2025/7/1
MASSMUTUAL GLOBAL FUNDIN 5.0 125 125 25,074 | 2027/12/12
MIZUHO FINANCTAL GROUP 5. 628 100 101 20,251 | 2028/6/13
NATWEST MARKETS PLC 6.375 100 103 20,664 | 2027/11/8
NEW YORK LIFE GLOBAL FDG 4.35 180 178 35,551 | 2025/9/16
PENSION INSURANCE 8.0 100 106 21,304 | 2033/11/13
/s s 870, 015
e FIvyz=ho—% | FIViz=sn—%
[ [Ei#iE% | NORWEGIAN GOVERNMENT 1.375 2,000 1,762 25,779 | 2030/8/19
N #+ 25,779
Z—u Fa—n Fa—n
KA [Ef#FE% | BUNDESREPUB. DEUTSCHLAND 0. 25 1, 500 1,343 227,427 | 2029/ 2/15
BUNDESREPUB. DEUTSCHLAND 600 298 50,446 | 2050/8 /15
Wik | KFW 0.75 1,000 904 152,983 | 2029/1/15
(< RARE) | KFW 0.125 1, 500 1,216 205,919 | 2032/1/9
WimAL{ES | AMPRION GMBH 3. 45 100 98 16, 747 | 2027/ 9 /22
(ABBBEMES | BAYER AG 0.75 200 184 31,190 | 2027/1/6
BAYER AG 1.125 100 85 14,479 | 2030/1/6
COMMERZBANK AG 6.75 100 107 18,176 | 2033/10/5
VOLKSWAGEN BANK GMBH 4.625 100 102 17,416 | 2031/5/3
AXYT Ef3E% | BUONI POLIENNALI DEL TES 1.75 5, 500 5,493 929,648 | 2024/7/1
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A2YT [Ef#FE% | BUONI POLIENNALI DEL TES 6.5 1, 300 1,427 241,514 | 2027/11/1
BUONT POLIENNALI DEL TES 4.75 1,000 1,050 177,708 | 2028/9/1
BUONT POLIENNALI DEL TES 5. 25 2,100 2,278 385,661 | 2029/11/1
BUONT POLIENNALI DEL TES 4.75 100 105 17,936 | 2044/9/1
@A S | ASTM SPA 1.0 100 93 15,782 | 2026/11/25
(GBBEEME | ENT SPA 4.25 125 127 21,642 | 2033/5/19
INTESA SANPAOLO SPA 5.0 150 154 26,067 | 2028/3/8
ITALGAS SPA 3.125 200 194 32,835 | 2029/2/8
LEASYS SPA 3.875 100 99 16,789 | 2028/3/1
MEDIOBANCA DI CRED FIN 1.125 250 244 41,350 | 2025/4 /23
7T R [Ef&7E% | FRANCE (GOVT OF) 2.0 4, 400 3,376 571,470 | 2048/ 5/25
@yffi@) UNEDIC 0. 625 300 286 48,408 | 2026/3/3
ABEILLE VIE 6. 25 100 111 18,827 | 2033/9/9
AIR FRANCE-KLM 4.625 100 100 16,936 | 2029/5 /23
BPCE SFH - SOCIETE DE FI 0. 375 1, 500 1,215 205,729 | 2032/1/21
CARREFOUR BANQUE 4.079 100 100 17,027 | 2027/5/5
CARREFOUR SA 4.375 100 102 17,423 | 2031/11/14
SOCIETE GENERALE 4.25 100 100 17,013 | 2030/12/ 6
TOTALENERGIES SE 2.0 150 140 23,795 | 2099/1/17
WORLDLINE SA/FRANCE 4.125 200 197 33,436 | 2028/ 9/12
AXY R WilAL{E S | BARCLAYS PLC 2.885 150 147 24,892 | 2027/1/31
(Gl BRITISH TELECOMMUNICATIO 2.75 100 97 16,434 | 2027/8/30
DS SMITH PLC 4.375 100 100 17,080 | 2027/7 /27
LLOYDS BANKING GROUP PLC 4.5 100 102 17,304 | 2029/1/11
VIRGIN MONEY UK PLC 4.625 200 204 34,532 | 2028/10/29
AA A ,; CREDIT SUISSE GROUP AG 3.25 300 298 50,432 | 2026/4/2
FZ & | k% | COLOPLAST FINANCE BV 2.25 100 95 16,232 | 2027/5/19
(4388EME) | DIGITAL DUTCH FINCO BV 1.25 150 124 21,041 | 2031/2/1
ESSITY CAPITAL BV 0. 25 100 88 14,902 | 2029/9/15
JDE PEET’S NV 1.125 100 77 13,103 | 2033/6/16
NIBC BANK NV 6.375 100 103 17,464 | 2025/12/ 1
NN BANK NV NETHERLANDS 0. 375 200 195 33,012 | 2025/2/26
NN GROUP NV 6.0 100 108 18,296 | 2043/11/3
NN GROUP NV 6.375 200 202 34,196 | 2099/ 3 /12
REPSOL INTL FINANCE 2.5 100 94 16,001 | 2099/ 3 /22
SANDOZ FINANCE B. V. 4.22 200 204 34,527 | 2030/4 /17
VITERRA FINANCE BV 1.0 200 177 30,010 | 2028/9/24
VOLKSWAGEN INTL FIN NV 4.125 200 200 33,943 | 2025/11/15
VOLKSWAGEN INTL FIN NV 7.5 100 108 18,305 | 2099/9/6
VOLKSWAGEN INTL FIN NV 7.875 100 113 19,160 | 2099/9/6
AL v [Ef#FEZ | BONOS Y OBLIG DEL ESTADO 1.4 2, 000 1,878 317,974 | 2028/4/30
SPANISH GOVERNMENT 4.2 1, 300 1,393 235,889 | 2037/1/31
L@AL{ES | BANCO SANTANDER SA 5.75 100 104 17,654 | 2033/8/23
(AUBEENER) | SANTAN CONSUMER FINANCE 4.125 100 101 17,169 | 2028/5/5
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AULF— L@ | ELTA GROUP SA/NV 5. 85 200 206 34,944 | 2099/3/15
(BOHREENER) | FLUVIUS SYSTEM OP 4.0 100 101 17,179 | 2032/7/6
KBC GROUP NV 4.375 200 202 34,222 | 2027/11/23
SOLVAY SA 3.875 100 99 16,833 | 2028/4/3
SOLVAY SA 4.25 100 99 16,883 | 2031/10/3
SV x— | Ei@AfES | DNB BANK ASA 4.5 150 153 25,909 | 2028/7/19
(BBHREENER) | VAR ENERGI ASA 5.5 100 105 17,879 | 2029/5/4
F=Z R T %E;Lf%? VOLKSBANK WIEN AG 5.75 100 99 16,857 | 2034/ 6 /21
NIty TN @yffﬁf% EFSF 3.0 3, 000 2,996 507,139 | 2028/12/15
@A % | BECTON DICKINSON EURO 4. 029 100 99 16,891 | 2036/6/7
(438EEME) | CNH INDUSTRIAL FIN EUR S 1.75 200 189 32,073 | 2027/3/25
LOGICOR FINANCING SARL 0.75 100 99 16,852 | 2024/7/15
LOGICOR FINANCING SARL 4.625 150 149 25,382 | 2028/ 7/25
SEGRO CAPITAL SARL 1.875 150 134 22,781 | 2030/ 3/23
745K ?%%ﬁg BALDER FINLAND 0YJ 1.0 200 165 27,959 | 2029/ 1 /20
Frw—y DANSKE BANK A/S 4.625 200 200 33,863 | 2034/5/14
TANTG VR TRISH GOVERNMENT 5.4 500 506 85,752 | 2025/3/13
SMURFIT KAPPA ACQUISITIO 2.875 200 196 33,324 | 2026/1/15
VIR CAIXA GERAL DE DEPOSITOS 0. 375 200 184 31,305 | 2027/9/21
EEN ASAHT GROUP HOLDINGS LTD 0. 155 100 98 16,694 | 2024/10/23
TAYA AIR LEASE CORP 3.7 100 97 16,533 | 2030/4 /15
ATHENE GLOBAL FUNDING 1.125 200 193 32,732 | 2025/9/2
CAPITAL ONE FINANCIAL €O 1. 65 150 131 22,302 | 2029/ 6 /12
GLOBAL PAYMENTS INC 4. 875 150 154 26,139 | 2031/3/17
KRAFT HEINZ FOODS CO 3.5 200 198 33,585 | 2029/3/15
MORGAN STANLEY 4. 656 100 102 17,367 | 2029/3/2
REALTY INCOME CORP 4. 875 100 104 17,603 | 2030/7/6
REERIE S ; - U
[T (1< ) | EUROPEAN INVESTUENT BANK 3.0 2, 000 1,997 338,044 | 2033/10/14
A¥x o Ef#aF% | UNITED MEXICAN STATES 3.375 800 753 127,523 | 2031/2/23
J—~= =7 | [EEFES | ROMANTA 6. 625 700 758 128,376 | 2029/ 9 /27
T e 6, 472, 296
F—ARFYT TRV TRV
Ef#zF% | AUSTRALIAN GOVERNMENT 3.75 2, 200 2,077 214,511 | 2037/4/21
HERRE % | BK NEDERLANDSE GEMEENTEN 3.25 2, 000 1,972 203,584 | 2025/7/15
(K< 4@f%) | BK NEDERLANDSE GEMEENTEN 3.25 2, 000 1,946 200,942 | 2026/ 8 /24
EUROFIMA 3.9 700 692 71,458 | 2025/12/19
EUROFIMA 3.35 700 654 67,611 | 2029/5/21
INTL FINANCE CORP 3.2 1,000 975 100,659 | 2026/ 7 /22
KOMMUNALBANKEN AS 2.4 2, 000 1,771 182,820 | 2029/11/21
NEDER WATERSCHAPSBANK 3.15 500 484 50,056 | 2026/9/2
NEW S WALES TREASURY CRP 3.0 4,000 3, 666 378,503 | 2030/ 2/20
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LSy QUEENSLAND TREASURY CORP 3.25 1, 000 977 100, 876 2026/ 7 /21
(Fx< 4@ | QUEENSLAND TREASURY CORP 1.5 3, 000 2, 308 238, 337 2032/ 8 /20
WESTERN AUST TREAS CORP 5.0 2,000 2,011 207,678 2025/ 7 /23
WAL S | AT&T INC 4.1 200 197 20, 340 2026/ 1 /19
(EOEEIEAE) | AT&T INC 4.6 200 195 20, 200 2028/ 9/19
NATWEST MARKETS PLC 5. 0546 300 299 30, 875 2025/ 8 /12
STANDARD CHARTERED PLC 2.9 290 289 29, 874 2025/ 6 /28
VODAFONE GROUP PLC 4.2 250 242 25,043 2027/12/13
7N =t 2,143,373
Axv= TAF ARy | FAZay
[ Efs5E% [ MEX BONOS DESARR FIX RT 7.75 60, 000 53, 650 458,457 | 2031/5/29
/I &t 458, 457
P = 12,412, 645
* PSRBT BT, HR ORI % 5 23 [E O iR BIE 7R EARS OfMEIC X 0 BISHRE L= b 0T,
kA - FHMARO AR IXE 0 $ T, 7272 L. BMALRB OSSN L TRk,
. SMEE| DR ES
ﬁz " Al S a =
H =i #H 5t J<3 il
=R =R
& e | TNOTE (2YEAR) 2,528 —
TNOTE (5YEAR) 3, 898 —
AUL0YR 944 —
BOBL — 976
# BTP 196 —
BTS 1,242 —
BUNDS 1, 366 —
BUXL — 153
CANADA — 178
GILTS 309 —
SCHATZ 1,157 —
TNOTE (10YEAR) — 497
T-ULTRA — 527
ULTRA (10YEAR) 690 —

* AR IZE) 0 #5C,

* UG AL, IR DRl 2 4573 [ o> e % FE A5 78 B

B OMMEC £ 0 BERB L= b 0T,

— 33




J LSBMESHRT 7 K (DR LBIE) FC GEEHEIRERER)

OREBIEFTMEDERK (20244 6 F10BBTE)
p & H *
B AT it i ke =
+M %
NG 12,412, 645 92.7
a—)L s m— 5 FOf, 983, 236 7.3
BB RE M e 13, 395, 881 100. 0

* RO HALARN 3TV $#5 T,

* UIRIZ IS 1T D AR E (13, 236, 40T ) OIREEFEMPERER (13, 395, 881 T M) 129 5 HhaRI398. 8% T,

*SMEFEEPEL, WIER O 2 0 23 [ O S A% 7B (5 78 BAB S O I & 0 FERE L7z b T, 1K F=157. 01, 1754 K/L=114. 06/,
IFR Y R=199. 72/, 1AV =—F v 7 m—F=14.871, 1/ V7 x=—2 n—*%=14.63[, 1=—1=169. 23/, 1X12F=39.2456[7, 1) > %
=33.2597H, 1%% F/L=103. 231, 1A% > =2>/=8. 545314,

OZi., B8R, TARVEEMENKR cugepamn OBRDIRIT (202356 A138~20245 6 A108)
IH H E I P IH H £ i

A El
W &= 16, 821, 526, 512 (O EEIVE 445, 297, 454
STy = % 504, 821, 550 3ireil)sN 436, 053, 176
INFEAE GEAIZR) 12, 412, 645, 589 E@ﬂﬂﬂzﬁ%% 9,315, 758
HILAS: 3,488, 195, 565 AR & 71,480
S (B) HifiFF%TEBE 1,391, 056, 188
ARULFE 117, 835, 864 E 9, 204, 240, 374
GIEEN ] 4, 124, 670 FEE A 813,184, 186
FEAZRREALIL S 293,903, 274 (ORE7):EE 3 EIE=E A 96,511,629
B &afE 3,517,042, 872 JRGEA 329, 344, 246
Kins 3,486, 172, 872 548 A 425,855,875
AT 4 30, 870, 000 0) RERAF A 2,310,812
(C) #BEERE(A—B) 13, 304, 483, 640 (B) L#iEHSL(A+B+C+D) 1,737,531, 201
B ) ) (F) BTHAEMIBHSE 5,813,502, 390
L 6,093, 252, 199 © EmEEEane 74, 467, 545
DAL i 7,251,231, 141 ) BpEEns A 374,269,995

(D) ZHELOK 6,053, 252, 49901

1H0O%YREHZE(CD)

21,979M

(1) HE+F+G+H)
REGHRRE (1)

7,251,231, 141
7,251,231, 141

(VE) 1w o A% 1306, 331, 220,049 1 . ) o758 0 3% i T A% I

80, 832, 455, Y] — B iR ST A3 358, 800, 005,

7o 0 A PERAIT2. 1979 T,

10

(1) Y~W¥—7 7 REEENG LT 2 EBEETO YR TALE
c ) DNTUSMER T 7 B (WA X LB FD GEHEERERE F )

5,967, 787, 3041

<) DTWMES T 7 v R (DA S ABWEL) FC (GERFERIE FHH)

OHMt

85, 465, 195

AR ORPLO T T (B) BfFEEHT BB L U (C) £MEGIFH3I
BRFHROFTIHRZIZ LD b DEEHET,

*HIEORPLO P T @) BIMERZB/BEE & H D5 0IT, [FREOIEN
RE DR, BNEEZ LIAAH O e A Z 22 LW e 2800 &

WNET,

*HIEORIO P TH BHERBER L HD0I1F, PERAFIDOEE,
TEARI D R 2 25 LB I8y 2D E T,

ZHFHEEIISVERA
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JLZ—3ya—Y)—MEH T 72 FFC GEREREKRERER)
FE207TEA~ 552128 (2023412 8 B~2024%6 A 7 H)

OH T 7> FDL#HA
Ak

&
E 5t 20065 O A14E LI, WARE LEd.
JLT—yd—Y—ZMEHFT 7R IHF—T7UR (URIX¥—T7UF] ELWWFET,) SHRAF~OBREEBL T,
& B 5 & FELELTH=RLZ Y7 RILETORIRE (BE. Eﬂuﬁ%%ﬁ% I JFHE (NBURFE). ERREEIME, HE%) 2 RENLTERE
TIdge L, CAMEOREZRSCEZAME LTEBNGEREAARS CLEHEAL LET, REMAANEREEIC DL TIE,
FAELTHBANYSEFRAL,. ABTHIRAIOERERNSCLERELET,
rhmEne 2LV REEI 7 RR (Y F— U7 FRRAIS G T ERANRE LTI, 65 AHEE-EERAI 2BEIDYET.
i X Y — F 7 U R A—ZRFSUTFFRLBTCORHBEEIERERNRLELETS.
R EEE JL7=xyI=Y-ZNEFT7 VR | NEREE~OEEREFESICIHEBEZTEE A,
ke < ¥ — 7 7 U F|NEEREE~OBREISCAFIEEZTELA.
5 & 5 o | BRABL, RAIZLCHT ELENGSEROCRENMERRVET, LU, BRMBKES- k> CARARSAFD
T L2 8a0HYET, BREOEMICOVNTE, BIHEZHITS AR LA—DERZHTRVET,

Omxit30EA D ERERE

. N ® = i S S % |1 % #
roOR W g (B2 20, & I LY R LS. #
M | % % % % EyE

18341 (202241 H 7 H) 9, 791 11 A1.0 130. 63 Al.2 92.4 39.5 343
1843 (2022422 H 7 H) 9,718 9 A0. 7 129. 95 N0. 5 90.0 39.2 342
1858 (2022423 H 7 H) 9, 623 6 A0.9 128.61 A1.0 94.7 41.8 336
1863 (2022424 H 7 H) 9,174 8 AN4. 6 123. 16 N4.2 92. 6 51.6 251
18741 (202245 H 9 H) 8, 906 2 N2.9 119. 90 N2.6 89.6 49.3 244
18841 (202246 H 7 H) 8,908 2 0.0 120. 01 0.1 96.9 44. 4 242
18931 (202247 H 7 H) 8,933 0 0.3 120. 67 0.6 92.7 41.5 173
1904 (202248 H 8 H) 9, 061 0 1.4 122. 44 1.5 91.1 20.2 175
1913 (2022429 H 7 H) 8, 848 0 N2.4 119. 25 N2.6 93.9 21.7 172
1923 (202242104 7 H) 8,791 0 A0. 6 118. 66 A0. 5 86. 6 27.8 172
1933 (20224E11H 7 H) 8, 745 0 AN0.5 117. 95 N0. 6 89.8 23.3 81
19431 (20224E12H 7 H) 8,972 0 2.6 120. 77 2.4 88.3 22.6 84
1953 (2023451 H10H) 8, 842 0 Al. 4 118.82 A1.6 92.6 23.8 83
196 (202342 H 7 H) 8, 994 0 1.7 120. 64 1.5 90. 4 22.8 84
19781 (202343 H 7 H) 8, 880 0 Al.3 118. 70 Al.6 90. 8 35.3 82
1983 (202344 H 7 H) 9,129 0 2.8 122. 39 3.1 91.9 27.6 84
1993 (20234E 5 H 8 H) 9, 064 0 N0. 7 121. 45 A0.8 95.3 28. 7 82
2003 (202346 H 7 H) 8, 844 0 N2.4 118.23 N2. 7 95. 1 31.0 80
2013 (202347 H 7 H) 8, 669 0 N2.0 116. 15 A1.8 92.2 38.2 78
20241 (202348 H 7 A) 8, 734 0 0.7 116. 41 0.2 91.6 42.0 79
20341 (2023429 H 7 A) 8, 765 0 0.4 116. 82 0.4 94. 6 39.7 80
2044 (2023410 H 10A) 8, 635 0 Al.5 114. 95 Al.6 95. 4 37.8 78
2053 (20234E11H 7 H) 8,525 0 Al.3 113. 64 Al. 1 96.3 33.3 77
2063 (20234E12H 7 H) 8, 731 0 2.4 116. 21 2.3 94. 1 26. 8 78
20700 (20247 11 9 ) 8, 776 0 0.5 116.73 0.1 95. 4 28.4 78
208 (202452 1 7 ) 8,804 0 0.3 117.12 0.3 94.6 30.7 78
2090 (202453 1 7 ) 8,843 0 0.4 117.59 0.4 95.3 314 79
2103 (20244F4 4 8 H) 8, 815 0 A0.3 117. 15 N0. 4 94. 6 31.4 78
2113 (20244E5 H 7 H) 8, 669 0 AT 115.18 AT 93.8 31.9 77
2123 (202446 4 7 H) 8, 733 0 0.7 115.93 0.7 93. 6 31.5 76

* SEYEAAR OIS I L Bl 5 A A,

*MT 7 NI Y —7 7 PR ANETOT, MEIAALR], TEHRemR) 3FEEHRLTHL Tl 7.

F BRI IR I E OV CHEE — 58 0 B TR,

v 7 A (H~ X—2) ) 1%, Bloomberg AusBond Composite 0+ Yr Index (A —A KZ U 7]

* T =7 (STN—DA—T A=A NI VTR @Ba) 1>
RAR—2) &b &0, BB~y VI A REBELT m‘tﬂ’félooabc?w&ftb TWET,

kT DN— T }/'H‘/A T - =B RO ORRaE (LUF F7 1/~L\/\~7J LRFRLE T, ) IE, BT Y bR Y A Y hOBRAITIE AR
//\/f«/:w) \\%#7//I~FC (ﬁ%%%ﬁ&é%#)ﬂ wﬁm AL, LEa— Liti}@")m)mfti&m Fth, TA—AN ma;uwvw
A A B 7)/{a9'*ﬁ (fe) A~ T e Ty AF A T - E— DR E 71
P—bERAv—7 ThHV, BT Ivz /f/ N xﬂ,’C74"L’/X ﬁnﬂ\i& TN— A/\_f/zi TN—DBN—=TF =2 FZ VTS (BE) AT
2 2 (Bloomberg AusBond Composite 0 RIS DV 7 — 2 ETTEROMERAE, EMMEE IS B RIET 2 b0 TIEH Y A,

kT N—IANR—=TF =2 hT U TS (RE »7 w2 A (Bloomberg AusBond Composite O+ Vr Index) (X, [EfE, YEEFFE (MEFE) | #HEL T &> b
Ny ZFEFETHRENTE Y, =2 87 ) 7REISHICB O TRIT SN2 TOMMEEAM X k2% e LTOET, YT, A—2 7 U 74

Hﬁd)/\/T«~7&LTI”<1ﬁ:thb\i’)
(WD) F—nn =4
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OB /ER A DEAEMEE & TR FDHERS

5 o : o8 % Al My~ v F o~ = 7 | % & %

* ® #® A . B %= B % E| A W oR|% #ow R

€12 [§] % % % %

2023%FE12H 7 H 8, 731 — 116. 21 — 94. 1 26.8

#2073 12HK 8,878 1.7 118. 33 1.8 94.9 28.0
G

2024F1 H 9 H 8,776 0.5 116. 73 0.4 95. 4 28.4
€T

20241 H 9 H 8, 776 — 116.73 — 95.4 28.4

#2084 1HE 8, 787 0.1 117. 00 0.2 94.8 30. 4
[CTIES)

20242 A 7 H 8, 804 0.3 117.12 0.3 94. 6 30.7
€2

20244F2 A 7 H 8, 804 — 117.12 — 94. 6 30.7

#2093 2 K 8, 792 A0. 1 116.84 AO0. 2 93.9 32.2
G

20244E3 H 7 H 8, 843 0.4 117. 59 0.4 95. 3 31.4
€T

20243 A 7 H 8, 843 — 117.59 — 95.3 31.4

#2104 3HXE 8, 870 0.3 117. 88 0.2 94. 6 29.2
[C/ES)

20244 H 8 H 8,815 A0.3 117.15 A0. 4 94. 6 31.4
€T3

20244-4 4 8 A 8,815 — 117. 15 — 94. 6 31.4

2114 4 AK 8,634 AN2.1 114. 66 A2.1 96. 6 32.4
G

2024E5 H 7 H 8, 669 A1 7 115. 18 AN N 93.8 31.9
€D

20245 A 7 H 8, 669 — 115.18 — 93.8 31.9

#2128 5 HK 8, 657 AO0. 1 114.91 A0. 2 95.2 31.5
[CTES)
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NEW S WALES TREASURY CRP 4.75 1, 100 1,061 110,277 | 2035/2/20

NEW S WALES TREASURY CRP 4.75 500 479 49,809 | 2035/ 9 /20

NEW S WALES TREASURY CRP 4.25 700 638 66,343 | 2036/ 2 /20

QUEENSLAND TREASURY CORP 3.5 1,700 1,597 166,021 | 2030/8 /21

QUEENSLAND TREASURY CORP 4.75 900 882 91,750 | 2034/2/2

QUEENSLAND TREASURY CORP 1.75 540 397 41,253 | 2034/ 7 /20

TREASURY CORP VICTORIA 5.5 1, 800 1,849 192,165 | 2026/11/17

TREASURY CORP VICTORIA 4.25 2, 400 2, 286 237,551 | 2032/12/20

WESTERN AUST TREAS CORP 4.25 600 575 59,770 | 2033/ 7 /20

L@ | AGT FINANCE PTY LTD 2.119 500 456 47,479 | 2027/6 /24
(4BBEEME) | ATR NEW ZEALAND LTD 5.7 500 500 52,032 | 2026/5/25
AMPOL LTD 7.9456 500 512 53,269 | 2080/12/9

AROUNDTOWN SA 4.5 900 867 90, 141 | 2025/5/14

AUSGRID FINANCE PTY LTD 1.814 500 455 47,359 | 2027/2/5

AUSNET SERVICES HOLDINGS 4.2 500 478 49,713 | 2028/ 8 /21

AUSNET SERVICES HOLDINGS 5.9812 500 507 52,752 | 2034/5/16

AUST & NZ BANKING GROUP 4.95 500 501 52,098 | 2025/11/4

AUST & NZ BANKING GROUP 6. 4122 700 698 72,620 | 2029/7 /26

AUST & NZ BANKING GROUP 6. 185 900 910 94,661 | 2031/2/26

BANCO SANTANDER SA 5. 2054 600 592 61,598 | 2026/ 7/15

BANK OF MONTREAL 2.1 800 797 82,903 | 2024/ 7 /17

BANK OF QUEENSLAND LTD 5.2111 500 498 51,819 | 2026/10/27

BPCE SA 5.2018 500 500 51,984 | 2025/9/29

BPCE SA 2.2 600 537 55,862 | 2028/ 4 /20

CIBC SYDNEY 4.4 500 498 51,774 | 2025/7/15
COMMONWEALTH BANK AUST 4.2 500 497 51,644 | 2025/8/18
COMMONWEALTH BANK AUST 6. 1456 600 604 62,816 | 2030/9/10
COMPUTERSHARE US INC 3. 147 500 456 47,391 | 2027/11/30

ConQuest Trust 5. 6005 80 81 8,424 | 2047/6/15

ConQuest Trust 5. 4405 399 400 41,608 | 2054/ 5/15

Driver Australia 5. 5925 371 371 38,629 | 2032/2/21

ETSA UTILITIES FINANCE 5. 634 500 503 52,325 | 2032/12/3

FirstMac Mortgage Fundin 5. 4383 59 59 6,226 | 2049/2/13

FirstMac Mortgage Fundin 5. 5249 112 112 11,724 | 2050/11/17

GTA FINANCE CO PTY LTD 2.2 500 449 46,716 | 2027/ 8/26

Harvey Trust 5. 5975 342 344 35,808 | 2054/12/16
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WABALES | KIWIBANK LTD 5. 0537 500 500 52,005 | 2025/9/23
(438EEMEE) | LONSDALE FINANCE PTY LTD 2.45 500 468 48,729 | 2026/11/20
Light Trust 5. 4625 397 398 41,428 | 2055/7 /20

Lion Trust 5. 4925 349 351 36,483 | 2054/5/18

Medallion Trust 5.12 200 200 20,832 | 2046/10/26

Medallion Trust 5.3425 441 442 45,968 | 2056/ 1/19

NATIONAL AUSTRALIA BANK 4.85 500 499 51,917 | 2029/3/22

NATIONAL AUSTRALIA BANK 6. 3625 600 607 63,144 | 2031/11/18

NATIONAL AUSTRALIA BANK 6. 342 500 509 52,914 | 2039/6/6

NBN CO LTD 1.0 500 472 49,053 | 2025/12/ 3

NBN CO LTD 4.2 500 490 50,983 | 2027/4/14

NESTLE CAPITAL CORP 4.6 500 494 51,399 | 2029/4/4

QIC FIN TOWN CENTRE FUND 5.8 500 504 52,393 | 2031/5/21

REDS Trust 5. 4975 394 396 41,204 | 2049/7/16

REGISTRY FINANCE PTY LTD 5.739 500 500 51,973 | 2034/6/19

SUMITOMO MITSUI FINL GRP 5. 6055 500 500 52,047 | 2024/10/16
SUNCORP-METWAY LTD 4.75 500 494 51,410 | 2029/3/19

TORRENS TRUST 5.2108 69 69 7,271 | 2046/ 8 /14

UNITED ENERGY DISTRIBUTI 3.85 500 498 51,749 | 2024/10/23

VER FINCO PTY 2.4 500 440 45,735 | 2028/ 9 /21

VOLKSWAGEN FIN SERV AUST 1.4 500 476 49,469 | 2025/ 8 /25

WESTCONNEX FINANCE CO PT 3.15 500 432 44,904 | 2031/3/31

WESTPAC BANKING CORP 3.8 500 495 51,519 | 2025/5/20

WESTPAC BANKING CORP 6.315 1,000 1,002 104,160 | 2029/ 8 /27

WESTPAC BANKING CORP 5. 754 500 501 52,152 | 2034/4/3

WSO FINANCE PTY LTD 4.5 600 592 61,549 | 2027/3/31

Westpac Securitisation T 5. 3425 456 457 47, 583 2055/ 8 /21
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60,554
1,517,732
21,065
67

1,599,418

201,756
67,224
20,428
14,213

947
11,041
61,380
20,177

7,349
6,720
21,065
1,750
576

434,626

1,164,792

(4,217,283)
(149,000)
(10,045)
(1,078,682)
34,753
48,992

(5.371,265)

7,558,869
781,690
(1,944)
(121,393)
3,992
(59,862)
(251,296)

7,910,056

3,703,583
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FC Class Units (in JPY) 8,216 187,689 1,542,056,980
FD Class Units (in JPY) 10,187 902,374 9,192,616,539
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FHNE P B
20234F12 A 31 H BIAE
(z—n)
B wEm Y KeAik] FFAMmAE B ELE (%)
A —ZNT
EfE
EUR 368,000 REP OF AUSTRIA 0.5000% 20/04/27 347,417 0.51
EUR 160,000 REP OF AUSTRIA 0.0000% 20/02/31 135,098 0.20
EUR 164,000 REP OF AUSTRIA 0.2500% 20/10/36 121,683 0.18
EUR 105,000 REP OF AUSTRIA 2.9000% 20/02/33 108,405 0.16
EUR 110,000 REP OF AUSTRIA 0.0000% 20/10/28 98,714 0.14
EUR 80,000 REP OF AUSTRIA 0.0000% 20/10/40 50,633 0.07
EUR 52,000 REP OF AUSTRIA 1.8500% 23/05/49 43,113 0.06
EUR 15,000 REP OF AUSTRIA 3.8000% 26/01/62 18,294 0.03
EUR 15,000 REP OF AUSTRIA 3.1500% 20/10/53 15,889 0.02
939,246 1.37
HiEtE (EESMIE)
EUR 100,000 BAWAG PSK 4.1250% 18/01/27 EMTN 101,412 0.14
EUR 100,000 RAIFF LB NIED 1.2500% 21/04/27 EMTN 95,063 0.14
EUR 100,000 BAWAG PSK 2.0000% 25/08/32 EMTN 93,143 0.14
EUR 77,000 REP OF AUSTRI 2.1000% 20/09/17 EMTN 61,974 0.09
351,592 0.51
A —ZARN) T & 1,290,838 1.88
%
EEHSFIE
EUR 100,000 ARGENTA SPBNK FRN 29/11/27 EMTN 103,435 0.15
103,435 0.15
EfE
EUR 455,000 BELGIAN GOVT 0.8000% 22/06/28 85 428,936 0.63
EUR 346,000 BELGIAN GOVT 2.7500% 22/04/39 96 341,746 0.50
EUR 180,000 BELGIAN GOVT 0.0000% 22/10/27 91 165,877 0.24
EUR 148,000 BELGIAN GOVT 3.3000% 22/06/54 98 153,744 0.22
EUR 212,400 BELGIAN GOVT 1.4000% 22/06/53 95 145,133 0.21
EUR 139,000 BELGIAN GOVT 3.0000% 22/06/33 97 144,671 0.21
EUR 60,000 BELGIAN GOVT 0.3500% 22/06/32 94 50,540 0.07
1,430,647 2.08
HiEtE (EESMIRK)
EUR 400,000 ARGENTA SPBNK 1.0000% 06/02/24 EMTN 398,704 0.59
EUR 300,000 BELFIUS BANK 4.1250% 12/09/29 EMTN 311,594 0.45
EUR 238,000 EUROPEAN UNIO 0.4500% 04/07/41 NGEU 158,365 0.23
EUR 88,000 EUROPEAN UNIO 0.0000% 04/07/35 SURE 64,778 0.09
933,441 1.36
YL —F 2,467,523 3.59
b
T iEHE (HEEAE)
EUR 454,000 CPPIB CAPITAL 0.3750% 20/06/24 REGS 446,804 0.65
EUR 200,000 ROYAL BK CANA 0.1250% 26/04/27 EMTN 182,940 0.27
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W i Ke2ik] FFAMAE M E R (%)
EUR 175,000 NATL BANK CANADA 3.5000% 25/04/28 179,524 0.26
EUR 176,000 BANK NOVA SCOTIA 0.0100% 14/09/29 149,774 0.22
EUR 100,000 TORONTO DOM BANK 3.6660% 08/09/31 104,998 0.15
1,064,040 1.55
HF 2 EH 1,064,040 1.55
rarFT
EfE
EUR 100,000  CROATIA 4.0000% 14/06/35 106,550 0.16
106,550 0.16
a7 FTE 106,550 0.16
Fxa
EfE
CZK 6,000,000 CZECH REPUBLIC 1.7500% 23/06/32 138 207,984 0.30
207,984 0.30
T EHE (HEEHE)
EUR 100,000  UNICREDIT BANK C 3.7500% 20/06/28 102,395 0.15
102,395 0.15
F gt 310,379 0.45
Fre—=
EEHSFIE
EUR 200,000 DANSKE BANK A/S FRN 12/01/27 201,502 0.29
EUR 200,000 DANSKE BANK A/S FRN 15/05/31 EMTN 186,660 0.27
388,162 0.56
Edlisy
DKK 935,670  DENMARK - BULLET 4.5000% 15/11/39 161,541 0.24
161,541 0.24
HiEtE (EESMIE)
GBP 125,000 DONG ENERGY A/S 4.875% 12/01/32 143,332 0.21
143,332 0.21
Fr~—r% 693,035 1.01
TA4FUR
EEHSFIE
EUR 100,000 NORDEA BANK ABP FRN 06/09/26 EMTN 101,284 0.15
EUR 100,000  OP CORPORATE BK FRN 09/06/30 95,528 0.14
196,812 0.29
Edlisy
EUR 154,000  FINNISH GOV'T 3.0000% 15/09/33 160,707 0.24
EUR 139,000  FINNISH GVT 0.875% 15/09/25 135,122 0.20
EUR 75,000  FINNISH GOV'T 2.8750% 15/04/29 77,241 0.11
EUR 80,000  FINNISH GOV'T 0.2500% 15/09/40 53,584 0.08
EUR 30,000  FINNISH GOV'T 2.7500% 15/04/38 30,120 0.04
EUR 39,000  FINNISH GOV'T 1.3750% 15/04/47 30Y 30,060 0.04
486,834 0.71
HiEtE (EESMIRK)
EUR 180,000  OP MORTGAGE B 2.7500% 25/01/30 EMTN 180,216 0.26
180,216 0.26
T4 TURE 863,862 1.26
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e i il 53 A BE b (%)
TSR
BERESR (CMO)
EUR 200,000  HFHL 2020-2 B FRN 27/08/61 199,497 0.29
199,497 0.29
EESFIE
EUR 300,000  BNP PARIBAS FRN 13/04/31 EMTN 311,878 0.46
EUR 300,000  BNP PARIBAS FRN 23/01/27 EMTN 291,424 0.42
EUR 200,000 CRED AGRICOLE SA FRN 28/08/33 EMTN 210,462 0.31
EUR 200,000  VEOLIA ENVRNMT FRN 20/04/70 188,750 0.27
EUR 200,000  BPCE FRN 02/02/34 EMTN 176,511 0.26
EUR 100,000  AXA SA FRN 11/07/43 EMTN 107,588 0.16
EUR 100,000  SOCIETE GENERALE FRN 06/12/30 EMTN 101,918 0.15
EUR 100,000  TOTALENERGIES SE FRN 17/04/70 . 92,140 0.13
1,480,671 2.16
iy
EUR 1,776,759  FRANCE O.A.T. 0.0000% 25/02/27 1,656,828 241
EUR 495,494  FRANCE O.A.T. 0.5000% 25/05/25 480,768 0.70
EUR 662,672  FRANCE O.A.T. 0.5000% 25/05/40 465,434 0.68
EUR 380,000 FRANCE O.A.T. 2.2500% 25/05/24 377,861 0.55
EUR 345,000 FRANCE O.A.T. 2.7500% 25/02/29 354,384 0.52
EUR 320,000 FRANCE O.A.T. 0.0000% 25/02/25 309,623 0.45
EUR 198,000 FRANCE OAT 4% 25/04/60 241,397 0.35
EUR 220,000  FRANCE O.A.T. 0.0000% 25/03/25 212,505 0.31
EUR 153,684  FRANCE O.A.T. 0.7500% 25/02/28 145,161 0.21
EUR 170,474  FRANCE O.A.T. 0.5000% 25/06/44 108,660 0.16
EUR 95,000 FRANCE O.A.T. 3.0000% 25/05/54 95,070 0.14
EUR 75,000 FRANCE O.A.T. 3.5000% 25/11/33 81,789 0.12
EUR 70,000  FRANCE O.A.T. 3.0000% 25/05/33 73,480 0.11
EUR 88,000 FRANCE O.A.T. 1.7500% 25/05/66 64,457 0.09
EUR 35,000 FRANCE O.A.T. 1.2500% 25/05/34 30,972 0.05
EUR 25,000 FRANCE O.A.T. 0.7500% 25/05/53 14,366 0.02
4,712,755 6.87
Tt (BEEFIE)
EUR 400,000  CSSE REFIN L'HAB 3.3750% 28/06/32 417,091 0.61
EUR 400,000  CAISSE CENT I 3.2500% 26/06/28 EMTN 411,873 0.60
EUR 400,000  BPCE 3.5000% 25/01/28 EMTN 405,075 0.59
EUR 300,000 BANQ FED CRD 5.1250% 13/01/33 EMTN 322,855 0.47
EUR 300,000 LA BANQUE POS 3.1250% 19/02/29 EMTN 305,913 0.45
EUR 300,000 AGENCE FRANCA 0.3750% 30/04/24 EMTN 296,488 0.43
EUR 300,000 AGENCE FRANCA 1.0000% 31/01/28 EMTN 281,939 0.41
EUR 200,000  ENGIE 4.5000% 06/09/42 EMTN 217,524 0.32
EUR 200,000  CREDIT AG HOM 3.2500% 08/06/33 EMTN 206,719 0.30
EUR 200,000  BPCE SFH 3.3750% 13/03/29 206,201 0.30
EUR 200,000  BPCE SFH 3.1250% 20/01/33 204,836 0.30
EUR 200,000  CREDIT AG HOM 3.1250% 16/08/29 EMTN 204,080 0.30
EUR 200,000  BPCE SFH 3.2500% 12/04/28 204,037 0.30
EUR 200,000  CIE FIN FONCIER 0.7500% 29/05/26 190,620 0.28
EUR 200,000 BANQ FED CRD 0.0100% 11/05/26 EMTN 185,970 0.27
EUR 100,000  AGENCE FRANCA 3.7500% 20/09/38 EMTN 107,972 0.16
EUR 100,000  ORANGE 3.8750% 11/09/35 EMTN 107,311 0.16
EUR 100,000  SOCIETE GENER 5.6250% 02/06/33 EMTN 107,235 0.16
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i B B FE{fR HEEHF (%)
EUR 100,000  ELEC DE FRANC 4.6250% 25/01/43 EMTN 106,159 0.15
EUR 100,000  BPCE 4.5000% 13/01/33 EMTN 105,752 0.15
EUR 100,000  CRED AGRICOLE 4.3750% 27/11/33 EMTN 105,751 0.15
EUR 100,000  CRED AGRICOLE 4.1250% 07/03/30 EMTN 104,950 0.15
EUR 100,000  CAISSE FR DE 3.6250% 17/01/29 EMTN 104,300 0.15
EUR 100,000  CRED AGRICOLE 3.8750% 20/04/31 EMTN 103,836 0.15
EUR 100,000  ELEC DE FRANC 3.7500% 05/06/27 EMTN 102,090 0.15
EUR 100,000  VEOLIA ENVRNM 0.8920% 14/01/24 EMTN 99,899 0.15
EUR 100,000  CIE DE ST GOBAIN 0.6250% 15/03/24 99,292 0.14
5,315,768 7.75
7T ARG 11,708,691 17.07
kA
EB S
EUR 100,000  ALLIANZ SE FRN 25/07/53 110,084 0.16
EUR 100,000 COMMERZBANK AG FRN 18/01/30 EMTN 104,968 0.15
EUR 100,000  BAYERISCHE LNDBK FRN 22/11/32 EMTN 81,985 0.12
297,037 0.43
B
EUR 695,000 DEUTSCHLAND REP 1.8000% 15/08/53 G 640,588 0.94
EUR 507,000  DEUTSCHLAND REP 2.3000% 15/02/33 G 523,209 0.76
EUR 217,000  NIEDERSACHSEN 0.1250% 08/04/27 887 201,380 0.29
EUR 204,000 GEM DT LAENDER 0.6250% 13/02/29 56 186,829 0.27
EUR 130,000 DEUTSCHLAND REP 3.2500% 04/07/42 150,360 0.22
EUR 8,000  NIEDERSACHSEN 0.1250% 07/03/25 7,731 0.01
EUR 2,000  LAND HESSEN 0.0000% 25/04/25 1901 1,923 0.00
1,712,020 2.49
IR (B2 2R E)
EUR 500,000  KFW 3.2500% 24/03/31 EMTN 528,391 0.77
EUR 340,000 BAYER AG 4.6250% 26/05/33 EMTN 356,715 0.52
EUR 300,000  DEUTSCHE BANK 3.3750% 13/03/29 EMTN 310,505 0.45
EUR 200,000  ROBERT BOSCH 4.3750% 02/06/43 EMTN 216,827 0.32
EUR 220,000  NRW.BANK 0.6250% 02/02/29 EMTN 200,943 0.29
EUR 200,000  EUROGRID GMBH 1.5000% 18/04/28 EMTN 187,009 0.27
EUR 197,000 NRW.BANK 0.3750% 16/05/29 EMTN 176,693 0.26
EUR 104,000  VOLKSWAGEN FI 1.5000% 01/10/24 EMTN 102,157 0.15
EUR 100,000  HEIDELBERG MATER 3.7500% 31/05/32 101,705 0.15
EUR 144,000  NORDRHEIN-WES 0.6000% 04/06/41 EMTN 98,972 0.14
EUR 100,000  VONOVIA SE 2.3750% 25/03/32 88,001 0.13
EUR 100,000 FMS WERTMANAG 0.375% 29/04/30 EMTN 87,995 0.13
EUR 124,000 NRW.BANK 0.5000% 17/06/41 EMTN 82,928 0.12
EUR 102,000 NRW.BANK 0.1000% 09/07/35 EMTN 75,788 0.11
EUR 66,000  KFW 0.625% 22/02/27 EMTN 62,561 0.09
EUR 100,000  NORDRHEIN-WES 0.5000% 15/01/52 EMTN 53,442 0.08
EUR 54,000  E.ON SE 0.3500% 28/02/30 EMTN 46,038 0.07
2,776,670 4.05
KA EF 4,785,727 6.97
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NIHY—
E&
EUR 238,000 HUNGARY 5.3750% 12/09/33 254,660 0.37
HUF 70,000,000 HUNGARY GOVT 2.0000% 23/05/29 29/A 152,752 0.22
407,412 0.59
NI —FE 407,412 0.59
TANVGR
ReBR{EH (ABS)
EUR 100,000 KIMI 9 B FRN 25/10/30 38,754 0.06
38,754 0.06
FerfEX: (CMBS)
EUR 123,000  PERLF 2020-1 Al FRN 17/11/32 115,044 0.16
GBP 100,000  TAURS 2019-UK2 C FRN 17/11/29 107,165 0.16
222,209 0.32
= (&
EUR 190,000  IRISH GOVT 1.3000% 15/05/33 172,692 0.25
EUR 96,692  IRISH GOVT 1.5000% 15/05/50 73,921 0.11
EUR 33,000 IRISH GOVT 3.0000% 18/10/43 34,624 0.05
EUR 30,000 IRISH GOVT 0.5500% 22/04/41 21,231 0.03
EUR 5,000 IRISH GOVT 2.0000% 18/02/45 4364 0.01
306,832 0.45
HiEtE (EESMIE)
EUR 200,000 LINDE PLC 3.3750% 12/06/29 206,224 0.30
EUR 100,000 CRH SMW FINAN 4.2500% 11/07/35 EMTN 105,973 0.15
EUR 100,000 BK IRELAND MT 0.6250% 14/03/25 EMTN 96,846 0.14
409,043 0.59
FANTURE 976,838 1.42
AZVT
ReBR{EH (ABS)
EUR 148,000 PROGQ 1 A FRN 27/10/36 54,238 0.08
54,238 0.08
EEHSFIE
EUR 180,000  ENI SPA FRN 13/01/71 NCS5. 172,514 0.25
172,514 0.25
E&
EUR 1,112,000  BTPS 4.0000% 30/04/35 13Y 1,146,482 1.68
EUR 660,000  BTPS 3.4000% 01/04/28 5Y 674,295 0.98
EUR 265,000 BTPS 4.7500% 01/09/44 31Y 289,717 0.42
EUR 243,000  BTPS 0.5000% 15/07/28 7Y 218,967 0.32
EUR 175,000  BTPS 4.5000% 01/10/53 30Y 183,925 0.27
EUR 165,000  BTPS 4.1000% 01/02/29 5Y 173,729 0.25
EUR 175,000  BTPS 3.2500% 01/03/38 16Y 164,745 0.24
EUR 90,000  BTPS 1.5000% 30/04/45 34Y 58,176 0.08
EUR 45,000  BTPS 5.0000% 01/09/40 31Y 50,301 0.07
EUR 50,000 BTPS 2.8000% 01/03/67 38,265 0.06
EUR 40,000  BTPS 2.1500% 01/03/72 50Y 25,008 0.04
EUR 15,000  BTPS 4.4500% 01/09/43 20Y 15,722 0.02
3,039,332 443
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W i Ke2ik] FFAMAE M E R (%)
HiEtE (EESMIE)
EUR 300,000 CREDITO EMILI 1.1250% 17/01/24 EMTN 299,619 0.43
EUR 150,000 TERNA RETE 3.6250% 21/04/29 EMTN 153,643 0.22
EUR 125,000  INTESA SANPAOLO 3.6250% 30/06/28 128,330 0.19
EUR 122,000  A2A SPA 1.0000% 02/11/33 EMTN 94,331 0.14
EUR 100,000 MONTE DEI PASCHI 0.8750% 08/10/26 93,297 0.14
769,220 1.12
ARYTE 4,035,304 5.88
HA
EiEtE (EESMIRK)
EUR 150,000 SUMITOMO TR&B 4.0860% 19/04/28 EMTN 155,751 0.23
EUR 125,000 SUMITOMO TR&B 3.6290% 06/04/26 EMTN 126,127 0.18
281,878 0.41
H ARG 281,878 0.41
FrET
T EE (HE&HE)
EUR 100,000 REP OF LATVIA 3.8750% 12/07/33 GMTN 104,551 0.15
104,551 0.15
SreTE 104,551 0.15
VN7 =7
E&
EUR 70,000  LITHUANIA 2.1250% 01/06/32 EMTN 64,244 0.09
64,244 0.09
VT =7 64,244 0.09
Norv s TITNT
FeERESR (ABS)
EUR 100,000  SCGC 2020-1 D FRN 14/11/34 33,980 0.05
33,980 0.05
E&
EUR 23,000 DUCHY OF LUX 3.2500% 02/03/43 24,603 0.04
EUR 16,000 DUCHY OF LUX 3.0000% 02/03/33 16,826 0.02
41,429 0.06
HiEtE (EESMIE)
EUR 625,000  EFSF 0.4% 31/05/26 EMTN 595,810 0.86
EUR 490,000  EFSF 0.0000% 15/10/25 467,880 0.67
EUR 500,000 EUROPEAN INVT 0.5000% 13/11/37 EMTN 372,339 0.54
EUR 215,000 EURO STAB MECH 0.75% 15/03/27 EMTN 204,416 0.30
EUR 198,000 MEDTRONIC GLOBAL 0.2500% 02/07/25 188,920 0.28
EUR 180,000  EFSF 1.8000% 10/07/48 EMTN 143,640 0.21
EUR 125,000 HEIDELBERG MA 4.8750% 21/11/33 EMTN 134,043 0.20
EUR 100,000  SELP FINANCE 3.7500% 10/08/27 EMTN 100,142 0.15
EUR 100,000  EFSF 0.2% 28/04/25 0000 96,550 0.14
EUR 75,000  EFSF 0.75% 03/05/27 EMTN 71,213 0.10
EUR 33,000  EFSF 0.8750% 26/07/27 EMTN 31,373 0.05
EUR 45,000  EFSF 0.7000% 17/01/53 25,330 0.04
EUR 18,000  EFSF 0.8750% 10/04/35 EMTN 14,865 0.02



NPEB/X>:3—OE 7> /KK 772 RFC/FD

W i Ke2ik] FFAMAE I PE S (%)
EUR 18,000  EFSF 0.7000% 20/01/50 10,779 0.02
EUR 10,000  EFSF 1.3750% 31/05/47 EMTN 7,439 0.01
2,464,739 3.59
NI T NI E 2,540,148 3.70
A3
T iEHE (HEEHE)
EUR 460,000  UNITED MEXICA 1.7500% 17/04/28 EMTN 427,708 0.62
427,708 0.62
Ax v agk 427,708 0.62
FoF
FgrfE2R (CMO)
EUR 155,000  DPF 2020-2 B FRN 28/01/58 154,598 0.23
154,598 0.23
EEHSFIE
EUR 200,000 ABN AMRO BANK NV FRN 22/02/33 EMTN 206,080 0.30
EUR 100,000 ING GROEP NV FRN 01/02/30 84,300 0.12
290,380 0.42
EfE
EUR 475,000 NETHERLANDS GOVT 0.7500% 15/07/27 453,533 0.66
EUR 294940 NETHERLANDS GVT 2.75% 15/01/47 312,639 0.46
766,172 1.12
HiEtE (EESMIE)
EUR 410,000 BNG BANK NV 3.0000% 23/04/30 EMTN 421,889 0.62
EUR 200,000 ABN AMRO BANK NV 4.3750% 20/10/28 207,905 0.30
EUR 175,000 TEVA PHARM FNC 7.8750% 15/09/31 197,969 0.29
EUR 198,000 BNG BANK NV 0.7500% 11/01/28 EMTN 185,355 0.27
GBP 140,000 E.ON INTL FIN 6.375% 07/06/32 178,749 0.26
EUR 150,000 ENBW 4.3000% 23/05/34 EMTN 159,632 0.23
EUR 130,000 BNG BANK NV 3.2500% 29/08/33 EMTN 136,747 0.20
EUR 125,000 BP CAP MKY BV 4.3230% 12/05/35 EMTN 133,512 0.19
EUR 125,000  UNIVERSAL MUS 4.0000% 13/06/31 EMTN 131,195 0.19
EUR 125,000 ENBW 4.0000% 24/01/35 EMTN 129,907 0.19
EUR 100,000  SARTORIUS FIN 4.8750% 14/09/35 106,265 0.15
EUR 100,000 COOPERATIEVE 4.0000% 10/01/30 EMTN 103,653 0.15
EUR 100,000 VOLKSBANK NV 0.0100% 16/09/24 EMTN 97,309 0.14
EUR 113,000 BNG BANK NV 0.1250% 19/04/33 EMTN 89,941 0.13
EUR 100,000 BK NEDERLANDSE GEM 1.5% 29/3/38 EMT 83,755 0.12
EUR 100,000 BNG BANK NV 0.8050% 28/06/49 EMTN 59,998 0.09
2,423,781 3.52
5 E 3,634,931 5.29
Za—U—JUK
EfE
NZD 136,000 NEW ZEALA 2.5000% 20/09/40 CPI 0940 97,345 0.14
97,345 0.14
T EHE (HEEHE)
EUR 300,000 BANK NEW ZEALAND 3.7075% 20/12/28 309,980 0.46
EUR 200,000 ANZ NZ INTL/L 0.5000% 17/01/24 EMTN 199,710 0.29



NPEB/X>:3—OE 7> /KK 772 RFC/FD
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EUR 200,000 ASB BANK LIMI 0.6250% 18/10/24 EMTN 195,193 0.28
EUR 170,000  ASB BANK LIMI 0.2500% 21/05/31 EMTN 139,611 0.20
EUR 100,000 CHORUS LTD 3.6250% 07/09/29 EMTN 102,073 0.15
946,567 1.38
—a—U—JURE 1,043,912 1.52
NV z—
EEHSFIE
EUR 125,000 DNB BANK ASA FRN 01/11/29 EMTN 131,736 0.20
EUR 100,000 DNB BANK ASA FRN 18/01/28 EMTN 91,700 0.13
223,436 0.33
E&
NOK 3,713,000 NORWEGIAN GVT 1.75% 13/03/25 477 321,013 0.47
321,013 0.47
T EHE (HEEHE)
EUR 325,000  SR-BOLIGKREDI 1.6250% 15/03/28 EMTN 311,024 0.44
EUR 300,000 SPAREBANKIBOK 0.0500% 03/11/28 EMTN 263,433 0.38
EUR 225,000 SPAREBANKIBOKR 1.7500% 25/05/27 217,242 0.32
EUR 184,000 SPAREBANKIBOKR 0.1250% 20/01/28 165,423 0.24
EUR 100,000 SPAREBANKIBOKR 3.0000% 19/05/30 101,416 0.15
EUR 100,000  EIKA BOLIGKREDIT 0.5000% 28/08/25 95,926 0.14
1,154,464 1.67
Ve 1,698,913 247
R—=FK
E&
PLN 1,300,000 POLAND GOVT B 1.2500% 25/10/30 1030 237,515 0.35
EUR 175,000 REP OF POLAND 3.6250% 29/11/30 179,988 0.26
417,503 0.61
T EHE (HEEHE)
EUR 165,000 REP OF POLAND 0.0000% 10/02/25 EMTN 159,208 0.23
EUR 100,000 REP OF POLAND 2.7500% 25/05/32 EMTN 96,756 0.14
255,964 0.37
R—F Rt 673,467 0.98
RIVEH IV
FeERESR (ABS)
EUR 100,000  VERSE 7 SEN 0.7000% 12/02/24 3,681 0.01
3,681 0.01
E&
EUR 130,000 PORTUGUESE OT'S 0.7000% 15/10/27 122,967 0.18
122,967 0.18
T EHE (HEEHE)
EUR 200,000 BANCO SAN TOTTA 3.3750% 19/04/28 203,828 0.29
EUR 100,000  EDP SA 3.8750% 26/06/28 EMTN 102,957 0.15
306,785 0.44
FVRH L E 433,433 0.63
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N—==7
EfE
RON 1,000,000 ROMANIA GOVT 3.6500% 28/07/25 5Y 193,997 0.28
193,997 0.28
J—<=T 193,997 0.28
ARNET
EfE
EUR 80,000 SLOVAKIA GOVT 1.0000% 14/05/32 239 68,184 0.10
EUR 60,000 SLOVAKIA GOVT 4.0000% 23/02/43 246 63,156 0.09
EUR 40,000 SLOVAKIA GOVT 2.0000% 17/10/47 233 29,956 0.04
161,296 0.23
@R (EESFIE)
EUR 200,000 VSEO UVEROVA 0.0100% 23/06/25 EMTN 189,931 0.29
EUR 100,000 VSEO UVEROVA 0.2500% 26/03/24 EMTN 99,026 0.14
288,957 0.43
AT RFT G 450,253 0.66
A=y
EfE
EUR 185,000 REP OF SLOVEN 0.8750% 15/07/30 RS84 164,822 0.24
EUR 35,000 REP OF SLOVEN 0.4875% 20/10/50 RS85 18,465 0.03
183,287 0.27
A R=7 Ft 183,287 0.27
ALY
FER{E S (ABS)
EUR 30,888 SANCF 2020-1 C FRN 21/03/33 30,670 0.04
30,670 0.04
EfE
EUR 1,495,000 SPANISH GOV'T 3.5500% 31/10/33 1,578,421 2.31
EUR 680,000 SPANISH GOV'T 0.0000% 31/01/28 615,786 0.91
EUR 445,000 SPANISH GOV'T 0.0000% 31/05/25 427214 0.62
EUR 341,000 SPANISH GOV'T 0.0000% 31/01/27 316,030 0.46
EUR 266,000 KINGDOM OF SPAIN 5.1500% 31/10/28 297,787 0.43
EUR 278,000 SPANISH GOV'T 3.9000% 30/07/39 297,452 0.43
EUR 293,000 SPANISH GOV'T 3.4500% 30/07/43 294,278 0.43
EUR 286,000 SPANISH GOV'T 2.5500% 31/10/32 280,652 0.41
EUR 231,000 SPANISH GOV'T 1.4500% 31/10/27 222,627 0.32
EUR 230,000 SPANISH GOV'T 1.9000% 31/10/52 162,093 0.24
EUR 154,000 SPANISH GOV'T 3.4500% 30/07/66 146,936 0.21
EUR 58,000 SPANISH GOV'T 1.2000% 31/10/40 42,161 0.06
EUR 29,000 SPANISH GOV'T 4.9000% 30/07/40 34,753 0.05
EUR 15,000 SPANISH GOV'T 1.0000% 30/07/42 10,188 0.01
4,726,378 6.89
@R (EESFIE)
EUR 300,000 ADIF ALTA VEL 1.2500% 04/05/26 EMTN 288,818 0.43
EUR 200,000 CAIXABANK 4.2500% 06/09/30 EMTN 208,451 0.30
EUR 200,000 SANTAN CONS F 0.3750% 27/06/24 EMTN 196,453 0.29
EUR 200,000 BANCO SABADELL 1.7500% 30/05/29 188,184 0.27
EUR 100,000 ADIF ALTA VEL 3.9000% 30/04/33 EMTN 105,464 0.15
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EUR 100,000  EDP SERVICIOS 4.1250% 04/04/29 EMTN 104,413 0.15
EUR 100,000 CAJA RURAL NAV 0.8750% 08/05/25 96,742 0.14
EUR 100,000 BANCO SANTAND 0.8750% 09/05/31 EMTN 86,524 0.13
1,275,049 1.86
AN E] 6,032,097 8.79
EE| B B
HiEtE (EESMIE)
EUR 810,000 EUROPEAN INVT 0.0000% 28/03/28 EARN 734,479 1.06
EUR 401,000 EUROPEAN INVT 3.0000% 15/07/33 EARN 416,502 0.61
EUR 386,000 EUROPEAN INVT 0.2500% 15/06/40 EMTN 255,659 037
EUR 266,000 EUROPEAN INVT 0.0000% 17/06/27 EARN 245,619 0.36
EUR 229,000 EUROPEAN UNIO 2.5000% 04/10/52 NGEU 206,449 0.30
EUR 166,000 EUROPEAN UNIO 3.3750% 04/11/42 NGEU 175,153 0.26
EUR 230,000 EUROPEAN INVT 0.2000% 17/03/36 EARN 170,667 0.25
EUR 200,000 EUROPEAN INVT 1.5000% 16/10/48 EARN 149,961 0.22
EUR 105,000 EUROPEAN UNIO 3.1250% 04/12/30 NGEU 109,436 0.16
EUR 72,000 EUROPEAN INVT 0.8750% 14/01/28 EARN 68,031 0.10
EUR 71,000 EUROPEAN INVT 0.3750% 15/05/26 EMTN 67,740 0.10
EUR 100,000 EUROPEAN UNIO 0.7000% 06/07/51 NGEU 58,015 0.08
EUR 57,000 AFRICAN DEV BANK 0.5000% 21/03/29 51,664 0.08
2,709,375 3.95
[E BB 2,709,375 3.95
Az —F
E&
SEK 2,300,000 KOMMUNINVEST 1.0000% 12/05/25 2505 201,958 0.29
201,958 0.29
HiEtE (EESMIE)
EUR 625,000 SKANDINAV ENS 0.0500% 01/07/24 EMTN 612,682 0.89
EUR 225,000 SWEDBANK AB 1.3000% 17/02/27 GMTN 209,698 031
EUR 100,000 LANSFORSAKRIN 0.6250% 29/01/26 EMTN 95,358 0.14
917,738 1.34
AT 2 —F L E 1,119,696 1.63
A A
EEHSFIE
EUR 300,000 UBS GROUP FRN 02/04/32 281,466 0.41
EUR 100,000 UBS GROUP FRN 01/03/29 115,398 0.17
396,864 0.58
E&
CHF 600,000  SWISS (GOVT) 0.0000% 26/06/34 600,009 0.88
CHF 100,000  SWISS (GOVT) 0.5000% 27/06/32 105,514 0.15
705,523 1.03
T EHE (HEEHE)
EUR 100,000  CREDIT SUISSE 5.5000% 20/08/26 EMTN 105,092 0.15
EUR 100,000  UBS GROUP 0.6250% 18/01/33 EMTN 75,861 0.11
180,953 0.26
AAAE 1,283,340 1.87

— 61
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HE i ke AR lE I E % (%)
AXYR
$5E % (ABS)
GBP 500,000 PCLF 2023-1 A FRN 15/05/28 577,905 0.84
577,905 0.84
K5ESH (CMO)
GBP 170,000 LNBRK 2020-1 B FRN 12/06/57 196,685 0.28
GBP 169,000 BRASS 11X Al FRN 16/11/70 163,456 0.24
GBP 126,000 LNBRK 2020-1 C FRN 12/06/57 145,253 0.21
GBP 135,000 AFUND 2021-1 A FRN 25/07/58 116,479 0.17
GBP 101,000 TWIN 2020-1 C FRN 12/12/54 116,436 0.17
GBP 100,000 RMS 32X C FRN 20/06/70 115,041 0.17
GBP 234,000 GMG 2021-1X A FRN 16/12/67 96,351 0.14
GBP 112,000 TWIN 2021-1 A FRN 12/03/55 86,556 0.13
GBP 101,000 RMS 32X A FRN 20/06/70 62,437 0.09
1,098,694 1.60
RBR{EH (CMBS)
GBP 100,000 SGSHR 1X C FRN 17/11/30 111,638 0.16
111,638 0.16
EEVEFIE
EUR 300,000 BARCLAYS PLC FRN 29/01/34 EMTN 322,917 0.47
EUR 250,000 SANTANDER UK GRP FRN 13/09/29 EMTN 215,481 0.31
EUR 200,000 HSBC HOLDINGS FRN 10/03/32 EMTN 212,416 0.31
EUR 150,000 SSE PLC FRN 21/04/71 145,190 0.21
EUR 100,000 STANDARD CHART FRN 17/11/29 87,204 0.13
983,208 143
Eafiy
GBP 1,143,817 UK TSY GILT 4.2500% 07/12/46 1,347,373 1.97
GBP 855,000 UK TSY GILT 0.3750% 22/10/26 903,188 132
GBP 530,000 UK TSY GILT 3.5000% 22/10/25 605,872 0.88
GBP 490,000 UK TSY GILT 0.1250% 30/01/26 525,062 0.76
GBP 415,000 UK TSY GILT 4.2500% 07/12/55 494213 0.72
GBP 495,000 UK TSY GILT 1.5000% 31/07/53 320,710 0.47
GBP 370,000 UK TSY GILT 2.5000% 22/07/65 301,480 0.44
GBP 200,000 UK TSY GILT 3.5000% 22/01/45 211,380 0.31
GBP 170,000 UK TSY GILT 4.5000% 07/12/42 208,024 0.30
GBP 95,000 UK TSY GILT 4.2500% 07/12/40 113,196 0.16
GBP 75,000 UK TSY GILT 4.6250% 31/01/34 94,322 0.14
GBP 60,000 UK TSY GILT 0.5000% 31/01/29 60,094 0.09
5,184,914 7.56
ZFOMAE%
EUR 125,000 CHANNEL LINK FRN 30/06/50 A8 117,402 0.17
117,402 0.17
@R (B EEFIE)
GBP 534,000 LCR FINANCE PLC 4.5% 07/12/28 REGS 635,913 0.94
EUR 200,000 BRITISH TELEC 1.0000% 21/11/24 EMTN 194,960 0.28
GBP 100,000 ANGLIAN WAT F 6.0000% 20/06/39 GMTN 125,054 0.18
GBP 100,000 WESTERN POWER 5.75% 16/04/32 EMTN 122,976 0.18
EUR 125,000 THAMES WATER 4.3750% 18/01/31 EMTN 118,310 0.17
GBP 100,000 LLOYDS BANK P 7.5000% 15/04/24 EMTN 115,884 0.17
GBP 100,000 LLOYDS BANK 5.125% 7/03/25 EMTN 115,434 0.17
GBP 110,000 CADENT FINANC 2.1250% 22/09/28 EMTN 113,795 0.17
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EUR 100,000  BRITISH TELEC 4.2500% 06/01/33 EMTN 105,899 0.15
EUR 100,000 NATIONWIDE BLDG 2.25% 25/06/29 EMTN 97,362 0.14
GBP 100,000 SOUTHERN GAS 1.2500% 02/12/31 EMTN 89,185 0.13
EUR 100,000 BP CAPITAL PL 1.2310% 08/05/31 EMTN 87,684 0.13
1,922,456 2.81
AXYAFE 9,996,217 14.57

T AV A

EEHSFIE
EUR 350,000 BANK OF AMER CRP FRN 27/04/33 EMTN 330,341 0.48
EUR 300,000 MORGAN STANLEY FRN 07/02/31 249,614 0.36
579,955 0.84
HiEtE (EESMIE)

EUR 200,000 VERIZON COMM INC 4.7500% 31/10/34 223,164 0.33
EUR 175,000 GLOBAL PAY INC 4.8750% 17/03/31 184,256 0.27
EUR 125,000 NATL GRID NA 4.6680% 12/09/33 EMTN 134,288 0.20
EUR 125,000 IBM CORP 3.7500% 06/02/35 131,508 0.19
EUR 125,000  FIDELITY NATL IN 1.5000% 21/05/27 118,425 0.17
EUR 135,000 VERIZON COMM INC 0.3750% 22/03/29 117,701 0.17
EUR 100,000 HONEYWELL INTL 4.1250% 02/11/34 106,933 0.16
EUR 100,000  AT&T INC 4.3000% 18/11/34 106,398 0.15
EUR 100,000 MCDONALD'S CO 4.1250% 28/11/35 GMTN 106,224 0.15
EUR 100,000 BOOKING HLDS INC 0.1000% 08/03/25 96,098 0.14
EUR 100,000 AMERICAN TOWER 0.8750% 21/05/29 87,490 0.13
1,412,485 2.06
T AV IIEE 1,992,440 2.90
BEA M3 63,574,086 92.61

(1) B 3R Tl G TR



NPEB/X>:3—OE 7> /KK 772 RFC/FD

PANESPE RS AR S
20234127 31 H BIfE
wE (B W (5EY) Tt H REHHE (2 —m)
EUR 1,348,588 GBP 1,157,800 January 15, 2024 14,562
EUR 66,487 DKK 495,600 January 15, 2024 (20)
EUR 186,603 CHF 175,400 January 15, 2024 (1,598)
EUR 129,285 SEK 1,457,500 January 15, 2024 (2,606)
JPY 1,567,977,751 EUR 10,059,821 January 15, 2024 (12,079)
SEK 8,128,000 EUR 703,479 January 17, 2024 32,040
CHF 599,000 EUR 629,787 January 17, 2024 13,016
PLN 1,069,000 EUR 233,748 January 17, 2024 12,472
EUR 84,632 USD 90,000 January 17, 2024 3,347
NOK 1,200,000 SEK 1,141,572 March 20, 2024 2,911
GBP 270,000 EUR 308,496 January 17, 2024 2,576
EUR 497,943 GBP 430,000 January 17, 2024 2,531
NOK 600,000 SEK 569,184 March 20, 2024 1,600
EUR 57,951 GBP 50,000 January 17, 2024 345
CZK 2,996,000 EUR 120,758 January 17, 2024 307
HUF 21,000,000 EUR 53,954 March 20, 2024 246
EUR 23,201 GBP 20,000 January 17, 2024 159
HUF 39,000,000 EUR 100,501 March 20, 2024 157
GBP 250,000 EUR 287,874 January 17, 2024 156
EUR 6,837 CAD 10,000 January 17, 2024 7
EUR 6,819 CAD 10,000 January 17, 2024 (11)
EUR 6,318 CAD 10,000 January 17, 2024 (12)
EUR 6,816 CAD 10,000 January 17, 2024 14)
EUR 53,664 DKK 400,000 January 17, 2024 (15)
EUR 6,814 CAD 10,000 January 17, 2024 (16)
EUR 4,577 GBP 4,000 January 17, 2024 31
EUR 6,792 CAD 10,000 January 17, 2024 (38)
EUR 13,619 CAD 20,000 January 17, 2024 42)
DKK 2,710,000 EUR 363,775 January 17, 2024 93)
EUR 6,714 CAD 10,000 January 17, 2024 (117)
EUR 6,693 CAD 10,000 January 17, 2024 (137)
EUR 6,687 CAD 10,000 January 17, 2024 (144)
EUR 22,874 GBP 20,000 January 17, 2024 (168)
HUF 37,000,000 EUR 95,815 March 20, 2024 (319)
SEK 582,126 NOK 600,000 March 20, 2024 (429)
SEK 1,164,939 NOK 1,200,000 March 20, 2024 (796)
GBP 70,000 EUR 81,457 January 17, 2024 (809)
EUR 125,813 GBP 110,000 January 17, 2024 919)
EUR 106,398 NZD 190,000 January 17, 2024 (2,146)
EUR 97,034 NOK 1,120,000 January 17, 2024 (2,208)
GBP 975,000 EUR 1,135,685 January 17, 2024 (12,367)
49,298
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20234F12 4 31 H BifE
- \ . A RFEBIER
W R i i A Al S
BN g
AUD 9 FUT AUST 10Y BOND Mar 2024 649,423 14,280
EUR 21 FUT EURO-BOBL Mar 2024 2,512,860 37,890
EUR 7 FUT EURO-BTP Mar 2024 841,890 38,220
EUR 2 FUT EURO-BUXL 30Y BND Mar 2024 288,680 27,040
EUR 17 FUT EURO-OAT Mar 2024 2,254,200 91,340
EUR 69 FUT EURO-SCHATZ Mar 2024 7,356,090 39,301
GBP 18 FUT LONG GILT Mar 2024 2,145,441 161,873
EUR 20 FUT SHORT EURO-BTP Mar 2024 2,135,600 20,770
USD 6 FUT US 10YR ULTRA Mar 2024 640,564 19,262
18,824,748 449,976
TR g
CAD (14) FUT CAN 10YR BOND Mar 2024 (1,187,837) (42,686)
EUR (13) FUT EURO-BUND Mar 2024 (1,798,030) (46,501)
USD 1) FUT US 5YR NOTE (CBT) Mar 2024 (98,244) (2,159)
(3,084,111) (91,346)
358,630
AV ENE S|
2023412 H 31 H BiTE
. ; M FHMAR  RILHIELE
pi=] IR SE " > SR = <
B SR Kz LR (=) (1) (2—m)
TR g
EUR  (165,0000 SWAPTION 5Y RTP 3 03/05/24 PUT May 03, 2024 (2,223) (320) 1,904
EUR (165,000) SWAPTION 5Y RTR 3 03/05/24 CALL May 03, 2024 (2,224) (6,071) (3,848)
(4,447) (6,391) (1,944)
(4,447) (6,391) (1,944)
AT AT T
2023412 H 31 H BITE
N . - § EIHIEZ
w1 A ZIRL—] XAhL—h i A ﬁfﬁ*f)ﬁ
USD 420,000 USCPIU + 0 bps 2.466% December 06, 2033 (2,213)
(2,213)
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. ; POmFLE RESELR

yi= L 3
BN A B2 Tt 9 H (2—m2) (2—m2)

EUR 3,970,000 Pay Fixed (2.70823%) - Receive OIS (ESTR) December 12, 2025 0 (21,230)

EUR 155,000 Pay Fixed (2.193%) - Receive Float (EURIBOR 6M) October 04, 2052 730 2,384
EUR 400,000 Pay Fixed (3.109%) - Receive Float (EURIBOR 6M) June 28, 2032 (6,209) (21,761)
EUR 160,000 Pay Fixed (3.0782%) - Receive Float (EURIBOR 6M) July 15, 2033 676 9,017)
EUR 105,000 Pay Fixed (3.19678%) - Receive Float (EURIBOR 6M)  September 16, 2030 248 (5,313)
EUR 500,000 Pay Fixed (3.2962%) - Receive Float (EURIBOR 6M) March 24, 2031 1,027 (30,261)
EUR 100,000 Pay Fixed (3.3187%) - Receive Float (EURIBOR 6M) January 17, 2029 172 (4,384)
EUR 230,000 Pay Fixed (3.10344%) - Receive Float (EURIBOR 6M) March 13, 2029 266 (8,077)
EUR 1,980,000 Pay Fixed (2.97302%) - Receive Float (EURIBOR 6M)  December 12, 2025 0 (11,700)
EUR 236,000 Pay Fixed (2.5087%) - Receive Float (EURIBOR 6M) July 15, 2033 96 (1,921)
(2,994) (110,780)

ILDyheF T VR AT S TR
2023412 A 31 HEfE
g kil zdia) i 51 H KR FEBUHEL (2 —1)
Farsia By e

EUR 700,000 CDX ITRX EUR CDSI 40 5Y 1% December 20, 2028 (13,339)
EUR 799,658 CDX ITRX EUR SNRF 40 5Y 1% December 20, 2028 (11,991)
(25,330)
(25,330)
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\ Ny F =7 s
] R A L S A
B R B T i ¢mkm¢%%m¢&Am$ﬁ %
ORI |5 i olwe w7 g g s
JJ i
M M % % % % % EDilE|
186 (20214118 8 ) 7, 496 30 0.8 15, 050 0.6 95.7 25.5 — 139
1874 (20214128 7 ) 7,423 30 N0. 6 14, 995 AO0. 4 94.8 25.9 — 138
1884 (202241 A 7 H) 7, 266 30 AT 14, 754 Al. 6 99. 6 19.3 136
1894 (202042 A 7 H) 7,088 15 N2.2 14, 485 Al.8 100. 0 15.6 — 133
1904 (202243 A 7 H) 6,978 15 Al.3 14, 475 AN0. 1 96. 7 17.7 — 130
1914 (202244 A 7 1) 6, 586 15 Ab. 4 13, 820 A4.5 105. 8 8.3 — 96
1924 (202045 A 9 ) 6, 284 15 A4 4 13, 287 A3.9 103. 4 2.9 — 92
1934 (202046 A 7 ) 6, 297 15 0.4 13, 370 0.6 99. 1 7.4 — 95
194@(2022&—7)% 7H) 6, 202 15 AL 3 13,313 AO0. 4 100. 5 12.2 — 68
o (2022628 A 8 H) 6, 284 15 1.6 13,417 0.8 97.1 8.9 — 69
196ﬁ;ﬂ<2o22¢9ﬁ 7H) 6, 040 15 N3.6 12, 980 A3.3 102. 1 2.1 — 67
19741 (202246108 7 H) 5, 783 15 A4, 0 12, 526 A3.5 97.1 0.6 — 64
19841 (20224£118 7 H) 5, 601 15 AN2.9 12, 256 N2.2 98.0 0.7 — 62
19941 (202246128 7 H) 5, 897 15 5.6 12, 800 4.4 99.0 4.9 — 67
2008 (20234 1 A10H) 5, 891 15 .2 12, 841 0.3 101. 1 9.6 — 67
20181 (202362 A 7 H) 5, 880 15 0.1 12, 809 AO0. 3 102. 3 7.9 — 67
2024 (202343 A 7 H) 5,710 15 N2.6 12, 468 N2.7 107. 6 A 2.2 — 64
20381 (202364 A 7 H) 5, 887 15 3.4 12, 898 3.5 100. 1 A 9.3 — 66
2048 (202345 A 8 H) 5,814 15 AL.0 12, 768 AL 0 108. 1 12.3 — 65
20581 (202366 A 7 H) 5, 706 15 N1.6 12, 548 AL 7 93.6 25.8 — 64
20681 (202367 A 7 H) 5, 557 15 N2.3 12, 304 A1.9 108.7 16.8 — 62
2074 (202368 A 7 H) 5, 554 15 0.2 12,314 0.1 101. 1 9.4 — 63
2084 (20239 H 7 H) 5, 438 15 AL.8 12,111 A1.6 105.5 15.6 — 62
2091 (2023410 A 10H) 5, 235 15 A3.5 11, 785 A2. 17 97.5 10.8 — 60
2108 (2023111 7 ) 5, 255 15 0.7 11, 841 0.5 101. 2 12.9 — 60
211 (20234125 7 R) 5, 464 15 4.3 12, 266 3.6 100. 2 12.2 — 62
2128202441 A9 R) 5, 499 15 0.9 12, 360 0.8 97.6 15.7 — 63
23 Q02442 A 7 R) 5, 446 15 N0 7 12, 289 A0. 6 99.8 16. 4 — 62
24 Q02443 A TR) 5, 417 15 ANO0. 3 12, 247 0. 3 98.9 16.5 — 62
2158 (20044 1 8 ) 5, 310 15 ALT 12, 066 Al1.5 101.3 22.4 — 61

(1) FEAEARAT O FSTE R 1T Al @iA 7,

(E) H77 i iﬁ%ﬂ&ﬁf FEEMANETOT, MESMALLEE) TR THRERETEEARAALEE ) IXEH I EAT#H L T £,
() EHe s B b e — e b,

() A LLRITTEME RO EEZ ES TR 8 A,

(7E)  [Bloomberg”] BLURT N —LNR—=FKEREA T v 7 A (H~y P_N—2R) L, Bloomberg Finance L.P. BL W, A F v 7 A

DEFRFH T HBloomberg Index Services Limited (LAF [BISL)) ZIZU® LT HESH (UUTF, LT [FL—Aa—=7]) O
Y=t A= THY, 7727V - T TNy Dy SUBRASHIC L OREDO B TOEAD 2 DIEHTFRE SN TWET,
TN—=DBNX=TZXT7 T 7 ) T TNy s Dy NSt L3R LTk b9, £/, 770270y -7 Uo7 by - KETE
ka7« FTAFC (EEHEEREZFEM) 248, ., Lea— #EET2L0TEHY EFHA, TA—LNR=TF, 750271
VT Uy KEERT - 7T AF C (EEEBEEREREM) BT 20k d T =42 b UXEMOmERE, EREE E
ROV THHREL EH A,
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OB /ER A DEAEMEE & TR FDHERS

I | AN 4 P R S 1

® ®K #mF A H BRI IOIVES | PUTEA) PAA| A

B % | B [l % % mARE

ST ] % % % % %

2023410 H 10H 5,235 - 11,785 - 97.5 10. 8 —

2104 10K 5, 166 AL1.3 11, 655 Al 1 99. 8 13.2 —
ETES

2023%11H 7 H 5,270 0.7 11, 841 0.5 101. 2 12.9 —
D)

20234F11H 7 H 5, 2565 — 11, 841 - 101. 2 12.9 -

211 11K 5,412 3.0 12, 141 2.5 99. b 3.6 —
e

2023%12H 7 H 5, 479 4.3 12, 266 3.6 100. 2 12.2 -
@ B

2023%12H 7 A 5, 464 - 12, 266 - 100. 2 12.2 —

%2121 127K 5,575 2.0 12, 482 1.8 97.0 8.4 —
ETES

20244F 1 H 9 R 5,514 0.9 12, 360 0.8 97.6 15.7 —
)

20244E1 H 9 H 5,499 — 12, 360 - 97.6 15.7 -

2134 1A% 5,474 A0.5 12,325 A0. 3 98. 7 15.5 —
e

20244F 2 H 7 R 5,461 AN0. 7 12, 289 AO0. 6 99. 8 16. 4 —
@B

20244FE 2 H 7 R 5, 446 - 12, 289 - 99. 8 16. 4 —

BE2144] 2HAR 5,371 Al 4 12,128 AL 3 99.0 16. 1 —
ETES

20243 H 7 H 5,432 ANO0. 3 12, 247 A0.3 98.9 16.5 —
)

20243 H 7 H 5,417 — 12, 247 - 98.9 16.5 —

2154 3ARE 5,394 A0. 4 12, 206 A0. 3 100. 5 23.9 —
e

20244F4 H 8 A 5,325 VAN Y 12, 066 Al.5 101. 3 22.4 —

() WIRIE LRI R GA 2 ISP R I3 T,

) 477 FZBRBEELEMANETOT, REUSIALSR ] MRy EEERMA LR (ZREIRAZTH L TR £7,
(k) S e RIT R bR — SR bR,

() EHFAALRIIFEESR O R ZET N TED A,
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FEELETHRNL, AMIERSORE O, TR MM AL 5 Tk
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=] A = = A =
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E % 59, 686, 090 61,702, 729 63, 480, 695 66, 763, 369 70, 982, 856 62, 293, 301
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JEAR 115, 020, 000 115, 020, 000 115, 020, 000 115, 020, 000 115, 020, 000 115, 020, 000
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#2104 o114 #2124 #2134 #2145 #2154
H H 20234E10 H 11 H ~ [20234E11 H 8 H~ [20234E12H 8 H~ [20244FE 1 A10H ~ [20244F 2 A 8 H ~ [20244E 3 H 8 H ~
20234E11H 7T H  |20234E12H 7 H  |20244E1 H9H  [20244E2 A 7T H  [20244E3 AT H |20244E4 A8 H
= A A A = A
(A FiGFEHFTEERE 422,622 2,598, 987 606, 022 A 417,512 A 128,038 A 1,034,335
TEE A 1, 538, 852 2,605, 176 2,057, 998 2,449, 917 1,635, 557 1, 580, 655
FeEIE A 1,116,230 A 6, 189 A 1,451,976 A 2,867,429 A 1,763,595 A 2,614,990
(B) 1EFEEHRENE A 22,282 A 25,028 A 28,275 A 24,228 A 24,042 A 26, 277
(C) ZHEES(A+B) 400, 340 2,573, 959 577,741 A 441,740 A 152,080 A 1,060, 612
(D) RIHAREMIERE A30, 629, 752 A30, 401, 942 A28,000, 513 A217,595,296 A28, 209, 566 28,534,176
(B) BmEREEERES A24,173, 805 A24,173, 805 A24,173, 805 A24,173, 805 A24,173, 805 A24,173, 805
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(F) t(C+D+E) ADb4, 403,217 Ab2,001,788 Ab1,596, 571 Ab2, 210, 841 ADb2,535, 451 Ab3, 768, 593
G) IEnEES A 172,530 A 172,530 A 172,530 A 172,530 A 172,530 A 172,530
REPBRBIERE(F+G) ADb4, 575,747 Ab2,174,318 Ab1,769,101 ADb2, 383,311 Ab2,707, 981 ADb3,941,123
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Sy ELHEGR RENT 4 1,018, 543 1,076, 274 1, 156, 033 1,197,173 1, 224, 655 1, 288, 889
R 2R A31, 420, 485 N29,076, 787 A28, 751, 329 29, 406, 739 A\29, 758, 831 A31, 056, 207
(1) #HIEORROT T RN BEFESHFFTEEBIISEHROMEMZ I L2 b DEELET,
() HRRORBLOH T B) SN EF I XEFEHIMI T D WEB S YL ZO TER L TVET,
() HIEORBOH T (E) BIEREBRE L H D01E, FFtOBIERE DR, BMREZ LI MEE) b It E 72 LS|\ B 2 DN ET,
(78) EFEMrE OEA OFREIAR D HER O & T8 %2 Bt T 5 - OICET 28 & LT, ZitE WO 5 BERGFER A~ 5 FEE 2 bR
UNEBHD 10053 D96FH Y4 A4 3 fh > TR Y £,
(7)) Bl FFaE i
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5 H172,530M (1 04729 15/) #0E8%HE LTEY £,
F2LUFHRIIRIRIC 31T 2 B FIPERR % OF Y5 INAS (230,2611) , 2 APERRT - ABHALR SAHE% O A MREASHEAAE (0M) | [FRERIK
WHET DI 4 (4,108,862M) 3 L O ECHEIGRENZ A (1,018,543M) X 0 Z3Edk 4N 4s135,357,666 (1 M¥7- Y 465M) TH Y,
5 H172,530 (1 M%7=0 15/) Z5EeRE LT 7,
H2128EH R R IC B 5 BRI OECY SIS (252,2891) 2 FH{ERRH - MEBHEZS S O A MREASR4EE (0M) | [EREHK
ICHET AU 4 (4,108,86211) 35 K OVYBELHEGAS 4 (1,076,2741) X 0 45BetGRINAE135,437,425M (1 [1%7= 0 472[1) ThH Y,
5 H172,530M (1 04729 15H) #ofEeHE LT £,
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[E & FE2% REPUBLIC OF KENYA 9.75 230 234 35, 528 2031/ 2/16
STATE OF ISRAEL 3.375 210 136 20, 756 2050/ 1 /15
TSY INFL IX N/B 1.125 580 557 84, 691 2033/1/15
UNITED MEXICAN STATES 3.5 1, 060 874 132, 736 2034/ 2 /12
US TREASURY BILL — 380 379 57, 557 2024/ 4 /23
US TREASURY BILL — 160 159 24,178 2024/5/9
US TREASURY BOND 3. 625 130 112 17, 035 2044/ 2 /15
US TREASURY NOTE 5.0 80 80 12, 153 2025/ 8 /31
US TREASURY NOTE 4.625 70 69 10, 596 2026/ 2 /28
US TREASURY NOTE 0.75 970 892 135, 431 2026/ 5 /31
US TREASURY NOTE 4.625 50 49 7, 585 2026/ 9 /15
US TREASURY NOTE 1.125 170 155 23,642 2026/10/31
US TREASURY NOTE 1.25 550 503 76,419 2026/12/31
US TREASURY NOTE 2.75 630 595 90, 441 2027/ 7 /31
US TREASURY NOTE 4.125 470 464 70, 454 2027/10/31
US TREASURY NOTE 3.625 10 9 1,471 2028/ 3 /31
US TREASURY NOTE 3.625 16, 290 15, 786 2, 396, 319 2028/ 5 /31
US TREASURY NOTE 4.125 160 158 23,991 2028/ 7 /31
US TREASURY NOTE 3.75 50 48 7,378 2028/12/31
US TREASURY NOTE 2.75 280 258 39, 292 2029/ 5 /31
US TREASURY NOTE 2.625 260 238 36, 174 2029/ 7 /31
US TREASURY NOTE 3.125 500 469 71,274 2029/ 8 /31
US TREASURY NOTE 3.625 810 776 117,934 2030/ 3 /31
US TREASURY NOTE 4.0 160 156 23,747 2030/ 7 /31
US TREASURY NOTE 4. 125 990 974 147, 922 2030/ 8 /31
US TREASURY NOTE 4. 375 830 828 125, 757 2030/11/30
US TREASURY NOTE 4.0 870 849 128, 991 2031/1/31
US TREASURY NOTE 4. 25 5,530 5, 481 832, 108 2031/ 2 /28
US TREASURY NOTE 2.75 630 557 84, 665 2032/ 8 /15
US TREASURY NOTE 3.5 20 18 2,836 2033/ 2 /15
US TREASURY NOTE 4.0 200 193 29, 406 2034/ 2 /15
US TREASURY NOTE 4.0 20 18 2,788 2042/11/15
US TREASURY NOTE 3. 875 260 234 35, 552 2043/ 2 /15
US TREASURY NOTE 3. 875 2,430 2,185 331, 813 2043/ 5 /15
US TREASURY NOTE 4.375 90 86 13, 156 2043/ 8 /15
US TREASURY NOTE 4.75 910 919 139, 648 2043/11/15
US TREASURY NOTE 3. 375 110 91 13, 861 2044/ 5 /15
US TREASURY NOTE 3.0 140 105 16, 065 2049/ 2 /15
US TREASURY NOTE 2. 375 70 45 6, 966 2051/ 5 /15
US TREASURY NOTE 2.0 420 251 38, 104 2051/ 8 /15
US TREASURY NOTE 1.875 740 427 64, 836 2051/11/15
US TREASURY NOTE 2.25 644 408 62,015 2052/ 2 /15
US TREASURY NOTE 2.875 220 160 24, 420 2052/ 5 /15
US TREASURY NOTE 3.0 370 277 42,142 2052/ 8 /15
US TREASURY NOTE 4.0 460 418 63, 499 2052/11/15
US TREASURY NOTE 3. 625 680 577 87,611 2053/ 2 /15
US TREASURY NOTE 3.625 1, 320 1,120 170, 163 2053/ 5 /15
US TREASURY NOTE 4.125 410 381 57,852 2053/ 8 /15
US TREASURY NOTE 4.75 2,220 2,292 348, 001 2053/11/15
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17 & 7F% | PROVINCTA DE BUENOS ATRE 6. 375 244 104 15,894 | 2037/9/ 1
HERR(E% | AASET 2021-1A A 2.95 175 159 24,208 | 2041/11/16
(K< &Rf%) | ABBSL 2023-4A A 7.31781 400 402 61,129 | 2036/4 /20
AESOP 2024-1A A 5.36 250 250 37,953 | 2030/ 6 /20
AESOP 2024-3A A 5.23 350 347 52,716 | 2030/12/20
AIMCO 2024-22A A 1.0 260 260 39,468 | 2037/4 /19
ALLEG 2019-2A AIA 6.96118 250 249 37,940 | 2033/1/19
AMMC 2020-23A AIR 6.61814 150 150 22,770 | 2031/10/17
AMST 2005-R3 M4 6. 37389 56 55 8,471 | 2035/5/25
APID 2021-35A A 6. 62942 310 310 47,076 | 2034/ 4 /20
APID 2021-37A A 6. 70942 300 300 45,561 | 2034/10/22
ARES 2017-44A AIR 6. 6556 520 520 78,991 | 2034/4 /15
ARES 2023-ALF4A Al 7. 09699 250 251 38,165 | 2036/10/15
BACCT 2023-Al1 Al 4.79 200 198 30,182 | 2028/5/15
BALTA 2004-12 1M1 6. 37389 177 174 26,554 | 2035/1 /25
BBIRD 2021-1A A 2. 443 245 215 32,739 | 2046/ 7 /15
BGCLO 2023-7A Al 7.17749 110 110 16,806 | 2036/10/20
BOBA 2020-1A AR 6. 69942 249 249 37,887 | 2032/1/20
BPR 2022-0ANA A 7.22333 200 200 30,492 | 2037/4/15
BRAVO 2021-NQM2 Al 0.97 41 38 5,825 | 2060/ 3 /25
BRAVO 2023-NQM1 Al 5. 757 273 272 41,291 | 2063/1/25
BRAVO 2024-NQM1 Al 5.943 255 254 38,617 | 2063/12/ 1
BRAVO 2024-NQM3 Al 6. 191 250 250 37,985 | 2064/ 3 /25
BSABS 2005-CL1 Al 3. 562862 207 202 30,700 | 2034/ 9 /25
BX 2020-VIVA D 3. 54875 300 255 38,850 | 2044/3 /11
BX 2022-LP2 A 6. 33823 225 224 34,069 | 2039/ 2/15
BX 2023-VLT2 D 10. 09933 270 269 40,960 | 2040/6 /15
BX 2023-XL3 A 7. 08675 130 130 19,857 | 2040/12/ 9
BX 2024-XL5 A 6. 69165 110 110 16,698 | 2039/3/15
CAS 2021-RO1 1M2 6. 87039 188 188 28,658 | 2041/10/25
CAS 2022-R07 1M1 8.27072 235 242 36,783 | 2042/6 /25
CAS 2023-R08 1M2 7.82039 250 256 38,938 | 2043/10/25
CAS 2024-RO1 1M2 7.12039 250 250 38,088 | 2044/1 /25
CD 2017-CD5 A3 3.171 140 130 19,864 | 2050/8/15
CENT 2023-CITY A 7.94533 290 292 44,462 | 2028/9/15
CF 2019-CF1 A2 3.6234 208 197 30,018 | 2052/5/15
CGCMT 2017-C4 A3 3.209 228 213 32,392 | 2050/10/12
CGCMT 2017-C4 A4 3.471 140 131 19,945 | 2050/10/12
CGCMT 2018-TBR C 7.04048 250 247 37,617 | 2036/12/15
CIFC 2024-2A Al 1.0 230 230 34,914 | 2037/4 /22
CLIF 2023-1A A 6.31 112 112 17,049 | 2048/6/18
CROSS 2024-H2 Al 6. 093 360 359 54,497 | 2069/ 4 /25
CSMC 2021-NQM3 A3 1.632 100 84 12,793 | 2066/ 4 /25
CWHEL 2005-D 2A 5. 62981 87 83 12,652 | 2035/11/15
CWL 2007-13 2A1 6. 34389 389 349 53,042 | 2047/10/25
CWL 2007-13 2A2 6. 24389 101 90 13,688 | 2047/10/25
CYGPK 2020-1A AR 6. 69814 110 110 16,705 | 2034/7 /17
DC 2023-DC A 6.3143 290 294 44,755 | 2028/9/10
DRSLF 2019-75A AR2 6.6156 280 279 42,440 | 2034/4/15
DTP 2023-STE2 A 5. 648494 130 129 19,583 | 2041/1/15
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ﬁ&%{}i‘% ECMC 2016-1A A 6. 78487 168 170 25, 850 2066/ 7 /26
(Fx< 4:ff5) | EFMT 2021-2 Al 0.931 107 86 13, 068 2066/ 6 /25
ELMWI 2019-1A AIRR 6. 83135 180 180 27,472 2037/ 4 /20
EMPWR 2023-2A Al 7.51399 150 151 22,995 2036/ 7 /15
FCBSL 2019-1A A2 7.57741 500 499 75, 863 2032/ 7 /23
FHLMC #841076 3. 005 115 108 16, 522 2048/11/ 1
FHLMC #841081 3.097 62 59 9,001 2050/ 2/ 1
FHLMC #841703 2.635 98 89 13, 649 2050/12/ 1
FHLMC #G06669 6.5 3 3 567 2039/9/1
FHLMC #G07335 7.0 5 5 812 2039/3/1
FHLMC #G07697 4.5 42 41 6, 252 2038/6/ 1
FHLMC #ZN0480 3.5 21 19 2,999 2042/10/ 1
FHMR 2019-RRO1 X IO 1.534 2,500 128 19, 581 2048/ 6 /25
FHMS K058 X1 10 0.907268 8, 522 148 22,475 2026/ 8 /25
FHMS K094 X1 10 0.877674 988 36 5,601 2029/ 6 /25
FHMS K095 XAM 10 1. 240816 6, 200 340 51,726 2029/ 6 /25
FHMS K101 X1 IO 0. 83356 1,184 44 6,710 2029/10/25
FHR 3621 SB I0 0. 79688 16 1 222 2040/ 1 /15
FHR 4239 10 3.5 17 0. 47859 72 2027/ 6 /15
FHR 4298 PI 10 4.0 18 0. 35549 53 2043/ 4 /15
FHR 4310 SA 10 0.51688 33 2 427 2044/ 2 /15
FHR 4415 10 0. 038367 433 24 3,713 2041/ 4 /15
FHR 4980 KI 10 4.5 440 101 15, 364 2050/ 6 /25
FHR 5085 NI 10 2.0 329 39 5,999 2051/ 3 /25
FHR 5118 NI 10 2.0 758 97 14, 787 2051/ 2 /25
FHR 5140 NI 10 2.5 171 23 3, 642 2049/ 5 /25
FHR 5293 10 2.0 925 114 17, 306 2051/ 3 /25
FHR 5377 10 2.5 879 114 17, 330 2051/12/25
FHRR RO07 ZA 6.0 11 11 1,719 2036/ 5 /15
FHS 328 S4 10 0. 0665 113 7 1,092 2038/ 2 /15
FNA 2015-M8 X2 10 0. 05909 18, 226 4 676 2048/5/5
FNMA #843997 6.913 3 3 518 2035/11/ 1
FNMA #934648 7.0 0. 68297 0. 70882 107 2038/11/ 1
FNMA #995072 5.5 3 3 489 2038/8/1
FNMA #AEO758 7.0 11 12 1, 860 2039/2/1
FNMA #AM8S674 10 2.81 40 38 5,911 2025/ 4/ 1
FNMA #AS8623 3.0 253 220 33, 489 2047/ 1/ 1
FNMA #BD2455 3.0 717 625 94, 966 2047/ 1/ 1
FNMA #BD8104 3.0 73 63 9,676 2046/10/ 1
FNMA #BF0133 4.0 33 30 4, 694 2056/ 8/ 1
FNMA #BF0561 3.0 177 146 22, 305 2061/9/1
FNMA #BF0646 2.5 459 362 55,074 2062/6/ 1
FNMA #BR5566 2.0 76 60 9, 156 2051/3/1
FNMA #BR7745 2.0 71 56 8, 598 2051/4/1
FNMA #BU1118 2.5 76 63 9, 627 2051/10/ 1
FNMA #BV0178 3.0 512 447 67, 859 2052/1/1
FNMA #BV5395 3.5 76 69 10, 521 2052/4/1
FNMA #CA2472 4.0 27 25 3,903 2048/10/ 1
FNMA #CA7422 2.0 683 571 86, 695 2040/10/ 1
FNMA #CB0100 2.5 76 66 10, 026 2041/4/1
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FEERMES: | FNMA #CBO101 2.5 74 64 9,778 | 2041/4/1
(Bx< @A) | FNMA #CB2113 2.5 166 143 21,793 | 2041/11/1
FNMA #CB3272 4.0 85 79 12,034 | 2052/4/1
FNMA #CB4103 5.0 85 85 12,912 2052/7/1
FNMA #CB5497 6.5 86 89 13, 581 2053/1/1
FNMA #CB6753 6.0 93 94 14,390 | 2053/7/1
FNMA #CB7114 5.5 95 95 14,453 | 2053/9/1
FNMA #CB8226 6.5 99 101 15,472 2054/3/1
FNMA #FM3049 4.0 7 72 11,080 | 2044/4/1
FNMA #FM3158 4.0 68 64 9,758 | 2048/11/1
FNMA #FM3542 4.0 35 33 5,011 2049/5/1
FNMA #FM5660 4.5 238 230 34,943 | 2049/8/1
FNMA #FM6448 2.0 240 190 28,912 | 2051/3/1
FNMA #FM7623 2.5 735 609 92,463 | 2051/6/1
FNMA #FM7673 2.5 1563 127 19,319 | 2051/6/1
FNMA #FM7786 4.0 98 92 14,025 | 2049/1/1
FNMA #FM9195 2.5 81 67 10,248 | 2051/10/ 1
FNMA #FM9696 2.5 488 401 60,900 | 2051/12/1
FNMA #FS0735 3.0 155 133 20,299 | 2052/1/1
FNMA #FS0751 3.0 84 71 10,922 | 2052/3/1
FNMA #FS0752 3.0 160 136 20,755 | 2052/3/1
FNMA #FS0995 2.5 84 72 10,966 | 2042/3/1
FNMA #FS1227 3.0 86 74 11,294 | 2052/4/1
FNMA #FS2078 3.5 446 396 60,119 | 2052/6/1
FNMA #FS2296 3.5 496 441 67,039 | 2052/1/1
FNMA #FS3162 2.5 182 150 22,784 | 2052/4/1
FNMA #FS3672 5.5 94 94 14,369 | 2053/2/1
FNMA #FS3744 2.0 371 292 44,385 | 2051/7/1
FNMA #FS3803 5.5 468 465 70,601 2053/1/1
FNMA #FS4132 6.0 93 94 14, 351 2053/3/1
FNMA #FS4269 2.0 93 74 11,295 | 2051/10/ 1
FNMA #FS4524 5.0 94 91 13,954 | 2053/5/1
FNMA #FS4533 2.5 90 74 11,303 | 2052/3/1
FNMA #FS5059 3.5 184 167 25,394 | 2048/11/1
FNMA #FS5191 2.0 189 156 23,709 | 2042/8/1
FNMA #FS5772 5.0 190 185 28,120 | 2053/6/1
FNMA #FS7170 2.0 98 81 12,427 | 2042/8/1
FNMA #FS7180 2.0 98 81 12,329 | 2042/5/1
FNMA #FS7624 6.5 99 102 15,585 | 2054/3/1
FNMA #MA2523 3.0 128 117 17,865 | 2036/2/1
FNMA #MA2579 3.0 88 81 12, 331 2036/4 /1
FNMA #MA4586 2.0 86 71 10,896 | 2042/4/1
FNMA #MA4587 2.5 86 73 11,223 | 2042/4/1
FNMA #MA4632 3.0 88 78 11, 851 2042/ 6/ 1
FNMA #MA4643 3.0 261 231 35,068 | 2042/5/1
FNMA #MA4701 4.5 89 84 12,836 | 2052/8/1
FNR 2011-87 SG 10 1. 11513 5 0. 11706 17| 2040/4 /25
FNR 2012-101 AT IO 3.0 17 0.273 41| 2027/6/25
FNR 2012-28 B 6.5 0. 62548 0.63576 96 | 2039/6/25
FNR 2012-51 B 7.0 8 9 1,446 | 2042/5/25
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R ki FNR 2012-74 SA 10 1.21513 15 0. 93232 141 2042/ 3 /25
(Fx< 4x@if5) | FNR 2013-14 IG 10 4.0 40 7 1,123 2043/ 3 /25
FNR 2013-9 BC 6.5 7 7 1, 152 2042/ 7 /25
FNR 2013-9 CB 5.5 19 20 3, 055 2042/ 4 /25
FNR 2014-47 AT 10 0. 22054 7 3 527 2044/ 8 /25
FNR 2020-37 IM 10 4.0 597 118 17, 936 2050/ 6 /25
FNS 409 C18 10 4.0 28 5 822 2042/ 4 /25
FNS 409 C2 10 3.0 17 0. 5238 79 2027/ 4 /25
FR 7M2846 3.5 16 15 2,301 2047/3/ 1
FRESR 2017-SR0O1 A3 3.089 244 228 34, 734 2027/11/25
GCAT 2024-INV1 1A2 5.5 257 251 38, 191 2054/ 1 /25
GNMA #733600 5.0 13 13 2,024 2040/ 4 /15
GNMA #AB2892 3.0 79 70 10, 755 2042/ 9 /15
GNMA2 #4617 4.5 4 663 2040/ 1 /20
GNMA2 #4696 4.5 8 8 1, 225 2040/ 5/ 1
GNMA2 #4772 5.0 22 22 3,401 2040/ 8/ 1
GNMA2 #4804 6.0 12 12 1,901 2040/ 9 /20
GNMA2 #4928 6.0 2 2 406 2041/ 1 /20
GNMA2 #5016 4.0 1 1 273 2041/ 4 /20
GNMA2 #5054 4.0 1 1 264 2041/ 5 /20
GNMA2 #5240 6.0 7 7 1, 153 2041/11/20
GNMA2 #783368 4.5 10 10 1,526 2041/ 7 /20
GNMA2 #784894 3.5 96 87 13, 299 2048/ 2 /20
GNMA2 #785558 2.5 389 326 49, 540 2051/ 7 /20
GNMA2 #785565 2.5 79 65 9, 998 2051/ 6 /20
GNMA2 #785568 2.5 78 65 9, 968 2051/ 8 /20
GNMA2 #785663 2.5 80 66 10, 124 2051/10/20
GNMA2 #785667 2.5 81 67 10, 298 2051/10/20
GNMA2 #785762 2.5 84 70 10, 675 2051/11/20
GNMA2 #785789 2.5 164 136 20, 769 2051/12/20
GNMA2 #785791 2.5 572 478 72,647 2051/12/20
GNMA2 #785821 2.5 85 70 10, 745 2051/12/20
GNMA2 #786150 3.0 87 75 11, 468 2052/ 3 /20
GNMA2 #786335 4.5 90 86 13, 106 2052/ 9 /20
GNMA2 #786535 5.5 94 94 14, 404 2053/ 2 /20
GNMA2 #786835 5.5 97 97 14, 833 2053/ 8 /20
GNMA2 #786843 3.0 94 81 12, 386 2052/ 3 /20
GNMA2 #786963 6.0 94 95 14, 545 2053/ 9 /20
GNMA2 #787228 6.0 196 199 30, 325 2054/ 1 /20
GNMA2 #787236 6.5 199 204 31,029 2054/ 1 /20
GNMA2 #787259 2.0 98 78 11, 934 2051/ 2 /20
GNMA2 #MA2678 3.5 37 33 5,157 2045/ 3 /20
GNMA2 #MA3375 3.0 28 25 3, 890 2046/ 1 /20
GNMA2 #MA3521 3.5 48 44 6, 787 2046/ 3 /20
GNMA2 #MA3597 3.5 13 11 1,815 2046/ 4 /20
GNMA2 #MA3736 3.5 13 12 1,874 2046/ 6 /20
GNMA2 #MA3873 3.0 109 96 14, 683 2046/ 8 /20
GNMA2 #MA3937 3.5 44 40 6,221 2046/ 9 /20
GNMA2 #MA4261 3.0 19 17 2,612 2047/ 2 /20
GNMA2 #MA4838 4.0 225 213 32, 346 2047/11/20
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ﬁ&%{}i‘% GNMA2 #MA4899 3.0 133 117 17, 900 2047/12/20
(< 4:f05) | GNMA2 #MA4901 4.0 105 99 15, 058 2047/12/20
GNMA2 #MA5078 4.0 88 83 12, 636 2048/ 3 /20
GNMA2 #MA5138 4.5 27 26 4,059 2048/ 4 /20
GNMA2 #MA5265 4.5 102 98 15, 000 2048/ 6 /20
GNMA2 #MA5594 3.5 77 70 10, 673 2048/11/20
GNMA2 #MA5597 5.0 14 14 2,163 2048/11/20
GNMA2 #MA5711 4.5 308 297 45, 165 2049/ 1 /20
GNMA2 #MA5712 5.0 13 13 2,089 2049/ 1 /20
GNMA2 #MA5818 4.5 71 69 10, 480 2049/ 3 /20
GNMA2 #MAS877 4.5 52 51 7,763 2049/ 4 /20
GNMA2 #MA6287 5.0 15 15 2,327 2049/11/20
GNMA2 #MA6413 5.0 17 17 2,625 2050/ 1 /20
GNMA2 #MA6930 2.0 256 207 31, 563 2050/10/20
GNMA2 #MA7135 2.0 136 110 16, 767 2051/ 1 /20
GNMA2 #MA7192 2.0 1,317 1, 065 161, 718 2051/ 2 /20
GNMA2 #MA7312 2.5 339 286 43, 424 2051/ 4 /20
GNMA2 #MA7533 2.0 78 63 9, 656 2051/ 8 /20
GNMA2 #MA7590 3.0 295 258 39, 199 2051/ 9 /20
GNMA2 #MA7650 3.0 76 66 10, 159 2051/10/20
GNMA2 #MA7706 3.0 79 69 10, 570 2051/11/20
GNMA2 #MA7768 3.0 186 163 24,761 2051/12/20
GNMA2 #MAT7883 3.5 171 154 23,407 2052/ 2 /20
GNMA2 #MAT7989 3.5 176 159 24, 161 2052/ 4 /20
GNMA2 #MAS046 4.5 88 84 12, 786 2052/ 5 /20
GNMA2 #MAS202 5.0 625 613 93, 069 2052/ 8 /20
GNMA2 #MAS268 4.5 91 87 13, 253 2052/ 9 /20
GNMA2 #MAS428 5.0 184 180 27, 351 2052/11/20
GNMA2 #MA8429 5.5 89 89 13, 619 2052/11/20
GNMA2 #MAS487 3.5 93 84 12,761 2052/12/20
GNMA2 #MA8490 5.0 276 270 41, 118 2052/12/20
GNMA2 #MAS569 5.0 186 182 27, 744 2053/1 /20
GNMA2 #MAS725 5.0 94 92 14, 067 2053/ 3 /20
GNMA2 #MAS796 3.0 90 78 11, 957 2053/ 4 /20
GNMA2 #MA8801 5.5 373 372 56, 577 2053/ 4 /20
GNMA2 #MA8879 5.5 95 94 14, 418 2053/ 5 /20
GNR 2011-H03 FA 5. 9444 46 46 7, 055 2061/ 1 /20
GNR 2011-HO05 FB 5. 94443 112 112 17, 029 2060/12/20
GNR 2011-H06 FA 5. 89443 53 53 8, 141 2061/ 2 /20
GNR 2011-HO8 FD 5. 94443 47 47 7,179 2061/ 2 /20
GNR 2011-H09 AF 5. 94443 10 10 1,525 2061/ 3 /20
GNR 2013-107 AD 2.83342 108 96 14, 608 2047/11/16
GNR 2013-69 AI 10 3.5 50 7 1, 198 2043/ 5 /20
GNR 2014-135 10 0. 41465 876 17 2,602 2056/ 1 /17
GNR 2014-176 10 4.0 178 35 5,373 2044/11/20
GNR 2016-135 SB 10 0. 656885 237 30 4,629 2046/10/16
GNR 2020-160 YI IO 2.5 821 110 16, 754 2050/10/20
GNR 2021-115 MI IO 2.5 150 15 2,394 2051/ 5 /20
GNR 2021-188 PA 2.0 342 278 42, 328 2051/10/20
GNR 2021-223 P 2.0 164 141 21, 462 2051/ 6 /20
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R ki GNR 2021-77 LC 1. 25 116 90 13,724 2050/ 7 /20
(Fx< 4fifE) | GNR 2022-189 PT 2.5 92 75 11, 444 2051/10/20
GNR 2022-3 B 1.85 100 48 7,412 2061/ 2 /16
GNR 2023-92 AH 2.0 199 153 23, 260 2064/ 6 /16
GSMS 2018-SRP5 A 7.173 445 298 45, 266 2031/9/15
GWOLF 2015-1A A1R 6. 74628 196 197 29,907 2031/ 1 /27
HERTZ 2021-2A A 1.68 270 245 37,332 2027/12/27
HERTZ 2023-3A C 7.26 350 357 54,210 2028/ 2 /25
INABS 2005-D AI2 4.22034 193 191 29, 026 2036/ 3 /25
JPMBB 2015-C31 B 4.623617 130 115 17,491 2048/ 8 /15
JPMCC 2015-FL7 D 9.193 298 258 39, 188 2028/ 5 /15
JPMCC 2016-]JP2 A4 2.8218 120 112 17, 086 2049/ 8 /15
JPMMT 2018-5 Al 3.5 14 12 1, 858 2048/10/25
MED 2021-MDLN F 9. 43948 199 198 30, 158 2038/11/15
MILEAGE PLUS HLDINGS LLC 6.5 71 71 10, 896 2027/ 6 /20
MSBAM 2016-C30 A4 2.6 149 141 21,518 2049/ 9 /15
MSM 2006-8AR 1A2 5. 58389 62 12 1, 840 2036/ 6 /25
MSWF 2023-2 A5 6.014 150 158 24, 081 2056/12/15
MTN 2022-LPFL A 6. 7269 220 216 32,907 2039/ 3 /15
NEUB 2018-29A Al 6.70118 256 257 39,072 2031/10/19
NEUB 2020-39A AIR 6. 84898 160 160 24, 397 2038/ 4 /20
NJ 2023-GSP A 6. 480758 120 124 18, 920 2029/1/6
NRTH 2024-PARK A 6.9413 170 170 25, 806 2041/ 3 /15
NRZT 2014-2A A3 3.75 130 121 18, 404 2054/ 5 /25
NRZT 2019-2A Al 4.25 329 314 47, 734 2057/12/25
NRZT 2024-NQM1 Al 6.129 247 246 37, 451 2064/ 3 /25
NSLT 2021-CA AFX 1.32 303 274 41,701 2062/ 4 /20
OAKCL 2022-2A A1R 6. 86399 260 260 39, 499 2033/ 7 /15
OAKCL 2024-25A A 6. 85391 210 210 31,967 2037/ 4 /20
0BX 2021-NQM2 Al 1. 101 120 95 14, 499 2061/ 5 /25
0BX 2021-NQM3 Al 1. 054 139 107 16, 269 2061/ 7 /25
0BX 2023-NQM7 Al 6. 844 269 271 41, 261 2063/ 4 /25
0CT21 2014-1A AAR3 6. 56814 300 300 45, 599 2031/ 2 /14
0CT66 2022-1A A1R 7.07568 260 261 39, 686 2036/11/16
OR 2020-3A AlL 7.37942 260 259 39, 448 2032/ 4 /20
OR 2020-3A AR 1.0 320 320 48, 576 2036/ 4 /20
PARPK 2021-1A A 6. 65942 110 110 16, 721 2034/ 7 /20
PRIME 2005-5 1A3 8.0 7 6 912 2034/ 7 /25
PRPM 2024-RCF1 Al 4.0 266 253 38, 465 2054/ 1 /25
QB8975 2.0 85 67 10, 303 2051/3/1
QB9087 2.0 68 b4 8, 259 2051/2/1
QC0160 2.0 61 49 7,441 2051/3/1
QCO161 2.0 75 59 9,075 2051/3/1
QC0883 2.0 212 169 25,722 2051/4/1
RA6135 2.5 81 67 10, 264 2051/10/ 1
RA7096 3.5 116 103 15, 650 2052/ 4/ 1
RA8694 5.0 561 550 83, 551 2063/4/1
RAD 2023-22A Al 7.2023 250 251 38, 252 2037/1/20
RAMC 2004-2 AV3 6. 40389 80 68 10, 396 2034/ 7 /25
RBO714 2.0 83 68 10, 466 2041/12/ 1
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ﬁ&%{}i‘% RB5071 2.0 118 98 15,001 2040/9/ 1
(&< &ffE) | RB5084 1.5 71 57 8, 787 2040/11/ 1
RB5095 2.0 69 57 8, 785 2041/1/1
RB5121 2.0 79 66 10, 023 2041/8/ 1
RB5125 2.0 160 132 20, 123 2041/8/ 1
RB5138 2.0 82 68 10, 402 2041/12/ 1
RB5145 2.0 169 140 21, 342 2042/ 2/ 1
RB5154 2.5 173 148 22,577 2042/4/ 1
RJ0954 6.5 99 102 15, 584 2054/ 2/ 1
SAIL 2003-BC12 2A 6.16389 194 186 28, 308 2033/11/25
SAIL 2004-7 A8 6. 64389 129 130 19, 860 2034/ 8 /25
SASC 2006-ARS1 Al 5. 66389 1,136 21 3,323 2036/ 2 /25
SBAP 2019-20D 1 2.98 104 94 14, 322 2039/4/1
SBAP 2019-25G 1 2.69 162 140 21,312 2044/ 7/ 1
SC0093 2.0 135 113 17, 235 2040/10/ 1
SC0160 2.0 152 127 19, 298 2041/ 7/ 1
SC0188 2.0 78 65 9, 941 2041/9/1
SC0206 2.0 79 66 10, 070 2041/11/ 1
SC0269 2.0 84 70 10, 683 2042/ 1/ 1
SC0384 2.0 93 77 11, 749 2042/ 4/ 1
SCRT 2024-1 MT 3.0 99 82 12, 453 2063/11/26
SD0857 2.5 174 143 21, 855 2052/1/1
SD0958 3.5 83 75 11, 387 2052/4/1
SD1218 4.0 323 301 45, 840 2049/ 7/ 1
SD1283 4.0 82 76 11, 586 2051/8/1
SD1775 4.5 91 86 13,174 2052/11/ 1
SD1936 3.5 91 81 12, 360 2052/6/ 1
SD2384 6.5 165 170 25,917 2053/2/1
SD2395 5.0 88 86 13,116 2053/1/1
SD2567 4.5 569 540 82,093 2052/9/1
SD2756 5.5 90 90 13, 785 2053/5/ 1
SD2856 5.5 467 463 70, 367 2053/5/ 1
SD3094 2.5 686 563 85, 464 2052/5/ 1
SD3171 5.5 93 92 14, 031 2053/6/ 1
SD3382 5.0 95 92 14, 116 2053/6/ 1
SD3475 5.5 94 94 14, 303 2053/8/1
SD3493 2.5 284 235 35,701 2052/5/ 1
SD3553 6.0 1, 045 1, 054 160, 029 2053/ 7/ 1
SD3737 6.0 98 99 15, 096 2053/9/1
SD7521 2.5 63 52 8,009 2050/ 7/ 1
SD7554 2.5 258 214 32,528 2052/ 4/ 1
SD7555 3.0 261 225 34, 289 2052/8/ 1
SD7560 4.0 91 84 12, 902 2053/2/1
S12076 2.0 764 602 91,411 2050/ 9/ 1
SMB 2015-C R — 1 501 76, 101 2046/ 9 /18
STACR 2021-DNA6 B1 8. 72039 290 299 45, 537 2041/10/25
STACR 2022-DNA2 M1B 7.72039 290 295 44, 847 2042/ 2 /25
STACR 2023-DNA2 M1A 7.42039 248 253 38, 424 2043/ 4 /25
SYMP 2023-40A Al 6. 9841 210 210 31,958 2034/ 1 /14
THE 2023-MIC A 8. 731511 140 149 22,654 2038/12/ 5
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ﬁ&%{}i‘% TMCL 2020-2A A 2.1 158 143 21, 803 2045/ 9 /20
(&< &ffE) | TRNTS 2023-25A Al 7.18128 100 100 15, 302 2037/1/23
VERUS 2024-INV1 A3 6.47 250 249 37,928 2069/ 3 /25
VOYA 2017-3A AIR 6.61942 270 269 40, 925 2034/ 4 /20
WBOX 2020-2A AIR 6.80019 150 150 22, 780 2034/10/24
WBOX 2021-3A Al 6. 7956 200 200 30, 384 2034/10/15
WFCM 2014-LC18 AS 3.808 190 185 28, 202 2047/12/15
WFCM 2016-C34 A4 3. 096 140 133 20, 234 2049/ 6 /15
WFCM 2016-C36 A4 3. 065 220 206 31, 299 2059/11/15
WFCM 2016-C37 A4 3.525 155 149 22,703 2049/12/15
WFRBS 2014-C24 C 4.29 230 208 31, 659 2047/11/15
WLLMN 2021-1A A 6. 6756 120 120 18, 223 2034/ 7 /15
7A2489 3.5 103 96 14, 619 2038/1/1
7M4698 3.5 92 83 12, 720 2047/11/ 1
784747 3.5 86 77 11, 803 2047/12/ 1
ﬁ&%{}i‘% FNMA 30YR MAY FWD 3.0 600 511 77,611 2052/5/1
(EEETBA) | FNMA 30YR MAY FWD 4.5 300 283 43, 043 2052/5/1
FNMA 30YR MAY FWD 4.0 300 275 41, 823 2052/5/1
FNMA 30YR MAY FWD 5.0 400 387 58, 875 2052/5/1
FNMA 30YR MAY FWD 5.5 100 98 15, 027 2052/5/1
GNMA II 30YR APR FWD 3.0 100 87 13, 246 2052/4/1
GNMA IT 30YR APRIL FWD 4.0 400 371 56, 370 2052/4/1
GN TI30YR APRIL FWD 4.5 200 190 28, 948 2052/4/1
GN TI30YR APRIL FWD 5.0 700 684 103, 948 2052/4/1
GN TI30YR APRIL FWD 5.5 500 498 75, 704 2052/4/1
GN TI30YR APRIL FWD 6.0 100 101 15, 332 2052/4/1
GN TI30YR APRIL FWD 6.5 100 101 15, 460 2052/4/1
ESE 4SS | 3M COMPANY 2.375 80 69 10, 547 2029/ 8 /26
(EOEEEAEE) | 3M COMPANY 3.7 20 14 2,206 2050/ 4 /15
ABBOTT LABORATORIES 4.75 90 87 13, 283 2036/11/30
ABBVIE INC 2.6 100 98 14, 910 2024/11/21
ABBVIE INC 4.8 90 89 13, 591 2029/ 3 /15
ABBVIE INC 3.2 60 54 8, 330 2029/11/21
ABBVIE INC 4.95 40 39 6, 042 2031/ 3/15
ABBVIE INC 5.05 50 49 7, 555 2034/ 3 /15
ABBVIE INC 4.875 60 55 8, 442 2048/11/14
ABBVIE INC 4. 25 270 227 34, 460 2049/11/21
AERCAP IRELAND CAP/GLOBA 2.45 940 873 132, 538 2026/10/29
AIR LEASE CORP 5.3 90 89 13, 589 2028/ 2/ 1
ALTRIA GROUP INC 2.45 90 72 10, 964 2032/2/4
ALTRIA GROUP INC 6. 875 110 118 17,943 2033/11/ 1
ALTRIA GROUP INC 5.8 120 119 18, 147 2039/ 2 /14
ALTRIA GROUP INC 3. 875 30 21 3,319 2046/ 9 /16
ALTRIA GROUP INC 5.95 120 118 17, 990 2049/ 2 /14
AMAZON. COM INC 3. 875 90 79 12, 097 2037/ 8 /22
AMAZON. COM INC 4.95 160 155 23,676 2044/12/ 5
AMAZON. COM INC 2.5 40 24 3,752 2050/6/3
AMAZON. COM INC 3.1 160 111 16, 898 2051/ 5/12
AMAZON. COM INC 4.25 20 16 2, 566 2057/ 8 /22
AMERICAN AIRLINES INC 8.5 50 52 7,943 2029/ 5 /15
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ANGLO AMERICAN CAPITAL 4.75 270 263 40, 009 2027/ 4 /10
ANHEUSER-BUSCH 4.0 30 29 4, 427 2028/ 4 /13
ANHEUSER-BUSCH 4.75 10 9 1,508 2029/ 1 /23
ANHEUSER-BUSCH 4.35 50 44 6, 747 2040/6/ 1
ANHEUSER-BUSCH 4.9 50 46 7, 036 2046/ 2/ 1
ANHEUSER-BUSCH 5.55 50 50 7,721 2049/ 1 /23
ANTHEM INC 4.1 190 175 26, 644 2032/ 5/15
ANTHEM INC 4.55 20 16 2,579 2052/ 5 /15
AON NORTH AMERICA INC 5.45 160 159 24, 270 2034/3/ 1
AT&T INC 2.55 10 7 1, 196 2033/12/ 1
AT&T INC 5.35 10 9 1,452 2040/9/ 1
AT&T INC 3.5 110 75 11, 399 2053/9/15
AT&T INC 3.55 129 87 13, 241 2055/ 9 /15
AT&T INC 3.65 20 13 2,035 2059/ 9 /15
BANK OF AMERICA CORP 4. 25 1, 190 1,162 176, 480 2026/10/22
BANK OF AMERICA CORP FRN 2.572 90 73 11, 203 2032/10/20
BANK OF AMERICA CORP FRN 2.972 820 688 104, 445 2033/2/4
BANK OF AMERICA CORP FRN 4. 083 110 87 13, 252 2051/ 3 /20
BANK OF AMERICA FRN 3. 593 410 388 58,914 2028/ 7 /21
BANK OF MONTREAL FRN 3. 803 100 93 14, 129 2032/12/15
BANK OF NOVA SCOTIA FRN 4. 588 60 53 8, 191 2037/5/4
BARRICK NA FINANCE LLC 5.7 110 110 16, 802 2041/ 5 /30
BAT CAPITAL CORP 3.557 59 55 8, 469 2027/ 8 /15
BAT CAPITAL CORP 4.54 50 37 5,716 2047/ 8 /15
BECTON DICKINSON AND CO 4. 685 89 78 11, 934 2044/12/15
BERKSHIRE HATHAWAY ENERG 3.7 70 64 9, 866 2030/ 7 /15
BERKSHIRE HATHAWAY FIN 4.25 70 60 9, 231 2049/ 1 /15
BNP PARIBAS 4. 625 400 388 59, 025 2027/ 3 /13
BNP PARIBAS FRN 5.894 400 412 62, 602 2034/12/ 5
BOEING CO 2.196 80 74 11, 363 2026/ 2/ 4
BOEING CO 5.15 30 28 4, 357 2030/5/ 1
BOEING CO 3.25 110 84 12, 836 2035/2/1
BOEING CO 3.55 70 51 7,830 2038/3/1
BOEING CO 3.75 10 6 1,019 2050/ 2/ 1
BP CAPITAL MARKETS AMERI 3.633 70 65 9, 930 2030/4/6
BP CAPITAL MARKETS AMERI 3.0 180 119 18, 084 2050/ 2 /24
BRISTOL-MYERS SQUIBB CO 5.1 50 49 7,583 2031/ 2 /22
BRISTOL-MYERS SQUIBB CO 5.2 120 120 18, 241 2034/ 2 /22
BRISTOL-MYERS SQUIBB CO 5.55 20 19 3,032 2054/ 2 /22
BRISTOL-MYERS SQUIBB CO 5.65 20 19 3,026 2064/ 2 /22
BROADCOM INC-144A 351115 3. 137 170 135 20, 522 2035/11/15
BURLINGTN NORTH SANTA FE 4.55 10 8 1, 344 2044/ 9/ 1
BURLINGTN NORTH SANTA FE 2. 875 10 6 966 2052/ 6 /15
CAESARS ENTERTAIN INC 7.0 20 20 3, 100 2030/ 2 /15
CAMERON LNG LLC 3. 302 90 73 11, 225 2035/1/15
CANADIAN PACIFIC RAILWAY 3.1 50 33 5,074 2051/12/ 2
CARRIER GLOBAL CORP 3.577 10 7 1,101 2050/4/5
CCO HLDGS LLC/CAP CORP 4.5 400 314 47, 750 2032/5/ 1
CHARLES SCHWAB CORP 5.875 130 131 20, 019 2026/ 8 /24
CHARLES SCHWAB CORP FRN 6.136 30 30 4,691 2034/ 8 /24
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CHARTER COMM OPT LLC/CAP 4. 908 80 78 11,984 2025/ 7 /23
CHARTER COMM OPT LLC/CAP 3.75 190 175 26, 659 2028/ 2 /15
CHARTER COMM OPT LLC/CAP 4.4 210 183 27, 805 2033/4/1
CHARTER COMM OPT LLC/CAP 5.375 10 8 1,294 2038/4/1
CHARTER COMM OPT LLC/CAP 3.5 70 45 6, 935 2042/ 3/ 1
CHARTER COMM OPT LLC/CAP 5.75 10 8 1, 251 2048/ 4/ 1
CHARTER COMM OPT LLC/CAP 4.8 150 108 16, 441 2050/ 3/ 1
CHARTER COMM OPT LLC/CAP 5.5 30 22 3, 489 2063/4/1
CHEVRON CORP 3.078 30 20 3,163 2050/ 5 /11
CIGNA CORP 4. 375 210 203 30, 935 2028/10/15
CIGNA CORP 4.8 120 110 16, 806 2038/ 8 /15
CIGNA CORP 4.9 40 35 5,390 2048/12/15
CITIGROUP INC 5.5 200 199 30, 333 2025/ 9 /13
CITIGROUP INC 4. 45 430 417 63, 359 2027/ 9 /29
CITIGROUP INC 8.125 36 45 6, 863 2039/ 7 /15
CITIGROUP INC 5.3 18 17 2,599 2044/ 5/ 6
CITIGROUP INC 4.75 30 26 3, 968 2046/ 5 /18
CITIGROUP INC FRN 4. 412 70 66 10, 043 2031/ 3 /31
CITIGROUP INC FRN 2.52 160 129 19, 686 2032/11/ 3
CITIGROUP INC FRN 3.785 660 582 88, 489 2033/ 3 /17
COMCAST CORP 4. 15 40 38 5,879 2028/10/15
COMCAST CORP 3.4 110 100 15, 302 2030/ 4/ 1
COMCAST CORP 4.2 240 220 33, 436 2034/ 8 /15
COMCAST CORP 3.25 30 22 3, 486 2039/11/ 1
COMCAST CORP 3.75 30 24 3,693 2040/ 4/ 1
COMCAST CORP 3.4 20 14 2,200 2046/ 7 /15
COMCAST CORP 4.0 80 63 9, 594 2047/ 8 /15
COMCAST CORP 4.0 40 31 4,791 2048/ 3/ 1
COMCAST CORP 3.999 10 7 1,188 2049/11/ 1
COMCAST CORP 3.45 50 35 5, 388 2050/ 2/ 1
COMCAST CORP 2.8 190 117 17, 877 2051/1/15
CON EDISON CO OF NY INC 3.35 110 100 15, 259 2030/4/1
CON EDISON CO OF NY INC 3.95 30 23 3, 596 2050/ 4/ 1
CONSTELLATION BRANDS INC 4. 35 90 87 13, 339 2027/5/9
COTERRA ENERGY INC-144A 3.9 370 355 53,932 2027/5/15
COTERRA ENERGY INC-144A 4. 375 70 66 10, 157 2029/ 3 /15
CREDIT SUISSE GROUP  FRN 4. 194 360 331 50, 356 2031/4/1
CREDIT SUISSE NEW YORK 5.0 500 493 74,932 2027/7/9
CVS HEALTH CORP 3. 625 40 38 5, 823 2027/ 4/ 1
CVS HEALTH CORP 4.3 40 38 5,890 2028/ 3 /25
CVS HEALTH CORP 3.75 70 64 9, 806 2030/ 4/ 1
CVS HEALTH CORP 1. 875 10 8 1,221 2031/ 2 /28
CVS HEALTH CORP 2.125 30 24 3,673 2031/9/15
CVS HEALTH CORP 4,125 70 b7 8,736 2040/ 4 /1
CVS HEALTH CORP 5.125 120 107 16, 356 2045/ 7 /20
CVS HEALTH CORP 5.05 270 237 36, 069 2048/ 3 /25
DEVON ENERGY CORPORATION 5.6 110 104 15, 847 2041/ 7 /15
DEVON ENERGY CORPORATION 4.75 20 17 2,596 2042/ 5 /15
DEVON ENERGY CORPORATION 5.0 270 234 35, 660 2045/ 6 /15
DIAMONDBACK ENERGY INC 3.5 140 128 19, 566 2029/12/ 1
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DP WORLD LTD 5. 625 200 188 28, 609 2048/ 9 /25
EATON CORP 4.15 20 17 2,610 2042/11/ 2
ECOPETROL SA 5. 875 390 288 43, 735 2045/ 5 /28
EL PASO CORPORATION 7.75 20 22 3,421 2032/ 1/15
EL PASO NATURAL GAS 8. 375 30 34 5, 280 2032/6 /15
ELT LILLY & CO 4.7 120 117 17, 856 2034/2/9
ELT LILLY & CO 5.0 10 9 1, 465 2054/ 2/9
ELT LILLY & CO 5.1 100 96 14, 633 2064/ 2/ 9
ENERGY TRANSFER LP 5.55 60 59 9, 035 2034/ 5 /15
ENERGY TRANSFER OPERATNG 2.9 220 213 32,411 2025/ 5 /15
ENERGY TRANSFER OPERATNG 4.95 30 29 4, 488 2028/ 6 /15
ENERGY TRANSFER OPERATNG 3.75 270 246 37, 468 2030/ 5 /15
ENERGY TRANSFER OPERATNG 6.25 40 40 6,115 2049/ 4 /15
ENTERPRISE PRODUCTS FRN 5.375 10 9 1,421 2078/ 2 /15
ENTERPRISE PRODUCTS OPER 4.15 120 116 17,611 2028/10/16
ENTERPRISE PRODUCTS OPER 2.8 340 302 45, 897 2030/ 1 /31
ENTERPRISE PRODUCTS OPER 4. 85 130 126 19, 194 2034/ 1 /31
ENTERPRISE PRODUCTS OPER 6. 65 30 32 4,999 2034/10/15
ENTERPRISE PRODUCTS OPER 3.7 50 37 5,669 2051/ 1/31
ENTERPRISE PRODUCTS OPER 3.95 30 22 3,415 2060/ 1 /31
EOG RESOURCES INC 3.9 100 89 13, 610 2035/4/1
EOG RESOURCES INC 4.95 30 27 4,203 2050/ 4 /15
EQT CORP 6.125 6 6 912 2025/2/ 1
EQT CORP 3.9 150 142 21, 589 2027/10/ 1
EQT CORP 5.0 100 97 14, 807 2029/ 1 /15
EXXON MOBIL CORPORATION 3. 482 50 46 7,084 2030/ 3 /19
EXXON MOBIL CORPORATION 4,327 110 94 14, 339 2050/ 3 /19
FORD MOTOR COMPANY 6.1 90 89 13, 652 2032/ 8 /19
FORD MOTOR CREDIT CO 3. 375 250 240 36, 487 2025/11/13
FORD MOTOR CREDIT CO 7.35 400 423 64, 261 2030/ 3/6
FORD MOTOR CREDIT CO 4.0 200 177 26, 876 2030/11/13
FOX CORP 4.709 20 19 2,975 2029/ 1 /25
FOX CORP 6.5 100 104 15, 883 2033/10/13
FOX CORP 5.476 40 37 5,678 2039/ 1 /25
FREEPORT-MCMORAN INC 5.45 250 234 35, 608 2043/ 3 /15
GENERAL DYNAMICS CORP 4. 25 70 62 9,418 2040/ 4/ 1
GENERAL MOTORS 5.6 80 79 12, 127 2032/10/15
GENERAL MOTORS 6.25 110 109 16, 668 2043/10/ 2
GILEAD SCIENCES INC 4.8 20 18 2,755 2044/ 4/ 1
GILEAD SCIENCES INC 4.75 50 44 6, 816 2046/ 3/ 1
GOLDMAN SACHS GROUP 6.75 110 118 18, 022 2037/10/ 1
GOLDMAN SACHS GROUP  FRN 3.615 10 9 1, 444 2028/ 3 /15
GOLDMAN SACHS GROUP  FRN 4. 223 180 172 26, 190 2029/5/ 1
GOLDMAN SACHS GROUP  FRN 2.65 860 706 107, 293 2032/10/21
GOLDMAN SACHS GROUP  FRN 2.908 30 21 3,195 2042/ 7 /21
GOLDMAN SACHS GROUP INC 4.25 320 314 47,674 2025/10/21
GOLDMAN SACHS GROUP INC 5.15 130 121 18,517 2045/ 5 /22
HALLIBURTON CO 5.0 80 73 11, 138 2045/11/15
HARRIS CORPORATION 5. 054 60 55 8, 381 2045/ 4 /27
HCA INC 4.5 80 78 11, 857 2027/ 2 /15
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W@ AL g% | HILTON DOMESTIC OPERATIN 6. 125 40 40 6,078 | 2032/4/1
(Auf&EAER) | HOME DEPOT INC 3.25 160 141 21,482 | 2032/4/15
HOME DEPOT INC 3.3 40 31 4,753 | 2040/4 /15
HOME DEPOT INC 3.35 40 28 4,330 | 2050/4 /15
HONEYWELL INTERNATIONAL 5.0 120 118 18,035 | 2035/3/1
HSBC HOLDINGS PLC 4.95 200 196 29,883 | 2030/ 3/31
HUMANA INC 2.15 10 7 1,200 | 2032/2/3
HUMANA INC 4.625 20 17 2,587 | 2042/12/1
HUMANA INC 4.8 30 25 3,892 | 2047/3/15
ILFC E-CAP TRUST IT FRN 7.39461 200 158 24,026 | 2065/12/21
INTEL CORP 1.6 40 34 5,288 | 2028/8/12
INTEL CORP 5.125 110 110 16,807 | 2030/2/10
INTEL CORP 4.75 50 43 6,655 | 2050/ 3/25
INTEL CORP 3.05 40 25 3,946 | 2051/8/12
INTESA SANPAOLO SPA 5.71 200 198 30,065 | 2026/1/15
JOHNSON & JOHNSON 3.625 210 182 27,755 | 2037/3/3
JPMORGAN CHASE & CO 4.95 190 176 26,759 | 2045/6/ 1
JPMORGAN CHASE & CO FRN 4.203 170 163 24,750 | 2029/ 7 /23
JPMORGAN CHASE & CO FRN 4.452 110 106 16,169 | 2029/12/5
JPMORGAN CHASE & CO FRN 2.58 30 25 3,806 | 2032/4 /22
KKR GROUP FIN €O IT 5. 50 47 7,211 | 2043/2/1
LAS VEGAS SANDS CORP 3.2 170 168 25,544 | 2024/8/8
LAS VEGAS SANDS CORP 2.9 230 221 33,590 | 2025/6 /25
LAS VEGAS SANDS CORP 3.9 20 18 2,747 | 2029/8/8
LOCKHEED MARTIN CORP 3.9 100 92 14,079 | 2032/6/15
LOCKHEED MARTIN CORP 2.8 70 45 6,844 | 2050/6/15
LOCKHEED MARTIN CORP 5.2 30 28 4,366 | 2064/2/15
LOWES €OS INC 4.5 20 19 2,947 | 2030/4/15
MARS INC 3.2 30 27 4,102 | 2030/4/1
MASTERCARD INC 3.85 20 16 2,436 | 2050/ 3 /26
MCDONALD’ S CORP 4.2 210 170 25,923 | 2050/4/1
MEDLINE BORROWER/MEDL CO 6.25 50 49 7,583 | 2029/4/1
MERCK & CO INC 2.75 110 69 10,559 | 2051/12/10
METLIFE INC 6.4 70 72 10,937 | 2066/12/15
MICRON TECHNOLOGY INC 5.3 50 49 7,559 | 2031/1/15
MICRON TECHNOLOGY INC 5.875 20 20 3,108 | 2033/2/9
MICROSOFT CORP 2.921 15 10 1,557 | 2052/3/17
MONDELEZ INTERNATIONAL 1.5 90 86 13,105 | 2025/5/4
MORGAN STANLEY FRN 2. 699 290 251 38,143 | 2031/1 /22
MORGAN STANLEY FRN 3.622 350 319 48,529 | 2031/4/1
MORGAN STANLEY FRN 2.511 310 253 38,476 | 2032/10/20
MORGAN STANLEY FRN 2.484 20 15 2,382 | 2036/9/16
MPLX LP 4.8 140 137 20,870 | 2029/2/15
MPLX LP 2.65 150 127 19,417 | 2030/8/15
MPLX LP 4.5 80 70 10,638 | 2038/4 /15
MPLX LP 5.5 60 56 8,504 | 2049/2/15
NCL CORP LTD 8.125 50 52 7,969 | 2029/1/15
NIKE INC 3.375 80 58 8,898 | 2050/ 3 /27
NISSAN MOTOR CO 4.345 200 189 28,782 | 2027/9/17
NORTHROP GRUMMAN CORP 3.25 110 103 15,684 | 2028/1/15
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WS | NORTHROP GRUMMAN CORP 5.25 140 134 20,366 | 2050/5/1
(G0#&EAER | OCCIDENTAL PETROLEUM 5.55 290 290 44,135 | 2026/3/15
OCCIDENTAL PETROLEUM 6.6 60 63 9,626 | 2046/3/15
ONEOK INC 5. 55 20 20 3,056 | 2026/11/ 1
ONEOK INC 5.8 30 30 4,661 | 2030/11/1
ONEOK INC 6. 05 100 102 15,627 | 2033/9/1
ONEOK INC 6.625 90 96 14,703 | 2053/9/1
ORACLE CORP 4. 65 190 184 28,050 | 2030/5/6
ORACLE CORP 2.875 70 60 9,133 | 2031/3/25
PETROBRAS GLOBAL FINANCE 5.5 360 288 43,827 | 2051/6/10
PFIZER INC 2.625 40 35 5,357 | 2030/4/1
PFIZER INC 4.4 10 8 1,356 | 2044/5/15
PHILIP MORRIS 4.5 10 8 1,300 | 2042/ 3 /20
PHILIP MORRIS INTL INC 4.875 40 39 6,002 | 2029/2/13
PHILIP MORRIS INTL INC 2.1 30 25 3,830 | 2030/5/1
PHILIP MORRIS INTL INC 5.125 10 9 1,497 | 2031/2/13
PHILIP MORRIS INTL INC 5. 25 30 29 4,467 | 2034/2/13
PIONEER NATURAL RESOURCE 1.125 10 9 1,412 2026/1 /15
PIONEER NATURAL RESOURCE 2.15 90 75 11,396 | 2031/1/15
PNC FINANCIAL SERVIC FRN 5.812 40 40 6,089 | 2026/6 /12
PNC FINANCIAL SERVIC FRN 5. 582 90 90 13,748 | 2029/6 /12
RAYTHEON TECH CORP 2.25 50 42 6,433 | 2030/7/1
REYNOLDS AMERICAN INC 5.85 100 91 13,853 | 2045/8/15
ROGERS COMMUNICATIONS IN 5.3 70 68 10,400 | 2034/2/15
ROYAL BANK OF CANADA 5.15 60 59 8,993 | 2034/2/1
ROYAL CARIBBEAN CRUISES 5.5 130 127 19,372 | 2028/4/1
RTX CORP 6.0 70 72 11,061 | 2031/3/15
RTX CORP 3.03 30 19 2,926 | 2052/3/15
SANTANDER HOLDINGS USA 4.5 40 39 5,966 | 2025/ 7 /17
SHELL INTL FIN 2.75 20 17 2,708 | 2030/4/6
SHELL INTL FIN 4. 55 120 108 16,482 | 2043/8/12
SHELL INTL FIN 4.375 30 26 3,954 | 2045/5/11
SHELL INTL FIN 3.25 70 49 7,492 | 2050/4/6
SOLVENTUM CORP 5.4 100 99 15,105 | 2029/3/1
SOLVENTUM CORP 5. 45 80 78 11,981 | 2031/3/13
SOLVENTUM CORP 5.6 140 138 20,963 | 2034/ 3 /23
SOLVENTUM CORP 5.9 100 96 14,666 | 2054/ 4 /30
SOUTHERN COPPER CORP 5.25 310 289 44,006 | 2042/11/8
SOUTHWESTERN ENERGY CO 4.75 310 284 43,241 | 2032/2/1
SPIRIT LOYALTY KY LTD/IP 8.0 97 74 11,347 | 2025/9/20
SUNOCO LOGISTICS PARTNER 5.3 80 72 10,937 | 2044/4/1
SUZANO AUSTRIA GMBH 3.75 70 60 9,240 | 2031/1/15
SUZANO AUSTRIA GMBH 3.125 190 155 23,603 | 2032/1/15
T-MOBILE USA INC 2.25 40 37 5,738 | 2026/2/15
T-MOBILE USA INC 2.625 160 142 21,642 | 2029/2/15
T-MOBILE USA INC 3.875 230 213 32,395 | 2030/4/15
T-MOBILE USA INC 2.55 30 25 3,833 | 2031/2/15
T-MOBILE USA INC 2.875 360 309 46,977 | 2031/ 2/15
T-MOBILE USA INC 3.5 410 366 55,653 | 2031/4 /15
T-MOBILE USA INC 5.15 50 49 7,454 | 2034/4 /15
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W@ A g% | TARGA RESOURCES CORP 4.2 80 72 10,949 | 2033/2/1
(GUHEEEAER) | TARGA RESOURCES PARTNERS 4.875 100 94 14,414 | 2031/2/1
TEACHERS INSUR & ANNUITY 4.9 30 26 4,084 | 2044/9/15
TECK RESOURCES LIMITED 3.9 30 27 4,162 | 2030/ 7/15
TECK RESOURCES LIMITED 6.0 40 39 5,953 | 2040/8/15
TELEFONICA EMISIONES SAU 5.213 300 269 40,892 | 2047/3/8
TENNESSEE GAS PIPELINE 2.9 140 121 18,454 | 2030/3/1
TEVA PHARMACEUTICALS NE 3.15 510 474 72,042 | 2026/10/ 1
TEVA PHARMACEUTICALS NE 8.125 200 218 33,094 | 2031/9/15
TIME WARNER CABLE INC 6. 55 40 37 5,639 | 2037/5/1
TIME WARNER CABLE INC 7.3 150 148 22,585 | 2038/7/1
TIME WARNER CABLE INC 5. 875 10 8 1,288 | 2040/11/15
TRANSCONT GAS PIPE LINE 7.85 380 393 59,743 | 2026/2/1
TRANSDIGM INC 6.375 40 39 6,067 | 2029/3/1
TRANSDIGM INC 7.125 60 61 9,325 | 2031/12/ 1
TRANSDIGM INC 6.625 20 20 3,043 | 2032/3/1
TRUIST FINANCIAL CORP 6.047 110 111 16,872 | 2027/6/8

UBS GROUP AG FRN 9.25 200 216 32,788 — (%)
UNION PACIFIC CORP-144A 3.839 230 171 25,990 | 2060/ 3 /20
UNITED AIRLINES INC 4.625 320 296 44,932 | 2029/4 /15
UNITED RENTALS NORTH AM 3.875 100 88 13,460 | 2031/2/15
UNITED RENTALS NORTH AM 6.125 190 188 28,657 | 2034/3/15
UNITED TECHNOLOGIES CORP 4.125 30 28 4,377 | 2028/11/16
UNITED TECHNOLOGIES CORP 4.5 120 104 15,901 | 2042/6/1
UNITEDHEALTH GROUP INC 3.875 70 67 10,177 | 2028/12/15
UNITEDHEALTH GROUP INC 2.3 10 8 1,267 | 2031/5/15
UNITEDHEALTH GROUP INC 4.2 260 243 37,009 | 2032/5/15
UNITEDHEALTH GROUP INC 3.7 50 37 5,763 | 2049/8/15
UNITEDHEALTH GROUP INC 2.9 10 6 991 | 2050/5/15
UNITEDHEALTH GROUP INC 3.25 110 76 11,599 | 2051/5/15
UNITEDHEALTH GROUP INC 3.875 10 7 1,132 | 2059/8/15
US BANCORP FRN 2.215 10 9 1,395 | 2028/1 /27
US BANCORP FRN 5. 775 40 40 6,146 | 2029/6 /12
US BANCORP FRN 5.836 20 20 3,055 | 2034/6 /12
VALE OVERSEAS LIMITED 6. 875 326 345 52,442 | 2036/11/21
VERIZON COMMUNICATIONS 2.625 230 217 32,998 | 2026/8 /15
VERIZON COMMUNICATIONS 4.125 20 19 2,961 | 2027/3/16
VERIZON COMMUNICATIONS 3.0 70 66 10,034 | 2027/3/22
VERIZON COMMUNICATIONS 2.1 80 71 10,867 | 2028/ 3/22
VERIZON COMMUNICATIONS 2.55 115 97 14,725 | 2031/3/21
VERIZON COMMUNICATIONS 4.5 130 122 18,582 | 2033/8/10
VERIZON COMMUNICATIONS 4.4 100 92 14,076 | 2034/11/ 1
VERIZON COMMUNICATIONS 5.25 70 69 10,557 | 2037/3/16
VERIZON COMMUNICATIONS 3.4 50 38 5,795 | 2041/ 3 /22
VERIZON COMMUNICATIONS 3.85 140 112 17,036 | 2042/11/ 1
VERIZON COMMUNICATIONS 4.0 50 39 5,968 | 2050/ 3 /22
VISA INC 2.7 100 73 11,109 | 2040/4/15
VISA INC 4.3 170 149 22,692 | 2045/12/14
WALMART INC 1.5 20 17 2,665 | 2028/ 9 /22
WALMART INC 1.8 10 8 1,245 | 2031/9/22
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W@ AL fE % | WALT DISNEY COMPANY 6. 65 50 56 8,599 | 2037/11/15
(40HEENES) | WARNERMEDIA HOLDINGS INC 6.412 30 30 4,554 | 2026/3/15
WASTE CONNECTIONS INC 5.0 70 68 10,368 | 2034/3/1
WEA FINANCE LLC/WESTFIEL 3.75 200 197 29,957 | 2024/ 9 /17
WELLS FARGO & COMPAN FRN 2.188 20 19 2,925 | 2026/4 /30
WELLS FARGO & COMPAN FRN 5.574 180 181 27,488 | 2029/ 7 /25
WELLS FARGO & COMPAN FRN 4.478 40 38 5,780 | 2031/4/4
WELLS FARGO & COMPAN FRN 3.35 410 351 53,416 | 2033/3/2
WELLS FARGO & COMPAN FRN 5.013 830 760 115,435 | 2051/4/4
WELLS FARGO & COMPANY 4. 65 120 102 15,562 | 2044/11/ 4
WELLS FARGO & COMPANY 4.9 40 35 5,352 | 2045/11/17
WELLS FARGO & COMPANY 4.4 40 32 4,929 | 2046/ 6 /14
WELLS FARGO & COMPANY 4.75 30 25 3,897 | 2046/12/ 7
WESTERN MIDSTREAM OPERAT 4.05 1, 250 1,159 176,019 | 2030/2/1
WILLIAMS COS INC 7.5 59 65 9,891 | 2031/1/15
WILLIAMS COS INC 5.15 100 97 14,836 | 2034/3/15
WYETH 5.95 10 10 1,612 | 2037/4/1
YAMANA GOLD INC 4.625 80 76 11,685 | 2027/12/15
7N it 20, 968, 134
A¥ o TAFLay | FAFYay
[Ef# 7% | MEXICAN BONOS DESARR FIX 8.5 8, 470 8,115 74,772 | 2029/ 5 /31
MEXICAN BONOS DESARR FIX 8.5 8,330 7,611 70,131 | 2038/11/18
MEXICAN BONOS DESARR FIX 8.0 34, 530 29, 250 269,509 | 2047/11/ 7
/N it 414, 413
& it 21, 382, 549
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[E & FEZ% AUSTRALTIAN GOVT 2.5 520 472 45, 168 2030/ 5 /21
AUSTRALIAN GOVT 1.0 4, 200 3, 392 324, 266 2030/12/21
AUSTRALIAN GOVT 1.5 1, 500 1,238 118, 423 2031/6 /21
AUSTRALIAN GOVT 1.0 5,000 3,910 373,799 2031/11/21
AUSTRALIAN GOVT 1.25 7,900 6,211 593, 738 2032/ 5 /21
AUSTRALIAN GOVT 1.75 2,300 1, 863 178, 156 2032/11/21
AUSTRALIAN GOVT 4.5 13, 410 13,574 1, 297, 587 2033/4 /21
AUSTRALIAN GOVT 3.75 3, 800 3, 605 344, 634 2034/ 5 /21
AUSTRALTAN GOVT 3.5 6, 700 6, 186 591, 389 2034/12/21
AUSTRALIAN GOVT 2.75 14, 700 12,513 1, 196, 123 2035/ 6 /21
AUSTRALIAN GOVT 3.75 8,900 8, 250 788, 705 2037/ 4 /21
AUSTRALIAN GOVT 3.25 9, 390 8,017 766, 435 2039/ 6 /21
AUSTRALIAN GOVT 2.75 9, 900 7,679 734, 044 2041/ 5 /21
AUSTRALTAN GOVT 3.0 8, 150 6, 184 591, 223 2047/ 3 /21
AUSTRALIAN GOVT 1.75 7,960 4, 355 416, 323 2051/ 6 /21
AUSTRALIAN GOVT 4.75 1, 900 1,920 183, 587 2054/ 6 /21
Hu {5 3F% | AUCKLAND COUNCIL 3.5 500 484 46, 281 2026/3/9
AUCKLAND COUNCIL 2.9 700 644 61, 625 2027/9/16
AUST CAPITAL TERRITORY 3.0 1, 500 1,419 135, 702 2028/ 4 /18
AUST CAPITAL TERRITORY 2.25 1, 000 893 85, 435 2029/ 5 /22
AUST CAPITAL TERRITORY 5.25 900 922 88, 190 2033/10/24
BRITISH COLUMBIA PROV OF 4.25 1, 000 995 95, 204 2024/11/27
KUNTARAHOITUS OYJ 3.5 1, 000 974 93, 133 2026/ 2/ 4
MANITOBA PROVANCE 3.75 500 487 46, 622 2026/6/9
MANITOBA PROVANCE 3.5 1, 500 1, 406 134, 459 2028/ 8 /22
NEW S WALES TREAS CORP 3.0 1, 500 1,426 136, 339 2028/ 3 /20
NEW S WALES TREAS CORP 3.0 4, 840 4, 454 425, 835 2030/ 2 /20
NEW S WALES TREASURY 3.0 6, 500 6,074 580, 630 2029/ 4 /20
NEW S WALES TREASURY 2.0 9, 900 8, 304 793, 825 2031/ 3 /20
NEW S WALES TREASURY 1.5 5,500 4, 287 409, 848 2032/ 2 /20
NEW S WALES TREASURY 2.0 5,300 4,171 398, 775 2033/3/8
NEW S WALES TREASURY 1.75 2,500 1,851 176, 976 2034/ 3 /20
NEW S WALES TREASURY 4.75 2,500 2,433 232, 652 2035/ 2 /20
NORTHERN TERRITORY TREAS 3.5 2,000 1,928 184, 356 2028/ 4 /21
NORTHERN TERRITORY TREAS 2.0 1, 000 879 84, 082 2029/ 5 /21
NORTHERN TERRITORY TREAS 3.75 4, 000 3, 604 344, 509 2033/4 /21
NORTHERN TERRITORY TREAS 4.5 500 465 44, 538 2035/ 3 /21
PROVINCE OF QUEBEC 3.7 1, 000 975 93, 283 2026/ 5 /20
QUEENSLAND TREASURY 3.25 7,100 6, 800 650, 021 2028/ 7 /21
QUEENSLAND TREASURY 2.5 4, 200 3, 843 367, 389 2029/3/6
QUEENSLAND TREASURY 3.25 3,100 2,922 279, 358 2029/ 8 /21
QUEENSLAND TREASURY 1.75 4,700 3,838 366, 928 2031/ 8 /21
QUEENSLAND TREASURY 1.5 2,500 1,962 187, 577 2032/3/2
QUEENSLAND TREASURY 1.5 2,200 1, 695 162, 112 2032/ 8 /20
QUEENSLAND TREASURY 6.5 4, 000 4, 506 430, 800 2033/ 3 /14
QUEENSLAND TREASURY 1.75 1, 900 1,402 134, 044 2034/ 7 /20
QUEENSLAND TREASURY 4.5 500 477 45, 652 2035/ 8 /22
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HoJ7EEE% | SOUTH AUST GOVT FIN 3.0 1, 200 1,137 108,734 | 2028/5 /24
SOUTH AUST GOVT FIN 2.75 2,500 2, 255 215,640 | 2030/ 5 /24

SOUTH AUST GOVT FIN 1.75 3, 000 2,367 226,312 | 2032/5/24

SOUTH AUST GOVT FIN 1.75 1, 000 735 70,283 | 2034/5 /24

TASMANIAN PUBLIC FINANCE 3.25 1, 000 958 91,662 | 2028/1/24

TASMANIAN PUBLIC FINANCE 4.0 550 510 48,840 | 2034/ 1 /20

TREASURY CORP VICTORIA 3.0 9, 700 9,115 871,319 | 2028/10/20

TREASURY CORP VICTORIA 2.5 5, 500 4,936 471,860 | 2029/10/22

TREASURY CORP VICTORIA 4.75 1, 600 1, 604 153,372 | 2030/11/20

TREASURY CORP VICTORIA 1.5 3,900 3,181 304, 146 | 2030/11/20

TREASURY CORP VICTORIA 1.5 3,000 2,367 226,338 | 2031/9/10

TREASURY CORP VICTORIA 4.25 900 857 81,999 | 2032/12/20

TREASURY CORP VICTORIA 2.25 7,300 5, 754 550,112 | 2033/9/15

TREASURY CORP VICTORIA 2.25 5, 300 4, 020 384,360 | 2034/11/20

TREASURY CORP VICTORIA 2.0 3, 200 2,298 219,684 | 2035/9/17

WESTERN AUST TREAS CORP 3.0 500 478 45,759 | 2027/10/21

WESTERN AUST TREAS CORP 3.25 1,820 1,743 166, 675 | 2028/ 7 /20

WESTERN AUST TREAS CORP 2.75 700 644 61,572 | 2029/7 /24

WESTERN AUST TREAS CORP 1.75 1, 100 894 85,547 | 2031/10/22

WESTERN AUST TREAS CORP 4.25 1,500 1, 446 138,315 | 2033/7/20

WESTERN AUST TREAS CORP 2.0 1, 900 1, 446 138,263 | 2034/10/24

HEpkAfES%% | ASTAN DEVELOPMENT BANK 3.4 1, 000 961 91,883 | 2027/9/10
(Bx< &ftf) | ASTAN DEVELOPMENT BANK 3.3 500 472 45,165 | 2028/8/8
CORP ANDINA DE FOMENTO 4.5 8,000 7,843 749,792 | 2025/6/5

EUROPEAN INVESTMENT BANK 3.3 1,500 1,429 136,634 | 2028/2/3

EUROPEAN INVESTMENT BANK 4.2 500 491 47,028 | 2028/8/21

EUROPEAN INVESTMENT BANK 3.3 1,100 1,028 98,279 | 2029/ 5 /25

EUROPEAN INVESTMENT BANK 4.55 500 482 46,089 | 2033/6/2
INTER-AMERICAN DEVEL BK 3.1 500 471 45,094 | 2028/ 2/22
INTER-AMERICAN DEVEL BK 3.85 2,000 1,923 183,821 | 2029/ 1 /24

INTL BK RECON & DEVELOP 1.1 1,500 1,169 111,749 | 2030/11/18

INTL FINANCE CORP 3.2 500 484 46,297 | 2026/ 7 /22

INTL FINANCE CORP 3.15 1,500 1,385 132,437 | 2029/ 6 /26

INTL FINANCE CORP 1.25 2,000 1,561 149,225 | 2031/2/6

KFW 3.2 3,000 2,898 277,088 | 2026/ 9 /11

LANDWIRTSCH. RENTENBANK 4.75 500 503 48,123 | 2026/5/6

NORDIC INVESTMENT BANK 3.3 1, 000 956 91,443 | 2027/8/16

W@ A% | AGT FINANCE PTY LTD 2.119 1, 000 892 85,301 | 2027/6 /24
(A0HEEENER) | AGT FINANCE PTY LTD 1. 8152 1,900 1,584 151,493 | 2028/11/23
AGI FINANCE PTY LTD 6.109 1,500 1,517 145,020 | 2030/ 6 /28
ATRSERVICES AUSTRALIA 5.4 500 512 48,943 | 2028/11/15
ATRSERVICES AUSTRALIA 2.2 1, 000 845 80,849 | 2030/5/15
AIRSERVICES AUSTRALIA 6.0 1,500 1,574 150,458 | 2032/11/15

APPF COMMERCIAL FINAN 3.6 1,900 1,478 141,304 | 2031/11/11

APPLE INC 3.6 1, 000 975 93,239 | 2026/6/10

AUCKLAND INTL ATIRPORT 6. 482 500 513 49,098 | 2033/11/16

AUST & NZ BANKING FRN 6. 405 500 505 48,360 | 2034/9/20

AUST & NZ BANKING GROUP 1.65 1, 500 1, 449 138,584 | 2025/1/16
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AUST & NZ BANKING GROUP 4.05 1, 000 989 94,573 | 2025/5 /12
AUST & NZ BANKING GROUP 5.35 900 911 87,119 | 2027/11/4
AUST & NZ BANKING GROUP 4.95 500 497 47,582 | 2028/9/11
AUSTRALTAN CATHOLIC UNI 3.7 1, 290 1, 229 117,499 | 2027/8/3
AUSTRALIAN GAS LIGHT 2.1486 1,900 1, 641 156,927 | 2028/ 4 /28
AUSTRALIAN GAS LIGHT 2.82 2,000 1,595 152,537 | 2031/4/28
AUSTRALIAN NATIONAL UNIV 3.98 1, 000 986 94,298 | 2025/11/18
BANCO SANTANDER SA 5.678 1, 300 1,293 123,608 | 2028/3/9
BANK OF AMERICA CORP 5.815 500 510 48,836 | 2028/10/30
BANK OF QUEENSLAND 4.7 800 782 74,815 | 2027/1/27
BENDIGO AND ADELAIDE BK 5.1 600 594 56,797 | 2028/ 6 /16
BK NEDERLANDSE GEMEENTEN 3.5 2,000 1,924 183,924 | 2027/7/19
BNG BANK NV 3.3 1, 000 941 89,957 | 2028/ 7 /17
BNG BANK NV 3.3 2,000 1, 854 177,306 | 2029/ 4 /26
BNG BANK NV 1. 55 500 378 36,222 | 2032/2/19
BPCE SA 1.8 3,000 2,919 279,098 | 2024/9 /11
BPCE SA 2.0 2,500 2,375 227,112 | 2025/6/5
BPCE SA 5.2018 1, 000 993 94,984 | 2025/9/29
BWP TRUST 3.3 2, 100 2,006 191,780 | 2026/4 /10
BWP TRUST 2.2 1, 250 1,094 104, 620 | 2028/ 3 /24
CHARTER HALL EXCH FIN 2.317 1, 200 952 91,096 | 2030/ 9 /25
CIBC AUSTRALIA 4.4 1, 000 992 94,915 | 2025/ 7 /15
CLIFFORD CAPITAL PTE LTD 4.753 500 501 47,969 | 2028/8/31
COCA-COLA CO 3.25 500 496 47,421 2024/ 6 /11
COMMONWEALTH BANK AU FRN 6. 86 800 826 79,043 | 2032/11/9
COMMONWEALTH BANK AUST 3.25 3,000 2,863 273,713 | 2026/11/17
COMMONWEALTH BANK AUST 2.4 1, 100 1, 020 97,518 | 2027/1/14
COMMONWEALTH BANK AUST 4.4 3,000 2,942 281, 261 2027/8/18
COMMONWEALTH BANK AUST 5.0 750 749 71,660 [ 2028/1/13
CPPIB CAPITAL INC 4.4 700 696 66,583 | 2026/1/16
CPPIB CAPITAL INC 4.45 800 794 75,913 | 2027/9/1
CREDIT AGRICOLE SA 5. 3636 500 497 47,510 | 2028/6/ 1
DBS BANK LTD 4.678 500 498 47,616 | 2026/ 2 /24
DEUTSCHE BAHN FIN GMBH 3.8 1, 000 954 91,265 | 2027/9 /27
DEXUS FINANCE PTY LTD 4.75 1, 500 1,485 141,994 | 2025/11/5
DEXUS FINANCE PTY LTD 4.25 3,200 3, 065 293,045 | 2027/5/11
DEXUS FINANCE PTY LTD 2.5 1, 600 1, 308 125,036 | 2029/10/17
DEXUS FINANCE PTY LTD 3.0 1, 500 1,139 108,892 | 2032/2/3
DEXUS WHOLESALE PROPERTY 4.75 1, 000 991 94, 741 2025/ 6 /16
DWPF FINANCE PTY LTD 1.9 1, 700 1,420 135,796 | 2028/8/4
DWPF FINANCE PTY LTD 2.6 2,430 1,737 166,126 | 2032/8/4
EDITH COWAN UNIVERSITY 3.0 1, 500 1,337 127,889 | 2029/4 /11
EDITH COWAN UNIVERSITY 2. 741 600 457 43,755 | 2033/7/15
ETSA UTILITIES FINANCE 3.5 4,500 4,451 425,556 | 2024/8/29
EXPORT FIN & INS 1. 465 1, 000 792 75,739 | 2031/8/18
FONTERRA COOPERATIVE GRO 4.0 2,500 2,407 230, 144 | 2027/11/ 2
GAIF BOND ISSUER P/L 2. 584 3, 100 2,785 266,235 | 2027/11/18
GAIF BOND ISSUER P/L 1.9 1, 600 1,331 127,268 | 2028/12/14
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GENERAL PROPERTY TRUST 2.849 600 448 42,829 | 2032/2/20
GPT RE LTD 3.6725 2,400 2,372 226,765 | 2024/9/19
GPT WHL OFFICE FD NO1 4.52 1,950 1,883 180,085 | 2027/ 2 /22
GPT WHL OFFICE FD NO1 3.222 2,300 1,798 171,904 | 2031/11/5
HSBC LTD SYDNEY 5.1 500 499 47,739 | 2028/3/3
ICPF FINANCE PTY LTD 4.25 2,500 2, 340 223,768 | 2027/4 /21
ICPF FINANCE PTY LTD 2.725 2,900 2,250 215,132 | 2030/10/11
JOHN DEERE FINANCIAL LTD 1.75 3,000 2,926 279,726 | 2024/10/ 4
JOHN DEERE FINANCIAL LTD 4.9 500 499 47,714 | 2025/7/28
JP MORGAN CHASE & CO 4.5 3,000 2,946 281,699 | 2026/ 1 /30
KEW 2.0 2,000 1, 855 177,323 | 2027/2/15
KEW 4.2 500 489 46,785 | 2029/2/8
KOMMUNALBANKEN AS 3.0 1, 000 955 91,350 | 2026/12/9
KOMMUNALBANKEN AS 4.35 1, 000 987 94, 421 2028/ 1/18
KOMMUNALBANKEN AS 2.4 1, 000 872 83,396 | 2029/11/21
KOREA DEVELOPMENT BANK 1.5 1, 000 975 93,264 | 2024/8/29
L-BANK BW FOERDERBANK 3.45 1, 000 941 89, 991 2028/ 4 /11
LA TROBE UNIVERSITY 5.311 500 500 47,817 | 2030/8/8
LANDWIRTSCH. RENTENBANK 3.2 1, 000 928 88,740 | 2029/5/25
LLOYDS BANKING GROUP PLC 5.802 500 497 47, 581 2029/ 3 /17
MACQUARIE BANK LTD 4. 946 800 798 76,317 | 2026/9/14
MACQUARIE UNIVERSITY 3.5 2,000 1, 842 176,092 | 2028/9/7
MACQUARIE UNIVERSITY 2.25 2,700 2,221 212,352 | 2030/5/22
METLIFE GLOB FUNDING I 4.0 3,767 3,571 341,366 | 2027/7/13
MIRVAC GROUP FINANCE LTD 2.6 1, 500 1, 250 119,526 | 2029/9/18
MITSUBISHI HC CAP UK PLC 5.805 500 502 48,028 | 2026/12/ 7
MIZUHO BANK LTD/SYDNEY 1.7 1, 600 1, 567 149,794 | 2024/8/7
MIZUHO FINANCIAL GRO FRN 6. 025 800 807 77,232 | 2029/8/28
MONASH UNIVERSITY 4. 05 600 566 54,108 | 2029/4/6
MTR CORP CI LTD 3.3 1, 000 939 89,785 | 2027/6/28
NATIONAL AUSTRALIA BANK 3.9 1, 900 1,874 179,210 | 2025/5/30
NATIONAL AUSTRALIA BANK 2.9 1, 300 1,221 116,727 | 2027/ 2/25
NATIONWIDE BLDG SOCIETY 5.35 1, 000 990 94,657 | 2028/3/15
NATWEST MARKETS PLC 5. 0546 500 496 47,424 | 2025/8/12
NATWEST MARKETS PLC 5.899 1, 300 1, 309 125,180 | 2028/ 8 /23
NBN CO LTD 1.0 3,300 3,052 291,817 | 2025/12/3
NBN CO LTD 2.15 1, 200 1,053 100, 662 | 2028/6/2
NBN CO LTD 2.2 2,500 2,001 191,289 | 2030/12/16
NEDER FINANCIERINGS-MAAT 4.75 500 499 47,708 | 2024/9/11
NEDER WATERSCHAPSBANK 3.15 1, 000 962 92, 051 2026/ 9/ 2
NEDER WATERSCHAPSBANK 3.45 1, 500 1,421 135,918 | 2028/ 7 /17
NEDER WATERSCHAPSBANK 3.3 1, 500 1, 389 132,826 | 2029/5/2
NEW YORK LIFE GLOBAL FDG 5.35 1, 100 1, 094 104,616 | 2028/9 /19
OPTUS FINANCE PTY LTD 1.6 1, 000 950 90,883 | 2025/7/1
OPTUS FINANCE PTY LTD 2.6 2,000 1,771 169, 340 | 2028/11/24
OPTUS FINANCE PTY LTD 2.5 3,500 2,897 276,989 | 2030/ 7/1
PACCAR FINANCIAL PTY LTD 0.75 700 686 65,658 | 2024/ 5 /24
PACCAR FINANCIAL PTY LTD 0.9 1, 300 1, 259 120,357 | 2024/ 9 /24

— 120




S | xR
& L} . s i % -
FooR I A NEELE | RER AR HIRER B
FA—=AKNZVT % | TA-ALFUTEV | TA=RLFIT N TH

MBS | QIC SHOPPING CENTRE FUND 2.0 1, 800 1, 706 163,115 | 2025/8/15
(BDREEAER | ROYAL BANK OF CANADA/SYD 3.75 1, 300 1,280 122,399 | 2025/5/6
SGSP AUSTRALTA ASSETS 3.75 3,100 3,070 293,463 | 2024/ 9 /27

SGSP AUSTRALIA ASSETS 1.843 2,700 2,272 217,202 | 2028/9/15

SHINHAN BANK 1.183 2,700 2,514 240, 328 | 2025/ 9 /29

SPARK FINANCE LTD 1.9 1, 000 930 88,978 | 2026/6/5

SPARK FINANCE LTD 4.0 2,000 1,919 183,483 | 2027/10/20

SPARK FINANCE LTD 2.6 3, 100 2,620 250,454 | 2030/ 3 /18

STOCKLAND TRUST MGMNT 2.3 3,500 3,046 291,219 | 2028/ 3 /24

STOCKLAND TRUST MGMNT 5.45 500 487 46,614 | 2030/ 4 /26
SUNCORP-METWAY LTD 1. 85 1, 000 980 93,726 | 2024/ 7/30
SUNCORP-METWAY LTD 3.25 5,000 4,776 456,580 | 2026/ 8 /24
SUNCORP-METWAY LTD 4.8 1,900 1, 868 178,580 | 2027/12/14

SVENSKA HANDELSBANKEN AB 5.0 500 495 47,396 | 2028/3/2

SWEDISH EXPORT CREDIT 5.4 800 812 77,709 | 2030/11/1

TELSTRA CORP LTD 4.0 3,000 2,920 279,179 | 2027/4/19

TELSTRA CORP LTD 4.9 800 799 76,444 | 2028/3/8
TORONTO-DOMINION BANK 2.05 1, 200 1,179 112,760 | 2024/ 7 /10

TOYOTA FINANCE AUSTRALIA 0.85 1, 000 970 92, 731 2024/9/9

TRANSPOWER NEW ZEALAND L 4.977 900 905 86,566 | 2028/11/29

UBS AG AUSTRALIA 1.2 900 843 80,583 | 2025/7/30

UBS AG AUSTRALIA 1.1 2,500 2, 280 217,952 | 2026/ 2 /26

UBS AG AUSTRALIA 5.808 600 607 58,082 | 2028/11/24

UNT OF TECHNOLOGY/SYDNEY 3.75 1,830 1,752 167,502 | 2027/ 7 /20

UNITED ENERGY DISTRIBUTI 3.85 2,400 2,374 227,017 | 2024/10/23

UNITED ENERGY DISTRIBUTI 2.2 2,500 2,301 220,026 | 2026/10/29

UNIVERSITY OF SYDNEY 3.75 2,000 1, 965 187,908 | 2025/ 8 /28

UNIVERSITY OF WOLLONGONG 3.5 2,000 1,873 179,080 | 2027/12/8

UNIVERSITY OF WOLLONGONG 1. 746 1, 000 840 80, 331 2028/12/15

VICINITY CENTRES 3.5 3,000 2,983 285,169 | 2024/4 /26

VICINITY CENTRES 4.0 1,370 1, 302 124,516 | 2027/4 /26

VICINITY CENTRES TRUST 4.927 1, 400 1,361 130,123 | 2028/6/2

VICTORIA POWER NETWORKS 4.0 2,500 2,371 226,675 | 2027/8/18

VOLKSWAGEN FIN SERV AUST 5.65 800 793 75,811 2028/ 9 /15

WESFARMERS LTD 1.941 900 785 75,053 | 2028/6 /23

WESTERN SYDNEY UNI 1. 606 700 612 58,580 | 2027/12/8

WESTPAC BANKING 3.8 500 492 47,103 | 2025/5/20

WESTPAC BANKING 3.9 700 689 65,894 | 2025/8/11

WESTPAC BANKING 2.4 1, 500 1, 389 132,857 | 2027/1/25

WESTPAC BANKING 4.8 500 495 47,398 | 2028/2/16

WESTPAC BANKING CORP 2.7 600 584 55,866 | 2025/3/17

WSO FINANCE PTY LTD 4.5 1, 500 1, 466 140,222 | 2027/3/31

WSO FINANCE PTY LTD 4.5 2,000 1,946 186,065 | 2027/ 9 /30

WSO FINANCE PTY LTD 2.7 1, 500 1,243 118,889 | 2030/6 /28

a i 43, 062, 345

() IVIEHRRAT . WIR ORI % 1573 [E O % R IS 78 SRS O MEIZ K FERHAE L= D TT,
() % - FA0EE O BAL AT 12614 T,
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N 43, 062, 345 98.5
a—)L - m—% Zofh 634, 669 1.5
PG e pE R AR 43,697,014 100.0

(1) SHEO BN L5 T,

() MHIRICHB I 2AMEEMEE (43,295, 314T-1) OEEEFCUFEREE (43,697, 014T- M) %7 2 H21399. 1% TH,

(1) AMEEEEPEIL, WK ORI 2 D A3E O A EE 7 B AR O MMEIC LV MERFE L= b0 T3, 228, 12A11AICBT 2MEHRF L —
MI1A—2A KZ U7 FL=95. 59 C7,

OB EEEDMEEDRAE (20234 6 A138 ~20234128118)

BUFHTI ISV ER A,
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OBk, a5, TARUVEEBEOKR cmengiegn OIEBBOIRR  (023F6 A138~2023F128118)

= El ERLES H El El 1
A =
e B 737, 956, 786
Sl bk 293, 466, 879 OIS 651, 795
ONtEAE GHIAR) 43, 062, 345, 286 FHFILE, A 125, 266
RIS A 326, 369, 201 (B) AIH=SEE 592, 931, 383
AT FAE: 13, 422, 557 FEE A 970, 902, 227
sENFFETHLS: 1, 410, 619 FETUH A 377,970, 844
= (OR 7)) R EE = A 9, 565, 360
B &fE 88,906, 444 GIES 9,633, 747
ERN Ok 88, 905, 541 i A A 19, 199, 107
ARADFIE, 903 D) REERE A 1,940, 839
(C) #HBEEHREA-—B) 43, 608, 108, 098 (B) 4#iE#E(A+B+C+D) 1,319, 908, 499
JoA 15, 043, 864, 047 (@) ﬁg%ﬁ!ﬁs"aﬂiiﬁﬁﬁ 28,992, 751, 381
, o @) EmEEEEss 794, 847, 352
i 28, 561,244,091 W BpE@ERe A 2,543,263, 181
0) RirmErOH 15,043,864,04700 [ | (1) #(E+F+G+H) 28,564, 244, 051
1/0%- Y HEEfEE (C/ D) 28, 987M RERBHIBES (1) 28, 564, 244, 051
<HEFRSRIE> () HIEORPLOH T B) BB FHTREEIS L0 (C) EMEEIE
TEAR DRI EBIHER I ROFMBX LD bDEELET,
WIE A 15,985, 351,069 (1) HIAROWRHEOF TG BMEREBEE L HHDIT, FrtoiE
BN E TTAKE 429, 274, 170 INERE DBE, IBIMGRE 2 LT AlAE D IR Z 72 LG W 24815
i — R T AE 1,370, 761, 1921 ZDWET,
HWRIZEB T B e ARDNER () HIEORBOF T H) BHEBERE L H 2D DIX, TIRMK DR,
TIUIY Y e T TNy A=A NT YT A SRR T 7 VR TEARD BIEFIE A 22 LB W e 22800 2 DD E T,
12,795, 108, 872
TIVIN T YT A=A LT Y THE%T7 7 RED (EREREREFEH)
1,524, 565, 7241
TIVIN TUTMNY Ak =ANT Y THEANEET 7 v R EREERER )
557, 324, 5431
TIVIV T VTNNY A=A NG VTR T 7R (2 R EAD)
140, 391, 4651
TIVIN T YTV A=A LT Y THE%T7 72 RF C (SRR EFHH)
26, 473, 44311
<BmMsE>

<ELHRERICET 2HM5E>
F VAT 4 TSI O BE WAL L, (TS &0 Y 2 % [T 5 72 M N B S 7 % A

L7za L OB ERT A D0 BICBET AR EEAITVE LT,
(Z5FH : 20234£9 A13H)
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Nomura Multi Managers Fund II - US Bond
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20234E5 A 31 0 HAE
(BAAITAK L ZET)
B
BB AT A AT
(HRFR S - 110,241,451 K /L)
ZARRERRFEA T AR A
T —I—IPBORILA
ERITIE

BB L OB AR FWITRLFE

HE O

Al

FEVFFHR — b7 AU O Rl
(RFFSFM - 373, 734K FIL)

U Ak

S E ARSI LN AR DA 4R
Ta—H—H T DRI
ERIN-3i]

AR

L PERR AR

AN 1 A7
LSO T

FC/ZA(H) 8,033
FDZ5 (1) 15,380

1,088,705
364,971

103,754,163

4,063,077
2,162
5,777,190
508,486
552

114,105,630

366,500

2,162
805,856
10,078,163
100,533

11,353,214

102,752,416

MO PERRAR

a%

8,745,754,298
5,613,400,896

I LT INF T —Tr—RX - T7UR T —KEEZHFC/FD

R
202345 H 31 HITHE TS5 HHI ]
(BARITAR S ZET)
LhEa
ST HERLE
EHFILE (R BN BLEERR )
MEL AR
AR B
#M
e R A
HHEELARAT A
RAER

ST F BB AR D STHLFIL B
15 [ 6147 e

SRR

LB

A=y dit!

RS

M2

#AAT

M IR

B A MRE S TE BIARDIRLE
HMEIE 5 35 R UM E 2 S L BRI AR DR TR

BRI Rl e

B A Al FE S5 ATAT R 2 D HE s
S E A e LS AR D RTATR 2 o0 Bk

IR 75 R AR

T D A L Bl PE D1 AR
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189,955
3,109,800
519

3,300,274

261,697
53,012
32,090

34
24,843
21,212

9,784
10,601
18,860
91

432,224

2,868,050

(7,810,974)

(8,213,983)

(16,024,957)

2,486,792
(909,565)

1,577,227

(11,579,680)



U PEZS TR

20234E5 7 31 HIZHE 192 FHHIHIH]

I PERR

= e
L FEELME
B R assi s

T8 O Rl LD PE O 1A IAR

ZASRES D FAT T4
SASRESR O B R SN A

ZASE DI LA

AR PERR R

(GBREIZAK N Z77)

117,207,329

(7,632,952)
(1,514,068)

(1,361,165)

2,868,050
(16,024,957)
1,577,227

(11,579,680)

6,118,884

102,752,416

I LT INF T —Tr—RX - T7UR T —KEEZHFC/FD

FATIE SAS AL IO EENF
20234F5 H 31 HITHE T D7 HHI A

(R
FC/TA
WIE AR AR 1,077,374
69,344
(58,013)
IRFEAT B S AR RE SR EL 1,088,705
FDZ A
WIE AR AEREL 382,788
AT s 18,690
HRZ AR AR (36,507)
HIRBAT I T AR LI 364,971
HatiE
202345 H 31 HHTE
&S
2023 2022 2021
HIARMEERECRIL) 102,752,416 117,207,329 138,973,463
FCZZ7A (M)
HWIRAIE PERR A 8,745,754,298  9,324,608,022  9,211,599,287
R0 R E AR 8,033 8,655 9,602
FDZ7ZA (M)
AR P A 5,613,400,896  5,646,882,516 6,060,209,438
R0 R E AR 15,380 14,752 14,071
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FEHN I PE I
202345 A 31 H BIfE
(BRI K ZET)
Bl g fz2iEd IAFRFAIG FAG 4 AE MG PELE R (%)
HORLRY Vv
ZF—ANIIT
HoEtE (EE L&A
uUsb 199,000 BHP FINANCE USA 4.8750% 27/02/26 198,590 199,906 0.19
198,590 199,906 0.19
Bt A —ZNTIT 198,590 199,906 0.19
b s
EE
usD 60,000 SASKATCHEWAN CDA 3.2500% 08/06/27 59,997 57,750 0.06
59,997 57,750 0.06
ATYTTIT [ ZY &
UsD 18,000  XSTRATA FIN C 5.5500% 25/10/42 144A 16,959 16,641 0.02
16,959 16,641 0.02
HE-E (EESFE)
UsD 92,000 CANADIAN PACIFIC 1.3500% 02/12/24 91,881 86,695 0.07
usb 43,000  XSTRATA FIN C 6.9000% 15/11/37 144A 47,919 46,447 0.05
uUsb 19,000 CANADIAN PACIFIC 1.7500% 02/12/26 18,973 17,263 0.02
UsD 15,000  XSTRATA FIN C 6.0000% 15/11/41 144A 15,631 14,844 0.01
174,404 165,249 0.15
Aty 251,360 239,640 0.23
RAY
EHSFIE
USD 202,000 DEUTSCHE BANK NY FRN 07/01/33 196,520 146,435 0.14
196,520 146,435 0.14
Aty 196,520 146,435 0.14
TANGUR
HoEtE (EE L&A &)
uUsb 327,000 AERCAP IRELAND 1.1500% 29/10/23 327,000 320,611 0.31
UsD 31,000  SHIRE ACQ INV IE 2.8750% 23/09/23 32,174 30,717 0.03
359,174 351,328 0.34
A TANTUR 359,174 351,328 0.34
ARFx )V
Exfi-g
usD 200,000 STATE OF ISRAEL 4.5000% 17/01/33 199,124 196,315 0.19
199,124 196,315 0.19
Bt AAxTT L 199,124 196,315 0.19
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AZ&
EHEFIE
UsD 89,000  MITSUB UFJ FIN FRN 22/02/34 89,000 89,344 0.09
89,000 89,344 0.09
At AR 89,000 89,344 0.09
Nrwe TNy
@R (EESFIE)
UsD 102,000 DH EUROPE 2.2000% 15/11/24 5YR 102,823 97,779 0.10
102,823 97,779 0.10
Aitvrwr TS 102,823 97,779 0.10
Axa
Exfi-g
uUsb 200,000  UNITED MEXICAN 3.5000% 12/02/34 168,850 168,861 0.16
168,850 168,861 0.16
Tt (HE LA &)
uUsb 201,000 UNITED MEXICA 3.7500% 19/04/71 EMTN 175,875 131,157 0.13
175,875 131,157 0.13
Gt AFT 2 344,725 300,018 0.29
FIH
EHEFIE
uUsh 279,000 COOPERATIEVE RAB FRN 28/02/29 144A 279,000 279,953 0.28
279,000 279,953 0.28
Tt (EE L&A &)
UsD 47,000 NXP BV/NXP FDG 4.4000% 01/06/27 46,953 45,788 0.04
uUsh 40,000 NXP BV/NXP FDG 2.5000% 11/05/31 31,591 32,647 0.03
UsD 41,000 NXP BV/NXP FDG 3.2500% 11/05/41 40,685 29,210 0.03
119,229 107,645 0.10
HtATH 398,229 387,598 0.38
Vavad
EfE
usD 38,000 PANAMA 6.8530% 28/03/54 38,000 38,855 0.04
38,000 38,855 0.04
X iRtavrasd 38,000 38,855 0.04
~—
EE
usD 22,000 REPUBLIC OF PERU 3.6000% 15/01/72 20,609 14,162 0.01
20,609 14,162 0.01
it~ — 20,609 14,162 0.01
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R—FUF
EE
usD 56,000 REP OF POLAND 5.5000% 04/04/53 55,312 56,376 0.05
usb 27,000 REP OF POLAND 4.8750% 04/10/33 26,796 26,940 0.03
82,108 83,316 0.08
Gt AR—=FF 82,108 83,316 0.08
TUHB—I
HEtE (EE LA &)
usD 268,000  PFIZER INVSTMNT 4.7500% 19/05/33 267,199 268,092 0.25
uUsb 193,000  PFIZER INVSTMNT 4.4500% 19/05/26 192,756 192,080 0.19
UsD 126,000  PFIZER INVSTMNT 5.3000% 19/05/53 126,264 128,535 0.13
usD 95,000  PFIZER INVSTMNT 4.4500% 19/05/28 94,886 94,828 0.09
usb 57,000  PFIZER INVSTMNT 5.3400% 19/05/63 55,892 56,628 0.06
736,997 740,163 0.72
Gt IR —v 736,997 740,163 0.72
AR
Tt (EE LA &)
usD 200,000 UBS GROUP FRN 12/01/34 144A 200,000 201,599 0.20
200,000 201,599 0.20
Bt AR 200,000 201,599 0.20
AFYR
EHSFIE
USD 314,000 BARCLAYS PLC FRN 09/05/27 314,001 313,687 0.31
usb 202,000 BARCLAYS PLC FRN 02/11/33 223,143 220,740 0.21
usD 203,000 HSBC HOLDINGS FRN 09/03/34 204,646 208,718 0.20
UsD 200,000 HSBC HOLDINGS FRN 09/03/29 200,000 203,826 0.20
941,790 946,971 0.92
AftAFUR 941,790 946,971 0.92
TAVH
B REARIES
UsD 1,879,000  NSLT 2005-1 A5 FRN 25/10/33 517,650 510,424 0.49
usD 676,000  SMB 2020-PTA A2A 1.6000% 15/09/54 390,395 353,297 0.33
usD 1,183,000  NSLT 2005-3 A5 FRN 24/12/35 327,691 327,744 0.32
usD 320,000 FORDR 2023-1 A 4.8500% 15/08/35 319,991 317,874 0.31
usD 376,000  NAVSL 2022-A A 2.2300% 15/07/70 315,624 277,977 0.27
usD 275,000  FORDF 2023-1 Al 4.9200% 15/05/28 274,998 273,928 0.27
usD 264,000 FORDR 2022-1 A 3.8800% 15/11/34 263,923 253,980 0.25
usD 245,000  COPAR 2023-1 A3 4.8700% 15/02/28 244,953 244,669 0.24
usD 216,000 GMALT 2023-2 A3 5.0500% 20/07/26 215,977 215,614 0.21
usD 212,000  AESOP 2023-4A A 5.4900% 20/06/29 211,910 212,338 0.21
usD 227,000  HERTZ 2022-1A A 1.9900% 25/06/26 226,960 211,893 0.21
usD 211,000  HAROT 2023-1 A3 5.0400% 21/04/27 210,961 211,865 0.21
usD 204,000  AESOP 2023-1A A 5.2500% 20/04/29 203,962 201,805 0.20
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Bl BT % fZ2iLEd] B Al 45 L PELLER (%)

usb 198,000  HERTZ 2023-2A A 5.5700% 25/09/29 197,974 199,651 0.19
usD 201,000  DCENT 2023-Al A 4.3100% 15/03/28 200,988 198,666 0.19
usD 246,000  SDART 2022-2 A3 2.9800% 15/10/26 200,383 198,089 0.19
usDb 198,000  SDART 2022-6 A3 4.4900% 16/11/26 197,995 195,874 0.19
usD 320,000  NAVSL 2021-EA A 0.9700% 16/12/69 222,642 189,716 0.18
usD 195,000  GMCAR 2022-2 A3 3.1000% 16/02/27 194,959 189,037 0.18
usD 189,000 COMET 2023-A1 A 4.4200% 15/05/28 188,957 187,453 0.18
usD 630,000  NSLT 2005-2 A5 FRN 23/03/37 186,231 186,793 0.18
usD 1,128,000  SMB 2016-B A2A 2.4300% 17/02/32 181,799 172,757 0.17
usD 190,000  AESOP 2021-2A A 1.6600% 20/02/28 189,989 167,377 0.16
usD 166,000  FORDO 2023-A A3 4.6500% 15/02/28 165,983 165,153 0.16
usD 157,000  VZMT 2023-1 A 4.4900% 22/01/29 156,967 156,426 0.15
usDb 156,000  AESOP 2023-6A A 5.8100% 20/12/29 155,929 155,354 0.15
usD 152,000  GMREV 2023-1 A 5.1200% 11/04/35 151,973 152,874 0.15
usD 157,000  VZMT 2022-4 A 3.4000% 20/11/28 156,992 151,942 0.15
usb 162,000  FN BWS5041 FRN 01/08/52 152,593 147,102 0.14
usD 143,000  TMUST 2022-1A A 4.9100% 22/05/28 142,982 142,334 0.14
usD 140,000  VZMT 2022-6 A 3.6700% 22/01/29 139,993 135,759 0.13
usD 137,000  HART 2022-A A3 2.2200% 15/10/26 136,995 131,624 0.13
uUsD 128,000  BACCT 2022-A1 Al 3.5300% 15/11/27 127,992 124,511 0.12
usD 234,000 SMB 2021-D AlA 1.3400% 17/03/53 138,754 124,127 0.12
usb 120,000  AMCAR 2023-1 A3 5.6200% 18/11/27 119,991 120,743 0.12
usD 125,000  GMCAR 2022-2 A4 3.2500% 17/04/28 124,983 119,711 0.12
usD 119,000  EFF 2023-1 A2 5.5100% 22/01/29 118,980 118,215 0.12
usb 223,000 NAVSL 2021-CA A 1.0600% 15/10/69 133,934 117,014 0.11
usD 117,000  MBALT 2023-A A3 4.7400% 15/01/27 116,996 115,766 0.11
usD 114,000  SDART 2022-4 A3 4.1400% 16/02/27 113,996 112,222 0.11
USD 171,000  NAVSL 2021-3A A1A 1.7700% 25/08/70 128,241 111,839 0.11
USD 112,000  HALST 2022-C A4 4.4800% 17/08/26 111,993 110,345 0.11
USD 113,000  AESOP 2022-4A A 4.7700% 20/02/29 112,956 109,781 0.11
USD 99,000 GMREV 2022-1 A 5.9100% 11/10/35 98,980 103,105 0.10
USD 102,000  HAROT 2023-1 A4 4.9700% 21/06/29 101,990 102,415 0.10
USD 144,000  NAVSL 2021-GA A 1.5800% 15/04/70 115,851 100,548 0.10
USD 102,000  AESOP 2023-2A A 5.2000% 20/10/27 101,992 100,493 0.10
USD 100,000  DROCK 2023-1 A 4.7200% 15/02/29 99,990 100,147 0.10
USD 100,000  WOSAT 2023-A A2A 5.9200% 15/03/27 99,996 100,063 0.10
USD 100,000  HALST 2023-B A4 5.1700% 15/04/27 99,990 99,976 0.10
USD 98,000  SMB 2023-B AIB FRN 16/10/56 98,000 98,153 0.10
USD 98,000  TAOT 2023-B A3 4.7100% 15/02/28 97,995 97,648 0.10
USD 173,000  NAVSL 2019-D A2A 3.0100% 15/12/59 104,070 95,833 0.09
USD 205,000  NAVSL 2018-DA A2A 4.0000% 15/12/59 103,165 95,013 0.09
USD 150,000  NAVSL 2021-FA A 1.1100% 18/02/70 111,128 94,240 0.09
USD 95,000  SDART 2022-5 A3 4.1100% 17/08/26 94,996 93,860 0.09
USD 92,000  GMALT 2023-1 A4 5.1600% 20/01/27 91,991 91,736 0.09
USD 87,000 MBART 2022-1 A4 5.2500% 15/02/29 86,979 88,460 0.09
USD 93,000 TAOT 2022-B A4 3.1100% 16/08/27 92,979 88,039 0.09
USD 86,000 FORDO 2022-C A4 4.5900% 15/12/27 85,980 85,638 0.08
USD 567,000  NSLT 2004-4 A5 FRN 25/01/37 83,380 83,448 0.08
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usb 86,000  TAOT 2022-C A4 3.7700% 15/02/28 85,996 83,407 0.08
usD 82,000  COPAR 2023-1 A4 4.7600% 15/08/28 81,996 82,106 0.08
usD 80,000  HART 2023-A A4 4.4800% 17/07/28 79,991 79,320 0.08
usb 129,000  SOFI 2021-B AFX 1.1400% 15/02/47 92,068 77,505 0.08
usD 78,000  SDART 2022-3 A3 3.4000% 15/12/26 77,992 76,874 0.07
usD 78,000  AMCAR 2022-2 A3 4.3800% 18/04/28 77,984 76,474 0.07
usD 78,000  PNFED 2022-A A3 3.9600% 15/04/26 77,988 76,378 0.07
usD 73,000  EFF 2023-1 A3 5.4200% 22/10/29 72,980 73,247 0.07
uUsD 201,000  NAVSL 2019-FA A2 2.6000% 15/08/68 76,650 71,325 0.07
usD 347,000  NSLT 2004-3 A5 FRN 27/10/36 68,802 68,411 0.07
uUsD 74,000  HART 2021-C A4 1.0300% 15/12/27 73,998 67,826 0.07
uUsD 69,000 MBART 2023-1 A4 4.3100% 16/04/29 68,986 67,733 0.07
usb 68,000 TAOT 2023-A A4 4.4200% 15/08/28 67,977 67,356 0.07
uUsD 66,000 GMCAR 2022-4 A3 4.8200% 16/08/27 65,989 65,645 0.06
uUsD 64,000  SYNIT 2022-A2 A 3.8600% 15/07/28 63,991 62,590 0.06
usb 63,000 FORDL 2023-A A4 4.8300% 15/05/26 62,989 62,392 0.06
uUsD 62,000 BMWLT 2023-1 A4 5.0700% 25/06/26 61,991 61,951 0.06
USD 144,000  NSLT 2005-4 A4 FRN 22/03/32 55,388 56,844 0.06
USD 55,000  VZMT 2023-2 A 4.8900% 13/04/28 54,999 54,880 0.05
USD 55,000 GMALT 2023-2 A4 5.0900% 20/05/27 54,998 54,870 0.05
USD 54,000 CHAOT 2022-AA A4 3.9900% 27/03/28 53,997 52,326 0.05
USD 51,000 HAROT 2022-2 A4 3.7600% 18/12/28 50,989 49,551 0.05
USD 47,000  TAOT 2022-D A4 5.4300% 17/04/28 46,985 47,453 0.05
USD 100,000  SMB 2019-A A2A 3.4400% 15/07/36 49,283 46,050 0.04
USD 100,000  NAVSL 2020-BA A2 2.1200% 15/01/69 49,235 45,007 0.04
USD 45,000 NAROT 2022-B A4 4.4500% 15/11/29 44,999 44,607 0.04
USD 44,000  SDART 2022-7 A3 5.7500% 15/04/27 43,996 44,001 0.04
USD 109,000  SMB 2020-B AlA 1.2900% 15/07/53 48,100 43,088 0.04
USD 43,000  ALLYA 2022-3 A4 5.0700% 15/06/31 42,999 43,068 0.04
USD 600,000  SLCLT 2010-1 A FRN 25/11/42 42,855 42,102 0.04
USD 100,000  SMB 2018-C A2A 3.6300% 15/11/35 44,886 41,313 0.04
USD 460,000  NAVSL 2017-A A2A 2.8800% 16/12/58 42,380 41,194 0.04
USD 40,000  NAROT 2023-A A4 4.8500% 17/06/30 39,999 40,090 0.04
USD 37,000 FORDO 2022-D A4 5.3000% 15/03/28 36,994 37,358 0.04
USD 38,000 PNFED 2022-A A4 4.1800% 15/12/28 37,993 37,001 0.04
USD 35,000 AMCAR 2022-1 A3 2.4500% 18/11/26 34,994 33,825 0.03
USD 32,000 DCENT 2022-A4 A 5.0300% 15/10/27 32,168 32,221 0.03
USD 111,000  CASL 2017-A Al FRN 26/11/46 31,878 31,919 0.03
USD 30,000 HAROT 2023-2 A4 4.9100% 17/09/29 29,993 30,032 0.03
USD 114,000  NAVSL 2016-AA A2B FRN 15/12/45 29,326 28,849 0.03
USD 43,000 SMB 2021-B A 1.3100% 17/07/51 23,999 21,123 0.02
USD 124,000  SMB 2016-B A2B FRN 17/02/32 20,126 19,939 0.02
USD 171,000  NAVSL 2018-CA A2 3.5200% 16/06/42 17,485 16,503 0.02
12,484,999 12,096,232 11.77
F—S— VRS
usb 845,000  GNR 2021-23 MG 1.5000% 20/02/51 461,060 378,110 0.36
usb 432,000  FHR 4993 KF FRN 25/07/50 298,062 298,095 0.28
usD 372,000  GNR 2022-84 A 2.5000% 20/01/52 314,206 296,675 0.29
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usb 624,000  FNR 2019-25 PA 3.0000% 25/05/48 316,706 281,068 0.27
usD 338,000  GNR 2022-107 C 2.5000% 20/06/51 286,784 260,562 0.25
usD 260,000  GNR 2022-197 LF FRN 20/11/52 254,132 254,359 0.25
usD 243,000 NEWZ 2021-1 A FRN 25/05/55 210,600 208,767 0.20
usD 271,000  FNR 2022-11 A 2.5000% 25/07/47 216,784 201,119 0.20
usD 416,000  FNR 2021-27 EC 1.5000% 25/05/51 232,722 188,559 0.18
usb 233,000  GNR 2022-31 GH 2.5000% 20/12/49 174,374 166,819 0.16
usD 286,000  VERUS 2021-5 A1 FRN 25/09/66 206,379 165,948 0.16
usD 750,000  FNR 2015-20 EF FRN 25/04/45 143,826 143,766 0.14
usD 370,000  FNR 2018-85 FE FRN 25/12/48 140,279 140,278 0.14
usD 719,000  FNR 2020-48 DA 2.0000% 25/07/50 154,251 131,771 0.13
usD 139,000  FHR 5300 C 2.0000% 25/09/47 121,338 120,325 0.12
usb 190,000  FNR 2021-78 ND 1.5000% 25/11/51 136,931 112,743 0.11
usD 635,000  FHR 4240 FA FRN 15/08/43 111,125 110,711 0.11
usD 882,000  FHS 264 30 3.0000% 15/07/42 118,871 108,028 0.11
usb 691,000  FHR 4742 PA 3.0000% 15/10/47 116,253 105,084 0.10
usD 124,000  GNR 2021-27 BD 5.0000% 20/02/51 96,477 99,612 0.10
uUsD 143,000  VERUS 2021-7 Al FRN 25/10/66 112,333 95,900 0.09
usb 109,000  FHR 5119 QF FRN 25/06/51 93,609 93,110 0.09
usD 420,000  VERUS 2021-R1 Al FRN 25/10/63 99,762 90,332 0.09
usD 110,000  FHR 5178 TP 2.5000% 25/04/49 89,764 86,196 0.08
usb 480,000  FNR 2015-26 GF FRN 25/05/45 85,037 84,906 0.08
usD 111,000  FHR 5201 CA 2.5000% 25/07/48 87,165 82,464 0.08
uUsSD 102,000  FHR 5202 LA 2.5000% 25/05/49 88,109 82,079 0.08
usb 103,000  GNR 2022-205 A 2.0000% 20/09/51 81,584 81,145 0.08
uUsD 949,000  FNR 2013-43 BP 1.7500% 25/05/43 91,774 80,238 0.08
usD 103,000  GNR 2021-27 CW FRN 20/02/51 77,399 80,122 0.08
usb 115,000  COLT 2021-4 Al FRN 25/10/66 94,142 75,523 0.07
usD 101,000  FHR 5217 CD 2.5000% 25/07/49 81,442 74,741 0.07
usD 416,000  STAR 2020-3 Al FRN 25/04/65 80,974 74,556 0.07
usD 85,000  GNR 2022-50 DC 2.5000% 20/08/51 74,872 71,987 0.07
uUsD 166,000  FHR 5119 AB 1.5000% 25/08/49 88,196 71,325 0.07
usD 103,000  VERUS 2021-8 Al FRN 25/11/66 80,991 70,150 0.07
usb 141,000  STAR 2021-4 Al FRN 25/08/56 83,483 69,213 0.07
usD 442,000  BHLD 2019-3 Al 2.7240% 25/11/59 72,398 68,780 0.07
usD 167,000  FNR 2019-43 FC FRN 25/08/49 69,051 68,425 0.07
usb 612,000  FHR 4205 PA 1.7500% 15/05/43 77,796 67,983 0.07
usD 83,000  FNR 2022-28 CA 2.0000% 25/01/48 69,829 67,270 0.07
usD 81,000  GNR 2021-27 NT 5.0000% 20/02/51 63,674 66,394 0.06
usD 256,000  FNR 2015-48 FB FRN 25/07/45 63,548 63,738 0.06
usD 272,000  STAR 2020-INV1 Al FRN 25/11/55 69,854 63,336 0.06
uUsD 219,000  FNR 2017-78 FC FRN 25/10/47 62,309 62,746 0.06
USD 356,000  FHS 280 FI FRN 15/09/42 62,432 62,120 0.06
USD 98,000  FHR 5004 FM FRN 25/08/50 61,353 61,548 0.06
USD 480,000  FHS 272 F1 FRN 15/08/42 60,601 60,317 0.06
USD 113,000  VERUS 2021-4 Al FRN 25/07/66 76,835 59,864 0.06
USD 379,000  FNR 2013-15 FA FRN 25/03/43 59,463 59,560 0.06
USD 75,000  FHR 5182 M 2.5000% 25/05/49 61,678 58,665 0.06
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USD 72,000 GNR 2021-27 Q 5.0000% 20/02/51 55,254 57,203 0.06
USD 69,000 GNR 2021-8 CY 5.0000% 20/01/51 55,220 57,139 0.06
USD 78,000 FNR 2014-25 EL 3.0000% 25/05/44 55,597 55,101 0.05
USD 282,000 GNR 2017-167 BQ 2.5000% 20/08/44 60,068 54,877 0.05
USD 92,000 AOMT 2021-6 Al FRN 25/09/66 66,043 52,999 0.05
USD 318,000 FNR 2015-32 FA FRN 25/05/45 51,226 51,251 0.05
USD 299,000 FNR 2012-133 JF FRN 25/12/42 50,894 50,899 0.05
USD 112,000 VERUS 2021-3 A1 FRN 25/06/66 60,174 50,127 0.05
USD 156,000 FNR 2018-8 KL 2.5000% 25/03/47 53,120 48,688 0.05
USD 92,000 FNR 2020-34 F FRN 25/06/50 48,547 48,192 0.05
USD 131,000 FNR 2018-85 EA 3.5000% 25/12/48 48,803 47,964 0.05
USD 292,000 FHR 4446 CP 2.2500% 15/03/45 46,841 46,754 0.05
USD 213,000 FHR 4122 FP FRN 15/10/42 43,897 44,001 0.04
USD 188,000 BHLD 2019-2 Al 2.8790% 25/07/49 44,338 41,215 0.04
USD 58,000 FHR 5143 GA 2.0000% 25/06/49 40,781 40,131 0.04
USD 116,000 FHR 4719 LM 3.0000% 15/09/47 39,076 38,925 0.04
USD 217,000 FHS 271 F5 FRN 15/08/42 39,028 38,859 0.04
USD 100,000 FHR 5091 AB 1.5000% 25/03/51 38,360 36,318 0.04
USD 47,000 FHR 5203 G 2.5000% 25/11/48 38,924 35,764 0.03
USD 90,000 FNR 2019-15 FA FRN 25/04/49 34,541 34,223 0.03
USD 87,000 FHR 4826 KF FRN 15/09/48 34,297 33,991 0.03
USD 104,000 FNR 2019-67 FB FRN 25/11/49 33,812 33,626 0.03
USD 117,000 VERUS 2020-5 Al 1.2180% 25/05/65 36,596 33,183 0.03
USD 116,000 VERUS 2021-R3 Al FRN 25/04/64 37,128 33,169 0.03
USD 74,000 MFRA 2021-NQM2 Al FRN 25/11/64 38,087 31,747 0.03
USD 100,000 FNR 2016-57 PC 1.7500% 25/06/46 30,382 28,676 0.03
USD 157,000 AOMT 2020-5 Al FRN 25/05/65 30,989 27,898 0.03
USD 100,000 STAR 2021-1 Al FRN 25/05/65 32,095 27,422 0.03
USD 25,000 SLST 2019-1 A2 3.5000% 25/05/29 25,611 23,040 0.02
USD 1,490,000 FNR 1998-61 PL 6.0000% 25/11/28 24,382 22,316 0.02
USD 579,000 STAR 2020-1 Al FRN 25/02/50 17,639 16,356 0.02
USD 129,000 FHR 4793 FD FRN 15/06/48 16,498 16,349 0.02
USD 50,000 FNR 2020-48 AB 2.0000% 25/07/50 14,944 14,134 0.01
USD 35,000 SCRT 2019-1 MA 3.5000% 25/07/58 13,967 13,150 0.01

7,889,776 7,312,819 7.12

RSREYIEH RAT S
USD 317,000 BX 2021-VOLT A FRN 15/09/36 317,000 306,186 0.31
USD 287,000 COMM 2013-CR11 A4 4.2580% 10/08/50 288,681 271,015 0.27
USD 819,000 IFUND 2010-1 Al 5.3140% 25/01/51 210,318 187,701 0.18
USD 170,000 MED 2021-MDLN A FRN 15/11/38 169,188 164,110 0.16
USD 132,000 GSMS 2014-GC18 A4 4.0740% 10/01/47 143,029 127,801 0.12
USD 137,000 BX 2021-XL2 A FRN 15/10/38 126,325 122,669 0.12
USD 121,000 JPMCC 2013-C16 A4 4.1664% 15/12/46 130,136 119,566 0.12
USD 102,000 COMM 2014-UBS4 A4 3.4200% 10/08/47 107,881 99,808 0.10
USD 103,000 EQUS 2021-EQAZ A FRN 15/10/38 102,557 99,647 0.10
USD 124,000 GSMS 2020-GSA2 A4 1.7210% 12/12/53 122,455 97,222 0.09
USD 70,000 JPMBB 2015-C30 A5 3.8218% 15/07/48 69,759 66,366 0.06
USD 59,000 BANKS5 2023-5YR1 A3 FRN 15/04/56 60,769 61,121 0.06
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USD 75,000 MSC 2020-HR8 A3 1.7900% 15/07/53 72,325 59,675 0.06
USD 48,000 COMM 2015-LC23 A3 3.5210% 10/10/48 52,200 45,965 0.04
USD 55,000 GSMS 2013-GC14 A5 4.2430% 10/08/46 49,047 45,413 0.04
USD 47,000 GSMS 2015-GC32 A3 3.4980% 10/07/48 40,499 40,670 0.04
USD 43,000 CSAIL 2019-C16 A2 3.0667% 15/06/52 40,583 38,019 0.04
USD 37,000 COMM 2013-CR13 A4 FRN 10/11/46 36,269 36,604 0.04
USD 44,000 MSBAM 2017-C34 ASB 3.3540% 15/11/52 38,759 35,262 0.03
USD 42,000 MSC 2016-UB12 ASB 3.4360% 15/12/49 32,937 30,002 0.03
USD 27,000 JPMCC 2016-JP4 A3 3.3928% 15/12/49 29,313 25,146 0.02
USD 100,000 MSBAM 2013-C13 ASB 3.5570% 15/11/46 3,550 3,467 0.00
2,243,580 2,083,435 2.03
EESFIE
USD 353,000 BANK OF AMER CRP FRN 25/04/34 350,007 350,291 0.33
USD 348,000 BANK OF AMER CRP FRN 20/12/28 328,212 319,843 0.31
USD 322,000 WELLS FARGO CO FRN 25/07/33 MTN 314,561 310,651 0.30
USD 306,000 WELLS FARGO CO FRN 24/04/34 305,010 305,800 0.30
USD 230,000 CITIGROUP INC FRN 25/05/34 230,494 233,260 0.23
USD 231,000 BANK OF NY MELLO FRN 26/04/27 231,000 230,310 0.22
USD 212,000 BANK OF NY MELLO FRN 26/04/34 J 212,044 210,428 0.20
USD 200,000 BANK OF AMER CRP FRN 22/07/27 196,813 178,628 0.17
USD 174,000 BANK OF AMER CRP FRN 20/01/27 174,000 172,897 0.17
USD 173,000 AMERICAN EXPRESS FRN 01/05/34 173,000 170,881 0.17
USD 170,000 BANK OF AMER CRP FRN 25/04/29 170,000 169,552 0.17
USD 158,000 SANTANDER HOLD FRN 09/03/29 157,692 160,527 0.16
USD 156,000 CHARLES SCHWAB FRN 19/05/29 156,048 156,392 0.15
USD 137,000 MORGAN STANLEY FRN 18/10/33 137,560 146,320 0.14
USD 116,000 MORGAN STANLEY FRN 21/04/34 115,991 115,055 0.11
USD 92,000 GOLDMAN SACHS GP FRN 21/10/27 91,557 81,946 0.08
USD 68,000 CHARLES SCHWAB FRN 19/05/34 68,000 68,937 0.07
USD 74,000 M&T BANK CORP FRN 27/01/34 68,893 68,226 0.07
USD 57,000 JPMORGAN CHASE FRN 01/06/34 57,000 57,620 0.06
USD 38,000 MORGAN STANLEY FRN 20/04/29 38,000 37,930 0.04
USD 38,000 MORGAN STANLEY FRN 01/02/29 38,008 37,821 0.04
3,613,890 3,583,315 3.49
ZOMOES
UsD 220,000 DELTA/SKYMILE 4.7500% 20/10/28 144A 233,094 212,712 0.21
233,094 212,712 0.21
7=
USD 2,077,000 FN MA4540 2.0000% 01/02/42 1,696,727 1,608,421 1.58
USD 4,774,000 FN BM5598 3.0000% 01/02/43 875,821 861,894 0.85
USD 1,078,000 FN MA4473 1.5000% 01/11/41 851,023 783,922 0.77
USD 1,039,000 FN CA8373 2.5000% 01/12/35 782,723 671,387 0.65
USD 600,000 FN MA5011 6.0000% 01/05/53 609,294 602,312 0.59
USD 957,000 FN MA4204 2.0000% 01/12/40 594,880 592,707 0.58
USD 688,000 FN FS1918 3.0000% 01/02/50 565,938 554,624 0.54
USD 586,000 FN FS2414 3.5000% 01/04/45 492,593 506,767 0.49
USD 611,000 FN FS1789 3.5000% 01/07/47 488,832 500,158 0.49
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usb 850,000  FN FS2401 4.0000% 01/03/35 496,880 492,358 0.48
usD 629,000  FR RB5145 2.0000% 01/02/42 518,447 489,319 0.48
usD 2,009,000  FN AL5925 3.0000% 01/10/44 428,841 412,988 0.40
usD 592,000  FN CA8305 2.0000% 01/12/40 388,520 407,704 0.40
usD 1,623,000  FN BC9003 3.0000% 01/11/46 400,460 390,916 0.38
usD 581,000 FN MA4232 2.0000% 01/01/41 365,042 375,328 0.37
usb 536,000  FN BF0496 3.0000% 01/07/60 426,624 366,360 0.36
usD 486,000 FN MA4387 2.0000% 01/07/41 348,782 348,109 0.34
usD 460,000  FN FM8627 2.0000% 01/05/41 322,671 319,734 0.31
usDb 398,000 FN MA4570 2.0000% 01/03/42 331,566 310,350 0.30
usD 300,000 G2 786481 6.0000% 20/01/53 308,528 303,604 0.30
usD 1,248,000 FN MA2833 3.0000% 01/12/46 291,385 287,769 0.28
usb 341,000  FR SC0326 2.0000% 01/08/42 277,966 281,568 0.27
usD 393,000 FN FMB8968 3.0000% 01/04/48 274,915 267,073 0.26
usD 325,000  FN MA4587 2.5000% 01/04/42 278,472 262,045 0.26
usb 281,000 FN BM7102 FRN 01/10/52 248,227 249,933 0.24
usD 328,000 FN MA4377 1.5000% 01/07/51 237,675 229,480 0.22
uUsD 343,000 FN MA4268 2.0000% 01/02/41 229,719 226,978 0.22
usb 314,000 FN MA4445 1.5000% 01/10/41 260,106 226,434 0.22
usD 289,000  FN FS1681 2.0000% 01/03/47 222,357 225,238 0.22
usD 359,000  FR RB5085 2.0000% 01/11/40 214,080 219,742 0.21
usb 290,000  FR SD7545 2.5000% 01/09/51 242,141 215,461 0.21
uUsD 248,000  GN 786309 3.0000% 15/11/47 207,706 214,171 0.21
usD 260,000  FN 310205 3.5000% 01/10/42 204,276 213,440 0.21
usb 300,000  FN BF0555 3.0000% 01/05/50 214,539 210,240 0.20
usD 245,000  FN FS2709 3.0000% 01/02/47 209,569 207,063 0.20
usD 304,000 FN FS2836 4.0000% 01/01/27 205,857 201,828 0.20
usb 334,000 FN MA4152 2.0000% 01/10/40 193,315 197,257 0.19
usD 202,000  FH 841563 FRN 01/05/53 196,003 196,101 0.19
usD 272,000 G2 785862 3.0000% 20/10/50 204,213 193,176 0.19
usb 246,000  FN FS1940 2.5000% 01/12/47 201,383 192,806 0.19
usD 227,000  FN 310206 3.5000% 01/12/43 188,483 189,478 0.18
usD 334,000 FN MA4128 2.0000% 01/09/40 176,053 180,744 0.18
usb 235,000  FR RBS5138 2.0000% 01/12/41 193,319 178,991 0.17
usD 197,000  FR SD2491 3.0000% 01/04/43 174,185 177,886 0.17
usD 334,000 FR RB5076 2.0000% 01/08/40 164,876 169,419 0.16
usb 233,000 FN CB0288 2.0000% 01/04/46 172,136 168,289 0.16
uUsD 251,000  FN FM4790 2.0000% 01/11/40 162,249 166,272 0.16
usD 1,755,000 G2 MAS5265 4.5000% 20/06/48 178,174 164,002 0.16
usD 239,000 FN FM7492 2.5000% 01/06/36 189,379 163,718 0.16
uUsD 334,000  FR RB5065 2.0000% 01/07/40 159,060 163,589 0.16
usD 334,000 FN MA4071 2.0000% 01/07/40 157,163 161,640 0.16
usb 184,000  FN FS2880 3.5000% 01/04/50 151,170 159,526 0.16
usD 334,000 FR RB5064 2.0000% 01/06/40 154,754 159,160 0.15
usD 209,000 FN MA4333 2.0000% 01/05/41 148,239 147,766 0.14
usb 212,000  FN CB0643 2.5000% 01/05/36 169,479 146,845 0.14
usD 186,000  FN BV2186 2.0000% 01/02/42 139,715 146,360 0.14
uUsD 415,000 FN MA4017 3.0000% 01/05/40 144,841 143,091 0.14
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usb 166,000  FN FS3098 3.0000% 01/02/44 134,405 141,649 0.14
usD 191,000  FN FM9263 2.0000% 01/10/41 137,604 141,241 0.14
usD 174,000  FR RB5157 2.5000% 01/05/42 150,253 140,402 0.14
usD 190,000  FN CB0470 2.5000% 01/05/41 135,138 140,067 0.14
usD 220,000  FN FM8576 3.0000% 01/02/50 131,830 138,012 0.13
usD 446,000 FN AL8076 4.0000% 01/01/46 151,757 136,092 0.13
usD 175,000  FN BM7019 FRN 01/03/50 134,954 135,032 0.13
usD 146,000  FN BV7897 FRN 01/08/52 137,029 131,776 0.13
usD 165,000  FN FS0658 3.5000% 01/04/50 145,914 129,709 0.13
usb 354,000 FR SD7500 4.0000% 01/07/49 144,188 128,394 0.12
usD 195,000  FN CA7228 2.5000% 01/10/50 142,802 128,352 0.12
usD 140,000  FN FS4839 3.0000% 01/02/49 125,437 125,839 0.12
usb 460,000 FN BM3325 3.0000% 01/10/46 126,990 123,378 0.12
usD 569,000 FN MA2806 3.0000% 01/11/46 124,133 122,819 0.12
usD 240,000  FN BF0328 4.5000% 01/07/48 135,844 122,129 0.12
usb 319,000  FN CA3485 4.0000% 01/05/49 137,732 121,566 0.12
UsD 138,000 FN BV7895 FRN 01/07/52 124,494 120,541 0.12
usD 194,000  FHIT 383 FRN 01/04/48 118,730 117,135 0.11
usb 653,000  FN AT5994 3.0000% 01/05/43 118,670 115,343 0.11
usD 127,000  FR ZT2378 3.0000% 01/08/43 113,839 113,474 0.11
uUsD 1,118,000  FN AK9393 3.5000% 01/04/42 110,131 111,433 0.11
usb 126,000  FN BV7891 FRN 01/07/52 113,699 109,007 0.11
usD 122,000  FN BV7995 FRN 01/08/52 112,225 108,614 0.11
usD 122,000  FN BV8042 FRN 01/09/52 104,396 103,070 0.10
usb 113,000  FN BV7993 FRN 01/08/52 105,935 101,906 0.10
usD 498,000 FN MA2771 3.0000% 01/10/46 102,920 101,290 0.10
usD 106,000  FN CB4696 5.5000% 01/09/52 103,221 100,485 0.10
usD 415,000 FH 841073 FRN 01/09/45 99,851 100,467 0.10
uUsD 122,000  FR SC0319 2.0000% 01/04/42 95,616 99,485 0.10
usD 117,000  FN BM7041 3.5000% 01/02/46 95,031 98,792 0.10
usb 99,000  FN CB5661 7.0000% 01/02/53 99,538 98,654 0.10
usD 110,000  FN FS3324 2.5000% 01/12/40 92,885 93,959 0.09
usD 114,000  FN MA4631 2.5000% 01/06/42 99,898 93,922 0.09
usb 360,000  FN AS8650 3.0000% 01/01/47 90,331 90,739 0.09
usD 223,000 FN AL7667 4.5000% 01/10/45 94,151 85,290 0.08
usD 438,000 FG GO08721 3.0000% 01/09/46 81,812 84,505 0.08
usD 107,000  FN FS1450 2.5000% 01/02/42 90,603 84,026 0.08
usD 108,000  FN MA4520 2.0000% 01/01/42 83,750 83,249 0.08
usD 360,000 FG G08741 3.0000% 01/01/47 82,446 83,052 0.08
usb 102,000  FN MA4607 2.5000% 01/05/42 89,331 81,974 0.08
uUsD 101,000  FN FS1513 2.0000% 01/02/42 76,939 80,599 0.08
uUsD 97,000  FN FS2244 3.0000% 01/02/45 81,603 80,284 0.08
usD 89,000 FN BWI1302 FRN 01/11/52 79,476 80,232 0.08
uUsD 378,000 FN AU3735 3.0000% 01/08/43 79,614 78,125 0.08
uUsD 103,000  FN FM8460 2.5000% 01/08/41 83,954 76,394 0.07
usb 301,000  FG G08747 3.0000% 01/02/47 75,782 76,303 0.07
usD 93,000  FN FS2975 2.0000% 01/08/42 73,858 75,615 0.07
usD 96,000  FR QD9170 2.5000% 01/03/52 83,607 74,718 0.07
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usb 89,000 G2 CM2623 3.0000% 20/06/43 72,850 74,621 0.07
usD 85,000  FN FS3338 3.0000% 01/12/43 73,519 73,540 0.07
usD 373,000 FN AQO0225 3.0000% 01/11/42 75,005 73,167 0.07
usD 93,000  FN FS1972 2.0000% 01/04/42 69,628 72,513 0.07
usD 95,000  FN MA4474 2.0000% 01/11/41 71,098 71,518 0.07
usD 89,000  FR RB5153 2.0000% 01/04/42 67,480 70,613 0.07
usD 75,000 FN BW6266 FRN 01/08/52 70,503 68,339 0.07
usD 95,000  FR SCO0112 2.0000% 01/12/40 65,736 65,005 0.06
usD 151,000  FN BMS5175 4.0000% 01/12/48 71,284 64,295 0.06
usD 71,000  FN FS4145 3.0000% 01/09/43 63,886 63,748 0.06
usD 88,000  FR RB5118 2.0000% 01/07/41 61,551 62,972 0.06
usD 191,000  FN BE2310 3.0000% 01/01/47 59,786 62,456 0.06
usb 135,000  FN CAS5964 2.0000% 01/06/40 61,791 62,436 0.06
usD 215,000  FR RB5044 3.0000% 01/04/40 62,271 61,690 0.06
usD 67,000 FH 8D0268 FRN 01/08/52 64,031 61,689 0.06
usb 68,000 FH 8C0293 FRN 01/07/52 62,449 60,002 0.06
uUsD 248,000 FN MA2863 3.0000% 01/01/47 59,004 59,450 0.06
usD 74,000  FR QKI1204 2.0000% 01/11/41 67,683 58,580 0.06
usb 91,000  FHIT 384 FRN 01/09/47 58,246 58,355 0.06
USD 72,000 FN BV4188 2.5000% 01/03/52 64,882 58,040 0.06
USD 317,000  FN AS0039 3.0000% 01/07/43 57,705 56,614 0.06
USD 167,000  FN AL5890 4.5000% 01/03/43 60,363 55,103 0.05
USD 205,000  FN AL9865 3.0000% 01/02/47 53,575 53,636 0.05
USD 119,000  FN BMS5178 4.5000% 01/11/48 61,247 53,391 0.05
USD 467,000 FN AK6756 3.5000% 01/03/42 52,781 53,333 0.05
USD 128,000  FH 841249 FRN 01/03/49 51,985 50,995 0.05
usD 77,000  FR RB5100 2.0000% 01/02/41 50,588 50,893 0.05
usb 55,000 FH 8C0292 FRN 01/07/52 52,073 49,912 0.05
usD 64,000 FN FS1204 3.0000% 01/02/48 48,440 49,721 0.05
usD 62,000  FN BQ7047 2.0000% 01/01/42 46,759 48,758 0.05
USD 192,000  FN AS8784 3.0000% 01/02/47 48,251 48,346 0.05
USD 171,000  FN AL9615 3.0000% 01/02/45 46,424 46,117 0.04
USD 59,000  FR ZT2255 3.5000% 01/06/46 43,261 45,617 0.04
USD 68,000  FN BFO0513 3.0000% 01/02/55 53,713 45,488 0.04
USD 59,000  FN FS0225 2.0000% 01/01/47 48,105 45,105 0.04
USD 70,000  FR RB5095 2.0000% 01/01/41 42,784 45,055 0.04
USD 63,000 FN FM9916 4.0000% 01/06/38 47,784 44,397 0.04
USD 64,000 FR RB5108 2.0000% 01/04/41 45,477 44,165 0.04
USD 54,000  FN FS3009 2.0000% 01/05/42 42,327 44,040 0.04
USD 59,000  FN BV3208 2.0000% 01/03/47 46,775 43,895 0.04
USD 54,000 FR RB5161 2.5000% 01/06/42 46,625 43,878 0.04
USD 52,000 G2 CO7380 3.0000% 20/05/47 42,944 43,335 0.04
USD 158,000 FN MA2920 3.0000% 01/03/47 42,549 42,794 0.04
USD 200,000 G2 784667 4.5000% 20/02/49 48,068 42,764 0.04
USD 52,000 G2 CK9357 3.0000% 20/03/47 45,203 42,449 0.04
USD 55,000 FR RB5141 2.0000% 01/01/42 49,013 42,421 0.04
USD 56,000 FR QKI191 2.0000% 01/11/41 48,924 42,367 0.04
USD 240,000  FG G08727 3.5000% 01/10/46 38,428 39,460 0.04
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USD 275,000 FN AB6912 3.5000% 01/11/42 36,564 38,757 0.04
USD 44,000 FN FS3006 2.0000% 01/04/41 35,238 36,065 0.04
USD 46,000 FN BV4185 2.5000% 01/03/52 39,611 35,502 0.03
USD 44,000 G2 CK9415 3.0000% 20/09/47 37,529 35,242 0.03
USD 36,000 FH 8C0372 FRN 01/09/52 35,524 34,310 0.03
USD 42,000 G2 CK9447 3.0000% 20/04/47 35,885 33,833 0.03
USD 36,000 FN BW6331 FRN 01/09/52 34,144 32,973 0.03
USD 32,000 FN CB5325 6.5000% 01/12/52 32,899 32,590 0.03
USD 41,000 FR QD3644 2.0000% 01/12/51 34,316 32,121 0.03
USD 39,000 G2 CO7322 3.0000% 20/04/47 31,705 31,994 0.03
USD 39,000 FN BM6885 FRN 01/12/51 29,868 29,000 0.03
USD 117,000 FN AL7500 4.0000% 01/09/45 30,685 27,617 0.03
UsSD 29,000 FN BT8269 FRN 01/08/52 28,000 26,979 0.03
USD 287,000 FN AL4664 FRN 01/10/43 26,190 26,517 0.03
USD 32,000 FR RB5154 2.5000% 01/04/42 27,764 25,867 0.03
UsSD 30,000 G2 CN9873 3.0000% 20/08/43 23,703 24,272 0.02
USD 29,000 FR QD7594 2.5000% 01/02/52 26,055 23,357 0.02
USD 27,000 G2 CP9544 3.0000% 20/07/47 22,834 23,042 0.02
USD 32,000 FN MA4364 2.0000% 01/06/41 21,882 22,944 0.02
USD 241,000 FH 849218 FRN 01/01/44 22,503 22,782 0.02
USD 25,000 G2 CN5874 3.0000% 20/01/48 21,823 21,999 0.02
USD 25,000 G2 CM3246 3.0000% 20/12/46 21,048 19,775 0.02
USD 25,000 G2 CO9673 3.0000% 20/12/46 19,360 19,530 0.02
USD 237,000 FH 849154 FRN 01/10/43 19,131 19,415 0.02
USD 25,000 G2 CL3644 3.0000% 20/02/48 18,846 18,998 0.02
USD 25,000 FN MA4407 2.0000% 01/08/41 17,823 18,071 0.02
USD 194,000 FH 848954 FRN 01/02/43 15,111 15,292 0.01
USD 25,000 FN MA4176 2.0000% 01/11/40 14,408 15,106 0.01
USD 164,000 FH 849147 FRN 01/10/43 11,939 12,017 0.01
USD 106,000 FH 849198 FRN 01/11/43 11,456 11,524 0.01
USD 104,000 FH 849266 FRN 01/08/43 10,302 10,438 0.01
USD 292,000 FH 2B0811 FRN 01/09/42 9,313 9,499 0.01
USD 193,000 FH 2B1277 FRN 01/03/43 9,143 9,255 0.01
USD 78,000 FN AT2075 FRN 01/06/43 7,325 7,471 0.01
USD 69,000 FH 2B1538 FRN 01/07/43 5,751 5,818 0.01
USD 119,000 FN AL2983 FRN 01/01/43 5,556 5,627 0.01
USD 109,000 FH 849128 FRN 01/09/43 5,482 5,532 0.01
USD 91,000 FN AL3953 FRN 01/03/43 1,280 1,266 0.00
27,508,567 26,752,155 26.03

AT T T /R
USD 185,000 FED HOME LN BANK STUP 30/09/31 157,122 153,948 0.15
157,122 153,948 0.15
HE-E (EESFE)

USD 451,000 FNMA PRIN STP 0% 15/11/30 382,948 331,983 0.31
USD 229,000 ANHEUSER-BUSCH 4.7000% 01/02/36 247,637 223,995 0.21
USD 226,000 BP CAP MKTS AMER 4.8120% 13/02/33 225,999 223,307 0.21
USD 218,000 AT&T INC 5.4000% 15/02/34 217,451 218,073 0.20
USD 218,000 AMGEN INC 5.6500% 02/03/53 220,339 217,244 0.20
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usb 202,000 MICRON TECH 5.3750% 15/04/28 201,761 199,564 0.18
usD 197,000  AMGEN INC 5.2500% 02/03/25 196,870 197,649 0.19
usD 195,000  JOHN DEERE CAP 4.1500% 15/09/27 MTN 194,627 192,465 0.19
usDb 182,000 HCA INC 5.2000% 01/06/28 181,758 181,110 0.18
usD 182,000 VMWARE INC 0.6000% 15/08/23 181,802 180,138 0.18
usD 173,000  PHILIP MORRIS IN 4.8750% 15/02/28 171,387 172,492 0.17
usDb 250,000  UNI OF PENNSYLVA 3.6100% 15/02/2119 265,555 171,220 0.17
usD 200,000  ABBVIE INC 4.2500% 21/11/49 WI 193,834 168,468 0.16
usD 200,000 ROCHE HLDGS I 2.0760% 13/12/31 144A 200,000 166,601 0.16
usb 165,000 CROWN CASTLE INC 5.0000% 11/01/28 164,859 163,730 0.16
usD 155,000  TEXAS INSTRUMENT 4.9000% 14/03/33 155,771 158,833 0.15
usD 155,000 KENVUE INC 4.9000% 22/03/33 144A 156,761 157,694 0.15
usb 150,000  ENERGY TRANS 5.7500% 15/02/33 150,052 150,321 0.15
usD 134,000 ORACLE CORP 6.9000% 09/11/52 144,105 145,384 0.14
usD 198,000  FANNIE MAE 1.5200% 21/08/35 137,628 140,765 0.14
usD 138,000 LOCKHEED MARTIN 4.7500% 15/02/34 137,550 137,988 0.13
usD 176,000  PACIFIC GAS&ELEC 4.9500% 01/07/50 163,367 135,727 0.13
UsSD 137,000  ENERGY TRANS 4.9500% 15/05/28 153,112 133,991 0.13
usD 131,000  PHILIP MORRIS IN 5.1250% 17/11/27 130,490 132,289 0.13
USD 141,000  BOEING CO 2.1960% 04/02/26 141,134 130,131 0.13
UsSD 128,000  PHILIP MORRIS IN 5.1250% 15/02/30 128,128 126,569 0.12
usD 171,000  FANNIE MAE 1.9000% 25/01/36 126,501 125,969 0.12
USD 123,000  HYUNDAI CAP A 5.6000% 30/03/28 144A 123,604 123,551 0.12
usD 123,000  T-MOBILE USA INC 5.6500% 15/01/53 128,214 122,413 0.12
usb 129,000 VMWARE INC 1.0000% 15/08/24 128,933 121,920 0.12
UsSD 120,000  ASTRAZENECA FIN 4.9000% 03/03/30 119,508 121,838 0.12
UsSD 137,000 EXXON MOBIL CORP 4.3270% 19/03/50 124,368 121,739 0.12
usb 120,000 AMGEN INC 5.1500% 02/03/28 119,791 121,053 0.12
uUsD 126,000  T-MOBILE USA INC 3.7500% 15/04/27 121,099 119,813 0.12
usD 124,000  MPLX LP 5.0000% 01/03/33 122,971 119,174 0.12
usD 153,000 FREDDIE MAC 0% 14/12/29 MTN 133,060 118,362 0.12
usD 118,000  APPLE INC 4.0000% 10/05/28 117,772 117,483 0.11
uUsD 118,000  CATERPILLAR F 4.3500% 15/05/26 DMTN 117,945 117,425 0.11
usD 118,000  VERIZON COMM INC 5.0500% 09/05/33 117,808 116,700 0.11
uUsD 116,000 TOYOTA MTR CRED 4.5500% 17/05/30 115,784 114,387 0.11
usD 112,000  CON EDISON CO 5.2000% 01/03/33 112,112 113,654 0.11
usb 137,000  SBL HOLDINGS 5.0000% 18/02/31 144A 136,240 111,280 0.11
usD 111,000  LOWE'S COS INC 5.1500% 01/07/33 111,000 110,754 0.11
usD 99,000  UNITEDHEALTH GRP 5.8750% 15/02/53 103,054 107,363 0.10
usb 120,000 VMWARE INC 1.4000% 15/08/26 119,049 106,254 0.10
uUsD 136,000 WARNERMEDIA HLD 5.1410% 15/03/52 WI 116,133 105,488 0.10
usD 106,000  PHILIP MORRIS IN 5.3750% 15/02/33 106,860 104,982 0.10
usD 111,000  ANHEUSER-BUSCH 4.3750% 15/04/38 132,779 103,776 0.10
usD 102,000 RAYTHEON TECH 5.1500% 27/02/33 101,700 103,707 0.10
usD 100,000  JOHN DEERE CAP 4.9000% 03/03/28 MTN 99,921 101,652 0.10
usb 93,000 QUALCOMM INC 6.0000% 20/05/53 92,968 100,211 0.10
usD 112,000 CROWN CASTLE INT 1.0500% 15/07/26 111,567 98,638 0.10
usD 98,000 HYUNDAI CAP A 5.5000% 30/03/26 144A 97,854 97,994 0.10
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usb 96,000  AMERICAN TOWER 5.5500% 15/07/33 95,664 96,490 0.09
usD 97,000  TEXAS INSTRUMENT 5.0000% 14/03/53 97,452 96,426 0.09
usD 96,000  PROGRESSIVE CORP 4.9500% 15/06/33 95,943 95,818 0.09
usb 97,000  WALMART INC 4.1000% 15/04/33 97,000 94,607 0.09
usD 93,000  FISERV INC 5.4500% 02/03/28 92,908 94,412 0.09
usD 95,000  T-MOBILE USA INC 5.0500% 15/07/33 94,836 93,651 0.09
usD 107,000  ENERGY TRANSFER PART 5.3% 15/04/47 112,289 90,510 0.09
usD 93,000 LOWE'S COS INC 5.6250% 15/04/53 94,032 90,189 0.09
usD 88,000  PHILIP MORRIS IN 5.0000% 17/11/25 87,849 88,172 0.09
usb 89,000 HCA INC 5.9000% 01/06/53 87,112 85,454 0.08
usD 98,000 REGENCY CENTERS 2.9500% 15/09/29 95,986 85,294 0.08
usD 84,000 ASTRAZENECA FIN 4.8750% 03/03/28 83,830 85,090 0.08
usb 111,000  EXXON MOBIL CORP 3.4520% 15/04/51 110,145 84,602 0.08
usD 130,000  CHARTER COMM OPT 3.5000% 01/03/42 112,214 84,591 0.08
usD 82,000 COMCAST CORP 5.3500% 15/11/27 82,137 84,373 0.08
usb 83,000 ENTERGY ARKANSAS 5.1500% 15/01/33 82,756 83,801 0.08
usD 95,000  STORE CAPITAL 4.5000% 15/03/28 102,437 81,983 0.08
uUsD 82,000  T-MOBILE USA INC 4.9500% 15/03/28 81,829 81,792 0.08
usb 80,000 KENVUE INC 5.0500% 22/03/28 144A 79,878 81,722 0.08
uUsSD 82,000 DUKE ENERGY CAR 5.3500% 15/01/53 81,852 81,481 0.08
USD 80,000 AMERICAN TOWER 5.5000% 15/03/28 79,755 80,874 0.08
usb 87,000  T-MOBILE USA INC 2.2500% 15/02/26 87,239 80,612 0.08
USD 99,000  VERIZON COMM INC 2.3550% 15/03/32 79,160 79,541 0.08
UsSD 112,000  AT&T INC 3.8000% 01/12/57 96,823 79,337 0.08
usb 78,000  APPLE INC 4.3000% 10/05/33 77,931 78,062 0.08
uUsD 78,000  T-MOBILE USA INC 4.8000% 15/07/28 77,835 77,017 0.07
uUsD 92,000  ABBOTT LABS 1.4000% 30/06/30 75,873 75,646 0.07
usD 77,000  UNITEDHEALTH GRP 4.0000% 15/05/29 76,310 74,562 0.07
usD 74,000 META PLATFORMS 5.6000% 15/05/53 73,795 73,463 0.07
usD 74,000 META PLATFORMS 5.7500% 15/05/63 73,779 73,413 0.07
usD 103,000  INTEL CORP 2.8000% 12/08/41 99,849 72,137 0.07
usD 110,000  UNIV OF TEXAS SYS- 2.4390% 15/08/49 110,000 72,097 0.07
usD 75,000 VMWARE INC 4.7000% 15/05/30 87,224 71,357 0.07
usb 70,000 REALTY INCOME 5.6250% 13/10/32 69,889 71,103 0.07
usD 79,000  HYUNDAI CAP A 1.3000% 08/01/26 144A 78,814 70,857 0.07
usD 87,000 WARNERMEDIA HLD 5.0500% 15/03/42 WI 86,486 70,163 0.07
usb 74,000 QUANTA SERVICES 0.9500% 01/10/24 73,960 69,295 0.07
uUsD 79,000 SUN COMMUNITIES 4.2000% 15/04/32 78,322 68,878 0.07
usD 81,000 AGREE LP 2.0000% 15/06/28 80,423 68,154 0.07
usD 100,000  PACIFIC GAS&ELEC 3.9500% 01/12/47 103,144 67,359 0.07
uUsD 65,000  PHILIP MORRIS IN 4.8750% 13/02/26 64,773 64,879 0.06
uUsSD 75,000  AMERICAN HOMES 4 3.6250% 15/04/32 73,138 64,765 0.06
usb 87,000  BOEING CO 3.7500% 01/02/50 84,269 63,705 0.06
usD 71,000  INVITATION HOMES 4.1500% 15/04/32 70,464 63,339 0.06
UsD 62,000 RAYTHEON TECH 5.3750% 27/02/53 62,174 62,452 0.06
usD 62,000 ABBOTT LABORATORIES 4.75% 30/11/36 64,891 62,370 0.06
uUsD 65,000 METROPLTN EDI 4.3000% 15/01/29 144A 73,644 62,044 0.06
usD 78,000 LOWE'S COS INC 4.2500% 01/04/52 68,427 61,874 0.06
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usb 75,000  MPLX LP 4.9500% 14/03/52 65,929 61,681 0.06
usD 64,000 REALTY INCOME 4.9000% 15/07/33 62,694 61,412 0.06
usD 61,000 METROPLTN EDI 5.2000% 01/04/28 144A 60,915 61,408 0.06
usD 61,000  PACIFICORP 5.5000% 15/05/54 60,973 61,171 0.06
usD 62,000  UNITEDHEALTH GRP 4.5000% 15/04/33 61,608 60,799 0.06
usD 60,000  ELI LILLY & CO 4.8750% 27/02/53 59,962 59,996 0.06
usD 74,000  PUBLIC SERVICE 1.9000% 15/08/31 MTN 73,819 59,971 0.06
usD 69,000 DUKE ENERGY CAR 2.8500% 15/03/32 69,034 59,010 0.06
usD 62,000  ABBVIE INC 4.5500% 15/03/35 WI 60,151 58,996 0.06
usD 59,000  APPLE INC 4.1500% 10/05/30 58,840 58,941 0.06
usD 59,000 BALTIMORE GAS 5.4000% 01/06/53 58,971 58,795 0.06
uUsD 58,000 EXELON CO 5.3000% 15/03/33 57,939 58,387 0.06
usb 58,000 HARLEY-DAVIDS 6.5000% 10/03/28 144A 57,815 58,168 0.06
uUsD 58,000 GEN MOTORS FIN 5.8500% 06/04/30 57,981 57,542 0.06
UsD 58,000 INTEL CORP 5.9000% 10/02/63 57,973 57,307 0.06
usb 59,000 TEXAS INSTRUMENT 5.0500% 18/05/63 58,509 57,287 0.06
uUsD 57,000 REPUBLIC SVCS 4.8750% 01/04/29 56,759 57,118 0.06
USD 56,000 DUKE ENERGY PROG 5.2500% 15/03/33 56,005 57,084 0.06
USD 57,000  REPUBLIC SVCS 5.0000% 01/04/34 56,709 57,045 0.06
USD 59,000  BOEING CO 5.9300% 01/05/60 51,067 56,723 0.06
USD 57,000 CONSTELLATION BR 4.9000% 01/05/33 56,622 55,956 0.05
USD 58,000 WALMART INC 4.5000% 15/04/53 57,836 55,217 0.05
USD 58,000 ANHEUSER-BUSCH 4.9000% 01/02/46 61,773 54,863 0.05
USD 55,000 GLENCORE FDG 5.7000% 08/05/33 144A 54,987 54,534 0.05
USD 72,000 ORACLE CORP 4.0000% 15/07/46 51,697 53,743 0.05
USD 65,000  JERSEY CENT P 2.7500% 01/03/32 144A 64,638 53,740 0.05
USD 59,000 BROADCOM INC 4.9260% 15/05/37 144A 62,397 52,867 0.05
USD 57,000 CROWN CASTLE INT 2.9000% 15/03/27 56,880 52,567 0.05
USD 65,000 BROADCOM INC 2.4500% 15/02/31 144A 64,805 52,458 0.05
USD 52,000 FEDERAL RLTY OP 3.9500% 15/01/24 53,980 51,432 0.05
USD 55,000  ORACLE CORP 5.5500% 06/02/53 54,721 51,090 0.05
USD 51,000  APPLE INC 4.8500% 10/05/53 50,744 50,950 0.05
USD 65,000 BRIXMOR OPERATIN 2.5000% 16/08/31 60,634 50,552 0.05
USD 63,000 EVERSOURCE ENERG 1.6500% 15/08/30 R 47,526 50,235 0.05
USD 49,000  CIGNA GROUP/THE 5.4000% 15/03/33 48,954 49,933 0.05
USD 54,000 PENN ELEC CO 3.2500% 15/03/28 144A 56,369 49,572 0.05
USD 48,000  AON CORP/AON GLO 5.3500% 28/02/33 47,989 48,722 0.05
USD 59,000 DUKE ENERGY FLA 2.4000% 15/12/31 58,396 48,577 0.05
USD 68,000  GILEAD SCIENCES 2.6000% 01/10/40 66,932 48,387 0.05
USD 48,000 KENVUE INC 5.0500% 22/03/53 144A 47,686 48,066 0.05
USD 49,000 REALTY INCOME 4.8500% 15/03/30 48,418 47,908 0.05
USD 66,000  STORE CAPITAL 2.7500% 18/11/30 65,735 47,765 0.05
USD 57,000  T-MOBILE USA IN 2.5500% 15/02/31 WI 47,689 47,649 0.05
USD 49,000 BROADCOM INC 3.1500% 15/11/25 49,351 46,810 0.05
USD 54,000  APPLE INC 3.9500% 08/08/52 51,808 46,782 0.05
USD 56,000 BALTIMORE GAS 2.2500% 15/06/31 55,900 46,737 0.05
USD 71,000  MISS POWER CO 3.1000% 30/07/51 B 69,257 46,723 0.05
USD 57,000 REALTY INCOME 2.8500% 15/12/32 56,176 46,664 0.05
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usb 71,000  PECO ENERGY CO 2.8500% 15/09/51 70,106 46,263 0.05
usD 47,000 EXELON CO 5.6000% 15/03/53 46,855 46,223 0.04
usD 46,000 CVS HEALTH CORP 5.8750% 01/06/53 45,762 45917 0.04
usD 53,000 UNION PAC CORP 2.8000% 14/02/32 52,661 45,875 0.04
usD 45,000 NORTHROP GRUMMAN 4.4000% 01/05/30 44,812 44,139 0.04
usD 53,000 BROADCOM INC 3.4190% 15/04/33 144A 52,901 43,946 0.04
usD 65,000 DTE ELECTRIC CO 2.9500% 01/03/50 65,819 43,791 0.04
uUsD 39,000 DOW CHEMICAL CO 6.9000% 15/05/53 40,327 43,367 0.04
UsD 59,000  UNITEDHEALTH GRP 3.2500% 15/05/51 53,539 42,658 0.04
USD 44,000  GILEAD SCIENCES 4.6000% 01/09/35 42,296 42,264 0.04
USD 47,000 NSTAR ELECTRIC 4.5500% 01/06/52 46,702 41,909 0.04
USD 48,000  STORE CAPITAL 4.6250% 15/03/29 49,972 41,350 0.04
usb 39,000 COMCAST CORP 5.5000% 15/11/32 38,860 40,807 0.04
USD 47,000  ABBVIE INC 4.0500% 21/11/39 50,663 40,172 0.04
USD 40,000 MERCK & CO INC 4.5000% 17/05/33 39,965 39,870 0.04
usb 41,000  UNITEDHEALTH GRP 5.2000% 15/04/63 40,698 39,853 0.04
USD 40,000 MERCK & CO INC 5.0000% 17/05/53 39,840 39,825 0.04
USD 40,000 PENN ELEC CO 5.1500% 30/03/26 144A 39,904 39,753 0.04
USD 43,000  BUNGE LTD FIN CP 1.6300% 17/08/25 42,841 39,726 0.04
USD 40,000 LOWE'S COS INC 5.7500% 01/07/53 40,628 39,467 0.04
USD 40,000 INTEL CORP 5.7000% 10/02/53 39,536 39,328 0.04
USD 50,000 WARNERMEDIA HLD 5.3910% 15/03/62 WI 49,670 38,684 0.04
USD 38,000 ELI LILLY & CO 4.7000% 27/02/33 37,919 38,644 0.04
USD 40,000 ORACLE CORP 4.9000% 06/02/33 39,972 38,616 0.04
USD 59,000  VIRGINIA EL&PWR 2.9500% 15/11/51 56,863 38,300 0.04
USD 56,000  APPLE INC 2.6500% 11/05/50 55,884 38,256 0.04
USD 38,000 MID-AMER APT LP 4.3000% 15/10/23 40,750 37,780 0.04
USD 50,000 DUKE ENERGY CAR 3.5500% 15/03/52 49,803 37,613 0.04
USD 47,000  UNION PAC CORP 3.3750% 14/02/42 46,910 37,319 0.04
USD 46,000 BOEING CO 3.2500% 01/02/35 45,039 37,026 0.04
USD 49,000  VIACOMCBS INC 4.9500% 19/05/50 36,330 36,228 0.04
USD 37,000  UNITEDHEALTH GRP 5.0500% 15/04/53 36,750 36,175 0.04
USD 59,000 DUKE ENERGY PROG 2.5000% 15/08/50 57,494 35,877 0.03
USD 52,000  VERIZON COMM INC 2.6500% 20/11/40 50,041 35,638 0.03
USD 38,000 AGREE LP 4.8000% 01/10/32 37,685 35,432 0.03
USD 36,000 AMERICAN INTERNA 5.1250% 27/03/33 35,821 35,234 0.03
USD 44,000 SOUTHERN CAL ED 4.1250% 01/03/48 C 47,215 35,208 0.03
USD 40,000 REALTY INCOME 2.2000% 15/06/28 39,590 34,963 0.03
USD 40,000 DUKE ENERGY CAR 2.5500% 15/04/31 40,330 34,272 0.03
USD 41,000 BROADCOM INC 3.4690% 15/04/34 144A 41,659 33,392 0.03
USD 39,000  UNION PAC CORP 2.3750% 20/05/31 33,093 33,118 0.03
USD 43,000  CENTERPOINT HOU 3.6000% 01/03/52 AH 42,291 32,801 0.03
USD 34,000 KLA CORP 4.9500% 15/07/52 33,689 32,649 0.03
USD 51,000 MIDAMERICAN ENER 2.7000% 01/08/52 49,924 32,614 0.03
USD 40,000 COMCAST CORP 4.0490% 01/11/52 30,823 32,559 0.03
UsSD 53,000 ENTERGY ARKANSAS 2.6500% 15/06/51 51,868 32,558 0.03
USD 35,000 ENERGY TRANSFER 6.1250% 15/12/45 41,163 32,552 0.03
USD 39,000 DUKE ENERGY COR 2.5500% 15/06/31 38,660 32,232 0.03
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usb 42,000 AT&T INC 3.5000% 01/06/41 41,656 31,879 0.03
usD 32,000  HYUNDAI CAP A 0.8000% 08/01/24 144A 31,950 31,045 0.03
usD 38,000  ESSEX PORTFOLIO 2.5500% 15/06/31 37,759 30,972 0.03
usD 33,000 AMERICAN TOWER 3.1250% 15/01/27 30,772 30,672 0.03
usD 38,000 HCA INC 4.6250% 15/03/52 144A 30,607 30,522 0.03
usD 37,000  GILEAD SCIENCES 1.6500% 01/10/30 30,278 30,205 0.03
usD 30,000 MERCK & CO INC 5.1500% 17/05/63 29,869 30,146 0.03
uUsD 33,000 GILEAD SCIENCES 4.0000% 01/09/36 39,669 29,851 0.03
UsD 46,000 COMCAST CORP 2.9870% 01/11/63 26,737 28,307 0.03
USD 28,000  ELI LILLY & CO 4.9500% 27/02/63 27,621 27,711 0.03
USD 33,000 GENERAL MOTORS C 5.2000% 01/04/45 28,845 27,311 0.03
USD 43,000 DISCOVERY COMMUN 4.0000% 15/09/55 27,383 27,161 0.03
usb 36,000 AMERICAN HOMES 4 4.3000% 15/04/52 34,630 26,945 0.03
USD 39,000 CROWN CASTLE INT 2.9000% 01/04/41 28,844 26,846 0.03
USD 31,000  XILINX INC 2.3750% 01/06/30 27,113 26,790 0.03
usb 40,000 PUB SVC OKLAHOMA 3.1500% 15/08/51 K 39,124 26,487 0.03
USD 30,000  PACIFIC GAS&ELEC 2.1000% 01/08/27 29,899 25,972 0.03
USD 38,000 AT&T INC 3.6500% 15/09/59 38,346 25,796 0.03
USD 30,000 ENERGY TRANSFER 5.4000% 01/10/47 24,135 25,654 0.02
USD 34,000  PACIFIC GAS&ELEC 4.2000% 01/06/41 33,589 25,178 0.02
USD 27,000  ABBVIE INC 4.3000% 14/05/36 32,660 24,768 0.02
USD 36,000 NSTAR ELECTRIC 3.1000% 01/06/51 35,330 24,518 0.02
USD 33,000 KLA CORP 3.3000% 01/03/50 32,007 24,273 0.02
USD 24,000 MICRON TECH 5.8750% 09/02/33 24,041 23,919 0.02
USD 39,000 BRIGHTHOUSE FINA 3.8500% 22/12/51 38,405 23,769 0.02
USD 26,000 T-MOBILE USA INC 1.5000% 15/02/26 23,334 23,620 0.02
USD 32,000  APPLE INC 2.3750% 08/02/41 31,525 23,397 0.02
USD 27,000  ABBVIE INC 4.4500% 14/05/46 31,378 23,293 0.02
USD 27,000  APPLE INC 4.1000% 08/08/62 26,905 23,278 0.02
USD 23,000 INTEL CORP 5.6250% 10/02/43 22,986 22,910 0.02
USD 30,000 DTE ELECTRIC CO 3.6500% 01/03/52 B 29,816 22,886 0.02
USD 27,000  GEN MOTORS FIN 3.1000% 12/01/32 26,740 21,734 0.02
USD 26,000 AMER TRANS SY 2.6500% 15/01/32 144A 25,928 21,543 0.02
USD 25,000  MISS POWER CO 4.2500% 15/03/42 12-A 27,689 20,661 0.02
USD 20,000  FISERV INC 5.6000% 02/03/33 19,958 20,491 0.02
USD 20,000  PHILIP MORRIS IN 5.7500% 17/11/32 20,033 20,444 0.02
USD 20,000 KENVUE INC 5.2000% 22/03/63 144A 20,246 19,943 0.02
USD 30,000  PUBLIC SERVICE 2.7000% 01/05/50 MTN 29,957 19,566 0.02
USD 20,000 LOWE'S COS INC 5.8500% 01/04/63 19,969 19,364 0.02
USD 34,000 CONSUMERS ENERGY 2.5000% 01/05/60 27,197 19,250 0.02
USD 19,000 AMGEN INC 5.2500% 02/03/33 19,175 19,085 0.02
USD 24,000 ORACLE CORP 4.375% 15/05/55 18,016 18,438 0.02
USD 26,000 STORE CAPITAL 2.7000% 01/12/31 25,968 17,859 0.02
USD 18,000  VIRGINIA EL&PWR 5.4500% 01/04/53 17,879 17,601 0.02
USD 18,000 ENERGY TRANS 4.4000% 15/03/27 19,796 17,380 0.02
USD 25,000  APPLE INC 2.6500% 08/02/51 24,463 16,967 0.02
USD 21,000 UNITEDHEALTH GRP 3.0500% 15/05/41 20,589 16,033 0.02
USD 16,000 COMMONWEALTH EDI 5.3000% 01/02/53 15,961 15,938 0.02
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usb 16,000  BOSTON PROP LP 6.5000% 15/01/34 15,978 15,597 0.02
usD 20,000  PACIFIC GAS&ELEC 4.5000% 01/07/40 21,902 15,454 0.02
usD 20,000  AGREE LP 2.6000% 15/06/33 19,861 15,447 0.02
usD 19,000  PACIFIC GAS&ELEC 4.7500% 15/02/44 19,769 14,529 0.01
usD 16,000 BURLINGTON NORTH 4.4500% 15/01/53 14,400 14,417 0.01
usD 20,000 CHARTER COMM OPT 3.5000% 01/06/41 19,620 13,197 0.01
usb 16,000 GLENCORE FDG 2.6250% 23/09/31 144A 13,275 12,872 0.01
usD 20,000 MICRON TECH 3.4770% 01/11/51 12,780 12,733 0.01
usD 19,000  AMERICAN TOWER 2.9500% 15/01/51 11,679 11,651 0.01
usb 12,000 CVS HEALTH CORP 4.8750% 20/07/35 11,704 11,433 0.01
usD 12,000  INVITATION HOMES 2.0000% 15/08/31 8,976 9,129 0.01
usD 15,000  PUBLIC SERVICE 2.0500% 01/08/50 MTN 14,880 8,437 0.01
usb 11,000  DUKE ENERGY COR 3.5000% 15/06/51 10,996 7,724 0.01
18,568,133 17,087,705 16.63
TBAES|
usb 800,000 FNCL MBS 30YR TBA 6.0000% 13/06/23 811,972 809,125 0.79
usb 700,000  FNCL MBS 30YR TBA 6.0000% 14/08/23 710,801 707,547 0.69
usD 700,000  FNCL MBS 30YR TBA 2.5000% 13/06/23 606,701 597,078 0.58
usb 500,000 FNCL MBS 30YR TBA 6.0000% 13/07/23 503,516 505,547 0.49
usb 500,000  G2SF MBS 30YR TBA 6.0000% 20/07/23 505,156 503,125 0.49
usD 500,000  FNCL MBS 30YR TBA 5.5000% 13/06/23 505,112 499,297 0.49
usb 300,000  G2SF MBS 30YR TBA 6.0000% 20/06/23 303,425 302,156 0.29
3,946,683 3,923,875 3.82
2Ly
usb 3,418,000 US TREASURY N/B 0.7500% 31/05/26 3,387,804 3,103,970 3.03
usDb 4,410,000  US TREASURY N/B 1.1250% 15/05/40 4,345,892 2,850,650 2.77
usD 2,475,000  US TREASURY N/B 3.5000% 30/04/28 2,460,898 2,443,676 2.38
usb 3,110,000  US TREASURY N/B 1.7500% 15/08/41 2,826,540 2,182,831 2.12
usb 1,498,000  US TREASURY N/B 3.6250% 15/02/53 1,454,819 1,427,781 1.39
usD 2,168,000  US TREASURY N/B 1.1250% 15/08/40 1,441,599 1,389,553 1.35
usb 1,261,000  US TREASURY N/B 1.6250% 15/05/26 1,186,301 1,176,277 1.14
usDb 1,187,000  US TREASURY N/B 1.5000% 15/08/26 1,095,088 1,097,975 1.07
usD 965,000 US TREASURY N/B 3.8750% 15/05/43 952,535 943,589 0.92
usb 994,000 US TREASURY N/B 0.3750% 31/07/27 863,732 860,742 0.84
usb 760,000  US TREASURY N/B 3.6250% 15/05/26 750,857 751,450 0.73
usD 746,000 US TREASURY N/B 3.0000% 15/08/52 643,805 628,622 0.61
usb 618,000 US TREASURY N/B 1.8750% 28/02/29 557,552 557,648 0.54
usb 568,000 US TREASURY N/B 2.8750% 15/08/28 548,267 543,239 0.53
usD 533,000 US TREASURY N/B 3.8750% 31/03/25 531,232 527,087 0.51
usb 528,000 US TREASURY N/B 4.2500% 31/05/25 527,789 526,845 0.51
usD 514,000 US TREASURY N/B 3.7500% 15/04/26 508,519 509,663 0.50
usD 671,000 US TREASURY N/B 1.8750% 15/11/51 541,261 437,094 0.43
usDb 419,000  US TREASURY N/B 0.7500% 31/01/28 368,530 364,334 0.35
usb 337,000 US TREASURY N/B 3.2500% 30/06/29 340,841 327,417 0.32
usD 484,000 US TREASURY N/B 2.0000% 15/08/51 474,753 326,019 0.32
usb 326,000 US TREASURY N/B 3.8750% 30/04/25 322,774 322,638 0.31
usb 263,000 US TREASURY N/B 3.3750% 15/05/33 255,331 257,000 0.25
usD 290,000  US TREASURY N/B 1.1250% 29/02/28 258,222 256,288 0.25
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usD 268,000 US TREASURY N/B 3.3750% 15/08/42 241,285 243,838 0.24
UsD 243,000 US TREASURY N/B 3.6250% 31/05/28 239,679 241,633 0.24
UsD 240,000 US TREASURY N/B 3.5000% 31/01/30 235,301 236,625 0.23
usD 210,000 US TREASURY N/B 2.8750% 30/04/25 209,130 203,864 0.20
UsD 208,000 US TREASURY N/B 3.0000% 15/07/25 201,911 202,410 0.20
UsD 215,000 US TREASURY N/B 2.6250% 15/02/29 196,809 202,234 0.20
usD 209,000 US TREASURY N/B 2.0000% 15/11/26 199,938 195,807 0.19
UsD 193,000 US TREASURY N/B 1.7500% 31/12/26 180,111 179,008 0.17
UsD 191,000  US TREASURY N/B 1.1250% 31/08/28 166,371 166,916 0.16
usD 250,000 US TREASURY N/B 1.3750% 15/11/40 218,496 166,875 0.16
UsD 190,000  US TREASURY N/B 2.8750% 15/05/52 160,270 156,038 0.15
UsD 113,000 US TREASURY N/B 1.3750% 31/10/28 101,559 99,723 0.10
usD 133,000 US TREASURY N/B 1.8750% 15/02/41 124,903 96,446 0.09
UsD 87,000 US TREASURY N/B 2.8750% 30/04/29 83,765 82,854 0.08
UsD 68,000 US TREASURY N/B 4.1250% 31/01/25 67,673 67,448 0.07
usD 49,000 US TREASURY N/B 5.2500% 15/11/28 51,440 52,292 0.05
UsD 40,000 US TREASURY N/B 4.3750% 31/10/24 40,002 39,756 0.04
UsD 33,000 US TREASURY N/B 2.2500% 15/02/52 27,869 23,590 0.02
usD 12,000  US TREASURY N/B 4.0000% 15/02/26 12,113 11,964 0.01
UsD 12,000 US TREASURY N/B 3.8750% 15/02/43 11,762 11,728 0.01
USsD 11,000 US TREASURY N/B 3.5000% 31/01/28 10,869 10,852 0.01
usD 6,000 US TREASURY N/B 1.2500% 30/09/28 5,338 5268 0.01
UsD 5000 US TREASURY N/B 4.5000% 30/11/24 5,023 4,981 0.00
29,436,558 26,514,538 25.80
AEH T A 106,082,402 99,720,734 97.05
AR BVRLRY VA 110,241,451 103,754,163 100.97
ROFHLRIvay
TAVH
TBAES|
uUsb (400,000)  FNCL MBS 30YR TBA 3.5000% 13/06/23 (373,734) (366,500) (0.36)
(373,734) (366,500) (0.36)
BE T AR (373,734) (366,500) (0.36)
AR FEORBRIVar (373,734) (366,500) 0.36)

VRT3 T T T,
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20234E5 A 31 H BI(E
HEACHH, FEHIE B8 &= 12 Z7)
HERD — AME ARSI LK

202345 A 31 HBIUE, 7 7 RIZLL FORE S E 2 eI LS &AL T, SME BB E I LSRN E B HEFCOTAD~y
YHHITHWSN,

NN A &5 seHmE SEHIBEH i 51 H ARFEBUEAE CKEL)
JPY 8,544,680,199 USD 62,205,064 202346 261 (803,234)
Y 310,000 USD 2,208 202346 H26H )
JPY 1,060,000 USD 7718 202346 H26H (101)
JPY 1,550,000 USD 11,286 202346 H26H (148)
Y 1,840,000 USD 13,398 202346 726 0 (176)
JPY 2,880,000 USD 20,971 202346 H26H (275)
JPY 24,040,000 USD 173,140 202346 H26 1 (390)
PY 16,010,000 USD 116,578  20234E6 4261 (1,531)

(805,856)
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NR—2) DIRERL 5y H N — A A TEABE A~ U EITRI L HARLLET, FDOIMEEEFE
WZOWTHE, JRAIEL TABRA~y VI TRV ER A,

@& &Hm, HiNENMEICL>TE, EFROIIRERA N TEARWVEERHIET,

& & &

TR 7T By b m DA MER S

% W & i

Tra— )L T 7 R NTG AR L = —

R % FE AT
BHEERITRME

JINT IR (VT T NT) A m—

< VEBRIRE AU IS U T TE ATREZREL AT SR O AR RS HAD IR 2L TRV T,
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M R R AR
202345 A 31 A BI{E 20234E5 A 31 HICHE T 9B RHl R
(BHG=2— ) (BHG=2—a )
BERE &R
P B ATl A AT 115,561,776 SRAT O ERILE 49,373
(B8 Ji il - 126,339,603~ —17) SRR, (IR PR e bR ) 1,808,247
Ble iM% 2,245,776 HEILAS 53
SN ARD RN 22 4 295,341
S E ARSI L AN AR DA 2 4% 100,299 I Es ARt 1,857,673
TINT AT IARDRINE AL 390,969
Ta—R—nEORIL S 259,233
ERIER 874,844 #
B4 OB 4 R 2 AR 58] 8 125 5 T 428,032
SRS PR T 61,050
BREGF 119,728,363 {555 2% ) 36,901
Y JEE AR S 3,145
Al G| $RAT 14,240
Ta—H—~DFRE: 299,454 ST FHCEE 10,160
ERiY gl 145,209 B 24,431
TS 3,196
AfgaE 444,663 SRR 12,208
LAPE 13,701
Hete 91
L PERRBE 119,283,700
BHAFE 607,155
AL — 0 Y0
MBI 1,250,518
IOYEOME M RITHEZISERS MG ERAE
SRR = TR BB MRES7E B AR D (14,349,301)
RCoFA (1) 9,149 35,376 323,666,800 i‘;g’”%% gﬁ/ﬁffi - 722’32?
FD2Z2 (H 13,831 1,263,035 17,469,168,180 <A IR ST :
7R : S 85 5 & O L B eI L 5240 AR D U (207,251
YA BRI (13,727,901)
PG A A RE SR AR A% 0 Bk 4,255,005
SN AR D FAMHR 4 DG I (165,970)
S 2oy 5 S LA AR D ST HR 4 D HE I 166,718
b g2 b 4,255,753
T O FAT LD PE D B (8,221,630)
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W AR R E FATHEZ AR O E T FE
202345 A 31 HIZHE T 9 A5HAIIR 202345 A 31 HIZHE T 9 A5HAIIM
(GBAEIL2— o) (R
U E AR 129,059,915 FC/TA
fuES S YEs 1,250,518 HIE 2SR5 47218
YA BRI (13,727,901)
R A= AR 4,255,753 FATZASAEIREL 1,786
RS AR LR (13,628)
S O R\ L DM PE DA (8,221,630)
IR FEAT I AR FEAR AL 35,376
ZIRRESDOFAIT R4 5,805,032 FDZZ A
SRS O B R34 (3,626,045)
W Z A8 REAREL 1,231,241
2,178,987
FEAT AR AL 59,792
ZF DI (3,733,572) HRZ AR AL (27,998)
IR FEA T AR REAREL 1,263,035
IR FERR AR 119,283,700
HEtiE
202345 H 31 HIRTE
&S
2023 2022 2021

WIRME PERAEE (2 —1) 119,283,700 129,059,915 147,474,390

FCZZA (1)
IR E A 323,666,800 482,622,134 698,354,745
WK1 A S0 RUE TEA 9,149 10,221 11,629
FDZZ2(H)
AR PE R 17,469,168,180 17,217,840,617 19,053,490,834
WKL O Y70 0% P AR 13,831 13,984 15,485
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FAE PEDTH
20234F5 H 31 A BUE
(EAHT2—rZT)

Wi iR EA S IAFRFAIG P4 4E M PELE R (%)
ZF—ANFIT
HiEtkiE (B ELFIE)
EUR 1,260,000 COM BK AUSTRA 0.3750% 11/04/24 EMTN 1,252,465 1,223,704 1.04
EUR 1,026,000 NATL AUSTRALI 3.2627% 13/02/26 EMTN 1,026,000 1,018,750 0.85
EUR 381,000 SYDNEY AIRPOR 4.3750% 03/05/33 EMTN 378,943 385,241 0.32
EUR 287,000 NBN CO LTD 4.3750% 15/03/33 GMTN 286,475 289,811 0.24
2,943,883 2,917,506 2.45
Bt A —ZNTIT 2,943,883 2,917,506 245
ZF—ANT
EE&FIE
EUR 500,000  RAIFFEISEN BK IN FRN 20/12/32 497,400 504,755 0.42
497,400 504,755 0.42
Ef
EUR 2,570,000 REP OF AUSTRIA 2.9000% 20/02/33 2,490,330 2,559,606 2.14
EUR 2,550,000 REP OF AUSTRIA 0.9000% 20/02/32 2,389,622 2,163,405 1.81
EUR 295,000 REP OF AUSTRIA 0.5000% 20/02/29 315,636 260,456 0.22
EUR 220,000 REP OF AUSTRIA 0.2500% 20/10/36 193,855 152,134 0.13
EUR 203,000 REP OF AUSTRIA 0.7500% 20/03/51 143,253 115,124 0.10
EUR 150,000 REP OF AUSTRIA 0.0000% 20/10/40 152,847 87,546 0.07
5,685,543 5,338,271 447
EEtkiE (EELFIF)
EUR 400,000  RAIFFEISEN BK 4.1250% 08/09/25 EMTN 399,260 396,266 0.34
EUR 340,000 REP OF AUSTRI 0.7500% 20/02/28 EMTN 345,190 310,933 0.26
EUR 120,000 REP OF AUSTRI 2.1000% 20/09/2117 EMTN 220,320 86,911 0.07
964,770 794,110 0.67
Bt A—2NT 7,147,713 6,637,136 5.56
~YLR—
E %
EUR 890,000  BELGIAN GOVT 3.3000% 22/06/54 98 875,059 857,516 0.71
EUR 842,553  BELGIAN 3.4500% 22/06/43 99 842,469 848,535 0.71
EUR 880,000 BELGIAN GOVT 0.8000% 22/06/27 81 956,560 817,916 0.69
EUR 630,000 BELGIAN GOVT 0.0000% 22/10/31 92 585,411 497,826 0.42
EUR 360,000 BELGIAN GOVT 3.0000% 22/06/33 97 359,276 361,012 0.30
EUR 400,000 BELGIAN GOVT 1.4500% 22/06/37 84 328,064 321,320 0.27
EUR 186,348  BELGIAN GOVT 1.7000% 22/06/50 88 206,203 130,723 0.11
EUR 170,000  BELGIAN GOVT 0.6500% 22/06/71 93 156,687 68,245 0.06
EUR 45,095  BELGIAN GOVT 0.3500% 22/06/32 94 45,035 36,055 0.03
4,354,764 3,939,148 3.30
EEtkiE (EELFIH)
EUR 700,000 KBC BANK NV 3.1250% 22/02/27 EMTN 699,328 697,879 0.59
EUR 824,793  EUROPEAN UNIO 0.4500% 04/07/41 NGEU 837,477 505,288 0.42
EUR 192,000 AB INBEV SA/N 3.7000% 02/04/40 EMTN 191,011 182,676 0.15
1,727,816 1,385,843 1.16
B ULE— 6,082,580 5,324,991 4.46
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BES e A E A AR P 448 MG PEELEER (%)
b s
EiEtkiE (EELF )
EUR 920,000 QUEBEC PROVIN 0.0000% 29/10/30 EMTN 921,932 727,825 0.61
921,932 727,825 0.61
Gt rs 921,932 727,825 0.61
FE
3]
EUR 580,000 CHINA (PEOPLE'S) 0.6250% 25/11/35 576,781 406,000 0.34
576,781 406,000 0.34
At 576,781 406,000 0.34
Fz=
E %
CZK 11,000,000  CZECH REPUBLIC 0.9500% 15/05/30 94 425,880 363,110 0.30
425,880 363,110 0.30
At Tz 425,880 363,110 0.30
Fow—o
E %
DKK 5,600,000 DENMARK - BULLET 0.0000% 15/11/31 601,752 609,911 0.51
601,752 609,911 0.51
EEtkiE (EELFIF)
EUR 294,000  NYKREDIT 0.6250% 17/01/25 EMTN 292,486 277,533 0.23
EUR 264,000 CARLSBERG BRE 3.5000% 26/11/26 EMTN 263,952 263,109 0.22
556,438 540,642 0.45
Bt TFr~w—2 1,158,190 1,150,553 0.96
TLFUR
E %
EUR 1,230,000  FINNISH GOV'T 0.5000% 15/09/28 1,064,565 1,097,450 0.93
EUR 200,000  FINNISH GOV'T 0.1250% 15/09/31 160,056 160,584 0.13
1,224,621 1,258,034 1.06
EEtkiE (EELFIF)
EUR 202,000 FORTUM OYJ 4.5000% 26/05/33 EMTN 201,554 205,131 0.17
201,554 205,131 0.17
BT TR 1,426,175 1,463,165 1.23
TR
EE&FIE
EUR 663,000 TOTALENERGIES SE FRN 17/04/70 . 663,000 577,205 0.48
EUR 600,000 SOCIETE GENERALE FRN 02/12/27 597,120 522,702 0.44
EUR 300,000 BNP PARIBAS FRN 25/07/28 EMTN 299,232 281,387 0.24
EUR 200,000 BNP PARIBAS FRN 19/02/28 EMTN 199,370 173,936 0.15
EUR 100,000  BPCE FRN 01/06/33 EMTN 99,776 101,201 0.08
1,858,498 1,656,431 139
]
EUR 1,030,000 FRANCE O.A.T. 1.7500% 25/11/24 1,097,908 1,012,001 0.85
EUR 1,850,000  FRANCE O.A.T. 0.7500% 25/05/53 977,862 962,784 0.81
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BES e A E A AR P 448 MG PEELEER (%)
EUR 300,000 FRANCE O.A.T. 0.0000% 25/02/27 291,324 272,188 0.23
EUR 13,558  FRANCE OAT 3.25% 25/05/45 22,103 13,511 0.01
2,389,197 2,260,484 1.90
TiEtkiE (EESFIE)
EUR 900,000  BPCE 0.6250% 28/04/25 895,680 847,560 0.70
EUR 700,000  ARVAL SERVICE 3.3750% 04/01/26 EMTN 699,300 682,990 0.56
EUR 600,000 BANQ FED CRD 4.1250% 13/03/29 EMTN 596,382 607,180 0.51
EUR 600,000 ALD SA 4.0000% 05/07/27 EMTN 597,546 596,808 0.50
EUR 700,000  CSSE REFIN L'HAB 0.0100% 08/10/29 704,424 575,156 0.48
EUR 800,000  CIE FIN FONCI 0.6000% 25/10/41 EMTN 797,600 503,019 0.42
EUR 500,000 ARKEA HL 3.0000% 30/03/27 EMTN 499,050 495,120 0.42
EUR 500,000 ARKEA HL 0.1250% 12/07/29 497,720 417,200 0.35
EUR 400,000 ELEC DE FRANC 4.7500% 12/10/34 EMTN 395,004 405,044 0.34
EUR 400,000  SOCIETE GENERALE 1.3750% 05/05/28 399,452 367,432 0.31
EUR 400,000 AXA BANK EURO 0.0100% 22/01/27 EMTN 398,520 354,989 0.30
EUR 400,000 BPCE SFH 1.7500% 27/05/32 395,984 354,337 0.30
EUR 300,000 ORANO SA 5.3750% 15/05/27 EMTN 299,100 309,464 0.26
EUR 300,000 BPCE SFH 3.2500% 12/04/28 299,565 299,965 0.25
EUR 300,000 L'OREAL SA 3.1250% 19/05/25 EMTN 299,388 298,698 0.25
EUR 291,000  RCI BANQUE 0.5000% 14/07/25 EMTN 289,836 269,405 0.23
EUR 200,000 CRED AGRICOLE 4.1250% 07/03/30 EMTN 198,750 204,246 0.17
EUR 200,000  ARVAL SERVICE 4.6250% 02/12/24 EMTN 199,678 200,766 0.17
EUR 200,000  SUEZ 2.8750% 24/05/34 EMTN 198,264 176,234 0.15
8,661,243 7,965,613 6.67
Bati7IoA 12,908,938 11,882,528 9.96
RAY
EE&FIE
EUR 100,000 DEUTSCHE BANK AG FRN 19/11/25 EMTN 99,537 94,350 0.08
EUR 100,000 COMMERZBANK AG FRN 24/03/26 EMTN 99,513 92,809 0.08
199,050 187,159 0.16
Ef
EUR 2,030,000 DEUTSCHLAND REP 2.1000% 15/11/29 1,989,055 2,011,730 1.69
EUR 212,000 LAND BERLIN 0.1000% 18/01/41 530 199,238 123,571 0.10
2,188,293 2,135,301 1.79
TiEtkiE (EESFIE)
EUR 2,500,000  KFW 2.5000% 19/11/25 EMTN 2,498,675 2,475,824 2.07
EUR 1,396,000  KFW 3.1250% 07/06/30 EMTN 1,389,285 1,422,580 1.19
EUR 1,360,000  NORDRHEIN-WES 0.0000% 12/10/35 15YR 1,322,595 930,792 0.78
EUR 857,000  UNICREDIT 0.0100% 19/11/27 EMTN 853,169 747,582 0.63
EUR 753,000  NORDRHEIN-WES 2.0000% 15/06/32 EMTN 752,255 697,493 0.58
EUR 655,000 VOLKSWAGEN FI 0.2500% 31/01/25 EMTN 654,083 615,172 0.52
EUR 730,000  NORDRHEIN-WES 0.5000% 25/11/39 EMTN 722,831 477,670 0.40
EUR 500,000 KFW 0.8750% 04/07/39 EMTN 534,720 358,720 0.30
EUR 349,000 KFW 1.3750% 07/06/32 346,749 308,901 0.26
EUR 289,000 BAYER AG 4.6250% 26/05/33 EMTN 286,379 294,982 0.25
EUR 199,000 KFW 2.7500% 14/02/33 EMTN 197,324 197,511 0.17
EUR 200,000 BAYER AG 0.3750% 06/07/24 199,100 192,568 0.16
EUR 200,000 VONOVIA SE 5.0000% 23/11/30 EMTN 199,290 191,748 0.16
EUR 193,000 E.ON SE 3.8750% 12/01/35 EMTN 191,620 190,768 0.16

— 162 —



LT INTFIHR—Tv—RX - T7UR I —BNESFC/FD

BES e A E A AR P 448 MG PEELEER (%)
EUR 200,000 ZF FINANCE GM 2.7500% 25/05/27 EMTN 198,778 177,750 0.15
EUR 140,000  VOLKSWAGEN FI 3.3750% 06/04/28 EMTN 139,248 135,611 0.11
EUR 136,000 VOLKSWAGEN LE 0.6250% 19/07/29 EMTN 134,979 110,351 0.09
EUR 134,000 DEUTSCH BAHN 1.3750% 16/04/40 EMTN 133,118 95,238 0.08
10,754,198 9,621,261 8.06
Aty 13,141,541 11,943,721 10.01
XUy
E %
EUR 800,000 HELLENIC REPUBLI 4.2500% 15/06/33 798,256 831,496 0.70
EUR 560,000 HELLENIC REPUBLI 1.7500% 18/06/32 457,800 478,787 0.40
1,256,056 1,310,283 1.10
AR FITY 1,256,056 1,310,283 1.10
NHY—
E %
HUF 114,000,000  HUNGARY GOVT 2.0000% 23/05/29 29/A 263,757 221,195 0.19
263,757 221,195 0.19
Bt — 263,757 221,195 0.19
TANVGUR
EH&FE
EUR 911,000  AIB GROUP PLC FRN 04/07/26 908,285 895,032 0.75
908,285 895,032 0.75
E %
EUR 1,170,000  IRISH GOVT 1.3500% 18/03/31 1,312,974 1,064,446 0.89
EUR 660,000  IRISH GOVT 0.0000% 18/10/31 647,425 527,238 0.44
EUR 150,000  IRISH GOVT 1.5000% 15/05/50 122,355 102,665 0.09
2,082,754 1,694,349 1.42
TiEtkiE (EESFIE)
EUR 379,000 CCEP FINANCE IRE 0.0000% 06/09/25 378,985 349,084 0.29
EUR 242,000 CCEP FINANCE IRE 0.8750% 06/05/33 240,550 185,134 0.16
619,535 534,218 0.45
A TANTUR 3,610,574 3,123,599 2.62
AZ)T
& FE
EUR 352,000  UNICREDIT SPA FRN 23/09/29 EMTN 351,236 330,226 0.28
EUR 312,000  ENI SPA FRN 11/05/70 NC6 312,000 264,426 0.22
663,236 594,652 0.50
E %
EUR 2,430,000  BTPS 2.8000% 01/12/28 10Y 2,312,146 2,335,857 1.95
EUR 1,412,000  BTPS 4.5000% 01/10/53 30Y 1,405,773 1,390,255 1.17
EUR 620,000 BTPS 1.2500% 01/12/26 650,888 576,771 0.48
EUR 120,000  BTPS 2.8000% 01/03/67 141,217 81,715 0.07
EUR 105,000  BTPS 0.9500% 01/03/37 16Y 71,661 69,180 0.06
4,581,685 4,453,778 3.73
TiEtkiE (EESFIE)
EUR 736,000 LEASYS SPA 4.3750% 07/12/24 734,992 737,493 0.62
EUR 690,000 BANCO BPM SPA 0.7500% 15/03/27 EMTN 689,089 622,169 0.52
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BES e A E A AR P 448 MG PEELEER (%)
EUR 575,000 INTESA SANPAO 0.7500% 16/03/28 EMTN 574,724 490,383 0.41
EUR 269,000 HERA SPA 4.2500% 20/04/33 EMTN 267,711 268,551 0.23
EUR 102,000 AUTOSTRADE PE 4.7500% 24/01/31 EMTN 101,383 101,317 0.08
2,367,899 2,219,913 1.86
Gt A2YT 7,612,820 7,268,343 6.09
A
3]
EUR 401,000 DEV BANK JAPA 0.0100% 15/10/24 GMTN 404,012 381,016 0.32
404,012 381,016 0.32
At AR 404,012 381,016 0.32
Tr—T—
HiEtkiE (B ELFIE)
GBP 303,000 CPUK FINANCE 6.1360% 28/08/31 345,314 337,055 0.29
EUR 271,000 HEATHROW FNDG 1.5000% 12/10/25 269,463 256,378 0.21
GBP 117,000  AA BOND CO LT 8.4500% 31/01/28 EMTN 132,638 133,446 0.11
747,415 726,879 0.61
Bty —v— 747,415 726,879 0.61
NrweoTINg
HiEtkiE (B ELFIE)
EUR 1,850,000 EUROPEAN INVT BK 0.0100% 15/11/35 1,868,519 1,262,921 1.06
EUR 1,140,000  EFSF 2.3750% 11/04/28 EMTN 1,134,813 1,111,607 0.93
EUR 200,000 LOGICOR FIN 0.8750% 14/01/31 EMTN 198,710 129,002 0.11
3,202,042 2,503,530 2.10
BAitvrwTNT 3,202,042 2,503,530 2.10
FIH
EE&FIE
EUR 401,000 ATHORA NL FRN 31/08/32 401,000 371,547 0.31
EUR 100,000 IBERDROLA INTL FRN 28/04/70 NC5 100,000 90,396 0.08
501,000 461,943 0.39
Ef
EUR 2,020,000 NETHERLANDS GOVT 2.5000% 15/07/33 1,980,005 1,994,180 1.67
EUR 1,300,000 NETHERLANDS GOVT 0.0000% 15/01/29 1,334,905 1,130,438 0.95
EUR 1,000,000 NETHERLANDS GOVT 0.5000% 15/07/26 1,053,560 937,230 0.79
EUR 560,000 NETHERLANDS GOVT 0.0000% 15/07/30 572,802 469,087 0.39
EUR 340,000 NETHERLANDS GOVT 2.0000% 15/01/54 279,351 289,201 0.24
EUR 300,000 NETHERLANDS GOVT 0.5000% 15/07/32 269,493 249,753 0.21
EUR 80,000 NETHERLANDS GOVT 0.5000% 15/01/40 82,000 55,944 0.05
5,572,116 5,125,833 4.30
EEtkiE (EELFIF)
EUR 487,000 BMW FINANCE N 3.2500% 22/11/26 EMTN 486,980 485,985 0.40
EUR 400,000 NN BANK NV 3.2500% 28/05/27 EMTN 398,575 400,890 0.34
EUR 445,000  ENEL FIN INTL 0.0000% 28/05/26 EMTN 443,674 398,854 0.33
EUR 371,000 LEASEPLAN COR 0.2500% 23/02/26 EMTN 369,568 334,256 0.28
EUR 300,000  SIEMENS FINAN 3.5000% 24/02/36 EMTN 295,773 297,294 0.25
EUR 300,000 ZF EUROPE 1.2500% 23/10/23 297,351 295,776 0.25
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Bk~ e Shvi4 AR A48 HE PE HE R (%)
EUR 256,000 HEINEKEN NV 3.8750% 23/09/30 EMTN 254,984 261,530 0.22
EUR 233,000 STELLANTIS NV 4.3750% 14/03/30 EMTN 232,243 236,256 0.20
EUR 200,000 VOLKSWAGEN IN 4.2500% 29/03/29 EMTN 199,720 200,242 0.17
EUR 216,000 TENNET HLD BV 2.7500% 17/05/42 EMTN 212,226 187,940 0.16
EUR 187,000 COCA-COLA HBC 2.7500% 23/09/25 EMTN 185,968 184,039 0.15
EUR 173,000  ENEXIS HOLDIN 0.7500% 02/07/31 EMTN 172,251 140,413 0.12
EUR 161,000 LSEG NTHRLND BV 0.7500% 06/04/33 159,316 123,034 0.10
EUR 160,000 THERMO FISHER 2.0000% 18/10/51 127,522 104,875 0.09
3,836,151 3,651,384 3.06
GitATH 9,909,267 9,239,160 7.75
IV z—
E &
NOK 4,300,000 NORWEGIAN GOV' 1.7500% 17/02/27 479 439,848 339,642 0.28
439,848 339,642 0.28
TiEtkiE (EESFIE)
EUR 675,000 DNB BOLIGKRED 0.6250% 19/06/25 EMTN 671,004 637,466 0.54
671,004 637,466 0.54
Bt z— 1,110,852 977,108 0.82
R—FUF
Ef®
PLN 2,300,000 POLAND GOVT B 1.2500% 25/10/30 1030 411,715 367,584 0.31
411,715 367,584 0.31
Gt AR—=FoF 411,715 367,584 0.31
BIVII IV
EiEtkiE (EELF )
EUR 300,000 CAIXA GERAL D 1.2500% 25/11/24 EMTN 299,640 287,136 0.24
299,640 287,136 0.24
BE AL 299,640 287,136 0.24
—<=7
EEtkiE (EELF )
EUR 200,000 ROMANIA 2.1250% 07/03/28 REGS 199,884 172,000 0.14
EUR 190,000 ROMANIA 2.0000% 14/04/33 REGS 187,923 131,100 0.11
387,807 303,100 0.25
Bt —~w=T 387,807 303,100 0.25
=D
ey
RUB 64,000,000  RUSSIA-OFZ 7.1500% 12/11/25 6229 935,499 218,733 0.18
935,499 218,733 0.18
= 935,499 218,733 0.18
TUHB—I
EiEtkiE (EELF )
EUR 328,000 TEMASEK FINL 0.5000% 20/11/31 GMTN 323,874 258,169 0.22
323,874 258,169 0.22
Bt HR— 323,874 258,169 0.22
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P 3= E 4
ey
EUR 200,000 SLOVAKIA GOVT 1.0000% 14/05/32 239 198,744 161,258 0.13
EUR 140,000  SLOVAKIA GOVT 3.7500% 23/02/35 245 138,880 137,688 0.12
337,624 298,946 0.25
Bt AT 337,624 298,946 0.25
ARR=T
EfE
EUR 245,000 REP OF SLOVEN 0.2750% 14/01/30 RS82 244,493 203,315 0.17
EUR 160,000 REP OF SLOVEN 0.0000% 12/02/31 RS86 161,557 125,942 0.11
406,050 329,257 0.28
=y d 406,050 329,257 0.28
ALY
EH&FIE
EUR 600,000 KUTXABANK FRN 14/10/27 598,026 524,521 0.44
EUR 400,000 CAIXABANK FRN 14/07/28 EMTN 396,172 398,644 0.33
EUR 300,000 BANCO SABADELL FRN 10/11/28 EMTN 299,238 302,407 0.25
EUR 200,000 BANCO SANTANDER FRN 23/08/33 EMTN 199,534 199,617 0.17
EUR 100,000 BANCO SABADELL FRN 11/03/27 100,073 90,579 0.08
1,593,043 1,515,768 127
ey
EUR 2,718,000  SPANISH GOV'T 3.1500% 30/04/33 2,711,559 2,675,511 2.25
EUR 1,185,000  SPANISH GOV'T 0.2500% 30/07/24 5YR 1,215,786 1,146,099 0.96
EUR 1,136,000  SPANISH GOV'T 3.4500% 30/07/43 1,093,082 1,067,864 0.90
EUR 1,210,000  SPANISH GOV'T 0.7000% 30/04/32 1,177,873 976,334 0.82
EUR 750,000  SPANISH GOV'T 0.0000% 31/05/25 703,980 706,538 0.59
EUR 620,000  SPANISH GOV'T 1.4000% 30/07/28 579,080 573,509 0.48
EUR 287,000  SPANISH GOV'T 3.9000% 30/07/39 286,874 291,895 0.24
EUR 160,000  SPANISH GOV'T 3.4500% 30/07/66 217,839 141,371 0.12
EUR 127,000  SPANISH GOV'T 0.8500% 30/07/37 87,393 87,859 0.07
EUR 67,000 BONOS Y OBLIG DEL ES 2.35% 30/07/33 83,158 61,371 0.05
EUR 55,000  SPANISH GOV'T 1.0000% 30/07/42 38,306 34,239 0.03
8,194,930 7,762,590 6.51
TiEtkiE (EESFIE)
EUR 500,000  ARVAL SERVICE 4.0000% 22/09/26 EMTN 499,005 494,379 0.41
499,005 494,379 0.41
S N 10,286,978 9,772,737 8.19
e85 3|
Ef®
EUR 137,000  ESM 3.0000% 23/08/33 136,452 137,107 0.11
136,452 137,107 0.11
EEtkiE (EELFIF)
EUR 1,323,000 EUROPEAN UNIO 0.0000% 04/07/29 SURE 1,320,964 1,112,141 0.93
EUR 960,000  ASIAN DEV BANK 1.4% 06/02/37 GMTN 952,541 778,717 0.65
EUR 600,000 INT BK RECON& 3.1000% 14/04/38 GMTN 597,870 591,492 0.50
EUR 540,000 EUROPEAN UNIO 3.2500% 04/07/34 NGEU 534,427 547,571 0.46
EUR 630,000 EUROPEAN UNIO 0.0000% 04/07/31 NGEU 624,588 499,048 0.42
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EUR 540,000 EUROPEAN INVT 0.3750% 15/09/27 EARN 537,489 485,945 0.41
EUR 500,000 EUROPEAN UNIO 0.4000% 04/02/37 NGEU 496,095 346,576 0.29
EUR 567,000 EUROPEAN UNIO 0.1000% 04/10/40 SURE 563,541 332,020 0.28
EUR 448,000 EUROPEAN UNIO 1.2500% 04/02/43 NGEU 438,010 314,446 0.26
EUR 240,000 EUROPEAN UNIO 0.7000% 06/07/51 NGEU 237,938 127,798 0.11
6,303,463 5,135,754 431
Gt EEERER 6,439,915 5,272,861 4.42
A z—F
]
SEK 45,785,000  SWEDISH GOVRN 0.7500% 12/05/28 1060 3,742,327 3,624,411 3.03
SEK 18,280,000 SWEDISH GOVRN 1.0000% 12/11/26 1059 1,705,343 1,485,353 1.25
5,447,670 5,109,764 428
TiEtkiE (B ELFIE)
EUR 1,296,000 SWEDBANK HYPO 0.0500% 28/05/25 EMTN 1,293,680 1,211,218 1.02
EUR 587,000 STADSHYPOTEK 3.1250% 04/04/28 EMTN 586,865 585,258 0.49
1,880,545 1,796,476 1.51
Gt AT z—F 7,328,215 6,906,240 5.79
AAA
EH&FIE
EUR 800,000  CREDIT SUISSE FRN 14/01/28 EMTN 797,928 680,824 0.57
EUR 326,000 CREDIT SUISSE FRN 02/04/26 EMTN 324,905 310,768 0.26
EUR 304,000 CREDIT SUISSE FRN 02/04/32 303,021 261,254 0.22
1,425,854 1,252,846 1.05
TiEtkiE (EESFIE)
EUR 741,000 UBS AG LONDON 0.0100% 31/03/26 EMTN 740,296 661,627 0.55
740,296 661,627 0.55
Bt AR 2,166,150 1,914,473 1.60
AFYR
EH&FIE
EUR 580,000 BARCLAYS PLC FRN 09/06/25 EMTN 577,733 558,249 0.47
EUR 460,000 STANDARD CHART FRN 23/09/31 EMTN 460,859 391,328 0.33
EUR 320,000 HSBC HOLDINGS FRN 04/12/24 EMTN 319,040 315,912 0.26
EUR 400,000 BARCLAYS PLC FRN 12/05/32 312,756 301,576 0.25
EUR 290,000  VIRGIN MONEY FRN 29/10/28 GMTN 289,031 274,366 0.23
1,959,419 1,841,431 1.54
E %
GBP 2,510,000 UK TSY GILT 4.1250% 29/01/27 2,890,178 2,869,713 241
GBP 2,727,000 UK TSY GILT 1.7500% 22/07/57 1,965,328 1,681,516 1.41
GBP 1,220,000 UK TSY GILT 3.5000% 22/10/25 1,390,947 1,373,535 1.15
GBP 1,540,000 UK TSY GILT 0.8750% 31/01/46 910,055 868,886 0.73
GBP 1,100,000 UK TSY GILT 1.5000% 22/07/47 803,752 711,377 0.60
GBP 875,000 UK TSY GILT 1.2500% 22/10/41 668,700 607,303 0.51
GBP 450,000 UK TSY GILT 1.5000% 22/07/26 480,988 478,869 0.40
GBP 280,000 UK TSY GILT 1.2500% 22/07/27 291,857 288,074 0.24
9,401,805 8,879,273 7.45
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TiEtkiE (EESFIE)
EUR 703,000 NATIONWIDE BLDG 3.6250% 15/03/28 702,177 713,140 0.61
GBP 461,000 NIE FINANCE 2.5000% 27/10/25 518,344 493,615 0.42
GBP 403,000 ROTHESAY LIFE 7.7340% 16/05/33 EMTN 461,729 459,137 0.38
GBP 360,000 LLOYDS BANK P 4.8750% 30/03/27 EMTN 411,760 410,819 0.34
GBP 349,000 NATWEST MARKE 6.3750% 08/11/27 EMTN 405,744 409,003 0.34
EUR 343,000 LLOYDS BANK P 3.2500% 02/02/26 EMTN 342,931 340,886 0.29
EUR 291,000  WESTERN POWER 3.5300% 20/09/28 EMTN 291,000 285,836 0.24
EUR 300,000 LLOYDS BANK P 0.1250% 23/09/29 EMTN 296,448 246,657 0.21
GBP 218,000 MOTABILITY OP 4.8750% 17/01/43 EMTN 246,607 235,811 0.20
EUR 226,000 NATL GAS TRAN 4.2500% 05/04/30 EMTN 225,919 227,213 0.19
GBP 188,000  NIE FINANCE 5.8750% 01/12/32 213,421 219,507 0.18
GBP 250,000 CHESNARA 4.7500% 04/08/32 270,733 211,090 0.18
GBP 200,000 DIRECT LINE INS 4.0000% 05/06/32 176,386 171,596 0.14
4,563,199 4,424,310 3.72
Bt AFIA 15,924,423 15,145,014 12.71
TAVH
Pl ufsogillisy
EUR 986,000 GOLDMAN SACHS GP FRN 30/04/24 EMTN 985,901 986,167 0.83
EUR 431,000 BANK OF AMER CRP FRN 27/04/33 EMTN 430,782 382,981 0.32
EUR 357,000 MORGAN STANLEY FRN 07/05/32 357,000 323,656 0.27
EUR 320,000 MORGAN STANLEY FRN 26/07/24 EMTN 316,810 318,490 0.27
2,090,493 2,011,294 1.69
TiEtkiE (B ESFIE)
EUR 843,000 GOLDMAN SACHS GP 3.3750% 27/03/25 841,397 837,702 0.69
EUR 730,000  AT&T INC 0.2500% 04/03/26 727,708 666,905 0.55
EUR 365,000 PROLOGIS EURO 4.6250% 23/05/33 363,511 366,894 0.30
EUR 510,000  PHILIP MORRIS IN 1.8750% 06/11/37 422,821 340,223 0.29
EUR 260,000  AT&T INC 4.3000% 18/11/34 259,802 264,758 0.22
EUR 270,000  ZIMMER BIOMET 2.4250% 13/12/26 297,297 258,573 0.22
EUR 300,000 COCA-COLA CO/THE 1.6250% 09/03/35 251,580 246,398 0.21
EUR 254,000  FIDELITY NATL IN 0.6250% 03/12/25 253,761 233,482 0.20
EUR 213,000 AIR PROD & CHEM 4.0000% 03/03/35 211,051 215,533 0.18
EUR 177,000  AMERICAN TOWER 0.4000% 15/02/27 175,954 154,462 0.13
EUR 132,000 GEN MOTORS FI 4.3000% 15/02/29 EMTN 131,815 130,496 0.1
EUR 139,000 PROLOGIS EURO 4.2500% 31/01/43 EMTN 137,114 126,792 0.11
EUR 79,000 GOLDMAN SACHS 0.2500% 26/01/28 EMTN 77,001 66,366 0.06
4,150,812 3,908,584 327
BT AV 6,241,305 5,919,878 4.96
MAREASR 126,339,603 115,561,776 96.88

VRS (2T Tl T
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s ISR A R
20234E5 A 31 H BI(E
HEAEHA, FEHIEHE, ZRIET 00 B2 A 2 Z6or)

TERD1-FME 2 B e e L3
2023425 11 31 HBUE, 7 7 PIZ LA T O RPHFE 25 e LKA L Qe A E 2R eI L AT HRE B EIEFCO T AD
~yVHBTHWSIT,

YN PN 3| FEHIEE FEHIBH T F REFHLE (2—n)
EUR 30,369 SEK 345,700  20234E6 H26H 709
EUR 41,682 CHF 40,500 202346 H26H 2)
EUR 321,211 GBP 279,400 202346 A26H (2,048)
JPY 348,325,183 EUR 2,346,453 2023426 A26H (5,231)
EUR 1,810,940 SEK 20,234,000 2023427 H12H 75,065
GBP 1,039,000 EUR 1,176,860 202346 H20H 25,519
EUR 1,827,273 SEK 21,091,000 202347 AH12H 17,877
GBP 547,000 EUR 628,506 202346 H20H 4,508
PLN 1,762,000 EUR 382,979 202347 HI12H 3,848
GBP 735,000 EUR 846,881  20234F6 H20H 3,695
EUR 21,932 NOK 254,000 202347 H12H 792
HUF 31,015,000 EUR 81,724 2023427 H12H 776
EUR 602,053 DKK 4,482,000 20234-7H12H 67
DKK 6,444,000 EUR 866,036  20234E7H12H (530)
EUR 226,499 CHF 221,000 202347 H12H (1,159)
EUR 53,072 GBP 47,000 202346 H20H (1,318)
EUR 400,230 GBP 348,000 20234E6 H20H (2,491)
EUR 127,856 GBP 113,000 202346 H20H (2,912)
RON 1,693,000 EUR 342,436  20234F7HI12H (2,919)
CHF 2,426,000 EUR 2,502,483 202347 H12H (3,400)
CZK 6,388,000 EUR 271,799 202347 A 12H (3,516)
EUR 374,860 GBP 330,000 202346 H20H (7,031)

100,299

TERC2- S
2023FE5 H3LHBAE, 77 NIZEL FORPRF MBI LT,

Al EH REHLE

e o .
BN ELE i i () (2m)
BUFbazr e
EUR 10 FUT EURO-BTP 202346 A 1,159,300 10,980
EUR 12 FUT EURO-BUXL 30Y BND 202346 A 1,661,040 74,560
EUR 32  FUT EURO-OAT 202346 A 4,176,640 154,720
EUR 148 FUT SHORT EURO-BTP 202346 A 15,602,160 24,064
GBP 27 FUT LONG GILT 202349 3,024,416 (11,570)
25,623,556 252,754
VLT a
EUR (140) FUT EURO-BUND 202346 H (19,044,200) 41,470
EUR (73) FUT EURO-SCHATZ 202346 H (7,709,895) 32,874
EUR (74) FUT EURO-BOBL 202346 H (8,739,400) (31,757)
(35.493.495) 42,587
295,341
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MEEHESE
202451 A31HIRAE
GBEAIZ KR LZET)
BIE
P& A MR R AT 443,011,208
(A 473,040,316 2K /L)
B TRESE 17,747,642
R e S I Y ey 9,464
TV I T T AV AT T EIGN AR DM 225 88,607
FATITARD AL 42 341,883
ENIEE 7,304,675
Bl B L OBLE RSEWIARORE 2,132
BrEAE 468,505,611
=t
U Rk 472,728
PSP =S Bt E S I E ST eS| 2,168,950
T UNT 4T NARDAILFEL A 3,492
Ta—h—~DRE 3,384,559
ARALTEE H 661,052
AfEEFT 6,690,781
WG PERRAE 461,814,830
S ARAESE— O M 70 -
10 Y70 A FATIEZ Ak AL S AL T PERREE
FC/ZA (M) 8,221 1,684,709 13,849,825,224
FDZZ A (H) 14,235 3,810,726 54,247,103,582

— 161 —



I LT YNF I —T%—X - T7UR T —KE/NAA—)LE-7RURFC/FD

BRHES
202441 A31 B T3 5 H:8IHARS
GBEAIZ KR LZET)

&

SRAT D RIS 936,937

AR (PSR OB bR %) 27,392,834

2 B 2 A5 (RUR BB PERR ) 256,151

ZDOMILES 4,521

e i 28,590,443

# M

A R 1,981,220

S BT R 176,006

PRE T A 176,389

SRAT D EESCHLFILE 108,635

s | 6RA T 35,371

SRAT FHCE 24,240

ZREH 88,055

TSI 8,332

HEs B Fe T4kt 733

SERE 37,386

B S 30,195

Met A 158,611

EHAH 2,825,173

S Si=Ea 25,765,270

PG AMRES 7 B IARD IS (9,157,982)
VitZ/E S SN E AT E b (96,598)
SV EE 3 LUV E A R SE I LRI R DR (16,452,525)
TL Dy T T Vb AT TERN AR DR (91,841)
YIS HMEAR (25,798,946)
PEE AT MRS MR S O HEI 19,985,444

Se IR D FAM 240 4% (141,515)
IL Dk T T 4V AT T BENARD R ZE R S (51,695)
FEL 2R S L SN AR DA R A D A (484,046)
S} i Ea 19,308,188

1B DR RAT L DRI PE D JRER 19,274,512
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ZARRESR O W R SHA e
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IR A PERER
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MEELTHHEE
2024451 B31BIZ#R T3 BEHRIEAR
(BHEITAN L FE7)
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440,221,684

25,765,270
(25,798,946)
19,308,188

19,274,512

76,163,247
(43,445,072)

32,718,175

(30,399,541)

461,814,830




FC/ZA
WIE AR RESREL

FEAT 5 ARSI
TR RSB

WA R T H AT A
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R AL PERER
IR 1 17 2 70 ol PE Al A
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RITEZRIIEFRDOEHR
202441 B31BIZ# 79 5 5HRIHAR
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CIENEE

202441 A31BR#E

CREA)
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2024

461,814,830

13,849,825,224
8,221

54,247,103,582
14,235

1,672,818

320,645
(308,754)

1,684,709

3,473,975

612,648
(275.897)

3,810,726

2023

440,221,684

13,776,081,766
8,235

43,622,274,947
12,557

2022

532,291,169

14,451,927,431
9,539

47,009,089,922
12,620
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A E M
202451 A31BHRE
(BHLH I 77)
- R
i R i L 7 e
F—RRSUT
BEE (EE SR
USD 1,200,000 MINERAL RESOU 8.1250% 01/05/27 144A 1,328,577 1,208,993 0.27
USD 700,000 MINERAL RESOU 9.2500% 01/10/28 144A 707,188 737,205 0.16
USD 418,000 CORONADO FIN 10.7500% 15/05/26 144A 416,028 437,008 0.09
uUsD 250,000 FMG RES AUG 2 5.8750% 15/04/30 144A 237,679 246,450 0.05
USD 175,000 FMG RES AUG 2 4.3750% 01/04/31 144A 175,000 157,515 0.03
USD 50,000 FMG RES AUG 2 6.1250% 15/04/32 144A 50,000 49,461 0.01
UsD 50,000  VIRGIN AU HLD 0.0000% 15/11/24 144A @ 50,000 125 0.00
2,964,472 2,836,757 0.61
Bl A—ANUT 2,964,472 2,836,757 0.61
F—RM)T
BEE (EE SR
USD 850,000 BENTELER INT 10.5000% 15/05/28 144A 858,878 908,063 0.20
858,878 908,063 0.20
Gt A —ANT 858,878 908,063 0.20
NIa1—5HE
EEHE (R
USD 1,675,000 NCL CORP 5.8750% 15/03/26 144A 1,583,501 1,633,769 0.36
USD 1,150,000 NABORS INDS L 7.5000% 15/01/28 144A 1,086,158 1,043,049 0.23
USD 850,000 WEATHERFORD I 8.6250% 30/04/30 144A 856,031 871,813 0.19
USD 400,000  VIK CRUISES L9.1250% 15/07/31 144A 400,438 428,640 0.09
UsD 415,000  VIKING OCEAN 5.6250% 15/02/29 144A 396,106 403,588 0.09
UsD 400,000  VIK CRUISES L 7.0000% 15/02/29 144A 354,938 399,000 0.09
USD 375,000 NCLFIN LTD 6.1250% 15/03/28 144A 338,886 358,973 0.08
UsD 350,000  VALARIS 8.3750% 30/04/30 144A 350,875 358,750 0.08
UsD 350,000 VOC ESCROW LT 5.0000% 15/02/28 144A 313,000 334,254 0.07
USD 325,000  VIKING CRUISE 5.8750% 15/09/27 144A 296,281 314,438 0.07
uUsD 225,000 NCL CORP 8.3750% 01/02/28 144A 226,063 235,377 0.05
uUsD 225,000 NCL CORP 7.7500% 15/02/29 144A 203,512 227,253 0.05
USD 200,000 SEADRILL FINA 8.3750% 01/08/30 144A 200,000 207,130 0.04
USD 200,000 NCL CORP 5.8750% 15/02/27 144A 187,000 196,732 0.04
USD 187,000 WEATHERFORD I 6.5000% 15/09/28 144A 181,826 192,411 0.04
USD 150,000 NCL CORP 8.1250% 15/01/29 144A 150,000 157,265 0.03
USD 125,000 NABORS INDS L 7.2500% 15/01/26 144A 105,716 123,064 0.03
USD 100,000 NCL CORP 3.6250% 15/12/24 144A 88,750 97,892 0.02
USD 795,000  DIGICEL LTD 6.75% 01/03/23 144A 742,558 19,875 0.00
USD 4,143 DIGICEL GROUP 0% 31/12/30 1A14 105,030 2,072 0.00
USD 12,924  DIGICEL GROUP 0% 31/12/30 1B14 9,233 646 0.00
USD 780  DIGICEL GROUP 0% 31/12/30 3A14 14,280 390 0.00
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P=N Gt 1 ! s
i 45 O $i% L
USD 35,404  DIGICEL GROUP 0% 31/12/30 3B14 25,294 354 0.00
8,215,476 7,606,735 1.65
AN —H S 8,215,476 7,606,735 1.65
FEEN—DUHE
TEAE(EEEFUR)
USD 1,045,000  SK INVICTUS I 5.0000% 30/10/29 144A 967,245 890,863 0.19
USD 200,000  STUDIO CITY F 5.0000% 15/01/29 144A 200,000 171,084 0.04
1,167,245 1,061,947 0.23
ARt ANV 1,167,245 1,061,947 0.23
hr45
TEskR
- 97,407 BAYTEX ENERGY CO 0 314,625 0.07
0 314,625 0.07
ZDMES
USD 196,000 CONUMA RESOU 13.1250% 01/05/28 144A 190,120 192,099 0.04
190,120 192,099 0.04
RA A2 AR (PIK) &
USD 200,000 HUSKY III HLDING PIK 15/02/25 144A 187,562 200,000 0.05
USD 225,000 INTEL PKG HOLDCO PIK 15/01/26 144A 202,188 198,000 0.04
389,750 398,000 0.09
TEMLE(EEEFUR)
USD 1,675,000  OPEN TEXT HLD 4.1250% 15/02/30 144A 1,697,436 1,513,336 0.32
USD 1,525,000 1011778 BC UL 4.0000% 15/10/30 144A 1,447,950 1,360,153 0.29
USD 925,000 RITCHIE BROS 7.7500% 15/03/31 144A 943,662 972,689 0.21
USD 970,000  FIRST QUANTUM MIN 7.5% 01/04/25 144 988,733 951,115 0.21
USD 965,000 BROOKFIELD RE 6.2500% 15/09/27 144A 988,372 937,223 0.20
USD 825,000 PARKLAND CORP 4.5000% 01/10/29 144A 732,205 760,650 0.16
USD 1,702,000 BAUSCH HEALTH 5.2500% 30/01/30 144A 1,686,112 705,261 0.15
USD 675,000 BOMBARDIER IN 7.5000% 01/02/29 144A 666,762 687,899 0.15
USD 700,000 BOMBARDIER IN 6.0000% 15/02/28 144A 679,937 681,395 0.15
USD 725,000 PARKLAND CORP 4.6250% 01/05/30 144A 696,460 667,000 0.14
USD 600,000 BAUSCH LOMB 8.3750% 01/10/28 144A 600,337 627,594 0.14
USD 650,000 ELDORADO CORP 6.2500% 01/09/29 144A 602,073 616,938 0.13
USD 702,000 IAMGOLD CORP 5.7500% 15/10/28 144A 524,643 608,985 0.13
USD 1,400,000 BAUSCH HEALTH 5.0000% 15/02/29 144A 1,359,080 589,019 0.13
USD 550,000 TRANSALTA CORP 7.7500% 15/11/29 558,508 575,566 0.12
USD 550,000 MATTAMY GROUP 4.6250% 01/03/30 144A 549,693 501,313 0.11
USD 455,000 HUDBAY MINERA 6.1250% 01/04/29 144A 443,936 447,734 0.10
USD 450,000 NOVA CHEMICALS CORP 4.875% 01/06/24 440,500 446,510 0.10
USD 407,000 ATHABASCA OIL 9.7500% 01/11/26 144A 395,527 432,504 0.09
USD 450,000 NOVA CHEMICALS CORP 5.25% 01/06/27 427,813 417,364 0.09
USD 410,000 PARKLAND CORP 5.8750% 15/07/27 144A 421,914 406,686 0.09
USD 425,000 AIR CANADA 3.8750% 15/08/26 144A 411,891 403,776 0.09
USD 410,000 CASCADES INC/ 5.3750% 15/01/28 144A 426,400 400,978 0.09
USD 400,000 VIDEOTRON LTD 5.1250% 15/04/27 144A 421,442 392,591 0.09
USD 400,000 1011778 BC UL 4.3750% 15/01/28 144A 376,429 381,239 0.08
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PoNI=N Gt v ~* 52
i i O B4 L
USD 545,000 BAUSCH HEALT 11.0000% 30/09/28 144A 584,468 373,325 0.08
USD 365,000 NEW GOLD INC 7.5000% 15/07/27 144A 371,663 363,229 0.08
USD 350,000 OPEN TEXT COR 6.9000% 01/12/27 144A 353,339 362,355 0.08
USDh 360,000 BOMBARDIER IN 7.8750% 15/04/27 144A 361,786 360,195 0.08
USD 335,000 BOMBARDIER IN 8.7500% 15/11/30 144A 335,000 354,394 0.08
USD 375,000 OPEN TEXT COR 3.8750% 15/02/28 144A 313,828 348,156 0.08
USD 360,000 MATTAMY GROUP 5.2500% 15/12/27 144A 360,000 347,402 0.08
USD 375,000 SUPERIOR PLUS 4.5000% 15/03/29 144A 372,312 340,172 0.07
USD 350,000 GFL ENVIRON I 4.3750% 15/08/29 144A 316,969 319,948 0.07
USD 300,000 BAYTEX ENERGY 8.5000% 30/04/30 144A 296,127 311,400 0.07
USD 329,000 VALEANT PHARM 9.0000% 15/12/25 144A 329,474 309,953 0.07
USD 315,000 BCULC 3.8750% 15/01/28 144A 306,288 296,328 0.06
USD 325,000 VIDEOTRON LTD 3.6250% 15/06/29 144A 278,688 293,714 0.06
USD 270,000 INTELLIGENT P 6.0000% 15/09/28 144A 275,952 252,874 0.05
USD 235,000 NOVA CHEMICAL 8.5000% 15/11/28 144A 236,209 245,553 0.05
USD 250,000 TEINE ENERGY 6.8750% 15/04/29 144A 249,391 237,034 0.05
USD 220,000 GFL ENVIRON 1 6.7500% 15/01/31 144A 220,000 225,414 0.05
USD 230,000 MEG ENERGY CO 5.8750% 01/02/29 144A 220,829 223,811 0.05
USD 250,000 IRIS HOLDING 10.0000% 15/12/28 144A 206,563 216,507 0.05
USD 205,000 HUDBAY MINERA 4.5000% 01/04/26 144A 206,121 200,188 0.04
USD 200,000 EMPIRE COMMUN 7.0000% 15/12/25 144A 190,563 197,751 0.04
USD 200,000 PRECISION DRI 6.8750% 15/01/29 144A 197,352 196,427 0.04
USD 194,000 BOMBARDIER IN 7.1250% 15/06/26 144A 196,945 195,318 0.04
USD 200,000 FIRST QUANTUM 8.6250% 01/06/31 144A 200,000 185,500 0.04
USD 400,000 TELESAT CANAD 6.5000% 15/10/27 144A 393,316 180,000 0.04
USD 200,000 FIRST QUANTUM 6.8750% 15/10/27 144A 191,500 179,408 0.04
USD 180,000 1375209 BC LT 9.0000% 30/01/28 144A 265,301 173,896 0.04
USD 175,000 OPEN TEXT COR 3.8750% 01/12/29 144A 170,281 157,530 0.03
USDh 150,000 TITAN ACQ/CO- 7.7500% 15/04/26 144A 155,063 150,000 0.03
USD 130,000 GOEASY LTD 9.2500% 01/12/28 144A 130,000 137,833 0.03
USD 150,000 1011778 BC UL 3.5000% 15/02/29 144A 128,549 137,165 0.03
USDh 315,000 BAUSCH HEALTH 5.2500% 15/02/31 144A 306,900 132,300 0.03
USD 150,000 OPEN TEXT HLD 4.1250% 01/12/31 144A 150,000 131,573 0.03
USD 125,000 ENERFLEX LTD 9.0000% 15/10/27 144A 113,345 125,463 0.03
USD 125,000 MASONITE INTL 5.3750% 01/02/28 144A 132,813 120,999 0.03
USD 125,000 VERMILION ENE 6.8750% 01/05/30 144A 124,051 120,293 0.03
USD 113,000 PRECISION DRI 7.1250% 15/01/26 144A 111,640 112,664 0.02
USD 100,000 GFL ENVIRON I 4.0000% 01/08/28 144A 100,000 91,678 0.02
USD 100,000 BAFFINLAND IR 8.7500% 15/07/26 144A 103,000 91,487 0.02
USD 140,000 TELESAT CANAD 5.6250% 06/12/26 144A 124,400 84,700 0.02
USD 75,000 RITCHIE BROS 6.7500% 15/03/28 144A 75,000 76,668 0.02
USD 75,000 GARDA SECURIT 7.7500% 15/02/28 144A 75,000 76,315 0.02
USD 175,000 BAUSCH HEALTH 6.2500% 15/02/29 144A 175,000 74,551 0.02
USD 75,000 NOVA CHEMICALS CORP 5% 01/05/25 144 73,049 73,086 0.02
USD 125,000 BAUSCH HLTH A 8.5000% 31/01/27 144A 129,219 68,750 0.01
USD 155,000 BAUSCH HEALTH 5.0000% 30/01/28 144A 155,000 66,748 0.01
USD 100,000 BAUSCH HEALTH 6.1250% 01/02/27 144A 100,000 63,726 0.01
USD 50,000 ONTARIO GAMIN 8.0000% 01/08/30 144A 50,000 51,665 0.01
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USDh 50,000 GOEASY LTD 4.3750% 01/05/26 144A 50,000 47,635 0.01
USD 25,000 GFL ENVIRON 14.7500% 15/06/29 144A 22,625 23,401 0.01
USD 100,000 NORTHWEST/DOM 7.1250% 01/11/22 144A @ 99,722 10 0.00
USDh 275,000 LIGHTSTREAM 8.6250% 01/02/20 144A @ 273,625 0 0.00
29,446,081 25,992,010 5.63
GEt & 30,025,951 26,896,734 5.83
TARVEE
AEIBRITA
USD 1,250,000 ROCKT 2020-1A A FRN 20/01/32 1,233,438 1,249,613 0.28
USD 1,250,000  PSTAT 2022-3A A1A FRN 15/04/31 974,799 975,052 0.22
USD 1,250,000 KSTAT 2022-2A A1 FRN 20/10/31 955,491 958,182 0.21
USD 1,000,000 BLUEM 2017-2A A1AR FRN 20/10/30 828,288 847,079 0.18
USD 1,250,000 SHACK 2017-11A AR FRN 15/08/30 729,478 746,271 0.16
USD 750,000 CIFC 2018-2A A1 FRN 20/04/31 697,787 713,307 0.15
USD 1,200,000 PSTAT 2021-4A A1 FRN 15/10/29 689,544 697,482 0.15
USD 750,000 SPEAK 2018-5A A FRN 25/04/31 571,837 585,036 0.13
6,680,662 6,772,022 1.48
2O
USDh 945,000 TRANSOCEAN PO 6.8750% 01/02/27 144A 693,880 705,266 0.15
USD 525,000 TRANSOCEAN IN 8.7500% 15/02/30 144A 505,160 519,248 0.11
USDh 536,935 GLB AIR LEASE CO PIK 15/09/24 144A 463,812 515,784 0.11
USDh 73,000 SHLF DRLL NO 10.2500% 31/10/25 144A 70,810 72,813 0.02
1,733,662 1,813,111 0.39
RFUTFYTE YA
USD 38,000 TRANSOCEAN INC 9.3500% 15/12/41 36,385 33,820 0.01
36,385 33,820 0.01
HEAE (EE SRR
USD 1,010,000 WYNN MACAU LT 5.1250% 15/12/29 144A 873,999 898,375 0.19
USD 700,000 WYNN MACAU LT 5.6250% 26/08/28 144A 703,749 651,978 0.14
USD 569,000 DIAMOND FRGN/ 8.5000% 01/10/30 144A 569,410 583,768 0.13
USD 475,000 SPIRIT LOYALT 8.0000% 20/09/25 144A 323,125 313,500 0.07
USD 270,000 TRANSOCEAN I 11.5000% 30/01/27 144A 360,417 280,825 0.06
USD 275,000 CARLYLE AVIAT 7.0000% 15/10/24 144A 218,167 264,000 0.06
USD 250,000 GGAM FINANCE 8.0000% 15/02/27 144A 255,065 256,316 0.06
USD 250,000 VANTAGE DRILL 9.5000% 15/02/28 144A 242,500 248,441 0.05
USD 275,000 TRANSOCEAN INC 7.5000% 15/04/31 215,188 242,688 0.05
USD 200,000 TRANSOCEAN TI 8.3750% 01/02/28 144A 200,000 206,946 0.04
USD 200,000 SHELF DRL HOL 9.6250% 15/04/29 144A 196,368 194,457 0.04
USD 200,000 MGM CHINA HOL 4.7500% 01/02/27 144A 178,000 186,727 0.04
USD 200,000 TRANSOCEAN INC 6.8000% 15/03/38 144,313 162,588 0.04
USD 125,000 TRANSOCEAN IN 8.0000% 01/02/27 144A 105,313 124,010 0.03
4,585,614 4,614,619 1.00
B A~ S 13,036,323 13,233,572 2.88
TS5
HEAE (EE SRR
USDh 500,000 ALTICE FRANCE 8.1250% 01/02/27 144A 531,400 447,828 0.10
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USD 525,000 ALTICE FRANCE 5.1250% 15/07/29 144A 473,750 386,932 0.08
USD 275,000 ILIAD HOLDING 6.5000% 15/10/26 144A 275,000 271,957 0.06
USD 250,000 CONSTELLIUM S 3.7500% 15/04/29 144A 250,000 224,904 0.05
USD 200,000  ILIAD HOLDING 7.0000% 15/10/28 144A 207,500 197,935 0.04
USD 200,000 SNF GROUP SAC 3.3750% 15/03/30 144A 200,000 172,952 0.04
USD 200,000  ALTICE FRANCE 5.5000% 15/10/29 144A 200,000 148,687 0.03
2,137,650 1,851,195 0.40
Bit TR 2,137,650 1,851,195 0.40
KAy
RA A2 HAUE (PIK) &
USD 1,760,000 THO VERWALTUNGS PIK 15/09/26 144A 1,812,145 1,706,930 0.37
USD 1,095,000 THO VERWALTUNGS PIK 15/05/27 144A 1,152,488 1,076,551 0.23
USD 225,000 IHO VERWALTUNGS PIK 15/05/29 144A 209,250 224,404 0.05
3,173,883 3,007,885 0.65
Bt RAY 3,173,883 3,007,885 0.65
FANLSUR
TEMLE(EEEFUR)
USD 1,135,000  JAZZ SECURITI 4.3750% 15/01/29 144A 1,111,001 1,051,969 022
USD 950,000 MOTION BONDCO 6.6250% 15/11/27 144A 970,000 909,146 0.20
USD 744,000 LCPR SR SECUR 6.7500% 15/10/27 144A 775,863 718,430 0.16
USD 613,000 JAMES HARDIE 5.0000% 15/01/28 144A 648,657 590,231 0.13
USD 650,000 LCPR SR SECUR 5.1250% 15/07/29 144A 609,632 570,421 0.12
USD 475,000 CASTLELAKE AV 5.0000% 15/04/27 144A 458,813 452,373 0.10
USD 475,000 ARDAGH PKG FI 5.2500% 15/08/27 144A 473,000 359,744 0.08
USD 300,000 VIRGIN MEDIA 5.0000% 15/07/28 144A 294,375 282,886 0.06
USD 300,000 ARDAGH PKG FI 5.2500% 15/08/27 144A 219,750 227,207 0.05
USD 157,000 ENDO DAC/ENDO 6.0000% 30/06/28 144A 101,514 10,205 0.00
USD 103,000 ENDO DAC/ENDO 9.5000% 31/07/27 144A 107,070 8,017 0.00
5,769,675 5,180,629 1.12
BEFTANTUR 5,769,675 5,180,629 1.12
ARSIV
TEMAE(EEEFUR)
USD 50,000 ENERGIAN ISRAEL 5.3750% 30/03/28 50,000 43,558 0.01
USD 50,000 ENERGIAN ISRAEL 5.8750% 30/03/31 50,000 41,500 0.01
100,000 85,058 0.02
BEFAATTL 100,000 85,058 0.02
A432)7
EHEFE
USD 200,000 UNICREDIT SPA FRN 30/06/35 144A 163,648 187,491 0.04
USD 200,000 INTESA SANPAOLO FRN 01/06/32 162,500 165,770 0.04
326,148 353,261 0.08
LEHE (EESFR)
USD 250,000 F-BRASILE SPA/F 7.3750% 15/08/26 XR 253,019 246,563 0.05
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USD 200,000 TELECOM ITALIA 5.3030% 30/05/24 195,500 198,782 0.04
448,519 445345 0.09
BEbAXIT 774,667 798,606 0.17
AX
TEAE(EEEFUR)
USD 200,000 RAKUTEN GROU 11.2500% 15/02/27 144A 195,660 203,500 0.04
195,660 203,500 0.04
A EEFN 195,660 203,500 0.04
D—T—
TEAE(EEEFUR)
USD 375,000 ADIENT GLOBAL 4.8750% 15/08/26 144A 384,947 364,550 0.08
USD 275,000 ADIENT GLOBAL 8.2500% 15/04/31 144A 280,250 290,316 0.06
USD 175,000  ADIENT GLOBAL 7.0000% 15/04/28 144A 175,000 178,751 0.04
840,197 833,617 0.18
BEVr—U— 840,197 833,617 0.18
YRy
TEMLE(EEEFUR)
USD 650,000 ROYAL CARIBBE 9.2500% 15/01/29 144A 674,398 698,854 0.15
USD 625,000 ROYAL CARIBBE 5.5000% 01/04/28 144A 587,630 614,927 0.13
USD 565,000 ROYAL CARIBBE 7.2500% 15/01/30 144A 564,994 588,242 0.13
USD 525,000 ROYAL CARIBBEAN 3.7000% 15/03/28 468,319 482,358 0.10
USD 325,000 ROYAL CARIBB 11.6250% 15/08/27 144A 347,944 353,442 0.08
USD 175,000 ROYAL CARIBBE 5.3750% 15/07/27 144A 168,500 172,019 0.04
USD 150,000 ROYAL CARIBBE 5.5000% 31/08/26 144A 146,625 148,492 0.03
USD 125,000 ROYAL CARIBBE 8.2500% 15/01/29 144A 126,563 132,823 0.03
3,084,973 3,191,157 0.69
AR URYT 3,084,973 3,191,157 0.69
Wt I LY
- 2,141 INTELSAT SA/LUXE 226,772 62,089 0.01
226,772 62,089 0.01
RA A2 HAUR (PIK) &
USD 1,293,437  ARD FINANCE SA PIK 30/06/27 144A 1,200,726 607,648 0.13
1,200,726 607,648 0.13
TEMLE(EEEFUR)
USD 1,050,000 CONNECT FINCO 6.7500% 01/10/26 144A 1,068,129 1,031,852 0.22
USD 685,000 INTELSAT JACK 6.5000% 15/03/30 144A 661,628 646,841 0.14
USD 500,000 STENA INTERNA 6.1250% 01/02/25 144A 490,625 500,000 0.11
USD 492,000  ALTICE FINANC 5.0000% 15/01/28 144A 429,950 443292 0.10
USD 450,000 ALTICE FINANC 5.7500% 15/08/29 144A 380,625 392,655 0.09
USD 400,000 CAMELOT FINAN 4.5000% 01/11/26 144A 384,204 384,469 0.08
USD 375,000 STENA INTERNA 7.2500% 15/01/31 144A 375,425 376,391 0.08
USD 500,000 ALTICE FRANC 10.5000% 15/05/27 144A 540,391 287,550 0.06
USD 400,000 ENDO LUX FIN 6.1250% 01/04/29 144A @ 393,220 262,964 0.06
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USD 150,000 TELECOM ITALIA CAP 6% 30/09/34 144,042 140,453 0.03
USD 200,000 ALTICE FRANCE 6.0000% 15/02/28 144A 200,000 88,838 0.02
USD 200,000 TR OP/TR FI 5.1250% 01/04/29 144A 146,500 78,036 0.02
USD 50,000 DANA FIN LUX 5.7500% 15/04/25 144A 49,535 49,855 0.01
USD 31,202  MALLINCKRODT 10.0000% 15/06/29 144A @ 63,946 1,560 0.00
5,328,220 4,684,756 1.02
i TS 6,755,718 5,354,493 1.16
E4%
LEE (EELFR)
USD 580,000  VISTAJET MALT 7.8750% 01/05/27 144A 523,267 488,046 0.11
USD 475,000  VISTAJET MALT 6.3750% 01/02/30 144A 447,718 338,533 0.07
USD 295,000  VISTAJET MALT 9.5000% 01/06/28 144A 264,734 249,850 0.05
1,235,719 1,076,429 0.23
BEtiez 1,235,719 1,076,429 0.23
I—IvLEE
TEAE(EEEFUR)
USD 770,000 SEASPAN CORP 5.5000% 01/08/29 144A 695,125 662,463 0.14
695,125 662,463 0.14
BEb v LS 695,125 662,463 0.14
E—JI¥RX
LEHE (EESFR)
USD 200,000 CA MAGNUM HLD 5.3750% 31/10/26 144A 200,000 186,953 0.04
200,000 186,953 0.04
HE =Yy R 200,000 186,953 0.04
]
LEHE (EESFR)
USD 200,000 CEMEX SAB 5.4500% 19/11/29 144A 200,000 197,742 0.04
USD 200,000 CEMEX SAB 3.8750% 11/07/31 144A 200,000 178,179 0.04
400,000 375,921 0.08
Bt AFT = 400,000 375,921 0.08
*S5o4
LEE (EESFR)
USD 600,000 SENSATA TECH 4.0000% 15/04/29 144A 596,000 548,347 0.12
USD 625,000 VZ SECURED FI 5.0000% 15/01/32 144A 615,599 547,176 0.12
USD 400,000  SUNRISE HOLDC 5.5000% 15/01/28 144A 382,563 378,716 0.08
USD 300,000  ZIGGO BV 4.8750% 15/01/30 144A 309,609 270,213 0.06
USD 250,000 SIGMA HOLDCO 7.8750% 15/05/26 144A 198,281 235,735 0.05
USD 200,000  SUNRISE FINCO 4.8750% 15/07/31 144A 200,000 175,310 0.04
USD 150,000 EAGLE INT/RUY 7.5000% 01/05/25 144A 150,000 99,678 0.02
2,452,052 2,255,175 0.49
Bt ATH 2,452,052 2,255,175 0.49
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INFT
TEMLE(EEEFUR)
USD 3,675,000 CARNIVAL CORP 5.7500% 01/03/27 144A 3,510,876 3,624,549 0.78
USD 1,000,000 CARNIVAL CORP 6.0000% 01/05/29 144A 947,050 968,368 0.21
USD 475,000 CARNIVAL CORP 4.0000% 01/08/28 144A 422,400 439,818 0.10
USD 225,000 CARNIVAL COR 10.5000% 01/06/30 144A 206,308 246,709 0.05
USD 125,000 CARNIVAL CORP 7.0000% 15/08/29 144A 125,000 130,089 0.03
USD 100,000 CARNIVAL CORP 7.6250% 01/03/26 144A 100,000 101,386 0.02
5,311,634 5,510,919 1.19
BEF N 5,311,634 5,510,919 1.19
AYI—T
LEHE(EESFR)
USD 250,000 STENA AB 7.0000% 01/02/24 144A 256,320 250,000 0.05
256,320 250,000 0.05
LE AT z—F 256,320 250,000 0.05
LR
TEskR
- 3,982 BUNGE GLOBAL SA 278,315 354,796 0.07
278,315 354,796 0.07
TEMLE(EEEFUR)
USD 250,000 TRANSOCEAN AQUIL 8.0000% 30/09/28 248,750 254,076 0.06
248,750 254,076 0.06
BEt AR 527,065 608,872 0.13
1¥YR
EHEFE
USD 300,000 BARCLAYS PLC FRN 15/12/69 332,625 285,242 0.07
USD 200,000 VODAFONE GROUP FRN 04/04/79 219,955 206,696 0.04
USD 200,000 BARCLAYS PLC FRN 31/12/73 200,250 194,491 0.04
752,830 686,429 0.15
- 3,789  NOBLE CORP PLC 71,899 168,156 0.04
- 114  VENATOR MATERIAL 514,946 104,025 0.02
586,845 272,181 0.06
LTEHE (EESFR)
USD 990,000 INTL GAME TEC 6.2500% 15/01/27 144A 1,113,775 994,517 0.21
USD 550,000 ITHACA ENERGY 9.0000% 15/07/26 144A 533,911 547,515 0.12
USD 450,000 ATLANTIC SUST 4.1250% 15/06/28 144A 452,250 417,475 0.09
USD 465,000  VIRGIN MEDIA 5.0000% 15/07/30 144A 424,197 413,464 0.09
USD 250,000 EG GLOBAL 12.0000% 30/11/28 144A 250,000 264,375 0.06
USD 225,000 MACQUARIE AIR 8.3750% 01/05/28 144A 228,161 236,329 0.05
USD 200,000 MACQUARIE AIR 8.1250% 30/03/29 144A 200,281 207,965 0.05
USD 200,000 JAGUAR LAND R 7.7500% 15/10/25 144A 200,000 201,671 0.04
USD 200,000 MERLIN ENTERT 5.7500% 15/06/26 144A 191,250 197,681 0.04
USD 200,000 JAGUAR LAND R 5.5000% 15/07/29 144A 200,000 191,854 0.04
USD 200,000 GLOBAL AUTO/A 8.3750% 15/01/29 144A 200,000 188,447 0.04
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USD 200,000 GLOBAL AUTO/A 8.7500% 15/01/32 144A 200,000 187,511 0.04
USD 200,000 VMED 02 UK FI 4.2500% 31/01/31 144A 200,000 174,955 0.04
USsD 100,000  VIRGIN MEDIA 5.5000% 15/05/29 144A 93,250 96,142 0.02
4,487,075 4,319,901 0.93
BEtAFIA 5,826,750 5,278,511 1.14

FAYH

N\oHa—2

USD 1,368,050  GREAT OUTDOORS G FRN 08/03/28 TB102 1,365,710 1,362,919 0.31
USD 632,003 DIRECTV 2024 FINAN FRN 02/08/29 TB1 618,428 631,244 0.15
USsD 533,960 TIBCO SOFTWARE $ FRN 30/03/29 TB 484,414 523,127 0.12
USD 328,508  SKILLSOFT FIN II IN FRN 31/07/28 TL 323,384 303,049 0.07
USD 334,050 SWF HD INI FRN 31/12/49 1ST LIEN TL 331,004 296,887 0.06
USD 295,790  JAZZ PHARM FRN 05/05/28 TB1 295,050 295,976 0.06
USD 299,155 TENNECO FRN 17/11/28 1ST LIEN TB02 254,282 269,774 0.06
USD 264,322 AMERICAN R FRN 09/06/28 1ST LIEN TL 251,437 252,208 0.05
USD 265,000 ASURION N FRN 14/01/29 2ND LIEN TB4 262,350 250,922 0.05
USD 248,750  CARNIVAL CORP INIT FRN 02/08/27 TL 247,506 248,595 0.05
USD 244,138  DIAMOND SP FRN 25/05/26 1ST LIEN TL @ 235,570 230,913 0.05
USD 230,066 OPEN TEXT CORP FRN 31/01/30 TL 223,164 230,066 0.05
USD 200,000 NEW FORTRESS ENERGY FRN 28/10/28 TL 184,000 199,875 0.04
USD 200,000 OSAIC HOLDINGS FRN 11/08/28 TB2 198,000 199,556 0.04
USD 200,000 NGL ENERGY OP INIT FRN 27/01/31 TL 198,500 199,500 0.04
USD 200,000 LIFEPOINT FRN 16/11/28 1ST LIEN TB 192,000 199,500 0.04
USD 199,500  USIINC FRN 22/11/29 TB 199,500 199,001 0.04
USD 198,000 DEALER TIRE FIN FRN 14/12/27 TB3 193,050 197,876 0.04
USD 198,000 CSC HOLDINGS FRN 17/07/25 TL02 188,100 193,359 0.04
USD 173,668  ACRISURE L FRN 13/02/27 1ST LIEN TL 166,597 172,582 0.04
USD 179,547  TENNECO FRN 17/11/28 TAO1 145,433 161,255 0.03
USD 150,000 REALTRUCK GP INC FRN 31/01/28 TL 146,250 147,656 0.03
USD 108,129 SCHWEITZER MAUDUIT FRN 09/02/28 TB 107,588 107,858 0.02
USD 75,000 BMC SOFTWA FRN 27/02/26 2ND LIEN TL 74,625 74,766 0.02
USD 88,324  RADIATE HOLDCO FRN 25/09/26 TL 72,989 71,347 0.02
USD 62,000 U IRIS HLDG INC FRN 28/06/28 TL 58,280 58,014 0.01
USD 45,948  VENATOR DIP FRN 30/12/23 TL 40,000 47,556 0.01
USD 596,985 DIAMOND FRN 24/08/26 2ND LIEN TL02 @ 91,040 38,591 0.01
USD 35,135 VENATOR MAT FRN 12/10/28 TL 33,536 34,871 0.01
USD 31,313 IRIS HD FRN 28/06/28 1ST LIEN TL02 28,691 29,300 0.01
USD 30,530  IRIS HD FRN 28/06/28 1ST LIEN TLO1 27,973 28,568 0.01
USD 18,826 ICON LUX FRN 03/07/28 TB 18,732 18,838 0.00
USD 14,011 VENATOR MAT INIT 1 FRN 31/12/25 TL 11,120 11,120 0.00
USD 13,779  SORENSON HDGS SB FA FRN 17/03/26 TL 0 10,335 0.00
USsD 4,691 ICON US FRN 03/07/28 TL 4,667 4,694 0.00
USD 3,432 SORENSON HDGS SA FA FRN 17/03/26 TL 0 2,574 0.00
USD 845 TENNECO IN FRN 17/11/28 1ST LIEN TB 718 762 0.00
USD 18,225 GLOBAL AVIATION FRN 13/01/18 2ND TL @ 98,083 0 0.00
7,371,771 7,305,034 1.58
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USD 550,000 DISH NETWO CV 2.3750% 15/03/24 144A 530,325 534,070 0.13
USDh 500,000 CABLE ONE INC CV 0% 15/03/26 396,875 427,102 0.09
USDh 200,000 NEXTERA ENGY PTR CV 0% 15/06/24 194,000 194,500 0.04
USD 18,677 CARNELIAN POINT HLD CV PIK 30/06/28 177,761 186,771 0.04
USDh 140,000 MARRIOTT VACATIO CV 0% 15/01/26 141,135 123,825 0.03
USD 150,000 CABLE ONE INC CV 1.1250% 15/03/28 114,188 113,600 0.02
USD 90,000 GUARDANT HEALTH CV 0% 15/11/27 90,000 61,210 0.01
1,644,284 1,641,078 0.36
EHLFIE
USD 475,000 VISTRA CORP FRN 31/12/70 144A 478,062 460,984 0.09
USD 400,000 VISTRA CORP FRN 15/04/70 144A 399,999 398,729 0.09
USD 500,000 ILFC E-CAP TRUST FRN 21/12/65 144A 396,875 386,228 0.08
USD 260,000 CITIGROUP INC FRN 30/07/69 V 236,163 247,389 0.05
USD 150,000 JPMORGAN CHASE FRN 31/12/72 Q 148,338 150,912 0.03
USD 125,000 CITIGROUP INC FRN 29/12/49 T 125,000 124,466 0.03
USD 100,000 NRG ENERGY INC FRN 31/12/72 144A 100,000 105,646 0.02
USD 75,000 JPMORGAN CHASE FRN 01/08/69 S 79,594 75,639 0.02
USD 75,000 JPMORGAN CHASE FRN 01/08/69 HH 75,000 72,963 0.02
USD 75,000 CITIGROUP INC FRN 10/03/70 W 75,000 70,408 0.02
USD 25,000 ENERGY TRANS FRN 15/05/54 25,000 25,921 0.01
2,139,031 2,119,285 0.46
YEF RS bF—S T
- 273 FERRELLGAS PAR-B 72,000 44,513 0.01
72,000 44,513 0.01
HiE
- 15,563 TPC GROUP SHARE REORG DUMMY 356,335 427,982 0.10
- 168 CARNELIAN POINT HLDSG LP COMMON UNI 358,240 199,896 0.05
- 1,287 GULFPORT ENERGY 64,644 169,858 0.05
- 2,562  BOSTON SCIENTIFIC CORP 117,493 161,406 0.03
- 7,342 FORUM ENERGY TEC 198,509 150,878 0.03
- 4,579  DIEBOLD NIXDORF 352,881 137,416 0.03
- 25,612 UCI HOLDINGS INC COMMON STOCK 165,910 115,254 0.02
- 1,617 TALEN ENERGY 58,688 107,773 0.02
- 4,457 CORNERSTONE CHEM CO 169,738 84,683 0.02
- 1,636  VISTRA CORP 83,621 67,469 0.01
- 2,557 PARKER DRILLING 119,770 24,292 0.01
- 297 TALEN ENERGY REGISTERED SHS 0 19,795 0.00
- 190 EXXON MOBIL CORP 0 19,779 0.00
- 280 NEW HARDWOOD HOLDINGS BANKRUPTCY 19,087 14,000 0.00
- 2,018 NINE ENERGY SERV 121 5,186 0.00
- 926 IHEARTMEDIA-CL A 35,800 2,672 0.00
- 3,265 ‘WARREN RESOURCES INC 0 816 0.00
- 14 INCLUSIVE LANGUAGE SERVICES LLC CLB 0 703 0.00
- 1,844 BLUESTEM GROUP INC 37,360 57 0.00
- 2 PHYSIOTHERAPY PAH TR DUMMY 0 0 0.00
- 10,714 MOOD MEDIA CORPORATION R/B/R DUMMY 8,571 0 0.00
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- 150 CLOUD PEAK ENERG 0 0 0.00
2,146,768 1,709,915 0.37
ZOtES
USD 897,000 AMERICAN AIRL 5.7500% 20/04/29 144A 931,414 881,093 0.19
USD 330,000 AMERICAN AIRL 5.5000% 20/04/26 144A 247,498 245,012 0.05
USD 289,740  AMC ENTMNT H PIK 15/06/26 144A 284,419 221,205 0.05
USD 216,743 FORUM ENERGY TEC CV PIK 04/08/25 215,961 208,803 0.05
USD 200,000 MILEAGE PLUS 6.5000% 20/06/27 144A 139,650 140,524 0.03
USD 100,000 DELTA/SKYMILE 4.7500% 20/10/28 144A 100,000 98,514 0.02
USD 64,000 DELTA/SKYMILE 4.5000% 20/10/25 144A 58,800 55,316 0.01
USD 65,000 UNTD AIR 20-1 B 4.8750% 15/01/26 36,140 35,378 0.01
USD 25,000 JC PENNEY COR 8.6250% 15/03/25 144A @ 25,015 5 0.00
2,038,897 1,885,850 041
RA A2 HA42R (PIK) &
USD 450,000 WHITE CAP PAR PIK 15/03/26 144A 463,630 448,647 0.10
USD 465,000 IRIS HLDING INC PIK 15/02/26 144A 477,188 393,710 0.09
USD 150,000 BCPE ULYSSES PIK 01/04/27 144A 141,273 142,446 0.03
USD 76,986 EXELA INTER 11.5000% 15/04/26 144A 91,000 12,492 0.00
USD 63,000 TOPS HLDNG II ESC PIK 15/06/18 @ 62,370 0 0.00
1,235,461 997,295 0.22
T HIE
- 2,141 VISTRA ENERGY CORP RIGHT RTS 0 2,976 0.00
0 2,976 0.00
RFTT T YA
USD 195,000 SUMMIT MID HLD / STUP 15/10/26 144A 193,852 194,598 0.04
193,852 194,598 0.04
HEAE (EE SR
USD 2,795,000 CCO HOLDINGS 4.7500% 01/03/30 144A 2,845,197 2,477,303 0.55
USDh 1,780,000 CHURCHILL DOW 5.5000% 01/04/27 144A 1,846,285 1,753,598 0.39
USD 1,665,000 TALOS PRODUCTI 12.0000% 15/01/26 WI 1,684,144 1,715,933 0.38
USD 1,600,000 TALEN ENERGY 8.6250% 01/06/30 144A 1,654,093 1,698,301 0.38
USDh 1,785,000 CCO HOLDINGS 5.0000% 01/02/28 144A 1,720,918 1,685,642 0.38
USD 1,525,000 NMG HLD/NEIMA 7.1250% 01/04/26 144A 1,549,324 1,486,241 0.32
USD 1,470,000  VAIL RESORTS 6.2500% 15/05/25 144A 1,566,174 1,471,543 0.32
USD 1,500,000 VERTICAL US N 5.2500% 15/07/27 144A 1,573,905 1,443,277 0.31
USD 1,575,000 CALPINE CORP 5.0000% 01/02/31 144A 1,539,562 1,427,069 0.31
USD 1,545,000 BOYD GAMING C 4.7500% 15/06/31 144A 1,490,887 1,422,318 0.31
USD 1,391,392 GULFPORT ENER 8.0000% 17/05/26 144A 1,494,432 1,398,098 0.30
USD 1,400,000 SS&C TECH INC 5.5000% 30/09/27 144A 1,446,905 1,379,464 0.30
USD 1,395,000 TRANSDIGM INC 5.5000% 15/11/27 1,397,685 1,362,956 0.30
USD 1,500,000 MSCI INC 3.8750% 15/02/31 144A 1,543,499 1,350,025 0.29
USD 1,350,000 ALLIED UNIVER 9.7500% 15/07/27 144A 1,396,969 1,323,565 0.29
USD 1,350,000 HILTON DOMESTIC 4.8750% 15/01/30 W1 1,433,090 1,300,156 0.28
USD 1,425,000 MEDLINE BORRO 3.8750% 01/04/29 144A 1,339,857 1,287,616 0.28
USD 1,200,000 VENTURE GLOBA 9.5000% 01/02/29 144A 1,200,999 1,276,618 0.28
USD 1,475,000 CCO HOLDINGS 4.2500% 01/02/31 144A 1,479,896 1,248,247 0.27
USD 1,270,000 TALLGRASS NRG 6.0000% 01/03/27 144A 1,269,511 1,247,774 0.27
USD 1,170,000 OLYMPUS WTR H 9.7500% 15/11/28 144A 1,167,899 1,247,103 0.27
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USD 1,380,000 LCM INVESTMEN 4.8750% 01/05/29 144A 1,326,490 1,246,262 0.27
USD 1,250,000 T-MOBILE USA INC 4.7500% 01/02/28 1,338,169 1,242,224 0.27
USD 1,230,000 ENACT HLDGS I 6.5% 15/08/25 144A 1,256,437 1,226,924 0.27
USD 1,465,000 CCO HOLDINGS 4.5000% 01/05/32 1,267,033 1,222,303 0.26
USD 1,250,000 KFC HLD/PIZZA 4.7500% 01/06/27 144A 1,315,624 1,220,312 0.26
USD 1,475,000 DAVITA INC 3.7500% 15/02/31 144A 1,388,762 1,214,874 0.26
USD 1,435,000 FORD MOTOR CO 4.7500% 15/01/43 1,383,050 1,183,555 0.26
USD 1,504,000 LIFEPOINT HEA 5.3750% 15/01/29 144A 1,374,096 1,175,662 0.25
USD 1,175,000 HESS MIDSTREA 5.6250% 15/02/26 144A 1,206,915 1,164,412 0.25
USD 1,300,000 SERVICE CORP 4.0000% 15/05/31 1,247,796 1,150,390 0.25
USD 1,151,000 MGM RESORTS 5.5000% 15/04/27 1,212,469 1,137,009 0.25
USD 1,111,000 BIG RVR STL/F 6.6250% 31/01/29 144A 1,168,188 1,122,887 0.24
USD 1,200,000 CLAR SCIHLD 4.8750% 01/07/29 144A 1,143,019 1,118,746 0.24
USD 1,200,000 TENET HEALTHCARE 4.3750% 15/01/30 1,084,493 1,107,258 0.24
USD 2,105,000 CSC HOLDINGS 5.7500% 15/01/30 144A 2,139,203 1,105,724 0.24
USD 1,200,000 NEWS CORP 3.8750% 15/05/29 144A 1,217,216 1,100,999 0.24
USD 1,144,000 CALPINE CORP 5.1250% 15/03/28 144A 1,158,387 1,097,222 0.24
USD 1,225,000 DAVITA INC 4.6250% 01/06/30 144A 1,156,434 1,083,790 0.23
USD 1,100,000 PTC INC 3.6250% 15/02/25 144A 1,130,249 1,077,977 0.23
USD 1,275,000 SCOTTS MIRACLE 4.0000% 01/04/31 1,209,882 1,069,677 0.23
USD 1,045,000 JB POINDEXTER 8.7500% 15/12/31 144A 1,051,128 1,068,457 0.23
USD 1,125,000 PTC INC 4.0000% 15/02/28 144A 1,154,312 1,059,795 0.23
USD 1,025,000 CAESARS ENT 7.0000% 15/02/30 144A 1,022,391 1,054,641 0.23
USD 1,050,000 CITGO PETROLE 7.0000% 15/06/25 144A 1,056,591 1,049,197 0.23
USD 1,125,000 METIS MERGER 6.5000% 15/05/29 144A 1,044,962 1,047,285 0.23
USD 1,190,000 LAMAR MEDIA CORP 3.6250% 15/01/31 1,162,814 1,041,249 0.23
USD 1,040,000 TENET HEALTHCARE 6.1250% 01/10/28 1,046,137 1,036,100 0.22
USD 1,200,000 ORGANON & CO/5.1250% 30/04/31 144A 1,045,198 1,033,410 0.22
USD 1,048,000 MGIC INVT CORP 5.2500% 15/08/28 1,106,936 1,024,725 0.22
USD 1,025,000 GN BONDCO LLC 9.5000% 15/10/31 144A 1,006,865 1,012,188 0.22
USD 1,075,000 TRANSDIGM INC 4.6250% 15/01/29 W1 1,037,374 1,007,813 0.22
USD 1,100,000 ORGANON & CO/4.1250% 30/04/28 144A 1,114,624 1,007,040 0.22
USD 1,000,000 TRANSDIGM INC 6.2500% 15/03/26 144A 1,057,499 998,038 0.22
USD 1,025,000 VISTRA OPERAT 5.0000% 31/07/27 144A 1,029,079 993,521 0.22
USD 1,000,000 CCO HLDGS LLC/CAP 5.5% 01/05/26 144 1,032,249 988,879 0.21
USD 1,000,000 WATCO COS LLC 6.5000% 15/06/27 144A 1,068,749 986,389 0.21
USD 975,000 GENESIS ENERGY 8.0000% 15/01/27 1,003,624 984,582 0.21
USD 1,000,000 HILTON WORLDWIDE 4.8750% 01/04/27 1,041,249 980,783 0.21
USD 1,075,000  JEFFERIES FIN LL 5.0000% 15/08/28 1,036,408 972,437 0.21
USD 1,100,000 CATALENT PHAR 3.1250% 15/02/29 144A 1,038,253 962,500 0.21
USD 1,000,000 EQT MIDSTREAM PT 4.1250% 01/12/26 1,003,999 962,359 0.21
USD 1,275,000 MPT OP PTNR/FINL 5.0000% 15/10/27 1,230,859 961,803 0.21
USD 1,050,000 STANDARD INDS 4.3750% 15/07/30 144A 1,067,384 950,902 0.21
USD 900,000 VENTURE GLOBA 9.8750% 01/02/32 144A 894,711 949,158 0.21
USD 925,000 TRANSDIGM INC 6.7500% 15/08/28 144A 926,099 942,126 0.20
USD 1,050,000 POST HOLDINGS 4.5000% 15/09/31 144A 945,174 941,862 0.20
USD 935,000 EQT MIDSTREAM PT 5.5000% 15/07/28 886,790 927,169 0.20
USD 935,000 BRISTOW GROUP 6.8750% 01/03/28 144A 927,904 908,963 0.20
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USD 910,000 REGIONALCARE/ 9.7500% 01/12/26 144A 784,282 908,683 0.20
USD 975,000 TENET HEALTHCARE 4.2500% 01/06/29 951,986 903,457 0.20
USD 895,000 BEAZER HOMES USA 7.2500% 15/10/29 986,400 899,923 0.19
USD 940,000 DIRECTYV FIN/D 5.8750% 15/08/27 144A 943,412 894,347 0.19
USD 881,000 PM GENERAL PU 9.5000% 01/10/28 144A 887,491 887,056 0.19
USD 925,000 SHEA HOMES 4.7500% 15/02/28 925,000 880,071 0.19
USD 950,000  VISTRA OPERAT 4.3750% 01/05/29 144A 893,887 878,624 0.19
USD 1,000,000 UNITED RENTAL NA 3.7500% 15/01/32 876,830 877,357 0.19
USD 850,000 UBER TECHNOLO 7.5000% 15/09/27 144A 909,061 870,225 0.19
USD 1,460,000 DISH DBS CORP 7.75% 01/07/26 1,519,402 868,700 0.19
USD 1,000,000 PRESTIGE BRAN 3.7500% 01/04/31 144A 962,494 867,500 0.19
USD 975,000 FOUNDATION BL 6.0000% 01/03/29 144A 883,828 856,099 0.19
USD 1,000,000 MPT OP PTNR/FINL 5.2500% 01/08/26 1,035,761 845,357 0.18
USD 843,000 MATADOR RESOURC 5.8750% 15/09/26 W1 857,178 836,151 0.18
USD 830,000 ASCENT RESOUR 7.0000% 01/11/26 144A 814,604 828,601 0.18
USD 855,000 VIASAT INC 5.6250% 15/09/25 144A 803,625 827,301 0.18
USD 890,000 NCR VOYIX COR 5.2500% 01/10/30 144A 895,282 816,955 0.18
USD 900,000 B&G FOODS INC 5.2500% 15/09/27 892,706 809,583 0.18
USD 830,000 HILCORP ENERG 5.7500% 01/02/29 144A 831,362 801,504 0.17
USD 825,000 EDGEWELL PERS 5.5000% 01/06/28 144A 793,367 801,281 0.17
USD 886,000 NATIONSTAR MT 5.1250% 15/12/30 144A 879,499 795,755 0.17
USD 915,000 MERCER INTL INC 5.1250% 01/02/29 WI 868,882 788,663 0.17
USD 800,000 ENCINO ACQUIS 8.5000% 01/05/28 144A 793,140 788,000 0.17
USD 870,000 SCIH SALT HOL 6.6250% 01/05/29 144A 721,113 784,989 0.17
USD 770,000 T-MOBILE USA INC 5.3750% 15/04/27 817,163 773,963 0.17
USD 915,000 ONEMAIN FINANCE 4.0000% 15/09/30 852,499 773,894 0.17
USD 750,000 NMI HOLDINGS 7.3750% 01/06/25 144A 833,063 757,535 0.16
USD 870,000 CCO HOLDINGS 4.5000% 15/08/30 144A 882,599 756,256 0.16
USD 800,000 KB HOME 4.8000% 15/11/29 737,658 751,154 0.16
USD 765,000 ANTERO MIDSTR 5.7500% 15/01/28 144A 768,900 750,142 0.16
USD 795,000 NESCO HOLDING 5.5000% 15/04/29 144A 749,691 747,101 0.16
USD 820,000 MCAFEE CORP 7.3750% 15/02/30 144A 763,127 745,545 0.16
USD 725,000 VENTURE GLOBA 8.1250% 01/06/28 144A 724,800 737,067 0.16
USD 1,108,000 PAR PHARMA IN 7.5000% 01/04/27 144A @ 834,197 731,114 0.16
USD 800,000 FERTITTA ENT 6.7500% 15/01/30 144A 730,625 717,706 0.16
USDh 650,000 CARNIVAL HLD 10.3750% 01/05/28 144A 681,509 711,484 0.15
USDh 750,000 NEXTERA ENERG 3.8750% 15/10/26 144A 782,442 708,563 0.15
USD 750,000 JACOBS ENTERT 6.7500% 15/02/29 144A 732,325 707,504 0.15
USDh 700,000 LIVE NATION E 6.5000% 15/05/27 144A 750,438 706,828 0.15
USDh 650,000 SPRINT CAP CORP 6.875% 15/11/28 830,488 699,563 0.15
USD 745,000 ROCKCLIFF ENE 5.5000% 15/10/29 144A 721,890 692,321 0.15
USD 700,000  VISTRA OPERAT 5.6250% 15/02/27 144A 717,774 690,406 0.15
USD 830,000 ALLIED UNIVER 6.0000% 01/06/29 144A 750,522 684,740 0.15
USD 670,000 CAESARS ENT 6.5000% 15/02/32 144A 670,000 676,232 0.15
USD 700,000 BOYD GAMING CORP 4.7500% 01/12/27 708,866 676,200 0.15
USD 720,000 TRANSDIGM INC 4.8750% 01/05/29 WI 710,712 676,005 0.15
USD 600,000 HCA INC 7.5000% 06/11/33 802,606 674,984 0.15
USD 550,000 SPRINT CAPITAL CORP 8.75% 15/03/32 775,735 671,000 0.15
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USD 675,000 GRAHAM HOLDIN 5.7500% 01/06/26 144A 700,703 669,134 0.14
USD 750,000 YUM! BRANDS INC 3.6250% 15/03/31 741,750 667,041 0.14
USD 775,000 HILTON DOMEST 3.6250% 15/02/32 144A 699,519 666,595 0.14
USDh 685,000 YUM! BRANDS INC 5.3750% 01/04/32 668,156 666,424 0.14
USD 835,000 CCO HOLDINGS 4.2500% 15/01/34 144A 737,250 665,294 0.14
USD 650,000 ONEMAIN FINANCE 7.8750% 15/03/30 656,285 659,886 0.14
USD 725,000 H&E EQUIPMENT 3.8750% 15/12/28 144A 684,283 658,837 0.14
USD 700,000 WILLIAMS SCOT 4.6250% 15/08/28 144A 713,956 656,440 0.14
USD 1,680,000 DISH DBS CORP 5.1250% 01/06/29 1,382,355 655,200 0.14
USD 650,000 CENTURY COMMUNIT 6.7500% 01/06/27 689,730 654,954 0.14
USD 650,000 SPRINT CORP 7.125% 15/06/24 WI 663,200 652,694 0.14
USD 650,000 ROCKIES EXPRE 6.8750% 15/04/40 144A 691,903 643,856 0.14
USD 625,000 CHART INDUSTR 7.5000% 01/01/30 144A 621,412 643,634 0.14
USD 689,000 MEDLINE BORRO 5.2500% 01/10/29 144A 650,424 641,980 0.14
USD 695,000 CLAR SCI HLD 3.8750% 01/07/28 144A 667,938 641,384 0.14
USD 675,000 CLEARWAY ENER 4.7500% 15/03/28 144A 698,526 641,162 0.14
USD 730,000 TENNECO INC 8.0000% 17/11/28 144A 620,188 634,181 0.14
USD 592,000 NCR ATLEOS LL 9.5000% 01/04/29 144A 583,906 633,942 0.14
USD 670,000 TELEFLEX INC 4.2500% 01/06/28 144A 689,507 632,951 0.14
USD 700,000 HOLOGIC INC 3.2500% 15/02/29 144A 692,000 629,019 0.14
USD 600,000 GTCR W-2 MERG 7.5000% 15/01/31 144A 600,000 627,025 0.14
USD 650,000 UNITED AIRLIN 4.3750% 15/04/26 144A 629,568 626,192 0.14
USD 650,000 CCO HDG LLC/CAP 5.125% 01/05/27 144 681,688 625,426 0.14
USD 700,000 QUICKEN LOANS 3.6250% 01/03/29 144A 574,975 625,141 0.14
USD 675,000 FRONTIER COMM 5.0000% 01/05/28 144A 602,656 622,955 0.13
USD 675,000  AFFINITY INTE 6.8750% 15/12/27 144A 710,750 610,621 0.13
USD 625,000 SCILIV LLC/5.3750% 01/11/26 144A 598,375 608,503 0.13
USD 600,000 EMRLD BOR / E 6.6250% 15/12/30 144A 600,500 605,250 0.13
USD 600,000 LIGHT & WONDE 7.0000% 15/05/28 144A 607,712 603,274 0.13
USD 650,000 UNITED AIRLIN 4.6250% 15/04/29 144A 631,838 602,875 0.13
USD 610,000 GRAY TELE INC 5.875% 15/07/26 144A 587,280 596,255 0.13
USD 600,000 COMPASS MIN 1 6.7500% 01/12/27 144A 585,847 592,332 0.13
USD 625,000 FORESTAR GROU 3.8500% 15/05/26 144A 611,842 591,798 0.13
USD 690,000 NRG ENERGY IN 3.8750% 15/02/32 144A 545,910 588,805 0.13
USD 690,000 INNOPHOS HOLD 9.3750% 15/02/28 144A 738,249 588,225 0.13
USD 600,000 FORD MOTOR CREDIT 5.1130% 03/05/29 507,000 583,439 0.13
USD 650,000 HOWARD HUGHES 4.1250% 01/02/29 144A 646,061 583,375 0.13
USD 575,000 HARVEST MIDST 7.5000% 01/09/28 144A 592,243 580,842 0.13
USD 625,000 NOVELIS CORP 4.7500% 30/01/30 144A 613,688 579,614 0.13
USD 565,000 LCM INVESTMEN 8.2500% 01/08/31 144A 571,625 578,915 0.13
USD 600,000 PENN NATL GAM 5.6250% 15/01/27 144A 613,125 577,640 0.13
USD 650,000 MPH ACQUISITI 5.5000% 01/09/28 144A 608,048 577,109 0.12
USD 605,000 OWENS & MINOR 6.6250% 01/04/30 144A 575,391 576,248 0.12
USD 600,000 LAND O LAKES CAP 7.4500% 15/03/28 697,700 573,000 0.12
USD 550,000 DISH NETWORK 11.7500% 15/11/27 144A 556,500 571,842 0.12
USD 705,000 PARK RIVER HO 5.6250% 01/02/29 144A 691,802 570,542 0.12
USD 558,000 HCA INC 5.875% 15/02/26 630,455 563,544 0.12
USD 540,000 MAXIM CRANE 11.5000% 01/09/28 144A 532,413 562,950 0.12
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USDh 550,000 TALOS PRODUCT 9.3750% 01/02/31 144A 554,069 562,480 0.12
USD 573,000 SRM ESCROW IS 6.0000% 01/11/28 144A 592,801 559,372 0.12
USD 626,000 CP ATLAS BUYE 7.0000% 01/12/28 144A 595,351 557,178 0.12
USD 605,000 COMSTOCK RE16.7500% 01/03/29 144A 586,663 555,555 0.12
USD 585,000 NEON HLDGS110.1250% 01/04/26 144A 635,463 552,094 0.12
USD 575,000 NEPTUNE BIDCO 9.2900% 15/04/29 144A 557,553 550,617 0.12
USD 625,000 CENTRAL GARDE 4.1250% 30/04/31 144A 624,833 548,598 0.12
USD 545,000 CAESARS ENT 6.2500% 01/07/25 144A 542,113 547,486 0.12
USD 545,000 VERSCEND ESCR 9.7500% 15/08/26 144A 558,325 547,430 0.12
USD 565,000 CENTURY ALUMI 7.5000% 01/04/28 144A 575,686 545,627 0.12
USD 550,000 HAT HOLDINGS 6.0000% 15/04/25 144A 562,500 545,419 0.12
USD 550,000 PRIME HEALTHC 7.2500% 01/11/25 144A 579,581 543,507 0.12
USD 575,000 SINCLAIR TELE 5.125% 15/02/27 144A 558,757 540,858 0.12
USD 500,000 TRIDENT TPI 12.7500% 31/12/28 144A 499,287 534,938 0.12
USD 575,000 HUNT COS INC 5.2500% 15/04/29 144A 546,389 534,005 0.12
USD 575,000 SOUTHWESTERN ENE 4.7500% 01/02/32 511,919 532,962 0.12
USD 525,000 STL HOLDING C 7.5000% 15/02/26 144A 541,800 529,550 0.11
USD 575,000 PATRICK INDS 4.7500% 01/05/29 144A 575,208 527,639 0.11
USD 525,000 NAVIENT CORP 6.7500% 15/06/26 538,107 527,460 0.11
USD 575,000 NAVIENT CORP 5.5000% 15/03/29 566,375 524,294 0.11
USD 525,000 BREAD FINANCI 9.7500% 15/03/29 144A 535,124 524,150 0.11
USD 550,000 COMPASS GRP L 5.2500% 15/04/29 144A 566,793 522,730 0.11
USD 520,000 TALLGRASS NRG 7.3750% 15/02/29 144A 520,000 520,132 0.11
USD 575,000 ALBERTSONS CO 3.5000% 15/03/29 144A 533,250 519,126 0.11
USD 408,000 ASCENT RESOUR 9.0000% 01/11/27 144A 476,316 517,140 0.11
USD 524,000 AMSTED INDS 5.6250% 01/07/27 144A 549,838 515,690 0.11
USD 495,000 FTAI INFRA E 10.5000% 01/06/27 144A 471,355 513,361 0.11
USD 515,000 CHESAPEAKE EN 5.5000% 01/02/26 144A 533,375 512,176 0.11
uUSDh 525,000 CHURCHILL DOW 5.7500% 01/04/30 144A 517,219 507,021 0.11
USD 510,000 TAYLOR MORRIS 5.7500% 15/01/28 144A 566,738 506,133 0.11
USD 485,000 TRINITY IND 7.7500% 15/07/28 144A 485,000 505,705 0.11
USDh 585,000 SIMMONS FOODS 4.6250% 01/03/29 144A 572,621 503,307 0.11
USD 515,000 WHITE CAP BUY 6.8750% 15/10/28 144A 510,563 502,054 0.11
USD 470,000 WERNER LP/IN 11.5000% 15/06/28 144A 480,427 501,598 0.11
uUSDh 550,000 PRIMO WATER H 4.3750% 30/04/29 144A 486,063 500,968 0.11
USD 500,000 BOXER PARENT 7.1250% 02/10/25 144A 538,750 500,625 0.11
USD 525,000 ASBURY AUTO GRP 4.5000% 01/03/28 WI 521,438 494813 0.11
USD 500,000 IQVIA INC 5.0000% 15/10/26 144A 518,000 491,283 0.11
USD 500,000 WINNEBAGO IND 6.2500% 15/07/28 144A 509,631 490,641 0.11
USD 490,000 GOLDEN ENTERT 7.6250% 15/04/26 144A 521,953 490,613 0.11
USD 500,000 GO DADDY OP/F 5.2500% 01/12/27 144A 498,844 490,515 0.11
USD 600,000 LD HOLDINGS G 6.1250% 01/04/28 144A 457,666 490,158 0.11
USD 525,000 WEEKLEY HM LL 4.8750% 15/09/28 144A 538,625 489,513 0.11
USD 450,000 FORD MOTOR CO 7.4000% 01/11/46 622,125 487,971 0.11
USD 500,000 FERRELLGAS LP 5.8750% 01/04/29 144A 455,469 487,746 0.11
USD 500,000 FORD MOTOR CR 4.3890% 08/01/26 GMTN 530,218 487,461 0.11
USD 700,000 SWF ESCROW IS 6.5000% 01/10/29 144A 672,344 485,366 0.11
USD 600,000 WOLVERINE WOR 4.0000% 15/08/29 144A 540,938 483,480 0.10
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USD 450,000 CIVITAS RESOU 8.6250% 01/11/30 144A 451,719 483,401 0.10
USD 500,000 FORD MOTOR CRED 3.3750% 13/11/25 462,330 479,955 0.10
USD 525,000 UNITED RENTAL NA 4.0000% 15/07/30 525,000 479,515 0.10
USD 550,000 CLEARWAY ENER 3.7500% 15/02/31 144A 522,500 476,557 0.10
USD 525,000 LBM ACQUISITI 6.2500% 15/01/29 144A 488,594 476,342 0.10
USD 475,000 SUMMIT MATERI 6.5000% 15/03/27 144A 504,688 473,861 0.10
USD 500,000 BLACK KNIGHT 3.6250% 01/09/28 144A 485,475 473,750 0.10
USD 460,000 WESCO DISTRIB 7.2500% 15/06/28 144A 489,287 472,844 0.10
USD 525,000 ICAHN ENTERP/FINANCE 5.25% 15/05/27 487,125 471,497 0.10
USD 500,000 ENCOMPASS HLTH 4.7500% 01/02/30 523,188 471,306 0.10
USD 475,000 RAIN CARBON 12.2500% 01/09/29 144A 483,938 470,293 0.10
USD 500,000 CQP HOLDCO LP/BI 5.5000% 15/06/31 500,000 466,487 0.10
USD 1,100,000 RADIATE HOLDC 6.5000% 15/09/28 144A 777,013 465,996 0.10
USD 545,000 CSC HOLDINGS 6.5000% 01/02/29 144A 513,239 463,156 0.10
USD 500,000 TERRAFORM POW 4.7500% 15/01/30 144A 442,000 462,510 0.10
USD 500,000 ASBURY AUTO GRP 4.7500% 01/03/30 WI 470,953 462,397 0.10
USD 500,000 TRANSMONTAIGE 6.1250% 15/02/26 510,180 459,825 0.10
USD 495,000 KEN GARFF AUT 4.8750% 15/09/28 144A 500,717 459,359 0.10
USD 450,000 UBER TECHNOLO 8.0000% 01/11/26 144A 477,300 457,961 0.10
USD 425,000 LIFEPOINT HE 11.0000% 15/10/30 144A 425,000 453,486 0.10
USD 500,000 LPL HOLDINGS 4.3750% 15/05/31 144A 500,000 453,260 0.10
USD 450,000 NAVIENT CORP 6.75% 25/06/25 440,563 452,835 0.10
USD 445,000 CSC HOLDINGS 11.7500% 31/01/29 144A 445,000 452,174 0.10
USD 435,000 AG TTMT ESCRO 8.6250% 30/09/27 144A 441913 450,986 0.10
USD 450,000 TRANSDIGM INC 7.5000% 15/03/27 W1 450,500 450,626 0.10
USD 500,000 BLOCK COMMUNI 4.8750% 01/03/28 144A 510,060 449,365 0.10
USD 510,000 OUTFRONT MEDI 4.2500% 15/01/29 144A 484,353 449,304 0.10
USD 440,000 NABORS INDS 19.1250% 31/01/30 144A 439,938 449,240 0.10
USDh 500,000 PILGRIM'S PRIDE 4.2500% 15/04/31 431,250 449,166 0.10
USD 425,000 GREYSTAR REAL 7.7500% 01/09/30 144A 427,406 448,486 0.10
USD 465,000 SUMMIT MATERI 5.2500% 15/01/29 144A 441,600 447,563 0.10
USDh 450,000 L BRANDS 6.75% 01/07/36 456,406 444233 0.10
USD 500,000 OWENS & MINOR 4.5000% 31/03/29 144A 430,500 441,250 0.10
USD 450,000 SERVICE CORP 5.1250% 01/06/29 432,000 438,750 0.10
uUSDh 445,000 CENTENNIAL RE 5.3750% 15/01/26 144A 423,863 438,279 0.09
USD 475,000 SUNOCO LP/FIN 4.5000% 30/04/30 466,000 437,291 0.09
USD 450,000 WASH MULT ACQ 5.7500% 15/04/26 144A 444,858 436,462 0.09
USDh 500,000 COMSTOCK RE15.8750% 15/01/30 144A 506,938 435,556 0.09
USD 430,000 LIKEWIZE CORP 9.7500% 15/10/25 144A 468,275 435,404 0.09
USD 450,000 PG&E CORP 5.0000% 01/07/28 454,920 434,972 0.09
USD 450,000 CHENIERE ENERGY 4.6250% 15/10/28 WI 471,938 434,869 0.09
USD 460,000 BROADSTREET P 5.8750% 15/04/29 144A 443,330 434,740 0.09
USD 435,000 CENTENNIAL RE 6.8750% 01/04/27 144A 417,600 434,093 0.09
USD 415,000 B&G FOODS INC 8.0000% 15/09/28 144A 412,933 433,494 0.09
USD 425,000 NGL EN OP/FIN 7.5000% 01/02/26 144A 419,063 432,709 0.09
USD 425,000 TALOS PRODUCT 9.0000% 01/02/29 144A 426,625 431,980 0.09
USD 400,000 CHART INDUSTR 9.5000% 01/01/31 144A 406,484 428,944 0.09
USD 430,000 NORTONLIFELOC 5.0000% 15/04/25 144A 435,762 428,370 0.09
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USD 474,000 ACRISURE LLC 4.2500% 15/02/29 144A 468,765 425,285 0.09
USD 450,000 UNITED WHOLES 5.5000% 15/04/29 144A 400,178 424,581 0.09
USD 450,000 MURPHY OIL USA 4.7500% 15/09/29 415,313 423,758 0.09
USD 425,000 HILCORP ENERG 6.2500% 01/11/28 144A 404,938 423,215 0.09
USD 425,000 BLUE RACER MI 6.6250% 15/07/26 144A 414,375 422,812 0.09
USD 425,000 LIFE TIME INC 5.7500% 15/01/26 144A 436,458 421,439 0.09
USD 500,000 PILGRIM'S PRIDE 3.5000% 01/03/32 423,313 420,706 0.09
USD 400,000 KNIFE RIVER C 7.7500% 01/05/31 144A 401,896 420,042 0.09
USD 400,000 LAREDO PETROLEUM 10.1250% 15/01/28 401,313 418,176 0.09
USD 425,000 HILCORP ENERG 6.0000% 15/04/30 144A 425,000 412,758 0.09
USD 460,000 CENTURY COMMU 3.8750% 15/08/29 144A 458,137 412,583 0.09
USD 405,000 UNIVISION COM 8.0000% 15/08/28 144A 407,150 411,234 0.09
USD 425,000 SOUTHWESTERN ENE 5.3750% 15/03/30 417,047 410,832 0.09
USD 400,000 CAESARS ENT 8.1250% 01/07/27 144A 401,895 409,971 0.09
USD 475,000 REAL HERO MER 6.2500% 01/02/29 144A 494,660 409,702 0.09
USD 475,000 MOLINA HEALTH 3.8750% 15/05/32 144A 449,686 407,981 0.09
USD 406,000 NRG ENERGY 6.625% 15/01/27 W1 421,285 407,127 0.09
USD 425,000 M/I HOMES INC 4.9500% 01/02/28 431,720 405,990 0.09
USD 400,000 BEACON ROOFIN 6.5000% 01/08/30 144A 405,000 405,425 0.09
USD 450,000 MINERVA MERGE 6.5000% 15/02/30 144A 428,411 405,096 0.09
USD 450,000 AMN HEALTHCAR 4.0000% 15/04/29 144A 428,835 404,366 0.09
USD 410,000 INSTALLED BUI 5.7500% 01/02/28 144A 431,578 402,539 0.09
USD 425,000 WYNN RESORTS 5.1250% 01/10/29 144A 403,849 402,161 0.09
USD 400,000 LIVE NATION E 4.8750% 01/11/24 144A 390,275 397,600 0.09
USD 400,000 TEMPO ACQ LLC 5.7500% 01/06/25 144A 399,000 397,376 0.09
USD 425,000 CCO HOLDINGS 5.3750% 01/06/29 144A 398,563 397,226 0.09
USD 450,000 WR GRACE HOLD 5.6250% 15/08/29 144A 387,194 397,127 0.09
USD 400,000 RADIAN GROUP INC 4.5000% 01/10/24 414,185 394,844 0.09
USDh 445,000 TRONOX INC 4.6250% 15/03/29 144A 414,284 393,610 0.09
USD 431,000 CIENA CORP 4.0000% 31/01/30 144A 397,940 392,409 0.08
USD 425,000 VECTOR GROUP 5.7500% 01/02/29 144A 431,077 392,225 0.08
USD 505,000 TERRIER MEDIA 8.8750% 15/12/27 144A 505,699 390,956 0.08
USD 400,000 CARS.COM INC 6.3750% 01/11/28 144A 398,377 390,804 0.08
USD 375,000 PERMIAN RESR 7.0000% 15/01/32 144A 374,375 386,378 0.08
USD 400,000 ADVANCED DRALI 5.0000% 30/09/27 144A 420,375 386,119 0.08
USD 425,000 ATLAS LUXCO 4 4.6250% 01/06/28 144A 423,750 385,496 0.08
USD 375,000 AVIENT CORP 7.1250% 01/08/30 144A 374,615 384,635 0.08
USD 425,000 ATLAS LUXCO 4 4.6250% 01/06/28 144A 425,000 383,549 0.08
USD 375,000 ADAMS HOMES 19.2500% 15/10/28 144A 378,781 383,367 0.08
USD 400,000 LABLINC 10.5000% 15/07/27 144A 372,274 381,901 0.08
USD 450,000 NINE ENERG SRVC 13.0000% 01/02/28 427,365 379,530 0.08
USD 350,000 YUM! BRANDS INC 6.8750% 15/11/37 428,750 379,084 0.08
USD 400,000 CHEMOURS CO 5.7500% 15/11/28 144A 352,671 377,348 0.08
USD 375,000 PGT INNOVATIO 4.3750% 01/10/29 144A 332,488 376,450 0.08
USD 375,000 GENESIS ENERGY 7.7500% 01/02/28 370,809 376,031 0.08
USD 410,000 GROUP 1 AUTO 4.0000% 15/08/28 144A 387,883 375,947 0.08
USD 450,000 SIRIUS XM RAD 3.8750% 01/09/31 144A 377,712 375,765 0.08
USD 400,000 CLD SFTWR GRP 6.5000% 31/03/29 144A 344,625 373,181 0.08
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USD 360,000 DIRECTYV FINAN 8.8750% 01/02/30 144A 360,819 367,421 0.08
USD 355,000 HUB INTL LTD 7.2500% 15/06/30 144A 360,600 366,481 0.08
USD 425,000 NRG ENERGY IN 3.6250% 15/02/31 144A 354,360 364,090 0.08
USD 400,000 ACCO BRANDS C 4.2500% 15/03/29 144A 379,250 363,716 0.08
USD 425,000 PENN NATL GAM 4.1250% 01/07/29 144A 378,125 363,400 0.08
USD 350,000 RANGE RESOURCES 8.2500% 15/01/29 W1 359,000 362,988 0.08
USD 350,000 FORTRESS TRAN 9.7500% 01/08/27 144A 380,806 362,726 0.08
USD 350,000 BELLRING DIST 7.0000% 15/03/30 144A 347,769 362,250 0.08
USD 355,145 FIVE PT OP C 10.5000% 15/01/28 144A 447,031 362,245 0.08
USD 550,000 CHS/COMMUNITY 6.1250% 01/04/30 144A 541,500 361,645 0.08
USD 350,000 ZF NA CAPITAL 6.8750% 14/04/28 144A 349,314 360,031 0.08
USD 355,000 VAREX IMAGING 7.8750% 15/10/27 144A 353,225 359,431 0.08
USD 400,000 CABLEVISION L 3.8750% 15/09/27 144A 397,500 358,366 0.08
USD 400,000 SUBURBAN PROP 5.0000% 01/06/31 144A 360,946 357,986 0.08
USD 419,000 KAISER ALUMIN 4.5000% 01/06/31 144A 337,295 357,797 0.08
USD 360,000 POLYONE CORP 5.7500% 15/05/25 144A 360,975 357,796 0.08
USD 375,000 KORN/FERRY IN 4.6250% 15/12/27 144A 388,594 355,395 0.08
USD 425,000 SCOTTS MIRACLE 4.3750% 01/02/32 331,466 354,875 0.08
USD 350,000 ALBERTSONS CO 6.5000% 15/02/28 144A 350,000 354,519 0.08
USD 350,000 CALIFORNIA RE 7.1250% 01/02/26 144A 358,050 352,937 0.08
USD 391,000 AMSTED INDS 4.6250% 15/05/30 144A 364,480 352,644 0.08
USD 350,000 HF SINCLAIR C 6.3750% 15/04/27 144A 348,420 351,375 0.08
USD 425,000 GAP INC/THE 3.8750% 01/10/31 144A 406,128 351,004 0.08
USD 350,000 OWENS-BROCKWA 6.6250% 13/05/27 144A 350,438 348,840 0.08
USD 375,000 RHP HOTEL PPT 4.5000% 15/02/29 144A 364,125 347,910 0.08
USD 350,000 ANTERO MIDSTR 5.7500% 01/03/27 144A 349,000 346,818 0.08
USD 340,000 CHOBANI LLC/F 7.6250% 01/07/29 144A 341,496 344,748 0.07
USD 344,000 CNX RESOURCES 7.2500% 14/03/27 144A 369,853 344,702 0.07
USDh 390,000  PAPA JOHN'S I 3.8750% 15/09/29 144A 335,891 343,879 0.07
USD 350,000 AMERIGAS PART/FIN 5.5% 20/05/25 387,369 343,763 0.07
USD 400,000 CSC HOLDINGS 5.3750% 01/02/28 144A 368,000 343,444 0.07
USD 345,000 DEALER TIRE L 8.0000% 01/02/28 144A 365,797 342,275 0.07
USD 350,000 RADIAN GROUP INC 4.8750% 15/03/27 372,156 342,125 0.07
USD 475,000 PREMIER ENTER 5.8750% 01/09/31 144A 468,599 341,807 0.07
USD 350,000 HOSPITALITY PROP 4.5000% 15/03/25 346,061 341,227 0.07
USD 340,000 BOEING CO 5.8050% 01/05/50 369,081 340,671 0.07
USD 325,000 NAVIENT CORP 9.3750% 25/07/30 328,395 339,884 0.07
USDh 350,000 KRONOS ACQ/7.0000% 31/12/27 144A 339,031 338,625 0.07
USD 385,000 ITT HOLDINGS 6.5000% 01/08/29 144A 336,898 337,168 0.07
USD 400,000 UNITED NATURA 6.7500% 15/10/28 144A 423,947 337,064 0.07
USD 380,000 CORNERSTONE 6.1250% 15/01/29 144A 371,250 336,887 0.07
USD 375,000 BUILDERS FIRS 4.2500% 01/02/32 144A 366,594 336,311 0.07
USD 350,000 STANDARD INDS 4.7500% 15/01/28 144A 358,724 334,545 0.07
USD 350,000 LAMAR MEDIA CORP 4.8750% 15/01/29 338,905 334,250 0.07
USD 425,000 ADAPTHEALTH L 4.6250% 01/08/29 144A 399,216 333,358 0.07
USD 325,000 TENET HEALTHC 6.7500% 15/05/31 144A 325,000 331,500 0.07
USD 375,000 VENTURE GLOBA 4.1250% 15/08/31 144A 349,525 331,067 0.07
USD 325,000 VENTURE GLOBA 8.3750% 01/06/31 144A 325,625 330,302 0.07
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USD 350,000 NEWS CORP 5.1250% 15/02/32 144A 344,000 329,000 0.07
USD 350,000 STAPLES INC 7.5000% 15/04/26 144A 293,719 328,945 0.07
USDh 400,000 CCO HOLDINGS 4.5000% 01/06/33 144A 372,052 328,576 0.07
USD 412,000 CHS/COMMUNITY 4.7500% 15/02/31 144A 372,277 328,284 0.07
USD 350,000 INTERFACE INC 5.5000% 01/12/28 144A 365,750 328,273 0.07
USD 325,000 CLEVELAND-CLI 6.7500% 15/04/30 144A 318,875 325,893 0.07
USD 325,000 CITGO PETROLE 6.3750% 15/06/26 144A 320,625 324,261 0.07
USD 300,000 HILCORP ENERG 8.3750% 01/11/33 144A 300,000 322,422 0.07
USD 325,000 ASHTON WOODS 6.6250% 15/01/28 144A 343,518 321,096 0.07
USD 321,000 FORTRESS TRAN 6.5000% 01/10/25 144A 306,610 320,594 0.07
USD 350,000 MATTEL INC 3.7500% 01/04/29 144A 357,875 319,686 0.07
USD 425,000 COINBASE GLOB 3.6250% 01/10/31 144A 303,500 318,825 0.07
USD 352,000 PENNYMAC FIN 4.2500% 15/02/29 144A 323,990 318,243 0.07
USD 325,000 NEWELL BRANDS 16.3750% 15/09/27 328,750 318,100 0.07
USD 375,000 LSF11 A5 HOLD 6.6250% 15/10/29 144A 354,938 317,167 0.07
USD 350,000 HILTON DOMEST 4.0000% 01/05/31 144A 354,875 314,420 0.07
USD 300,000 BRINKER INTL 8.2500% 15/07/30 144A 299,375 313,737 0.07
USD 325,000 MERCER INTL INC 5.5000% 15/01/26 WI 309,250 313,630 0.07
USD 300,000 LINDBAD EXP H 9.0000% 15/05/28 144A 298,750 311,076 0.07
USD 325,000 ALTA EQUIPMEN 5.6250% 15/04/26 144A 334,344 311,018 0.07
USD 325,000 AVANTOR FUNDI 4.6250% 15/07/28 144A 316,875 309,837 0.07
USD 430,000 CSC HOLDINGS 4.1250% 01/12/30 144A 430,538 309,569 0.07
USD 300,000 KB HOME 7.2500% 15/07/30 295,500 309,300 0.07
USD 400,000 AMC NETWORKS INC 4.2500% 15/02/29 261,000 306,116 0.07
USD 300,000 UNITI/ CSL 10.5000% 15/02/28 144A 300,000 305,170 0.07
USD 300,000 NEW ENTERPRIS 9.7500% 15/07/28 144A 320,750 301,741 0.07
USD 300,000 G-III APPAREL 7.8750% 15/08/25 144A 271,623 300,806 0.07
USD 300,000 NFP CORP 6.8750% 15/08/28 144A 291,211 300,375 0.07
USDh 350,000 LEVEL 3 FIN 1 3.4000% 01/03/27 144A 303,438 299,250 0.06
USD 300,000 GATES GLOBAL 6.2500% 15/01/26 144A 295,188 298,897 0.06
USD 300,000 POST HLDGS 5.75% 01/03/27 144A 295,500 298,743 0.06
USD 400,000 GRAFTECH GLOB 9.8750% 15/12/28 144A 379,384 298,526 0.06
USD 325,000 ADT SEC CORP 4.1250% 01/08/29 144A 307,750 298,188 0.06
USD 325,000 CAESARS ENT 4.6250% 15/10/29 144A 274,864 297,213 0.06
USDh 325,000 DORNOCH DEBT 6.6250% 15/10/29 144A 291,816 297,209 0.06
USD 325,000 ALLEGHENY TECH 5.1250% 01/10/31 290,500 296,658 0.06
USD 300,000 NEXTERA ENERG 4.2500% 15/07/24 144A 316,500 296,176 0.06
USDh 300,000 CCM MERGER IN 6.3750% 01/05/26 144A 313,170 295,600 0.06
USD 300,000 PENNYMAC FIN 5.3750% 15/10/25 144A 279,750 295,434 0.06
USD 295,000 BOEING CO 5.9300% 01/05/60 383,067 294,610 0.06
USD 325,000 ENERGIZER HLD 4.3750% 31/03/29 144A 289,906 293,313 0.06
USD 280,000 NOBLE FIN II 8.0000% 15/04/30 144A 280,650 291,557 0.06
USD 300,000 CNX RESOURCES 6.0000% 15/01/29 144A 293,012 290,597 0.06
USD 350,000 CLEAR CHANNEL 7.5000% 01/06/29 144A 298,375 289,714 0.06
USD 325,000 UNIVISION COM 4.5000% 01/05/29 144A 326,990 289,397 0.06
USD 300,000 LPL HOLDINGS 4.6250% 15/11/27 144A 281,097 288,835 0.06
USD 300,000 NEW ENTERPRIS 5.2500% 15/07/28 144A 274,125 288,675 0.06
USD 300,000 RHP HOTEL PPTY 4.7500% 15/10/27 279,969 288,255 0.06
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USD 300,000 IRON MOUNTAIN 5.0000% 15/07/28 144A 308,940 286,918 0.06
USD 300,000 ENTEGRIS ESCR 4.7500% 15/04/29 144A 267,750 286,782 0.06
USD 275,000 ACRISURE LLC 10.1250% 01/08/26 144A 285,656 286,479 0.06
USD 275,000  VISTRA OPERAT 7.7500% 15/10/31 144A 276,688 286,092 0.06
USD 300,000 LSB INDUSTRIE 6.2500% 15/10/28 144A 292,649 285,998 0.06
USD 275,000 CRESCENT ENRG 9.2500% 15/02/28 144A 269,781 285,806 0.06
USD 275,000  WINDSOR HOLDI 8.5000% 15/06/30 144A 275,000 284,964 0.06
USD 300,000 MGM RESORTS 4.7500% 15/10/28 284,063 284,120 0.06
USD 300,000 CLD SFTWR GRP 9.0000% 30/09/29 144A 241,844 284,063 0.06
USD 300,000 TEREX CORP 5.0000% 15/05/29 144A 273,597 284,001 0.06
USD 300,000 FORESTAR GROU 5.0000% 01/03/28 144A 291,250 283,959 0.06
USD 300,000  VICI PROPERTI 4.6250% 01/12/29 144A 309,230 283,076 0.06
USD 300,000 WESTERN MIDSTRM 4.0500% 01/02/30 274,695 281,104 0.06
USD 300,000 PATTERN ENERG 4.5000% 15/08/28 144A 313,125 279,950 0.06
USD 295,000 BRINK'S CO/TH 4.6250% 15/10/27 144A 277,380 279,920 0.06
USD 275,000 SPRINGLEAF FIN 7.1250% 15/03/26 261,486 279,048 0.06
USD 260,000 NEOGEN FOOD 8.6250% 20/07/30 144A 268,681 278,207 0.06
USD 250,000 FREEDOM MORT 12.2500% 01/10/30 144A 245,000 277,768 0.06
USD 355,000 APACHE CORP 4.7500% 15/04/43 321,675 277,351 0.06
USD 300,000 LPL HOLDINGS 4.0000% 15/03/29 144A 299,813 276,951 0.06
USD 275,000 ADVANCED DRALI 6.3750% 15/06/30 144A 275,044 276,415 0.06
USD 300,000 MIDWEST GMNG 4.8750% 01/05/29 144A 299,625 276,000 0.06
USD 300,000 SCIH SALT HOL 4.8750% 01/05/28 144A 263,500 275,954 0.06
USD 300,000 LFS TOPCO LLC 5.8750% 15/10/26 144A 282,000 275,889 0.06
USD 265,000 SUMMIT MATERI 7.2500% 15/01/31 144A 265,000 275,003 0.06
USD 275,000 TENET HEALTHCARE 6.1250% 15/06/30 268,181 274,990 0.06
USD 275,000 AET UNI/AET F 8.2500% 15/02/26 144A 284,375 274913 0.06
USD 274,000 SPRINGLEAF FINANCE 6.8750% 15/03/25 269,293 274,749 0.06
USD 350,000 ADAPTHEALTH L 5.1250% 01/03/30 144A 319,549 274,498 0.06
USD 250,000 FREEDOM MORT 12.0000% 01/10/28 144A 245,000 274,144 0.06
USD 255,000 MERCER INTL 12.8750% 01/10/28 144A 255,050 273,637 0.06
USD 275,000 ENDEAVOR ENER 5.7500% 30/01/28 144A 282,909 273,550 0.06
USD 290,000 JACOBS ENTE 6.7500% 15/02/29 F1144A 260,150 272,081 0.06
USD 300,000 EDGEWELL PERS 4.1250% 01/04/29 144A 276,560 271,500 0.06
USD 275,000 RANGE RESOURCES 4.8750% 15/05/25 272,429 271,205 0.06
USD 350,000 STAPLES INC 10.7500% 15/04/27 144A 345,776 269,701 0.06
USD 275,000 NEXTERA ENERG 4.2500% 15/09/24 144A 279,813 268,813 0.06
USD 300,000 CHEMOURS CO 4.6250% 15/11/29 144A 294,476 264,966 0.06
USD 260,000 DELTA AIR LIN 7.0000% 01/05/25 144A 301,275 264,583 0.06
USD 300,000 ARKO CORP 5.1250% 15/11/29 144A 253,232 264,459 0.06
USD 325,000 C&S GROUP 5.0000% 15/12/28 144A 272,472 263,933 0.06
USD 275,000 ICAHN ENTER/FIN 6.2500% 15/05/26 W1 279,848 263,715 0.06
USD 263,000 SUNOCO LP/FIN 6.0000% 15/04/27 W1 265,750 263,062 0.06
USD 250,000  CIVITAS RESOU 8.3750% 01/07/28 144A 251,525 263,057 0.06
USD 260,000 UKG INC 6.8750% 01/02/31 144A 260,000 262,600 0.06
USD 275,000 ANTERO RESOUR 5.3750% 01/03/30 144A 269,875 261,690 0.06
USD 260,000 ACRISURE LLC 8.2500% 01/02/29 144A 260,000 261,245 0.06
USD 280,000 HAWAIIAN BRAN 5.7500% 20/01/26 144A 275,971 260,930 0.06
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USD 250,000 LIGHT & WONDE 7.5000% 01/09/31 144A 251,179 260,452 0.06
USD 280,000 ARETEC GROUP 7.5000% 01/04/29 144A 238,888 260,149 0.06
USD 300,000 PLAYTIKA HOLD 4.2500% 15/03/29 144A 258,750 258,551 0.06
USD 275,000 SHEA HOMES 4.7500% 01/04/29 257,875 258,084 0.06
USD 275,000 SRS DISTRIBUT 6.0000% 01/12/29 144A 258,271 257,813 0.06
USD 250,000 TENET HEALTHCARE 6.8750% 15/11/31 245,000 257,188 0.06
USD 277,000 SUNOCO LP/FIN 4.5000% 15/05/29 276,860 257,048 0.06
USD 300,000 DANA INC 4.5000% 15/02/32 277,188 256,781 0.06
USD 300,000 MATCH GROUP 13.6250% 01/10/31 144A 248,888 256,500 0.06
USD 250,000 CENTRAL PAR/C 7.2500% 15/06/29 144A 246,938 255,347 0.06
USD 245,000 TRANSDIGM INC 7.1250% 01/12/31 144A 243,163 255,131 0.06
USD 250,000 REGAL REXNORD 6.0500% 15/04/28 144A 248,388 253,855 0.05
USD 250,000 PERMIAN RESR 7.7500% 15/02/26 144A 255,420 253,368 0.05
USD 275,000 MERITAGE HOME 3.8750% 15/04/29 144A 277,500 253,195 0.05
USD 275,000 TALLGRASS NRG 6.0000% 01/09/31 144A 232,375 253,114 0.05
USD 250,000 NUSTAR LOGISTICS 6.3750% 01/10/30 246,875 250,867 0.05
USD 250,000 MATTEL INC 5.8750% 15/12/27 144A 274,373 250,748 0.05
USD 325,000 RADIATE HOLDC 4.5000% 15/09/26 144A 328,835 249,986 0.05
USD 275,000 MIWD HLD/MIWD 5.5000% 01/02/30 144A 253,712 249,662 0.05
USD 250,000 CHESAPEAKE EN 5.8750% 01/02/29 144A 260,200 248,180 0.05
USD 250,000 CEC ENTERTAIN 6.7500% 01/05/26 144A 249,022 248,073 0.05
USD 250,000 DARLING INGRE 6.0000% 15/06/30 144A 248,500 247,750 0.05
USD 250,000 VISTRA OPERAT 5.5000% 01/09/26 144A 247,408 247,722 0.05
USD 250,000 LAREDO PETROL 7.7500% 31/07/29 144A 236,333 246,573 0.05
USD 250,000 VIPER ENERGY 5.3750% 01/11/27 144A 257,853 245915 0.05
USD 240,000 HUB INTL LTD 7.3750% 31/01/32 144A 240,000 245,714 0.05
USD 275,000 GRAHAM PKG CO 7.1250% 15/08/28 144A 282,276 245,438 0.05
USD 300,000 LABL INC 8.2500% 01/11/29 144A 288,744 245,250 0.05
USD 250,000 ENLINK MIDSTREAM PRT 4.85% 15/07/26 224,375 244,761 0.05
USD 250,000 PETSMART INC/ 7.7500% 15/02/29 144A 246,875 244,660 0.05
USD 250,000 TENET HEALTHCARE 5.1250% 01/11/27 261,200 243,591 0.05
USD 250,000 PRESTIGE BRAN 5.1250% 15/01/28 144A 236,063 242,647 0.05
USD 240,000 CHURCHILL DOW 6.7500% 01/05/31 144A 238,215 241,500 0.05
USD 279,743 WERNER FINCO 14.5000% 15/10/28 144A 275,000 240,623 0.05
USD 235,000 XPO INC 7.1250% 01/02/32 235,000 238,972 0.05
USD 250,000 ACADIA HEALTH 5.0000% 15/04/29 144A 232,625 238,125 0.05
USD 234,055 TPC GRP INC EXIT 13.0000% 16/12/27 39,600 237,896 0.05
USD 250,000 CHURCHILL DOW 4.7500% 15/01/28 144A 257,188 237,503 0.05
USD 250,000 US FOODS INC 4.7500% 15/02/29 144A 228,750 236,885 0.05
USD 225,000 CHS/COMMUNIT 10.8750% 15/01/32 144A 225,000 236,452 0.05
USD 225,000 HOWARD MIDSTR 8.8750% 15/07/28 144A 225,000 236,305 0.05
USD 275,000 TMS INTERNATI 6.2500% 15/04/29 144A 236,000 236,017 0.05
USD 235,000 ECO MATERIAL 7.8750% 31/01/27 144A 232,744 235,116 0.05
USD 235,000 FREEDOM MORTG 7.6250% 01/05/26 144A 225,939 233,924 0.05
USD 230,000 ENERSYS 6.6250% 15/01/32 144A 230,350 233,273 0.05
USD 235,000 ACI WORLDWIDE 5.7500% 15/08/26 144A 227,566 232,782 0.05
USD 250,000 HAT HOLDINGS 3.3750% 15/06/26 144A 239,635 232,600 0.05
USD 230,000 REGAL REXNORD 6.0500% 15/02/26 144A 229,836 232,509 0.05
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USD 235,000 TRI POINTE GROUP 5.7000% 15/06/28 232,750 232,110 0.05
USD 250,000 IMOLA MERGER 4.7500% 15/05/29 144A 242,243 231,632 0.05
USD 250,000 AVIS BUDGET C 4.7500% 01/04/28 144A 253,519 230,370 0.05
USD 250,000 ROLLER BEARIN 4.3750% 15/10/29 144A 220,313 230,137 0.05
USD 250,000 CINEMARK USA 5.2500% 15/07/28 144A 242,730 230,062 0.05
USD 450,000 CSC HOLDINGS 4.6250% 01/12/30 144A 455,313 229,917 0.05
USD 225,000 BUILDERS FIRS 6.3750% 15/06/32 144A 220,813 229,683 0.05
USD 225,000 USI INC/NY 7.5000% 15/01/32 144A 225,000 228,363 0.05
USD 230,000 SUBURBAN PROPANE 5.8750% 01/03/27 232,991 227,972 0.05
USD 230,000 UNIVISION COM 6.6250% 01/06/27 144A 238,100 227,425 0.05
USD 250,000 PARK-OHIO INDUST 6.6250% 15/04/27 238,671 227,232 0.05
USD 223,000 ALLEGHENY LUDLUM 6.9500% 15/12/25 241,676 226,399 0.05
USD 250,000 LAMAR MEDIA CORP 4.0000% 15/02/30 222,813 226,250 0.05
USD 225,000 WYNDHAM INC 6.6250% 31/07/26 144A 235,033 226,182 0.05
USD 225,000 CRESTWOOD MID 6.0000% 01/02/29 144A 214,991 226,096 0.05
USD 550,000 LEVEL 3 FIN 14.2500% 01/07/28 144A 537,517 225,500 0.05
USD 250,000 IRON MTN INFO 5.0000% 15/07/32 144A 226,938 225,495 0.05
USD 225,000 GLOB PART/GLP F 7.0000% 01/08/27 W1 239,063 225,074 0.05
USD 275,000 EMBECTA CORP 5.0000% 15/02/30 144A 242,000 225,016 0.05
USD 250,000 LEEWARD RENEW 4.2500% 01/07/29 144A 253,646 224,930 0.05
USD 225,000 TITAN INTL INC 7.0000% 30/04/28 WI 230,575 224,426 0.05
USD 250,000 LITHIA MOTORS 3.8750% 01/06/29 144A 253,141 224,254 0.05
USD 225,000 PROVIDENCE SE 5.8750% 15/11/25 144A 237,818 223,425 0.05
USD 250,000 CENTENE CORP 3.3750% 15/02/30 WI 253,000 223,224 0.05
USD 225,000 OCEANEERING INTL 6.0000% 01/02/28 205,875 221,172 0.05
USD 275,000 HERTZ CORP/TH 5.0000% 01/12/29 144A 275,000 219,187 0.05
USD 225,000 CCO HOLDINGS 6.3750% 01/09/29 144A 225,000 219,081 0.05
USD 225,000 MACY'S RETAIL 5.8750% 01/04/29 144A 228,671 218,968 0.05
USD 225,000 STANDARD IND 5% 15/02/27 144A 223,656 218,336 0.05
USD 275,000 DISH DBS CORP 5.2500% 01/12/26 144A 267,846 217,594 0.05
USD 230,000 NCR VOYIX COR 5.0000% 01/10/28 144A 231,813 217,175 0.05
USD 300,000 GLATFELTER CO 4.7500% 15/11/29 144A 204,750 216,391 0.05
USD 238,600 ANYWHERE RE/C 7.0000% 15/04/30 144A 254,969 215,992 0.05
USD 245,000 VIRTUSA CORP 7.1250% 15/12/28 144A 252,690 214,834 0.05
uUSD 325,000 UNIFRAX ESC15.2500% 30/09/28 144A 279,960 214,351 0.05
USD 250,000  VERITAS US/BM 7.5000% 01/09/25 144A 234,779 213,791 0.05
USD 250,000 CCO HOLDINGS 4.7500% 01/02/32 144A 219,438 213,750 0.05
USD 225,000 AMN HEALTHCAR 4.6250% 01/10/27 144A 225,000 213,469 0.05
USD 275,000 HLF FIN SARL 4.8750% 01/06/29 144A 201,438 213,469 0.05
USD 250,000 VALVOLINE INC 3.6250% 15/06/31 144A 246,020 212,675 0.05
USD 225,000 SC GAMES HLD/ 6.6250% 01/03/30 144A 216,750 211,500 0.05
USD 225,000 IRON MOUNTAIN 5.6250% 15/07/32 144A 186,967 211,493 0.05
USD 200,000 BRAND INDUST 10.3750% 01/08/30 144A 200,000 211,000 0.05
USD 210,000  VICI PROPERTI 5.7500% 01/02/27 144A 213,812 210,820 0.05
USD 220,000 HILCORP ENERG 6.0000% 01/02/31 144A 206,500 210,791 0.05
USD 230,000 BOYNE USA 4.7500% 15/05/29 144A 205,543 210,693 0.05
USD 220,000 BUILDERS FIRS 5.0000% 01/03/30 144A 226,584 210,558 0.05
USD 221,000 ADTALEM GLOBA 5.5000% 01/03/28 144A 214,158 209,923 0.05
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USD 210,000 NATIONSTAR MT 7.1250% 01/02/32 144A 208,427 208,289 0.05
USD 225,000 ENCOMPASS HLTH 4.6250% 01/04/31 212,250 205,892 0.04
USD 200,000 REGAL REXNORD 6.3000% 15/02/30 199,998 205,702 0.04
USD 200,000 FORD MOTOR CRED 6.9500% 10/06/26 200,000 205,274 0.04
USD 250,000 HAT HOLDINGS 3.7500% 15/09/30 144A 253,906 205,112 0.04
USD 250,000 COINBASE GLOB 3.3750% 01/10/28 144A 185,500 204,704 0.04
USD 218,000 MOLINA HEALTH 4.3750% 15/06/28 144A 219,417 204,159 0.04
USD 200,000 AMERICAN AIRL 7.2500% 15/02/28 144A 200,000 203,659 0.04
USD 200,000 IQVIA INC 5.7000% 15/05/28 144A 199,986 203,484 0.04
USD 200,000 HOWMET AEROSPACE 5.9000% 01/02/27 231,859 203,208 0.04
USD 205,000 NRG ENERGY INC 5.7500% 15/01/28 W1 208,521 202,888 0.04
USD 175,000 FORD HOLDINGS 9.3000% 01/03/30 238,551 202,418 0.04
USD 200,000 CSC HOLDINGS 11.2500% 15/05/28 144A 200,000 201,935 0.04
USD 225,000 LABL INC 5.8750% 01/11/28 144A 206,714 201,583 0.04
USD 200,000 CINEMARK USA 8.7500% 01/05/25 144A 203,000 201,061 0.04
USD 200,000 MERLIN ENTERT 7.3750% 15/02/31 144A 200,000 200,255 0.04
USD 200,000 VENTURE GLOBA 6.2500% 15/01/30 144A 198,313 200,000 0.04
USD 200,000 ENPRO INC 5.7500% 15/10/26 210,600 198,352 0.04
USD 200,000 NFP CORP 4.8750% 15/08/28 144A 187,625 197,860 0.04
USD 200,000 CINEMARK USA 5.8750% 15/03/26 144A 195,625 197,484 0.04
USD 195,000 CHESAPEAKE EN 6.7500% 15/04/29 144A 205,859 197,307 0.04
USD 200,000 ALLIED UNIVER 6.6250% 15/07/26 144A 196,000 197,146 0.04
USD 225,000 SIRIUS XM RAD 4.1250% 01/07/30 144A 192,375 197,057 0.04
USD 205,000 FRONTIER COMM 5.8750% 15/10/27 144A 184,863 196,917 0.04
USD 200,000 FERRELLGAS LP 5.3750% 01/04/26 144A 195,781 196,881 0.04
USD 200,000 TRI POINTE GROUP 5.2500% 01/06/27 215,900 196,267 0.04
USD 250,000 SENIOR HOUSING 4.7500% 15/02/28 249,084 195,458 0.04
USD 205,000 MATTEL INC 3.3750% 01/04/26 144A 193,763 195,444 0.04
USD 200,000 SOUTHWESTERN EN 5.3750% 01/02/29 W1 199,600 195,351 0.04
USD 200,000 VORNADO RLTY LP 3.5000% 15/01/25 192,250 195,266 0.04
USD 200,000 UNITED RENTAL NA 4.8750% 15/01/28 212,250 195,229 0.04
USDh 200,000 BONANZA CREEK 5.0000% 15/10/26 144A 187,750 194,741 0.04
USD 200,000 CHARTER COMM OPT 6.4840% 23/10/45 188,934 194,343 0.04
USD 195,000 SM ENERGY CO 6.75% 15/09/26 193,875 193,775 0.04
uUSDh 200,000 NEW FORTRESS 6.5000% 30/09/26 144A 193,500 193,731 0.04
USD 200,000 CENTRAL GARDEN 5.1250% 01/02/28 211,500 193,465 0.04
USD 225,000 LGI HOMES INC 4.0000% 15/07/29 144A 186,750 192,719 0.04
USDh 185,000 GENESIS ENERGY 8.2500% 15/01/29 183,078 190,460 0.04
USD 220,000 GREAT LAKES D 5.2500% 01/06/29 144A 222,761 189,949 0.04
USD 175,000 ARETEC GROUP 10.0000% 15/08/30 144A 175,000 189,000 0.04
USD 200,000 SIRIUS XM RAD 3.1250% 01/09/26 144A 200,000 186,509 0.04
USD 200,000 PACTIV EVERGR 4.3750% 15/10/28 144A 199,844 186,248 0.04
USD 200,000  VERTIV GROUP 4.1250% 15/11/28 144A 180,000 186,138 0.04
USD 186,000 HECLA MINING CO 7.2500% 15/02/28 198,180 185,978 0.04
USD 200,000 GENTING NEW Y 3.3000% 15/02/26 144A 178,978 185,853 0.04
USD 175,000 AMERICAN AIRL 8.5000% 15/05/29 144A 175,000 185,785 0.04
USD 200,000 CHS/COMMUNITY 5.6250% 15/03/27 144A 171,000 185,000 0.04
USD 200,000 DT MIDSTREAM 4.1250% 15/06/29 144A 174,000 183,172 0.04
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USD 225,000 P&L DEV/PLD F 7.7500% 15/11/25 144A 189,852 182,813 0.04
USD 175,000 ARSENAL AIC P 8.0000% 01/10/30 144A 175,000 182,487 0.04
USD 200,000 OLYMPUS WTR H 4.2500% 01/10/28 144A 200,000 182,314 0.04
USD 200,000 COMMERCIAL METAL 4.1250% 15/01/30 195,781 182,026 0.04
USD 175,000 RHP HOTEL PPT 7.2500% 15/07/28 144A 175,000 180,217 0.04
USD 180,000 ANTERO MIDSTR 6.6250% 01/02/32 144A 180,000 179,946 0.04
USD 200,000 CSC HOLDINGS 5.5% 15/04/27 144A 179,500 179,496 0.04
USD 200,000 CONSENSUS CLO 6.5000% 15/10/28 144A 188,000 178,974 0.04
USD 175,000 ENLINK MIDSTR 6.5000% 01/09/30 144A 174,500 178,677 0.04
USD 175,000 WR GRACE HOLD 7.3750% 01/03/31 144A 175,063 178,187 0.04
USD 265,000 CSC HOLDINGS 7.5000% 01/04/28 144A 196,138 177,423 0.04
USD 175,000 MAUSER PACKAG 7.8750% 15/08/26 144A 175,000 177,417 0.04
USD 185,000  AVIS BUDGET C 5.7500% 15/07/27 144A 170,200 177,394 0.04
USD 175,000 HANESBRANDS 19.0000% 15/02/31 144A 176,500 176,595 0.04
USD 175,000 WESCO DISTRIB 7.1250% 15/06/25 144A 176,750 175,788 0.04
USD 200,000 FORD MOTOR CRED 2.9000% 10/02/29 166,000 175,433 0.04
USD 175,000 CSC HOLDINGS 5.25% 01/06/24 173,156 174,725 0.04
USD 2,495,000 DIAMOND SPORT 6.6250% 15/08/27 144A @ 1,218,350 174,650 0.04
USD 200,000 COVANTA HOLDI 4.8750% 01/12/29 144A 166,313 174,519 0.04
USD 200,000 QUICKEN LOANS 3.8750% 01/03/31 144A 153,168 174,500 0.04
USDh 175,000 SPRINGLEAF FIN 6.6250% 15/01/28 182,239 174,196 0.04
USD 170,000 NEWMARK GROUP 7.5000% 12/01/29 144A 170,000 173,493 0.04
USD 205,000 CABLEVISION L 5.6250% 15/09/28 144A 205,000 173,288 0.04
USDh 200,000 FORD MOTOR CRED 3.6250% 17/06/31 200,000 172,225 0.04
USD 175,000 PBF HOLDING CO 6.0000% 15/02/28 150,642 171,110 0.04
USD 175,000 ENLINK MIDSTREA 5.3750% 01/06/29 170,100 170,627 0.04
USD 170,000 EQM MIDSTREAM 6.0000% 01/07/25 144A 174,550 169,942 0.04
USD 425,000 LOGAN MERGER 5.5000% 01/09/27 144A 358,921 169,389 0.04
USD 200,000 ROCKET MTGE L 4.0000% 15/10/33 144A 149,031 169,296 0.04
USD 160,000 SMYRNA READY 8.8750% 15/11/31 144A 160,000 168,234 0.04
USD 175,000 FREEDOM MORTG 6.6250% 15/01/27 144A 175,000 168,123 0.04
USD 168,000 OWENS-BROCKWAY 6.375% 15/08/25 144A 186,900 168,037 0.04
USD 200,000 CHS/COMMUNITY 5.2500% 15/05/30 144A 200,000 166,374 0.04
USD 155,000 CALDERYS FIN 11.2500% 01/06/28 144A 156,125 165,743 0.04
USD 340,000 WW INTERNATIO 4.5000% 15/04/29 144A 337,324 164,057 0.04
USD 165,000 DIVERSIFIED HLTH 9.7500% 15/06/25 177,492 164,028 0.04
USD 175,000 MCGRAW-HILL E 8.0000% 01/08/29 144A 175,000 163,625 0.04
USD 175,000 CLEVELAND-CLI 4.6250% 01/03/29 144A 177,217 163,313 0.04
USD 200,000 ENLINK MIDSTREAM 5.05% 01/04/45 132,500 162,774 0.04
USD 175,000 HILTON GRAND 5.0000% 01/06/29 144A 175,000 161,617 0.03
USD 175,000 POST HOLDINGS 4.6250% 15/04/30 144A 160,906 161,226 0.03
USD 175,000 EVERI HOLDING 5.0000% 15/07/29 144A 165,550 160,249 0.03
USD 150,000 OCCIDENTAL PETE 6.6250% 01/09/30 170,813 159,215 0.03
USD 150,000 ONEMAIN FINANCE 9.0000% 15/01/29 149,500 158,157 0.03
USD 150,000 ZF NA CAPITAL 7.1250% 14/04/30 144A 149,390 158,099 0.03
USD 175,000 CROCS INC 4.2500% 15/03/29 144A 151,813 158,041 0.03
uUSDh 175,000 ASHTON WOODS 4.6250% 01/04/30 144A 172,813 157,456 0.03
USD 150,000 HELIX ENERGY 9.7500% 01/03/29 144A 149,289 157,389 0.03
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USD 175,000 VENTURE GLOBA 3.8750% 15/08/29 144A 177,344 157,166 0.03
USD 175,000 GRAPHIC PACKA 3.5000% 01/03/29 144A 156,188 157,045 0.03
USD 150,000 GENESIS ENERGY 8.8750% 15/04/30 150,151 156,842 0.03
USD 175,000 HERTZ CORP/TH 4.6250% 01/12/26 144A 172,000 156,539 0.03
USD 150,000 REGAL REXNORD 6.4000% 15/04/33 144A 149,541 156,095 0.03
USD 150,000 WAND NEWCO 3 7.6250% 30/01/32 144A 150,000 154,688 0.03
USD 175,000 FRONTIER COMM 6.7500% 01/05/29 144A 149,625 154,571 0.03
USD 150,000  ATTINC 7.2500% 15/08/30 150,000 154,257 0.03
USD 150,000 CAMELOT RETUR 8.7500% 01/08/28 144A 135,444 153,954 0.03
USD 150,000 LIGHT & WONDE 7.2500% 15/11/29 144A 151,711 153,563 0.03
USD 150,000 MATADOR RESOU 6.8750% 15/04/28 144A 148,440 153,542 0.03
USD 150,000 COTY/HFC PRES 6.6250% 15/07/30 144A 150,094 152,371 0.03
USD 150,000 CCO HOLDINGS 7.3750% 01/03/31 144A 147,420 151,750 0.03
USD 150,000 OWENS-BROCKWA 7.2500% 15/05/31 144A 150,000 151,355 0.03
USD 150,000 WARRIOR MET C 7.8750% 01/12/28 144A 148,735 150,596 0.03
USD 320,000 UNIFRAX ESC I 7.5000% 30/09/29 144A 263,361 150,224 0.03
USD 150,000 CRESTWOOD MID 5.6250% 01/05/27 144A 150,938 149,729 0.03
USD 150,000 TAYLOR MORRIS 5.8750% 15/06/27 144A 166,688 149,716 0.03
USD 150,000 USA PART/USA FI 6.8750% 01/04/26 W1 153,303 149,263 0.03
USD 175,000 SPIRIT AEROSYSTE 4.6000% 15/06/28 150,594 148,875 0.03
USD 150,000 MURPHY OIL USA 5.6250% 01/05/27 144,105 148,763 0.03
USD 150,000 NUSTAR LOGISTICS 5.625% 28/04/27 148,688 148,743 0.03
USD 150,000 EQT MIDSTREAM PARTNERS 4% 01/08/24 149,250 148,547 0.03
USD 150,000 NEW FORTRESS 6.7500% 15/09/25 144A 147,375 148,207 0.03
USD 150,000 PRIME SEC/FIN 6.2500% 15/01/28 144A 146,750 148,056 0.03
USD 150,000 ACADIA HEALTH 5.5000% 01/07/28 144A 146,541 146,706 0.03
USD 150,000 IRON MOUNTALIN 5.2500% 15/03/28 144A 144,488 145,470 0.03
USD 150,000 FORTRESS TRAN 5.5000% 01/05/28 144A 136,500 144,876 0.03
USDh 160,000 ASBURY AUTO G 5.0000% 15/02/32 144A 160,000 144,718 0.03
USD 150,000 POST HOLDINGS 5.5000% 15/12/29 144A 143,535 144,570 0.03
USD 147,000 AMER AXLE & MFG 6.2500% 15/03/26 151,190 144,310 0.03
USDh 140,000 TRANSDIGM INC 6.8750% 15/12/30 144A 140,000 143,491 0.03
USD 150,000 LIVE NATION E 4.7500% 15/10/27 144A 140,250 143,438 0.03
USD 150,000 ENCOMPASS HLTH 4.5000% 01/02/28 138,188 143,243 0.03
uUSDh 150,000 CLYDESDALE AC 8.7500% 15/04/30 144A 133,125 143,223 0.03
USD 150,000 PG&E CORP 5.2500% 01/07/30 134,051 143,162 0.03
USD 150,000  VICI PROPERTI 4.5000% 15/01/28 144A 156,563 142,936 0.03
USD 150,000 APX GROUP 5.7500% 15/07/29 144A 132,750 142,515 0.03
USD 150,000 ENERSYS 4.3750% 15/12/27 144A 137,295 141,705 0.03
USD 150,000 CLEAR CHANNEL 5.1250% 15/08/27 144A 150,000 141,315 0.03
USD 175,000 COMMSCOPE TECH FIN 6% 15/06/25 144A 157,938 140,000 0.03
USD 139,000 MERITAGE HOMES CORP 6% 01/06/25 141,027 138,405 0.03
USD 175,000  GPS HOSPITALI 7.0000% 15/08/28 144A 175,000 138,304 0.03
USD 150,000 KAISER ALUMIN 4.6250% 01/03/28 144A 138,375 138,126 0.03
USD 150,000 PRIME SEC/FIN 3.3750% 31/08/27 144A 150,000 137,980 0.03
USD 150,000 COEUR MINING 5.1250% 15/02/29 144A 145,538 137,615 0.03
USD 200,000 CHS/COMMUNITY 6.8750% 15/04/29 144A 203,750 137,000 0.03
USD 140,000 MIDCONTINENT 5.3750% 15/08/27 144A 129,486 135,353 0.03
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USD 150,000 COMMERCIAL METAL 4.3750% 15/03/32 150,000 133,972 0.03
USD 1,840,000 DIAMOND SPORT 5.3750% 15/08/26 144A @ 819,435 133,400 0.03
USDh 175,000 NEWFOLD DIGIT 6.0000% 15/02/29 144A 168,928 133,000 0.03
USDh 129,000 ANTERO RESOUR 7.6250% 01/02/29 144A 136,762 132,849 0.03
USD 150,000 SCOTTS MIRACLE 4.5000% 15/10/29 124,500 132,765 0.03
USDh 150,000 OUTFRONT MEDI 4.6250% 15/03/30 144A 115,125 132,456 0.03
USD 125,000 TRIUMPH GROUP 9.0000% 15/03/28 144A 125,000 132,122 0.03
USD 150,000 SONIC AUTOMOT 4.8750% 15/11/31 144A 116,750 131,362 0.03
USD 150,000 WESTERN GAS PART 5.3000% 01/03/48 118,625 131,028 0.03
USD 185,000 BOEING CO 3.3750% 15/06/46 158,576 130,512 0.03
USD 450,000 LEVEL 3 FIN 1 3.7500% 15/07/29 144A 298,250 130,500 0.03
USD 125,000 OUTFRONT MEDI 7.3750% 15/02/31 144A 125,000 129,933 0.03
USD 125,000 CNT PAR/CDK G 8.0000% 15/06/29 144A 125,000 129,688 0.03
USD 125,000 CITGO PETROLE 8.3750% 15/01/29 144A 125,000 129,667 0.03
USD 125,000 HAT HOLDINGS 8.0000% 15/06/27 144A 126,375 129,637 0.03
USD 125,000 NORTONLIFELOC 7.1250% 30/09/30 144A 125,000 129,443 0.03
USD 125,000 BALL CORP 6.8750% 15/03/28 125,000 129,187 0.03
USD 125,000 CANTOR FITZGE 7.2000% 12/12/28 144A 124,758 129,183 0.03
USD 125,000 PENNYMAC FIN 7.8750% 15/12/29 144A 124,259 128,820 0.03
USD 130,000 LEVEL 3 FIN 10.5000% 15/05/30 144A 283,907 128,717 0.03
USD 125,000 AMERITEX HOL 10.2500% 15/10/28 144A 124,518 128,575 0.03
USD 125,000 OSAIC HOLDIN 10.7500% 01/08/27 144A 125,475 128,364 0.03
USD 125,000 EQM MIDSTREAM 7.5000% 01/06/27 144A 125,000 128,331 0.03
USD 125,000 CARROLS RESTA 5.8750% 01/07/29 144A 119,350 127,974 0.03
USD 125,000 IRON MOUNTAIN 7.0000% 15/02/29 144A 125,000 127,815 0.03
USD 125,000 EQT MIDSTREAM PT 6.5000% 15/07/48 112,813 127,806 0.03
USD 150,000 COVANTA HOLDING 5.0000% 01/09/30 124,156 127,771 0.03
USD 150,000 BALL CORP 3.1250% 15/09/31 121,125 127,063 0.03
USD 125,000 KEHE DIS/FIN/ 9.0000% 15/02/29 144A 125,000 126,282 0.03
USD 125,000 NGL EN OP/FIN 8.3750% 15/02/32 144A 125,000 126,094 0.03
USD 130,000 NEXSTAR ESCRO 5.6250% 15/07/27 144A 119,052 126,014 0.03
USDh 125,000 CARPENTER TECH 6.3750% 15/07/28 124,375 124,851 0.03
USD 150,000 SUNNOVA ENERG 5.8750% 01/09/26 144A 150,908 124,500 0.03
USD 130,000 YUM! BRANDS 14.7500% 15/01/30 144A 143,488 124,313 0.03
USD 125,000 RAND PARENT L 8.5000% 15/02/30 144A 125,000 124,112 0.03
USD 125,000 DELEK LOG PT/FI 6.7500% 15/05/25 W1 124,056 123,698 0.03
USD 125,000 SUGAR HSP GAM 5.8750% 15/05/25 144A 118,813 123,376 0.03
uUSDh 125,000 NATIONSTAR MT 6.0000% 15/01/27 144A 115,483 122,638 0.03
USD 125,000  UNIVISION COM 7.3750% 30/06/30 144A 126,314 122,576 0.03
USD 125,000 GRIFFON CORP 5.7500% 01/03/28 W1 133,750 122,518 0.03
USD 125,000 KINETIK HLDIN 5.8750% 15/06/30 144A 124,485 122,497 0.03
USD 125,000 MATTHEWS INTE 5.2500% 01/12/25 144A 125,000 122,268 0.03
USD 125,000 BEAZER HOMES USA 5.8750% 15/10/27 115,462 121,891 0.03
USD 165,000 ACPRODUCTS HL 6.3750% 15/05/29 144A 137,619 121,275 0.03
USD 135,000 PENSKE AUTO GRP 3.7500% 15/06/29 119,475 120,234 0.03
USD 125,000 ANTERO MIDSTR 5.3750% 15/06/29 144A 112,124 120,079 0.03
USD 125,000 HILCORP ENERG 6.2500% 15/04/32 144A 125,000 119,886 0.03
USD 125,000 NRG ENERGY IN 5.2500% 15/06/29 144A 133,594 119,743 0.03
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USD 125,000 STATION CAS 4.5000% 15/02/28 144A 108,438 118,038 0.03
USD 119,000 B&G FOODS INC 5.25% 01/04/25 105,794 116,811 0.03
USD 125,000 APACHE CORP 4.2500% 15/01/30 132,813 116,494 0.03
USD 125,000 LAMAR MEDIA CORP 3.7500% 15/02/28 125,000 116,250 0.03
USD 150,000 HOSPITALITY PROP 4.3750% 15/02/30 140,250 115,800 0.03
USD 116,000 ADAMS HOMES 17.5000% 15/02/25 144A 121,119 115,357 0.02
USD 125,000 NEXSTAR BROAD 4.7500% 01/11/28 144A 125,000 114,504 0.02
USD 125,000 GARTNER GROUP 3.6250% 15/06/29 144A 125,000 113,588 0.02
USD 125,000  ASHTON WOODS 4.6250% 01/08/29 144A 116,500 113,544 0.02
USD 150,000 PREMIER ENTER 5.6250% 01/09/29 144A 148,803 112,875 0.02
USD 125,000 CLEVELAND-CLI 4.8750% 01/03/31 144A 125,000 112,503 0.02
USD 125,000 SCRIPPS ESCRO 5.8750% 15/07/27 144A 91,913 112,452 0.02
USD 125,000 TRIMAS CORP 4.1250% 15/04/29 144A 127,031 111,656 0.02
USD 125,000 ENLINK MIDSTREAM 5.6000% 01/04/44 104,438 110,944 0.02
USD 150,000 DIVERSIFIED HLTH 4.3750% 01/03/31 127,583 110,882 0.02
USD 225,000 CASTLE US HOL 9.5000% 15/02/28 144A 225,000 110,813 0.02
USD 128,638 IHEARTCOMMUNICAT 6.3750% 01/05/26 138,716 110,575 0.02
USD 125,000 TOPBUILD CORP 4.1250% 15/02/32 144A 125,000 110,299 0.02
USD 125,000 CATALENT PHAR 3.5000% 01/04/30 144A 100,000 109,781 0.02
USD 100,000 NAVIENT CORP 11.5000% 15/03/31 99,810 109,697 0.02
USD 100,000 SPIRIT AEROSY 9.3750% 30/11/29 144A 100,000 108,424 0.02
USD 240,000 DISH DBS CORP 7.3750% 01/07/28 239,513 106,800 0.02
USD 100,000 VITAL ENERGY INC 9.7500% 15/10/30 98,742 106,294 0.02
USD 108,000 CROWNROCK LP/ 5.0000% 01/05/29 144A 108,000 105,890 0.02
USD 125,000 VENTURE GLOBA 3.8750% 01/11/33 144A 125,000 105,842 0.02
USD 100,000 NRG ENERGY IN 7.0000% 15/03/33 144A 98,749 105,433 0.02
USD 100,000 LGI HOMES INC 8.7500% 15/12/28 144A 100,000 105,424 0.02
USD 105,000 CROWNROCK LP/ 5.6250% 15/10/25 144A 101,913 104,738 0.02
USDh 100,000 SPIRIT AEROSY 9.7500% 15/11/30 144A 100,000 104,509 0.02
USD 100,000 WILLIAMS SCOT 7.3750% 01/10/31 144A 100,000 103,990 0.02
USD 104,000 WYNN LAS VEGAS 5.5% 01/03/25 144A 97,500 103,750 0.02
USD 125,000 HOSPITALITY PROP 4.9500% 01/10/29 112,438 103,740 0.02
USD 100,000 VT TOPCO INC 8.5000% 15/08/30 144A 100,000 103,500 0.02
USD 100,000 PBF HOLDING C 7.8750% 15/09/30 144A 99,324 103,435 0.02
uUSDh 100,000 RXO INC 7.5000% 15/11/27 144A 99,481 103,344 0.02
USD 100,000 GLOB PART/GLP 8.2500% 15/01/32 144A 100,000 102,257 0.02
USD 100,000  XPO INC 7.1250% 01/06/31 144A 100,000 102,162 0.02
USDh 100,000 GEN DIGITAL T 6.7500% 30/09/27 144A 100,000 101,617 0.02
USD 100,000 EQM MIDSTREAM 6.5000% 01/07/27 144A 100,000 101,509 0.02
USD 100,000 L BRANDS INC 6.6250% 01/10/30 144A 100,000 101,063 0.02
USD 100,000  LIFE TIME INC 8.0000% 15/04/26 144A 100,209 101,000 0.02
USD 100,000 NGL EN OP/FIN 8.1250% 15/02/29 144A 100,000 100,797 0.02
USD 200,000 CSC HOLDINGS 5.0000% 15/11/31 144A 200,000 100,678 0.02
USD 100,000 PATRICK INDS 7.5000% 15/10/27 144A 95,280 100,641 0.02
USD 125,000 CABLE ONE INC 4.0000% 15/11/30 144A 124,203 100,625 0.02
USD 100,000 FORD MOTOR CO 6.1000% 19/08/32 100,000 100,333 0.02
USD 100,000  AVIS BUDGET C 8.0000% 15/02/31 144A 98,250 99,705 0.02
USD 100,000 ENTEGRIS ESCR 5.9500% 15/06/30 144A 94,875 98,849 0.02
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USD 100,000 MURPHY OIL CORP 5.8750% 01/12/27 96,708 98,796 0.02
USD 125,000 GRAY ESCROW 15.3750% 15/11/31 144A 118,906 98,561 0.02
USDh 153,000 GRAFTECH FINA 4.6250% 15/12/28 144A 156,775 98,245 0.02
USDh 130,000 BOEING CO 3.7500% 01/02/50 114,256 97,231 0.02
USD 100,000 ALBERTSONS CO 4.6250% 15/01/27 144A 101,000 97,060 0.02
USD 100,000  JELD-WEN INC 4.6250% 15/12/25 144A 97,250 96,977 0.02
USD 125,000 SINCLAIR TELE 4.1250% 01/12/30 144A 125,000 96,259 0.02
USD 100,000 CENTENE CORP 4.2500% 15/12/27 W1 103,125 96,119 0.02
USD 100,000 ALBERTSONS CO 4.8750% 15/02/30 144A 100,000 95,723 0.02
USD 100,000 CHENIERE ENERGYP 4.5000% 01/10/29 104,853 95,665 0.02
USD 100,000 CDW LLC/CDW FIN 4.2500% 01/04/28 100,235 95,573 0.02
USD 100,000 DELEK LOG PT/7.1250% 01/06/28 144A 100,000 95,352 0.02
USD 100,000 NATIONSTAR MT 5.5000% 15/08/28 144A 100,000 94,932 0.02
USD 100,000 CALPINE CORP 4.5000% 15/02/28 144A 93,750 94,856 0.02
USD 100,000 CONSENSUS CLO 6.0000% 15/10/26 144A 100,000 94,630 0.02
USD 100,000 OLIN CORP 5.0000% 01/02/30 87,000 94,537 0.02
USD 125,000 IHEARTCOMMUNI 4.7500% 15/01/28 144A 125,000 94,405 0.02
USD 100,000 LIFEPOINT HEA 4.3750% 15/02/27 144A 82,438 93,785 0.02
USD 100,000 API GROUP DE 4.7500% 15/10/29 144A 100,000 93,523 0.02
USD 100,000 ENERGIZER HLD 4.7500% 15/06/28 144A 102,287 92,755 0.02
USD 150,000 MPT OP PTNR/FINL 3.5000% 15/03/31 111,845 92,402 0.02
USD 100,000 PENNYMAC FIN 5.7500% 15/09/31 144A 81,125 92,377 0.02
USD 100,000  FERTITTA ENT 4.6250% 15/01/29 144A 100,000 92,289 0.02
USD 389,000 POLAR US BORR 6.7500% 15/05/26 144A 230,040 91,501 0.02
USD 90,000 FREE MTGE HOL 9.2500% 01/02/29 144A 90,000 91,403 0.02
USD 100,000 SIRIUS XM RAD 4.0000% 15/07/28 144A 96,757 90,896 0.02
USD 100,000 ARCHES BUYER 4.2500% 01/06/28 144A 99,255 90,260 0.02
USD 100,000 KONTOOR BRAND 4.1250% 15/11/29 144A 99,250 89,000 0.02
uUSDh 100,000 KB HOME 4.0000% 15/06/31 100,000 88,181 0.02
USD 75,000 FORD MOTOR CO 9.6250% 22/04/30 75,000 87,965 0.02
USD 115,000 BOEING CO 3.9000% 01/05/49 107,228 87,097 0.02
USD 100,000 ADAPTHEALTH L 6.1250% 01/08/28 144A 95,063 87,094 0.02
USD 125,000 COMMSCOPE INC 4.7500% 01/09/29 144A 106,526 82,976 0.02
USD 79,000 K HOVNANIAN 13.5000% 01/02/26 144A 97,761 81,765 0.02
USD 75,000 RAISING CANE'9.3750% 01/05/29 144A 75,000 80,502 0.02
USD 75,000 EQM MIDSTREAM 7.5000% 01/06/30 144A 75,000 80,329 0.02
USD 110,000 BOEING CO 3.6250% 01/03/48 96,724 79,055 0.02
USDh 75,000 CREDIT ACCEPTANC 9.2500% 15/12/28 75,000 78,844 0.02
USD 75,000 DREAM FINDERS 8.2500% 15/08/28 144A 75,000 78,562 0.02
USD 75,000 NORTHERN OIL 8.7500% 15/06/31 144A 73,926 78,293 0.02
USD 75,000 EARTHSTONE NR 8.0000% 15/04/27 144A 77,625 77,705 0.02
USD 75,000 LIFEPOINT HEA 9.8750% 15/08/30 144A 75,000 77,250 0.02
USD 75,000 KB HOME 6.8750% 15/06/27 74,813 77,165 0.02
USD 75,000 ICAHN ENTER/F 9.7500% 15/01/29 144A 75,156 76,969 0.02
USD 75,000 US FOODS INC 6.8750% 15/09/28 144A 75,000 76,875 0.02
USD 75,000 ASCENT RESOUR 8.2500% 31/12/28 144A 75,000 76,734 0.02
USD 75,000 SUNOCO LP/FIN 7.0000% 15/09/28 144A 75,000 76,690 0.02
USD 150,000 ALLEN MEDIA 10.5000% 15/02/28 144A 150,000 76,500 0.02
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USD 75,000 SEALED AIR/US 6.1250% 01/02/28 144A 75,000 75,435 0.02
USD 75,000 UBER TECHNOLO 6.2500% 15/01/28 144A 75,000 75,030 0.02
USD 75,000 HILTON DOMEST 5.7500% 01/05/28 144A 75,000 74,993 0.02
USD 75,000 SYNCHRONY FINANC 7.2500% 02/02/33 74,737 74,927 0.02
USD 75,000 NAVIENT CORP 5.875% 25/10/24 75,281 74,869 0.02
USD 75,000 LABL INC 9.5000% 01/11/28 144A 75,000 74,807 0.02
USD 75,000 HOWARD MIDSTR 6.7500% 15/01/27 144A 75,000 74,700 0.02
USD 75,000 GRAPHIC PACKAGE 4.1250% 15/08/24 72,188 74,227 0.02
USD 75,000 OLIN CORP 5.6250% 01/08/29 75,000 73,432 0.02
USD 75,000  VISTA OUTDOOR 4.5000% 15/03/29 144A 74,599 73,125 0.02
USD 75,000  AVIS BUDGET C 5.7500% 15/07/27 144A 78,938 73,052 0.02
USD 75,000 OCCIDENTAL PETE 3.5000% 15/06/25 52,688 72,990 0.02
USD 75,000 NEWELL BRANDS I 6.6250% 15/09/29 75,000 72,847 0.02
USD 75,000 VICI PROPERTI 4.2500% 01/12/26 144A 75,000 72,093 0.02
USD 75,000 PRA GROUP INC 8.3750% 01/02/28 144A 75,000 71,477 0.02
USD 75,000 TENET HEALTHCARE 4.6250% 15/06/28 75,000 71,131 0.02
USD 78,423 CORNERSTONE 15.0000% 06/12/28 144A 70,581 70,581 0.02
USD 75,000 EQM MIDSTREAM 4.5000% 15/01/29 144A 75,000 70,330 0.02
USD 75,000 CALPINE CORP 4.6250% 01/02/29 144A 75,000 69,153 0.01
USD 75,000 GOODYEAR TIRE 5.2500% 15/07/31 76,928 68,168 0.01
USD 75,000 AVANTOR FUNDI 3.8750% 01/11/29 144A 71,384 67,907 0.01
USD 75,000 MATTEL INC 5.4500% 01/11/41 62,975 67,439 0.01
USD 75,000 CHS/COMMUNITY 6.0000% 15/01/29 144A 75,000 67,313 0.01
USD 75,000 WESTERN MIDSTRM 5.2500% 01/02/50 58,350 66,960 0.01
USD 75,000 THOR INDUSTRI 4.0000% 15/10/29 144A 75,000 66,549 0.01
USD 75,000 ONEMAIN FINANCE 3.8750% 15/09/28 66,563 65,757 0.01
USD 75,000 DANA INC 4.2500% 01/09/30 75,000 65,578 0.01
USD 75,000 ENLINK MIDSTREAM 5.4500% 01/06/47 65,813 65,257 0.01
USDh 75,000 CHENIERE ENERGY 3.2500% 31/01/32 WI 75,000 63,512 0.01
USD 75,000 ICAHN ENTER/FIN 4.3750% 01/02/29 75,000 62,708 0.01
USD 50,000 NFP CORP 8.5000% 01/10/31 144A 50,000 55,035 0.01
USD 2,650,000 DIG INTL FIN 8.0000% 31/12/26 144A 2,577,938 53,000 0.01
USD 50,000 PIKE CORP 8.6250% 31/01/31 144A 50,000 52,849 0.01
USD 50,000 STAR PARENT I 9.0000% 01/10/30 144A 50,000 52,627 0.01
USDh 50,000 NFP CORP 7.5000% 01/10/30 144A 50,000 52,568 0.01
USD 50,000 CUSHMAN & WAK 8.8750% 01/09/31 144A 49,647 52,500 0.01
USD 50,000 SEALED AIR/US 7.2500% 15/02/31 144A 50,000 52,325 0.01
USDh 50,000 US FOODS INC 7.2500% 15/01/32 144A 50,000 52,130 0.01
USD 50,000 IQVIA INC 6.2500% 01/02/29 144A 49,929 51,969 0.01
USD 50,000 ACUSHNET 7.3750% 15/10/28 144A 50,000 51,873 0.01
USD 50,000 L BRANDS INC 7.5000% 15/06/29 50,688 51,688 0.01
USD 50,000 FORTREA HOLDI 7.5000% 01/07/30 144A 50,000 51,012 0.01
USD 75,000 MPT OP PTNR/FINL 4.6250% 01/08/29 71,571 50,385 0.01
USD 50,000 CLEVELAND-CLI 6.7500% 15/03/26 144A 49,392 50,178 0.01
USD 50,000 LINDBLAD EXPE 6.7500% 15/02/27 144A 50,000 50,001 0.01
USD 50,000 CRESCENT ENRG 7.2500% 01/05/26 144A 48,500 50,000 0.01
USD 50,000 BRINKER INTL 5.0000% 01/10/24 144A 52,456 49,590 0.01
USD 50,000 UNITED CONT HLDG 4.8750% 15/01/25 48,813 49,375 0.01
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USD 50,000 UNITED WHOLES 5.7500% 15/06/27 144A 50,000 48,969 0.01
USD 50,000 HESS MIDSTREA 5.5000% 15/10/30 144A 50,000 48,658 0.01
USD 50,000 MGM RESORTS INTL 4.625% 01/09/26 46,125 48,490 0.01
USD 100,000 PECF USS INTE 8.0000% 15/11/29 144A 90,250 48,250 0.01
USD 50,000 TAYLOR MORRIS 5.1250% 01/08/30 144A 46,050 47,608 0.01
USD 50,000 MACY'S RETAIL 6.1250% 15/03/32 144A 50,000 47,221 0.01
USD 50,000 SERVICE PROP 5.5000% 15/12/27 50,000 47,016 0.01
USD 50,000 ASSUREDPARTNE 5.6250% 15/01/29 144A 50,000 46,911 0.01
USD 50,000 RANGE RESOURC 4.7500% 15/02/30 144A 50,000 46,500 0.01
USD 50,000 NATIONSTAR MT 5.7500% 15/11/31 144A 50,000 45,933 0.01
USD 50,000 HILTON DOMEST 3.7500% 01/05/29 144A 50,000 45,697 0.01
USD 50,000  VICI PROPERTI 4.1250% 15/08/30 144A 50,000 45,442 0.01
USD 50,000 TEMPUR SEALY 4.0000% 15/04/29 144A 43,900 45,163 0.01
USD 50,000 TARGA RES PRTNRS 4.0000% 15/01/32 50,000 44961 0.01
USD 50,000 LADDER CAP FI 4.7500% 15/06/29 144A 50,000 44,837 0.01
USD 50,000 CNX MID PART 4.7500% 15/04/30 144A 50,000 43,596 0.01
USD 50,000 CLEARWAY ENER 3.7500% 15/01/32 144A 50,000 42,491 0.01
USD 50,000 PARK RIVER HO 6.7500% 01/08/29 144A 34,500 41,956 0.01
USD 79,000 K HOVNANIAN E 5.0000% 01/02/40 144A 52,239 39,500 0.01
USD 50,000 SINCLAIR TELE 5.5000% 01/03/30 144A 50,000 38,010 0.01
USD 75,000 LEVEL 3 FIN 14.6250% 15/09/27 144A 70,313 37,500 0.01
USD 36,732 FRONTIER COMMUN 5.8750% 01/11/29 47,380 31,120 0.01
USD 125,000 CURO GROUP HL 7.5000% 01/08/28 144A 50,188 30,202 0.01
USD 30,000 AMERIGAS PART/FIN 5.75% 20/05/27 33,462 28,564 0.01
USD 25,000 FORTRESS TRAN 7.8750% 01/12/30 144A 24,833 26,378 0.01
USD 25,000 OCCIDENTAL PETE 6.2000% 15/03/40 15,813 25,819 0.01
USD 25,000 WYNN RESORTS 7.1250% 15/02/31 144A 23,688 25,747 0.01
USD 25,000 CLEAN HARBORS 6.3750% 01/02/31 144A 25,000 25,260 0.01
USD 25,000 RADIAN GROUP INC 6.6250% 15/03/25 25,000 25,098 0.01
USD 25,000 UNITED CONTINENTAL 5% 01/02/24 17,375 25,000 0.01
USD 25,000 CALLON PETROLEU 6.3750% 01/07/26 W1 25,000 24,997 0.01
USD 25,000 CRESTWOOD MID PA 5.7500% 01/04/25 25,000 24,989 0.01
USD 25,000 CLYDESDALE AC 6.6250% 15/04/29 144A 25,000 24,889 0.01
USD 25,000 NABORS INDS 1 7.3750% 15/05/27 144A 25,000 24,703 0.01
USD 25,000 CHEMOURS CO 5.3750% 15/05/27 19,424 24,353 0.01
USD 25,000 SEALED AIR CO 5.0000% 15/04/29 144A 25,000 24,094 0.01
USD 25,000 MACY'S RETAIL 5.8750% 15/03/30 144A 25,000 23,750 0.01
USD 25,000 NEXTERA ENERG 4.5000% 15/09/27 144A 24,500 23,734 0.01
USD 25,000 CLIFFS NATURALR 6.2500% 01/10/40 19,625 22,012 0.00
USD 400,000 SANCHEZ ENERGY ESC 0.0000% 15/01/23 321,876 22,000 0.00
USD 25,000 MSCIINC 3.6250% 01/11/31 144A 21,063 21,916 0.00
USD 25,000 CALPINE CORP 3.7500% 01/03/31 144A 20,844 21,813 0.00
USD 25,000 EMBECTA CORP 6.7500% 15/02/30 144A 24,629 21,781 0.00
USD 25,000 NOVELIS CORP 3.8750% 15/08/31 144A 25,140 21,643 0.00
USD 25,000 GAP INC/THE 3.6250% 01/10/29 144A 17,438 21,386 0.00
USD 20,000 FREEPORT-MCMORAN 5.4% 14/11/34 24,225 19,949 0.00
USD 25,000 MACYS RETAIL HLD 5.1250% 15/01/42 16,688 19,767 0.00
USD 25,000  VIASAT INC 7.5000% 30/05/31 144A 16,250 18,769 0.00
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PTN=N R He
i 45 O $i% L
USD 12,500  PACIFIC GAS&ELEC 3.4500% 01/07/25 11,007 12,196 0.00
USD 12,500  PACIFIC GAS&ELEC 3.7500% 01/07/28 11,191 11,774 0.00
USD 200,000 SANCHEZ ENERGY ESC 0.0000% 15/06/21 165,944 11,000 0.00
USD 9,000  RAIN CII CARB 7.2500% 01/04/25 144A 9,318 8,770 0.00
USD 100,000 ENVISION HEAL ESC 0.0000% 15/10/26 0 8,500 0.00
USD 8,000 PRIME SEC/FIN 5.2500% 15/04/24 144A 8,000 7,952 0.00
USD 10,000 BOEING CO 3.8500% 01/11/48 9,107 7,435 0.00
USD 8,000 REALOGY GRP/5.2500% 15/04/30 144A 8,000 5,656 0.00
USD 300,000 CLOUD PEAK NRJ ESC 0.0000% 15/03/24 172,125 3,000 0.00
USD 2,443  GULFPORT ENERGY 8.0000% 17/05/26 2,928 2,455 0.00
USD 125,000 ASP AMC MERGER SUB 8% 15/05/25 144A @ 124,844 625 0.00
USD 50,000 BASIC ENERGY S 0.0000% 15/10/23 ESC 49,521 250 0.00
USD 250,000 GENON ENERGY INC E 0.0000% 15/10/18 0 0 0.00
USD 400,000 APPVION INC ESC 0.0000% 01/06/20 @ 250,200 0 0.00

349,303,390 326,891,853 70.78

EEHT S

- 31,685  DIGICEL HDGS PFD 12.0000% 31/12/49 316,850 316,850 0.07
316,850 316,850 0.07

KERE
USD 4,600,000 US TREASURY N/B 4.1250% 31/07/28 4,543,039 4,644,562 1.01
USD 3,200,000 US TREASURY N/B 3.8750% 30/11/27 3,214,625 3,193,000 0.69
USD 1,100,000  US TREASURY N/B 3.7500% 31/12/28 1,089,000 1,093,984 0.24
USD 970,000 US TREASURY N/B 4.2500% 30/09/24 971,794 965,150 0.21
USD 758,000 US TREASURY N/B 3.0000% 31/07/24 754,121 750,065 0.16

10,572,579 10,646,761 231

IS5k

- 1,215  VISTRA COR-CW24 0 9 0.00
0 9 0.00

BT AR 377,034,883 353,756,017 76.61

HABESST 473,040,316 443,011,208 95.93

(1) FREAFS 3T S TR
@) BT /N IEMAE AL A TR
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MHBEEICEYHIERE

202451 A31BRE

(WA BHR, TEHIEHRR, ZRIE, BRI E S I Z0r)

AR EABEELEN
2024F1 31 ABIE, 77 RIZLL N ORRFINE BEILELZOEHFL QO

. s B . - F IR
Bl £ WA S A SR i *( %f?ff)
JPY 13,345,143,634 USD 92,990,340 20244E2 H22 H (2,169,937)
USD 155,712 JPY 22,692,060 202442 H22H 1,281
USD 14,047 JPY 2,047,215 202442 A 22 H 116
USD 3,040 JPY 443,115 202442 A 22 H 25
USD 1,464 JPY 213,435 202442 H22 H 12
USD 241,577 JPY 35,540,000 202442 H22 H (290)
USD 385,731 JPY 56,760,000 202442 H22 H (548)
JPY 13,740,000 USD 93,201 202442 H22 H 306
JPY 10,470,000 USD 71,168 202442 H22 H 85
(2,168,950)
SEER2-SEN
202441 H 31 A, 77U RIZLA T ORI-BF LM ERKI AL TNz,
. B . S 44E REBHEL
Hi % & A i o
] BH# B it 41 CRRL) CRRL)
EEOR g
USD 11  FUT US 10YR NOTE (CBT) 202443 H 1,236,469 15,625
USD 41 FUTUS 2YR NOTE (CBT) 202443 H 8,435,109 64,472
9,671,578 80,097
VR g
USD (4) FUT US LONG BOND(CBT) 202443 H (490,375) (30,007)
USD (5) FUT US ULTRA BOND CBT 202443 H (648,125) (29,344)
USD (20) FUT US 5YR NOTE (CBT) 20244E3 H (2,169,219) (11,282)
(3,307,719) (70,633)
9,464
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FER3-ILOYR T I RT VTR

20244E1A31LH, 77 NIFBA FORPFFIL Db T 74V b 2T 7B AT L T,

. . RIFEBURLE

ENSy A g Ty H C

i# ] N4 Tt 151 CREL)
FarrsaDEVIR g

USD 16,120,000 CDX NAIG S415Y 1% 20/12/28 2028412 H20H (322,643)

(322,643)

Tarsia DI a

USD 7,170,000 CDX NAHY S41 V2 5Y 5% 20/12/28 2028412 H20H 411,250

411,250
88,607
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Nomura Multi Managers Fund IV — European High Yield Bond
BTN T e =T — R T 7RIV =B~ A A — LR <R RFC/FD

20234E5 H 31 AL
(GGHE IR : 2022466 H 1 H ~20234E5 H31H)

QY 77 U ROHHAITKRDIEY T,

Iz e | S A~ RE SRR E R (R
QRN DA A=V ESR 2 TR RLL | BKREDA LTI LT A DRELREAZFEMPE DR
RNz ez BIELET,

B & H M| eBREEMESN, EREHSCER oAl 1Cxt3 5B O EMEFEEZEEL, RN D
A A— R EFROEAZITREASZRELET (BETHEHSIIERI2 2560
HVET),

@K D A A — VR FE EERERIREL, EKIEDAL T DT A OWELREFFEM BE DK
ExXbZeEBRLET,

@ ERHIMI AL, BRI DA A — VR EFHROEH AT O B RGBSR E L, K5I
GRS E A T AE TR EEOBL LR AR ELET,

@RI BB OBE IZH T > ThE, EHEH]CIE ] 7 o A7 82k 200 B O & M RHm
ZEMAL, BRI DO ANA A=V REFROER B W TENL TV A SR L ER S 2R ELE
9 (BT 5 A S 25 A HVET ),

Q@ EHMESHITRTE LR EBMS T LT 7 REEROVAZREOR I EHZ 3=
H—L, MEIG U T B GBI 23 E 325 55 E OB 2y L3R O 28 5 ORI $ & i
DO NREEEITIRVET,

Q@FCONEREEEEIZHOUWTIL, JEAIZL TICE BofA European Currency High Yield Constrained
Index (FIHE R —2R) OB ERAL /&N — AR TAB~y UETRIZEEHARLLET, FD
OIMER-EEFEIZ OV T, JFAIEL TEBE~y I TRV ER A,

@& &HEhH, MBI SICZE->TL, ERROIIREH N TEARNWGERHVET,

| T ey b r U A MRS
S S ol A=AV R S S S S AN AN

Re
s,
i
e

JIEF RN (VIR T IT) TR —

S (BRI SIS T AT TR AT BRI o B b RR oL TR0 %7,
& BIL COBHABE RO LOF R, /5T LT o Hm Py K7 7RIV B A A 8- 3 R O B HR U
LOTT,

TR SRR 2 AR R E 19404 8 B M RIS R 5206 5% (4) TH2 5 (T W ART 4 b — /L DITHESE | RFHITOLR I 23T E O-OICRIRE
ST L7z SZ U2 AREBRA T L SKRERE TR D HALTWA I 4 1 JAE BRI 36 L OV OO M B2l i A A ST HZED RO BTN ET,
BIP & @R = tEiTArthur F. Bell, Jr. & Associates, L.L.C. (17— —«~bit ))& DMSZUZARE A NITEMLEL, 77— — -~ L tkTCohen &
Company ([2—~41)) EEPFLTZT20, a—~ RN Y 77 ROMSI LR AL TREFLE T,

BB FENRE T A6 EIMNLOE = F R R EFIC s T EOFRSIZRD LB T 25 A & & a2 —~UAED TINL L7oRERA ) &L TOHINLIX D
T, Fo WA E O — AL R AR A T AT b v E Y A, |
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WA PERE R E A R
202345 A 31 H BITE 202345 A 31 HIZHE T 9 A5HAIIR
(BHAId =2 —rZor) (BHG=2—a )
HPE &
B A RIE SR AT 49,735,373 SRAT O EEFI B 14,017
(785l - 54,926,285+ —1r2) TE SRR (RUR SO B2 1%) 2,453,137
BT A% 2,014,477 Z DML 236
T UNT AT VAR DRI EFERE L4 4,918 -
AUV AR 723911 flrErTosd 2,467,390
Bl L OB & RIEMICIROFE 97 -
% INZ]-
BREATE 52,478,776 2
5 5 g 7 321,037
o4 SRS PR TR 53,509
S AR B R 1347 RESUD 16317
S A B L SR R BT 4R 41,230 (R B, 2,139
BRI RIS 6,827 EUB 417 5,878
T r—H—~ DAL 649,849 SRAT TRkt 21,981
A2 ] 106,127 SERCHRAN 10,709
TSI 3,525
ABAE 805,380 NEEL A 10,699
EALES 1] 18,800
MeFe 91
Tl PERR AR 51,673,396
wHEGFE 464,685
ZASAL S 1 70N
LASDMEREN  FATH AR G FERR AR MBI 2,002,705
FCZZA (M) 8,230 16,762 137,948,586 BB A AMRES7E BUCR D (3,022,102)
FDZZA (M) 12,173 621,847  7,569,862,300 MBI AR DT 16,440
SMENE 15 5 KO E AR e I L S0 R D 1R 4R (108,778)
S UESTRUEiEEN (3,114,440)
PG A RS R AR A% 0 Bk 772,254
Se A FAMG R 4% 0D 1 ek (3,384)
SIME 28 S0 I L BN AR DR AR 4§ OB I (18,375)
R A= AR 750,495
T8 O Rl LD PE O 1A I AR (361,240)
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WA LB E
202345 A 31 HIZHE T4 HaHHIIR

(BHAId =2 —rZor)
i PERRAE 56,742,721
MF & I 2,002,705
PSSR TS EAY (3,114,440)
YR A 750,495
T OOE FA T LM PE O M RAE (361,240)
ZARAEFRDOFATFERAE 2,433,518
ZAS AL D BRI AL (2,870,534)
(437,016)
23R DIy A (4,271,069)
SR A pE AR 51,673,396

AT E TR SO LR
2023475 131 I 755 I
(el )

FCZZ A

8 52 AR RER L

WIRFEATH S AR RE 4K

FDZZ A

8 52 AR REREL

FAT

AEFEL

ARFAT U 2 ARAEI AR

i

202345 H 31 HIRTE
&S

2023 2022
BRI e (2 —n) 51,673,396 56,742,721
FCZZ (M)
A PERNAR 137,948,586 208,739,423
BIR 10470 MBI 8,230 9,105
FDZZ % (1)
AL PERRRHE 7,569,862,300 7,573,478,775
BIR1 0470 MBI 12,173 12,169
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22,927

809
(6,974)

16,762

622,362

28,887
(29,402)

621,847

2021

44,512,341

202,640,770
10,409

5,759,078,351
13,510



I LT IITFIR—Tv—RT7URN — B\ -4 — LR - /KU KFC/FD

FAE PEDTH
20234F5 H 31 A BUE
(EAHT2—rZT)

Bl Fi/ fr R bR IAFRFAI AR R PE LR (%)
F—AM)T7
LEtE (BT £FIE)
EUR 100,000  BENTELER INTE 9.3750% 15/05/28 REGS 100,000 101,250 0.20
100,000 101,250 0.20
Gt A=A T 100,000 101,250 0.20
NL¥F—
EEEFIE
EUR 100,000  SOLVAY SA FRN 02/03/70 99,376 89,757 0.17
99,376 89,757 0.17
L@ E (EEEFE)
EUR 200,000  AZELIS FINAN 5.7500% 15/03/28 REGS 201,610 202,020 0.40
EUR 100,000  SARENS FINANCE 5.7500% 21/02/27 89,625 84,846 0.16
291,235 286,866 0.56
Bt uLE— 390,611 376,623 0.73
REN—DUHEE
L@ E (EEEFE)
EUR 200,000  FORTUNE STAR 3.9500% 02/10/26 195,090 124,000 0.24
195,090 124,000 0.24
BEEEA-D 195,090 124,000 0.24
h+5
L@ E (EEEFE)
EUR 375,000  PRIMO WATER H 3.8750% 31/10/28 REGS 349,567 325,316 0.63
EUR 200,000 PANTHER BF AG 4.3750% 15/05/26 REGS 192,500 191,250 0.37
542,067 516,566 1.00
Aty 542,067 516,566 1.00
Fxa
LEitE (BT £FIE)
EUR 300,000  EP INFRASTRUCTUR 1.8160% 02/03/31 208,290 212,304 0.41
208,290 212,304 0.41
Gt F ez 208,290 212,304 0.41
T4USUR
L@ E (EEEFE)
EUR 150,000 PHM GROUP 4.7500% 18/06/26 141,038 135,000 0.26
EUR 100,000  TEOLLISUUDEN  2.6250% 31/03/27 EMTN 99,511 94,409 0.18
EUR 100,000  TEOLLISUUDEN 1.3750% 23/06/28 EMTN 99,696 86,759 0.17
340,245 316,168 0.61
BT TUR 340,245 316,168 0.61
ISR
EEEFIE
EUR 400,000  EDF FRN 22/01/49 EMTN 412,277 371,500 0.73
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BT Hik /R A Svi4: AR A 448 RS E LR (%)
EUR 300,000 ELEC DE FRANCE FRN 29/12/49 317,138 290,685 0.56
EUR 200,000 BPCE FRN 13/01/42 NCS5. 199,716 168,708 0.33
EUR 200,000 ELEC DE FRANCE FRN 31/12/72 198,566 168,500 0.33
GBP 100,000 CRED AGRICOLE SA FRN 23/06/70 REGS 139,782 110,168 0.21
EUR 100,000 SOLVAY FINANCE FRN 29/06/49 100,000 99,486 0.19
GBP 100,000 ELEC DE FRANCE FRN 22/07/69 EMTN 115,037 94,968 0.18
EUR 100,000  IQERA GROUP FRN 15/02/27 100,375 90,000 0.17
EUR 100,000 VEOLIA ENVRNMT FRN 20/04/70 100,000 89,900 0.17
EUR 100,000  VEOLIA ENVRNMT FRN 15/02/71 81,500 83,000 0.16

1,764,391 1,566,915 3.03

RAFYITTIT/Eo AR
EUR 100,000 CASINO GUICHARD 3.248% 7/3/24 EMTN 81,000 21,908 0.04
81,000 21,908 0.04
L@ E (EEEFE)

EUR 524,000 ALTICE FRANCE 8.0000% 15/05/27 REGS 506,891 297,555 0.57
EUR 300,000 GETLINK SE 3.5000% 30/10/25 299,099 290,939 0.56
EUR 300,000  FORVIA 3.7500% 15/06/28 285,347 269,925 0.52
EUR 275,000 EMERIA SASU 7.7500% 31/03/28 REGS 275,000 261,404 0.51
EUR 200,000  FORVIA 7.2500% 15/06/26 201,569 207,582 0.40
EUR 200,000 TEREOS FIN GR 7.2500% 15/04/28 REGS 200,000 200,035 0.39
EUR 200,000  ILIAD HOLDING 5.1250% 15/10/26 REGS 204,125 190,454 0.37
EUR 200,000  AIR FRANCE-KLM 3.8750% 01/07/26 198,319 187,032 0.36
EUR 200,000 CONSTELLIUM S 3.1250% 15/07/29 REGS 193,313 167,332 0.32
EUR 226,000  ALTICE FRANCE 4.1250% 15/01/29 REGS 201,689 164,980 0.32
EUR 200,000 LA FINAC ATALIAN 4% 15/0524 REGS 175,500 149,139 0.29
EUR 200,000  ALTICE FRANCE 3.3750% 15/01/28 REGS 181,000 146,798 0.28
EUR 133,000 FORVIA 2.7500% 15/02/27 133,000 119,489 0.23
EUR 125,000 IM GROUP 8.0000% 01/03/28 EMTN 125,625 116,343 0.23
EUR 116,000 LOXAM SAS 3.2500% 14/01/25 116,000 113,100 0.22
EUR 125,000  ALTICE FRANCE 2.1250% 15/02/25 REGS 115,625 112,969 0.22
EUR 125,000  LOXAM SAS 5.7500% 15/07/27 111,250 111,885 0.22
EUR 100,000 AIR FRANCE-KL 7.2500% 31/05/26 EMTN 99,697 102,212 0.20
EUR 100,000  VALEO SA 5.3750% 28/05/27 EMTN 99,483 100,177 0.19
EUR 100,000  PARTS EUROPE 6.5000% 16/07/25 REGS 101,000 100,067 0.19
EUR 100,000 ILIAD 5.3750% 14/06/27 100,000 98,990 0.19
EUR 100,000  PAPREC HOLDIN 4.0000% 31/03/25 REGS 94,313 97,375 0.19
EUR 100,000 ILIAD 5.6250% 15/02/30 99,296 96,084 0.19
EUR 100,000  ILIAD 1.5000% 14/10/24 95,670 95,876 0.19
EUR 100,000 ILIAD 1.8750% 25/04/25 91,200 94,724 0.18
EUR 100,000 FORVIA 3.1250% 15/06/26 100,000 94,253 0.18
EUR 100,000  AIR FRANCE-KLM 1.8750% 16/01/25 93,250 94,216 0.18
EUR 100,000 SPCM SA 2.0000% 01/02/26 REGS 100,000 92,875 0.18
EUR 100,000  ILIAD 2.3750% 17/06/26 89,500 92,473 0.18
EUR 100,000 ILIAD HOLDING 5.6250% 15/10/28 REGS 103,000 91,250 0.18
EUR 100,000  KAPLA HOLDING 3.3750% 15/12/26 REGS 100,163 90,685 0.18
EUR 100,000  PAPREC HOLDIN 3.5000% 01/07/28 REGS 101,215 89,542 0.17
EUR 100,000 RENAULT 2.5000% 02/06/27 EMTN 100,000 89,260 0.17
EUR 100,000  VERALLIA SA 1.6250% 14/05/28 102,875 88,001 0.17
EUR 100,000 FORVIA 2.3750% 15/06/27 101,500 87,850 0.17
EUR 100,000  REXEL SA 2.1250% 15/06/28 100,000 87,791 0.17
EUR 100,000 SECHE ENVIRONNEM 2.2500% 15/11/28 100,313 86,520 0.17
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BT Hik /R A Svi4: AR A 448 RS E LR (%)
EUR 100,000 CGG SA 7.7500% 01/04/27 REGS 85,500 85,976 0.17
EUR 100,000  ILIAD 1.8750% 11/02/28 94,625 85,464 0.17
EUR 100,000  ELIOR GROUP SA 3.7500% 15/07/26 100,000 85,246 0.16
EUR 100,000  VERALLIA SA 1.8750% 10/11/31 81,875 81,485 0.16
EUR 100,000  ALTICE FRANCE 4.2500% 15/10/29 REGS 100,000 72,259 0.14
EUR 100,000  ALTICE FRANCE 4.0000% 15/07/29 REGS 100,000 71,890 0.14
EUR 100,000  LABORATOIRE 5.0000% 01/02/29 REGS 103,469 69,500 0.13
EUR 100,000 LA FIN ATALIA 5.1250% 15/05/25 REGS 90,273 69,000 0.13

6,251,569 5,598,002 10.83
Gt 7R 8,096,960 7,186,825 13.90
KAy
EEERE
EUR 400,000 DEUTSCHE BANK AG FRN 24/06/32 EMTN 364,341 354,645 0.69
EUR 200,000 DEUTSCHE BANK AG FRN 30/04/71 200,226 194,733 0.38
EUR 200,000 COMMERZBANK AG FRN 05/12/30 EMTN 204,961 189,008 0.37
EUR 200,000 BAYER AG FRN 25/03/82 N5.5 189,979 188,000 0.36
EUR 200,000 COMMERZBANK AG FRN 29/12/31 EMTN 182,141 167,069 0.32
EUR 100,000 COMMERZBANK AG FRN 06/12/32 EMTN 99,778 100,714 0.19
EUR 100,000 DEUTSCHE BANK AG FRN 19/05/31 EMTN 97,250 96,852 0.19
EUR 100,000 BAYER AG FRN 12/11/79 88,125 86,536 0.17
1,426,801 1,377,557 2.67
ZDhfES

EUR 213,703  KIRK BEAUTY SUN PIK 01/10/26 REGS 144,000 157,452 0.30
EUR 100,000  TECHEM VERWLT 6.0000% 30/07/26 REGS 90,411 85,461 0.17
234,411 242913 0.47

RA A2 hA4UF (PIK)
EUR 265,000 THO VERWALTUNGS PIK 15/05/28 REGS 262,244 268,644 0.52
EUR 225,000 THO VERWALTUNGS PIK 15/09/26 REGS 217,344 207,000 0.40
479,588 475,644 0.92

TEE (EEEFE)
EUR 400,000 GRUENENTHAL G 3.6250% 15/11/26 REGS 385,247 377,999 0.72
EUR 300,000 TECHEM VERWAL 2.0000% 15/07/25 REGS 287,877 284,309 0.55
EUR 355,000 PEACH PROPERT 4.3750% 15/11/25 REGS 343,866 264,475 0.51
EUR 225,000 TK ELEVATOR M 4.3750% 15/07/27 REGS 205,125 199,688 0.39
EUR 200,000  ZF FINANCE 3.0000% 21/09/25 EMTN 191,930 190,197 0.37
EUR 200,000 DT LUFTHANSA 3.0000% 29/05/26 EMTN 190,640 189,000 0.37
EUR 200,000 DT LUFTHANSA 2.8750% 16/05/27 EMTN 198,772 183,000 0.35
EUR 200,000 DOUGLAS 6.0000% 08/04/26 REGS 192,500 182,500 0.35
EUR 200,000  CT INVESTMENT 5.5000% 15/04/26 REGS 202,125 182,304 0.35
EUR 200,000 MAHLE GMBH 2.3750% 14/05/28 EMTN 170,500 152,989 0.30
EUR 125,000  ADLER PELZER 9.5000% 01/04/27 REGS 115,625 112,238 0.22
EUR 100,000  ZF FINANCE GM 5.7500% 03/08/26 EMTN 100,875 100,427 0.19
EUR 100,000 CHEPLAPHARM A 7.5000% 15/05/30 REGS 100,000 99,568 0.19
EUR 100,000  NIDDA HEALTHC 7.5000% 21/08/26 REGS 95,838 98,750 0.19
EUR 100,000 DT LUFTHANSA AG 2.8750% 11/02/25 99,535 96,625 0.19
EUR 100,000  CHEPLAPHARM A 4.3750% 15/01/28 REGS 100,000 91,053 0.18
EUR 100,000  CHEPLAPHARM A 3.5000% 11/02/27 REGS 88,999 91,005 0.18
EUR 100,000  NOVELIS SHEET 3.3750% 15/04/29 REGS 101,250 86,660 0.17
EUR 100,000  STYROLUTION 2.2500% 16/01/27 REGS 98,655 86,614 0.17
EUR 100,000  PCF GMBH 4.7500% 15/04/26 REGS 100,938 82,500 0.16
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BT Hik /R A Svi4: AR A 448 RS E LR (%)
EUR 100,000  ADLER REAL EST 3.0000% 27/04/26 80,625 78,200 0.15
EUR 100,000  STANDARD PROF 6.2500% 30/04/26 REGS 65,250 66,200 0.13
EUR 125,000  SENVION HLDG 3.875% 25/10/22 REGS 101,048 313 0.00

3,617,220 3,296,614 6.38
R4 5,758,020 5,392,728 10.44
SITFILAEIL
TEtE (BT £FIE)
EUR 250,000 888 ACQUISITI 7.5580% 15/07/27 REGS 213,269 228,750 0.44
213,269 228,750 0.44
Bt T 213,269 228,750 0.44
F)ox
EEERE
EUR 132,000 EUROBANK FRN 26/01/29 EMTN 131,325 134,203 0.26
EUR 100,000 EUROBANK FRN 05/05/27 EMTN 86,375 87,758 0.17
217,700 221,961 0.43
L@ E (EEEFE)
EUR 100,000  NATL BK GREEC 7.2500% 22/11/27 EMTN 102,000 104,531 0.20
102,000 104,531 0.20
2 319,700 326,492 0.63
FAILSUR
EEERE
EUR 140,000  AIB GROUP PLC FRN 30/05/31 EMTN 128,816 127,086 0.25
EUR 100,000 PERM TSB GRP FRN 25/04/28 99,612 101,158 0.20
EUR 100,000 BANK OF IRELAND FRN 14/10/29 EMTN 103,879 95,250 0.18
EUR 100,000  AIB GROUP PLC FRN 19/11/29 EMTN 103,362 93,920 0.18
435,669 417,414 0.81
L@ E (EEEFE)
EUR 382,000 EIRCOM FINANCE 3.5000% 15/05/26 375,135 355,748 0.69
GBP 200,000  VIRGIN MEDIA 4.8750% 15/07/28 REGS 230,888 181,802 0.35
EUR 150,000  JAMES HARDIE 3.6250% 01/10/26 REGS 147,069 142,050 0.27
753,092 679,600 1.31
Bt TANTUR 1,188,761 1,097,014 2.12
ARSIV
L@ E (EEEFE)
EUR 340,000 TEVA PHARM ENC 3.7500% 09/05/27 320,090 307,201 0.60
EUR 325,000 TEVA PHARM ENC 4.3750% 09/05/30 289,825 270,553 0.52
609,915 577,754 1.12
Bt AATTL 609,915 577,754 1.12
A3)7
EEERE
EUR 200,000  UNICREDIT SPA FRN 23/09/29 EMTN 178,000 187,627 0.37
EUR 200,000  UNICREDIT SPA FRN 15/01/32 173,000 175,046 0.34
GBP 100,000  ASSICURAZIONI FRN 16/06/65 136,261 113,413 0.22
EUR 100,000 MONTE DEI PASCHI FRN 02/03/26 EMTN 100,000 99,494 0.19
EUR 100,000  INTESA SANPAOLO FRN 12/07/29 EMTN 107,500 98,404 0.19
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EUR 100,000 MONTE DEI PASCHI FRN 22/01/30 91,500 89,130 0.17
786,261 763,114 1.48
LEtE (BT £FIE)
EUR 300,000 MUNDYS SPA 1.8750% 12/02/28 282,699 252,343 0.48
EUR 250,000  INTESA SANPAO 3.9280% 15/09/26 EMTN 278,850 246,135 0.48
EUR 246,000 TELECOM ITALIA 6.8750% 15/02/28 246,855 245,972 0.47
EUR 250,000  INTESA SANPAO 2.8550% 23/04/25 EMTN 236,508 242,958 0.47
EUR 275,000 DOBANK SPA 3.3750% 31/07/26 REGS 277,865 232,140 0.45
EUR 200,000 LOTTO SPA/ROM 9.7500% 30/09/27 REGS 200,000 215,843 0.42
EUR 256,000  NEXI 2.1250% 30/04/29 227,875 215,148 0.42
EUR 225,000 TELECOM ITALIA SPA 3.625% 25/5/26 E 220,938 212,658 0.41
EUR 250,000  INTESA SANPAO 2.9250% 14/10/30 EMTN 218,520 205,418 0.40
EUR 200,000 LOTTO SPA/ROM 7.1250% 01/06/28 REGS 200,000 201,000 0.39
EUR 200,000  INTER MEDIA C 6.7500% 09/02/27 REGS 193,850 190,000 0.37
EUR 200,000  REKEEP SPA 7.2500% 01/02/26 REGS 186,500 180,600 0.35
EUR 200,000 MARCOLIN 6.1250% 15/11/26 REGS 174,250 177,055 0.34
EUR 200,000 TELECOM ITALI 1.6250% 18/01/29 EMTN 153,054 154,000 0.30
EUR 125,000  TELECOM ITALI 2.3750% 12/10/27 EMTN 111,907 107,395 0.21
EUR 100,000  FIBER BIDCO 11.0000% 25/10/27 REGS 107,450 105,566 0.20
EUR 116,000  FIS GROUP 5.6250% 01/08/27 REGS 116,000 104,264 0.20
EUR 100,000  LOTTO SPA/ROM 6.2500% 15/07/25 REGS 101,250 101,400 0.20
EUR 104,000  INTL DESIGN G 6.5000% 15/11/25 REGS 104,000 99,886 0.19
EUR 100,000  ITALMATCH CH 10.0000% 06/02/28 REGS 100,000 97,504 0.19
EUR 100,000  MONTE DEI PAS 3.6250% 24/09/24 EMTN 102,375 96,511 0.19
EUR 100,000  UNIPOLSAI ASS 3.8750% 01/03/28 EMTN 110,000 94,506 0.18
EUR 100,000  TELECOM ITALI 2.7500% 15/04/25 EMTN 95,625 94,250 0.18
EUR 100,000  TELECOM ITALI 2.8750% 28/01/26 EMTN 93,500 93,018 0.18
EUR 100,000  NEXI 1.6250% 30/04/26 99,613 91,691 0.18
EUR 100,000  IMA INDUSTRIA 3.7500% 15/01/28 REGS 100,000 87,875 0.17
EUR 100,000  GUALA CLOSURE 3.2500% 15/06/28 REGS 88,825 86,500 0.17
EUR 100,000  TELECOM ITALI 5.2500% 17/03/55 EMTN 79,000 79,625 0.15
EUR 400,000  WASTE ITALIA 10.5% 15/11/19  REGS 346,351 40 0.00
4,853,660 4,311,301 8.34
Gt AT 5,639,921 5,074,415 9.82
BA
TEtE (BT £FIE)
EUR 200,000  SOFTBANK GRP COR 4.0000% 19/09/29 205,269 164,500 0.32
EUR 150,000  SOFTBANK GRP COR 3.3750% 06/07/29 112,875 119,985 0.23
318,144 284,485 0.55
B HA 318,144 284,485 0.55
Tr—U—
T DfESH
EUR 100,000  ADIENT GLB HDGS 3.5% 15/08/24 REGS 11,060 14,671 0.03
11,060 14,671 0.03
RA A2 hA4UF (PIK)
EUR 270,230  LINX CAP LTD PIK 01/04/25 REGS 235,784 229,696 0.44
235,784 229,696 0.44
LEtE (BT £FIE)
GBP 150,000  TVL FINANCE 10.2500% 28/04/28 REGS 167,706 168,074 0.32
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GBP 125,000  KANE BIDCO LT 6.5000% 15/02/27 REGS 149,689 127,396 0.25
EUR 130,000  AVIS BUDGET F 4.7500% 30/01/26 REGS 130,000 126,748 0.25
EUR 100,000  KANE BIDCO LT 5.0000% 15/02/27 REGS 100,000 92,246 0.18

547,395 514,464 1.00
Bt Vr—T— 794,239 758,831 1.47
%k %
EEERE
EUR 100,000  EUROFINS SCIEN FRN 13/11/71 93,000 91,750 0.18
93,000 91,750 0.18
ZDhfES

EUR 406,250  CODERE FIN 2 PIK 30/11/27 REGS 102,873 33,220 0.06
EUR 100,000  CIRSA FINANCE 6.2500% 20/12/23 REGS 23,589 24,073 0.05
EUR 100,000  GALAPAGOS SA 5.3750% 15/06/21 REGS 9,925 50 0.00
136,387 57,343 0.11

RA A2 hA4UF (PIK)
EUR 275,000  ARD FINANCE SA PIK 30/06/27 REGS 220,295 208,313 0.40
EUR 208,326  LHMC FINCO 2 PIK 02/10/25 REGS 186,492 201,765 0.39
EUR 71,806 ~ CODERE NEW HOLDC PIK 30/11/27 REGS 84,804 3,590 0.01
491,591 413,668 0.80

RAFYITTIT/EI AR
EUR 63,617  CODERE FIN 2 PIK 30/09/26 REGS 60,583 50,894 0.10
60,583 50,894 0.10

LEtE (BT £FIE)
EUR 350,000  INTRALOT CAPI 5.2500% 15/09/24 REGS 295,062 329,700 0.64
EUR 300,000  CIRSA FINANC 10.3750% 30/11/27 REGS 297,209 321,750 0.62
EUR 302,000  INPOST SA 2.2500% 15/07/27 REGS 285,232 262,360 0.51
EUR 300,000  ALTICE FINANC 4.2500% 15/08/29 REGS 266,750 228,750 0.44
EUR 225,000 MOTION FINCO 7.3750% 15/06/30 REGS 224,850 223,646 0.43
EUR 250,000 SUMMER BC HOL 5.7500% 31/10/26 REGS 227,177 220,000 0.43
EUR 250,000  CONS ENERGY F 5.0000% 15/10/28 REGS 234,196 211,565 0.41
EUR 200,000  TELENET FIN L 3.5000% 01/03/28 REGS 188,488 183,277 0.35
GBP 215,000 GARFUNKELUX H 7.7500% 01/11/25 REGS 238,276 177,612 0.34
EUR 300,000  SIGNA 5.5000% 23/07/26 REGS 278,677 174,000 0.34
EUR 225,000  ALTICE FINANC 3.0000% 15/01/28 REGS 195,563 172,457 0.33
EUR 200,000 CONTOURGLOB P 3.1250% 01/01/28 REGS 173,675 156,816 0.30
EUR 200,000  VIVION 3.0000% 08/08/24 177,500 154,916 0.30
EUR 200,000  HERENS MIDCO 5.2500% 15/05/29 REGS 147,125 124,500 0.24
EUR 150,000 DANA FIN LUX 3.0000% 15/07/29 REGS 139,688 116,686 0.23
GBP 100,000 B&M EUROPEAN 3.6250% 15/07/25 110,907 109,196 0.21
EUR 100,000  MONITCHEM HOL 8.7500% 01/05/28 REGS 100,000 100,058 0.19
EUR 100,000 DANA FIN LUX 8.5000% 15/07/31 REGS 100,000 99,750 0.19
EUR 100,000  LOARRE INVEST 6.5000% 15/05/29 REGS 96,605 95,197 0.18
EUR 100,000  ALTICE FINANC 2.2500% 15/01/25 REGS 100,000 92,500 0.18
EUR 100,000  SANIIKOS 5.6250% 15/12/26 REGS 100,000 92,475 0.18
EUR 100,000  MATTERHORN TE 4.0000% 15/11/27 REGS 96,650 92,375 0.18
EUR 100,000  FOUR FINANCE SA 10.7500% 26/10/26 100,000 86,713 0.17
EUR 100,000  KLEOPATRA FIN 4.2500% 01/03/26 REGS 87,950 86,320 0.17
EUR 100,000  LUNE HOLDINGS 5.6250% 15/11/28 REGS 87,188 84,002 0.16
EUR 100,000  ARENA LUX FIN 1.8750% 01/02/28 REGS 96,750 81,115 0.16
EUR 103,000 GARFUNKELUX H 6.7500% 01/11/25 REGS 103,000 74,963 0.15
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EUR 100,000  ALTICE FINCO 4.7500% 15/01/28 REGS 95,450 66,130 0.13
EUR 100,000  VIVION 3.5000% 01/11/25 98,350 65,556 0.13
EUR 100,000  KLEOPATRA HLD 6.5000% 01/09/26 REGS 64,000 64,792 0.13
EUR 100,000  AGPS BONDCO PLC 5.0000% 14/01/29 45,250 33,250 0.06

4,851,568 4,382,427 8.48
AitvrwTNT 5,633,129 4,996,082 9.67
Axia
LEtE (BT £FIE)
EUR 300,000 PETROLEOS MEX 2.7500% 21/04/27 EMTN 231,824 224,832 0.45
EUR 200,000 NEMAK SAB DE 22500% 20/07/28 REGS 182,100 157,090 0.30
EUR 175,000  PETROLEOS MEX 3.7500% 16/04/26 EMTN 176,610 150,920 0.29
EUR 200,000  PETROLEOS MEX 4.7500% 26/02/29 10.7 156,442 147,196 0.28
EUR 100,000  PETROLEOS MEX 3.75% 21/02/24 EMTN 101,000 98,000 0.19
EUR 100,000  PETROLEOS MEX 4.8750% 21/02/28 EMTN 77,863 78,520 0.15
EUR 100,000  CREDITO REAL 5.0000% 01/02/27 REGS 104,375 12,510 0.02
1,030,214 869,068 1.68
AftiAFT = 1,030,214 869,068 1.68
*IU4
EEERE
EUR 300,000 TELEFONICA EUROP FRN 31/12/70 . 307,736 277,044 0.53
EUR 200,000  REPSOL INTL FIN FRN 22/03/70 199,125 174,000 0.34
EUR 200,000 COOPERATIEVE RAB FRN 29/12/69 221,750 173,995 0.34
EUR 100,000  TELEFONICA EUROP FRN 23/11/71 100,000 101,750 0.20
EUR 100,000  TELEFONICA EUROP FRN 14/03/2168 100,000 97,480 0.19
EUR 100,000  GAS NAT FENOSA F FRN 24/04/71 95,750 96,750 0.19
EUR 100,000  TELEFONICA EUROP FRN 24/05/70 100,000 83,804 0.16
EUR 100,000  TRIODOS BANK FRN 05/02/32 . 99,497 73,500 0.14
1,223,858 1,078,323 2.09
Tk
- 21,851  SELECTA CLASS A2 (SELCA2DUM) 4,080 10,051 0.02
- 10,926  SELECTA CLASS Al (SELCAIDUM 2,040 5,026 0.01
6,120 15,077 0.03
T DOfES
EUR 185,078  SELECTA GROUP BV PIK 01/07/26 REGS 141,073 119,190 0.23
EUR 96,684  SELECTA GROUP BV PIK 01/04/26 REGS 72,537 84,236 0.16
213,610 203,426 0.39
RA A2 hA4UF (PIK)
EUR 100,000  SUMMER BIDCO PIK 15/11/25 REGS 107,628 104,450 0.20
EUR 100,000 SUMMER BIDCO PIK 15/11/25 REGS 105,500 102,558 0.20
213,128 207,008 0.40
LEtE (BT £FIE)
EUR 345,000  UNITED GROUP 3.1250% 15/02/26 REGS 283,312 302,634 0.59
EUR 275,000  SIGMA HOLDCO 5.7500% 15/05/26 REGS 189,645 228,960 0.44
EUR 225,000 TEVA PHARM FNC 4.5000% 01/03/25 WI 220,725 222,750 0.43
EUR 200,000 TEVA PHARM FNC 7.3750% 15/09/29 200,000 201,750 0.39
EUR 200,000 TMNL HOLD 3.7500% 15/01/29 REGS 181,000 170,020 0.33
EUR 200,000 COMPACT BIDCO 5.7500% 01/05/26 REGS 189,500 139,295 0.27
EUR 100,000 Ol EUROPEAN G 6.2500% 15/05/28 REGS 101,375 102,016 0.20
EUR 100,000  AXALTA COATIN 3.7500% 15/01/25 REGS 98,450 98,504 0.19
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EUR 100,000 DARLING GLBL 3.6250% 15/05/26 REGS 98,094 97,750 0.19
EUR 100,000 Ol EUROPEAN G 2.8750% 15/02/25 REGS 97,100 97,611 0.19
EUR 100,000  VILLA DUTCH B 9.0000% 03/11/29 REGS 92,826 96,627 0.19
EUR 100,000  PPF ARENA 1 B 2.1250% 31/01/25 EMTN 99,638 95,315 0.18
EUR 100,000  Q-PARK HOLDIN 1.5000% 01/03/25 REGS 96,419 94,873 0.18
EUR 100,000  PFF TELECOM G 3.2500% 29/09/27 EMTN 106,750 92,451 0.18
EUR 100,000  ZF EUROPE 2.0000% 23/02/26 94,350 91,035 0.18
EUR 100,000  TRIVIUM PACK 3.7500% 15/08/26 REGS 97,000 90,972 0.18
EUR 100,000  DUFRY ONE BV 3.3750% 15/04/28 100,000 88,089 0.17
EUR 100,000  ASHLAND SERVI 2.0000% 30/01/28 REGS 100,000 86,347 0.17
EUR 100,000  Q-PARK HOLDIN 2.0000% 01/03/27 REGS 97,500 84,500 0.16
EUR 100,000  ZF EUROPE 3.0000% 23/10/29 83,500 83,550 0.16
EUR 100,000  NOBEL BIDCO B 3.1250% 15/06/28 REGS 100,000 78,236 0.15
EUR 100,000  VZ SECURED FI 3.5000% 15/01/32 REGS 100,000 75,749 0.15
EUR 100,000  VZ VENDOR 2.8750% 15/01/29 REGS 96,042 74,364 0.14
EUR 100,000  MAXEDA DIY 5.8750% 01/10/26 REGS 65,000 71,632 0.14
EUR 103,000  DIEBOLD NIXDO 9.0000% 15/07/25 REGS 96,650 41,715 0.08

3,084,876 2,906,745 5.63
GitATH 4,741,592 4,410,579 8.54
NFY
TEatE(EEEFR)
EUR 100,000  CARNIVAL CORP 7.6250% 01/03/26 REGS 104,145 93,000 0.18
104,145 93,000 0.18
X iatavrasd 104,145 93,000 0.18
R—=FUF
LEtE (BT £FIE)
EUR 100,000  CANPACK SA 2.3750% 01/11/27 REGS 100,000 80,162 0.16
100,000 80,162 0.16
BEtR—FUR 100,000 80,162 0.16
RILMH L
EEERE
EUR 100,000  CAIXA GERAL DEPO FRN 31/10/28 EMTN 100,946 103,045 0.21
EUR 100,000  EDP SA FRN 23/04/83 EMTN 100,000 99,077 0.19
EUR 100,000 EDP SA FRN 14/03/82 NCS5. 99,481 84,875 0.16
300,427 286,997 0.56
LEtE (BT £FIE)
EUR 100,000  TAP SA 5.6250% 02/12/24 REGS 86,971 98,024 0.18
EUR 200,000 BANCO ESPIRITO 4% 21/01/19 EMTN 202,125 44,000 0.09
EUR 200,000  BANCO ESPIRITO 2.625% 08/05/17 193,500 44,000 0.09
482,596 186,024 0.36
Bt AL L 783,023 473,021 0.92
L—==7
LEtE (BT £FIE)
EUR 100,000 RCS & RDS SA 2.5000% 05/02/25 REGS 95,500 94,920 0.18
95,500 94,920 0.18
GEtL—~=T 95,500 94,920 0.18
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AR
EEEFIE
EUR 200,000 CAIXABANK FRN 13/09/67 210,400 194,484 0.39
EUR 200,000 BANCO SABADELL FRN 07/02/29 EMTN 200,704 193,000 0.37
EUR 100,000 BANCO SABADELL FRN 15/04/31 EMTN 94,075 85,105 0.16
EUR 100,000 BANCO CRED SOC C FRN 09/03/28 EMTN 95,170 79,415 0.15
600,349 552,004 1.07
ZDhfES
EUR 138,000  OHL OPERACIONES PIK 31/03/26 REGS 115,230 120,907 0.23
115,230 120,907 0.23
LEtE (BT £FIE)
EUR 420,000 LORCA TELECOM 4.0000% 18/09/27 REGS 416,762 382,201 0.75
EUR 300,000  GRIFOLS ESCRO 3.8750% 15/10/28 REGS 267,075 249,451 0.48
EUR 200,000  CELLNEX FINAN 1.0000% 15/09/27 EMTN 178,645 172,940 0.33
EUR 200,000  CELLNEX FINAN 1.5000% 08/06/28 EMTN 178,335 172,414 0.33
EUR 125,000  GRIFOLS SA 2.2500% 15/11/27 REGS 113,125 110,911 0.21
EUR 100,000 BANCO SABADEL 1.7500% 10/05/24 EMTN 98,070 97,211 0.19
EUR 100,000  GRIFOLS SA 3.2% 01/05/25 REGS 100,500 95,886 0.19
EUR 100,000  GRIFOLS SA 1.6250% 15/02/25 REGS 88,750 95,706 0.19
EUR 100,000  CELLNEX TELECOM 1.0000% 20/04/27 83,580 88,380 0.17
EUR 100,000  KAIXO BONDCO 5.1250% 30/09/29 REGS 100,000 86,885 0.17
EUR 100,000  CELLNEX TELECOM 1.8750% 26/06/29 82,750 85,042 0.16
EUR 100,000  CELLNEX FINAN 2.0000% 15/02/33 EMTN 98,086 78,357 0.15
EUR 100,000  FOODCO BONDCO 6.2500% 15/05/26 REGS 75,000 46,100 0.09
1,880,678 1,761,484 3.41
S S 2,596,257 2,434,395 4.71
AT —F
EEEFIE
EUR 200,000  HEIMSTADEN BOSTA FRN 01/05/70 184,798 98,792 0.19
EUR 100,000  HEIMSTADEN BOSTA FRN 15/04/70 102,543 52,000 0.10
EUR 100,000  SAMHALLSBYGG FRN 30/01/70 52,000 20,515 0.04
339,341 171,307 0.33
L@ E (EEEFE)
EUR 325,000  VERISURE HOLD 7.1250% 01/02/28 REGS 325,499 324,114 0.63
EUR 200,000 INTRUM AB 4.8750% 15/08/25 REGS 182,625 174,530 0.34
EUR 100,000  VERISURE HOLD 9.2500% 15/10/27 REGS 100,000 106,486 0.21
EUR 100,000  VERISURE HOLD 3.8750% 15/07/26 REGS 92,563 92,980 0.18
EUR 101,000  VERISURE HOLD 3.2500% 15/02/27 REGS 101,050 89,116 0.17
EUR 100,000  VERISURE MIDH 5.2500% 15/02/29 REGS 100,000 85,000 0.16
EUR 100,000  SAMHALLSBYGG 1.0000% 12/08/27 EMTN 71,250 66,719 0.13
972,987 938,945 1.82
Bt AT z—F 1,312,328 1,110,252 2.15
EEDFS
EEERE
GBP 200,000 HSBC HOLDINGS FRN 28/03/70 264,249 205,569 0.40
GBP 200,000 BARCLAYS PLC FRN 15/03/70 264,044 198,042 0.38
EUR 191,000 VODAFONE GROUP FRN 30/08/84 EMTN 189,883 190,216 0.37
GBP 100,000 BARCLAYS PLC FRN 14/11/32 EMTN 113,987 117,489 0.23
GBP 100,000  VODAFONE GROUP FRN 03/10/78 127,487 109,352 0.21
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GBP 100,000 CO-OPERATIVE FIN FRN 06/04/27 117,872 106,835 0.21
EUR 100,000 VODAFONE GROUP FRN 03/01/79 104,225 99,300 0.19
EUR 100,000 BP CAPITAL PLC FRN 22/06/70 100,000 92,375 0.18
EUR 100,000 VODAFONE GROUP FRN 03/10/78 113,550 90,260 0.17
EUR 100,000 VODAFONE GROUP FRN 27/08/80 NC6 103,450 89,286 0.17

1,498,747 1,298,724 2.51

RFYTTIT/EI AR
GBP 100,000 CO-OPERATIVE GP STUP 6.25% 08/07/26 140,981 109,155 0.21
140,981 109,155 0.21
L@ E (EEEFE)

GBP 350,000 PINEWOOD FINA 3.2500% 30/09/25 REGS 391,144 377,177 0.72
GBP 319,000 BELLIS ACQUIS 3.2500% 16/02/26 REGS 351,640 313,567 0.61
GBP 300,000 DEUCE FINCO 5.5000% 15/06/27 REGS 323,404 290,707 0.56
GBP 250,000 IRON MOUNTAIN 3.8750% 15/11/25 REGS 278,540 273,610 0.53
EUR 500,000 CARNIVAL PLC 1.0000% 28/10/29 315,131 263,900 0.51
GBP 277,000 ZENITH FINCO 6.5000% 30/06/27 REGS 328,511 247,424 0.48
EUR 300,000 VIRGIN MEDIA 3.7500% 15/07/30 REGS 234,500 231,000 0.45
GBP 225,000 JERROLD FINCO 5.2500% 15/01/27 REGS 233,579 220,633 0.43
EUR 268,000 VMED 02 UK FI 3.2500% 31/01/31 REGS 247,375 212,121 0.41
GBP 200,000 PINEWOOD FINA 3.6250% 15/11/27 REGS 205,740 205,570 0.40
EUR 200,000 ALLWYN ENTERT 7.2500% 30/04/30 REGS 200,000 200,140 0.39
GBP 200,000 VIRGIN MEDIA 5.2500% 15/05/29 REGS 231,004 191,167 0.37
EUR 200,000 INTL PERSONAL FI 9.7500% 12/11/25 210,425 180,500 0.35
EUR 200,000 INTL GAME TEC 2.3750% 15/04/28 REGS 191,150 179,994 0.35
EUR 200,000 VICTORIA PLC 3.6250% 24/08/26 180,700 163,222 0.32
EUR 200,000 TI AUTOMOTIVE 3.7500% 15/04/29 REGS 151,450 158,518 0.31
EUR 150,000 EG GLOBAL 3.6250% 07/02/24 REGS 146,250 148,875 0.29
GBP 124,000 ROLLS-ROYCE P 5.7500% 15/10/27 REGS 133,647 136,070 0.26
GBP 113,000 NEWDAY BONDC 13.2500% 15/12/26 REGS 128,653 130,352 0.25
EUR 150,000 ROLLS-ROYCE P 1.6250% 09/05/28 EMTN 144,780 125,641 0.24
GBP 100,000 NATWEST MARKE 6.3750% 08/11/27 EMTN 116,259 117,193 0.23
GBP 100,000 STONEGATE PUB 8.2500% 31/07/25 REGS 106,356 107,509 0.21
GBP 100,000 STONEGATE PUB 8.0000% 13/07/25 105,889 106,549 0.21
GBP 100,000 MARKS & SPENC 3.7500% 19/05/26 EMTN 122,485 105,493 0.20
GBP 100,000 PREMIER FOODS 3.5000% 15/10/26 105,102 104,401 0.20
GBP 100,000 ROLLS-ROYCE P 3.3750% 18/06/26 EMTN 96,659 103,904 0.20
GBP 100,000 JERROLD FINCO 4.8750% 15/01/26 REGS 112,530 102,061 0.20
EUR 100,000 JAGUAR LAND R 5.8750% 15/11/24 REGS 108,440 100,600 0.19
GBP 100,000 PUNCH FINANCE 6.1250% 30/06/26 REGS 99,363 100,156 0.19
EUR 100,000 INEOS FINANCE 6.6250% 15/05/28 REGS 100,000 99,256 0.19
EUR 100,000 JAGUAR LAND R 6.8750% 15/11/26 REGS 114,065 98,890 0.19
EUR 100,000 PINNACLE BIDC 5.5000% 15/02/25 REGS 102,602 97,761 0.19
EUR 100,000 JAGUAR LAND R 4.5000% 15/01/26 REGS 87,750 95,252 0.18
GBP 100,000 SHERWOOD FINA 6.0000% 15/11/26 REGS 117,084 94,244 0.18
EUR 104,000 INEOS QUATTRO 2.5000% 15/01/26 REGS 101,933 93,937 0.18
EUR 100,000 EC FINANCE 3.0000% 15/10/26 REGS 100,000 93,500 0.18
EUR 100,000 INEOS FINANCE 3.3750% 31/03/26 REGS 102,801 93,129 0.18
EUR 100,000 SYNTHOMER PLC 3.8750% 01/07/25 REGS 89,000 92,726 0.18
GBP 100,000 MAISON FINCO 6.0000% 31/10/27 REGS 118,517 92,436 0.18
GBP 100,000 BELLIS FINCO 4.0000% 16/02/27 REGS 83,204 87,104 0.17
EUR 100,000 JAGUAR LAND R 4.5000% 15/07/28 REGS 100,000 86,125 0.17
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EUR 102,000 SHERWOOD FINA 4.5000% 15/11/26 REGS 102,000 85,808 0.17
EUR 100,000 BCP MODULAR 4.7500% 30/11/28 REGS 100,000 83,000 0.16
GBP 100,000 BOPARAN FINAN 7.6250% 30/11/25 REGS 111,697 76,428 0.15
EUR 100,000 BCP V MODULAR 6.7500% 30/11/29 REGS 100,000 74,020 0.14

7,231,359 6,641,670 12.85
Bt AFIA 8,871,087 8,049,549 15.57
TAh
nNroa—r
EUR 117,732 TOPCO PIK FRN 01/12/26 2ND LIEN TL 85,830 60,828 0.11
EUR 55,109 TOPCO PIK FRN 01/08/26 1ST LIEN TL 49,959 45,006 0.09
135,789 105,834 0.20
EiEk=
- 2,677,303 TEIDE LTD 43,744 26,773 0.05
- 2,496 CODERE NEW HOLDCO SA 0 0 0.00
43,744 26,773 0.05
TatE(EEEFR)
EUR 461,000 FORD MOTOR CRED 4.8670% 03/08/27 460,985 448,796 0.88
EUR 335,000 IQVIA INC 2.2500% 15/01/28 REGS 315,897 294,263 0.58
EUR 300,000 ARDAGH METAL 2.0000% 01/09/28 REGS 276,703 248,786 0.48
EUR 250,000 FORD MOTOR CR 3.2500% 15/09/25 EMTN 242,125 238,992 0.46
EUR 225,000 OLYMPUS WTR H 9.6250% 15/11/28 REGS 225,000 225,563 0.44
EUR 225,000 BOXER PARENT 6.5000% 02/10/25 REGS 237,587 219,847 0.43
EUR 200,000 SPECTRUM BRANDS INC 4% 01/10/26 REG 190,250 194,536 0.38
GBP 200,000 MPT OP PTNR/FINL 2.5000% 24/03/26 220,726 180,670 0.35
GBP 200,000 ATLAS LUXCO 4 4.8750% 01/06/28 REGS 188,084 178,655 0.35
EUR 220,000 CATALENT PHAR 2.3750% 01/03/28 REGS 209,725 174,031 0.34
EUR 175,000 UGI INTL LLC 2.5000% 01/12/29 REGS 173,906 140,219 0.27
GBP 123,000 FORD MOTOR CR 4.5350% 06/03/25 EMTN 133,625 135,332 0.26
GBP 115,000 FORD MOTOR CR 6.8600% 05/06/26 EMTN 130,240 131,435 0.25
GBP 100,000 FORD MOTOR CR 2.7480% 14/06/24 EMTN 110,619 110,381 0.21
EUR 100,000 EMERALD DEBT 6.3750% 15/12/30 REGS 100,000 99,080 0.19
EUR 100,000 FORD MOTOR CR 3.0210% 06/03/24 EMTN 98,625 98,463 0.19
EUR 100,000 IQVIA INC 2.8750% 15/09/25 REGS 97,350 97,008 0.19
EUR 100,000 AVANTOR FUNDI 2.6250% 01/11/25 REGS 100,950 95,744 0.19
EUR 100,000 FORD MOTOR CRED 2.3300% 25/11/25 86,375 93,346 0.18
EUR 100,000 FORD MOTOR CRED 2.3860% 17/02/26 104,600 93,107 0.18
EUR 103,000 GRAPHIC PACKA 2.6250% 01/02/29 REGS 90,589 90,147 0.17
EUR 100,000 IQVIA INC 2.8750% 15/06/28 REGS 102,485 89,487 0.17
EUR 100,000 STANDARD INDS 2.2500% 21/11/26 REGS 94,357 88,625 0.17
EUR 100,000 ORGANON & CO/ 2.8750% 30/04/28 REGS 101,175 86,987 0.17
EUR 100,000 SILGAN HOLDINGS 2.2500% 01/06/28 100,000 85,147 0.16
EUR 100,000 OLYMPUS WTR H 3.8750% 01/10/28 REGS 96,813 80,284 0.16
GBP 100,000 MPT OP PTNR/FINL 3.6920% 05/06/28 125,728 78,754 0.15
GBP 100,000 MPT OP PTNR/FINL 3.3750% 24/04/30 72,109 73,542 0.14
EUR 100,000 ARDAGH METAL 3.0000% 01/09/29 REGS 89,500 73,375 0.14
USD 55,000 OCCIDENTAL PETE 8.8750% 15/07/30 64,787 59,239 0.11
USD 44,000 OCCIDENTAL PETE 6.6250% 01/09/30 47,007 42,944 0.08
USD 29,000 OCCIDENTAL PETE 7.8750% 15/09/31 32,943 30,016 0.06
USD 20,000 OCCIDENTAL PETE 8.5000% 15/07/27 21,963 20,517 0.04
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BT Hik /R A Svi4: AR A 448 RS E LR (%)
usD 21,000  OCCIDENTAL PETE 6.3750% 01/09/28 21,417 20,215 0.04
4,764,245 4,417,533 8.56
Bt T AV 4,943,778 4,550,140 8.81
HAEESE 54,926,285 49,735,373 96.25

VR 22 1Al A DL 7T, BRI LIE T AT,

BRI T AR
20234E5 A 31 H BIfE
A5, FEHIE A, 2RI 50108 55 A= P 226 7)

TERD L — S E 2 B SE I L2

20234E5 A 31 AHIIE, 7 7 RIZLLF DR FFIE LR Je I LR E B L QT SME AR L LRKIEIFC /T AD~y Y BT
bz,

g A5 s A\ e FeHEIAE it 35 H AREHHE (2—n)
EUR 100,139 GBP 87,400  20234E6 261 (980)
PY 141,136,016 EUR 953,685 20234E6 H26H (5,059)
GBP 15,478 EUR 17,756 2023426 H9H 164
USD 2,671 EUR 2,418 202346 H 6 1 83
USD 1,438 EUR 1314 20234E6 46 33
EUR 988 USD 1,070 20234£6 H 6 1 (15)
EUR 854 USD 932 20234E6 46 (19)
EUR 759 USD 840 20234£6 H 6 1 27
EUR 8,698 GBP 7,563 20234E6 46 A (59)
EUR 2,736 USD 3,008 20234E6 46 A @81)
EUR 33,586 GBP 29,273 20234£6 H 6 A (309)
EUR 59,068 GBP 51,809 20234E6 9 A ©913)
EUR 291,429 USD 322,266 20234£6 H 6 A (10,375)
EUR 1,003,799 GBP 887,378 20234E6 H 6 [ (23,673)

(41,230)

L2 — SRR
202345 A 31 HBITE, 7 7 RIZ LA FORIKF SR EH L Tz,

Bl %K Ei% it B P44 (= —1) REFUAL (2—n)
RN ar
USD (2) FUT US 10YR NOTE (CBT) 20234F9H (214,423) (1,347)
(1,347)
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BRNIv—CU 8577 2 FFC (EREERERER)

— SO UJEHT 72 FFC (EREERERER)

FE1948A~ 5519987 (2023412 8 B~2024%6 A 7 H)
~DLHEA

Oo&77Y
S 5
5

IE
ol

,HJi

2007¢10ﬂ11 BUlE, WIBE LT,

SC S I

BNIT—SVT@EEIT—T7 R (UT IRF—T7 2R EVWET, ) ZHRTHE~OREEZRALCT. & LTHEEOKH.
BUFtEE. £ LK EREORTYI 2ES (UT IFEEES] EVWET, ) ITREL. BKEDA VLY AV ORELIEEMED
AREZRDCEZBNE LTERAEZTAVEY, EEMAANEREEC OV TR, RAIL LTRIBERICL2AB~Y DETHL,
REBELEHIRIDOEREND ZLEERE LET, 48, BHBEICL2AHBAY DHRBL—HMOBEIC OV TIE, SZBEHEELD
EEMEEHEL, TEFEERESEMOBEEAVEREAY DEFRSIBANHY ET.

BHIN—C T BEE I 7RI [ XY — T 7V PSRRI ERENRE LET. b AHEECEERET 5Ba6HYET.

EERENR [, o _ 5 o, ., g | PEEEBEZIERANRLLIT. 05, BESESIFHRREOESCEEREOME EDT 5

DREEETEY LV IEERESTIBELHVET.

shmpsE | BRIV TEET 7 Y FIC | NERAEORERAE S BHIBER T F A,

ke X ¥ — T 7 v FINERBEE~OBREFISICIFIREZTECA,
5 B 5 o | BRABL. BAIELCHT ELSNGSET0CRENREFTLNES, LEL. EEMBEKEFC Lo TERARSLPOLED
T 2anHYET. BRBEOBRISOVTIE, BIcHBRERTS. TARSER—DERETLEVET,
=
Oz D EHELE

.\ P ® = = R ZA % i ko w o
S B b s i A F | th ] th WOA o= Yo % | gg
i S B el % = [ v ’ .
] ] % % % % ERE]
170351 (202241 H 7 A) 12, 035 30 AL 2 191. 19 AL 2 91.7 A 4.5 213
171351 (2022422 H 7 H) 11, 766 28 N2.0 187. 74 AL 8 91.0 A 3.1 209
1728 (202243 H 7 H) 10, 773 18 8.3 175.21 6. T 87.5 2.6 190
1738) (202244 H 7 H) 10, 749 26 0.0 173. 69 A0.9 91.9 A 6.7 150
1743 (202245 H 9 H) 10, 120 20 YA Y 163. 71 YA Y 90. 1 A 3.8 143
17581 (2022456 H 7 H) 10, 193 11 0.8 165. 08 0.8 90.8 1.3 149
176351 (202247 H 7 H) 9, 638 12 N5.3 157. 66 N4 5 92.8 A 2.7 107
177351 (202245 8 H 8 H) 9, 899 10 2.8 162. 81 3.3 91. 1 1.8 109
1783 (202249 H 7 H) 9, 598 0 A3.0 157. 64 AN3.2 93. 7 2.2 108
1793 (20224E10H 7 H) 9, 134 4 A4, 8 150.91 N4, 3 87.6 5.1 102
1803 (20224E11H 7 H) 9,012 0 A1.3 149. 38 AL.0 86. 7 5.6 101
1813 (20224125 7 H) 9, 690 0 7.5 160. 22 7.3 88.7 3.4 107
182151 (20234 1 H10H) 9, 699 0 0.1 160. 85 0.4 90. 4 A 0.1 105
183451 (202342 H 7 H) 9, 886 0 1.9 163. 05 1.4 94. 1 A 0.2 105
1843 (20233 H 7 H) 9, 582 0 A3. 1 159. 02 N2.5 89. 5 4.5 100
1853 (202344 H 7 H) 9,711 0 1.3 161. 33 1.5 91. 0 2.3 102
1863 (202345 H 8 H) 9, 632 0 A0. 8 160. 21 A0, 7 92. 0 4.1 101
1874 (202346 H 7 H) 9, 594 0 AN0. 4 159. 45 AN0.5 92.4 2.9 100
188351 (202347 H 7 H) 9, 590 0 A0.0 159. 17 AN0. 2 94.3 5.3 100
18935 (202348 H 7 H) 9, 690 0 1.0 160. 33 0.7 90.8 5.2 100
1903 (20239 H 7 H) 9,616 0 A0. 8 157. 64 ANLT 96. 2 A 2.2 99
1913 (2023410 H10H) 9,175 0 A4, 6 150.91 N4, 3 96. 2 1.0 94
1923 (20234114 7 H) 9, 459 0 3.1 154. 52 2.4 93. 6 3.4 97
1933 (20234£12H 7 A) 9, 881 0 4.5 161. 76 4.7 88.8 10. 2 101
1943 (20244 1 9 H) 9, 940 0 0.6 162. 32 0.3 .4 2.3 100
1953 (202442 H 7 H) 9,941 0 0.0 162. 78 0.3 3.8 0.4 98
1963 (202443 H 7 H) 10, 049 0 1.1 164. 90 1.3 3.3 A 0.1 98
1973 (202445 4 H 8 H) 10, 091 0 0.4 165. 24 0.2 .6 A 0.8 99
198 (20244E5 H 7 H) 10, 009 0 AN0.8 163. 70 AN0.9 L7 1.6 97
1994 (20244£ 6 H 7 H) 10, 068 0 0.6 164. 95 0.8 .6 2.8 96

k FEHEIAE O B P =13 50 Bl 8 IA 7,
Y77y RE~F—T7 7R %fﬁ/ﬂ\ni@ DT, MEBMAKR], MEREMILER] 13RELREZTEH L TBY £,
*fa#fﬁ%kb# TRV TSR — 58 0 T,

kN Fv—7 (
(EMBI) Global
*JPENAT Y - T
LLCA AR LTV

=JPENTY « 2=V T =y b AR R e AT v A Za—rUL (s P_—2) ) X, JPMorgan Emerging Market Bond Index
US$~—2) &b LI, BN THBE~y VIA MEFELTIHRE L2 bOTY,  (BUERZ100& LTREEIELTVET, )

=T o=y bR R AT v A Z1—s3L (JPMorgan Emerging Market Bond Index (EMBI) Global) (%, J.P.Morgan Securities|

o, TR=UUY e =y MEEARRL LA VT v 7 ATH Y | ZOF M JORAOM EHI IR R L E T,

(HFT) J.P.Morgan Securities LLC, 7 /b—A/N—%
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BHIT— UL %77 > FFC GEREEREREM)
O HERHirh OEAEMER & hRF DTS

5 o : o8 % Al My~ v F o~ = 7 | % & %

* ® #® A . B %= B % E| A W oR|% #ow R

€12 5] % % % %

2023%FE12H 7 H 9, 881 — 161. 76 — 88.8 10. 2

#1943 12HK 10, 137 2.6 166. 22 2.8 89.7 5.3
G

2024F1 H 9 H 9, 940 0.6 162. 32 0.3 92. 4 A 2.3
€T

20241 H 9 H 9, 940 — 162. 32 — 92.4 A 2.3

#1958 1HE 9, 948 0.1 162. 91 0.4 94. 1 A 0.6
[CTIES)

20242 A 7 H 9,941 0.0 162. 78 0.3 93.8 0.4
€2

20244F2 A 7 H 9, 941 — 162. 78 — 93.8 0.4

#1963 2 K 9, 966 0.3 163. 39 0.4 90.8 1.7
G

20244E3 H 7 H 10, 049 1.1 164. 90 1.3 93.3 A 0.1
€T

20243 A 7 H 10, 049 — 164. 90 — 93.3 A 0.1

197 3HXE 10, 136 0.9 166. 09 0.7 94.2 A 0.1
[C/ES)

20244 H 8 H 10, 091 0.4 165. 24 0.2 94. 6 A 0.8
€T3

20244-4 4 8 A 10, 091 — 165. 24 — 94. 6 A 0.8

#1983 4HK 9, 944 AL.5 162. 47 AT 93.9 A 8.2
G

2024E5 H 7 H 10, 009 A0. 8 163. 70 A0.9 91.7 1.6
€D

20245 A 7 H 10, 009 — 163. 70 — 91.7 1.6

#1994 5 HK 10, 009 0.0 163. 89 0.1 92.0 2.2
[CTES)

20246 A 7 H 10, 068 0.6 164. 95 0.8 91. 6 2.8

* R E T,

*M 77 RiE~PF—T7 7 REMBANETOT, MEFMALE], ERemeE) TERELRLZTRL T 7,
REHRIM IR ITE O THER 720 BT,

OHEmHP DERIZE L SRDEMAE

[EEMmEBEDHR]

HEMBOFLEERIE, 20245 5 A, FRB CRERERFHIEESER) (CLIFTIFEZXYBRAUNKZEL, KEMMET LI EAED,
Al (NIH0EE) EEDFEEAAOHFC, PELFIERVTEEXEREZITEH L TWAILLEEERICEUFA Y b (FHLE)
PHRELZCEGEN S, FHREBESEMNMERLIZZ L,

LERBOREMBOBERTH1. 9% (HESEFRELTEY) LAY RUFI—HD+2.0%%0. 17/R4 > hTFTERY ELf, EHE
Egiéwm%iﬂ!;; [BFRIT—CUFBHIYV—T 70 F] 2BV T, #BRERNTA FRIERALIzCEHET LT,

FERERNETHS BRIV IBEHEIY—T 7 F] ZRIASESMICHAANE Lz, RERANEREEICOVTIE, 25
ANy DIZEYBBEHURIVDEBERERY ELT,

[(BHIT—DUJEHTY—T7 0 F] OBRIOVTIE., FTERERZTHIHEEOBRAM. BUFKE. tX0ORTT2EH2511
i::ﬁ,%ﬁ!?é?hi Lfzo ERITIEAF O, NOAY—, L= =TRHREICEICHREL., EHSBICERELELZEREZTEVEL:,

IRBRELICOFFLCL, BEUFWRBEFEA—XIT, 10H-YFE194H0M. H19580 M, 196810 M. F197H0 M, 19840 M.
FI19H0AE N LELE, BEH. BEREDERIZONTIE. BHIZHIBERTT. TARL ER—DERETLHEVET,
[$&DERAS]

FERENERTHD [BFHIT—CUVEHIY—T7 0 F] Z2HAHFSMICHAANE T, REMEANBRRBEEICOLTIE, A8
ANy TICEYBBEHYRIDERERY FT,

[(BHIT—CUJEHIY—T 72 F] OBRIOVTIE, FTERERZRTHIHEEOBRA. BUTHKE. 2X0ORTT2EH 2511
[CHAANTET . A VHLTA VORENMIERICNA., SYEFLTA U OEBEERLET, BEITHEZHTIK. F7 U5 AVE LY
ffﬁ«bt;]_a— CERONY AT 3 VR, TOZALSHICEDSE, ERIES. EHBREEEEREL. R— b7+ VA OBEET
HOET,
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BHIY—C T @% 77 2 FFC GERHBRERER)
(2023512R 8 H~20245£6 A7 H)

H 1945 ~ 551994
IH IH »
H e W | & % . % =
M %
(a) 18 G H il 41 0.412 | (a) 13 3EHMEN = fERRIN R 0> T8 JEYERR X (3 FE N =R
( & 8 = ) (36) (0.357) | 77> NOEMEZhicE ) WA, ZHAE~OERR, HEEREOMER,
SEYEE D B %
( |k 2 = & ) (3) (0.027) | AENTO 7 7 FOEHE L OEEFRE%
( = § = f ) (3) 0.027) | 77 v FOMEORE « HH, FHtn b 0EROFETE
by 72 B & 3 F &% % 0 0.002 | (b)72EZEETHE = (ERIR 072 B % 26 T 50RE + (R BIR 00 22 2 M 1
MIEEZETHRNE, AMREASEOTE OB, EE M AL 5 FHk
(%W - A7 a) (0) (0.002)
) 2 o M #F H 10 0.100 | (o) 2Dt 1 =1ER R D O T 1 = 1E R O35 26 M 1 %
C &’/ &% % H ) (10) (0.099) | BEBRIZ, WACH T D REGUTEICI S ML ZORERTELO
Wk o BEOBEEEICET 5%
( B & & A ) (0 (0.001) |EEBMT, EAEABICKLD 77 FOBEITHLBA
( = o ) (0) (0.000) | EHEFHOMEICES 52 OMhOHER
= 7t 51 0.514

VERCH ] O 25 B HEMMARI X, 10, 023F1 T,

FAPERRWIM OB (HBEBIEOH)ND b OXWEBELET) 1T,

HRTT,

* A EHITEHA Z L ICHARRIIIME AL THY £,

BN - RS L R N BICEB R S D, BERIC IV RH L

* BRAEBLFEBBLOZOMERIZ. 20772 FAEAAN TS =T 70 RRKI TG5O B, Y77 v RIS TH0%

HHET,

RELRIT L AN 0N ZENOEAE (MARMOMREE &) ZERIMIROFHEUEMHE TR L TI0£F L2boT, HA Z LI
AN B ARG LA L TH Y £,
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OB R UHEIDIKR

BRNIv—CU 8577 2 FFC (EREERERER)
(2023512A 8 H~2024%£6 A 7 A)

. B EERRTADEE.

ARFIN

551943 ~ 55199
& il % T g
A % 4 il %% il
Fn TH Fn TH
B — T EE—T 7 R 3, 465 11, 600 7,273 24, 768
* AT R IZE 0 BT,
OFERFEANEDEEIHRIRE (20234128 8 B~2024% 6 B 7 B)
. FIZREA & DHEIRIR
<HBRHIT—U0EHT 7Y FFC GEBHEEIRERER) >
ZUFRIEICINVEREA,
<HBHIT—DUIBHEIF—T7UF>
519430 ~ 5519930
2 O NS
* 7| BMER Soammea] B RS SomEmEL] D
L OEEIKIB A EDOEEIRIAD C
B "M % H7H HTH %
2R E I | 6, 426 149 2.3 6,713 149 2.2
| EomasEe 1.2% |

SOEBRAEIS L1E, wF—T 7> FOBEOROAFHTHT YT 7 7 v RO=¥F—7 7 > N REOEIL,

FIFREMRA L3, BRERFEROCEEEANCHET DERBURBIHICHE SN IAEFRRATHY . 477 & FITRDFIFERHFRA LT

B FEAMT T
O A& E DB (20244 6 A 7 BIHAE)
W mraerns
H1955IAR H19981K
. . SR EIE R
= IO e
Mo~ -V TR~ =T 7 K 30,413 26, 605 96, 066

* - FPAIERO AR L8 0 45 C,

BREGRICETHIMABEOHMI DEE L TR . RRDBEREFADERBEEIZCSRIIZELN,
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BRNIv—CU 8577 2 FFC (EREERERER)

OREBIEFTMEDERK (2024% 6 A 7 BETE)
. q _ 19941
7F fili A 59 ES
M %
Wit~ — U SR~ —T 7 96, 066 98. 1
a—)b - m— %% ZOfh 1,905 1.9
BB REIM pERAH 97,971 100. 0

* SO BN ARG T 0 BT,

kT~ — D S~ — T 7 v RIZBW T, B199MIRICE I DAMEEME P (8,630, 172T-H) OEBEIEFEMIERE (8, 864, 033T-H)
x5 e ERIZ97. 4% T,

kAR EIL, F 199K DIl 2 0 23 [E O K A EAS e B G O M EIC L 0 EWBE L7-b D TY, 1Kk KA=155.81, 1 kL2l Z
=4.8316M, 12— 12=169. 691, 15 = = =1/LF=6.9106[7, 174 U > 1=0.434673[9, 11> R —=1.88[, 17 /LE L Fo =0, 1733[,
IAF LT~ Y=8 6816/, 1L 7 /=29.6287M, 171 E72Y=0,0395511, 1/ /L=41.451[, 1L 77 A ~2Y=3.9952[, 15> }F=8.22[1,

OBE. AR, TARUVEEMEDINR

- A F19441K F19581K 519631 K H19THIR H519831K 19941 K
- 20244 1 A 9 ABITE(20244F 2 A 7 A BIAE|20244 3 A 7 RBITE|20244F 4 A 8 HBIFE[202447 5 A 7 HBITE|202445 6 A 7 RBITE

=] A A A A =)
AN &HE 195, 484, 367 194,013,175 193, 458, 785 195, 852, 951 190, 160, 222 189, 436, 430
Sy RIN= T % 1, 020, 069 1,794, 602 925, 830 1,930, 006 977, 843 1,605,410
BHzo-y ) h<F =77 /P EHER) 99, 377, 236 97, 698, 047 96, 957, 836 98, 978, 784 95,817,516 96, 066, 273
RN 4 95, 087, 062 94, 520, 526 95,575, 119 94, 944, 157 93, 364, 861 91,764, 744
AR - - — 4 2 3
(B) &fE 95, 128, 949 95,530, 118 94,593, 494 96, 573, 956 92,678, 339 92, 896, 324
R %o 95, 053, 053 95, 465, 087 94, 080, 280 96, 502, 279 92, 614, 749 92, 828, 197
HRILFRRI B - - 448, 740 — — —
ARG T 75, 698 64, 870 64, 319 71, 506 63, 435 67, 964
Z DAL 198 161 155 171 155 163
(C) #EEHRE(A—B) 100, 355, 418 98,483, 057 98, 865, 291 99, 278, 995 97,481, 883 96, 540, 106
JEA 100, 960, 000 99, 070, 000 98, 380, 000 98, 380, 000 97, 390, 000 95, 890, 000
YRR R 2 < A 604,582 | A 586,943 485, 291 898, 995 91, 883 650, 106

(D) SZEIERO 10,0960 9,907 9,8380 9,8380 9,7390 9,5890

105 YEEHLE(C/D) 9,940M 9,941H 10, 049M 10, 091 10, 009 10, 068

() H 194318 JUAEHIL 102, 670, 0001, 55194~ 1998 IBMNER E JTUARHILZOM . #5194~ 1998 th—IBARAI LA L6, 780, 000H], 1 1472 Y
P PERAIT, 5194319, 9401, 5195119, 9411, 51961110, 049H, 5197110, 0911, #51984110, 009F9, #5199410, 068 T,
PG IEREMPEDTEH ORI MR D HER O RH XL — A2 ZRe T 2 AICET 2B M. SUA®HAELS, 828, 314, (T =~—Y v 7 EH
~¥—7 7 K)

=
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—DUTEH 77 Y FFC GEREEIRERER)

OoEENIKR
#1941 5195341 5196341 #1973 5198341 51993
I H 20234E12H 8 H~ [20244E 1 H10H ~ [20244E 2 A 8 H~|20244F:3 4 8 H~ (202444 H 9 H ~ [20244E 5 H 8 H ~
20244E 1 H OB |20244E2 A 7H 202443 A7 H [20244F4 A8 H |20244E5 7T H  |20244E6 4 7 H
= A A = = A
(A) ERHZHINIE A 8 A 12 A 1 51 112 94
ZHFLE - - - 51 112 94
SELFLE A 8 A 12 A 1
(B) HiGFEHTEIERE 682,678 81,480 1,148,983 503, 632 A 723,427 633, 051
TEEA 5, 052, 485 4,834, 779 5, 343, 556 3,059, 479 3,096, 019 2, 154, 858
FeEIE A 4,369, 807 A 4,753,299 A 4,194,573 A 2,555,847 A 3,819,446 A 1,521,807
(C) 1E5tERENE A 90, 265 A 79,901 A 82, 660 A 89,979 A 17,616 A 17, 566
D) H#EZEL(A+B+C) 592, 405 1,567 1,066, 322 413,704 A 800, 931 555,579
(E) RIfAfEHERE A21,944, 532 A20,947, 655 A20, 798,379 A19,732,057 A19,121,087 A19,611,121
(F) BmEEEEns 20, 747,545 20, 359, 145 20,217, 348 20, 217, 348 20,013,901 19, 705, 648
(c 24 S5 AH 24 %8) ( 53,337,375) | ( 52,338,884) | ( 51,974,355) | ( 51,974,355) | ( 51,451,336) | ( 50,658, 883)
(78 BB LS FH Y 4H) (A32,589,830) | (A31,979,739) | (A31,757,007) | (A31,757,007) | (A31,437,435) | (A30,953,235)
@ F(D+E+F) A 604,582 A 586,943 485, 291 898, 995 91, 883 650, 106
H) I#EnEES 0 0 0 0 0 0
REAR BB S (G+H) A 604,582 A 586,943 485, 291 898, 995 91, 883 650, 106
IBIMEFEZ R4 20, 747, 545 20, 359, 145 20, 217, 348 20,217, 348 20, 013, 901 19, 705, 648
(c 24 S5 4H 24 %8) ( 53,337,375) | ( 52,338,884) | ( 51,974,355) | ( 51,974,355) | ( 51,451,336) | ( 50,658, 883)
(78 BB LS FH Y 4H) (A32,589,830) | (A31,979,739) | (A31,757,007) | (A31,757,007) | (A31,437,435) | (A30,953,235)
Sy ELHEGR BN 4 20, 350, 680 20, 339, 167 20, 630, 302 21,052, 237 21, 241, 209 21, 345,919
R 2 B A41,702, 807 AAd1, 285, 255 A\40, 362, 359 40, 370, 590 AA41,163, 227 40, 401, 461
kL OWRBLO H T (B) Bl FEZFT E#,E.EE IFE RO 2 I LD b @75: HEHET,
kIR ORPLO HC (C) EFEERENE 1 135 50 e AT B B YA B D TERR L TWET,

* O RBLO T (F) EHDEEE%#E}EQ LBV, (FIEOBMEED ,f

OHMt

BMNRE & LB O e AR Z ZE LW 2B 2 0V E T,

BUBHEECTVERA,

2024E11H S5 HEY, 772 FORE

J%\/\

Tk BRF304E TIC, BIERHNZ
(E&ﬁ%?i Lo T iiuﬂkﬁfgé%/\#&)m iﬁ‘o

TEFFR) O HOAGRREIRF I LA T OO L BV EE L 25 TETY,

Iz bADBHIALRSE LET,

FLEREEsAICBMVEbELSZEN,)
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BFRIV—I VRS
NY—-T72K

ERHREE
BI7TE CREH2024F6 A7 R)

YERL & EARE (202346 B 8 H~202446 A 7 H)

ZREDHESEN

FREIKIOCEEEBHY. E<HARLEFES,
LR ZHBEOERRREFCOVNTITHER L LFET,
SHEL—BOBIMTEBYET LS. BELBELETET.

Q%477 FOMEEAEIRDEY T,

BKEDA VAL VOEREEAMEOHRENS L 2AMNE LTERETLEVET,
OFEE OB, BUFHE, £ LFEEORTT 2HES (UT HAESER) LVW0ET,) 2FBERENREL, BKED
AVALTA Y DREWNERICIMA, FYERLTAVOEREEELEY., 48, BRETHIEFOBMIIOVTIEHRESRT

E B A & iy
QFBEEBHEA~ODEREICHT=>TIE, T7UHAVALIGHOEI Z— - BRION) 2T —> 3 VD, TIZALDRICEDE,
ERES. EANSRBESEREL. R—r I+ VA OBEETLVET,
FEBRENS FEERSEFERENRLLET, A, HESBESEI/HFREOESCESEHOMECESHTI0REEFTD I VIV EFIC

BRESHEHERLHYETT,

F AR

ONEREE~NDREZSICEFIREHRTEE A,
QTUNT A TOFRIEAY VENICRELEE A,
ONEHBFHNEEIE~NY PEWNIZRELEE A,

BR7EYRIRIA

RREIREEN _TH2E15

http://www. nomura-am. co. jp/
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BRNIv—SUIBHEIY—T7UF

E % m| N > F v — 7

- Peitsz3-707 fit % | it ko & %

% & AN PN R R #
(BHEA-7)

g % % % % 7

133 (2020426 A 8 H) 24,973 3.9 199. 79 3.6 93.9 1.2 19, 585

143 (20214£6 H 7 H) 27,084 8.5 213.99 7.1 92.9 8.4 11, 542

158 (20224£6 H 7 H) 27, 349 1.0 220. 53 3.1 89.9 1.3 7,937

164 (20236 A 7 H) 28,901 5.7 233.85 6.0 92.2 2.9 7,753

17H) (2024426 A 7 H) 36, 107 24.9 286. 14 22.4 92.0 2.8 8, 697

RAEHRIM LR ITE N TH R -T2 BT,

¥R Fv—7 (Z=JPEAN Y 2w =D T ev—y b e R R e AT w7 AT a—rUb (HFE~<—2) ) X, JP Morgan Emerging Market Bond Index (EMBI)
Global (US$_—2) &b &2, BT\ THMBE L2 b0 T, 2%, HEGENICHZ > Tid, BEME~OKMAZE LT, HEAATROREEL=¥ER
WHOK LB L— b G BEEFR ARG CHHIEL T £3, @EMEZ100& LTHRELLTWET, )

RJPEAH Y « 2w —D 0T e w—ly b e AR R A F w7 &« Zm—s30 (JP Morgan Emerging Market Bond Index (EMBI) Global) 1%, J.P.Morgan Securities LLC73|
NELTND, ==V e ~v—ry MEERRE LA VT v 7 ATHY | ZOFEEHS L OEBMPEH IXRLICRE LT,

() J.P.Morgan Securities LLC, 7/L—A/3—7

OLHirh DEMEMEE & THRFDHR

F& e il wMlx vy F o~ = 7
PEVHY 2= ) & * | & )
& 7 : W w0 e w o A% oo A
(BEEA=-2)

(€D M % % % %
202346 1 7 H 28, 901 — 233. 85 — 92. 2 2.9
6 AR 30, 360 5.0 245. 31 4.9 93.6 2.3
7 AR 30, 111 4.2 242. 28 3.6 93.3 3.8
8 AR 31,034 7.4 248. 32 6.2 95.3 2.0
9 AR 30, 783 6.5 246. 12 5.2 95.0 1.1
10A K 30, 471 5.4 242. 86 3.9 93.2 3.7
NES 31, 855 10.2 253. 35 8.3 93.7 8.6
12HE 32, 245 11.6 256. 03 9.5 90.5 5.4
20244F 1 AR 33,076 14. 4 262. 35 12.2 94.5 AN0. 6
2 AR 33, 983 17.6 269. 90 15. 4 91.4 1.7
3 AR 34, 898 20.8 276. 99 18.4 94.3 AO0. 1
4 AR 35, 659 23.4 282. 22 20. 7 93.4 A8. 1
5 AR 36, 055 24.8 285. 70 22.2 92.5 2.2

Ci )
202446 H 7 H 36, 107 24.9 286. 14 22. 4 92.0 2.8

M RIIIE T,
* SRR E O TR —FE 0 TR,
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OEMR#EA
OMh DEEMMBMEDHRS
(R EMEEF D]
@ (202356 A 8 H~2024%6 A 7 A)
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T et L LR T,
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1 1 1 1 1 1
2023/7 2023/9 2023/11 2024/1 2024/ 3 2024/5
[ — i NYFI—0 |

GE) ROFI—VE, PELHY - IX—D05 - I—4y b RUF AT IR - 50— (ABRER—X) TT, ER#ign
ENEEMBLERA—LLILSICHELTHBYET,

OREMBENDELHEEER
FAEMEEL., HEREIE D28 901HM S BEREARIZIX36, 107THER Y E LT,

- 20245 B, FRB (KREMEFHEEESR) ICLIFTIFEZVYBANKREL. XEFN
BFLECEGED, AL (NIHEE) BECRTEERAOHFO., hELR/IAHERNTESE
FEBEREITHBHLTWA I ELREFERITEVF A b (FIGLE) ARELEZEREL
5. FEEESENLFELIZCL

- BERBIZBEL T, BE LTV AHBEEES,H S HEFMICEVRIRIRAZEON-C &

- BEREIEE L T, ABASHLTHERLIZCL

O%I77Y FDER—F+rI7xUF

- TEREXNRTHIHHEERES FFEEOHA. BUAFHEE. £ LD EORITT HES)
FEfICHAAN. XK FILETHEEESFOMIC. REER CHEEGHFICLRELXTR
WEL=,

- HBEEEEDOEBREIZHI=--TIH, T7 A VRO 424— - ERDON) 21T —2
AVUDH. TIZALSICEDE, ERlES. ERBAEEEEZREL, R—rT74+1)F
DEEETHEVEL,

CERTIEAF O, NVA)— L= =ZTFRHREICEIZHREL., ERSRRICEEL-RE:
TlaWVE LT,
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OYHI7Z7UVFRFORUFI—V ELEDER
EEMEBOBERTF24.9%EHY, N HEMEEE RV Fv— ORI GRRHER)
UFR—ID+22.4%%2.58KR4 > ~E[E
YUFELz, FHERIK. BRBRGENT o
SRIZERALFE-CEHBETLT, '
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2024/6/7

[ m=gmE O~vFx—7 |

GE) RUFI—91F, PELHY - IR—D0T =4y k-
R R AVFyvsR-50—N)L (ABRER—X) TT,

OS5 NERAF#

- HBEESETIERERREL. BKEDA VHLTA VDREMERICMZ, v EZIL
T4 ODEREBRELET.

FEEESEADEREICH=LTIE. Z77 08 A VB ILXSHPEIE2—-EHRO/NY) 2 T—

DAV, TUOZALSHICEDE, ERIES. EHEREEFEZREL, R—rT 41
TOBEZITLEVETS,
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O1/[QH=-YDERAM

BHHIT—

CUGESERY—T 7R

(202356 A 8 H~2024%£6 A 7 A)

E] )
H IH )
H H P o H B L2
M %
(a) ¢ B &£ Ft F % # 2 0.005 | () FEHEFEFER =1 PORHELFHR M O PN 5
MEBRATHENT, AMEEESORE OB, REMN AL S FHE
(e - A7 v a ) (2) (0. 005)
b = o M #F A 5 0.016 | bz A=8ho2 oMzt FE8% 55k Nk
( &/ &% & W ) (5) (0.016) | REEMT, MWIMIIBT DREIITHICTH O AMTESEORE R OEED
Bl - BEOBIREICET 28
( = o ) (0) (0.000) | EitHEOLIICES 2 ZDMOHET
= 7t 7 0. 021

Wb o SR ELMEMAEIX, 32, 544 T,

* A EHNIHE T L ICHARRIIME LA L TH Y =9,

RALLRT 1L FT L o OBRAemE (FARWMOmEZ &) ZHThOFHIEEME TR L C100%&3k Lz b 0T, HHA Z LIt/

B SMARMIIUELAL THY £7,
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BRII—SUIEHIYF—T 7R
OFERUESG DR (20234 6 B 8 B~20244E6 A 7 A)

. AHE

= £+ #H 7t fF il
FX v Tk v
TAUH EfE RS 30, 530 32, 685
( 398)
RS 1,033 2,238
iR REEAER D) 10,176 14, 267
(' 0.00867) ( 211)
g—n TFa—n Ta—n
kL= EfERE 187 191
A= LR REEAERYAD) 604 —
A¥ o I@&ﬁ 165 166
¥ ERES: 100 101
Fxa ﬂa#(&a+A ERran) 500 207
INCH Y — Rk 99 105
LR REEAERYAD) 518 102
a R—=F K EfERE 213 213
L% BEEAER ED) 515 —
TINHIT [EE RS 993 689
N—<=7 [EE RS 1, 107 128
L% BEEAER ED) 433 211
VA=V EfERE — 72
R (BEEAERERD) 99 —
AT [EE RS 69 69
Z O ESl I 694 751
( 155)
TFxzazni, TF oz
Fx EfEREE 5,936 3,169
F74+V b F7+V b
NI — [EE RS 105, 476 50, 894
FRuF FRuF
R—=F L F el 666 673
FLrA Fr A
N—<=7 [EE RS 1,008 1,435
FA v RE— FA v R —
AV K RS 8, 808 —
TAXFTa~ty TAFx T ay
AF¥ o [EE RS 9,983 —
L% BEEAER ED) 3, 791 —
TLr7riu TLrrnL
770 [EE RS 4, 247 3,071
Fam 7Y Fao 7Y
S8V EfERER 1, 303, 359 642, 102
S% T
~JL— [EE RS 1,851 1,214
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= £t il 7t £+ il
ForrsTAY FoONTT AN
A NI TA EfEFESR 9,522 1,507
o TIUF TIUF
BT 700 FEE RS 1,803 2,455
* BFILZ I LS, (BBFTFHREENTEY £HA.)
* BATRIIZE 0 5T, 7270 L, BARIGO A 13/ N LT,
* () PNILERSIC L 28BS T EBORTIIEENTE Y £HA,
* S (REEANEEZET) (TITHETAOMAE iRt X3 Eh Tk £ A,
| AMEGIOmERNBGIRSR
fii 1] L ot L
B E A wo% B Bl se A w
48 "M "M H7H
IR EL | 9,527 9, 685 9, 066 9, 246

* AR IIE) Y 5 C,

FANE OB AT, FARK (REBOBT AW TTREA) ORBEEEFETEMESOMEIC X0 BMERK L 2eEoGE T,

OFEEFRA EDEGHKRF

(202356 A 8 H~2024%£6 A 7 A)

.aﬁu%ﬁaﬁuawﬂx@lwﬂ

B » | BHES Smme ] b RS ComEmEs] D
Comslkies | A Comslkip| T

EpiE P % PR P %

ZEEMIRS| 11, 067 321 2.9 11, 955 321 2.7

BPREREET T

FIFEBRA & 1F, BEREFEROCEEIENCHET DEEBUEBIHICHE SN OFERBRATHY . 477 v FICRLIFIFERFRA LI
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BRNIv—SUIBHEIY—T7UF

O A& E DB (20244 6 B 7 BHTE)
| pEaE
(A) sME OMER) A FEERIBER
£ Bt x
X 5y ——— i A fli %8 M P 5@35@;}; AT IR BRI LR _
SMEHEGAE | HEHEAH fOAE R sEE | 2MEE | 24ERE
Fk Fv Tk kv M % % % % %
TAYH 53, 239 43, 107 6,716, 546 77.2 47.5 58. 1 14.0 5.1
a—n Fax—n F—
A R_R=T 600 612 103, 891 1.2 0.2 0.6 0.6 —
F 300 302 51, 404 0.6 — 0.6 — —
INTTY — 420 419 71, 231 0.8 0.4 — 0.8 —
R—F K 515 535 90, 894 1.0 0.6 — 1.0 —
TNHIT 1, 640 1,664 282, 464 3.2 0.5 2.8 0.5 —
N— =T 1,456 1,458 247, 497 2.8 0.7 1.9 0.9 —
sarFT 100 101 17, 229 0.2 — — 0.2 —
Z D, 730 708 120, 261 1.4 1.4 — 0.7 0.7
FFzaanrt | FFzaanii
F 3, 620 3,032 20, 953 0.2 — 0.2 — —
T7+V b F7+V b
N — 74, 670 53, 159 23,107 0.3 — 0.3 — —
TFA 2 K — | T4 KL —
PN 9, 000 8, 761 16, 471 0.2 — 0.2 — —
TFAFvaXy | FAxFaXy
AF¥La 14, 958 13, 498 117, 184 1.3 - 1.3 - -
FLrn FL7n
TN 115 1,115 33, 047 0.4 0.4 0.2 0.2 —
TaprerXy | FagrerLy
apy ey 763, 900 599, 837 23,724 0.3 — 0.3 — -
T F
~L— 675 648 26, 901 0.3 — 0.3 — —
FONTTARI | FONTTARY
INTTA 8,024 8, 286 33,105 0.4 — 0.4 — —
Tk F7F
M7 7U% 1,309 968 7,962 0.1 0.1 0.1 — —
& # — — 8,003, 878 92.0 51.7 67.3 18.9 5.9
kIR BRI %*@ﬁ%%bﬂmmﬁﬁﬁ'E%EW%@@ﬁtibﬂﬁﬁﬁbt%wﬁﬁo
FALALLFRIL, MR EREEIC KT B RHmAE OFIA
*%%®$u$ﬁiﬂwff
* P DWW TR E S 3 IS ERSE S L T — 2 2 AFLTVET,
*S&P7 B— L e =T 4 U7 AT =R AV RAF =X+ =R T4 v FIZELDHTERA L TET, 2k, 8T

3.5%H 0 ET,
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BRNIv—SUIBHEIY—T7UF

(B) 4hE GMEHEE) Atk SRR

i 1 P

# ] ) o s fli —
IS I 2 NEELE | RERE A A

TAYAN % TR RV TR RV TH

[EfiFE% | ABU DHABI GOVT INT' L 5.5 200 202 31,558 | 2054/4 /30
ARAB REPUBLIC OF EGYPT 3. 875 200 187 29,239 | 2026/ 2/16
ARAB REPUBLIC OF EGYPT 6. 588 200 186 29,037 | 2028/2/21
ARAB REPUBLIC OF EGYPT 7.6003 200 187 29,159 | 2029/3/1
ARAB REPUBLIC OF EGYPT 5.875 200 161 25,207 | 2031/2/16
ARAB REPUBLIC OF EGYPT 7.3 400 330 51,517 | 2033/9/30
ARAB REPUBLIC OF EGYPT 8.5 660 516 80, 531 2047/ 1 /31
ARAB REPUBLIC OF EGYPT 8. 7002 200 159 24,873 | 2049/3/1
BENIN INTL GOV BOND 7.96 200 187 29,223 | 2038/2/13
COSTA RICA GOVERNMENT 7.3 200 211 32,925 | 2054/11/13
COSTA RICA GOVERNMENT 7.3 600 633 98,777 | 2054/11/13
DOMINICAN REPUBLIC 5.5 235 234 36,492 | 2025/1 /27
DOMINICAN REPUBLIC 6.875 390 396 61,753 | 2026/1/29
DOMINICAN REPUBLIC 5.95 100 99 15,548 | 2027/1/25
DOMINICAN REPUBLIC 5.5 300 292 45,623 | 2029/ 2 /22
DOMINICAN REPUBLIC 4.5 607 559 87,100 | 2030/1/30
DUBAT GOVT INT' L BONDS 3.9 455 335 52,255 | 2050/9/9
FED REPUBLIC OF BRAZIL 4.75 400 293 45,769 | 2050/ 1 /14
FED REPUBLIC OF BRAZIL 7.125 298 294 45,878 | 2054/5/13
GABONESE REPUBLIC 6. 95 450 424 66, 190 | 2025/6 /16
GOVT OF BERMUDA 4.75 270 261 40,787 | 2029/ 2/15
GOVT OF BERMUDA 5.0 200 192 29,993 | 2032/7/15
HAZINE MUSTESARLIGI VARL 8. 5091 275 291 45,412 | 2029/1/14
HUNGARY 6.125 375 383 59, 711 2028/ 5 /22
HUNGARY 5.25 690 680 105,957 | 2029/ 6 /16
HUNGARY 2.125 455 361 56,402 | 2031/9/22
HUNGARY 6.25 215 221 34,484 | 2032/9 /22
HUNGARY 5.5 610 596 93,014 | 2034/6/16
HUNGARY 5.5 560 538 83,859 | 2036/3/26
HUNGARY 3.125 200 128 19,975 | 2051/9/21
HUNGARY 6.75 200 215 33,617 | 2052/9/25
ISLAMIC REP OF PAKISTAN 6. 875 200 175 27,293 | 2027/12/5
IVORY COAST 6.375 200 195 30,402 | 2028/3/3
IVORY COAST 6. 125 410 361 56,388 | 2033/6/15
KINGDOM OF BAHRAIN 7.5 200 192 29,957 | 2047/9/20
KINGDOM OF JORDAN 4.95 200 196 30,572 | 2025/7/7
KINGDOM OF JORDAN 7.75 400 404 62,949 | 2028/1/15
KINGDOM OF JORDAN 7.5 600 599 93,404 | 2029/1/13
KINGDOM OF MOROCCO 4.0 200 137 21,413 | 2050/12/15
KSA SUKUK LTD 5.25 276 276 43,114 | 2030/6/4
KSA SUKUK LTD 5.25 276 276 43,075 | 2034/6/4
MONGOLIA INTL BOND 5.125 200 194 30,375 | 2026/4/7
MONGOLTA INTL BOND 8. 65 200 210 32,838 | 2028/1/19
OMAN GOV INTERNTL BOND 6.5 245 242 37,857 | 2047/3/8
OMAN GOV INTERNTL BOND 6.75 420 426 66,530 | 2048/ 1 /17
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# ] ) o fiti  # o
IS I 2 NEELE | RERE A A

TAYAN % TRV TRV TH

[EfERES: | OMAN GOV INTERNTL BOND 7.0 200 209 32,684 | 2051/1/25
REPUBLIC OF ANGOLA 9.5 210 214 33,448 | 2025/11/12
REPUBLIC OF ARGENTINA 1.0 20 10 1,685 | 2029/7/9
REPUBLIC OF ARGENTINA 3. 625 2,128 847 132,013 | 2035/7/9
REPUBLIC OF ARGENTINA 3.5 21 7 1,239 | 2041/7/9
REPUBLIC OF AZERBAIJAN 3.5 300 256 39,978 | 2032/9/1
REPUBLIC OF CHILE 3.1 315 198 30,862 | 2061/1 /22
REPUBLIC OF COLOMBIA 3.0 400 326 50,892 | 2030/1/30
REPUBLIC OF COLOMBIA 3.25 410 314 48,997 | 2032/ 4 /22
REPUBLIC OF COLOMBIA 8.0 350 360 56,144 | 2035/11/14
REPUBLIC OF COLOMBIA 4.125 245 162 25,242 | 2042/ 2 /22
REPUBLIC OF COLOMBIA 5.2 425 300 46,844 | 2049/5/15
REPUBLIC OF COLOMBIA 8.75 200 211 32,893 | 2053/11/14
REPUBLIC OF ECUADOR - 160 79 12,355 | 2030/ 7 /31
REPUBLIC OF ECUADOR 3.5 631 317 49,462 | 2035/7 /31
REPUBLIC OF ECUADOR 2.5 453 205 32,086 | 2040/ 7 /31
REPUBLIC OF EL SALVADOR 7.1246 391 255 39,788 | 2050/1/20
REPUBLIC OF GABON 6. 625 470 368 57,383 | 2031/2/6
REPUBLIC OF GHANA - 200 101 15,853 | 2049/6/16
REPUBLIC OF GUATEMALA 4.5 200 194 30,338 | 2026/5/3
REPUBLIC OF GUATEMALA 4.375 200 190 29,689 | 2027/6/5
REPUBLIC OF GUATEMALA 4.9 200 189 29,511 2030/6/ 1
REPUBLIC OF GUATEMALA 7.05 200 209 32,598 | 2032/10/ 4
REPUBLIC OF GUATEMALA 6.6 400 403 62,793 | 2036/6/13
REPUBLIC OF GUATEMALA 4.65 200 157 24,517 | 2041/10/ 7
REPUBLIC OF INDONESTA 1.85 200 164 25,603 | 2031/3/12
REPUBLIC OF INDONESTA 3. 55 270 243 37,886 | 2032/3/31
REPUBLIC OF INDONESTA 4.2 200 167 26,087 | 2050/10/15
REPUBLIC OF NIGERIA 6. 125 200 178 27,791 2028/ 9 /28
REPUBLIC OF NIGERIA 7.375 400 333 51,947 | 2033/9/28
REPUBLIC OF PANAMA 7.5 200 209 32,642 | 2031/3/1
REPUBLIC OF PANAMA 2.252 200 145 22,603 | 2032/9/29
REPUBLIC OF PANAMA 4.5 200 135 21,109 | 2050/ 4 /16
REPUBLIC OF PANAMA 4.3 200 129 20,123 | 2053/4/29
REPUBLIC OF PERU 2.783 320 273 42,542 | 2031/1/23
REPUBLIC OF PERU 3.0 165 134 20,958 | 2034/1/15
REPUBLIC OF SERBIA 2.125 200 160 25,025 | 2030/12/ 1
REPUBLIC OF SERBIA 6.5 200 204 31,928 | 2033/9/26
REPUBLIC OF SOUTH AFRICA 5.875 200 187 29,271 2030/ 6 /22
REPUBLIC OF SOUTH AFRICA 5.65 412 301 46, 961 2047/ 9 /27
REPUBLIC OF SOUTH AFRICA 7.3 240 209 32,622 | 2052/4 /20
REPUBLIC OF SRI LANKA - 200 119 18,692 | 2029/3/14
REPUBLIC OF TURKEY 9. 875 240 264 41,194 | 2028/1/15
REPUBLIC OF TURKEY 5.125 210 200 31,165 | 2028/2/17
REPUBLIC OF TURKEY 9.125 300 328 51,184 | 2030/7/13
REPUBLIC OF TURKEY 5. 875 260 240 37,518 | 2031/6/26
REPUBLIC OF TURKEY 7.625 220 222 34,713 | 2034/5/15
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AT bl e i| NERAE | RERE AR fEEFEA A
TAYT % T v TK Fv TH
[Efif7E% | REPUBLIC OF TURKEY 5.75 555 429 66,981 | 2047/5/11
REPUBLIC OF VENEZUELA — 950 144 22,572 | 2038/3/31
ROMANTA 5. 25 352 345 53,816 | 2027/11/25
ROMANTA 6. 625 206 211 32,953 | 2028/2/17
ROMANTA 5. 875 114 113 17,717 | 2029/ 1 /30
ROMANTA 3.0 16 13 2,083 | 2031/2/14
ROMANTA 7.125 8 8 1,322 | 2033/1/17
ROMANTA 6.375 258 259 40,422 | 2034/1/30
ROMANTA 7.625 130 142 22,256 | 2053/1/17
SAUDI INTERNATIONAL BOND 5.0 355 349 54,394 | 2034/1/16
SAUDI INTERNATIONAL BOND 5.0 690 611 95,334 | 2053/1/18
SAUDI INTERNATIONAL BOND 5.75 515 505 78,773 | 2054/1/16
SAUDI INTERNATIONAL BOND 3.75 400 283 44,226 | 2055/1 /21
UKRAINE GOVERNMENT — 435 120 18,840 | 2029/ 5 /21
UKRAINE GOVERNMENT — 200 55 8,646 | 2034/9 /25
UKRAINE GOVERNMENT REGS — 334 94 14,685 | 2026/9/1
UNITED MEXICAN STATES 2. 659 200 165 25,807 | 2031/5/24
UNITED MEXICAN STATES 4.75 790 737 114,961 | 2032/4 /27
UNITED MEXICAN STATES 3.5 235 193 30,072 | 2034/2/12
UNITED MEXICAN STATES 4.4 336 251 39,142 | 2052/2/12
UNITED MEXICAN STATES 6. 338 674 649 101,195 | 2053/5/4
UNITED MEXICAN STATES 6.4 200 194 30,294 | 2054/5/7
¥ekfE %% | ESKOM HOLDINGS SOC LTD 6.35 200 192 30,021 | 2028/8/10
(Bx< 4R{%) | FIN DEPT GOVT SHARJAH 6.125 200 199 31,074 | 2036/3/6
PERTAMINA PT 6.0 200 203 31,673 | 2042/5/3
PT PERTAMINA (PERSERO) 3.65 200 185 28,977 | 2029/ 7 /30
QATAR ENERGY 3.3 294 205 31,987 | 2051/7/12
ADANT PORTS AND SPECIAL 3.828 410 330 51,497 | 2032/2/2
AEGEA FINANCE SARL 9.0 200 207 32,295 | 2031/1/20
AEROPUERTO INTL TOCUMEN 5.125 215 158 24,640 | 2061/8/11
AES ANDES SA 6.3 200 199 31,104 | 2029/3/15
AT CANDELARTA SPAIN SLU 5.75 250 197 30,701 | 2033/6/15
ALFA DESARROLLO SPA 4.55 198 149 23,311 | 2051/9/27
BANCO DE CREDITO DEL PER 5. 85 115 115 18,027 | 2029/1/11
BANCO DE CREDITO DEL PER 3.125 48 46 7,196 | 2030/7/1
BANCO DE CREDITO DEL PER 3.25 40 36 5,732 | 2031/9/30
BBVA BANCOMER SA TEXAS 8.45 280 292 45,586 | 2038/ 6 /29
BRASKEM NETHERLANDS 4.5 245 206 32,198 | 2030/1/31
CNTL AMR BOTTLING CORP 5. 25 114 107 16,700 | 2029/4 /27
CODELCO INC 5.125 200 191 29,778 | 2033/2/2
CODELCO INC 5.95 200 200 31,238 | 2034/1/8
ECOPETROL SA 8. 625 10 10 1,635 | 2029/1/19
ECOPETROL SA 4.625 223 182 28,406 | 2031/11/2
ECOPETROL SA 8.875 75 77 12,092 | 2033/1/13
EIG PEARL HOLDINGS SARL 4. 387 200 155 24,267 | 2046/11/30
EMPRESA NACIONAL DEL PET 5.25 475 466 72,679 | 2029/11/ 6
ENERGEAN TSRAEL FINANCE 5. 875 46 40 6,283 | 2031/3/30
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T o =
i ) " M .

Mo B e | R | i

TAYT % T v TK Fv TH
W@ A S | ENERGEAN TSRAEL FINANCE 8.5 310 306 47,765 | 2033/9/30
(4BBEEMS) | ENTEL CHILE SA 3.05 150 119 18,671 | 2032/9/14
FIRST ABU DHABI BANK PJS 6. 32 200 203 31,761 | 2034/4/4
FORTUNE STAR BVI LTD 5.95 200 193 30,090 | 2025/10/19
FS LUXEMBOURG SARL 8.875 200 196 30,659 | 2031/2/12
GALAXY PIPELINE ASSETS 2.625 305 247 38,493 | 2036/ 3/31
GREENSAIF PIPELINES BIDC 6.129 200 203 31,641 | 2038/2/23
IHS HOLDING LTD 6. 25 200 178 27,843 | 2028/11/29
KALLPA GENERACION SA 4.125 290 278 43,342 | 2027/8/16
LAMAR FUNDING LTD 3.958 627 612 95,445 | 2025/5/7
MILLICOM INTL CELLULAR 7.375 200 198 30,967 | 2032/4/2
MINERVA LUXEMBOURG SA 8.875 200 208 32,497 | 2033/9/13
MUTHOOT FINANCE LTD 7.125 200 201 31,402 | 2028/2/14
NATIONAL BANK OF KUWAIT 5.5 270 273 42,582 | 2030/6/6
OFFICE CHERIFIEN DES PHO 6.75 260 263 41,089 | 2034/5/2
OFFICE CHERIFIEN DES PHO 5.125 200 149 23,243 | 2051/6/23
OTP BANK NYRT 8.75 200 210 32,798 | 2033/5/15
PEMEX PROJ FDG MASTER TR 6. 625 10 7 1,123 | 2038/6/15
PETROLEOS DE VENEZUELA S 100 12 1,963 | 2024/11/17
PETROLEOS DE VENEZUELA S — 555 66 10,422 | 2027/4 /12
PETROLEOS DE VENEZUELA S — 235 28 4,448 | 2034/5/16
PETROLEOS DE VENEZUELA S — 1,430 173 26,959 | 2037/4/12
PETROLEOS MEXICANOS 5.95 105 86 13,439 | 2031/1 /28
PETROLEOS MEXICANOS 6.7 852 723 112,755 | 2032/2/16
PETROLEOS MEXICANOS 6.75 587 398 62,132 | 2047/9/21
PETROLEOS MEXICANOS 7.69 1,033 760 118,419 | 2050/1 /23
RUMO LUXEMBOURG SARL 5. 25 200 193 30,079 | 2028/1/10
RZD CAPITAL LIMITED (RZD 200 - 2024/4/5
SHRIRAM FINANCE LTD 6. 625 200 199 31,161 | 2027/4 /22
SK HYNIX INC 6.375 200 206 32,225 | 2028/1/17
STANDARD CHARTERED PLC 7.875 200 199 31,078 | 2099/3/8
STATE OIL CO OF THE AZER 6.95 200 205 32,001 | 2030/3/18
STILLWATER MINING CO 4.5 400 324 50,634 | 2029/11/16
TERMOCANDELARIA POWER 7.875 140 141 21,969 | 2029/1 /30
TRUST FIBRAUNO 7.375 200 199 31,101 | 2034/2/13
VEON HOLDINGS BV 3.375 290 237 36,996 | 2027/11/25
WE SODA INV HOLDING PLC 9.5 205 211 32,995 | 2028/10/ 6
YPF REGS 6. 95 155 139 21,788 | 2027/7 /21

/h it 6,716, 546

-1 Foa—n Foa—n

AR R=T | BB S | NOVA KREDITNA BANKA MART 7.375 100 102 17,460 | 2026/ 6 /29
(4BBEEME) | NOVA KREDITNA BANKA MART 4.75 100 100 17,026 | 2028/4/3
NOVA LJUBLJANSKA BANK 4.5 200 199 33,833 | 2030/5/29
NOVA LJUBLJANSKA BANK 6. 875 100 104 17,723 | 2034/1 /24
NOVA LJUBLJANSKA BANKA D 7.125 100 105 17,847 | 2027/ 6 /27
F = WeimttES | CESKA SPORITELNA AS 4.824 200 202 34,411 | 2030/1/15
(4BBEEME) | RATFFEISENBANK AS 4. 959 100 100 16,992 | 2030/6/5
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BRIT—SUIEHIY—T7UF
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FooE gt | e | RERE AR fERFEH A
Z—u % Fa—n Fa—n TH
N AY — | HilthES | OTP BANK NYRT 4.75 230 229 38,889 | 2028/6/12
(BOHREENER) | OTP BANK NYRT 5.0 190 190 32,342 | 2029/1/31
R—F K BANK POLSKA KASA OPIEKI 5.5 215 219 37,271 | 2027/11/23
MBANK SA 8.375 300 316 53,622 | 2027/9/11
TNV T | EMEEES: | BULGARIA 4.125 465 480 81,468 | 2029/9/23
BULGARTA 0.375 85 70 11,968 | 2030/ 9/23
BULGARTA 4.375 235 246 41,785 | 2031/5/13
BULGARTA 4.625 60 63 10,857 | 2034/9/23
BULGARTA 4. 875 530 566 96,138 | 2036/5/13
BULGARIAN ENERGY HLD 2.45 265 237 40,245 | 2028/ 7 /22
N—<=7 ROMANTA . 625 290 314 53,353 | 2029/9/27
ROMANTA . 375 155 128 21,885 | 2029/12/ 2
ROMANTA 5.375 236 236 40,078 | 2031/ 3/22
ROMANTA 3.5 100 84 14,414 | 2034/4/3
ROMANTA 5. 625 155 153 26,125 | 2036/ 2 /22
ROMANTA 5. 625 80 78 13,316 | 2037/5/30
LI@ALE S | BANCA COMERCTALA ROMANA 7.625 100 105 17,829 | 2027/5/19
(4BBEEME) | BANCA TRANSTLVANTA 8.875 130 137 23,325 | 2027/4/27
BANCA TRANSILVANTA 7.25 210 219 37,166 | 2028/12/ 7
Va=Vaavd ERSTE&STEIERMAR BANK DD 4. 875 100 101 17,229 | 2029/1 /31
Z DA, [Ef#7E% | NORTH MACEDONIA 3.675 385 375 63,662 | 2026/6/3
NORTH MACEDONIA 6.96 120 125 21,234 | 2027/3/13
REPUBLIC OF SENEGAL 4.75 225 208 35,364 | 2028/3/13
/I il 984, 874
F FFxzaart | FFzaarif
| [ fE Rk | CZECH REPUBLIC 2.0 3, 620 3,032 20,953 | 2033/10/13
N #+ 20, 953
INTTY — T74+V M| T74+V b
| [ fEAES |HU\IGARY GOVERNMENT BOND 2.25 74, 670 53, 159 23,107 | 2033/4 /20
N B 23, 107
4K FA U RAVE— | FA LV A —
WM %% | ASIAN INFRASTRUCTURE INV 6. 65 5, 500 5, 275 9,918 | 2033/6/30
(K< 4:@f%) | EUROPEAN BK RECON & DEV 6.75 1, 500 1,467 2,758 | 2031/3/14
INTER-AMERICAN DEVEL BK 7.35 2, 000 2,018 3,794 | 2030/10/6
N #+ 16, 471
A¥y o FAXvaRY [ FAFvasy
[EfEFE% | MEX BONOS DESARR FIX RT 7.75 8,671 7,754 67,323 | 2031/5/29
MEX BONOS DESARR FIX RT 7.75 2, 486 2,161 18,767 | 2034/11/23
fﬁgﬁéﬁﬁ AMERICA MOVIL SAB DE CV 9.5 3, 800 3, 581 31,093 | 2031/1/27
" e 117,184
7T Tvrn Tvrn
Ef#zE% | NOTA DO TESOURO NACTONAL 10. 0 60 603 17,869 | 2029/1/1
NOTA DO TESOURO NACTONAL 10.0 54 512 15,177 | 2035/1/1
N #+ 33, 047
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[ Ef%3E% [ TITULOS DE TESORERTA 7.25 763, 900 599, 837 23,724 | 2034/10/18
/I ik 23, 724
~Yb— T T
[ Ef%3E% [ BONOS DE TESORERIA 6. 15 675 648 26,901 | 2032/8/12
/I =t 26, 901
INTTA TONITTANY | FUNTTARY
[ Ef%3E% [ REPUBLICA ORIENT URUGUAY 9.75 8, 024 8, 286 33,105 | 2033/7/20
/I =t 33, 105
M7 795 TI7UF TI7UF
| 5% [ REPUBLIC OF SOUTH AFRICA 8.5 1,309 968 7,962 | 2037/1/31
/I it 7,962
= =t 8, 003, 878
K IR ANT . WIR Ol 2 45 23 (= O 5o i FE A5 78 BAR S OB X 0 SR L7 b o ¢,
i - AR EALA Y)Y #5C,
| RMmEIOHRRIARRE
# " A _— e
= o3 #H 5t f<3 #H
EpE EpE
et TNOTE (2YEAR) — 254
st TNOTE (5YEAR) 66 —
TBOND 781 —
TNOTE (10YEAR) - 171
T-ULTRA 39 -
ULTRA (10YEAR) — 213
* HALAT L) 0 #5C,
HORITIRA AT, WIER ORI 2 78 [E 0O e & B A5 ST BRSO MBS L 0 IR L7z b o T,
OB EEMEDIER (20244 6 B 7 BBHAE)
1 H _ e i ES
i il #H t s
T-H %
A 8,003, 878 90. 3
S—)b e m—EE L DM 860, 155 9.7
PBHE FE PERRER 8, 864, 033 100. 0

* SO BN ARG I 0 5T,
* YBIRITIS T BAMERMIEE (8,630, 172F) OREFFEMEREE (8,864, 033F M) (Zxtd 5 HFITIT. 4% T,
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~2=8.68161, 1L 7 /1=29.6287[, 122 E7~L=0.039551[1, 1/ /L=41.451[, 1%L 77 A =3 9952/, 17> K=8.22[1,
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A BE 12,197, 685, 762 (VST E:S 497,702, 028
R T =2 438, 743, 121 ZHORILE 493, 093, 609
INHERE G A 8,003, 878, 611 T ols 4,626, 644
FULA 4 3, 488, 075, 664 iTM{JE‘ = 18,225
’ ’ ’ (B) HiMiI%tEERE 1,323,761, 640
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il 5 ¢ 13,692, 377 FEER A 285, 553, 460
AL 125, 307, 781 ©) %WEREIZHwEE% A 7,304,311
B) afF 3,500, 597, 587 R GEA 194, 180, 205
PSS 3, 460, 597, 587 Hes 48 A 201,484,516
RALRI B 40, 000, 000 0 RERMF A 1,306,697
©) MEELE(A—B) 8. 697,088, 175 (F) 4#E%L(A+B+C+D) 1,812, 852, 660
_ . (F) Aiifgiasns 5,070, 823, 263
fhzk,n . 408, 704, 361 © emiEEsiEnse 54,783, 850
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492,203
23,736,046
50,678
11,259

24,290,186

2,301,096
183,854
184,260

56,298
18,315
109,510
242,820
91,988
8,422
321
45,960
49,369
1,912
4,021
19,026

3,317,172

20,973,014

(52,900,292)
627,314

(15,165,944)

(754,960)
72,924

(68,120,958)

(15,030,241)
202,175
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(2,663,886)
(17,051,370)

(64,199,314)
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FCo7A (M)
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1,739,468

618,254
(235,032)

2,122,690

4,662,217

982,304

(641,441)

5,003,080
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49,809,405

190,900,159
8,753

5,095,376,014
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A EERM
202352 A28 RTE
(BHEITHK L ZE7)
i i % T A W %)
5Eﬁ{ﬂﬁ$ﬁ(” oy FFHS, i AR MR PERCES (Yo
FILIN=T
EfE
EUR 200,000 ALBANIA 3.5000% 23/11/31 REGS 221,733 173,041 0.04
221,733 173,041 0.04
LR T AN=T 221,733 173,041 0.04
Foas
EfE
USD 2,843,000 ANGOLA REP OF 8.7500% 14/04/32 REGS 2,564,649 2,562,355 0.55
uUsb 2,024,000 ANGOLA REP OF 8.0000% 26/11/29 REGS 1,960,657 1,816,864 0.39
usD 1,800,000 ANGOLA REP OF 9.3750% 08/05/48 REGS 1,765,828 1,532,218 0.33
UsD 1,400,000 ANGOLA REP OF 8.2500% 09/05/28 REGS 1,379,849 1,295,021 0.28
UsD 803,000 ANGOLA REP OF 9.5000% 12/11/25 REGS 774,138 812,026 0.18
UsD 722,000 ANGOLA REP OF 9.1250% 26/11/49 REGS 676,760 606,740 0.13
9,121,881 8,625,224 1.86
Gt Tva7 9,121,881 8,625,224 1.86
FILEUFY
EfE
USD 13,306,440 ARGENTINA 1.5000% 09/07/35 3,699,848 3,725,803 0.80
usD 9,705,817 ARGENTINA 3.5000% 09/07/41 2,810,901 2,996,671 0.65
usD 2,297,539 ARGENTINA 0.5000% 09/07/30 805,251 747,341 0.16
UsD 420,739 ARGENTINA 3.8750% 09/01/38 165,318 147,014 0.03
UsD 486,661 ARGENTINA 1.5000% 09/07/46 161,186 138,090 0.03
usD 118,065 ARGENTINA 1.0000% 09/07/29 95,345 36,556 0.01
7,737,849 7,791,475 1.68
T DHfES
UsD 515,574 PROV BUENOS AIRE STUP 01/09/37 REGS 227,263 195,145 0.04
227,263 195,145 0.04
ST FU 7,965,112 7,986,620 1.72
FILAZT
Ef%
UsD 800,000 ARMENIA 3.6000% 02/02/31 REGS 738,820 615,041 0.13
UsD 260,000 ARMENIA 3.9500% 26/09/29 REGS 249,860 213,210 0.05
988,680 828,251 0.18
G TAA=T 988,680 828,251 0.18
F—RRT
LEitE (BT £FIE)
UsD 240,000 SUZANO AUSTRI 7.0000% 16/03/47 REGS 314,352 239,710 0.05
314,352 239,710 0.05
At A =27 314,352 239,710 0.05
FELNAT K
EfE
usD 1,709,000 REPUBLIC OF A 5.1250% 01/09/29 REGS 1,874,164 1,634,214 0.35
UsD 150,000 REPUBLIC OF A 3.5000% 01/09/32 REGS 127,050 126,753 0.03
2,001,214 1,760,967 0.38
LEtE (BT £FIE)
usD 1,670,000 STATE OIL CO AZE 6.9500% 18/03/30 1,988,159 1,713,754 0.37
1,988,159 1,713,754 0.37
AT EAANDr 3,989,373 3,474,721 0.75
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JAVAY-4
Ef%
UsD 450,000 BAHAMAS-COMMO 6.0000% 21/11/28 REGS 341,450 365,931 0.08
UsD 400,000 BAHAMAS-COMMO 9.0000% 16/06/29 REGS 320,096 358,000 0.08
661,546 723,931 0.16
A e 661,546 723,931 0.16
N—L—>
Ef%
UsD 3,471,000 BAHRAIN 5.4500% 16/09/32 REGS 3,453,605 3,128,315 0.67
UsD 800,000 BAHRAIN 7.0000% 12/10/28 REGS 867,537 819,000 0.18
usD 400,000 BAHRAIN 6.7500% 20/09/29 REGS 410,500 398,208 0.09
usD 337,000 BAHRAIN 6.0000% 19/09/44 REGS 339,150 268,333 0.06
UsD 201,000 BAHRAIN 7.3750% 14/05/30 REGS 201,000 206,890 0.04
5,271,792 4,820,746 1.04
LEtE (BT £FIE)
UsD 2,300,000 BAHRAIN 4.2500% 25/01/28 REGS 2,286,921 2,120,618 0.45
UsD 917,000 CBB INTL SUK 3.8750% 18/05/29 REGS 885,237 819,389 0.18
usD 800,000 BAHRAIN 5.2500% 25/01/33 REGS 775,450 698,000 0.15
usD 670,000 OIL & GAS HLD 7.5000% 25/10/27 REGS 745,389 690,462 0.15
4,692,997 4,328,469 0.93
e el 9,964,789 9,149,215 1.97
~Fy
EfE
EUR 249,000 BENIN INTL BO 4.9500% 22/01/35 REGS 244,598 191,157 0.04
EUR 150,000 BENIN INTL BO 4.8750% 19/01/32 REGS 181,340 124,398 0.03
425,938 315,555 0.07
e 425,938 315,555 0.07
NS1—HHEE
EfE
usD 200,000 BERMUDA-GOVT 5.0000% 15/07/32 REGS 207,122 194,460 0.04
207,122 194,460 0.04
TEatE(EEEFR)
UsD 820,000 BERMUDA-GOVT 4.7500% 15/02/29 REGS 950,475 800,761 0.18
usD 453,000 SAGICOR FINL 5.3000% 13/05/28 REGS 453,000 433,974 0.09
usD 400,000 TENGIZCH FIN 3.2500% 15/08/30 REGS 408,860 300,916 0.06
1,812,335 1,535,651 0.33
At Ra—SHE 2,019,457 1,730,111 0.37
RYET
EfE
usD 200,000 BOLIVIA GOVT 7.5000% 02/03/30 REGS 189,000 172,250 0.04
189,000 172,250 0.04
T DfES
UsD 400,000 BOLIVIA GOVT 4.5000% 20/03/28 REGS 345,398 284,000 0.06
345,398 284,000 0.06
Gt ARVEe T 534,398 456,250 0.10
I3
Ef%
UsD 2,767,000 BRAZIL REP OF 2.8750% 06/06/25 2,683,312 2,601,198 0.56
UsD 2,834,000 BRAZIL REP OF 4.7500% 14/01/50 2,136,363 2,031,250 0.44
usD 1,402,000 FED REP OF BRAZIL 5.625% 07/01/41 1,351,036 1,209,225 0.26
usD 400,000 BRAZIL REP OF 4.6250% 13/01/28 379,200 380,415 0.08
UsD 410,000 BRAZIL REP OF 5.6250% 21/02/47 317,650 334,663 0.07
UsD 252,000 FED REP OF BRAZIL 8.25% 20/01/34 270,279 285,705 0.06
usD 264,000 REP OF BRAZIL 5% 27/01/45 194,199 201,939 0.04
usD 200,000 BRAZIL REP OF 3.7500% 12/09/31 168,000 168,250 0.04
7,500,039 7,212,645 1.55
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ZDhfES
usD 2,260,000 BRAZIL MINAS 5.333% 15/02/28 REGS 1,197,540 1,102,597 0.24
UsD 345,000 MC BRAZIL 7.2500% 30/06/31 REGS 333,356 273,697 0.06
1,530,896 1,376,294 0.30
A TI5oN 9,030,935 8,588,939 1.85
REI7—OUHEE
EEERE
usD 1,018,000 CN HUANENG GP HK FRN 09/06/70 1,032,825 995,604 0.21
UsD 1,000,000 MINMETALS BOUNTE FRN 03/09/69 1,017,450 965,000 0.21
UsD 260,000 DIANJIAN HAIYU FRN 20/12/69 EMTN 268,967 254,934 0.06
2,319,242 2,215,538 0.48
TEatE(EEEFR)
UsD 623,000 SINOCHEM OFFS 2.2500% 24/11/26 EMTN 622,471 550,414 0.11
usD 552,000 STATE GRID OS 1.6250% 05/08/30 EMTN 484,060 447,437 0.09
usD 468,000 SUNNY EXPRESS 3.1250% 23/04/30 21,111 413,305 0.09
UsD 249,000 HUARONG FIN I4.8750% 22/11/26 EMTN 228,831 218,952 0.05
UsD 249,000 HUARONG FINANCE 4.7500% 27/04/27 225,345 215,362 0.05
usD 200,000 HUARONG FIN 15.0000% 19/11/25 EMTN 138,000 183,359 0.04
usD 200,000 CHINALCO CAPITAL 2.1250% 03/06/26 198,890 179,871 0.04
UsD 200,000 CLP POWER HK 2.1250% 30/06/30 EMTN 194,484 162,944 0.04
UsD 200,000 HUARONG FINAN 4.9500% 07/11/47 EMTN 172,250 133,030 0.03
EUR 100,000 FORTUNE STAR 4.3500% 06/05/23 61,506 102,975 0.02
EUR 100,000 FORTUNE STAR 3.9500% 02/10/26 82,481 76,807 0.02
2,829,429 2,684.456 0.58
BRbEEY VR 5,148,671 4,899,994 1.06
HAN—
EfE
EUR 417,000 REP OF CAMERO 5.9500% 07/07/32 REGS 496,397 331,794 0.07
496,397 331,794 0.07
Bt AL— 496,397 331,794 0.07
h+5
TEtE (AESFR)
UsD 490,000 PETRONAS ENER 2.1120% 23/03/28 REGS 486,695 426,947 0.09
486,695 426,947 0.09
e 486,695 426,947 0.09
TARVHEE
ZDhfES
UsD 1,587,000 BIOCEANICO SOV 0% 05/06/34 REGS 1,079,585 1,002,248 0.22
UsD 300,000 RUTAS 2 AND 7 0% 30/09/36 REGS 163,100 181,124 0.04
1,242,685 1,183,372 0.26
LEt R (BE£FIE)
UsD 3,521,000 GACIFIRST INVST 5.1250% 14/02/53 3,270,312 3,160,097 0.67
UsD 2,450,000 GACIFIRST INVST 4.7500% 14/02/30 2,424,153 2,391,812 0.52
usD 1,300,000 GACI FIRST INVST 5.0000% 13/10/27 1,303,433 1,287,039 0.28
usD 1,032,000 GACI FIRST INVST 4.8750% 14/02/35 1,008,728 977,686 0.21
UsD 710,000 CSN ISLANDS X 6.7500% 28/01/28 REGS 768,625 675,502 0.15
UsD 650,000 SHARJAH SUKUK 3.2340% 23/10/29 636,000 572,865 0.12
usD 500,000 KSA SUKUK LTD 5.2680% 25/10/28 REGS 500,000 512,500 0.11
usD 500,000 XP INC 3.2500% 01/07/26 REGS 494,310 436,288 0.09
UsD 400,000 LAMAR FUNDING 3.9580% 07/05/25 REGS 376,500 379,960 0.08
UsD 400,000 SHARJAH SUKUK 2.9420% 10/06/27 367,800 359,886 0.08
usD 300,000 MAF SUKUK LTD 4.6380% 14/05/29 336,600 293,738 0.06
usD 300,000 SA GLOBAL SUK 1.6020% 17/06/26 REGS 300,000 270,298 0.06
UsD 300,000 GRUPO AVAL LT 4.3750% 04/02/30 REGS 302,400 225,597 0.05
UsD 229,000 LIBERTY COST 10.8750% 15/01/31 REGS 229,000 215,260 0.05
usD 200,000 GACI FIRST INVST 5.2500% 13/10/32 197,660 199,553 0.04
usD 200,000 QNB FINANCE L 1.3750% 26/01/26 EMTN 198,500 178,250 0.04
UsD 227,000 LONGFOR HOLDINGS 3.9500% 16/09/29 186,140 177,836 0.04
UsD 208,000 LONGFOR HOLDINGS 4.5000% 16/01/28 180,960 175,864 0.04
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usD 200,000 COUNTRY GARDEN 6.1500% 17/09/25 182,000 140,449 0.03
usD 200,000 TENCENT HOLD 3.2400% 03/06/50 REGS 183,812 126,938 0.03
UsD 400,000 KAISA GROUP 11.7000% 11/11/25 389,200 64,885 0.01
UsD 200,000 SUNAC CHINA HLDG 6.5000% 10/01/25 199,000 52,178 0.01
14,035,133 12,874,481 2.77
R R e 15,277,818 14,057,853 3.03
F
Ef%
UsD 6,350,000 CHILE 2.5500% 27/07/33 6,052,407 5,008,563 1.08
UsD 1,769,000 CHILE 2.7500% 31/01/27 1,749,892 1,622,585 0.35
usD 523,000 CHILE 3.1000% 07/05/41 510,386 380,396 0.08
EUR 400,000 CHILE 1.8750% 27/05/30 370,717 363,263 0.08
UsD 400,000 CHILE 3.2500% 21/09/71 383,764 245,442 0.05
UsD 200,000 CHILE 3.2400% 06/02/28 217,750 185,062 0.04
usD 200,000 CHILE 4.3400% 07/03/42 199,840 171,500 0.04
9,484,756 7,976,811 1.72
TatE(EEEFR)
usD 2,373,000 CODELCO INC 5.1250% 02/02/33 REGS 2,365,392 2,303,501 0.49
usD 620,000 EMPRESA NACIONAL 3.75% 05/08/26 REG 654,275 575,473 0.11
UsD 500,000 CODELCO INC 4.25% 17/07/42  REGS 467,840 409,272 0.09
UsD 500,000 CODELCO INC 3.7000% 30/01/50 REGS 438,700 362,141 0.08
usD 400,000 EMPRESA METRO 3.6500% 07/05/30 REGS 428,600 358,815 0.08
usD 400,000 EMPRESA NACIO 4.5000% 14/09/47 REGS 396,250 301,800 0.07
UsD 400,000 EFE 3.8300% 14/09/61 REGS 393,400 270,329 0.06
UsD 250,000 CODELCO INC 3.1500% 14/01/30 REGS 262,854 217,532 0.05
usD 300,000 CODELCO INC 3.1500% 15/01/51 REGS 282,990 203,627 0.04
usD 200,000 CENCOSUD SA 4.3750% 17/07/27 REGS 218,900 187,260 0.04
UsD 200,000 CODELCO INC 3.7500% 15/01/31 REGS 169,000 177,969 0.04
UsD 200,000 EMPRESA METRO 4.7000% 07/05/50 REGS 229,200 170,500 0.04
usD 200,000 EMPRESA NACIO 3.4500% 16/09/31 REGS 199,296 165,038 0.04
6,506,697 5,703,257 1.23
Gt Ty 15,991,453 13,680,068 2.95
HhE
EfE
UsD 1,818,000 CHINA (PEOPLE 0.5500% 21/10/25 REGS 1,767,029 1,624,711 0.35
usD 1,550,000 CHINA (PEOPLE'S) 3.2500% 19/10/23 1,655,092 1,534,237 0.33
usD 1,384,000 CHINA (PEOPLE 0.4000% 21/10/23 REGS 1,370,747 1,345,701 0.29
4,792,868 4,504,649 0.97
TatE(EESFR)
usD 300,000 ZHONGAN ONLINE 3.1250% 16/07/25 302,013 267,172 0.06
302,013 267,172 0.06
Gt E 5,094,881 4,771,821 1.03
aavE7?
EfE
UsD 4,129,000 COLOMBIA REP OF 8.0000% 20/04/33 4,103,629 4,063,548 0.89
usD 3,347,000 COLOMBIA REP OF 7.5000% 02/02/34 3,320,865 3,126,634 0.67
usD 1,450,000 COLOMBIA REP OF 3.0000% 30/01/30 1,395,020 1,089,105 0.24
UsD 900,000 COLOMBIA REP OF 4.5000% 28/01/26 938,151 847,179 0.18
UsD 1,241,000 REP OF COLOMBIA 5% 15/06/45 1,036,778 809,471 0.17
usD 980,000 COLOMBIA REP OF 5.2000% 15/05/49 934,608 643,851 0.14
usD 800,000 COLOMBIA REP OF 3.1250% 15/04/31 759,453 576,589 0.12
UsD 708,000 REP OF COLOMBIA 6.125% 18/01/41 680,501 549,991 0.12
UsD 855,000 COLOMBIA REP OF 4.1250% 22/02/42 682,645 516,907 0.11
usD 413,000 COLOMBIA REP OF 5.6250% 26/02/44 355,155 294,910 0.06
usD 400,000 COLOMBIA REP OF 3.2500% 22/04/32 344,384 282,690 0.06
UsD 210,000 REP OF COLOMBIA 3.875% 25/04/27 183,750 186,066 0.04
14,734,939 12,986,941 2.80
LEtE (BT £FIE)
usD 600,000 ECOPETROL SA 4.125% 16/01/25 626,898 575,701 0.12
UsD 516,000 ECOPETROL SA 8.8750% 13/01/33 504,104 504,648 0.11
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usD 200,000 ECOPETROL SA 6.8750% 29/04/30 246,360 177,500 0.04
usD 200,000 ECOPETROL SA 4.6250% 02/11/31 200,000 149,100 0.03
usD 200,000 ECOPETROL SA 5.875% 28/05/45 220,600 131,850 0.03
UsD 137,000 ECOPETROL SA 5.8750% 02/11/51 137,000 87,680 0.02
1,934,962 1,626,479 0.35
=N 16,669,901 14,613,420 3.15
aRAH
EfE
usD 1,047,000 COSTA RICA GO 6.1250% 19/02/31 REGS 1,044,534 1,011,664 0.22
usD 1,012,000 REP OF COSTA RICA 7% 4/04/44 REGS 880,780 965,195 0.21
usD 450,000 COSTA RICA GO 7.1580% 12/03/45 REGS 423,500 435,375 0.09
usD 300,000 COSTA RICA GO 4.3750% 30/04/25 REGS 304,500 288,000 0.06
usD 200,000 COSTA RICA GO 5.6250% 30/04/43 REGS 158,650 165,000 0.04
2,811,964 2,865,234 0.62
AatiarzU 2,811,964 2,865,234 0.62
RE=h#£ME
EfE
usD 4,170,000 DOMINICAN REP 6.0000% 22/02/33 REGS 3,895,499 3,784,274 0.83
usD 2,583,000 DOMINICAN REP 7.0500% 03/02/31 REGS 2,586,681 2,576,542 0.56
usD 1,587,000 DOMINICAN REP 6.4000% 05/06/49 REGS 1,654,587 1,318,897 0.28
usD 1,250,000 DOMINICAN REP 5.95% 25/01/27 REGS 1,396,518 1,222,278 0.26
usD 1,383,000 DOMINICAN REP 4.5000% 30/01/30 REGS 1,404,886 1,189,380 0.26
usD 1,100,000 DOMINICAN REP 7.45% 30/04/44 REGS 1,028,162 1,058,530 0.23
usb 1,350,000 DOMINICAN REP 5.8750% 30/01/60 REGS 1,287,452 1,012,500 0.22
usD 1,243,000 DOMINICAN REP 5.3000% 21/01/41 REGS 1,169,492 974,201 0.21
usD 895,000 DOMINICAN REP 4.8750% 23/09/32 REGS 897,915 749,563 0.16
usD 570,000 DOMINICAN REP 6.0000% 19/07/28 REGS 614,064 550,050 0.12
usD 300,000 DOMINICAN REP 5.5000% 22/02/29 REGS 300,000 277,875 0.06
usD 300,000 DOMINICAN REP 6.5000% 15/02/48 REGS 238,050 254,250 0.05
usD 200,000 DOMINICAN REP 5.5000% 27/01/25 REGS 220,700 196,776 0.04
usD 166,000 DOMINICAN REP 6.85% 27/01/45 REGS 149,215 147,948 0.03
16,843,221 15,313,064 3.31
At RI=n3tHnE 16,843,221 15,313,064 3.31
I9FFL
EfE
usD 10,848,829 REPUBLIC OF E 2.5000% 31/07/35 REGS 6,691,930 4,068,311 0.87
usD 2,860,363 REPUBLIC OF E 5.5000% 31/07/30 REGS 2,052,252 1,462,361 0.32
usD 1,649,042 REPUBLIC OF E 1.5000% 31/07/40 REGS 934,497 548,306 0.12
9,678,679 6,078,978 1.31
Gt =T 9,678,679 6,078,978 1.31
ICTh
EfE
usD 4,529,000 ARAB REP EGYP 7.6250% 29/05/32 REGS 3,879,170 3,317,719 0.71
usD 1,961,000 EGYPT SUKUK 10.8750% 28/02/26 REGS 1,954,319 1,935,507 0.41
usD 1,505,000 ARAB REP EGYP 8.8750% 29/05/50 REGS 1,215,797 1,008,350 0.22
uUsh 1,260,000 ARAB REPUBLIC EGYPT 8.5% 31/1/47 RE 1,156,812 836,287 0.18
usD 1,070,000 ARAB REP EGYP 7.9030% 21/02/48 REGS 940,890 670,088 0.14
usD 900,000 ARAB REP EGYP 7.0529% 15/01/32 REGS 840,730 626,868 0.14
usD 1,000,000 ARAB REP EGYP 7.5000% 16/02/61 REGS 776,946 582,580 0.13
usD 600,000 ARAB REP EGYP 8.1500% 20/11/59 REGS 563,435 364,877 0.08
usD 400,000 ARAB REP EGYP 8.7002% 01/03/49 REGS 348,037 266,502 0.06
uUsD 421,000 ARAB REP EGYP 6.8750% 30/04/40 REGS 333,008 262,603 0.06
usD 200,000 ARAB REP EGYP 5.2500% 06/10/25 REGS 164,960 175,025 0.04
usD 200,000 ARAB REP EGYP 8.7500% 30/09/51 REGS 180,200 128,488 0.03
12,354,304 10,174,894 2.20
LEtE (BT £FIE)
usD 2,895,000 ARAB REP EGYP 7.3000% 30/09/33 REGS 2,511,497 1,961,363 0.43
EUR 2,450,000 ARAB REP EGYP 6.3750% 11/04/31 REGS 2,877,181 1,735,126 0.37
EUR 600,000 ARAB REP EGYP 5.6250% 16/04/30 REGS 417,007 424,483 0.09
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UsD 300,000 AFREXIMBANK 2.6340% 17/05/26 REGS 300,000 268,458 0.06
UsD 200,000 ARAB REP EGYP 5.8750% 16/02/31 REGS 146,040 132,724 0.03
6,251,725 4,522,154 0.98
At =UF b 18,606,029 14,697,048 3.18
TILHILIAR )L
EfE
UsD 3,340,000 EL SALVADOR R 9.5000% 15/07/52 REGS 2,676,200 1,673,347 0.37
UsD 537,000 REP EL SALVADOR 7.65% 15/6/35 REGS 484,163 245,611 0.06
UsD 325,000 REP EL SALVADOR 8.625% 28/2/29 REG 159,581 161,162 0.03
UsD 300,000 EL SALVADOR R 7.1246% 20/01/50 REGS 196,688 132,000 0.03
UsD 228,000 EL SALVADOR R 8.2500% 10/04/32 REGS 103,789 112,105 0.02
UsD 200,000 EL SALVADOR R 7.6250% 01/02/41 REGS 71,020 90,000 0.02
UsD 130,000 REP EL SALVADOR 6.375% 18/01/27 REG 52,669 68,250 0.01
3,744,110 2,482,475 0.54
At YR L 3,744,110 2,482,475 0.54
IFAET
EfE
UsD 200,000 ETHIOPIA BOND 6.6250% 11/12/24 REGS 148,500 137,074 0.03
148,500 137,074 0.03
At zFAET 148,500 137,074 0.03
HRY
EfE
UsD 825,000 REPUBLIC OF G 7.0000% 24/11/31 REGS 777,500 672,406 0.15
UsD 600,000 GABONESE REP 6.95% 16/06/25 REGS 589,883 575,274 0.12
1,367,383 1,247,680 0.27
AFtAR 1,367,383 1,247,680 0.27
DEE
EfE
UsD 329,000 GEORGIA REP O 2.7500% 22/04/26 REGS 327,098 298,183 0.06
327,098 298,183 0.06
L@ E (EEEFE)
UsD 400,000 GEORGIAN RAIL 4.0000% 17/06/28 REGS 370,000 351,600 0.08
370,000 351,600 0.08
697,098 649,783 0.14
EfE
UsD 3,374,000 GHANA REP OF 8.6250% 07/04/34 REGS 2,288,319 1,261,032 0.26
UsD 2,946,000 GHANA REP OF 7.6250% 16/05/29 REGS 2,179,588 1,104,750 0.24
UsD 1,943,000 GHANA REP OF 7.8750% 11/02/35 REGS 1,481,124 728,625 0.16
UsD 900,000 GHANA REP OF 7.7500% 07/04/29 REGS 918,940 337,500 0.07
UsD 600,000 GHANA REP OF 8.7500% 04/02/25 REGS 581,240 218,250 0.05
UsD 473,000 GHANA REP OF 8.9500% 26/03/51 REGS 295,648 173,828 0.04
UsD 400,000 GHANA REP OF 6.3750% 11/02/27 REGS 262,065 152,000 0.03
UsD 300,000 GHANA REP OF 8.8750% 07/05/42 REGS 191,610 109,875 0.02
UsD 250,000 GHANA REP OF 0.0000% 07/04/25 REGS 198,125 83,871 0.02
UsD 200,000 GHANA REP OF 8.1250% 26/03/32 REGS 199,501 74,750 0.02
UsD 200,000 GHANA REP OF 8.6270% 16/06/49 REGS 172,628 72,750 0.02
8,768,788 4,317,231 0.93
T DfES
UsD 1,460,000 GHANA REP OF 10.7500% 14/10/30 REGS 1,619,373 1,034,775 0.22
UsD 200,000 GHANA REP OF 8.1250% 18/01/26 REGS 75,000 81,494 0.02
1,694,373 1,116,269 0.24
At —F 10,463,161 5,433,500 1.17
TT7TR5
EfE
UsD 1,667,000 REP OF GUATEM 5.2500% 10/08/29 REGS 1,660,132 1,600,320 0.36
UsD 400,000 REP OF GUATEM 4.3750% 05/06/27 REGS 428,900 379,000 0.08
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uUsbh 400,000 REP OF GUATEM 6.1250% 01/06/50 REGS 475,380 379,000 0.08
usD 400,000 REP OF GUATEM 4.9000% 01/06/30 REGS 419,220 376,000 0.08
UsD 340,000 REP OF GUATEM 5.3750% 24/04/32 REGS 346,800 325,550 0.07
UsD 300,000 REP OF GUATEM 4.8750% 13/02/28 REGS 338,250 286,500 0.06
usD 200,000 REP OF GUATEM 3.7000% 07/10/33 REGS 195,258 164,500 0.04
uUsb 200,000 REP OF GUATEM 4.6500% 07/10/41 REGS 194,916 162,000 0.03

4,058,856 3,672,870 0.80

LEtE (BT £FIE)

usD 200,000 CT TRUST 5.1250% 03/02/32 REGS 200,000 157,683 0.03
200,000 157,683 0.03
BRI T~ 4,258,856 3,830,553 0.83

w15 R

EfE
usD 616,000 HONDURAS GOVT 5.6250% 24/06/30 REGS 601,440 492,800 0.10
usD 150,000 HONDURAS GVT 6.25% 19/01/27 REGS 165,135 130,875 0.03

766,575 623,675 0.13
766,575 623,675 0.13
]

EfE

uUsb 300,000 AIRPORT AUTH 4.8750% 12/01/30 REGS 298,140 300,537 0.06
298,140 300,537 0.06

L@ E (EEEFE)

UsD 794,000 HONG KONG 4.3750% 11/01/26 REGS 791,372 784,697 0.17
usb 625,000 CNAC HK FINBRID 4.1250% 19/07/27 601,156 584,897 0.13
usD 294,000 CNAC HK FINBRID 3.8750% 19/06/29 287,794 262,272 0.06
UsD 240,000 HONG KONG 4.6250% 11/01/33 REGS 239,107 245,595 0.05
UsD 300,000 LENOVO GROUP 3.4210% 02/11/30 REGS 308,163 243,981 0.05
2,227,592 2,121,442 0.46
Gt Ak 2,525,732 2,421,979 0.52

NUHY)—

Ef%

UsD 1,594,000 HUNGARY 6.7500% 25/09/52 REGS 1,548,575 1,633,562 0.35
UsD 1,111,000 HUNGARY 6.1250% 22/05/28 REGS 1,102,979 1,126,526 0.24
usD 1,320,000 HUNGARY 2.1250% 22/09/31 REGS 1,164,042 1,010,537 0.22
usD 1,024,000 HUNGARY 5.5000% 16/06/34 REGS 1,009,349 980,485 0.21
UsD 1,199,000 HUNGARY 3.1250% 21/09/51 REGS 1,094,448 727,375 0.16
UsD 600,000 HUNGARY 5.2500% 16/06/29 REGS 592,752 584,392 0.13
EUR 300,000 HUNGARY 5.0000% 22/02/27 305,256 317,743 0.07
uUsb 210,000 REP OF HUNGARY 7.625% 29/03/41 267,637 234,725 0.05
EUR 100,000 HUNGARY 1.6250% 28/04/32 64,276 77,582 0.02
UsD 18,000 HUNGARY 5.3750% 25/03/24 20,461 17.947 0.00
7,169,775 6,710,874 1.45
Bt HY— 7,169,775 6,710,874 1.45

AR

Ef%

UsD 608,000 EX-IM BK OF I3.8750% 01/02/28 REGS 588,666 560,959 0.12
UsD 400,000 EX-IM BK OF 13.3750% 05/08/26 REGS 423,824 370,944 0.08
1,012,490 931,903 0.20

LEtE (BT £FIE)

UsD 1,550,000 EX-IM BK OF 12.2500% 13/01/31 REGS 1,365,050 1,216,768 0.27
UsD 1,018,000 EX-IM BK OF 13.2500% 15/01/30 REGS 995,536 879,164 0.19
uUsb 504,000 RELIANCE INDU 3.6250% 12/01/52 REGS 497,004 345,751 0.07
uUsb 200,000 ADANI GREEN/P 6.2500% 10/12/24 REGS 184,000 184,980 0.04
3,041,590 2,626,663 0.57
At AR 4,054,080 3,558,566 0.77

AVRRST

EfE
usD 3,189,000 INDONESIA (REP) 2.8500% 14/02/30 3,240,417 2,802,089 0.61
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UsD 2,179,000 INDONESIA (REP) 4.6500% 20/09/32 2,102,989 2,109,856 0.47
UsD 1,165,000 INDONESIA (REP) 3.5000% 11/01/28 1,174,854 1,093,893 0.25
UsD 1,077,000 INDONESIA (REP) 4.5500% 11/01/28 1,065,153 1,053,223 0.23
EUR 1,200,000 INDONESIA (REP) 1.4000% 30/10/31 1,267,383 994,881 0.21
UsD 750,000 INDONESIA (RE 5.2500% 17/01/42 REGS 919,529 736,129 0.16
UsD 750,000 INDONESIA (REP) 4.8500% 11/01/33 738,783 733,126 0.16
UsD 749,000 INDONESIA REP 4.6250% 15/04/43 REGS 790,787 683,874 0.15
USD 800,000 INDONESIA (REP) 4.2000% 15/10/50 890,375 669,114 0.14
UsD 673,000 INDONESIA (REP) 5.4500% 20/09/52 664,877 666,247 0.14
UsD 629,000 INDONESIA (REP) 5.6500% 11/01/53 620,056 637,244 0.14
EUR 600,000 INDONESIA (RE 3.7500% 14/06/28 REGS 686,129 622,629 0.13
UsD 472,000 INDONESIA (RE 6.6250% 17/02/37 REGS 598,152 531,571 0.11
UsD 414,000 REP OF INDONES 8.5% 12/10/35 654,805 523,983 0.11
UsD 481,000 INDONESIA (REP) 3.0500% 12/03/51 447,088 343,894 0.07
UsD 342,000 INDONESIA (REP) 4.1500% 20/09/27 338,200 329,255 0.07
UsD 260,000 INDONESIA (REP) 3.5500% 31/03/32 258,916 233,018 0.05
EUR 300,000 INDONESIA (REP) 1.1000% 12/03/33 247,802 232,401 0.05
UsD 200,000 INDONESIA (REP) 4.4500% 15/04/70 198,018 166,523 0.04
EUR 200,000 INDONESIA (REP) 1.3000% 23/03/34 155,669 153,661 0.03
17,059,982 15,316,611 332
LEt R (BT £FIE)
UsD 1,693,000 INDONESIA (REP) 2.1500% 28/07/31 1,643,200 1,368,890 0.29
EUR 900,000 PERUSAHAAN LI 1.8750% 05/11/31 REGS 1,072,608 700,042 0.15
UsD 700,000 SBSN INDO III 4.7000% 06/06/32 REGS 700,000 686,468 0.15
UsD 800,000 PERUSAHAAN LI 5.2500% 15/05/47 REGS 882,250 679,000 0.15
UsD 609,000 PERUSAHAAN LISTRIK 5.25% 24/10/42 531,353 534,239 0.12
UsD 400,000 PELABUHAN IND 4.5000% 02/05/23 REGS 425,000 398,501 0.09
UsD 400,000 PT PERTAMINA 1.4000% 09/02/26 REGS 390,360 357,002 0.08
UsD 383,000 HUTAMA KARYA 3.7500% 11/05/30 REGS 405,632 341,368 0.07
UsD 300,000 PT PERTAMINA 6.5000% 07/11/48 REGS 391,896 303,016 0.07
UsD 300,000 PELABUHAN IND 4.2500% 05/05/25 REGS 315,300 292,200 0.06
UsD 200,000 INDONESIA ASA 6.5300% 15/11/28 REGS 204,700 205,657 0.04
UsD 200,000 INDONESIA ASA 5.4500% 15/05/30 REGS 232,000 198,230 0.04
UsD 220,000 INDONESIA ASA 5.8000% 15/05/50 REGS 265,375 192,234 0.04
UsD 200,000 PERUSAHAAN LI 6.1500% 21/05/48 REGS 228,500 190,750 0.04
UsD 200,000 FREEPORT INDO 5.3150% 14/04/32 REGS 200,000 183,993 0.04
7,888,174 6,631,590 1.43
Bt AR T 24,948,156 21,948,201 475
139
ZOMiES
UsD 710,000 IRAQ REPUBLIC 5.8% 15/01/28 410,630 407,602 0.09
410,630 407,602 0.09
HitATs 410,630 407,602 0.09
ARSIV
Ef%
UsD 1,097,000 STATE OF ISRAEL 4.5000% 17/01/33 1,090,626 1,056,840 0.24
ILS 3,200,000 ISRAEL FIXED 0.1500% 31/07/23 0723 915,127 855,433 0.18
UsD 736,000 STATE OF ISRAEL 4.5000% 03/04/20 904,182 591,124 0.13
2,909,935 2,503,397 0.55
L@ E (EEEFE)
UsD 500,000 LEVIATHAN BOND 6.5000% 30/06/27 562,050 473,750 0.10
UsD 200,000 ISRAEL ELECTRIC 5.0000% 12/11/24 6 225,000 196,578 0.04
UsD 200,000 LEVIATHAN BOND 6.7500% 30/06/30 227,200 186,444 0.04
1,014,250 856,772 0.18
BEbARTT L 3,924,185 3,360,169 0.73
a—kOART—L
EfE
EUR 1,984,000 IVORY COAST-P 6.8750% 17/10/40 REGS 2,316,151 1,552,020 0.33
EUR 1,400,000 IVORY COAST-P 5.2500% 22/03/30 REGS 1,372,338 1,244,608 0.27
EUR 500,000 IVORY COAST-P 5.8750% 17/10/31 REGS 466,968 442,188 0.10
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usD 400,000 IVORY COAST-P 6.1250% 15/06/33 REGS 347,833 347,000 0.07
EUR 400,000 IVORY COAST-P 6.6250% 22/03/48 REGS 488,401 295,227 0.06
EUR 300,000 IVORY COAST-P 4.8750% 30/01/32 REGS 357,727 242,701 0.05
5,349,418 4,123,744 0.88
ZDhfES
UsD 900,000 IVORY COAST 5.7500% 31/12/32 REGS 543,622 486,883 0.11
543,622 486,883 0.11
Bitia—boRT— 5,893,040 4,610,627 0.99
Tx¥IAh
EfE
usD 700,000 JAMAICA GVT 7.875% 28/07/45 852,386 819,000 0.17
852,386 819,000 0.17
T DHfES
usD 300,000 JAMAICA GOVT 8.0000% 15/03/39 345,865 360,000 0.08
345,865 360,000 0.08
1,198,251 1,179,000 0.25
BX
EEEFIE
UsD 600,000 MITSUB UFJ FIN FRN 12/09/25 600,000 594,072 0.13
600,000 594,072 0.13
Gt HA 600,000 594,072 0.13
Tr——
ZDhfES
UsD 4,430,000 GALAXY PIPELI 2.9400% 30/09/40 REGS 4,061,945 3,372,568 0.73
UsD 903,000 GALAXY PIPELI 2.1600% 31/03/34 REGS 824,948 704,240 0.15
usD 240,000 GALAXY PIPELI 2.6250% 31/03/36 REGS 234,998 189,651 0.04
5,121,891 4,266,459 0.92
B Tr—T— 5,121,891 4,266,459 0.92
ALEY
EfE
UsD 1,456,000 JORDAN 7.3750% 10/10/47 REGS 1,463,871 1,283,099 0.28
usD 1,041,000 JORDAN 5.8500% 07/07/30 REGS 963,904 940,825 0.20
usD 445,000 JORDAN 7.7500% 15/01/28 REGS 443,718 457,228 0.10
UsD 214,000 KINGDOM OF JORDAN 5.75% 31/01/27 RE 209,525 208,117 0.04
3,081,018 2,889,269 0.62
Aitanzs 3,081,018 2,889,269 0.62
HYPFIREY
EfE
usD 1,991,000 KAZAKHSTAN 4.8750% 14/10/44 REGS 1,916,643 1,806,614 0.39
UsD 832,000 REP KAZAKHSTAN 6.5% 21/07/45 REGS 967,793 879,081 0.19
2,884,436 2,685,695 0.58
LEtE (BT £FIE)
usD 2,280,000 KAZMUNAYGAS N 5.3750% 24/04/30 REGS 2,704,915 2,056,128 0.45
UsD 849,000 KAZTRANSGAS J 4.3750% 26/09/27 REGS 859,940 763,514 0.16
UsD 600,000 KAZMUNAYGAS N 4.7500% 24/04/25 REGS 659,100 582,809 0.13
usD 400,000 KAZMUNAYGAS N 6.3750% 24/10/48 REGS 417,200 335,306 0.07
EUR 360,000 KAZAKHSTAN 1.5000% 30/09/34 REGS 268,244 275,794 0.06
EUR 240,000 KAZAKHSTAN 2.3750% 09/11/28 REGS 311,156 230,605 0.05
UsD 200,000 KAZMUNAYGAS NTL 5.75% 19/04/47 REGS 243,298 159,509 0.03
usD 200,000 KAZMUNAYGAS N 3.5000% 14/04/33 REGS 149,500 149,492 0.03
5,613,353 4,553,157 0.98
Gt T RE 8,497,789 7,238,852 1.56
T=7
EfE
UsD 1,763,000 KENYA REP OF 7.0000% 22/05/27 REGS 1,805,471 1,586,824 0.34
usD 900,000 KENYA REP OF 6.3000% 23/01/34 REGS 813,937 682,898 0.15
usD 700,000 KENYA REP OF 6.8750% 24/06/24 REGS 646,100 660,709 0.14
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il kel S S i WARE MR %)
usD 200,000 KENYA REP OF 7.2500% 28/02/28 REGS 156,750 174,508 0.04

3,422,258 3,104,939 0.67

TEatE(EEEFR)

usD 500,000 EASTN/STHN AF 4.1250% 30/06/28 EMTN 498,941 425,000 0.09
498,941 425,000 0.09
Gitr=7 3,921,199 3,529,939 0.76

LNy

EfE
UsD 2,872,000 LEBANESE REP 6.6000% 27/11/26 GMTN 384,281 191,706 0.05
usD 2,731,000 LEBANESE REP 6.1000% 04/10/22 EMTN 452,859 189,122 0.04
usD 2,360,000 LEBANESE REP 8.2500% 17/05/34 89 245,250 165,672 0.04
UsD 2,104,000 LEBANESE REPUBLIC 6.65% 3/11/28 GMT 208,205 140,442 0.03
UsD 1,867,000 LEBANESE REP 6.3750% 09/03/20 GMTN 311,703 128,356 0.03
usD 1,040,000 LEBANESE REP 6.6500% 26/02/30 GMTN 153,796 71,760 0.02
uUsD 940,000 LEBANESE REP 6.2500% 04/11/24 GMTN 69,650 64,155 0.01
UsD 779,000 LEBANESE REP 8.2500% 12/04/21 REGS 116,058 53,946 0.01
UsD 768,000 LEBANESE REP 6.6500% 22/04/24 120,634 52,416 0.01
UsD 331,000 LEBANESE REP 6.7500% 29/11/27 90,158 22,094 0.00
UsD 318,000 LEBANESE REP 6.8500% 23/03/27 50,321 21,227 0.00
UsD 281,000 LEBANESE REP 7.2500% 23/03/37 64,320 18,757 0.00
UsD 150,000 LEBANESE REP 7.0000% 23/03/32 15YR 19,470 10,425 0.00
UsSD 155,000 LEBANESE REP 6.2000% 26/02/25 GMTN 25,650 10,345 0.00
UsD 60,000 LEBANESE REP 6.0000% 27/01/23 10,386 4,210 0.00

2,322,741 1,144,633 0.24

TEatE(EEEFR)
usD 4,358,000 LEBANESE REP 7.0000% 20/03/28 GMTN 566,060 296,561 0.07
usD 850,000 LEBANESE REP 7.0500% 02/11/35 GMTN 67,993 56,738 0.01

634,053 353,299 0.08
e AV 2,956,794 1,497,932 0.32
%k %

LTEatE(EEEFR)
usD 1,198,000 TMS ISSUER SA 5.7800% 23/08/32 REGS 1,198,000 1,214,268 0.27
usD 400,000 PETRORIO LUX 6.1250% 09/06/26 REGS 403,200 377,290 0.08
UsD 360,000 VM HOLDING SA 5.3750% 04/05/27 REGS 333,000 339,292 0.07
UsD 400,000 EIG PEARL HOL 3.5450% 31/08/36 REGS 400,000 334,500 0.07
usD 230,000 NEXA RESOURCE 6.5000% 18/01/28 REGS 257,600 224,250 0.05
usD 200,000 GREENSAIF PIP 6.5100% 23/02/42 REGS 200,000 202,500 0.04
UsD 200,000 GREENSAIF PIP 6.1290% 23/02/38 REGS 200,000 198,848 0.04

2,991,800 2,890,948 0.62
Aitvrwe TS 2,991,800 2,890,948 0.62
L7

LEtE (BE£FIE)
usD 3,378,000 PETRONAS CAP 2.4800% 28/01/32 REGS 3,251,520 2,774,756 0.60
UsD 2,365,000 PETRONAS CAP 4.5500% 21/04/50 REGS 2,819,393 2,128,208 0.46
UsD 2,000,000 1MDB GBL INVEST 4.4% 09/03/23 2,023,100 1,986,562 0.43
usD 617,000 MY WAKALA SUK 2.0700% 28/04/31 REGS 618,609 521,014 0.11
usD 600,000 PETRONAS CAP 3.4040% 28/04/61 REGS 577,543 420,020 0.09
UsD 400,000 AXIATA SPV5 L 3.0640% 19/08/50 EMTN 369,444 275,923 0.06

9,659,609 8,106,483 1.75
Bt — 7 9,659,609 8,106,483 1.75
E-JOXR

ZDhfES

usD 200,000 GREENKO POWER 4.3000% 13/12/28 REGS 160,440 161,843 0.03
160,440 161,843 0.03
Bt 'V 160,440 161,843 0.03
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Axio
EEEFE
UsD 200,000 CEMEX SAB FRN 08/09/69 REGS 208,050 181,032 0.04
208,050 181,032 0.04
EfE
UsD 4,668,000 UNITED MEXICAN 2.6590% 24/05/31 3,944,343 3,763,906 0.81
UsD 1,936,000 UNITED MEXICAN 6.3500% 09/02/35 1,928,899 1,946,673 0.42
usD 1,390,000 UTD MEXICAN STATES 5.75% 12/10/2110 1,582,371 1,217,190 0.26
UsD 682,000 UNITED MEXICAN 5.4000% 09/02/28 680,656 673,363 0.15
UsD 612,000 UNITED MEXICAN 4.8750% 19/05/33 597,328 567,432 0.12
UsD 600,000 UNITED MEXICAN 4.2800% 14/08/41 523,464 478,966 0.10
MXN 80,000 MEXICAN BONOS DES 8.5% 31/5/29 M 419,132 416,503 0.09
EUR 410,000 UNITED MEXICAN 2.3750% 11/02/30 413,996 375,147 0.08
UsD 395,000 UNITED MEXICAN 3.5000% 12/02/34 392,851 320,702 0.07
UsD 460,000 UNITED MEXICAN 3.7710% 24/05/61 413,778 302,047 0.07
MXN 54,800 MEXICAN BONOS 7.7500% 23/11/34 M 250,084 266,235 0.06
USD 274,000 UNITED MEXICAN 4.7500% 27/04/32 268,219 255,375 0.06
UsD 233,000 UNITED MEXICAN 4.4000% 12/02/52 232,082 176,691 0.04
MXN 22,800 MEXICAN BONOS DES 7.75% 29/5/31 M 106,344 113,157 0.02
uUsD 100,000 UTD MEXICAN STATE 6.05% 11/01/40 121,150 99,367 0.02
MXN 14,600 MEXICAN BONOS DES 10% 20/11/36 M30 79,404 84,178 0.02
11,954,101 11,056,932 239
T DHfES
UsD 1,524,267 PETROLEOS MEXICA 8.7500% 02/06/29 1,445,757 1,437,251 0.31
1,445,757 1,437,251 0.31
TiEtE(EEERE)
UsD 4,900,000 PETROLEOS ME 10.0000% 07/02/33 REGS 4,792,821 4,701,794 1.02
UsD 3,120,000 PETROLEOS MEXICA 7.6900% 23/01/50 2,910,320 2,189,660 0.48
usD 1,489,000 PEMEX 6.75% 21/09/47 1,176,856 959,611 0.21
UsD 1,507,000 PETROLEOS MEXICA 6.3750% 23/01/45 1,272,200 948,222 0.20
UsD 1,180,000 PETROLEOS MEXICA 5.9500% 28/01/31 1,151,232 896,905 0.19
usD 751,000 COMISION FEDE 4.6880% 15/05/29 REGS 750,850 673,084 0.15
usD 1,000,000 PETROLEOS MEXICA 6.9500% 28/01/60 899,700 641,350 0.14
UsD 820,000 PETROLEOS MEX 6.5% 02/06/41 749,694 553,131 0.12
UsD 430,000 COMISION FEDE 3.3480% 09/02/31 REGS 420,302 340,069 0.07
UsD 444,000 COMISION FEDE 3.8750% 26/07/33 REGS 388,578 337,599 0.07
usD 400,000 MEXICO CITY A 5.5000% 31/07/47 REGS 403,296 296,716 0.06
UsD 300,000 SITIOS 5.3750% 04/04/32 REGS 300,000 265,890 0.06
UsD 300,000 PETROLEOS MEX/PEMEX 6.625% 15/06/38 183,213 208,538 0.05
usD 200,000 COMISION FEDE 6.2640% 15/02/52 REGS 200,000 163,546 0.04
usD 200,000 INDUSTRIAS PE 4.7500% 06/08/50 REGS 212,000 161,515 0.03
UsD 200,000 TRUST FIBRAI 6.3900% 15/01/50 REGS 228,000 159,503 0.03
UsD 241,000 UNITED MEXICA 3.7500% 19/04/71 EMTN 205,244 155,110 0.03
16,244,306 13,652,243 2.95
BabiAxT 29,852,214 26,327,458 5.69
EUdL
Ef%
UsD 1,480,000 MONGOLIA 8.6500% 19/01/28 REGS 1,566,474 1,502,199 0.33
UsD 927,000 MONGOLIA 3.5000% 07/07/27 REGS 867,445 770,569 0.17
usD 602,000 MONGOLIA 5.1250% 07/04/26 REGS 552,395 548,615 0.12
UsD 400,000 DEVT BK OF MO 7.2500% 23/10/23 REGS 435,340 379,260 0.08
UsD 200,000 MONGOLIA INTL 5.6250% 01/05/23 REGS 210,700 198,750 0.04
3,632,354 3,399,393 0.74
LEtE (BT £FIE)
UsD 441,000 MONGOLIA 8.7500% 09/03/24 REGS 500,207 440,118 0.09
500,207 440,118 0.09
Aty 4,132,561 3,839,511 0.83
€Ava
EfE
usD 579,000  MOROCCO KINGD 3.0000% 15/12/32 REGS 553,805 440,787 0.09
UsD 648,000 MOROCCO KINGD 4.0000% 15/12/50 REGS 605,070 414,727 0.09

— 247



JLZRNTFRP—Tr—X - T7UR T —HEEFHFC/FD

il kel S S i WAGAE MRTEE (%)
usD 256,000 MOROCCO KINGD 5.5000% 11/12/42 REGS 213,255 209,934 0.05
1,372,130 1,065,448 0.23
TEatE(EEEFR)
usD 300,000 OCP SA 5.1250% 23/06/51 REGS 294,723 216,366 0.05
usD 200,000 OCP SA 3.7500% 23/06/31 REGS 198,730 160,150 0.03
493,453 376,516 0.08
e a=E 1,865,583 1,441,964 0.31
EHFUE—Y
EfE
usD 400,000 MOZAMBIQUE RE 5.0000% 15/09/31 REGS 340,950 309,500 0.07
340,950 309,500 0.07
GtV LE—2 340,950 309,500 0.07
F
T DifES
UsD 200,000 GREENKO DUTCH 3.8500% 29/03/26 REGS 191,057 168,156 0.04
191,057 168,156 0.04
LEtE (BE£FIE)
UsD 1,125,000 BRASKEM NL 7.2500% 13/02/33 REGS 1,121,900 1,096,875 0.23
EUR 400,000 BOI FINANCE B 7.5000% 16/02/27 REGS 457,120 336,527 0.07
usD 200,000 MDGH GMTN RSC 2.5000% 21/05/26 GMTN 186,150 185,360 0.04
usD 200,000 THS NETHERLAN 8.0000% 18/09/27 REGS 214,980 180,860 0.04
UsD 200,000 PROSUS NV 3.2570% 19/01/27 REGS 200,000 177,843 0.04
UsD 200,000 MDGH GMTN RSC 2.8750% 07/11/29 REGS 208,000 176,750 0.04
usD 200,000 MDGH GMTN RSC 2.8750% 21/05/30 GMTN 207,360 175,301 0.04
usD 200,000 MDGH GMTN RSC 3.7000% 07/11/49 REGS 235,000 157,768 0.03
2,830,510 2,487,284 0.53
HtATH 3,021,567 2,655,440 0.57
FATIYT
EfE
usD 2,907,000 REP OF NIGERI 7.3750% 28/09/33 REGS 2,236,997 2,113,389 0.46
usD 800,000 REP OF NIGERI 6.3750% 12/07/23 REGS 862,200 788,080 0.17
UsD 970,000 REP OF NIGERI 7.8750% 16/02/32 REGS 1,031,233 761,469 0.16
UsD 600,000 REP OF NIGERI 6.5000% 28/11/27 REGS 585,601 496,464 0.11
usD 400,000 REP OF NIGERI 7.6960% 23/02/38 REGS 376,000 286,000 0.06
usD 299,000 REP OF NIGERI 8.7470% 21/01/31 REGS 245,928 250,424 0.05
UsD 333,000 REP OF NIGERI 7.6250% 28/11/47 REGS 240,905 222,258 0.05
UsD 200,000 REP OF NIGERI 7.6250% 21/11/25 REGS 182,600 183,630 0.04
usD 200,000 REP OF NIGERI 7.1430% 23/02/30 REGS 210,500 156,758 0.03
5,971,964 5,258,472 1.13
TatE(EELFR)
UsD 3,742,000 REP OF NIGERI 8.3750% 24/03/29 REGS 3,203,120 3,158,248 0.68
usD 1,075,000 REP OF NIGERI 8.2500% 28/09/51 REGS 890,163 743,062 0.16
usD 800,000 REP OF NIGERI 6.1250% 28/09/28 REGS 663,000 635,504 0.14
4,756,283 4,536,814 0.98
AT AV=)T 10,728,247 9,795,286 2.11
Fv—
EfE
usD 3,252,000 OMAN INTRNL B 6.7500% 28/10/27 REGS 3,623,496 3,386,080 0.73
usD 1,612,000 OMAN INTRNL B 6.2500% 25/01/31 REGS 1,704,681 1,636,116 0.35
UsD 1,680,000 OMAN INTRNL B 6.7500% 17/01/48 REGS 1,643,127 1,619,167 0.35
UsD 1,205,000 OMAN INTRNL B 7.0000% 25/01/51 REGS 1,130,013 1,197,421 0.26
usD 1,198,000 OMAN GVT INTL 6.5% 08/03/47 REGS 1,098,550 1,121,687 0.24
usD 1,000,000 OMAN INTRNL B 4.7500% 15/06/26 REGS 983,902 972,510 0.21
UsD 550,000 OMAN INTRNL B 5.6250% 17/01/28 REGS 553,577 541,761 0.12
UsD 200,000 OMAN GVT INTL 5.375% 08/03/27 REGS 197,192 197,004 0.04
10,934,538 10,671,746 2.30

— 248



JLZRNTFRP—Tr—X - T7UR T —HEEFHFC/FD

il kel S S i WAGAE MRTEE (%)
LEtE (BT £FIE)
usD 600,000 OMAN INTRNL B 6.0000% 01/08/29 REGS 621,670 600,216 0.13
621,670 600,216 0.13
Bt iA~e—r 11,556,208 11,271,962 2.43
INFREY
EfE
usD 200,000 REP OF PAKIST 6.8750% 05/12/27 REGS 195,700 90,030 0.02
195,700 90,030 0.02
TEatE(EEEFR)
usD 3,206,000 REP OF PAKIST 7.3750% 08/04/31 REGS 2,658,687 1,350,880 0.29
usD 1,073,000 REP OF PAKIST 8.8750% 08/04/51 REGS 900,229 434,565 0.09
3,558,916 1,785,445 0.38
[ EPAT S % 3,754,616 1,875,475 0.40
NFT
EfE
usD 2,313,000 PANAMA 6.4000% 14/02/35 2,288,621 2,391,063 0.52
usD 2,466,000 PANAMA 3.8700% 23/07/60 2,349,197 1,581,323 0.34
usD 1,960,000 PANAMA 2.2520% 29/09/32 1,759,830 1,462,650 0.32
usD 1,425,000 PANAMA 4.5000% 19/01/63 1,419,964 1,020,656 0.22
usD 930,000 PANAMA 3.7500% 16/03/25 1,002,604 899,775 0.19
usD 300,000 REP OF PANAMA 3.875% 17/03/28 316,875 281,625 0.06
usD 200,000 PANAMA 4.5000% 01/04/56 215,700 146,750 0.03
9,352,791 7,783,842 1.68
ZDhfES
usD 641,000 REP OF PANAMA 6.7% 26/01/36 796,197 678,659 0.15
usD 900,000 REP OF PANAMA 4.3% 29/04/53 930,816 653,625 0.14
usD 760,000 PANAMA 4.5000% 15/05/47 719,347 587,100 0.13
usD 600,000 AEROPUERTO IN 5.1250% 11/08/61 REGS 608,680 470,151 0.10
usD 200,000 ETESA 5.1250% 02/05/49 REGS 221,120 161,400 0.03
3,276,160 2,550,935 0.55
TatE(EEEFR)
usD 200,000 BANCO NAC DE 2.5000% 11/08/30 REGS 190,500 159,023 0.03
190,500 159,023 0.03
i atavrasd 12,819,451 10,493,800 2.26
NTF7Za—F=7
EfE
usD 200,000 PNG GOVT INTL 8.3750% 04/10/28 REGS 209,478 180,269 0.04
209,478 180,269 0.04
209,478 180,269 0.04
INSTTA
EfE
usD 800,000 PARAGUAY 4.9500% 28/04/31 REGS 917,493 750,000 0.15
usD 800,000 REPUBLIC OF P 5.6000% 13/03/48 REGS 851,320 683,000 0.15
usD 636,000 PARAGUAY 2.7390% 29/01/33 REGS 571,140 492,235 0.11
usD 467,000 PARAGUAY 5.4000% 30/03/50 REGS 547,768 388,778 0.08
usD 280,000 PARAGUAY 6.1000% 11/08/44 REGS 342,717 263,550 0.06
usD 200,000 PARAGUAY 4.7000% 27/03/27 REGS 194,500 191,750 0.04
usD 200,000 PARAGUAY 3.8490% 28/06/33 REGS 199,988 168,500 0.04
3,624,926 2,937,813 0.63
Gt T TTA 3,624,926 2,937,813 0.63
R)L—
EfE
usD 4,114,000 REPUBLIC OF PERU 2.7830% 23/01/31 3,841,183 3,380,457 0.74
usD 1,344,000 REPUBLIC OF PERU 8.7500% 21/11/33 2,027,938 1,650,591 0.36
usD 2,110,000 REPUBLIC OF PERU 3.2300% 28/07/2121 1,758,569 1,216,672 0.26
usD 1,403,000 REPUBLIC OF PERU 3.0000% 15/01/34 1,290,699 1,108,436 0.24
usD 1,032,000 REPUBLIC OF PERU 3.3000% 11/03/41 802,331 750,633 0.16
EUR 637,000 REPUBLIC OF PERU 1.9500% 17/11/36 625,381 458,788 0.10
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EUR 600,000 REPUBLIC OF PERU 1.2500% 11/03/33 456,854 442,382 0.10
usD 452,000 REPUBLIC OF PERU 2.8440% 20/06/30 377,420 381,495 0.08
PEN 1,000 REPUBLIC OF P 6.9000% 12/08/37 REGS 238,205 234,196 0.05
usD 224,000 FONDO MIVIVIE 4.6250% 12/04/27 REGS 223,220 214,480 0.05
PEN 880,000 PERU B SOBERANO 6.1500% 12/08/32 205,836 202,657 0.04
usD 160,000 REPUBLIC OF PERU 1.8620% 01/12/32 118,017 115,594 0.02
PEN 477 REPUBLIC OF P 6.8500% 12/02/42 REGS 112,989 109,903 0.02
UsD 18,000 REPUBLIC OF PERU 3.6000% 15/01/72 16,445 11,678 0.00
12,095,087 10,277,962 222
T DHfES
UsD 64,000 REPUBLIC OF PERU 6.5500% 14/03/37 70,010 67.888 0.01
70,010 67,888 0.01
LEtE (BE£FIE)
UsD 2,648,000 PETROLEOS DEL 5.6250% 19/06/47 REGS 2,633,358 1,763,568 0.38
UsD 900,000 PETROLEOS DEL 4.7500% 19/06/32 REGS 859,790 688,500 0.15
usD 200,000 CIA DE MINAS 5.5000% 23/07/26 REGS 198,280 168,200 0.04
3,691,428 2,620,268 0.57
Bt~ L— 15,856,525 12,966,118 2.80
T4YEY
EfE
UsD 4,910,000 PHILIPPINES(REP) 1.9500% 06/01/32 4,647,575 3,830,935 0.83
usD 1,223,000 PHILIPPINES(REP) 5.0000% 17/07/33 1,223,258 1,207,069 0.26
usD 1,600,000 PHILIPPINES(REP) 2.6500% 10/12/45 1,100,000 1,064,118 0.23
UsD 784,000 PHILIPPINES(REP) 3.2000% 06/07/46 670,028 560,842 0.12
UsD 550,000 PHILIPPINES(REP) 5.5000% 17/01/48 550,000 554,507 0.12
usD 689,000 PHILIPPINES(REP) 1.6480% 10/06/31 659,959 529,970 0.11
usD 739,000 PHILIPPINES(REP) 2.9500% 05/05/45 634,516 523,190 0.11
UsD 484,000 PHILIPPINES(REP) 5.1700% 13/10/27 499,730 487,385 0.11
UsD 420,000 PHILIPPINES(REP) 5.9500% 13/10/47 417,320 445,942 0.10
UsD 418,000 REP OF PHILIPPINES 3.7% 01/03/41 396,567 336,471 0.07
usD 200,000 PHILIPPINES(REP) 4.6250% 17/07/28 198,870 196,705 0.04
UsD 210,000 PHILIPPINES(REP) 3.9500% 20/01/40 181,650 175733 0.04
UsD 200,000 PHILIPPINES(REP) 4.2000% 29/03/47 200,000 169,086 0.04
11,379,473 10,081,953 2.18
LEtE (BT £FIE)
UsD 386,000 PILIPINAS BOND 8.6000% 15/06/27 A 538,470 434,485 0.09
538,470 434,485 0.09
At 70 11,917,943 10,516,438 227
R—FUF
L@t (BE£FIE)
usD 1,529,000 REP OF POLAND 5.5000% 16/11/27 EMTN 1,522,398 1,560,464 0.34
UsD 1,446,000 REP OF POLAND 5.7500% 16/11/32 EMTN 1,451,328 1,511,330 0.33
EUR 320,000 BANK GOSPODAR 5.1250% 22/02/33 EMTN 342,339 338,285 0.07
EUR 142,000 REP OF POLAND 4.2500% 14/02/43 EMTN 152,020 144,657 0.03
3,468,085 3,554,736 0.77
Gt AR—=FoF 3,468,085 3,554,736 0.77
hs—
EfE
UsD 2,742,000 QATAR STATE O 4.4000% 16/04/50 REGS 2,974,834 2,450,811 0.53
usD 1,781,000 QATAR STATE O 4.8170% 14/03/49 REGS 2,127,231 1,689,366 0.36
usD 1,383,000 QATAR STATE O 3.7500% 16/04/30 REGS 1,490,000 1,311,995 0.28
UsD 1,097,000 QATAR STATE O 4.5000% 23/04/28 REGS 1,098,371 1,089,642 0.24
UsD 200,000 QATAR STATE O 6.4000% 20/01/40 REGS 297,000 229,748 0.05
usD 200,000 QATAR STATE O 4.6250% 02/06/46 REGS 198,576 185,668 0.04
8,186,012 6,957,230 1.50
T DifES
usD 200,000 NAKILAT INC 6.0670% 31/12/33 REGS 219,162 185,489 0.04
219,162 185,489 0.04
TEatE(EEEFR)
UsD 3,523,000 QATAR ENERGY 2.2500% 12/07/31 REGS 3,444,745 2,893,581 0.63
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usD 1,300,000 QATAR ENERGY 3.1250% 12/07/41 REGS 1,130,782 987,064 0.21
usD 800,000 QATAR ENERGY 1.3750% 12/09/26 REGS 700,000 709,128 0.15
UsD 500,000 QATAR ENERGY 3.3000% 12/07/51 REGS 500,000 364,375 0.08

5,775,527 4,954,148 1.07
Bt hs— 14,180,701 12,096,867 2.61
BE

EfE

uUsb 200,000 EXP-IMP BK KOREA 5.1250% 11/01/33 199,180 203,739 0.04
199,180 203,739 0.04

LEtE (BT £FIE)

usD 500,000 LG CHEM LTD 1.3750% 07/07/26 REGS 497,480 435,831 0.10
497,480 435,831 0.10
Gt E 696,660 639,570 0.14

L—==7

EfE
usD 2,116,000 ROMANIA 7.6250% 17/01/53 REGS 2,136,315 2,277,961 0.49
usD 1,776,000 ROMANIA 7.1250% 17/01/33 REGS 1,782,026 1,861,980 0.40
UsD 936,000 ROMANIA 5.2500% 25/11/27 REGS 923,235 904,120 0.20
EUR 970,000 ROMANIA 3.8750% 29/10/35 REGS 1,343,286 772,314 0.17
usD 986,000 ROMANIA 4.0000% 14/02/51 REGS 954,109 686,719 0.15
EUR 200,000 ROMANIA 2.8750% 26/05/28 REGS 174,776 184,805 0.04
UsD 184,000 ROMANIA 5.1250% 15/06/48 REGS 141,748 152,799 0.03
UsD 118,000 ROMANIA 5.2500% 25/11/27 144A 113,752 113,981 0.02
uUsb 94,000 ROMANIA 6.1250% 22/01/44 REGS 78,960 88,576 0.02
usD 38,000 ROMANIA 3.0000% 14/02/31 REGS 30,305 30,764 0.01

7,678,512 7,074,019 1.53

TEatE(EEEFR)

EUR 1,151,000 ROMANIA 3.7500% 07/02/34 REGS 1,176,595 933,157 0.19
EUR 800,000 ROMANIA 2.0000% 28/01/32 REGS 696,000 590,250 0.12
EUR 694,000 ROMANIA 4.6250% 03/04/49 REGS 1,048,899 537,828 0.12
UsD 486,000 ROMANIA 6.0000% 25/05/34 REGS 464,341 473,218 0.10
EUR 500,000 ROMANIA 2.1250% 07/03/28 REGS 557,926 446,987 0.10
EUR 518,000 ROMANIA 2.8750% 13/04/42 REGS 599,467 314,062 0.07
EUR 500,000 ROMANIA 3.3750% 28/01/50 REGS 637,348 312,296 0.07
EUR 400,000 ROMANIA 1.7500% 13/07/30 REGS 472,878 306,798 0.07
EUR 100,000 ROMANIA 2.1240% 16/07/31 REGS 125,192 75,958 0.02
EUR 88,000 ROMANIA 2.0000% 14/04/33 REGS 75,954 62,100 0.01
5,854,600 4,052,654 0.87
B —~w=T 13,533,112 11,126,673 2.40

av7

EfE
usD 3,400,000 RUSSIA-EUROBO 4.375% 21/03/29 REGS 3,800,125 1,394,000 0.30
EUR 400,000 RUSSIA-EUROBOND 1.8500% 20/11/32 472,515 154,994 0.03
UsD 200,000 RUSSIA-EUROBO 5.2500% 23/06/47 REGS 245,745 80,000 0.02

4,518,385 1,628,994 0.35
Aty T 4,518,385 1,628,994 0.35
LI EFE

EfE

usD 200,000 REPUBLIC OF R 5.5000% 09/08/31 REGS 200,000 150,257 0.03
200,000 150,257 0.03
Bt g RE 200,000 150,257 0.03

YOCTIET

EfE
usD 2,985,000 SAUDI INT BON 4.3750% 16/04/29 REGS 2,970,067 2,909,443 0.63
usD 2,451,000 SAUDI INT BON 4.5000% 26/10/46 REGS 2,536,731 2,110,311 0.46
UsD 800,000 SAUDI INT BON 5.0000% 17/04/49 REGS 795,060 734,192 0.16
UsD 394,000 SAUDI INT BON 4.6250% 04/10/47 REGS 413,836 344,766 0.07

6,715,694 6,098,712 1.32
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LEtE (BT £FIE)
usD 2,926,000 SAUDI INT BON 5.0000% 18/01/53 REGS 2,703,721 2,670,560 0.58
UsD 1,844,000 SAUDI INT BON 4.7500% 18/01/28 REGS 1,837,601 1,823,218 0.39
UsD 640,000 SAUDI INT BON 2.2500% 02/02/33 REGS 601,700 508,000 0.11
usD 500,000 SAUDI ARAB OI 1.6250% 24/11/25 REGS 450,150 455,280 0.10
usD 400,000 SAUDI INT BON 3.6250% 04/03/28 REGS 399,798 377,314 0.08
UsD 403,000 SAUDI INT BON 3.2500% 22/10/30 REGS 395,699 362,673 0.08
UsD 300,000 SAUDI INT BON 4.0000% 17/04/25 REGS 293,589 294,313 0.06
usD 300,000 SAUDI ARAB OI 4.2500% 16/04/39 REGS 331,800 263,850 0.06
usD 200,000 SAUDI INT BON 4.8750% 18/07/33 REGS 197,640 196,756 0.04
UsD 300,000 SAUDI ARAB OI 3.5000% 24/11/70 REGS 276,000 196,635 0.04
UsD 200,000 SAUDI ARAB OI 3.5000% 16/04/29 REGS 214,628 182,711 0.04
7,702,326 7,331,310 1.58
Gt o TIET 14,418,020 13,430,022 2.90
wRAIL
Ef%
UsD 1,038,000 SENEGAL REP O 6.7500% 13/03/48 REGS 976,294 739,575 0.16
EUR 400,000 SENEGAL REP O 4.7500% 13/03/28 REGS 424,977 362,430 0.08
EUR 400,000 SENEGAL REP O 5.3750% 08/06/37 REGS 488,800 284,781 0.06
1,890,071 1,386,786 0.30
T DOfES
usD 200,000 SENEGAL REP O 6.2500% 23/05/33 REGS 165,750 167,000 0.04
165,750 167,000 0.04
BRI 2,055,821 1,553,786 0.34
TILET
EfE
UsD 1,445,000 SERBIA REPUBL 6.5000% 26/09/33 REGS 1,411,807 1,399,875 0.30
usD 1,002,000 SERBIA REPUBL 6.2500% 26/05/28 REGS 998,263 999,473 0.22
EUR 720,000 SERBIA REPUBL 1.5000% 26/06/29 REGS 778,608 567,532 0.12
EUR 200,000 SERBIA REPUBL 3.1250% 15/05/27 REGS 242,663 187,160 0.04
UsD 200,000 SERBIA REPUBL 2.1250% 01/12/30 REGS 186,380 147,267 0.03
EUR 150,000 SERBIA REPUBL 1.6500% 03/03/33 REGS 99,722 101,497 0.02
3,717,443 3,402,804 0.73
TEatE(EEEFR)
EUR 659,000 SERBIA REPUBL 2.0500% 23/09/36 REGS 673,077 406,933 0.09
EUR 400,000 SERBIA REPUBL 1.0000% 23/09/28 REGS 367,774 320,179 0.07
1,040,851 727,112 0.16
&BitereT 4,758,294 4,129,916 0.89
SUHR—IL
LTEtE(EESFR)
UsD 600,000 BOC AVIATION 4.0000% 25/01/24 GMTN 640,230 591,330 0.13
usD 300,000 SINGAPORE AIR 3.3750% 19/01/29 EMTN 297,819 270,237 0.06
usD 200,000 MEDCO BELL 6.3750% 30/01/27 REGS 204,750 183,340 0.04
1,142,799 1,044,907 0.23
Bt HR— 1,142,799 1,044,907 0.23
m7IVh
EfE
usD 3,423,000 SOUTH AFRICA 5.8750% 20/04/32 3,167,324 3,059,350 0.66
usD 3,673,000 SOUTH AFRICA 5.7500% 30/09/49 3,335,617 2,681,239 0.58
UsD 1,783,000 SOUTH AFRICA 7.3000% 20/04/52 1,617,285 1,546,829 0.33
UsD 1,300,000 SOUTH AFRICA 4.8500% 30/09/29 1,340,143 1,150,562 0.25
ZAR 14,330,457 REP OF STH AFRICA 10.5% 21/12/26 R1 894,515 823,476 0.18
ZAR 6,229,177 REP OF STH AFRICA 8.75% 31/1/44 204 277,496 262,969 0.06
ZAR 4,628,741 REP SOUTH AFR 8.0000% 31/01/30 2030 239,921 225,051 0.05
UsD 300,000 SOUTH AFRICA 5.0000% 12/10/46 267,000 206,633 0.04
ZAR 3,585,156 REP OF STH AFRICA 9% 31/01/40 2040 174,876 158,013 0.03
usD 200,000 SOUTH AFRICA 5.6500% 27/09/47 152,754 145,998 0.03
ZAR 2,903,508 REP OF STH AFRIC 8.25% 31/3/32 2032 149,276 135,348 0.03
11,616,207 10,395,468 224
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LEtE (BT £FIE)
usD 1,472,000 ESKOM HOLDINGS 4.3140% 23/07/27 1,464,640 1,302,720 0.28
UsD 1,142,000 TRANSNET 8.2500% 06/02/28 REGS 1,142,000 1,144,353 0.25
UsD 700,000 ESKOM HOLDING 8.4500% 10/08/28 REGS 653,650 685,881 0.15
usD 200,000 ESKOM HLDG 7.125% 11/02/25 REGS 209,125 196,250 0.04
3,469.415 3,329.204 0.72
Gt T 7Ih 15,085,622 13,724,672 2.96
ARAY
LTatE(EESFR)
UsD 400,000 BANCO SANTANDER 5.1470% 18/08/25 400,000 394,878 0.09
400,000 394,878 0.09
Bt A 400,000 394,878 0.09
RSN
Ef%
UsD 2,903,000 REP OF SRI LA 6.7500% 18/04/28 REGS 1,881,124 1,034,194 0.23
UsD 2,518,000 REP OF SRI LA 7.8500% 14/03/29 REGS 1,652,222 897,038 0.19
usD 1,600,000 REP OF SRI LA 6.1250% 03/06/25 REGS 1,097,640 592,000 0.13
usD 1,018,000 REP OF SRI LA 5.7500% 18/04/23 REGS 591,320 367,228 0.08
UsD 950,000 REP OF SRI LA 6.8500% 14/03/24 REGS 696,255 339,625 0.07
UsD 771,000 REP OF SRI LA 6.8500% 03/11/25 REGS 414,948 292,602 0.06
usD 800,000 REP OF SRI LA 7.5500% 28/03/30 REGS 528,543 285,000 0.06
usD 640,000 REP OF SRI LA 6.3500% 28/06/24 REGS 282,635 227,200 0.05
UsD 300,000 REP OF SRI LA 6.8250% 18/07/26 REGS 205,230 110,625 0.02
UsD 200,000 REP OF SRI LA 6.2000% 11/05/27 REGS 138,980 71,250 0.02
7,488,897 4,216,762 0.91
R RIF 7,488,897 4,216,762 0.91
EIFHERE
LEitE (BT £FIE)
UsD 580,000 BOAD 4.7000% 22/10/31 REGS 620,020 495,900 0.11
UsD 200,000 EASTN/STHN AF 4.8750% 23/05/24 EMTN 209,200 193,708 0.04
usD 200,000 AFREXIMBANK 3.9940% 21/09/29 REGS 209,800 171,628 0.04
1,039,020 861,236 0.19
Gt EEERE 1,039,020 861,236 0.19
ZAR
EEEFIE
UsD 300,000 UBS GROUP FRN 05/08/25 REGS 299,745 295,259 0.06
299,745 295,259 0.06
299,745 295,259 0.06
Ef%
EUR 200,000 TUNISIAN REPU 6.7500% 31/10/23 REGS 154,995 186,587 0.04
154,995 186,587 0.04
LEtE (BT £FIE)
UsD 1,457,000 BANQ CENT TUNIS 5.75% 30/01/25 reGS 1,066,754 999,866 0.22
EUR 550,000 TUNISIAN REPUB 5.6250% 17/02/24 582,685 459,718 0.10
1,649,439 1,459,584 0.32
At Fa=U7 1,804,434 1,646,171 0.36
~La
Ef%
UsD 3,366,000 TURKEY REP OF 5.9500% 15/01/31 3,043,044 2,722,344 0.59
UsD 3,529,000 REP OF TURKEY 4.875% 16/04/43 2,383,295 2,218,989 0.48
usD 2,273,000 HAZINE MUSTES 7.2500% 24/02/27 REGS 2,262,463 2,167,874 0.47
usD 1,156,000 TURKEY REP OF 4.7500% 26/01/26 1,037,240 1,027,493 0.22
UsD 1,024,000 TURK IHRACAT 9.3750% 31/01/26 REGS 1,018,112 1,008,640 0.22
UsD 1,100,000 TURKEY REP OF 5.7500% 11/05/47 931,999 728,785 0.16
usD 600,000 TURKEY REP OF 5.8750% 26/06/31 517,570 475,529 0.10
usD 299,000 TURK IHRACAT 5.7500% 06/07/26 REGS 257,115 263,120 0.06

— 253



JLZRNTFRP—Tr—X - T7UR T —HEEFHFC/FD

il kel S S i WAGAE MRTEE (%)
UsD 250,000 TURKEY REP OF 7.2500% 23/12/23 262,125 250,001 0.05
UsD 281,000 TURKEY REP OF 4.8750% 09/10/26 246,578 244,846 0.05
UsD 272,000 TURKEY REP OF 6.0000% 25/03/27 244,120 241,421 0.05
USD 240,000 TURKEY REP OF 7.3750% 05/02/25 240,600 236,105 0.05
UsD 245,000 TURKEY REP OF 5.6000% 14/11/24 238,875 233,074 0.05
UsD 200,000 TURKEY REP OF 6.3750% 14/10/25 205,076 187,261 0.04
USD 200,000 REP OF TURKEY 6.625% 17/02/45 175,250 148,494 0.03
USD 200,000 REP OF TURKEY 6% 14/01/41 176.400 140,997 0.03
13,239,862 12,294,973 2.65
L@ E (EEEFE)
UsD 200,000 SISECAM 6.9500% 14/03/26 REGS 223,250 191,500 0.04
223,250 191,500 0.04
Aft:br= 13,463,112 12,486,473 2.69
29714F
EELFE
UsD 490,000 UKRAINE GOVT FRN 01/08/41 REGS 428,533 132,991 0.03
428,533 132,991 0.03
EfE
UsD 6,121,000 UKRAINE GOVT 6.8760% 21/05/31 REGS 5,529,546 1,055,872 0.24
UsD 2,978,000 UKRAINE GOVT 7.2530% 15/03/35 REGS 2,476,888 513,705 0.11
UsD 1,568,000 UKRAINE GOVT 7.7500% 01/09/28 REGS 1,364,250 293,279 0.06
UsD 1,481,000 UKRAINE GOVT 9.7500% 01/11/30 REGS 525,730 285,093 0.06
UsD 1,272,000 UKRAINE GOVT 7.7500% 01/09/27 REGS 1,140,309 241,680 0.05
UsD 1,002,000 UKRAINE GOVT 7.3750% 25/09/34 REGS 563,690 172,845 0.04
UsD 482,000 UKRAINE GOVT 7.7500% 01/09/24 REGS 253,623 110,860 0.02
UsD 400,000 UKRAINE GOVT 7.7500% 01/09/25 REGS 418,113 84,000 0.02
UsD 350,000 UKRAINE GOVT 7.7500% 01/09/26 REGS 359,290 63,371 0.01
UsD 338,000 UKRAINE GOVT 7.7500% 01/09/29 REGS 186,935 63,003 0.01
UsD 200,000 UKRAINE GOVT 8.9940% 01/02/26 REGS 227,000 38,000 0.01
13,045,374 2,921,708 0.63
ZOiES
UsD 1,074,000 STATE AGENCY 6.2500% 24/06/30 REGS 1,074,000 183,654 0.04
1,074,000 183,654 0.04
L@ EETEFE)
UsD 469,000 NPC UKRENERGO 6.8750% 09/11/28 REGS 436,836 78,546 0.02
436,836 78,546 0.02
Gt rI4F 14,984,743 3,316,899 0.72
TIIEREER
EELFE
UsD 950,000 NBK SPC LTD FRN 15/09/27 REGS 945,421 838,759 0.18
UsD 200,000 NBK TIER 1 FRN 24/08/69 REGS 168,450 176,616 0.04
1,113,871 1,015,375 0.22
EfE
UsD 1,200,000 ABU DHABI GOV 3.1250% 03/05/26 REGS 1,137,720 1,146,960 0.25
UsD 1,559,000 ABU DHABI GOV 3.1250% 30/09/49 REGS 1,204,200 1,119,130 0.24
UsD 437,000 FIN DEPT SHAR 6.5000% 23/11/32 REGS 433,395 434,780 0.09
2,775,315 2,700,870 0.58
ZOiES
UsD 970,000 ABU DHABI CRU 4.6000% 02/11/47 REGS 1,120,079 883,913 0.19
1,120,079 883,913 0.19
L@ EETEFE)
UsD 863,000 MDGH GMTN RSC 5.5000% 28/04/33 REGS 850,771 895,268 0.19
UsD 1,084,000 ABU DHABI GOV 1.7000% 02/03/31 REGS 941,033 884,756 0.18
UsD 957,000 ABU DHABI GOV 1.6250% 02/06/28 REGS 896,332 830,774 0.18
UsD 1,106,000 ABU DHABI GOV 3.0000% 15/09/51 REGS 964,000 774,753 0.17
UsD 430,000 DP WORLD PLC 6.8500% 02/07/37 REGS 509,049 477,448 0.10
UsD 600,000 FIN DEPT SHAR 4.3750% 10/03/51 REGS 512,944 406,128 0.09
UsD 400,000 ABU DHABI POR 2.5000% 06/05/31 EMTN 391,688 329,364 0.07
UsD 300,000 KUWAIT PROJEC 4.5000% 23/02/27 EMTN 291,498 258,300 0.06
UsD 266,000 FIRST ABU DHA 4.3750% 24/04/28 EMTN 264,242 258,073 0.06
UsD 200,000 UAE INTL BOND 4.9510% 07/07/52 REGS 200,000 194,000 0.04
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usD 200,000 DUBAI GOVT IN 5.2500% 30/01/43 EMTN 184,800 182,758 0.04
usD 200,000 ABU DHABI GOV 3.8750% 16/04/50 REGS 164,000 164,374 0.04
6,170,357 5,655,996 1.22
GEt T I EREE 11,179,622 10,256,154 221
EEDFS
EEEFIE
uUsb 400,000 STANDARD CHART FRN 16/11/28 REGS 400,000 431,282 0.10
uUsb 400,000 STANDARD CHART FRN 16/11/25 REGS 400,000 413,366 0.09
UsD 200,000 HSBC HOLDINGS FRN 11/08/28 200,000 195,188 0.04
UsD 200,000 LLOYDS BK GR PLC FRN 11/08/26 200,000 194,949 0.04
usD 200,000 LLOYDS BK GR PLC FRN 11/08/33 200,000 185,241 0.04
1,400,000 1,420,026 031
TEatE(EEEFR)
usD 1,980,000 SOUTHERN GAS CO 6.875% 24/03/26 RE 2,371,764 2,019,683 0.43
usD 400,000 VEDANTA RESOU 7.1250% 31/05/23 REGS 373,000 366,934 0.08
UsD 300,000 BARCLAYS PLC FRN 09/08/26 300,000 295,591 0.06
usD 200,000 BIDVEST GROUP 3.6250% 23/09/26 REGS 200,000 178,000 0.04
EUR 200,000 NAK NAFTOGAZ 7.1250% 19/07/24 240,556 39,279 0.01
3,485,320 2,899,487 0.62
BREAFYR 4,885,320 4,319,513 0.93
FAYH
T DfES
usD 600,000 RIO OIL FINAN 9.2500% 06/07/24 REGS 151,553 136,230 0.03
usD 250,000 RIO OIL FINAN 9.7500% 06/01/27 REGS 130,451 113,800 0.02
282,004 250,030 0.05
TatE(EESFR)
usb 900,000 SASOL FIN USA 5.8750% 27/03/24 962,680 888,018 0.19
usD 200,000 TSMC ARIZONA 4.2500% 22/04/32 199,484 191,021 0.04
1,162,164 1,079,039 0.23
ML TS
usD 1,700,000 TREASURY BILL 0% 27/04/23 * 1,681,342 1,687,602 0.36
1,681,342 1,687,602 0.36
KRE A RS
usD 1,600,000 US TREASURY N/B 3.1250% 31/08/29 1,568,056 1,505,999 0.33
usD 1,200,000 US TREASURY N/B 3.2500% 15/05/42 1,087,877 1,051,125 0.23
usD 700,000 US TREASURY N/B 3.3750% 15/08/42 664,250 624,313 0.13
usD 700,000 US TREASURY N/B 1.8750% 15/02/41 532,030 495,141 0.11
usD 600,000 US TREASURY N/B 2.0000% 15/11/41 427,753 428,906 0.09
usD 400,000 US TREASURY N/B 2.3750% 15/02/42 310,922 304,625 0.07
usD 200,000 US TREASURY N/B 1.7500% 15/08/41 174,320 137,125 0.03
4,765,208 4,547,234 0.99
BE T AU 7,890,718 7,563,905 1.63
INTTA
EfE
usD 3,118,842 URUGUAY 5.7500% 28/10/34 3,108,347 3,353,726 0.73
usD 2,261,512 URUGUAY 4.9750% 20/04/55 2,609,685 2,165,398 0.47
usD 628,482 URUGUAY 4.3750% 23/01/31 638,569 611,984 0.13
6,356,601 6,131,108 133
ZDhfES
usD 962,687 REP ORIENT URUGUAY 5.1% 18/06/50 1,213,006 947,043 0.20
1,213,006 947,043 0.20
AEtonrTA 7,569,607 7,078,151 1.53
DARFRAY
EfE
usD 488,000 REPUB UZBEKIS 3.9000% 19/10/31 REGS 480,230 388,580 0.08
uUsb 433,000 UZBEKNEFTEGAZ 4.7500% 16/11/28 REGS 433,000 359,684 0.08
913,230 748,264 0.16
TEatE(EEEFR)
usD 810,000 REPUB UZBEKIS 5.3750% 20/02/29 REGS 826,953 742,981 0.16
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usD 735,000 REPUB UZBEKIS 3.7000% 25/11/30 REGS 705,535 590,778 0.13
1,532,488 1,333,759 0.29
BRb U ARFRE 2,445,718 2,082,023 0.45
NhF L
EfE
UsD 300,000 VIETNAM (REP 4.8000% 19/11/24 REGS 335,760 294,780 0.07
335,760 294,780 0.07
TEatE(EEEFR)
UsD 340,000 DEBT & ASSET 1.0000% 10/10/25 REGS 289,000 289,000 0.06
289,000 289,000 0.06
At A 624,760 583,780 0.13
HUET
Ef%
UsD 1,442,000 ZAMBIA REP OF 5.3750% 20/09/22 REGS 910,137 638,085 0.13
UsD 880,000 ZAMBIA REP OF 8.5000% 14/04/24 REGS 592,150 409,200 0.09
1,502,287 1,047,285 0.22
ZDhfES
UsD 1,700,000 ZAMBIA REP OF 8.9700% 30/07/27 REGS 1,035,110 775,625 0.17
1,035,110 775,625 0.17
AT 2,537,397 1,822,910 0.39
FAANEFEGTT 521,254,836 438,420,892 94.61

O AT AR 1A T A TR

CHARERIE T VAT 7 DI L L T8 L ARSI TS,
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BT E5EICET 5ER
20232 A28HIRTE
(A BFE, ToHIE4E, 2595, #E1a11L 8 B2 NC o)

AR - SNEABLELEY
202342 A28 HHFE, 77 RIZLL T ORI E BRI W LKA LTV e, SME ARSI LRI B IEFCO/TAD~y Y B TTHWLRA,

(RN NN S EAEE FEAI &R il B RFEBUALE CRE V)
JPY 12,270,309,976 USD 92,104,704 202343 H24H (2,041,146)
USD 1,727,760 ILS 5,849,850  20234E5H3H 132,995
USD 1,094,257 ILS 3,536,640 202348 H2H 125,452
USD 891,200 ILS 2,855,630  20234E7H5H 110,136
USD 854,197 ILS 2,750,944  20234E8 H2H 100,621
USD 683,764 ILS 2,166,780 202347 5H 91,112
USD 930,679 ILS 3,133,440 202347 H31H 72,419
USD 623,392 ZAR 10,761,027 202343 H9H 40,770
USD 491,000 ZAR 8,375,729  20234E3H9H 37,523
USD 5,797,270 EUR 5,401,000 20234E5H 16 H 37,451
USD 600,342 ZAR 10,608,000  20234E9 H 12H 34,521
USD 246,784 ILS 790,080 2023455 3H 31,396
USD 245,931 ILS 787,840 202347 H5H 30,443
USD 591,519 KRW 741,950,000 202344 H10H 29,779
USD 337,739 ZAR 5,702,705  20234E3H9H 28,985
USD 960,000 CNH 6,354,840  20244F1H12H 24,927
USD 581,888 KRW 740,570,000 202343 H15H 21,831
USD 1,188,388 EUR 1,100,000 2023434 7H 20,107
USD 428,657 CLP 341,000,000 202343 H9H 20,081
MXN 5,200,000 EUR 251,556 202343 H9H 15,464
UusD 443,198 CLP 357,000,000 20234E3H9H 15,451
usD 284,994 CLP 227,000,000  20234E3H9H 13,009
USD 574,130 JPY 76,640,000 202343 H 14 H 12,428
USD 595,638 EUR 550,000 20234E3H7H 11,498
USD 496,325 CNH 3,350,000 202346 412H 11,142
TRY 14,180,000 USD 701,450  20234:5H22H 10,956
USD 195,886 KRW 246,610,000 2023423 H10H 9,426
EUR 623,082 ILS 2,400,000 202343 H20H 9,219
CNH 3,270,000 USD 464,732 202346 H12H 8,866
EUR 471,592 CNH 3,420,000 2023464 12H 8,370
USD 570,771 IPY 76,750,000  20234-3 H 14H 8,262
USD 596,887 CAD 800,000  20234E3H7H 8,052
USD 264,945 ZAR 4,752,879  20234E3H9H 7,615
USD 61,294 ILS 197,600  20234E5H 3H 7,425
USD 428,652 ZAR 7,800,000 202343 H 16H 6,613
PEN 1,150,000 USD 294,610 2023423 H27H 6,512
TRY 7,565,331 UsD 361,717 20234E7H3H 6,346
PEN 1,160,000 UsD 297,629 202343 H27H 6,111
USD 578,362 PHP 31,710,000 202343 H 14H 5,878
USD 1,163,931 EUR 1,090,000 202343 H15H 5,680
USD 1,163,631 EUR 1,090,000 2023423 H15H 5,380
MXN 3,649,034 EUR 182,132 202343 H9H 4,898
USD 583,688 SGD 780,000 2023424 H24H 4,480
USD 152,723 ZAR 2,747,120 20234E3H9H 3,989
USD 284,165 KRW 370,640,000 202343 H24H 3,766
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UsSD 693,221 EUR 648,593  20234F3H23H 3,605
UsSD 283,882 KRW 370,640,000 202343 H24H 3,483
USD 562,374 BRL 2,930,000 202344 H4H 3,138
PEN 890,000 USD 230,065 202343 H27H 2,977
USD 548,160 PHP 30,257,746 202344 H17H 2,729
MXN 1,750,965 EUR 87,245 20234E3H9H 2,508
USD 548,652 PHP 30,257,745 2023423 H17H 2,507
USD 23,384 ILS 79,000 202344 A 14H 1,866
PEN 1,170,000 UsSD 303,459  20234E5H24H 1,596
USD 583,212 IDR 8,877,740,000 202343 A21H 1,595
USD 557,519 PEN 2,125,285 202343 H27H 1,025
USD 26,083 ZAR 463,283 202343 H15H 1,014
USD 149,840 PEN 570,000 20234F3H27H 589
USD 5,371 ZAR 89,758  20234E5H12H 537
SGD 780,000 UsSD 578,839 20234F4H24H 369
USD 19,750 ZAR 360,000 20234F4H17H 324
EUR 273,596 HUF 105,000,000  20234F3 H28 H 300
USD 115,423 PEN 440,000 202343 H27H 212
USD 77,732 Copr 370,000,000  20234E3H7H 137
UsSbD 30,842 PHP 1,702,254 202343 16H 115
USD 30,792 PHP 1,702,254 202344178 107
CLP 238,000,000 USD 285,135 20234E3H9H 30
USD 132,984 PEN 510,000 20234F5H24H 11
USD 22,949 MXN 423,000 202343 H15H (17)
PHP 1,702,254 UsSD 30,822 202343 H16H (95)
USD 57,261 PEN 220,000 20234-5H24H (100)
USD 57,500 PEN 220,000 202343 A27H (105)
USD 114,582 PEN 440,000 202345 H24H (140)
USD 22,217 MXN 424,000 202346 421 H (369)
USD 114,612 PEN 440,000 202343 H27H (600)

ILS 34,000 UsSD 9,962 202344 14H (701)
EUR 67,000 UsSD 72,163 202345H 16H (712)
USD 584,369 TWD 17,630,000 20234E8 H25H (747)
USD 118,908 PEN 460,000 202343 H27H (1,541)
KRW 741,950,000 USD 563,320 20234F4H10H (1,580)
EUR 540,000 USD 575,574 20234F3H15H (1,762)
KRW 741,280,000 USD 562,774  20234E3H24H (1,976)
IDR 8,877,740,000 UsSD 582,801  20234E5H22H (2,145)
EUR 406,355 HUF 157,000,000 202343 A28 H (2,463)
PHP 30,257,746 USD 548,662 20234F3H17H (2,517)
INR 24,290,000 UsSD 296,508 202344 H20H (3,764)
EUR 267,604 MXN 5,300,000 202343 H9H (3,854)
USD 297,154 PEN 1,150,000 202343 A27H (3,967)
BRL 2,940,000 USD 565,747 202344 H4H (4,602)
IDR 8,877,740,000 USD 586,333  20234F3H21H 4,717)
EUR 540,000 USD 578,776  20234F3H15H (4,964)
EUR 266,009 MXN 5,300,000 20234F3H9H (5,548)
JPY 76,870,000 UsSD 570,704 202343 H27H (6,232)
ZAR 2,889,751 UsSD 163,081 202343 H9H (6,625)
EUR 550,000 USD 590,891 20234E3H7H (6,751)
EGP 2,370,000 USD 72,655 20244F1H10H (6,948)
EUR 550,000 USD 591,494 20234F3H7H (7,354)
EUR 550,000 USD 591,812 20234F3H7H (7,671)
EUR 273,030 TRY 6,400,000 20234E8H15H (8,732)
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CAD 800,000 uUSb 598,578 20234E3H7H (9,744)
THB 19,400,000 [SN1D) 562,353 20234F4H24H (10,595)
USD 258,446 TRY 5,132,119 202343 H15H (10,982)
JPY 38,350,000 USD 293,468 202343 H14H (12,397)
USD 902,786 MXN 16,896,966 202343 H17H (14,237)
EUR 1,080,000 USD 1,163,814 202343 H15H (16,190)
USD 841,518 TRY 17,470,000 202346 H21H (16,389)
ZAR 3,575,252 UsSD 211,006 202343 A9H (17,435)
USD 350,480 TRY 7,565,331 202347 H 3H (17,583)
ZAR 7,387,644 USD 417,650 202343 H9H (17,670)
ZAR 7,800,000 USD 439,747 202343 H16H (17,708)
ILS 2,400,000 EUR 636,674  20234F3H20H (23,667)
KRW 740,570,000 USD 587,753  20234F3HI15H (27,696)
CNH 6,455,014 USD 960,000 202344 H12H (29,190)
THB 19,870,000 USD 594,023  20234F4H10H (29,585)
CNH 3,210,000 EUR 464,986 202346 H12H (31,730)
ILS 3,354,066 USD 951,913 20234F5H 3 H (37,540)
JPY 115,040,000 USD 885,112 202343 H14H (41,972)
ILS 2,200,000 USD 658,643 20234F8 H2H (55,989)
ILS 4,087,584 USD 1,195,646 202348 H2H (75,919)
ILS 3,483,464 USD 1,038,290 202345 H3H (88,641)
USD 570,851 TRY 14,180,000 202345 H22H (141,555)
ILS 5,810,250 USD 1,736,761 20234E7H5H (147,557)
USD 577,203 TRY 15,700,000 202348 H22H (158,228)
USD 299,524 JPY 39,925,760  20234E3 H24H 6,471
USD 10,958 JPY 1,460,780 202343 A24H 237
USD 4,984 JPY 664,440 202343 A24H 108
USD 2,429 JPY 323,780 20234F3H24H 52
JPY 12,710,000 USD 93,509  20234F3H24H (219)
JPY 11,540,000 UsSD 86,069 20234F3 H24H (1,366)

(1,947,142)

FRE2 - EMRK

202342 7 28 A BUE, 77 RIZLL F ORBIF MR AL T,

RS ESVEN [ZALES i A FEM A CRR L) RFEBUEL CRRL)
TEOFFER T g
EUR (38) FUT EURO-BOBL 202343 H (4,630,319) 185,387
EUR (90) FUT EURO-BUND 202343 A (12,623,279) 652,178
EUR (10) FUT EURO-BUXL 30Y BND 202343 H (1,411,716) 286,866
EUR ) FUT EURO-SCHATZ 202343 A (445,341) 4374
PY ®) FUT JPN 10Y BOND(OSE) 202343 (8,580,714) (31,246)
(27,691,369) 1,097,559
BFEbRTar
KRW 14 FUT KOREA 3YR BND 202343 A 1,090,802 (13,437)
USD 24 FUT US LONG BOND(CBT) 202346 2,985,750 (21,906)
USD 17 FUT US ULTRA BOND CBT 202346 A 2,278,531 (4,516)
USD 1 FUT US 10YR NOTE (CBT) 202346 A 111,297 (7,109)
USD 8 FUT US 2YR NOTE (CBT) 202346 A 1,629,125 (4,407)
USD 44 FUT US 5YR NOTE (CBT) 202346 A 4,702,500 (4,981)
12,798,005 (56,356)
1,041,203
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W () FA it A FRBFLE CREV)  RFEBHELE CRE V)
BRL 1,440,000 Receive Fixed (11.105) - Pay Floating (CETIP) 20274E1 H 4H 0 (24,186)
BRL 1,500,000 Receive Fixed (11.4575) - Pay Floating (CETIP) 20274E1 H4H 0 (20,355)
BRL 3,048,420 Receive Fixed (12.65) - Pay Floating (CETIP) 202541 H2H 0 (2,343)
BRL 351,581 Receive Fixed (12.67) - Pay Floating (CETIP) 202541 4 2H 0 (244)
BRL 1,200,000 Receive Fixed (12.8025) - Pay Floating (CETIP) 20274E1 H4H 0 (1,418)
BRL 1,100,000 Receive Fixed (13.01) - Pay Floating (CETIP) 20274F1 A4 R 0 363
BRL 5,323,486 Receive Fixed (12.22) - Pay Floating (CETIP) 202541 A 2H 0 (5,163)
BRL 5,803,069 Receive Fixed (11.8275) - Pay Floating (CETIP) 202541 A 2H 0 14,842
BRL 1,273,530 Receive Fixed (11.4525) - Pay Floating (CETIP) 202741 H4H 0 7,263
BRL 506,238 Receive Fixed (11.62) - Pay Floating (CETIP) 20274E1 H4H 0 (3,523)
BRL 2,425,179 Receive Fixed (11.415) - Pay Floating (CETIP) 20274E1H4H 0 (9,011)
BRL 997,855 Receive Floating (CETIP) - Pay Fixed (13.19) 2025/F1 A 2H 0 4,766
BRL 2,217,193 Receive Floating (CETIP) - Pay Fixed (13.4) 202541 A 2H 225 14,031
BRL 2,292,350 Receive Floating (CETIP) - Pay Fixed (13.015) 202741 H4H 246 5)
BRL 997,385 Receive Floating (CETIP) - Pay Fixed (13.215) 202541 H2H 0 (11,389)
CLP 228,400,000 Receive Fixed (4.955) - Pay Floating (ICPROM) 203349 H20H 0 14,309
CLP 953,400,000 Receive Floating (ICPROM) - Pay Fixed (5.645) 202549221 0 (16,464)
CLP 662,200,000 Receive Floating (ICPROM) - Pay Fixed (5.86) 202549 A22H 0 (14,399)
CLP 159,000,000 Receive Fixed (4.96) - Pay Floating (ICPROM) 20334£9 H20 A 0 (1,162)
CZK 15,000,000 Receive Fixed (4.748) - Pay Floating (PRIBOR) 202846 H21H (434) (10,800)
CZK 68,500,000 Receive Floating (PRIBOR) - Pay Fixed (6.597) 202446 A21H 0 21,079
KRW 165,851,500 Receive Floating (CD) - Pay Fixed (2.104) 20324F1 H19H 0 (8,604)
KRW 354,800,000 Receive Floating (CD) - Pay Fixed (3.545) 20324F6 A21H 0 (2,104)
KRW 1,846,000,000 Receive Fixed (3.47) - Pay Floating (CD) 202543 A 17H 0 (18,793)
MXN 8,000,000 Receive Floating (TIIE) - Pay Fixed (8.5) 203343 2 0 (23,178)
MXN 10,300,000 Receive Fixed (8.315) - Pay Floating (TIIE) 2028426 4 141 0 (14,280)
MXN 7,100,000 Receive Fixed (8.11) - Pay Floating (TIIE) 202846 A 14H 0 (5,076)
MXN 4,000,000 Receive Floating (TIIE) - Pay Fixed (9.085) 20334E3H2H 0 (27,736)
MXN 24,800,000 Receive Fixed (8.8967) - Pay Floating (TIIE) 20284F2 A 7H 0 (1,278)
MYR 6,400,000 Receive Fixed (3.225) - Pay Floating (KLIBOR) 202542 A 3H 0 (4,603)
PLN 6,500,000 Receive Floating (WIBOR) - Pay Fixed (5.86) 20254E3 A 170 0 (258)
PLN 2,000,000 Receive Fixed (5.253) - Pay Floating (WIBOR) 203343151 0 (1372)
PLN 700,000 Receive Floating (WIBOR) - Pay Fixed (5.49) 202841 A 10H (1,312) (22,360)
PLN 800,000 Receive Floating (WIBOR) - Pay Fixed (5.455) 202841 A 10H 321 3,302
ZAR 7,900,000 Receive Floating (JIBAR) - Pay Fixed (9.3) 203343 A 15H 376 4,031
(578) (166,118)
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202342 A28 ABUE, 77 RIZLL FORIFEIL Vb T 74 Vb AT TR Z AT L Tz,

i i [ZALES T A AREBHRLE CKRL)
Tarria DBV R e
UsSD 1,400,000 CDS FED REP BRAZIL 5Y 1% 20/12/27 2027412 H20H 74,853
USD 100,000 CDS OMAN GOVT 1% 5Y 20/12/27 20274£12 420 H 2,117
USD 700,000 CDS REP OF KOREA 5Y 1% 20/06/27 20274F6 H20 H (15,821)
USD 2,056,250 CDS REP OF TURKEY 1% 20/12/27 20274E12H20H 354,211
USD 2,400,000 CDS REP SOUTH AFRICA 1% 5Y 20/12/27 20274E12H20H 151,983
EUR 400,000 CDS STANDARD CHAR 5YR 1% 20/12/27 2027412 H20H (3,924)
USD 4,290,000 CDX EM S38 V1 5Y 1% 20/12/27 2027412 H20H 244,067
EUR 10,500,000 CDX ITRAXX XOVER S38 5Y 5% 20/12/27 2027412 H20H (373,983)
433,503
TrTri e DI e
USD 50,000 CDS ARGENTINA LA SPMYC 5% 20/12/23 20234E12H20H (4,305)
USD 500,000 CDS ARGENTINA 5% 5Y 20/12/27 20274E12H20H (303,601)
USD 600,000 CDS BRAZIL 100BP 1% 20/12/26 20264E12H20H (17,290)
USD 500,000 CDS CHILEAN GOVT 1% 100BP 20/06/26 202646 H20H 5,384
USD 300,000 CDS CHILEAN SR 5Y D14 1% 20/06/27 202746 H20H 1,957
USD 700,000 CDS CHILEAN SR 5Y D14 1% 20/12/26 20264F12 20 H 6,647
USD 100,000 CDS INDONESIA REP 5YR 1% 20/12/27 20274F12 H20H 346
USD 200,000 CDS MEXICO 5Y 1% ICE 1BP 20/06/27 20274F6 A20H (389)
USD 500,000 CDS MEXICO 5Y 1% 1BP 20/12/27 2027412 H20H (3,406)
USD 300,000 CDS REP CHILE 1% 5Y 20/12/27 2027412 H20H 1,086
USD 300,000 CDS REP OF CHILE 2Y 1% 20/12/24 2024412 H20H 3,240
USD 500,000 CDS REP OF COLOMBIA 1% 5YR 20/12/27 2027412 H20H 37,843
USD 100,000 CDS REP OF POLAND 1% 1YR 20/12/23 20234F12 H20H 469
USD 200,000 CDS REP OF POLAND 1% 2YR 20/06/24 20244F6 H20H 1,282
USD 100,000 CDS REP OF POLAND 1% 5YR 20/12/27 20274F12 H20H 270
USD 400,000 CDS REP OF TURKEY 1% 20/06/27 202746 H20 H (62,265)
USD 100,000 CDS REP PANAMA 100BP 1% 20/06/24 202446 H20H 670
USD 200,000 CDS REP PANAMA 2Y 1% 20/12/24 20244F12 H20H 1,678
USD 600,000 CDS REP PANAMA 5Y 1% 20/06/26 20264F6 20 H 3,803
USD 2,400,000 CDS REP PERU 5YR 100BP 1% 20/06/26 20264F6 H20 H 15,201
USD 300,000 CDS REP PHILIPPINES 1% 5Y 20/12/27 2027412 H20H 1,256
USD 300,000 CDS REP SOUTH AFRICA 100BP 20/06/27 202746 A20H (15,378)
USD 100,000 CDS ROMANIA 1 YR 1% 20/12/23 2023412 H20H 308
USD 100,000 CDS UTD MEXICAN 1% 20/12/23 20234F12A20H 545
USD 600,000 CDS UTD MEXICAN 1% 5Y 20/12/24 20244E12 H20H 5,764
USD 300,000 CDS UTD MEXICAN 2Y 1% 20/06/24 20244F6 H20H 2,266
(316,619)
116,884
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Tl PE A
202343 H 31 H BILE
€ EENYZ-ZD)
BB A MRES Rl 38,522,414
(HRFZSF M 41,429,481 K FIL)
BleTEES 2,000,415
SFNAT 7T THINARD A E BT M 4% 15,077
WA T L a BROFHE A4 93,989
(IR 136,038 K L)
FUNT AT I ARDARILGEIL G 65,964
BFIAT 7 FFNAR DA B AAE 1,130
Ta— I —=PHDORI L 386,926
ESITERY 788,986
EIRCE SANOE TR ATIE XY/ I VS BSN 190
HREATET 41,875,091
174
DARFEBHK 69,484
S A RS ERA AR DA B 322
AT A B O 44 232,552
(HRFFIF 280,200 4R 7L)
T = —~DFAL S 109,171
FSIN 3| 108,605
AffaEt 520,308
LT PE AR 41,354,783
SRR O M0
TAYDHER MG RATH R ARAESA S LS PEARAR
FC/7A (1) 4,040 104,261,976
FDZZA (1) 5,805 930,566 5,401,507,007

TIF - I4+—T9—X 77 R —FHBRERMETEESFC/FD

A E R
202343 A 31 HIZHE T 957 HAIIMH
€ EENYZ-ZD)

4

SRAT D AR 115,032
RIS (FUR BB B %) 2,198,755
BRIAD T RAN AR D5 B B 191,927
HE 4 418
AR AFE 2,506,132
gl

5 s D 268,354
O PR T R 41,387
T 12,701
BRIARY T AN ST E 229,165
4 R 2 9,379
B | $RAT 2R 60,277
SRAT TR 262,785
AR 8,284
TR R 1,908
SRR 4,137
LaiE=: ] 12,894
ZOfhBL 6,545
Z ot 1,881
HHEF 919,697
Ml A 1,586,435
BB A MRES 72 B AR D4R (5,595,714)
SNSRI 390,599
F 7L ar THNARD I (228,792)
HAEE B L OB LRII R D E A (112,726)
SFIAT T HHIARD A (704,854)
Y TS (6,251,487)
BB A MRES A Al 4,297,900
SRR (152,862)
WA T a TANARD AR LR O3 I 81,363
BRIAY T BANARD AR 2k D1 ok 379,814
S 2R S U SAN AR D A AR AR D1 (193,739)
Y WA A= A 4,412,476
P OORE RN LD PE O HIEAR (252,576)
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M PEA B FATHEZ AL AL RE DL BN TR
2023423 A 31 A& T 923 H IR 2023423 H 31 AITH& T 9 2FH IR
€ EENYZ-ZD) &S
Tl A 46,888,017 FC/F%
SR 1,586,435 LB 36249
Y FBLHLHLE (6,251,487) PR
KRR 2 4412476 ROTZAIAN 3,043
B R A RS (13,482)
o OO JRAT LD L PE D M S 252,576 _
i SRR A (252,576) BRI A TN 25,810
SASAESDIAT A 2,002,568 .
LR OB RS (4,378,206) FD7ZA
W ZARRESR 982,152
(2,375,638)
B FATZASRES L 44,300
ZARH ~DO Iyl (2,905,020) RIS A (95,886)
IR PE R 41,354,783 HIRIAT H 2 AT AL 930,566
Rk
20234E3 H 31 A BIfE
(CREE)
2023 2022 2021
AR EREE CRR L) 41,354,783 46,888,017 53,495,372
FCZF (1)
A PERRAA 104,261,976 156,388,998 207,555,846
R L0 7-ORET E R 4,040 4,314 4,899
FDZ7 7% (M)
AN PERAE 5,401,507,007 5,547,305,687 5,716,255,019
R L0 Y7 E R 5,805 5,648 5,888
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FEN & PE B
20234E3 H 31 A HiE
(BHRIFAK L Zeo7)
Bl i fili ks faES A RFl AR MIHEPELLER (%)
FILESFY
pEll
ARS 2,825,000  CITY OF BUENOS FRN 29/03/24 22 181,305 13,949 0.03
181,305 13,949 0.03
EfE
ARS 2,975,000  REP OF ARGENTINA 16% 17/10/23 205,446 11,131 0.03
205,446 11,131 0.03
BT T 386,751 25,080 0.06
I3TN
EfE
BRL 1,083 BRAZIL NTN-F 10.0000% 01/01/29 NTNF 217,968 196,782 0.48
BRL 87  BRAZIL-LTN 0% 01/07/23 16,135 16,566 0.04
234,103 213,348 0.52
A TION 234,103 213,348 0.52
TNHI)T
EfE
EUR 130,000  BGARIA-FLIRB-REG 4.1250% 23/09/29 127,975 138,752 0.34
EUR 105,000  BGARIA-FLIRB- 4.5000% 27/01/33 REGS 111,210 111,910 0.27
EUR 50,000  BGARIA-FLIRB-REG 1.3750% 23/09/50 34,950 30,161 0.07
274,135 280,823 0.68
AR TAHIT 274,135 280,823 0.68
FY
EfE
CLP 160,000,000  TESORERIA PESOS 5.0000% 01/03/35 190,689 201,737 0.49
CLP 135,000,000  TESORERIA PES 6.0000% 01/01/43 30YR 196,587 192,844 0.47
CLP 85,000,000  TESORERIA PESOS 5.0000% 01/10/28 100,918 107,922 0.26
488,194 502,503 1.22
it FY 488,194 502,503 1.22
aAVE7T
EfR
COP 4,664,000,000  COLOMBIA TES 9.2500% 28/05/42 B 860,075 791,962 1.93
COP 3,244,200,000  TITULOS DE TESORERIA 7% 30/06/32 B 672,084 510,307 1.23
COoP 2,537,800,000  TITULOS DE TESORERIA 7.75% 18/09/30 667,925 442,669 1.07
COP 864,500,000  COLOMBIA TES 6.2500% 09/07/36 B 164,113 116,411 0.28
COP 586,400,000  TITULOS DE TESORERIA 6% 28/04/28 B 126,302 101,036 0.24
COP 560,600,000  COLOMBIA TES 7.2500% 18/10/34 B 83,800 86,021 0.21
COoP 329,500,000  COLOMBIA TES 7.0000% 26/03/31 B 63,072 53,903 0.13
2,637,371 2,102,309 5.09
LTEEEEEA®
USD 100,000  ECOPETROL SA 8.8750% 13/01/33 99,719 100,550 0.24
99,719 100,550 0.24
== 2,737,090 2,202,859 5.33
FrafME
EfR
CZK 14,390,000  CZECH REPUBLIC 2.5000% 25/08/28 78 682,746 592,582 1.43
CZK 11,750,000  CZECH REPUBLIC 5.0000% 30/09/30 150 546,372 551,255 1.33
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Bl AR AR FAGES ARl ATl AR Ml PE L (%)
CZK 11,230,000  CZECH REPUBLIC 2.0000% 13/10/33 103 451,763 406,175 0.98
CZK 7,700,000  CZECH REPUBLIC 2.7500% 23/07/29 105 362,992 316,974 0.77
CZK 5,110,000  CZECH REPUBLIC 1% 26/06/26 95 230,617 208,428 0.50
CZK 5,260,000  CZECH REPUBLIC 0.9500% 15/05/30 94 207,858 188,303 0.46
CZK 2,800,000  CZECH REPUBLIC 6.0000% 26/02/26 148 117,297 132,787 0.32
CZK 3,150,000  CZECH REPUBLIC 0.0500% 29/11/29 130 121,972 106,987 0.26
CZK 2,610,000  CZECH REPUBLIC 1.7500% 23/06/32 138 92,928 94,715 0.23
CZK 2,520,000  CZECH REPUBLIC 1.2000% 13/03/31 121 71,894 89,748 0.22
CZK 1,630,000  CZECH REPUBLIC 4.2000% 04/12/36 49 89,609 71,959 0.17
CZK 1,420,000  CZECH REPUBLIC 0.4500% 25/10/23 97 57,719 63,548 0.15
CZK 1,490,000  CZECH REPUBLIC 3.5000% 30/05/35 145 51,719 61,571 0.15
CZK 800,000  CZECH REPUBLIC 1.5000% 24/04/40 125 33,600 23,185 0.06
CZK 280,000  CZECH REPUBLIC 0.2500% 10/02/27 100 11,284 10,845 0.03
3,130,370 2,919,062 7.06
AFFFeademE 3,130,370 2,919,062 7.06
ITTh
EfR
EGP 3,345,000  EGYPT GOVT BON 14.5630% 06/07/26 5Y 213,073 87,809 0.21
EGP 2,180,000  EGYPT GOVT BO 14.4830% 06/04/26 5YR 139,059 57,788 0.14
352,132 145,597 0.35
(e 352,132 145,597 0.35
NUHY—
EfR
UsD 555,000  HUNGARY 6.1250% 22/05/28 REGS 550,936 567,939 1.37
HUF 104,570,000  HUNGARY GOVT 4.7500% 24/11/32 32/A 188,349 225,881 0.55
USD 200,000  HUNGARY 5.5000% 16/06/34 REGS 192,000 191,870 0.46
HUF 88,090,000  HUNGARY GOVT 3.0000% 27/10/38 38/A 114,721 139,243 0.34
EUR 130,000  HUNGARY 0.5000% 18/11/30 94,350 99,862 0.24
EUR 100,000  HUNGARY 4.2500% 16/06/31 REGS 85,595 98,876 0.24
HUF 22,100,000  HUNGARY GOVT 1.0000% 26/11/25 25/C 43,931 49,731 0.12
HUF 27,360,000  HUNGARY GOVT 2.2500% 20/04/33 33/A 82,948 46,607 0.11
UsD 38,000  REP OF HUNGARY 7.625% 29/03/41 40,470 42,652 0.10
HUF 10,050,000  HUNGARY GOVT 6.0000% 24/11/23 23/A 28,037 27,204 0.07
1,421,337 1,489,865 3.60
Bt A — 1,421,337 1,489,865 3.60
AURFRTT
EfR
IDR 8,101,000,000  INDONESIA GVT 8.25% 15/06/32  FR58 974,799 590,846 1.43
IDR 4,939,000,000  INDONESIA GOV 6.3750% 15/04/32 FR91 320,430 323,070 0.78
IDR 4,686,000,000  INDONESIA GOV 7.0000% 15/02/33 FR96 306,546 317,469 0.77
IDR 4,474,000,000  INDONESIA GOV 6.5000% 15/06/25 FR81 334,786 299,899 0.73
IDR 3,304,000,000  INDONESIA GOV 6.3750% 15/08/28 FR95 219,180 220,514 0.53
IDR 2,956,000,000  INDONESIA GVT 8.375% 15/03/34 FR68 221,615 218,602 0.53
IDR 2,973,000,000  INDONESIA GVT 7.5% 15/08/32  FR74 196,297 208,297 0.50
IDR 2,699,000,000  INDONESIA GOV 7.5000% 15/05/38 FR75 194,972 187,874 0.45
IDR 1,686,000,000  INDONESIA GOV 8.3750% 15/04/39 FR79 121,839 126,719 0.31
IDR 1,865,000,000  INDONESIA GVT 6.625% 15/05/33 FR65 115,315 122,488 0.30
IDR 1,193,000,000  INDONESIA GOV 7.0000% 15/09/30 FR82 72,487 81,457 0.20
IDR 968,000,000  INDONESIA GOV 7.5000% 15/06/35 FR80 68,589 67,473 0.16
IDR 811,000,000  INDONESIA GOV 7.1250% 15/06/42 FR92 56,142 54,836 0.13
IDR 172,000,000  INDONESIA GVT 8.375% 15/09/26 FR56 11,979 12,173 0.03
3,214,976 2,831,717 6.85
Bt AVRRYT 3,214,976 2,831,717 6.85
L—F
EfR
MYR 3,725,000  MALAYSIA GOVT 3.8820% 14/03/25 0118 787,025 854,248 2.08
MYR 2,325,000  MALAYSIA GOVT 3.4780% 14/06/24 0319 563,101 529,186 1.28
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MYR 1,730,000  MALAYSIA GOVT 3.7330% 15/06/28 0513 399,413 392,335 0.95
MYR 1,525,000  MALAYSIA INVE 4.1280% 15/08/25 0118 372,332 351,431 0.85
MYR 1,520,000  MALAYSIA INVE 4.1300% 09/07/29 0119 393,696 347,965 0.84
MYR 1,095,000  MALAYSIA INVE 3.7260% 31/03/26 0319 268,110 249,401 0.60
MYR 1,050,000  MALAYSIA GOVT 3.5820% 15/07/32 0122 224,847 232,027 0.56
MYR 900,000  MALAYSIA GOVT 3.9550% 15/09/25 0115 222,107 206,919 0.50
MYR 860,000  MALAYSIA GOVT 3.8280% 05/07/34 0419 218,222 190,195 0.46
MYR 750,000  MALAYSIA GOVT 3.7570% 22/05/40 0519 177,761 159,804 0.39
MYR 660,000  MALAYSIA GOVT 2.6320% 15/04/31 0220 147,815 136,145 0.33
MYR 460,000  MALAYSIA INVE 4.7240% 15/06/33 0617 117,423 110,111 0.27
MYR 450,000  MALAYSIA GOVT 3.9060% 15/07/26 0119 111,104 103,574 0.25
MYR 400,000  MALAYSIA INVE 3.6550% 15/10/24 0419 96,929 91,085 0.22
MYR 390,000  MALAYSIA INVE 4.3690% 31/10/28 0218 99,234 91,056 0.22
MYR 380,000  MALAYSIA GOVT 3.8990% 16/11/27 0417 99,606 87,355 0.21
MYR 350,000  MALAYSIA GOVT 4.6420% 07/11/33 0318 99,108 83,895 0.20
MYR 280,000  MALAYSIA GOVT 4.254% 31/05/35 0415 62,554 63,983 0.15
MYR 260,000  MALAYSIA GOVT 3.9000% 30/11/26 0316 66,409 59,716 0.14
MYR 270,000  MALAYSIA INVE 3.4650% 15/10/30 0220 64,080 59,368 0.14
MYR 245,000  MALAYSIA GOVT 3.5020% 31/05/27 0307 61,325 55,381 0.13
MYR 235,000  MALAYSIA GOVT 3.8850% 15/08/29 0219 57,857 53,278 0.13
MYR 170,000  MALAYSIA GOVT 4.7620% 07/04/37 0317 43,274 40,687 0.10
4,753,332 4,549,145 11.00
Bitivr—u7 4,753,332 4,549,145 11.00
A&
EfR
MXN 225,614  MEXICAN BONOS 5.5000% 04/03/27 M 973,121 1,096,730 2.65
MXN 107,027  MEXICAN BONOS 8.5000% 18/11/38 M 30 543,882 563,963 1.36
MXN 95,665  MEXICAN BONOS 7.7500% 13/11/42 M 448,335 460,280 111
MXN 87,077  MEXICAN FIXED RATE 7.5% 03/6/27 M20 398,892 456,117 1.10
MXN 72,123 MEXICAN BONOS 7.5000% 26/05/33 M 359,669 363,373 0.88
MXN 38,970  MEXICAN BONOS DES 10% 20/11/36  M30 218,112 234,957 0.57
MXN 41,563  MEXICAN BONOS DES 8% 07/11/47 M 218,037 203,654 0.49
MXN 36,785  MEXICAN BONOS DES 8.5%31/529 M 191,813 200,118 0.48
MXN 30,272 MEXICAN BONOS 8.0000% 31/07/53 M 128,233 147,791 0.36
MXN 27,916  MEXICAN BONOS DES 7.75% 29/5/31 M 137,980 144,715 0.35
MXN 25,352 MEXICAN BONOS DES 5.75% 05/03/26 M 113,583 126,357 0.31
MXN 20,986  MEXICAN BONOS 7.7500% 23/11/34 M 103,341 106,915 0.26
MXN 2,268  MEXICAN BONOS 5.0000% 06/03/25 M 9,888 11,361 0.03
3,844,886 4,116,331 9.95
EHEEES
MXN 3,641,369  MEXICO CETES 0% 23/01/25 1,584,228 1,663,472 4.02
1,584,228 1,663,472 4.02
At AF T 5,429,114 5,779,803 13.97
~R)L—
EfE
PEN 3,670  REP OF PERU 6.35% 12/08/28 980,165 950,547 2.29
PEN 1,755,000  PERU B SOBERANO 5.9400% 12/02/29 479,185 439,668 1.06
PEN 915,000  PERU B SOBERANO 8.2000% 12/08/26 307,152 254,341 0.62
PEN 720 PERU B SOBERANO 6.9500% 12/08/31 195,402 185,997 0.45
PEN 745,000  PERU B SOBERANO 6.9000% 12/08/37 259,245 184,805 0.45
PEN 705,000  PERU B SOBERANO 5.4000% 12/08/34 160,556 156,834 0.38
PEN 140,000  PERU B SOBERANO 6.1500% 12/08/32 35,587 33,909 0.08
2,417,292 2,206,101 5.33
At — 2,417,292 2,206,101 5.33
T4VEY
TEMEEEER
ZAR 17,800,000  ASIAN DEV BAN 0.0000% 30/04/40 GMTN 147,929 186,068 0.45
147,929 186,068 0.45
ARt IE 147,929 186,068 0.45
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R—=FUF
EBHSFFE
PLN 160,000  POLAND GOVT BOND FRN 25/01/26 0126 35,286 36,964 0.09
35,286 36,964 0.09
EfE
PLN 5,485,000  POLAND GOVT B 1.7500% 25/04/32 0432 855,321 905,774 2.18
PLN 2,960,000  POLAND GOVT B 2.7500% 25/10/29 1029 524,467 569,962 1.38
PLN 2,480,000  POLAND GVT BOND 2.5% 25/07/26 0726 645,333 518,391 1.25
PLN 1,780,000  POLAND GVT BOND 3.25% 25/07/25 0725 478,302 389,976 0.94
PLN 1,545,000  POLAND GOVT B 7.5000% 25/07/28 0728 359,487 382,902 0.93
PLN 1,375,000  POLAND GOVT B 2.7500% 25/04/28 0428 242,424 276,094 0.67
PLN 755,000  POLAND GOVT B 1.2500% 25/10/30 1030 132,394 126,261 0.31
UsD 110,000  REP OF POLAND 4.8750% 04/10/33 109,171 109,660 0.27
3,346,899 3,279,020 7.93
Bt R—TUR 3,382,185 3,315,984 8.02
L—==7
EfR
RON 2,165,000 ROMANIA GOVT 8.2500% 29/09/32 10Y 493,196 497,670 1.19
UsD 360,000  ROMANIA 3.0000% 27/02/27 REGS 350,460 326,596 0.79
RON 1,485,000  ROMANIA GOVT 6.7000% 25/02/32 10Y 274,934 309,512 0.75
RON 1,315,000  ROMANIA GOVT 3.6500% 24/09/31 15Y 225,028 221,032 0.53
UsD 198,000  ROMANIA 6.6250% 17/02/28 REGS 197,222 205,128 0.50
UsD 196,000  ROMANIA 5.2500% 25/11/27 REGS 195,032 192,582 0.47
RON 1,055,000  ROMANIA GOVT 2.5000% 25/10/27 7Y 207,191 189,627 0.46
RON 870,000  ROMANIA GOVT 5.8000% 26/07/27 15YR 164,817 180,628 0.44
RON 765,000  ROMANIA GOVT 4.7500% 11/10/34 15Y 196,580 132,070 0.32
RON 590,000  ROMANIA GOVT 5.0000% 12/02/29 10Y 132,559 115,090 0.28
RON 580,000  ROMANIA GOVT 4.8500% 25/07/29 8Y 114,310 111,261 0.27
RON 355,000  ROMANIA GOVT 4.7500% 24/02/25 10Y 85,897 74,987 0.18
RON 285,000  ROMANIA GOVT 3.7000% 25/11/24 4YR 57,264 59,627 0.14
RON 100,000  ROMANIA GOVT 3.6500% 28/07/25 5Y 26,151 20,417 0.05
2,720,641 2,636,227 6.37
Bt —==7 2,720,641 2,636,227 6.37
Em7IUh
EHEFIE
ZAR 12,000,000  SOUTH AFRICA FRN FRN 11/07/27 5YR 679,145 688,250 1.66
679,145 688,250 1.66
EfR
ZAR 28,085,000  REP OF STH AFRIC 8.25% 31/3/32 2032 1,539,636 1,372,657 3.31
ZAR 15,400,000  REP SOUTH AFR 8.0000% 31/01/30 2030 879,652 786,440 1.90
ZAR 14,160,000  REP OF STH AFRI 8.875% 28/2/35 2035 790,177 680,702 1.65
ZAR 10,190,000  REP SOUTH AFR 8.5000% 31/01/37 2037 587,137 459,418 111
ZAR 11,930,000  REP OF STH AFRICA 6.25% 31/3/36R209 461,541 448,847 1.09
ZAR 8,856,897  REP SOUTH AFR 7.0000% 28/02/31 R213 450,038 410,802 0.99
ZAR 5,202,000  REP OF STH AFRICA 9% 31/01/40 2040 326,652 237,074 0.57
ZAR 4,378,000  REP OF STH AFRICA 8.75% 31/1/44 204 267,388 190,132 0.46
ZAR 3,107,143 REP OF STH AFRICA 6.5% 28/2/41 R214 135,574 109,592 0.27
ZAR 1,290,000  REP OF STH AFRICA 10.5% 21/12/26 R1 73,417 77,018 0.19
5,511,212 4,772,682 11.54
HEtmT7IH 6,190,357 5,460,932 13.20
E Rt
TEMEEEER
MXN 9,000,000  EURO BK RECON&DV 0% 19/01/32 EMTN 183,150 213,619 0.51
TRY 3,000,000  EURO BK RECON&DV 0% 15/10/26 GMTN 190,227 62,425 0.15
TRY 1,200,000  INTL FIN CORP 0% 09/05/27 GMTN 76,311 14,479 0.04
449,688 290,523 0.70
Aat: [E B 449,688 290,523 0.70
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a4
Ef®
THB 12,365,000  THAILAND GOVT 2.1250% 17/12/26 417,642 365,055 0.87
THB 10,650,000  THAILAND GOVT 2.8750% 17/12/28 335,320 325,133 0.79
THB 8,180,000  THAILAND GOVT 3.3000% 17/06/38 310,515 254,976 0.62
THB 8,095,000  THAILAND GOVT 2.0000% 17/12/31 214,924 231,850 0.56
THB 8,320,000  THAILAND GOVT 1.5850% 17/12/35 222,112 217,126 0.53
THB 6,097,000  THAILAND GVT 4.875% 22/06/29 247,263 206,833 0.50
THB 7,860,000  THAILAND GOVT 1.6000% 17/06/35 258,365 206,560 0.50
THB 5,030,000  THAILAND GVT 3.4% 17/06/36 167,711 159,415 0.39
THB 3,835,000  THAILAND GOVT 3.6500% 20/06/31 151,476 123,738 0.30
THB 3,875,000  THAILAND GOVT 3.4500% 17/06/43 106,727 123,198 0.30
THB 3,675,000  THAILAND GVT 3.775% 25/06/32 124,241 120,605 0.29
THB 4,395,000  THAILAND GOVT 2.0000% 17/06/42 129,149 112,868 0.27
THB 1,860,000  THAILAND GOVT 2.8750% 17/06/46 39,708 53,616 0.13
2,725,153 2,500,973 6.05
Hatsa 2,725,153 2,500,973 6.05
TA)A
EHEEES
USsD 885,000  TREASURY BILL 0% 01/06/23 874,423 878,480 2.13
USD 85,000  TREASURY BILL 0% 18/05/23 84,052 84,527 0.20
958,475 963,007 2.33
BT AT 958,475 963,007 233
INTTA
EfR
uYU 270,000  URUGUAY 4.0000% 10/07/30 CPI 16,227 22,797 0.06
16,227 22,797 0.06
Bt sTA 16,227 22,797 0.06
HARESE 41,429,481 38,522,414 93.15

BB LT T A A
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202343 A 31 HHLE
HEABHE, TE2e 5, 2RI, BRIGIIT 8 B &M I ZET)
R 1 - AMEABEE LN

202343 A31 R ETE, 77 NIXLL FORPFFINE BB L O E2H L T, SNE AR L Z0IIRE BREFCITAD
~yYHETHOWLS,

i LNl pesBiigey SEHIBHE it A REHH CRR L)
PY 96,414,151 USD 728,047 20234E4 24 H (997)
BRL 19,441,000 USD 3,682,565 202346 2 A 87,651
HUF 563,081,000 USD 1,510,126 202346 A21 H 52,866
IDR 23,070,375,000 USD 1,495,599 202346 A21 H 39,507
PLN 5,260,075 USD 1,188,663 202346 21 A 30,237
MXN 12,035,000 USD 637,784 20234E4 24 H 24,049
MXN 7,370,000 USD 378,288 202346 21 A 22,375
BRL 1,931,000 USsD 357,360 202345 10H 18,921
MXN 9,099,000 UsD 481,428 20234E4H27F 18,645
cop 1,206,341,000 USD 242,578 20234E4H 10F 16,551
BRL 1,028,000 USsD 185,794 202346 A 16 H 13,094
MXN 4,666,000 USD 244,619 20234E4H27F 11,820
MXN 6,970,000 USsD 367,567 202346 A21 H 11,350
CLP 342,864,000 USD 420,382 202346 22 9,377
THB 12,665,000 USD 365,301 202346 A21 H 9,273
THB 19,830,000 USD 579,316 202346 A21 H 7,168
MXN 2,430,000 USD 125,322 202346 21 A 6,782
THB 41,592,000 USD 1,216,140 20234427 H 6,683
ZAR 5,056,000 USD 275,531 202346 | 8 A 6,586
cop 2,680,400,000 USD 561,457 202346 A21 H 5,705
cop 1,162,689,000 USD 240,946 202346 5 16 A 5,322
CLP 188,032,000 USD 232,712 20234E4H6 A 5,197
THB 1,815,000 USsD 48316 202344 25 H 5,034
USD 154,212 THB 5,089,000 20234E4H 17H 4,766
EUR 278,000 USsD 299,735 202346 A21 H 4311
RON 1,269,000 USD 273,869 202346 21 A 4311
USD 2,033,160 MXN 37,326,390 202346 A21 B 3,945
USsD 65,321 TRY 1,360,000 20234E6 21 A 3,879
CLP 81,200,000 USD 98,008 202346 22 A 3,771
cLP 112,900,000 UsD 137,808 202346 A 22 H 3,704
HUF 67,744,000 USD 185,422 202346 2 A 3,604
HUF 36,500,000 UsD 97,815 202346 A21 H 3,500
KRW 437,487,000 USD 332,310 20234E4H 127 3,350
HUF 27,300,000 USD 72,650 202346 A21 H 3,129
THB 4,188,000 UsD 120,068 20234E4H 17H 2,918
KZT 29,000,000 USD 59,793 20234E7 24 2,630
KZT 41,400,000 USD 87,295 202346 A 15 H 2,598
BRL 560,000 USD 106,080 202346 2 A 2,521
MXN 10,663,000 USD 583,874 20234F4 F 24 H 2,510
CLP 78,000,000 USD 95,389 202346 22 A 2,379
THB 6,650,000 USD 194,387 202346 A21 B 2,290
ZAR 2,924,000 USD 160,740 202346 A21 B 2,230
cop 240,862,000 USD 48,737 202346 21 A 2,228
RON 460,000 USD 98,634 202346 A 21 H 2,203
EUR 94,000 USD 100,713 202346 21 A 2,093
MXN 857,000 USD 44,650 20234E6 A5 A 2,080
CLP 94,103,000 USD 116,392 20234E5 5 24 A 1,981
THB 4,820,000 USD 140,606 202346 21 A 1,948
PHP 7,460,000 USsD 135,095 202346 A21 H 1,811
CZK 1,811,000 USD 81,547 202346 21 A 1,810
EUR 62,000 USD 66,001 202346 A21 H 1,807
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cop 258,200,000 USD 52,834 202346 21 A 1,800
KZT 20,880,000 USD 44,111 20234E4H 25 F 1,773
EUR 122,000 USD 131,658 202346 A21 H 1,772
cop 311,700,000 USD 64,228 202346 21 A 1,726
CNH 1,232,000 USD 178,854 202346 A21 H 1,661
EUR 112,000 USD 120,861 20234E6 21 A 1,632
EUR 113,000 USD 122,064 202346 A21 H 1,523
GBP 84,000 USD 102,541 20234E6 21 A 1,510
SGD 130,000 USD 96,626 202346 21 A 1,440
ZAR 1,470,000 USD 80,529 202346 A21 H 1,401
EUR 124,000 USD 134,357 202346 21 A 1,260
BRL 615,000 USD 118,008 20234E6 4 2 A 1,259
KZT 25,800,000 USD 54,088 20234E8 9 F 1,233
BRL 730,000 USD 140,357 20234E6 4 2 1212
USD 150,068 MXN 2,740,000 202346 A21 H 1111
RON 230,000 USD 49,311 20234E6 21 A 1,107
MXN 510,000 USD 26,629 202346 A21 H 1,096
CLP 32,318,000 USD 39,722 20234E4 5 28 A 1,078
MXN 1,030,000 USD 55,033 202346 A21 H 962
MXN 1,850,000 USsD 99,625 20234E6 21 A 948
CLP 99,396,000 USD 124,245 20234E5 5 16 A 942
USD 62,896 TRY 1,229,000 20234E4 F 24 B 868
CZK 2,600,000 USD 118,839 202346 21 A 833
CAD 165,000 UsD 121,179 202346 A21 H 732
MXN 840,000 USD 44,941 20234E6 21 A 725
PHP 4,610,000 USD 83,879 202346 A21 H 724
cop 425,824,000 USsD 89,391 202346 21 A 712
KZT 8,120,000 USD 17,143 20234E4 5 24 A 708
THB 6,880,000 USsD 202,800 202346 A21 H 680
ZAR 440,000 USD 23,942 202346 21 A 581
CLP 107,000,000 USD 133,583 202346 A 22 H 535
RSD 2,771,000 USD 25,172 202346 21 A 534
USD 394,130 KRW 510,832,000 202346 A21 H 492
uYu 2,429,000 UsD 60,978 202346 A21 H 479
THB 2,625,000 USD 76,900 20234E5H 17H 452
IDR 1,793,000,000 USsD 118,883 202346 A21 H 423
cop 677,533,000 USD 142,969 202346 21 A 394
USsD 31,138 EGP 1,050,000 202346 A 21 H 386
KRW 41,750,000 USD 31,797 202346 2 335
NZD 135,000 USD 84,134 202346 A21 B 305
CNH 785,000 UsD 114,740 202346 A21 H 279
USD 136,187 MXN 2,500,000 202346 21 A 278
CLP 27,250,000 USD 33,890 202346 A 22 H 265
KRW 98,610,000 USD 75,725 202346 21 A 261
cop 195,392,000 USD 41,093 202346 21 H 251
MXN 1,660,000 USD 90,007 20234E6 21 A 237
USD 131,789 MXN 2,420,000 202346 21 A 229
CzZK 1,330,000 USD 61,006 202346 A21 H 211
EUR 19,000 USD 20,588 202346 21 A 191
MYR 180,000 USD 40,816 202346 A21 H 186
AUD 21,000 USD 13,892 202346 21 A 180
cop 139,184,000 USD 29,273 202346 A21 H 177
CLP 27,250,000 USD 34,007 202346 A 22 H 149
INR 14,782,000 USD 179,219 20234E5H 2 A 125
USD 96,862 MXN 1,780,000 202346 A21 H 94
PEN 1,097,000 USD 289,828 202346 21 A 90
THB 4,510,000 USD 133,299 202346 A21 H 86
THB 1,330,000 USD 39,654 20234E9 29 A 38
USD 82,988 SGD 110,000 202346 A21 B 10
USD 47,174 INR 3,900,000 202346 A21 B 5)
PEN 280,000 USD 74,015 202346 21 A (16)
USD 70,121 INR 5,800,000 202346 A21 B (42)
USD 34,959 CNH 239,000 202346 21 A (59)
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USD 99,136 CNH 677,000 202346 21 A (59)
TRY 1,135,000 USD 57,352 20234E4 F 24 A (67)
CLP 33,500,000 USD 42,074 202346 A 22 H (85)
CLP 33,500,000 USD 42,127 202346 22 (138)
USsD 198,184 THB 6,748,000 202344 25 H (165)
USD 90,950 MYR 400,000 202346 21 A (166)
USD 65,643 INR 5,440,000 202346 A21 H (166)
KRW 62,320,000 USD 48,190 202346 21 A (168)
INR 4,210,000 USD 51,120 202346 21 A (190)
USD 37,439 MXN 691,000 20234E6 A5 A (240)
USD 107,929 MXN 1,990,000 202346 21 A (255)
USD 21,176 cLP 17,100,000 202346 A 22 H (257)
BRL 325,000 USD 63,286 202346 2 A (259)
THB 10,740,000 USD 317,939 202346 A21 H (298)
UsD 114,676 CNH 779,000 202349 28 H (309)
USD 80,996 CNH 555,000 20234E6 21 A (323)
SGD 270,000 USD 204,035 202346 A21 H (360)
USD 106,777 EUR 98,000 202346 21 A (404)
USD 24,022 MXN 450,000 202346 21 H (441)
INR 12,410,000 USD 150,570 202346 21 A (443)
USD 15,706 ZAR 290,000 202346 21 A (457)
THB 6,750,000 UsD 200,118 202346 A21 B (483)
THB 13,340,000 USD 395,025 202346 21 A (487)
USD 20,011 MYR 90,000 202346 A21 B (490)
USD 157,144 MXN 2,900,000 202346 21 A (511)
USD 221,158 IDR 3,332,325,000 202346 A21 B (575)
EGP 778,000 USsD 25202 20234E4 ] 18 F (651)
USD 27,148 THB 940,000 202346 21 A (653)
USD 13,999 MXN 270,000 202346 A21 H (679)
USD 24,607 CZK 550,000 202346 21 A (708)
USsD 28,233 PLN 125,000 202346 A21 B (732)
USD 105,540 THB 3,600,000 202346 21 A (931)
USD 45,539 BRL 240,000 20234E6 H 2 (1,004)
MXN 5,550,000 UsD 302,849 202346 A21 H (1,129)
USD 35,049 IDR 544,000,000 202346 21 A (1,148)
USD 145,246 THB 4,950,000 202346 A21 H (1,153)
USD 205,556 ILS 745,000 202346 21 A (1,169)
USD 145,699 RON 670,000 202346 A21 H (1,172)
USD 133,338 EUR 123,000 202346 21 A (1,185)
USD 282,432 THB 9,590,000 202346 A21 H (1,197)
KRW 32,408,000 USD 26,082 20234E4 A 12H (1,218)
USD 154,088 IDR 2,334,444,000 202346 21 A (1,246)
USD 95,501 MXN 1,780,000 202346 A21 B (1,267)
cop 584,055,000 USD 126,336 20234E4 F 26 A (1,268)
EGP 691,000 USD 23,423 202344 A 10H (1,339)
EGP 691,000 USD 23,423 20234E4H 10F (1,339)
KZT 28,400,000 USD 62,971 20234E6 21 A (1,378)
USD 30,799 CZK 700,000 202346 A21 H (1,421)
KZT 27,500,000 USD 61,063 20234E6 21 A (1,422)
USD 118,675 PEN 455,000 202346 A21 H (1,574)
USD 68,238 CLP 55,700,000 202346 22 A (1,578)
USD 57,724 CZK 1,290,000 202346 A21 H (1,651)
UsD 50,466 MXN 960,000 202346 21 H (1,723)
USD 85,859 cop 414,700,000 20234E6 21 A (1,890)
INR 43,988,000 USD 535,785 202344 28 H (1,933)
USD 109,351 HUF 40,100,000 202346 21 A (1,958)
USD 68,815 BRL 365,000 20234E6 4 2 (1,969)
USD 60,454 ZAR 1,120,000 20234E6 21 A (1,969)
USD 82,447 NZD 135,000 202346 A21 H (1,992)
UsD 93,111 MXN 1,750,000 202346 A21 B (2,025)
USD 138,984 PHP 7,690,000 202346 21 A (2,144)
UsD 119,740 CAD 165,000 202346 A21 B (2,170)
USD 198,247 CZK 4,344,000 20234E4 H 28 A (2,238)
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UsD 37272 HUF 14,300,000 202346 21 A (2,421)
USD 178,211 PLN 777,000 20234E4 F 28 A (2.475)
THB 1,894,000 USD 58,187 20234427 H (2,503)
USD 196,123 PHP 10,826,000 202346 21 A (2,557)
USD 80,418 GBP 67,000 202346 A21 B (2,574)
USD 78,851 BRL 420,000 202346 2 A (2,600)
USD 57,818 cop 282,732,000 20234426 H (2,725)
USD 57,313 cop 283,900,000 202346 21 A (2,759)
USD 106,684 BRL 565,000 202346 2 A (2.887)
USD 118,359 MXN 2,232,000 202346 A21 H (2,981)
EGP 3,560,000 USD 111,075 20234E5 4 15F (3.180)
USD 123,666 MXN 2,340,000 202346 A21 H (3,545)
USD 85,597 BRL 460,000 202346 2 A (3.611)
USD 70,737 MXN 1,370,000 202346 A21 H (3.742)
USD 148,906 THB 5,173,000 20234E6 11 3,781
USD 113,380 BRL 605,000 202346 2 A (3.948)
USD 93,916 CZK 2,127,000 202346 A21 H (3,985)
USD 73,904 HUF 28,100,000 20234E6 21 A (4,095)
USD 113,623 MXN 2,170,000 202346 A21 H (4,347)
USD 158,963 cop 773,994,000 202346 21 A (4,811)
USD 135,331 PLN 605,000 20234E6 21 A (4,863)
USD 117,348 GBP 99,000 202346 A21 B (5,283)
USD 477,487 SGD 640,000 202346 21 A (5,298)
USD 815,211 THB 27,921,000 202344 25 H (5.,494)
USD 143,576 MXN 2,739,000 202346 5 F (5.777)
USD 885,610 PEN 3,374,000 202346 A21 H (6,079)
USD 246,440 ZAR 4,500,000 20234E4 5 6 A (6,086)
USD 185,112 HUF 67,751,000 20234E4 F 28 A (6,120)
USD 279,944 cLP 228,071,000 20234E6 8 A (6,451)
USD 266,350 cop 1,290,600,000 202346 21 A (6,736)
USD 124,110 CLP 104,600,000 202346 A 22 H (7,000)
USD 179,300 MXN 3,430,000 202346 21 A (7,168)
USD 601,378 MYR 2,673,369 202346 A21 H (7,593)
TRY 1,665,000 USD 82,918 202346 A21 B (7,697)
USD 186,974 CLP 155,600,000 202346 22 A (8,061)
USsD 417,988 cop 1,987,115,000 202344 A 10H (8,856)
ZAR 3,053,000 USD 180,224 20234E4 56 A (8.899)
TRY 2,195,000 UsD 109,095 202346 A21 H (9,929)
USD 132,271 HUF 51,500,000 202346 21 A (10,681)
USD 513,585 cop 2,482,512,000 202346 A21 H (11,705)
USD 115,075 MXN 2,393,000 20234E4 F 24 H (16,521)
USD 609,271 THB 21,160,000 202346 21 A (16,548)
USD 184,723 cLP 159,601,000 20234E4H6 A (17,214)
USD 1,375,358 EUR 1,281,000 202346 21 A (25,660)
USD 1,082,994 MXN 20,526,000 202346 A21 H (32,883)
USD 252,965 MXN 5,215,000 20234E4H27F (33,647)
TRY 8,223,655 USD 409,585 202346 21 A (38,056)
EGP 4,840,000 USD 182,228 20234E6 11 (38,816)
USD 1,697,341 ZAR 31,273,685 202346 21 A (45,717)

(322)
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W Rk iz R FE R ORI L) Rk CRE L)
VR
EUR (3) FUT EURO-BOBL 202346 H (384,448) (8,327)
EUR (3) FUT EURO-BUND 20234E6 A (442,769) (15,772)
UsSD (1) FUT US LONG BOND(CBT) 202346 H (130,656) (4,992)
USD (6) FUT US 10YR NOTE (CBT) 202346 H (688,125) (9,352)
USD (16) FUT US 5YR NOTE (CBT) 202346 H (1,749,125) (31,041)
(3,395,123) (69,484)
(69,484)
L 3 - A7 ar B}y
20233 A3 HEAE, 77 NIZLL FORRIEA T v a iEHL T,
. o " [TEENR e FEE
BN~y %K K AES Jiti 1 F CRRL) CRRL) CkE L)
BEFLRa
USD 766,000 C USD/BRL 5.97 08/05/23 202345 H8H 17,120 500 (16,620)
usSD 403,000 C USD/BRL 6.1075 14/06/23 20234E6 H 14 H 9,617 839 (8,778)
USD 1,215,000 C USD/CNH 6.786 26/09/23 202349 H26 H 22,514 21,105 (1,409)
usSD 1,249,000 C USD/INR 83.8 26/04/23 202344 H26H 5,999 1,348 (4,651)
usD 415,000 C USD/INR 84.15 27/04/23 202344 H27H 2,078 329 (1,749)
USD 590,000 C USD/THB 36.1 30/05/23 20234E5H30H 4,962 1,106 (3,856)
usD 596,000 C USD/ZAR 19.43 06/06/23 2023456 H6 H 7,715 3,400 (4,315)
USD 402,000 P USD/CLP 754 12/05/23 202345 H 12H 5,058 2,110 (2,948)
usD 394,000 P USD/CLP 761.6 22/05/23 20234E5H22H 5,027 3,752 (1,275)
USD 596,000 P USD/CLP 765.5 06/06/23 202346 H6 H 7,814 8,241 427
usD 1,215,000 P USD/CNH 6.786 26/09/23 202349 H 26 H 21,286 21,993 707
usD 794,000 P USD/COP 4544 14/06/23 202346 H 14H 10,235 13,203 2,968
USD 416,000 P USD/CZK 21.3 26/04/23 202344 H26H 2,625 1,979 (646)
usD 416,000 P USD/HUF 346.75 26/04/23 202344 H26H 4,579 3,991 (588)
USD 593,000 P USD/HUF 346.86 31/05/23 202345 H31H 6,301 8,776 2,475
usD 416,000 P USD/PLN 4.2 26/04/23 202344 H26H 3,108 1,317 (1,791)
136,038 93,989 (42,050)
GEVFF O a

usSD (416,000) C USD/CLP 810.1 26/04/23 202344 H26H (15,694) (4,292) 11,402
UsD (596,000) C USD/CLP 876.4 06/06/23 202346 H6 H (9,643) (4,148) 5,495
USD (416,000) C USD/CZK 22.68 26/04/23 202344 H26H (3,197) (632) 2,565
usD (416,000) C USD/HUF 390.65 26/04/23 202344 H26H (5,799) (734) 5,065
USD (394,000) C USD/KRW 1311 31/05/23 202345 H31H (8,794) (5,979) 2,815
usD (416,000) C USD/PLN 4.5675 26/04/23 202344 H26H (4,075) (618) 3,457
USD (810,000) C USD/THB 33.45 27/09/23 202349 H27H (22,032) (21,816) 216
usD (1,206,000) C USD/THB 34.1 15/05/23 20234E5H15H (22,992) (14,163) 8,829
usD (590,000) C USD/THB 34.74 30/05/23 202345 H30H (11,959) (4,142) 7,817
USD (766,000) P USD/BRL 4.953 08/05/23 202345 H8H (13,696) (6,100) 7,596
usD (403,000) P USD/BRL 5.048 14/06/23 20234E6 H 14 H (7,483) (8,008) (525)
USD (402,000) P USD/CLP 800 12/05/23 202345 H12H (14,620) (11,641) 2,979
usD (394,000) P USD/CLP 808.5 22/05/23 20234E5H22H (14,448) (15,033) (585)
UsD (416,000) P USD/CLP 810.1 26/04/23 202344 H 26 H (13,924) (14,031) (107)
USD (794,000) P USD/COP 4825.5 14/06/23 20234E6 H 14 H (28,664) (37,629) (8,965)
usD (593,000) P USD/HUF 365.35 31/05/23 20234E5H31H (18,962) (25,364) (6,402)
USD (1,249,000) P USD/INR 80.62 26/04/23 202344 H26H (4,921) (433) 4,488
usD (415,000) P USD/INR 80.85 27/04/23 202344 H27H (1,577) (232) 1,345
UsD (394,000) P USD/KRW 1311 31/05/23 202345 H31H (8,201) (9,399) (1,198)
usSD (810,000) P USD/THB 33.45 27/09/23 202349 H27H (19,914) (20,598) (684)
usD (1,206,000) P USD/THB 34.1 15/05/23 202345 H15H (22,992) (19,079) 3,913
USD (596,000) P USD/ZAR 17.445 06/06/23 202346 H6 H (6,613) (8,481) (1,868)
(280,200) (232,552) 47,648
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BRL 325,093 Received Fixed (12.68%) - Pay Float (CETIP) 202941 H2H 0 7
BRL 1,555,413 Received Fixed (11.78%) - Pay Float (CETIP) 2029421 H2H 0 (16,271)
BRL 2,038,962 Received Fixed (12.03%) - Pay Float (CETIP) 202541 H2H 0 (3,788)
BRL 5,517,578 Received Fixed (13.585%) - Pay Float (CETIP) 2025421 H2H 0 27,365
BRL 1,385,634 Received Fixed (12.94%) - Pay Float (CETIP) 2025451 H2H 0 3,520
BRL 3,068,899 Received Fixed (12.82%) - Pay Float (CETIP) 2025421 H2H 0 6,584
BRL 1,280,273 Received Fixed (12.81%) - Pay Float (CETIP) 202741 H4H 0 5,746
BRL 766,310 Received Fixed (12.785%) - Pay Float (CETIP) 202741 H4R 0 3,305
BRL 766,532 Received Fixed (12.91%) - Pay Float (CETIP) 202741 H4H 0 3,978
BRL 3,071,172 Received Fixed (12.63%) - Pay Float (CETIP) 20264E1 H2H 0 9,578
CczZK 22,285,000 Received Float (PRIBOR) - Pay Fixed (5.2185%) 2028426 H 21 F 0 (21,898)
CZK 26,945,000 Received Fixed (6.115%) - Pay Float (PRIBOR) 202546 H23 H 0 8,270
CZK 5,870,000 Received Fixed (4.849%) - Pay Float (PRIBOR) 203346 H21H 0 10,354
HUF 777,240,000 Received Fixed (10.88%) - Pay Float (BUBOR) 20254£6 H 23 F 0 (28,835)
HUF 203,015,000 Received Fixed (8.222%) - Pay Float (BUBOR) 203346 421 H 0 4233
HUF 541,675,000 Received Float (BUBOR) - Pay Fixed (8.9%) 202846 H21H 0 5,928
HUF 41,260,000 Received Fixed (8.135%) - Pay Float (BUBOR) 20304E6 H21 H 0 (1,817)
LS 1,605,000 Received Float (TELBOR) - Pay Fixed (3.58%) 202846 H21H 0 1,285
MXN 11,655,000 Received Float (TIIE) - Pay Fixed (8.31%) 20324:2H25H 1,229 3,368
MXN 4,475,000 Received Fixed (9.26%) - Pay Float (TIIE) 2027451022 F (201) 5918
MXN 7,185,000 Received Float (TIIE) - Pay Fixed (9.08%) 2030422 18 F 102 (13,497)
PLN 2,290,000 Received Fixed (6.49%) - Pay Float (WIBOR) 2025456 H23 H 0 3,348
PLN 510,000 Received Fixed (5.93%) - Pay Float (WIBOR) 203346 H21H 0 4,654
PLN 1,890,000 Received Float (WIBOR) - Pay Fixed (5.922%) 202846 H21H 0 (9,417)
ZAR 27,565,000 Received Fixed (9.364%) - Pay Float (JIBAR) 203346 H21H 0 24,418
ZAR 23,750,000 Received Float (JIBAR) - Pay Fixed (8.4255%) 202846 f121 A 0 (12,643)
ZAR 11,915,000 Received Float (JIBAR) - Pay Fixed (8.51%) 202846 H21H 0 (8,616)

1,130 15,077
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